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Annual Statement for the year 2012 of the Western United Life Assurance Company

ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. BONAS (SChEAUIE D)....eovveereercereeereecseesneessseeeseessssessessssssssessssessssessssssssssssssssnsess | seseesssseeens 700,062,449 | ...coovverrereeeneeererenines | coveereeeenns 700,062,449 | ..o 654,026,315
2. Stocks (Schedule D):
2.1 Preferred StOCKS. .. ... rvrreererereeieeereeiiseesseseseesseses sttt sesessssssssssesssssses | sesssesssnsessnnes 281000010 O IO 2,500,000 | .oveomrereeerereeeeeeenens
2.2 COMMON SIOCKS.......vvorueresmareesmenssseresssesssssesssesss st ssssssesssssssssssnsnes | cesssessssnessens 8,633,400 | ...cvvverrircrrineenrinenes | ereeriieeeiis 8,633,400 | ...vvvvrrrirenne 8,790,000
3. Mortgage loans on real estate (Schedule B):
B FIESEIENS .ottt | e 49,931 | v [ e 49,931 [ oo 8,053,107
3.2 Other than first IENS.........cc.eiueivriiririrrrrrses e esiesiens | ressessensessessessessenses | seesssnssnssnssssensssessnees | s (U1 O
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......vvorverisciseissiessesestess st ess s s ssssss e ssess s s sssssssssessassesssssesss | srssssessessssssssessssssssnssesss | sessessesssssssssessassssssesassens | sesssssssssssssssssessessonsas (01
4.2 Properties held for the production of income (less §.......... 0
encumbrances)
4.3  Properties held for sale (less §.......... 0 enNCUMDIANCES).......cvveveireririereiseiesieisesenies [ rerrreiinienns 15,862,621 [ ...oovvvererierciveieieiiens [ ervrieiieienins 15,862,621 |....cccvvveee. 16,132,678
5. Cash ($.....2,659,876, Schedule E-Part 1), cash equivalents (§.......... 0,
Schedule E-Part 2) and short-term investments ($.....22,698,742, Schedule DA)........... [ .cooevreenne. 25,358,618 | ..ooveveverierreerceeeeeeieens | e 25,358,618 |...covveven 56,639,950
6. Contract loans (including §.......... 0 Premium NOLES)........cvvvereeierieeeiereieee et | e 1,401,497 [ oo e, 1,401,497 [ .o 1,624,845
7. Derivatives (SChedule DB)..........uwurremrriimeresieesisesessneesssssssessesssssssessssessssssessss | ceseseessssnssssones 330,110 [.ovvermereereerriecrriinneenins [ e, 330,110 [ .ooveerrirrcnenne 349,345
8. Otherinvested assets (SChedUle BA).............ccciicieisceeeeeeeee e sessssesesaeses | cvvessessessssesss 580,210 | .veveverererereieeeeneneens | e 580,210 | .oevvereirereriennes 769,213
9. Receivables for SECUNHES..........ccoceeeveieeceesete ettt 280,384 | ..o | s 280,384 | ..covvrrierrae, 113,784
10.  Securities lending reinvested collateral assets (SChEAUIE DL).........c.cuveveieiirieiiiniies | ereireiseieseisissssesesssens | ervesesiessesesssssesssssens | vevvssesesissssssse e (1 U
11, Aggregate Write-ins for INVESIEA @SSELS........c.rrrreririrrirrireierisrireiessssesseesssessesessesssnsees | essssssssssnssssssssssssssssesns (O (O [ {01 PO 0
12.  Subtotals, cash and invested assets (LINES 110 11)....ccocveveeeierserieieeseeeeseesseiens | cevereienns 755,059,220 | .ooovvverererrirsireieiend (1] I 755,059,220 | ..coovvuvne 746,499,237
13. Title plants less §.......... 0 charged off (for Title INSUTErS ONIY).......ccorvrrrrerrerrirenrreieeees [ o [ e | v (0 R
14, Investmentincome due and aCCIUEM...........cocvrwrinrinrinrineineinereseresesssssissiies | s 6,753,319 | oo [ e 6,753,319 | .ccoovrrrs 6,420,051
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............... [ veoevverrerererirennns 3136 | o 3136 [ o (1 R
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled Premiums).........ccocveecees | eovrerreisieeseieiesseieiiens [ v | e (1 R
15.3  Accrued retroSpective PrEMIUMS...........ocereeuriereeeireesreeeesesssseesessessssssessesssssesees | ressessssssssneessssssnsssnssessns | crsessessnssssessssessnssnssessnnes | sessessssssssessnssnssssnsens 0 [
16. Reinsurance:
16.1  Amounts recoverable from FBINSUIETS...........c.eiuirireiieiierierisrississnssisssneins [ ereriesiesssssssssssnssseees | orernesnesnesesesesennes | sereesnsenssnseneensenees (U OO
16.2 Funds held by or deposited with reinsured COMPANIES...........covvevererirereissieerenes [ correisrseeissesnssenns [ e | v (01
16.3 Other amounts receivable under reinSUranCe CONTACES..........c..ocuruncenerineinniines e | | e (V1N DU 361,766
17.  Amounts receivable relating to UNINSUIEA PIANS..........ccoveieiicveeeie e ieeresenes | ceeviesissesssessesssssessssssens | ervesessinsssssssssesessssessens | oeveesesssissesssssssssssenens (0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccceveees [ oveievisiieeseecccecees [ [ e, 0 [
18.2 Net deferred taX @SSEL..........uwrrrrrrce s esssssssssensenes | seesessssesseons 18,672,526 |.....covvvvrneee 18,572,526 | ..o (U
19.  Guaranty funds receivable OF ON BPOSIL........c.cccucieiiiveeieieseese st ssessssens | ertesessesssssesesessesssesaes | ereessesessessissesesssssessesss | seviesssssissessssseesessessns (01 RN
20. Electronic data processing equipment and software
21. Furniture and equipment, including health care delivery assets (§.......... 0)eereriereriernens | errrerreissiesie e sessesesens e | e (1 R
22. Net adjustment in assets and liabilities due to foreign €XChange rates.........ccvvrrrrenrns [ ronrerrinenrnrnninsinsnniees | ernrisensnsiesssssnsens | conennessesnsssessessssessnnens (01
23. Receivables from parent, subsidiaries and affiliates...........ccc.ccveieerrervereieeieesseeeienns [ v 8,380,000 [ ..covvrererrernes 8,380,000 [ ..o (1 R
24. Health care ($.......... 0) and other amouNts FECEIVADIE...........ccrvrerrerririneinrireesiensissienes [ cereenssnssnsesssnssnsssessnssnnes | seernssessssssssesssssssssesssssens | sessesssssnssssssssnssessenens (0
25. Aggregate write-ins for other than invested assets..........ccoveeiereierierseeseeeeienns [eesiisrissssiens 3,820,249 | ..o 116,910 [ ..o, 3,703,339 | 4,527,924
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell AccouNts (LINES 1210 25).......vurieerereieeineire sttt sssssesens
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts
28. TOTALS (LINES 26 NG 27).....ccorverrrereeereeriseeisneeeseesssesessesssseessssessssessssssssssssssssssssssssses | eevsnesssnees 792,588,450 |......coovveenee 27,072,572 | .oooeeenee 765,515,878 | .....ccce... 757,808,978
DETAILS OF WRITE-INS
1101. ..
1102, oottt ettt ssst s | snessssnnsstsnensssnnssssnnsnnnn | sesssnnnnsssnnssssnnssssnnnsstns | sessnnesssenssssnnnsssenenens0) | conneeeeneses e
1103, et eeees et stk ness s | nreesstnnests e s st snesssennnsts | sessssnessssennsst et nnnntnns | eesssinesstsnenss s (U T
1198. Summary of remaining write-ins for Line 11 from overflow page..........ccoooeveenrinencnninns | vevveereeineineineieineneinnd (U1 (U1 IO (01 O 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @bOVe).......cocvcviivciiciciiiiiciisiccines i, 0 i, 0 i | 0
2501. General accounts receivable...
2502. Prepaid EXPENSES. ....c.vuevriiitiieseistesse e ssssssse st b s sttt s bbbt
2503. Real estate related accounts receivable
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccovevevvevevreercciens | eovereieieiinns 3,703,339 | oo (01 IO 3,703,339 | .o 4,051,634
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).......reeurceeisrieesssieenssssisssieee | cersenesssseeens 3,820,249 | .o, 116,910 | 3,703,339 | ..o 4,527,924




Annual Statement for the year 2012 of the Western United Life Assurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current Year

2
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.
22.
23.
24.

25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....573,908,773 (Exhibit 5, Line 9999999) less $

included in Line 6.3 (including §.......... 0 MOACO RESEIVE).......ouveteicieetsie ettt bbbt
Aggregate reserve for accident and health contracts (including §......... 0 Modco Reserve)

Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $
Contract claims:

41

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

6.1  Dividends apportioned for payment (including $
6.2  Dividends not yet apportioned (including §..........
6.3  Coupons and similar benefits (including §..........
Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance less §.......... 0
discount; including §......... 0 accident and health premiums (Exhibit 1, Part 1, Col. 1, sum of Lines 4 and 14)...........cccccvvrrunnee
Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIBA CONITACES...........ccuruurerieeieireineeseie ettt bbbttt
9.2 Provision for experience rating refunds, including the liability of §
rating refunds of which $
9.3 Other amounts payable on reinsurance, including $
9.4 Interest Maintenance RESEIVE (IMR, LINE B)..........ccevevcvereieieesie ettt sttt ss s sss e
Commissions to agents due or accrued - life and annuity contracts $.....199,708, accident and health §.......... 0
and deposit-type contract funds §......... Dttt bbbt bbbt
Commissions and expense allowances payable on reinsurance assumed.
General expenses due or accrued (Exhibit 2, Line 12, Col. 6)
Transfers to Separate Accounts due or accrued (net) (including $.......... 0 accrued for expense
allowances recognized in reserves, net of reiNSUrEd alIOWANCES)..........cvevevrvieeeieeieseresesse et sbe s sn e ssesas
Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 5)
Current federal and foreign income taxes, including §.......... 0 on realized capital gains (losses)....
Net deferred tax liability..........
Unearned investment iNCOME..........c.ceveeeverevreeerce e ..
Amounts withheld or retained by company as agent OF frUSLEE ...ttt
Amounts held for agents' account, including $.....7,360 agents' credit DaAlANCES...........cc..ovveeeveeveereeeee e
Remittances and items N0t @lOCALEM. ..ottt sttt
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above...
Borrowed money §.......... 0 and interest thereon §....
Dividends to stockholders declared and UNPAId............ccrurieruririneinrninee ettt ss st
Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR LINE 16, COL. 7).....o.iurrririenrireieiineineieesstseessesessssesessssssssssssessesssssessesssssessssssssssssssssssessons
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.......vererrereierrereeeereessetsseeeseseseee st ss s ssssessessesssssenes
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.......... 0) FEINSUIETS.....covveerreeeeeereeseeseereineens
24.04 Payable to parent, subsidiaries and affliafes...........covirrrririrnir st
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans..
24.07 Funds held UNAEr COINSUIANCE...........curuuriuieeieireeeseiree et ese st bbbttt
24,08 DIIVALIVES. .......vvuieuerieeieiseeieeietee st
24,09 Payable fOr SBCUMHIES. .......evuevervieeicieisiteie ettt ettt e s a e st a bbb s s bbbt st en st benes
24.10 Payable for securities lending
24.11 Capital notes §.......... 0 and interest thereon §.......... 0t
Aggregate WItE-iNS fOr lIADIIHIES. ...ttt
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate ACCOUNES SAIEMENL...........c.cviiiciiiseee ettt bbb b bbb s st
Total liabilities (LINE 26 NG 27).........ccveiiieieeieiiisiie ettt et s st b st s s st
COMMON CAPIAI STOCK........cvevvieceiiiiieici ettt bbbttt s bbbt b bbbt
Preferred capital stock
Aggregate write-ins for other than special surplus funds
SUIPIUS NOES.....verteieiecictici ettt ettt et e bbb st bbb b s bbb bRt e e bbb bbb s b s st a s n bt
Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1).
Aggregate write-ins for special SUrPIUS fUNDS...........ccoeveiviieieirciee e
UN@SSIGNEA FUNAS (SUMPIUS)......vuveieieciiciie ettt ettt bbbt bbbt s bbbt a e bas
Less treasury stock, at cost:
361 .. 0.000 shares common (value included in Line 29 §.......... 0) ettt st
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ittt st
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement)............cccovevrervsrvennnnn.
Totals of Lines 29, 30 and 37 (Page 4, Line 55)...................
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

............................ 792,913

............................ 778,722

..732,600,641

...731,076,481

..................... 732,600,641

..................... 731,076,481

......................... 2,400,000

....................... 30,515,237

......................... 2,400,000

....................... 24,332,497

....32,915,237

..... 26,732,497

765,515,878

757,808,978

2501.
2502.
2503.
2598.
2599.

ACCOUNES PAYADIE. .....vrvereriseicieise sttt st s stk R bbb nn
Accrual of post-retirement benefits (non-compete agreement).
Monthly lottery trust servicing remittance liability
Summary of remaining write-ins for Line 25 from oVerfloW Page........ccceruriueiiiniesiseesssses st sessesssseens
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0VE)........c.ucuiuiieiieiiciiieeieiess s iesissessssssssssessessnsesssssesssnssssssssssnsessesnsessssanes

............................ 365,101
427,812

335,291
414,276

3101.
3102. ...
3103.
3198.
3199.

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

3401.
3402.
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page..
Totals (Lines 3401 thru 3403 plus 3498) (LIN€ 34 @DOVE)........ccuiieiieiiiiieicctes e




Annual Statement for the year 2012 of the Western United Life Assurance Company

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year

1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less Col. 11)......c... | cevvvevevrnee. 121,192,206 | .ccvcvvernee 31,159,495
2. Considerations for supplementary contracts With life CONINGENCIES. .........cvruriririrririerrrise st ssesssssssssnntes | sessssssssssssessenens 410,333 | v 297,596
3. Netinvestment income (Exhibit of Net Investment INCOME, LINE 17)........c.eiviiieieieiciseee ettt sssssssesssses | cvesesaessenns 40,663,650 | ..covverrnne 38,132,795
4. Amortization of Interest Maintenance RESEIVE (IMR) (LINE 5)......cvererurirerririniinrinsiesiesissiessssssssssssssssssssssssessssssessesssssssessssessessassssssessansss | sessessssssessasens 5,249,114 | oo 4,210,519
5. Separate Accounts net gain from operations excluding unrealized gaiNSs OF [OSSES........c..ccucueiriueieierire sttt essesans
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1).
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts......

8.2 Charges and fees for depOSIt-tyPe CONMTACES. ..........coiuiiueiiiereiece ettt ettt et st saens | estessessssessesessesses b senans e ———————

8.3 Aggregate write-ins for miscellaneous income... 29,292 | 52,417
9. TOtAIS (LINES 110 8.3)....ouuieeieriiiisiieiieiisise sttt s bbb | rntessiasiraa 173,268,598 [ .....cccoooeev.. 77,350,599

10. Death benefits
11. Matured endowments (excluding guaranteed annual pure endowments).. .
12. Annuity benefits (Exhibit 8, Part 2, LINg 6.4, COlS. 4 + 8)......cceveiueeeeieieiieieissie ettt bbbttt st beens

13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life CONMTACES............cc.cuiuieiicicse s st saes
16.  Group conversions
17. Interest and adjustments on contract or deposit-type CONrACE fUNGS.........cc.ruurieriuriririreeise ettt
18. Payments on supplementary contracts With life CONINGENCIES..........cccveieicieieieese st sae s

19. Increase in aggregate reserves for life and accident and health contracts. . ..28,137,884 | ... .(51,219,784)
20, TOHIS (LINES 1010 19)....euuivurieuiierieriereerisesise sttt | nebinninenes 143,517,615 [ v 54,394,165
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)

(EXNIDIE 1, Pt 2, LINE 31, GOl 1)..cuuimieieiieiieeiseeieeiesisesiesi st bbb 3,750,619 | oo 3,248,088

8,251,811
242,488

22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)....
23. General insurance expenses (Exhibit 2, Line 10, Columns 1,2, 3 and 4)........cccovvvervevereeervereeereeesirnes
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1+ 2 + 3)....cocvverervciereeseicieeeecie e
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance

27.  Aggregate WIHte-iNS fOr ABAUCHONS. .........ovururieirreerire ettt ettt en st en s s s st st st nssensensnsns | spsssssssssssassans 7,061,049
28, TOtalS (LINES 20 10 27)......uceviieieeeeieieee ettt ettt s bbbttt bbb e bbb s sttt sttt s en st s ntenes | enasaenssnes 160,438,843
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28) . ..12,829,755 | ...
30. Dividends to policyholders.... v L
31.  Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30).. . ...12,829,755
32. Federal and foreign income taxes incurred (excluding tax on Capital GaINS).........cccocueieieiireiieiierinee et ses e ssssessessens | esessssssssssesaens 166,775
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10sS€S) (LiN€ 31 MINUS LINE 32)........covuueiuiueieiiciieie et b s s s ss sttt ssessessnnes | eevisssessessanns 12,662,980 | ..cocvverrnen 5,600,937
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of $.......... 0

(excluding taxes of $..........0 tranSfErred t0 the IMR)..........c.ciciucicieeeeeeee bbbttt essns | nssssssssssessens (2,457,235) ..o (3,306,082)
35. NetinCome (LiNE 33 PIUS LINE 34)........cvuiiieiiiiiieiiiietie ittt ninenins | esssessrecnin 10,205,745 | oo 2,294,855

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, December 31, prior year (Page 3, LiN 38, COL 2).......c.virieierreieiesseiesssstsese st ssessesssssesssssssssessesses | sesesssesessees 26,732,497 | oovvvrernne 26,092,919
37, NEEINCOME (LINE 35)....uieieiieieeeeeciee ettt ettt st s st bbbttt s s st s b s s st s sse st st ssessessnsanssessessansssssessans | eevssessanssanes 10,205,745 | ..o 2,294,855
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....24,990 .46,409 ..(670,267)

39. Change in net unrealized foreign exchange Capital GaiN (I0SS) ........c it ssessesssssssssessessssssessesssnssnsss | sesesssssssssesssssssssessassssssesss | reesessesssssnssessassnsssssessans
40. Change in Net dEfErmEd INCOME taX.......cvviviricieieriseie sttt st s st st stensnsaens | dessessessnnsns (21,243,559) [ ....cvvevvcrne. (2,904,570)
41. Change in nonadmitted assets ..21,325,151

42. Change in liability for reinsurance in unauthorized and certified COMPANIES............ccevvvvveverievcveesieeeee e . ..
43. Change in reserve on account of change in valuation basis, (increase) or decrease (Exhibit 5A, Line 9999999, Col. 4). e ———————— e —————————
44, Change iN @SSEt VAIUAHON MBSEIVE ........c.cceveveveeeieieisetese ettt ettt bbb s e s ettt s b s s s s s bt et s s st nses e bt s s seneaes
45. Change in treasury stock, (Page 3, Lines 36.1 and 36.2 Col. 2 minus Col. 1)
46. Surplus (contributed to) withdrawn from Separate Accounts during period....
47. Other changes in surplus in Separate ACCOUNES STAIEMENL..........o ittt st
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUIMIUS........cveveeieiiciieiisete ettt bbb bbb s bbb bbbt e s s st bbbt s bbbt entans | sbestassasssessssssssestastansansies | sebssasssessessessen b ssessnes
51. Surplus adjustment:
BT PAI MMttt sttt b AR AR R b AR bR a bbb st s st bbbt en b aents | stentssesiessentesesten st st | erbesest ettt ees
51.2 Transferred to capital (Stock Dividend)..
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders

53. Aggregate write-ins for gaing and [0SSES IN SUMPIUS..........cuuererurieieiieee ettt ettt ss st enssessessasssssessassnssnssessensns | sisssessasssssens (5,210,086) | ...ovooverrerenenn 6,218,955

54. Net change in capital and surplus for the year (Lines 37 through 53)........cc.eiieecieieeiseeesse sttt ssssssssssessessssssssessssseses | sssssssssisssassens 6,182,740 | ..ocvivirnnnnd 639,578

55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, LIN€ 38)...........ocevveeveeveereeieereeeeeeeeeeeeeveeeeeveseeesenesesene | evvevesienenans 32,915,237 | ... 26,732,497
DETAILS OF WRITE-INS

08.301.  Miscellaneous NON-INVESIMENE INCOME...........ccviviiriiiiriieieiseie sttt tessessssensessessssessessesssssnsesssssnsensenss | sonsessessssensensersnsss @92 | wrrerrerssserseesessnens 52,417

08.302.
08.303. oot R SRR bR RS AR SRR SR A bRt n bbb s s bbb s b st ssesses s ssenss | snsentiesessestens st en st essenen | eesiestentee s sttt ntas
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page 0] e 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @DOVE)........civeieiiiiieisiisisiciseissessssessesssssesssssessssssenssssssessesssessssssssessns | eosseressnsenessnsensesDp @02 | cvsrersisssssesssaneas 52,417
2701.  Change in funds withheld liability.........c..cccoouerreieererieieieeeeien. ...10,587,268 | ... ..16,405,615
2702.  Interest maintenance reserve released on reinsurance transaction.. . ...(3,526,219)] ... .(11,650,443)
2703, Legal SEIIEMENT EXPENSES. ......coceeerrirecieteiseiiseeseereitees sttt st s bbb E bRttt nt st | sbsestent ettt ...850,000
2798.  Summary of remaining write-ins for Line 27 from overflow page 0 ] e 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 GDOVE).......c.eiuiuiieeieiitiiiieiee ettt seessss s sessssssesssssssssssssssssanssessessssssssnsss | svsssssssssessans 7,061,049 | oo 5,605,172
5301.  Amortization of segregated ceding commission (5,210,086)| ... .(3,142,811)
5302.  Segregated SUrplus CEAING COMMISSION.........ccveiueiiciireiieiirssie ettt bbbt bbb s s st b st es st b s st s s ssessnssntenss | nesessessesssessessessssessessesnss | evsessssessesnsan 9,361,766
5303.
5398.  Summary of remaining write-ins for Line 53 from overflow page... I
5399.  Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE).......c.cuiiiieiiiiiiiiiiisieseisiessssisssisesessssesses s sssessssssssssssessessssensessesssssnsssses | sesensesssssesans (5,210,086)
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CASH FLOW

Curre;t Year PriorzYear
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUMANCE..........cc.iiuiiiriiririririir s | resssesinesisesiens 121,602,539 31,457,091
2. Netinvestment income... ....27,960,328 ....29,156,962
3. MiISCElIANEOUS INCOME........viuiiuiiiiiiiiiiiii s ens |_esssisssss st 543,209 | oo 407,383
4, Total (LINES 1 HIOUGN 3)...eouierieereeerrirereeseeeseesssees s ss s seess et essss st ssssssssssnsssssesssessssassssansssnsssnnessanes | soessssssssssssnnes 150,106,076 [ ...vvoovverecernnes 61,021,436
5. Benefit and 10SS related PAYMENLS.........ccceiuciiiieiicie sttt s bbb bbb bsentnes | sressestssaesienians 114,265,332 | .coovvvvvrerene 104,900,272
6.  Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.vverererrirnrenrenirneineessiressnseeess | crreeesnsinsessesssnsesssessssssesees | esensesesesssssessssssssssessessenens
7. Commissions, expenses paid and aggregate Write-ins for dedUCHONS...........c.covueieieiieireiieese e sessssesesssnses | sessesessessessenes 21,089,804 | .coovvrviririinns 19,035,973
8. Dividends paid t0 POICYNOIAETS. ..ottt sttt ettt en s ssentenns | aenessestessasssnssessasssnssessantansnnsns | sesessssssesnssassssssessenssnssessesenen
9.  Federal and foreign income taxes paid (recovered) net of §......... 0 tax on capital GainNs (I0SSES)........cvvvverreerrrmrrerrsrisriressssennes | essssssesssssssseseseens 166,775 | oo 7,938
10, TOtAl (LINES 5 HIOUGN 9)..eouuvvrrereciriiseeeserieessseses st ess sttt nent st | eentenssnnensseeens 135,521,911 [ oo 123,944,183
11, Net cash from operations (Lin€ 4 MINUS LINE 10).......ccceuerirrreieieisrsiesssissiessssesssessstesssssssssessssssesessessssssssssssssssssssssssesssssens | ssessssssessessesseses 14,584,165 | ...cvocvvrrcrnn (62,922,747)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGAS...eoeeeerrire ettt nentenenan | reetieen st 266,317,839 | oo 390,109,528
12,2 SHOCKS....cvetevereeeesesiseses sttt enns | eenseent e 156,600 | ...oovvreererrierrirceiererinenennns
12,3 MOTGAGE I0BNS.......ooceieiecee ettt bbb bbb bbb s st t e s b n s bnssnaenens | besessessesnsentenae s 8,020,935 | ..ooveveeieeie 1,174,817
12,4 REAIESIAE......ceuveeeer et nnneae | eens st 154,615 [ oo 557,453
12.5  Other iNVESIEA @SSELS........ouuiiiiiiecre bbb
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments..
12.7  MISCEIIANEOUS PrOCEEAS. ......ovuiveitieeietesie ettt bbb bbbt bbb n s s s ssessessnsensesebensensessnsens | tesssssssssessessssassesaas 734,557 | oo 1,170,131
12.8 Total investment proceeds (LINES 12.1 10 12.7)......cuoveivevirieeeiieiseesee ettt tesse s sssss s ssssssesnsnss | svevssssesssssssesens 275,439,550 | .coovvereerrrnnns 393,293,657
13.  Cost of investments acquired (long-term only):
1301 BONGAS .. eooeeeeerseieeesse et es st nnstensnnn | neessiessnnestnees 295,792,600 | .ooeooverrreerens 375,668,310
13,2 SHOCKS. ...cvvuevereeetaeeseestse e ses sttt | serteees et 2,500,000 | ...ovorererreeereieriiennieseens
13,3 MOTIGAGE 0BNS.......uveieeieieeiseicee ettt ss s8££ E et nt st st ns | etsnesstenssessessenssnsseesestantansss | sreststsnssessantnese st ent s e ssent st
134 REAIESIAE......eeuvereceeieri bRt | eeri et 107,693 [ covooeericnne, 95,328
135 OthEr INVESIEA @SSELS.......c.ovieiiieciectc ettt b s bbbt se bbb s s sessnsastesans | setessesssessesassssssssesssssnsestesesas | seesisbestesssssessesassnsans 7,500
13.6  MiSCElANEOUS APPIICAIONS.........cviviieircieieiieie ettt en s snssnsessessnsensessnsnss | tessessssssessessnssssessas 591,246 | oo 674,899
13.7 Total investments acquired (LINES 13.110 13.6).......ccuiuiieriireieceietete ettt s s sesssse s s s ssssssessens | erssssssssssssseesans 298,991,539 | .oooiiiiia 376,446,037
14.  Netincrease (decrease) in contract loans and premium notes ...(223,348)] ... ...(313,887)
15.  Net cash from investments (Line 12.8 minus Lines 13.7 MINUS LINE 14)......cocveiiueieierieiiieeeseieseise s ssesssssssesssssnees | cevesssssssesissenes (23,328,641)| .ocvvvverererae 17,161,507
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOES, CAPILAI NOLES.......oucvecvereieecircte ettt bt s st st s bt s s b s s e sasssssessessnsnsas | nebessesssessessesenssssessssssassessetas | sersessessessssssesesessessessntnansees
16.2 Capital and paid in SUPIUS, €SS trEASUIY STOCK..........c.ueiererrieeeicieie sttt sttt st entes | fretseesestesssessessesssssseesestestsness | srestestessessastsssessestenesessessenens
16.3 BOITOWE fUNGS........ovooviveirirreieiiscei ittt nessens | retsbsess s st s st | Heenss sttt
16.4 Net deposits on deposit-type contracts and other insurance abilitiES............ccocveveieicreirieeesee e | e (2,282,368) ] ..ocvvevrrrerrrrirnnns (6,475,452)
16.5 DIVIdENdS 0 SIOCKNOIAETS..........oovereceirerireirireiie st res sttt ssenssesssssssesssses | sevssseessssssessssesssenesssesssneses | eessssnesssessssessssseessssssessseees
16.6  Other cash provided (APPHEA)..........cccveiierieiiieeseee ettt b s st ssessesssssssesns | aesssssssessessssanans (20,254,488)( ....ocvvcvvirernnes 65,037,891
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Ling 16.6).........ccocevuerrrerrrerns | cosrensessesssennenss (22,536,856) | ....overerrieiinens 58,562,439
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiNg 17).......cocovvvvveveeerververeeees | cevverrieieiierennns (31,281,332) .oovveverereraes 12,801,199
19.  Cash, cash equivalents and short-term investments:
19.1 Beginning of year. ....56,639,951 ....43,838,751
19.2  End of year (LiN€ 18 PIUS LINE 19.1)........vuivireeiriiieieeecieiet ettt sess s ssens e ssesssssssssesessessessssssesssnsas | essesssssesssssnsann 25,358,619 56,639,951
Note: Supplemental disclosures of cash flow information for non-cash transactions:
| 20.0001  Non-cash investing activity: real estate acquired in satisfaction of mortgage debt...........cccoeioiiiiiieiiiieceiceisieens | s essesess s sesessasseneses | .............................. 11,825 |




Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

LINES OF BUSINESS

ANALYSI1S OF OPZERATIONS BY

Ordinary 6 Group Accident and Health 12
3 4 5 Credit Life 7 8 9 10 1 Aggregate of
Industrial Life Individual Supplementary (Group and Life Credit (Group All Other Lines
Total Life Insurance Annuities Contracts Individual) Insurance(a) Annuities Group and Individual) Other of Business

©® N OA N =

10.
1.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24,
25.
26.
27.
28.
29.
30.
31
32.
33.

Premiums and annuity considerations for life and accident and health contracts
Considerations for supplementary contracts with life contingencies
Net investment income
Amortization of Interest Maintenance Reserve (IMR).......
Separate Accounts net gain from operations excluding unrealized gains or losses.
Commissions and expense allowances on reinsurance ceded............co.vvvvrrrnrenncs
Reserve adjustments on reinsurance ceded.............ccooovunnee
Miscellaneous Income:
8.1 Fees associated with income from investment management, administration and contract guarantees from S/A.....
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
Totals (Lines 1 to 8.3)
Death benefits.
Matured endowments (excluding guaranteed annual pure endowments)
Annuity benefits..................
Disability benefits and benefits under accident and health contracts
Coupons, guaranteed annual pure endowments and similar benefits
Surrender benefits and withdrawals for life contracts
Group conversions
Interest and adjustments on contract or deposit-type contract funds..
Payments on supplementary contracts with life contingencies................
Increase in aggregate reserves for life and accident and health contracts..........
Totals (LINES 1010 19)....uuvuuivrrieireieeieeeeeee i
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)....
Commissions and expense allowances on reinsurance assumed..
General insurance expense

Insurance taxes, licenses and fees, excluding federal income taxes
Increase in loading on deferred and uncollected premiums............cc.coeeereereineirnrinennn.
Net transfers to or (from) Separate Accounts net of reinsurance
Aggregate write-ins for deductions...
Totals (LINES 20 10 27)......cvuuevrreeereieeieeieieiesese s ssessssensas
Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)
Dividends to policyholders
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)......
Federal income taxes incurred (excluding tax on capital gains)
Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (losses) (Line 31 MIiNUS LiNg 32).........cooevuecemreereneeiseeieeeeeneeenns

....121,192,206

029 |,

171,963,222 |

547,723

...... 28,131,984

v 204,910
........... 618,490

....142,688,315

........ 3,750,104

c0rrnn5,709,915
........... 274,118

....159,483,501

...... 12,479,721

...... 12,312,946

DETAILS OF WRITE-INS

08.301.

Miscellaneous non-investment income

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

. Change in funds withheld liability.
2702. Interest maintenance reserve released on reinsurance transaction.
2703, oo
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799. Total (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)..........cevveeereirieierissieiiseinsississ s essessssesessssssnnns

(@) Includes the following amounts for FEGLI/SGLI: Line 1.......... 0 Line 10
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NG THE YEAR

ANALYSIS OF INCREASE IN RESERVES DURI
1 2

Ordinary 6 Group
3 4 5 Credit Life 7 8
Industrial Supplementary (Group and
Total Life Life Insurance Individual Annuities Contracts Individual) Life Insurance Annuities

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. ReServe DECEMDET 31, PHOK YEAI........c.cciviieeiciieieie ettt sse s b ssssses | cosssesssssssesneas BA5,T70,889 | ..o | e sesesesens | covnvesesesenaenns 542,051,967 |..covivereierernnn 3,718,922 | oo | e | e

2. Tabular net premiums or CONSIAEIAtIONS. .........ccvvveiieiiiiieie st sssssns | setessesessessesnees 120,979,416 [ ..oveveeveeieieeseeeeessienes [ e | e 120,569,083 |....ccocvvererrirernnnn. 410,333 [ oo | s | e

3. Present value of disability Claim$ INCUMEA..........ccoeverreiirieeiesess et sssessnnes | resesiessss e sess s ssesssens 0 [ e [ | e | e XXX oreierreinrnnies | eonrenensinsnsssssssssssssssenssnnns | srerissssssssesesssssssessssssssssessesss | ressssesesssssssesessessssassesessnes
4. TADUIAT INTEIESE. ..ottt | reesseens st 22,103,736 [ .oouvvvreeererrirerennenmnerseneins | corerieseissssnesssssssessssessnes | ceseesssessssesenns 21,917,278 | 186,458 | ...oooeeeerericrierenierninenes | veeesessinresssensesssssssesssses | seesenerenes s

5. Tabular less actual reSErVe rElEASEM..........ovururirririrnrirririnensisseesressss s ssssssssssssssssssessssssessessanss | soessssessssssssessenens (156,290 [ ...vooverereernererereieeneennisennes | eerseeeeressnsessessssssssssssssessssses | reesnsensessssssssssnnens [QERREIS) N [ — 27,599 | oo | e essssaenes [ erresrese st
6. Increase in reserve on account of change in valuation basis.............cccevevereeciiiniecieieseseeeeeenes | e 0 [ oo [ [ e | s sssesiens | ereebeeiese st tessessssenss | seseses sttt s s st st nas | eesestesse st s et enea
7. OtEr INCIEASES (MEL)....vuiveiieieiicieisie ettt bbbt et en s s ssnss | ansensessessssessessessnsensessnssnsans 0 | eiiiiieieisiieseneisissenenes | errereneeses s esessssensessenensenses | ersesssssnsesessnsensesssssnssssensesses | snsensesesessensessssnsensessessnsensess | erieressenessessnsansesesensansesesanss | eresteresinsessesiesantessesesensestenes | toesistessesiesentesesesantantessssantas
8. TOtAIS (LINES 110 7).cvuuuierrirciiiriiereieeriesesiesiresiessssssss s sssssesss s sssssssesssesssesssesssssesssens | sstnessimsseessseens 688,697,751 | .o 0 Lo (O I 684,354,439 | ..o, 4,343,312 | oo, 0 e 0 e 0
0. TADUIAT COSL.....eooeerererecierieceieri sttt | cesssessnees et 0 [ | oo | e | e XXX orvrieeeirnnens [ eevermeriesssesssnessssssssessseenes [ nessssesssssesssesssssssssssssenesses | seesssessesssesssesessssssssssenees
10. Reserves released by death..........cc sttt ssessessessansses | stsessesssssssssssesssnssssessansnes 0 | erreererneeeeesnseeesssesssnses | coeensesseeessnsnssssssnssesnnes | sreneessssenens ). 0, SO PR XXX ootrreevierererees | ereereieisseseeesess s esssssenes | eevesseseses e sssssssesesenses | veveressenses ) .9, G
11. Reserves released by other terminations (NEL)...........ovrrririririreeree e sseeesesenes | cereeeesssessessssess s sessesseneees 0 | eeereeereeereieeeeeneieerssnsseees [ et iensenes | seeeeestene s st st estenteses | srestestessessestsessessentensessessanes | seteesestestessestensessessessentnsses | srestensnessessentastsessestenssessestenes | srteeeessestane st ssessentneas
12.  Annuity, supplementary contract, and disability payments involving life contingencies..........cccccoevveee | veerververeinennee. 114,788,978 | ..o [ e | e 114,170,488 |...covvevreiererne. 618,490 [ .o | e | e e
13.  Net transfers to or (from) Separate ACCOUNES..........cocuevucvicieiereieiesesiee e sesssssesessssses e ssessssessens | srsessesssssssssessesssssesssessensanes 0 | oot esisssesssiessseses | ersessessessesssnsesssessensesssessanes | sesessessensesssessessanssesessanseses | srestessensiesssnsassanssensensanssensanes | antessestestansiestensasssssessantnses | sestensissiessessansesastensanssessenes | artessiessestansiestessanseessessantaneas
14, Total deductions (LINES 910 13).......rvimrricrirrireriinrirsieriessiesi s essssssssesssesssesesssesssns | stressssensseensees 114,788,978 [ ..o (01 RO [0 I 114,170,488 | ... 618,490 | ..ovovvieiiiicsiene, 0 i 0 0
15.  Reserve December 31, CUMTENT VBAI. ... ..c.iiuiieiciisiesi ettt ssssseesersses e ssssnssnsesssssssensenss | snsesssssssssssanes 573,908,773 | oo {1 O (U1 I 570,183,951 | oo 3,724,822 | ..o, 0 ] 0 ] 0
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EXHIBIT OF NET INVESTMENT INCOME

1

Collected
During Year

2
Earned
During Year

1. U.S. government bonds
1.1 Bonds exempt from U.S. tax...
1.2 Other bonds (unaffiliated)
1.3 Bonds of affiliates
2.1 Preferred stocks (unaffiliated)
Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
Common stocks of affiliates

3. MOMGAGE I0BNS. ...ttt s et en

4. Real estate
5. Contract loans

6. Cash, cash equivalents and short-term investments
7

8

58,458

40,807,025

DETIVALIVE INSITUMENES......c.o ettt sttt e s et s et
OtNET INVESIEA @SSELS.......eueieeiiciieiieiieise s
9. Aggregate write-ins fOr INVESIMENTINCOME. ........uoiurieie ettt
10, Total groSs INVESIMENT INCOME. ..ottt es st es b s st s s ses st s s s st ensesses et snses et snsensss et st snssnsssss
11, INVESIMENE EXPENSES. ...vueeiecereereeseieeeere sttt ettt ees et s e s8££ e b s 8288 E o284 E o284 E 828R eEE 28R L2 E eSS b AR s e bbbt
12.  Investment taxes, licenses and fees, excluding federal INCOME tAXES...........cueiriuieieiinriee sttt e (0] S, 187,421
13, INEETESE BXPENSE. .. .euveiececieees ettt ettt s s s s E e E £ s8££ E eS8 E R R84SR AR E R R R R £ R4 E RS E e E ARkt een

14. Depreciation on real estate and other invested assets
15.  Aggregate write-ins for deductions from investment income

16.  Total ddUCHONS (LINES 11 tIOUGN 15)......c.cvueierieeie ettt ettt bbb st s ettt b b et s s bbb eb et bbb st s ettt s bt nee
17.  Netinvestmentincome (LINE 10 MINUS LINE 16).........c.oiviiuiiiiiiieicicteieiet ettt ettt sttt es st b s b s st st st entes st enses e bt snsessessntentessesntenas

....................... 1,926,345

..................... 40,663,650

DETAILS OF WRITE-INS

. Summary of remaining write-ins for Line 9 from overflow page

. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @DOVE)........o.vuiveeierieiisisiresisisisetsess s seseesessessnsssssnsessessssessaesassanes

(@) Includes $.....14,195,428 accrual of discount less $.....3,411,403 amortization of premium and less $.....1,519,854 paid for accrued interest on purchases.
(b) Includes§.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued dividends on purchases.
(¢) Includes§.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
(d) Includes $.....442,090 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.
(e) Includes $.....31,552 accrual of discount less $.....14,112 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
(f Includes§.......... 0 accrual of discount less §.......... 0 amortization of premium.
(@) Includes§.......... 0 investment expenses and §.......... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to Segregated and Separate Accounts.
(h) Includes§.......... 0 interest on surplus notes and §......... 0 interest on capital notes.
(i) Includes§.......... 0 depreciation on real estate and §.......... 0 depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized
on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 +2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. government DONGS.........cccocvvvvieevcrrereveieeeeseesese e
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated)...........coerrrrrenrrrinenrreessreeeceens

1.3 Bonds of affiliates
2.1 Preferred stocks (unaffiliated)

2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated).
2.21 Common stocks of affiliates....
3. Mortgage loans...
4. Realestate..........
5. Contract loans..........cccoveveverniereirereeeeeesese s
6. Cash, cash equivalents and short-term investments
7. Derivative INStrUMENLS...........coeveveieeiecseecessee s
8. Otherinvested aSSets..........couvierernereiesneiessessee s
9. Aggregate write-ins for capital gains (I0SS€S).........ccoeveererrurrernennces
10.  Total capital gains (I0SSES).........cvvveeveeririiiieiiieeeeeieeeseeenenes

0998. Summary of remaining write-ins for Line 9 from overflow page.....
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9 above)...............




Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

EXHIBIT 1 - PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

Industrial
Life

Ordinary

Life Insurance

Individual
Annuities

Cred|t Life
(Group and
Individual)

Group

Life Insurance Annuities

Accident and Health
9

Credit
(Group & Individual)

11
Aggregate of
All Other Lines
of Business

o ok wn =

© oo~

10.

1.
12.
13.

14,
15.
16.

17.
18.
19.

20.

FIRST YEAR (other than single)
UNCONIECLEA. ... e
Deferred and aCCrUE...........covuevcveereeerceeeee e
Deferred, accrued and uncollected
31 DIMEC...cvvevcveeete et
3.2 Reinsurance assumed
3.3 Reinsurance ceded.....
3.4 Net (Line 1 +Line 2)...
Advance.........coocovuerenne
LiNE 3.4 -LiNE 4.....veeeeeesee et
Collected during year:
6.1 DIFECL. ..o senne
6.2 Reinsurance assumed....
6.3 Reinsurance ceded.....
6.4 Net
LiNE 5+ LINE 6.4 ...t
Prior year (uncollected + deferred and accrued - advance).....
First year premiums and considerations:
9.1 DIreCt. ..o
9.2 Reinsurance assumed
9.3 Reinsurance ceded.....
9.4 Net (Line 7 -LiNE 8)....cvrveveceieeceee e

SINGLE

Single premiums and considerations:
10.1 Direct
10.2 Reinsurance assumed..
10.3 Reinsurance ceded...
104 NEL.ooiveeeeree ettt

UNCONIECEEA. ...t e
Deferred and accrued................
Deferred, accrued and uncollected
13.1 Direct
13.2 Reinsurance assumed..
13.3 Reinsurance ceded.......
13.4 Net (Line 11 + Line 12).
Advance....
Line 13.4 -
Collected during year:
16.1 DIFECL. .ot ensnes
16.2 Reinsurance assumed..
16.3 Reinsurance ceded...

Prior year (uncollected + deferred and accrued - advance).....
Renewal premiums and considerations:

19.1 Direct
19.2 Reinsurance assumed..
19.3 Reinsurance ceded.......
19.4 Net (Line 17 - Line 18)

TOTAL

Total premiums and annuity considerations:
20.1 Direct
20.2 Reinsurance assumed..
20.3 Reinsurance ceded...............
20.4 Net (Lines 9.4 +10.4 +19.4

Ling 15 + Ling 16 4o

[==Ne e e e )

..10,961,789

......... 10,961,789

.294,828

121,192,206
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Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

EXHIBIT 1 - PART 2 - DIVIDENDS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (direct business only)
2

1 Ordinary 5 Group Accident and Health 11
3 4 Credit Life 6 7 8 9 10 Aggregate of
Industrial Individual (Group and Credit All Other Lines
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business
DIVIDENDS AND COUPONS APPLIED
(included in Part 1)
21. To pay renewal PremMiUMS..........cceeeeeerneereeeeseenmenesnes | sreereesessnsessessssesssssnennd 0 | oeeeeereereereereerneeeseesssenees [ eoneeneieensinsisessisssseeenees | seeeesssieseseeestesssssessesseees | sreneseeestesssssessessssssssesses | seuiessessasteneestesssssessessenes | srestensessessesssessessestassnsaes | setessessestessstestesssessessanes | sestestessessesssssessessantnsnes | aresessessessasssessestesssessesteses | sreseestieeentestene st st entaees
22, ALONET ..ot esrenssnsees | esssnessssesssssssssesssnssnesnd 0 [ errrrrrrnrerneesrnsessnesssnnes [ ennrnesesnsnsseessnsssensses | sersessssssssessessessssssssessanes | sesssssessessnsssssesssssssseses | sessesessesssssessesssssnssessanes | sressessessessesssssessesssssnses | nessessessesssssessessensessessanes | ressesssnssessensassessessasssnsses | sessessessesssnssessessansessessenes | essessesessessansessensansanes
REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED
23. First year (other than single):
23.1 Reinsurance Ceded.........ouwurvrenmenerenecreenennns | crverinerinesinenineneenienens 0 | erieereereereererrnnensesesnenees [ cerereeeensinsieesssnsssensses | seeeesssenseessessensssssssessnnes | sresesseestessnssssssessssssnsnsses | seusesessessssesssessssssssessenes | sessesesssessesssssnssestesssnsses | sessessessessssessessenssssessenes | essessssssessessnssessessensnsses | sessessessessasesessessensessessenes | essessesessestaneestessansanes
23.2 Reinsurance assumed...........ccucucueereneiennienieens [ o 0 [ [ | e | s | s | s | s | s [ sttt [ s
23.3 Net ceded less asSUME...........cocveeveevereerreenins | crverirerncineeeienienns (U RN 0 [ e | (U1 R (01 RO 0 [ om0 | (U [N (U N (U N 0
24, Single:
24.1 Reinsurance ceded.........ccocommrnrinnineinciineiines [ v 5,735,827 | oo [ e [ e 5,735,827 | | rerneiiieesiesiesienns [ s e | e | s | s
24.2 Reinsurance assumed............ooceverereereenmenmennns | crverinerincrinerineneenienens 0 [ | s | s [ s | st | neeseeee s | st enes [ srieeseeesi ettt | e | ceeree e
24.3 Net ceded 1esS @SSUME.........cccourvvrererrerirereienns | covreerieenieenns 5,735,827 | oo 0 [ o0 e 5,735,827 | coooovreeeeeeererirenennne (U [ 0 | om0 [ s (O (O (U 0
25. Renewal:
25.1 Reinsurance Ceded.........covvrivmrrirerereersesieiieens | e BT | oo | e BIATE | oo [ et | coreieseiis e sssssaes | crestessse st s et | sreseesesteses s sebsssssenns | seresesssess st ssesesestenes | sesestesses st tes s sees | ereserena et enee
25.2 Reinsurance assumed...........ccocveueveeeveereervsenisnnens | e, 0 [ | | s [ | | s | s [ s | s | s
25.3 Net ceded less @sSUMEA...........cvuereerenrenrinrinns o, 876 | oo (O 8176 | oo 0 oo, {01 OO 0 e | i (O OO (O TP (O PO 0
26. Totals:
26.1 Reinsurance ceded (Page 6, Line 6)........ccccocvews | covvrererieninn. 5,744,003 | oo (1] 876 | v 5,735,827 | covevreererreeieinnnns {1 0 | e | e (01 (01 (01 0
26.2 Reinsurance assumed (Page 6, Line 22)........ccc. | covrenrenenrineencneinnenad (U1 (0 OO B TSP O (0] (01 R 0 [ oo | e (U1 N (U1 N (01 0
26.3 Net ceded less assSUMEQ.........ccceveveeveeeeeerevveens | covereeeierines 5,744,003 | oo (01 I 8176 | o 5,735,827 | oo {1 I U 0 ceeereeeiererereereenen0 | e (01 U (01 [ (01 [ 0
COMMISSIONS INCURRED
(direct business only)
27. First year (other than SiNgIe)..........ccueveuveerercesesieiens | e 0 [ e | e | e esssessenns | seresresesie st sesess | sesesessesesissesses s sessessens | ersesesesssiessessssestessesestens | sressssessessssssessesessssesseses | sresessssesesesestessesessssssses | sressesesesssssstesessssessesenses | sresistestese st anees
28, SINGIE... oottt essnnes | ceseeeeneesennens 3,095,712 | ovooeerererneeineeenenennees | ceverenenseesnsessesennessseses | seveeseesneeennns 3,005,712 | ooeeeeerrereneenerennennnees | coreemneesssssssesssssssnsssnees | conessessssssssssssssssssssssnes | seessnessssssssssssssssnnsssenes | seessssssssssssesssssssessssanses | sessseesssesssssssassssnessssssns | sresseeesssnsssesssesssesssnes
29, RENEWAL......vveriirireirieciensiessseeriesesssesisssienes | seereinsessnesseend 814,936 | .ovvorvererirrierrinceinennen | e 515 | oo B14,421 [ oo [ [ [ [ | e | e —————————
30. Deposit-type contract funds...........c.ccoeeeeereerereenreneinneinns [ o 39,971 | e [ | s 39,971 | i | | e ssnenesnessnsnssnesnes | enesseenesnssnsensenssnesesssnsens | serensenesssesssnesnssesenssnssnsss | ensesensenssessessenssnssnssensans | srsesesnesessessssesnsessanessenas
31. Totals (to agree with Page 6, Line 21)........cccooeevveveecenes [ coviiicienn. 3,750,619 | oo {1 I 515 | i 3,750,104 | oo {01 O 0] i | e (01 (O [ (U 0




Annual Statement for the year 2012 of the Western United Life Assurance Company

EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6
1 Accident and Health 4
2 3 All Other Lines
Cost Containment All Other of Business Investment

Lo RENE e
2. Salaries and WagesS.........ccceeeueveeeveveresiesisese s ssssessssssesssssessns | e
3.11  Contributions for benefit plans for employees..........cc.covrerveenrerniens
3.12  Contributions for benefit plans for agents...........cccccvevereineiverninns
3.21  Payments to employees under non-funded benefit plans................
3.22 Payments to agents under non-funded benefit plans......
3.31 Other employee welfare..........c.cocverrinrrrreirnnnns .
3.32  Other agent Welfare..........c.ocueeueveevcveriesseeissssee e essins
41 Legal fees and eXPENSES.......c.vwureeerrerrernernreneieernesneseesessessessnneees
4.2 Medical examination fees.
4.3 Inspection report fees...........
4.4  Fees of public accountants and consulting actuaries......................
4.5 Expense of investigation and settlement of policy claims................
5.1 Traveling EXPENSES......covvveerrurrieiererissssieseesssesseeessssenns
5.2 AQVErtiSING......ooveeereeereerereieeeese e
5.3 Postage, express, telegraph and telephone
54  Printing and Stationery...........cocoereurenrnrininneesesese e
5.5  Cost or depreciation of furniture and equipment.
5.6 Rental of equipment........ccccoevvviverrereieereeeeee
5.7  Cost or depreciation of EDP equipment and software.....................
6.1 Books and periodiCals............coceeeuerrereerirniinennieneeneieesneese s
6.2  Bureau and association fees....
6.3 Insurance, except on real estate.. .
6.4 MISCEIIANEOUS I0SSES.......cvvererrerirririreereriesesesessessssse s sessens
6.5 Collection and bank Service Charges.........coouureereeneeneereererneneeneenns
6.6  Sundry general expenses....................
6.7  Group service and administration fees
6.8 Reimbursements by uninsured plans..........c.ccovvevveeriervereesiereninns
7.1 Agency expense allowance
7.2 Agents' balances charged off (less §..........
7.3 Agency conferences other than local meetings.
9.1  Real estate expenses
9.2 Investment expenses not included elsewhere............cccccovvviveieinenne
9.3 Aggregate write-ins for expenses....
10.  General expenses Incurred.............. B [P
11.  General expenses unpaid December 31, prior year........c..cccecoveeees | covreerrinne 1,397,649 [ .o | e [ eeeseeeeeeeeeeeen | e, 242 000 ............ 1,639,649
12.  General expenses unpaid December 31, current year..........ccceeees | covevrerrninad 654,597 | oo | e [ e | e 245,500 | coverrnnend 900,091
13.  Amounts receivable relating to uninsured plans, prior year....
14, Amounts receivable relating to uninsured plans, current year......... .
15.  General expenses paid during year (Lines 10 + 11 - 12 - 13 + 14).
09.301. Miscellaneous OULSIdE SEIVICES........cvvverreirrrenreieinrsieeeesseesseennens
09.302. Third party service agreement.....
09.303. oo
09.398. Summary of remaining write-ins for Line 9.3 from overflow page...
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)(Line 9.3 above)
(@) Includes management fees of §.......... 0 to affiliates and §..........
EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES
( Insurance )
1 2 3
Accident All Other Lines
Life and Health of Business Investment
1. Real e5tate taXES......ovreeeereercr st ssssessnsnseessenssnens | senssesnsnenes T80 [ wereieiineneiieieeneinens [ e | ...180,009
2. State insurance department licenses and fees.........c.covurrverrrirnrinsrrrseriseiisenisesisesinens | veeneeneennen8$,282 [ [ e
3. State taxes on PremilUMS........ccoerieenineineerseneineensieesseensieesssssessesssssssssessessesssnssees | ssveesnesnesseeseess 13989 [ eoriuneirseernensieennns [ reereeerneneiessnnsnes | eeereesseseenseeseseenesees
4, Other state taxes, including 0 for employee benefits.........ccoeeeeerecereecneies | eeveeriereeeei 3047 | o [ e [ e
5. U.S. Social SECUrity taXES.......cccevererrirereiieieeeiie s sesssssssssssssssessessnss | cevessniennene 145,823 | i [ | e 1,412
6. AlLOthEr AXES. ...ttt ssesessssssssessessssssessesssssssssessesssnssnssens |_ssessssesssssssssensss L0 | corssseesssessssssnsssssensans | snssesessensssssessessanssnss | ssessensssssessossanssessanes
7. Taxes, licenses and fees iNCUITEA..........ccoccveverrieierrcreieeceeseeseeeseesessesessenes | eveerenrennenni8 1,178 | ieeiieeeen0 [ il 0 | 187,421
8.  Taxes, licenses and fees unpaid December 31, prior year .......... 1,575,000
9.  Taxes, licenses and fees unpaid December 31, CUITENE YEAI............ccoeeureuvevcivrereriens | crieissisississsessessieses | eosssessisssessessossesssses | orsosssessessessssssssessons | eessesssssssssssssassnsanes
10.  Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 762,421
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay renewal premiums
2. Applied to shorten the endowment or premium-paying period..
3. Applied to provide paid-up additions
4. Applied to provide paid-up annuities
5. Total Lines 1 through 4..............
6. Paid-in cash................
T LI ON GEPOSI. ... ceerereecece ittt bbb 8 £ 8RRkt
8. Aggregate write-ins for dividend or refund OPLIONS.........cc.cueiiiiecee s
9.  Total Lines 5 through 8
10.  Amount due and UNPaid........c.ceeveuererierrieeisrss s
11. Provision for dividends or refunds payable in the following calendar year.. ...
12. Terminal dividends
13.  Provision for deferred dividend contracts...
14.  Amount provisionally held for deferred dividend contracts not included in Line 13..
15.  Total Lines 10 through 14
16.  Total from prior year
17. Total dividends or refunds (Lines 9 + 15 - 16)

0898 Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Line 0801 thru 0803 plus 0898) (LINE 8 @D0OVE)......uuiiuiieieeireresieisis s ssesssessssssee s ens s sess s s sess st sns s ses st sss st sns st sess s




Annual Statement for the year 2012 of the Western United Life Assurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4 5

6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual) Group
Life Insurance:
0100001, 58 CET 3% NL ALB  75-81......ooiviieiciciie et
0100002. 58 CET 5% NL ALB  85-87.......ccooirrerirerieiieiiesiesississ s sssssans
0100003. 80 CET 4% NL ALB  87-NB.......coosiuirireieieiisiisiisssis st ssesssssssssss s ssssssssssenns
0100004. 58 CSO 3% CRVM ANB 64-84..........cocovvvererriniresiesiesiessiessiesssesssssssssssssssssssnsss | convisssssssnnes
0100005. 58 CSO 4.5% CRVM ANB  81-83........oovrrirreiireiiseieeisssnsssssisessissssssssnsssssss | onvissssssinnes
0100006. 58 CSO 3% NL ALB  64-80.........coourreererrirerinsineessessssiesssssssesssessssssssssesssessssssns | ossssssssnsssnssnns
0100007. 58 CSO 3% NL ANB  75-81.....coereerierierineinsiesiesissississsssssssssssssssssssssssssssssssnnss | convesssssnssnnes
0100008. 58 CSO 4.0% CRVM ALB  82-85.........overeeeieiseineiseseissiseississssssssssssssssssssns | sovsssnsnnns 1,212,614
0100009. 58 CSO 4.5% CRVM ALB  84-87.......coovverrireireireineiseseiseississsssssssssssssssssssnssns | sovsssssonns 2,165,186
0100010. 58 CSO 4% NL ALB  84-85.......cooorririrreirrieiineiisssisesssssssssssssssssssssssssssssssssssens | consessssssssnnnes
0100011, 58 CSO 5% NL ALBBE-8T........cooorivririirnriisiieiiesiiesiseessesesesssessssssessssssssssssssssssnes | coneeesssssnees
0100012. 80 CSO 4% NLALB  88........ovieriieirriieiinsiieiineiineissssssessssssssssssssssessssssssssssnsss. | coneensssnssnnes
0100013. 80 CSO 4% CRVM ALB 86-NB........c.ovvrrierierriiiriireeiesisssississise s sssssssssess | oeeessssnsssssenns 7,057
0100014. 80 CSO 5% CRVM ALB 89-NB... )
0100015. 80 CSO 5% NL ALB 89-NB.........ccocsriurrirririinniinniinieessssssessesssssssssssssssesssssssens | osvesssssssssssssenns
0100016. 80 CSO 4.5% NL ANB  87-NB.......ccccosvumrrnrirnrirneiieniineirneisessssessssssssssssssssssssssssssnsss | sovsssnsonns 4,007,785 | oo [ e 4,007,785 | ..o [
0100017. 80 CSO 6% CRVM ALB  88-NB.........oooriieiirriiniireiireeisseseseise s sssissssees | oneessssssinsenns 1156 | oo | e 1156 | oo [
0100018. 80 CSO 4.5% NL ANB  83-NB........cociiiiiieiiiiiiiiniiisiiisisssississssnsssssssssssssssssesssanss | ensssssessessenns 5,377 [ | e 5,377 o | i
0199997, TOLAIS (GrOSS).....-cvrurermeereereiseisseiseisseissessse st sttt ss s ss s esssensins | sniesiees 10,294,480 | .oovereerieieins (VN I 10,294,480 | cooovvovireiciein [V [ 0
0199998. ReiNSUIANCE CEABM.......c.cvveieerieecteieiiieieieceeiessteisseeeetesseetesesastssessesesenssssssnassennsenens | ererenens 10,294,480 |..coovvvevevieeeceeens [ v 10,294,480 [ .o | e
0199999, TOtAIS (NEE)...... ettt ittt sttt | eessnsssens st sens s [ (1 I 0 [ i [ 0
Annuities (excluding supplementary contracts with life contingencies):
0200001. 8328  5.5% CIF  94-97 ...ttt ssssssesssssssns | seississinns 1,786,498
0200002. 832  5.75% CIF  94-97 ..o eiieetesiesssssssssesssssessssssnes | rssisssisssenns 788,609
0200003. 838 6% CIF 95, ...ttt esssesssssesssssesssssssssssssssnns | oneinessssnees 44,272
0200004. 838  6.25% CIF  95......ouiiiieiei ittt 52,084
0200005. 83a  6.75% CIF 97... ...3,962
0200008. A2000 4% CIF 12 ..ot 19,404,383
0200007. A2000 4.5% CIF 11t sssisssssessessssssesnse | aviessnees 22,199,626 |......... ) 0.9 GO IOV 22,199,626
0200008. A2000 4.75% CIF 03, 05-07, 10......cmiireirrireireereerieesseeseesseseessseseesesssessseens | sveessees 26,825,709 |......... ) 0.9 G IOV 26,825,709
0200009. A2000 5% CIF  03-04......ccveinireeeiererneeinesisesisesiesisesssssssssiesssssssssssssssssssnes | senssissenns 3,302,392 |........ ). 0.9, G U 3,302,392
0200010. A2000 5.25% CIF 99, 01-03..... 1,440,177 ...
0200011. A2000 5.5% CIF 98-99, 01-02 3,525,745
0200012. A2000 5.75% CIF  00-02.......cccomrrrermirrireiieesneeseessees e 1,755,884
0200013. A2000 6% CIF  00......cosvererrrerrrerreerreereriererensnessssesssssisesssssssssssssssssssssenes | oneesnerneesnn 388,420 [ eevreree XXXt [ e 388,426
0200014. A2000 6.5% CIF  99......ccomiimrmrinrinernennennennesesnseesseiseenseenseensssnseessessseennennnee. | onsvneninennnen 9,193 | eiiiets XXX [ e 49,193
0200015. 71 1AM 4.5% 1Y 71-72, 76, 79-82......ovrsiriirneirnerneirneirnensersesseisneseiseiseeseines | sonssinssinns 2,222,137 | ......... ) .9 IR IR 2,222,137
0200016. 71 1AM 5.5% 1Y 80-82......ccuivuiriirrericeineirneeieissesnessesssessesssesssssssssssssssssssssssssans | sonssissenns 1,031,449 |......... ) .9 COIIN I 1,031,449
0200017, 71 1AM 8.25% 1Y 87 ...cooivicrierierierirerieeieniesiesissssssesssssssssssssssssssssssssssnses | resssessssssnns 580,462 |......... )., SO SRR 580,462
0200018, 71 1AM 8.5% 1Y 87 ..ooiiiieiiriireiniineineississississessissesssssissssssssssssessssssnses | oresisssssnnns 221,577 | ... ) .9, SO RO 221,577
0200019. 71 1AM B.75% 1Y 8B.....ouverrecricrierierierieriesiessesisssesssesssssssssssessssssssssssssssssnnss | sensssssnnns 1,492,641 |........ ) 9.9, CORINN I 1,492,641
0200020. 71 1AM 7.25% 1Y 8B.....ocvuuricrierierirerierieniesiessessssssssssesssssssssssssssssssssssnses | resssessssssnns 312,083 |......... )., SO [ 312,083
0200021. 71 1AM 8% 1Y 84-85.......oviiiieiierireiisiineisseneisessiseseiseessisesssesssessesssensensns | sonssissnnns 5,347,907 |......... ) .9 CORINN I 5,347,907
0200022. 71 1AM 8.25% 1Y  83.....omiiiceicricrierierierieniesiesiestssiesssssssssssssssssesssssssssssssssnnss | sessssssnns 2,808,254 |......... ) .9, CORINN I 2,808,254
0200023. 71 1AM 8.5% IY 84-85 revrernnnnnn 198,422 ...798,422 |....
0200024, 71 1AM 8.75% 1Y  83....ooeieiieiiciieiiesissiesie sttt nes 786,672 786,672
0200025. 8338 5.25% 1Y 94, 96-97.....cccouiiierereeesissssss st ssssssssssssssenns | srissisninns 6,392,559 6,392,559
0200026. 832 5.5% 1Y 93-94, 96-97.......coieirirrrrrreeriessesisssesissssessessesssssssssssssssnssns | seisssissanns 7,981,314 7,981,314
0200027. 8338 5.75% 1Y 93,95, ...ttt ssssssssessnnes | srississinns 2,260,947 2,260,947
0200028. 832 6% 1Y 192, 95. ...ttt 6,986,986 6,986,986 | ...
0200029. 833 6.25% 1Y 90-92.......omiimrimiieriieriesiineseesss s | seissinsinns 8,807,437 8,807,437
0200030. 8338 6.5% 1Y 89-90.......coomimrirriiriieireisesee st ssensis | s, 5,635,327 5,635,327
0200031, 8338 B6.75% 1Y 88, 97 .ottt sssssssnnes | srinsinninns 3,607,600 3,607,600
0200032. 8338 7% 1Y 88-89......oioieceeieessss sttt | stissinninns 1,463,102 1,463,102
0200033, A2000  3.75% 1Y 12 ettt sssenes | sriesiend 88,333,206 |......... ) 0.0 GO P 88,333,206
0200034. A2000 4.25% 1Y 10-TT oottt sttt sssessns | seieniend 62,151,738 |......... XXX oo | e 62,151,738
0200035. A2000 4.5% 1Y 05-08, 0. sssesssssssessnssns | svsinsenend 68,443,09 |......... XXX oo | e 68,443,096
0200036. A2000 4.75% 1Y 03-04, 07-08.......cocovrrmrermrrmeireeirerireeiesseesesesessssisssisssesnesnenns | cvveseens 132,693,080 |......... ). 0.9, CRR IR 132,693,080
0200037. A2000 5% 1Y 98-99, 03, 09......coeirermremreeineiieeiineiiseiseeeseeisessesssesssesssessssssnssnnes | cvveneens 140,697,889 |......... D.0.0 G IR 140,697,889
0200038. A2000 5.25% 1Y 98-99, 01-02.........mrerrereererieeereeiseieeiseeiseesssesssesssesssssssesssssns | sveseseees 22,981,204 |......... ).0.9 RN IS 22,981,204
0200039. A2000 5.5% 1Y 00-02.......omiuieriireineineiiee st ssesssesssns | sesessees 20,447,185 |......... XXX eoeveees | e 20,447,185
0200040. A2000  5.75% 1Y 00......cuoieeeeriireeeieeies ettt esssesssenssennes | seneisnenns 4,488,584 | ... XXX oo [ e 4,488,584
0200041. 71 1AM 11.25% - Immediate 83 ... ..78,489
0200042. 83a  6.50% - IMMediate 94 .........coovririeeeeeeeeseeees s | e 9,423
0200043. 832  6.75% - Immediate 96-97..........ccovurrirrinrireirereise s sisssesssssenins | s 683,694
0200044. 83a  7.00% - Immediate 93 .......ccovvrrirrireireiieereesessssssee s | e 16,652
0200045. 832 7.25% - ImMediate 95 .......c.covvirireirrireiiireeeeseesseeessseiesse s | e 86,469
0200046. 83a  7.75% - IMMediate 92 .........coovvrirrirrinriiireieeseessessiessessssiesiniens | e 42,038
0200047. 83a  8.25% - Immediate 90-91.......ccooriiririrrineieireee e issessisseesesssenies | i 163,920
0200048. 83a  8.75% - Immediate 88-89.........ccoounrinrinrineireirieeesiseiesisseesesnienies | i 184,496
0200049. 832  9.25% - IMMEIAte 86 .......ccoovveeieereeeieeieeeeneeseeeee s | e 3,056
0200050. A2000 4.25% - IMMEdIate 12.......cccorirrierrieriieieieeeeeeeiseieeeessieeiessseessesssenes | oeeieeineinees 84,014
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EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4 5

6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual) Group
0200051. A2000 5.00% - Immediate 11......ccccorrvrrrrrrnrrnrrnrrnireesnesenseessnsessesssesssenssenss | oneinnrinnnen 179,104 [ ittt XXX i [ s 175,104
0200052. A2000 5.25% - Immediate 05-06, 10...... 1,709,576 |....
0200053. A2000 5.50% - Immediate 04, 07-08 2,005,818
0200054. A2000 6.00% - Immediate 03, 09........cccovrrrmrrerrrrsmrssriesiessessessesisesssssssssennes | evnrrinnnnn 3,062,102 | evvrees XXX [ e 3,662,102
0200055. A2000 6.25% - Immediate 98-99.........c.ccccumrrrrrnrrrrerrniierissssssssssssesssssssssssens | cosssssiennnns 827,424 |........ ) .0 SO 827,424
0200056. A2000 6.50% - Immediate 02 ........ccccovrrrrurrirriereinniieieesissssssssssessssssssssesssnnes | sevnsessenns 1,813,481 |........ ) 0.0 N IR 1,813,481
0200057. A2000 6.75% - Immediate 07 ......ccccoovvrrierirrirnireiseessessssesssssssessssssssssesssenes | sevssesnnnns 1,382,429 |......... ) 0.0 N IR 1,382,429
0200058. A2000 7.00% - Immediate 00 .........ccooeruerrrerinrirenireniiesiiesisssssessessssssssssssssssnses | sonsesssssnnnnns 165,480 |........ ) .0 O [ 165,480
0200059. 4% DEFEITE... ...ttt sttt snsenes | sssssssssaseoas 831,347 | ......... ). Y [ 831,347
0299997, TOLAIS (GrOSS)......rvuererererrereisseississ s isssss sttt sssssssssssssssssssssnsssssssnns | svsnsens 694,464,830 |......... ) .0 R D 694,464,830
0299998. ReiNSUraNCe CEABM. ... ... it sss sttt sssssnsssnssenes | snsssseas 124,280,880 {......... XXX [ 124,280,880
0299999. TotalS (NEE)...... vttt sttt nnsnns | snssneas 570,183,950 | ......... XXX o | e 570,183,950
Supplementary Contracts with Life Contingencies:
0300001, 838 6.50% = 94 ...ttt 21,203
0300002. 83a 6.75% - 96-97. ..307,851
0300003. 838 7.00% =93 ..ottt 67,550
0300004, 838  7.25% =95 ..ottt | eesisninnians 105,294
0300005. 838 7.75% = 92 ..ottt sttt sttt st st nssnnsns | eneierineinend 67,601
0300006. 838  8.25% = 90-91.....couieieeiieieeeeeeieeteeiee ettt ettt nssnssnnes | enrieeieninnes 32,220
0300007, 838 8.75% = 89.....ouieueerceeie ittt | enbesiesieneaas 5,910
0300008. 838  9.25% =86 ....oueereeriereiei ittt ettt | eeeeeseesinneaas 4,980
0300009. A2000 4.25% = 12.....cooriieiireiireiineeireereeesesee sttt esssnstns | eesissienians 359,106
0300010. A2000 5.00% = 11 .coueiereeeiieiieiireeesneiresisesisesisesiesise s ssssessssnsns | rssisssesssenns 223,069
0300011. A2000 5.25% = 05-08, 10......ccuurieuierrernierreeneiseeeseieeeseeeeeseesseisssesseessesssesssssssssses | ossesssesssenns 425,081
0300012. A2000 5.50% - 04, 07-08........ovremriurrimririineineineiseeseessessesseesssesseessesssssssssssssses | cossessessenns 591,125
0300013. A2000 6.00% = 03, 09......couurrumrrerirmirreeieeieeiesesesseesesssesssssssesssssssssssesssssssssssssanes | sossessessenns 736,642
0300014, A2000 6.25% = 98-99.......crrimiiieeiieireeireeiesi st 222,484
0300015. A2000 6.50% - 02 ... ....237,033 |.... ..237,033 |....
0300016. A2000 6.75% - 01 128,349 128,349
0300017, A2000 7.00% = 00 ....coiieiieinieseis it | eenessesnenas 189,324 [ ..o | i 189,324 [ ..o |,
0399997, TOtAIS (GrOSS).....ucerurerieriesiesisesiesssesssissessssis s sens e snssnssnssnssnessesnns | sessesssenns 3,724,823 | ..o (O I 3,724,823 | ..o [ 0
0399999. TotalS (NE)......vuuieeiiriieieseiesii et snenns | cesssesssenns 3,724,823 | ..o (O I 3,724,823 | ..o [ 0
Accidental Death Benefits:
0400007, 50% GIOSS......coourerieriessiesisrsieessses s ssns s ssnssnsens | esnesssesssssseeas 1,001 | | i, 1,001 i [
0499997, TOLAIS (GFOSS).....ueruerreermeereeseeseesesiesiessesssesssesiesiessssissssse s sssesssessensaes | nesessssssssasssnns 1,001 | e (1N 1,001 | e [V [ 0
0499998. ReinSUranCe CeAE. ... | connessenseenessen: 1,001 [ | i 1,001 [ |
0499999. TotalS (NEE)......vuuieeirsieieeii et snssnrns | eesesssens s [ (1 I [ I [ 0
Disability - Active Lives:
0500007, 125% GrOSS.....cureuresireusiessreisisssissssissssssssssssssees s sens s snsssssssssenne | enssessesssisssenas 6,051 [ | i 6,051 | | e,
0599997, TOLAIS (GFOSS).....uvrueruerseereeseeseesesiesiessessesisesiess s sssessensnes | nesssesssessssssnns (VLK (V1N 6,051 | s (VN [ 0
0599998. ReinsSUrance CeAeM. ..ot nesnsssssssessnies | erenessessesseeas 6,051 [ | i 6,051 | | e,
0599999. TotalS (NE)......vuuieeiisiiesiiiseie ittt nssnssnsns | cosenssens s [ (1 I (1 I [ 0
Miscellaneous Reserves:
0700001. Excess of Valuation Net Premiums over Corresponding Gross Premiums...........c..| veveeeveerenene. 10,422 [ oo | e, 10,422 [ oo | e
0700002. Excess of Guaranteed Cash Value over RESEIVE...........cocnvvrunivneinevneeineeneenees | v 130,106 [ .oovveeeveerrvernerrcrnens | e 130,106 [ ..ovvoeeeerrrireireiiiees | v
0700003. Substandard.........cccccooiiiiorisiirsissiisiinnens
0799997. Totals (Gross)
0799998. ReiNSUranCe CEABM. ... o oviueieiieeicriiesieiiest ettt ss e s s srensesessnssnsenes | sessensenesseens 141,076 [ | e, 141,076 [ oo |
0799999, TOtalS (NEE)......ovuiveiiisiciessie sttt sss s sss sttt st sttt enssnsenssenssens | ersssssssssssssssssssssnns [V [ (1 I (1 I [ 0
9999999. Totals (Net) - Page 3, LINE 1.........coooovviiviiiieesiesssssssenssees | evseneas 573,908,773 | .oovovvvverinns 0 ... 573,908,773 | oo [V 0

121
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1.1
1.2

21
22

EXHIBIT 5 - INTERROGATORIES

Has the reporting entity ever issued both participating and non-participating contracts?
If not, state which kind is issued
Non-participating

Does the reporting entity at present issue both participating and non-participating contracts?
If not, state which kind is issued
Non-participating

Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?
If s0, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as
described in the instructions.

Has the reporting entity any assessment or stipulated premium contracts in force? If so, state:
41 Amount of insurance:

4.2 Amount of reserve:

4.3  Basis of reserve:

4.4  Basis of reqular assessments:
45  Basis of special assessments:

46  Assessments collected during year:
If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.

Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis?
6.1 If so, state the amount of reserve on such contracts on the basis actually held:

6.2  That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the reporting entity
has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently approved by the
state of domicile for valuing individual annuity benefits:
Attach statement of methods employed in their valuation.

Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year?
7.1 Ifyes, state the total dollar amount of assets covered by these contracts or agreements:
7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business:
7.4  Identify where the reserves are reported in the blank.

Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December of the current year?
8.1  Ifyes, state the total dollar amount of account value covered by these contracts or agreements.

8.2  State the amount of reserves established for this business.

8.3  Identify where the reserves are reported in the blank.

Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the current year?
9.1 Ifyes, state the total dollar amount of any account value associated with these contracts, agreements or riders.

9.2  State the amount of reserves established for this business.

9.3 Identify where the reserves are reported in the blank.

Yes[ | No[X]

Yes[ |

No [X]

Yes [ X] No[ 1

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR
1

Valuation Basis

4

2 3

Description of Valuation Class Changed From Changed To

Increase in Actuarial
Reserve Due To Change

NONE

13
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EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND HEALTH CONTRAC
1 2 3 4

Other Individual Contracts

Credit Accident 5 6 7 8 9
Group and Health Non-Renewable
Accident (Group and Collectively Non- Guaranteed for Stated Other Accident
Total and Health Individual) Renewable Cancelable Renewable Reasons Only Only All Other

ACTIVE LIFE RESERVE

1. Uneamed premilum FESEIVES........c.iireieurieiseieississessessssssseessssssessessessssessessesnns | sssessssessesessssessessesssssssesns 0 | errereieersenensissesessssees [ rerersssesensiesesrssesesssenses [ resssiesesssessesessssssessesssents | sressesesessssesesss s ssssessens | sessssessesessstesessssessessesessnses | srstessesessnsesessessssessesessntesss | steesesesesnssestessetastesesesensans | sessstessesesen et ns st

2. Additional cONtract FESEIVES (8)........ccuevevirrirerieiiisieeieiiesesie et ssssssesiens | eevveiessese st 0 | oot [ et [ eerestese s sessenes | stestesese s s st esse s sensens | sesessessesissestesesessessessessssnaes | estessesesensessessessssessesnsentenas | steesessesessssest et este s tenaens | nesesbesses bbbt nees

3. Additional actuarial reserves - Asset/Liability @analysis.............cocverrrrirnrnrneis [ eonrrniininrnesnsesens 0 [ o sesinsesesessnnes | serseseesesessensssssessesssnsessenes | sessestessessestensssessessssssssents | sessestesssssessess s ssessassensests | sessestessansestessasssssessassensnsss | sessessessessnssessastanssessestensnsss | sessessessessssssessestassnsestensnses | srssessessessan st et ensnean

4. Reserve for future contingent BENELS..........cc.evivciciciiceecc s | et 0 [ et sesienes | cevesie st sesses s sesenes | sevsestesse st ses s besenes | sesestestess e sies s s es s bessenas | sesiestestessestessss s sessestenseses | seteesiestess st es st s s stensnsas | setiesiestestes s st s s ten s tas | aebesies sttt en e

5. RESEIVE fOr rate CrEditS.......c.oiveiriiiieiiieceeseei st esienes | coneeseese s 0 [ | e [ | s | e | s | e | st

6.  Aggregate Write-iNS fOr TESEIVES.........ccvvcveieeecereiee e essssssens | esisressssssss s sssseesaseas 0 ] 0 | 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0

7. TOtAIS (GIOSS)......urercvecieircteie sttt bbbt sans

8. Reinsurance ceded.

9. TOHAIS (NBE). ..ot nanaes
CLAIM RESERVE

10. Present value of amounts not yet due 0N ClaIMS..........ccerrrerrninrerrrninensirnees | cerreeesesnseseessssesesssessenens 0 [ orrrereeernrereeserersnsesesessnnes | serseseesessessenssnssessesssssesseses | sessessssssessessenssssessessessssssenss | sessestesssssestessassessessastansesse | sesessessessessessesssssessassansnsss | sessessessensessessasssnssessestensnsss | sessessessesssessessestassesestensnsss | srssessessessassesent s essensnens

11.  Additional actuarial reserves - Asset/Liability analysis..............ccccrverrreveriernens | covrireiessesesssesse s (0 TN

12.  Reserve for future contingent BENEfiS............ocrireureininrecreencreiesies | e (01 ST

13.  Aggregate write-ins for reserves

14, TOAIS (GrOSS).....viverrreciiieiiereisesesieis ettt rnas

15, REINSUIANCE CEUR.........ouiviurirrirririeieie ittt esseennis | crtiene sttt 0 [ it snissisnsnes | oerrenesnsssesenssnssnesenssnssnsesenes | sersensssesessesssnssnssessensensseseses | sesessensansessensanssessessonsanssesss | sesessensesssessensonsansessenssnsinses | snsiessessensinssessenssnsesessansensns | sesiessessensansressensenssnssessensansss | snsiessessensanssssensansessessenssnens

16, TOtAIS (NEE).. ..ot sess s snsenas

17, TOTALS (NEt)..o i

18. TABULAR FUND INTEREST
080T, o eeoeeseeereees st es sttt | eess st et enes s ss st st ennns | ertsenesenes ettt nns st [ ceteesi st et ts st enenas | st st eens st ees st | neeetseent st nent st enenses | sresssnesteses st st enesssenssnes | sresieess sttt nes st nees | sestiess e ens sttt eees | eetseene ettt
0802, ..oooeeeecereerieees ettt | eessrensse ettt nans | cersess ettt ennes [ crreen st ettt | sreestaeee et | reressnss sttt enenses | ceesssnest st ess st senssnes | eresseess e nes st enes | sesssess et | cessren et
0803, oottt sttt | eeni ettt ettt ennns | cebient e b st [ ettt | sttt | reneti ettt enenees | cressseest st neensenssees | sresienes et | sesbee st | cets et
0698. Summary of remaining write-ins for Line 6 from overflow page..........cooveveerees | corereereenseneeneecsesesees (0 [0 [0 [0 [0 [0 (01 OO (01 OO 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LiNe 6 8D0VE)........ocevevsveiiiiiiiiens | e isssesneenans [0 (01 O (01 (01 OO (01 OO (01 OO (01 O (01 OO 0
1307, ittt | Hieebi st nnan | et nen st sst st | dreesi st et nentesssnes | seestsee sttt ees | seebiess st s s s | eebsees ettt | Hhireeet et sttt | Hreent ettt | et
1302, oot eees et R et nes s | Hrseestseeesenessesssnest st enstnns | aesssanesseessnestensssensssnsstans | seeessnssssnessensssaesssanessessssnes | neessseessseeessanessnessenssseesssanes | sessseesssanesteessnestsaesssensssanees | erssueessueesseesssaesssanessesstanesss | wrsueessseesssaesssaness st eesssensten | seseessanessees s eest sttt nnstas | reesseess et nes st
1303, ettt | Hireeetee sttt | nenis sttt enst s | seeenienet st nssees | seestsee sttt | seeseees ettt rest s | crtsne sttt ettt | erireeete ettt | eeeest et | et
1398. Summary of remaining write-ins for Line 13 from overflow page..........ccccoevees | cerrereneeneenensinerereieeene [0 [0 [0 [0 [0 [0 (01 OO (01 RN 0
1399. Totals (Lines 1301 thru 1303 + 1398) (Line 13 @bOVE).......civrerrrrreareersrrrrnnnenes e sseeeass (O (O (O (O O (O (O (O 0

(a) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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EXHIBIT 7 - DEPOSIT-TYPE CONTRACTS
1 2 3

4 5 6
Guaranteed Dividend Premium and
Interest Annuities Supplemental Accumulations Other Deposit
Total Contracts Certain Contracts or Refunds Funds

1. Balance at the beginning of the year before reinsurance 21,358,120 14,172,095 | ..o 6,891,508 | ..o | s 294,517
2. Deposits received dUNG the YEAN.........c.cc.cirieicicee et s s ssssns | sotessesissesses b es s s senees 5,912,238 | oot | e 1,332,359 | .o A452,997 [ oo | e s 126,882
3. Investment earnings credited t0 the @CCOUNL.............c.ccuiiieiceeccece et sesnas | cteesssse s sssses e s e sesans TBBATA | oo esssesesssiesens | et BATT24 | oo 206,528 | ..ot | e s 13,922
4. Other Nt ChANGE N TESEIVES........ccvuiiciiesiee ettt bbbt s s bbb stensas | sbsessessessssssesses s bss st en s st st saend 0 [ oot | et tessenens | sttt st e tentens | stesesss et e ettt ssesnntens | nebessesee ettt aenr et en
5. Fees and other Charges @SSESSEA. ..ottt sse s s s s ssessssns | ebessssssesses st esses e s st es st s s s s snd 0 [ oo | ettt essesens | srerisi sttt ettt tentens | sresesist ettt es s et s s s entens | nebesseses ettt s bbbt aes
8. SUITENAET ChATES. . .eueuieeceeisireceeie et st see s sttt et es bt st st st e ssessentnssnsss | nebsessessassssesnstasssssnstessanssessessansansnn 0 [ ettt | crsiesesie s sessesets | srerisisses et testens | seesesiss ettt s et es s et sae st entns | eebessebes st s bbbt r s
7. Net surrender or wWithdrawal PAYMENLS...........cccciiueiiicriiecreee e sss et sbebessnaes | esesessssssesessesessssssesesassenes 8,126,769 [ ..o | s 4,981,085 | ...cvvvveeieeeeeeis 325,848 | ..o | s 19,836
8.  Other net transfers to or (from) SEPArate ACCOUNLS............ccuevueviieiieeeeeieeieie e siessss e seessesssessesssssesss | asssessessssssssisssessssssessessssssssessassassans 0 ettt sstessssesiessessienses | ereriessessessiessestessessestensasssessensestessens | fetsessentsssessostansessestenteessessentantensents | aeisessestessiesiestentansestessastaessessantansestes | chsesiestestantiestestant et es st et st st st stns
9. Balance at the end of current year before reinsurance (Lines 1+2+3+4-5-6-7-8).....cccceceevivevecvces | cervrreeeseeeese e 19,911,763 [ v (01 U 11,071,093 [ .o 8,425,185 | oo [0 OO 415,485
10. Reinsurance balance at the beginning Of the YBAI...........cccceveieeeseee e sstssseseses | erressessssssesses st es e ssssens (437,850) [ ..ot [ e | eereeres s (143,133) [ oot [ e (294,517)
11. Net change in reiNSUrANCE @SSUMEM.........cccuviieireieiieiiiriieieieisssssesss st sss st st ssesssssssessessesnss | sessessssessesssssssesesssessessesssssssessessnsen 0 [ oot | et tessesens | sttt st e tentens | steses st as e et ettt n e nsesstens | nebersesee ettt en
12. Net change in reiNSUrANCE CEABM. ..ottt a st besss s sse s essesaes | crsessssesssssssessss et ene s ssssanaans 190,424 | .ovoieiiicsseeesieneneies | st iss s esssensenesenrensens | sreseesstestesesentensesesensenaenansand 69,456 [ .o | e 120,968
13. Reinsurance balance at the end of the year (LiNes 10 + 11 = 12)......overrerenenrnnrensnsssessnsesssesssenns | srsisssssssssssssssssssssssssssssseses (628,074) [ ..o 0 [ o (O (212,589) [ ..o s 0] e (415,485)
14. Net balance at the end of the current year after reinsurance (LINES 9 + 13). ..o | eevseresesessesesessssssssneenans 19,283,689 | ..o [0 R 11,071,093 [, 8,212,596 | ..o 0 ] o 0
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Credit Life Credit
Industrial Life Individual Supplementary (Group and Life (Group and
Total Life Insurance Annuities Contracts Individual) Insurance Annuities Group Individual) Other

22

Due and unpaid:
1.1 DIFECE. .ot

1.2 Reinsurance assumed..

In course of settlement:

Resisted:

211 DIFECL....eiieteeeer s
2.12 Reinsurance assumed............c.cooceveeirveiniineinnee
2.13 Reinsurance ceded..........c.oc.vvverernererreneerneeenns
214 Net
Other:
2.21 DIFECL...vtrerterieriete st
2.22 Reinsurance assumed...........cocvvrerieeineininnnne
2.23 Reinsurance ceded........ccoomrimminniirniirerireninenes
224 NEb..ooocieeeiscrie s
Incurred but unreported:

3.1 Direct

Totals:
4.1 DIFECL.cvisieeeseete e

4.2 Reinsurance assumed..........ccueuererereerienrsensernnens

4.3 Reinsurance ceded.........ccoerunrninrnnennereinenns

(S D ol 11 N ol I VI 1) I
........................ Y& TOET: 1 NN | N DS | N
................................. VN N | N DRSO |
........................ y£RT: I E « N DN |

(a)

...... 0].

0

(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to

.......... 0in Column2,§..........

0inColumn3and$§.......... 0in Column7.

(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for

Ordinary Life Insurance §.......... 0, Individual Annuities $..

are included in Page 3, Line 2, (See Exhibit 6, Claim Reserve).
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 2 - Incurred During the Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 1
Industrial Life Credit Life Life Credit
Life Insurance Individual Supplementary (Group and Insurance (Group and
Total (a) (b) Annuities Contracts Individual) (c) Annuities Group Individual) Other
Settlements during the year:
11 DIFTECE ettt | ereenbensanes 24,718,374 23,366,317
1.2 ReiNSUrance asSUMEM.........c.cccveuivereeieunsiesessstesse s ssessssenss | cevsesssssssesessssessesiesnns 0 [ [ e | s
1.3 Reinsurance ceded .3,731,895 ..2,998,328
T NBL.cee s () P 20,986,479 20,367,989
Liability December 31, current year from Part 1:
2.1 DIFECL. vttt ens st st ensssssssnes | stessessessessnsanes 73,018 | everreeererreiesiennns | cevesireesesienineens T3,018 [ oot | errrriesssiseiesssisssssenses | cereesessssssssesssssssesnnes [ snesissessssssssesssssssssesens | sessesissssssssssessesssssesses | sosssssessessssssesessensesesss | srsrsissesnsssssesssssssesens | srssessesessessesesansnes
2.2 ReiNSUranCe aSSUMEM.........covvevevieerereieseieissssseesessssessessessssens | ceveesessessesessesssssesnsns 0 [ e [ e esisiens [ e ssssseens | sresesissssesesissesesessensens | cresesesessssesessssesesessens | siesssesssissssesissessesesees | sessesssesessssesesiesesseses | sresressesssesesssssesesesseses | sereseeseesesesesesssssesesentes | eeresesesesssse e
2.3 Reinsurance Ceded..........ouuevivmueiueieeriieeseeeeesee e
24 NBL.ooeee ettt s
Amounts recoverable from reinsurers December 31, current year.....

Liability December 31, prior year:

4.1 DIFECL.cvvveeereerrreeeerse s ssesssssssssssessssssssssssnsssssssssnsss | sessssssssssssssnneen 25,000 [eorverererrnrereerenreeennens | e 25,000 [ coonrerrrerrnrernreineeirnnnens | eereeneesrnnissssnsesnnssns | eerersinnssnsissssssssnnes | sressssssssssssssssssssnsssis | sessssssesssnsssnsssnsssanss | nnsssessssnssssessssnsssnsssns | sesssnsssessssssssssssssens | s
4.2 ReiNSUranCe aSSUMEM..........cuuueerrerrereereieiseisessesssessessensenes | seeseesssessssssessssnsesnees 0 [ errerirerineriernerienieni [ e | e | e | s | s | s | s | e | s ——————
4.3 ReiNSUranCe CEAEM.........ocuuiuurererrnreieeiriisinesiseniesisssssssssesenes | seveessssseessnnens 25,000 [ ooeveerierienienienieniens | s 25,000 [ coorvrrrrrriienernenenens | e [ e | s | s | s | st | s s
B NBL....ooe e sssisnsnns | eersienssesssess s (U [ (O (0 O (U (O [V O (U (0 O (U (O S 0
Amounts recoverable from reinsurers December 31, prior year......... [oooiisnnenne. 0 ] eeiiiieieissiniinisnnnins | eereneseessnsneseesenenssnesnes | erersssssnessnssnesnssensenssnssnes | snsensssssessenssnssssesssnssnsins | oenesessesssnsensenssensessensansss | soenssssesenssnssnssensenssnssnes | sneeessssessenssnsessensensansins | eseessiesosssnssessensensansnnss | sesesenssesssnessssnsssnssnssnsene | snessssessenssnsssssensanesses
Incurred benefits:
6.1 Direct
6.2 Reinsurance assumed
6.3 ReINSUraNCe CEAEM..........ovurrerrrernrernrereesesssesssnersssessssssssssssnnes | essresssseennes 3,779,913 | [V 781,585 [..ooivriinns 2,998,328 [ ..o, O [V P [V (O [V (O 0
B4 NEL....ocsiieri s nnees | ssersnsenacs 20,986,479 | ..o (O (] I 20,367,989 |...ccoovrnnrennn. 618,490 |...oiirriisriinrirsniin [V P [V (O [V (O 0

(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.......... OinLine 1.1,$.......... OinLine 1.4,8.......... OinLine6.1and$§.......... Oinline 6.4.

(b) Including matured endowments (but not guaranteed annual pure endowments) amountingto $.......... OinLine 1.1,$.......... OinLine1.4,8§.......... OinLine6.1and$.......... 0inline 6.4.

(c) Including matured endowments (but not guaranteed annual pure endowments) amountingto §......... OinLine 1.1,$.......... OinLine 1.4,8.......... OinLine6.1and$§.......... Oinline 6.4.

(d) Includes §......... 0 premiums waived under total and permanent disability benefits.
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EXHIBIT OF NONADMITTED ASSETS
1

Current Year Prior2Year ChangeSin Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col.2-Col. 1)
1. BONAS (SCREAUIE D)oottt sss st s essesssssssssessesssssnsses | sessassssssessasssnssnssessanssnssessasssnssessans | sessessssssessassnsssessessasssnssessassanssnssess | sessessassssssssassensssssessansssssssessanes 0
2. Stocks (Schedule D):
2.1 PLEfEITEA SIOCKS. ... ettt sttt ettt enssnsns | 2sestssssnssantnsessessansessnssastanssnssestas | stessssssssessnssssssnssassnssnssessassnssessns | soessesssssnsssssesssssnssessanssnssessasenns 0
2.2 COMMON STOCKS.......veurerresresreseesessesseesseesssessessssesssss s eesse s ss st sess s ees | Hrenbsessssesssesss st st nt st st ens | Hiesseessnesssess sttt et ebnebnsbees | oesbeesseeessesss sttt sttt ees 0
3. Mortgage loans on real estate (Schedule B):
Bl FIISEIBNS oottt sttt | ehiest ettt | cesees ettt | et 0
3.2 Other than firSt IENS..........cuuiviiiiiiciceieerier e nssneis | eriesseesiessess s ssssnssnessssesseninns | cesessnessnessnessnesssessessessesssessensnes | cesneesneesness s 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPEANY.........cciiuricireieinereireieessissessesessesesesssssesses [ coreesessesssessesessessssssessesssstassnsssstes | stesesessessessssssessessassasssssesssssssssessns | soessessssssssssssassssssessessassssssessessas 0
4.2 Properties held for the production Of INCOME.........c..ovuiuriririerreecnrrseescreieessineens [ e ssssessssesestsssssssestes | steessesessesssssssessssesssssssssesssssssssnssns | soeesesssssssssssesssssnssessenssssessessans 0
4.3 Properties NEId fOr SAIE............oiriiiriri ettt esssstseenes | coseteessessstssesessessssssessesssstessnssestas | steesssssessessassssesessastanssestessessnessnssns | teesestestee st st et st et stentas 0
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term iNvestments (SChEAUIE DA)..........ccviuiiieiceeieeese s ssesaes | cevisssssesessssese s ssssese s sssssssessssens | stissessessssesssssssessessssessesssssssessesess | sresissessesessssssessessssssessessssessesas 0
8. CONrACTIOANS. ......o.cvereireitiiirei sttt sines | setinesinesi sttt | sestest et | sttt 0
7. Derivatives (SChedUIE DB).........cc.cieiciciiicieiiece ettt bss s sssseses | sessssssesssssssessesssssssessessssssssssessnsans | etiesissssssssesssssssessessssessesssssssessesens | siesissessesesssesssssesssssse st sssessenas 0
8. Otherinvested assets (SChEAUIE BA)..........ourierirririneireieeiseeseeesseessiesssssssessesessesessanes | sesessnsssssssssssssssessessasssessessssssssesss | semssssesssssssassnsssessessssssessessessssssnsss | senmssessssssssessassssssssessassssssessasens 0
9. ReCEIVADIES fOr SECUMHES.........euriiuieriiriiriiriirnirieesi e sies | setinesinesinesi s si s esiesiesissnies | sesbestessesse s s s sssissse st | sesbesbesi bbbt 0
10.  Securities lending reinvested collateral assets (SChEAUIE DL)..........ccccuieeeieineceireiieieiies | et esesise e sieses | evsssissssssssessissessessssssesssssssssseses | coisssessssssssessssssssssssesssssessessns 0
11.  Aggregate write-ins fOr iNVESIEA @SSELS.........cccveiveieiiiicee et | srerissssseses s st s snsenead] 0 ] e 0 ] e 0
12.  Subtotals, cash and invested assets (LINES 110 1. sesens | cvesiesie e siesse s ssesseens 0 | e 0 [ oo 0
13, Title plants (fOr Title INSUTEIS ONIY).......cc.cuueieiiicieiciiee ettt ssssssstns | srtessissessessssssessesssssesessessssessesss | svsessissessessessisssessessssssessesssssssesss | crisssessessssssssssssssesessessssssessessas 0
14, Investment inCOME dUE AN CCIUEH..........ccciiiiiiii sttt ieies | serienieni s ssssssieses | seriessesies bbb sssennes | sesbesiess e 0
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of Collection.............cccceeee | covrrverervereiieiseece e, 3136 [ oo 5,888 | oo 2,752
15.2 Deferred premiums, agents' balances and installments booked but
dEferred aNd NOL YEE QUE........vecericeee ettt et ssessnes | csestsessessessssssessessssssessessestssssessnstes | stesssssessessnsssessessassnssessessansnssnssns | sessesssssssssessessssssessessnssnssnssassas 0
15.3  ACCrUE retrOSPECHVE PIEMIUMS........cvuruuririerereeieeceseiseeseesseeeeseesessssesessessssssessessssssness | eesesssssessssssessssessssssssessassssssessans | sessesssssessassssssessessssssssessessnsnessess | sessessssssssssssssssnsssnssesssssnssessnnes 0
16. Reinsurance:
16.1 Amounts recoverable fromM MBINSUIETS..........ccciuiririiercriesiesiesiesiessessessiennes | sevsnesinesinesinesinesiessessessessssssnses | sesiessessessessessessesssssiessesssisenes | sesiessessessessesssesseesseessesssesssens 0
16.2  Funds held by or deposited With reinSUred COMPEANIES...........c.rverrerirrieneirriresreenseeeees | cerereeeeseesnsessesssesessessssesssssssssessnns | sessesessesessessssssessessessssssessesssssnssess | sessesssssssssnsssssassssssssesssssnssessnes 0
16.3 Other amounts receivable under reinSUranCe CONMTACES............cuueerurrreinrrenrieniinniiens | v | reriessessessessesssssesssssessesssienes | sesiesiessessess st sssesseesseessesssens 0
17.  Amounts receivable relating to UNINSUMEA PIANS........c.ovurriiirireierireieeseiseeseissieeiseiesseees | seresesessssssesssessssssssssssssessssssssesss | sesnsssssnsssssssssssesssssssssesssssssssnsssss | eessssessssesssessasssssessessesssssessesens 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............oovveueeonee [ [ [ e 0
18.2 Net EEITEd tAX @SS .....uurrerrrrreeieeeeiirereetreeeeseee ettt ss st ssess st sesss st | snesssssssssssssssssssssssnas 18,572,526 | ..oovveeerrererrrireeens 39,841,076 | .coveorrceernererrreeenne 21,268,550
19.  Guaranty funds receivable OF ON AEPOSIL.........c.cveiciiiieieiciresie e sessssess | e ssesssssssessesens | eriesesissssessssssese s sesses e ssssssensens | sesesissesese sttt 0
20. Electronic data processing equipment and SOMWATE...........c.ceuiveieiciieeieeesseieissieseiiens | ererisressse et ssssesessass | eviesisssssesesissessese s ssssessessssesseses | sviesisssssessesssssssesessssessesssessassns 0
21.  Furniture and equipment, including health care deliVEry @SSELS..........ccoviieieiiirieeeieieiiens [ [ e sssessenes | cviesesissese st s e s sans 0
22. Net adjustment in assets and liabilities due to foreign exchange rates.........cccceeiceiiees [ e [ e | e 0
23. Receivables from parent, subsidiaries and affiliates............ccccovueveriereiceceiecsiseesees [ e 8,380,000 | .cvoevvrrrrererreiereieians 8,380,000 | .eoveverrerereiereeee e 0
24. Health care and other amounts FECEIVADIE. ... [ [ s ssinsiens | sersiessi bbbt 0
25. Aggregate write-ins for other than invested aSSets.........ccoeiiieicierieeeeee s | et 116,910 [ 170,759 | oo 53,849
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)........cueviieeiieieieisee et sesses s sssssssssessesses | srsessessessssssssessssssssans 27,072,572 | oo 48,397,723 | ..o 21,325,151
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS............cceveres [ orrrieieiieieiesccieessceieiens | evieiesesiesis e essssssesesiens | oessessssssssessssessss s sses e ssessanns 0
28. TOTALS (LINES 26 NG 27).......vvevrereerrererieeessseressseessssesessssesssseesssssesssssssessssssssssssssssees | eevssseesessnsesssnnesesssees 27,072,572 | .cooovveverneerercrienne. 48,397,723 | ...oovvvverrrerrerii 21,325,151
DETAILS OF WRITE-INS
1100, et snt | SRRt n e | eests e en st | et 0
1102, ottt ant | SRRt | cests et nent | e 0
1103, ettt snt | SeeeeR bRt n e | eebts e b nsnt | e 0
1198. Summary of remaining write-ins for Line 11 from overflow Page.........ccoevvveuernrenereissnens [ ovvssineiieissesssssssesse e (01 T (0 OO 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 8DOVE)........cviviuiiiiiriiiisieiieresssesiesiensnes | ceersiessesssssenssssssesssssessessssseenes 0 ] i 0 ] o 0
2501, Prepaid EXPENSES......cvucuiirireirrieinsieieissiessesss s ssssssssssesssssssessessssessessesssssssessessssessessessssessesses | sssesssssssessessssessesessssassens 116,910 [ oo 170,759 | oo 53,849
2502, oot Rt | Hhiee sttt | sreeess et | eests sttt 0
2503, oot R s | iRt | sreeees bkt | eerb st 0
2598. Summary of remaining write-ins for Lineg 25 from oVerflow Page..........cc.ceeveevercireerierieieeees | cvvereieesieeeseess s 0 [ oo [0 U 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......civveveiviriiiieiisieieicisiesesiesiens | eversisseesesissesessiesesnens 116,910 [ 170,759 | oo 53,849
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NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies

A. Accounting Practices

The financial statements of Western United Life Assurance Company (“Western” or the “Company”) have been prepared in
accordance with the National Association of Insurance Commissioners (NAIC) Accounting Practices and Procedures Manual and
related instructions (“NAIC SAP”), except to the extent that Washington state prescribed or permitted practices differ.

Washington law prescribes in Revised Code of Washington (“RCW”) 48.13.170(1) that any real property acquired pursuant to
loans, mortgages, liens or judgments must be disposed of within five years after the date of such acquisition. The time limit may
be extended by the Washington State Office of the Insurance Commissioner (the “Commissioner”) upon application and proof
that a forced liquidation would be against the best interests of the insurer. The Commissioner considers such an application to
constitute a request for a permitted accounting practice. Any real property held beyond the five-year point without the
Commissioner’s consent becomes non-admitted under RCW 48.13.170(2). NAIC SAP does not contain a provision that requires
disposal of such real estate within five years or non-admission based on failure to do so.

On January 11, 2013, the Commissioner renewed a permitted practice that allows the Company to continue to admit a certain
piece of real property in Lake Travis, Texas beyond the five-year disposal time frame of August 3, 2009 through and including
December 31, 2013. The effect of this permitted accounting practice was to increase capital and surplus by $9,785,000 as of
December 31, 2012 and December 31, 2011 over what would otherwise be reported in accordance with Washington prescribed
practices. Reported net income was not affected by this permitted accounting practice. Because NAIC SAP does not contain a
similar provision, the use of this permitted accounting practice had no effect upon the capital and surplus, net income or Risk
Based Capital score that would otherwise have been reported under NAIC SAP.

On January 11, 2013, the Commissioner renewed a permitted practice that allows the Company to continue to admit two
commercial real properties located in Wyoming beyond the five-year disposal time frame of December 15, 2008 through and
including December 31, 2013. Prior to year end, the Company sold one of the properties covered by this permitted practice. The
effect of this permitted accounting practice was to increase capital and surplus by $408,500 as of December 31, 2012 and
$786,250 as of December 31, 2011 over what would otherwise be reported in accordance with Washington prescribed practices.
Reported net income is not affected by this permitted accounting practice. Because NAIC SAP does not contain a similar
provision, the use of this permitted accounting practice has no effect upon the capital and surplus, net income or Risk Based
Capital score that would otherwise be reported under NAIC SAP.

A reconciliation of the Company’s net income and surplus between NAIC SAP and practices prescribed and permitted by the
state of Washington is shown below:

State of
Domicile 2012 2011

1.  Net income — state basis WA $ 10,205,745 $ 2,294,855
2. State prescribed practices — None 0 0
3. State permitted practices — None 0 0
4. Netincome — NAIC SAP WA $ 10,205,745 $ 2,294 855
5. Statutory surplus — state basis WA $ 32,915,237 $ 26,732,497
6. State prescribed practices:

Real estate owned more than 5 years — Texas (9,785,000) (9,785,000)

Real estate owned more than 5 years — Wyoming (408,500) (786,250)

Mutual funds considered miscellaneous assets 0 (43,034,170)

Investments in asset backed securities 0 (10,390,797)

Subtotal (10,193,500) (63,996,217)
7. State permitted practices:

Real estate owned more than 5 years — Texas 9,785,000 9,785,000

Real estate owned more than 5 years — Wyoming 408,500 786,250

Mutual funds considered miscellaneous assets 0 43,034,170

Investments in asset backed securities 0 10,390,797

Subtotal 10,193,500 63,996,217
8. Statutory surplus — NAIC SAP (5-6—7) WA $ 32915237 $ 26,732,497

B. Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with NAIC SAP requires management to make estimates and assumptions
that affect the reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the date
of the financial statements and the reported amounts of revenue and expenses during the period. Actual results could differ from
those estimates.

C. Accounting Policy

Life insurance premiums are recognized in revenue when due under the terms of the insurance contract. Annuity premiums for
policies that contain mortality or morbidity risks are recognized in revenue when the policy is issued. Annuity premiums and
benefit payments on policies that do not contain mortality or morbidity risks are recorded directly to or charged directly against the
liability account for such contracts. Expenses incurred in connection with acquiring new insurance business, including acquisition
costs such as commissions, are charged to operations as incurred.
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NOTES TO FINANCIAL STATEMENTS

In addition, the Company uses the following accounting policies:

1)

9)

Checking accounts, savings accounts and certificates of deposit in banks or other similar financial institutions with
maturity dates of one year or less from the date of acquisition are classified as cash. Short-term, highly liquid
investments with remaining maturities of three months or less at the time of acquisition are classified as cash
equivalents. All other investments with remaining maturities of one year or less at the time of acquisition, including
exempt and Class 1 money market mutual funds, are classified as short-term investments. Cash equivalents and
short-term investments are accounted for in the same manner as similar long-term investments, which is amortized cost
for all assets so classified in this statement.

Bonds not in or near default, excluding loan-backed and structured securities, are stated at amortized cost, including
brokerage and related fees, using the modified scientific (constant yield) interest method. Bonds in or near default,
excluding loan-backed and structured securities, are carried at the lower of amortized cost or estimated fair market
value. Declines in fair values that are deemed to be other than temporary are recorded as realized losses by adjustment
to the cost basis of the bond. Bonds reported in this statement include acquired lottery, annuity and structured
settlement receivables (collectively referred to as "alternative cash flows" and including those alternative cash flows held
in securitized form) rated by the SVO or nationally recognized statistical ratings organizations and afforded eligibility for
reporting in Schedule D Part 1. Alternative cash flow receivables are accounted for in the same manner as bonds.
Common stocks are carried at market value, with changes in market value recorded as unrealized gain or loss. Declines
in fair values that are deemed to be other than temporary are recorded as realized losses by adjustment to the cost basis
of the common stock.

Preferred stock that is either redeemable or perpetual and rated RP1 to RP3 or P1 to P3 by the SVO would be carried at
book value and redeemable or perpetual preferred stock rated RP4 to RP6 or P4 to P6 by the SVO would be reported at
the lower of book value or fair value.

Mortgage loans on real estate are carried at amortized cost, excluding accrued interest. All costs incurred in acquiring or
originating mortgage loans are charged to operations as incurred. Discount, including mortgage interest points and
commitment fees, is accrued or premium amortized as an adjustment to the yield over the life of the mortgage loan using
the constant yield interest method. Impairments that are deemed to be other than temporary are recognized by write
down to the recorded value of the loan through a charge to realized loss and establishment of a new cost basis.
Loan-backed and structured securities not in or near default are stated at amortized cost using the modified scientific
(constant yield) interest method, including estimates of prepayments. Loan-backed and structured securities in or near
default are carried at the lower of amortized cost or estimated fair market value. Declines in fair values that are deemed
to be other than temporary due to the probability of not collecting all contractual cash flows or where the present value of
the future cash flows are less than the current amortized cost basis are recorded as realized losses by adjustment to the
cost basis of the bond. The prospective adjustment method is used to value all loan backed and structured securities.
Prepayment assumptions are obtained from investment managers and are based on recent historical experience.

The Company has no investments in subsidiaries, controlled and affiliated entities.

Limited partnership interests are valued at the underlying audited GAAP equity of the investee. On an interim basis, the
Company values its ownership interests based on the most recently available unaudited GAAP financial statement of the
investee. The Company reports its share of undistributed earnings and losses and other changes in the investee’s
surplus through unrealized capital gain or loss. Dividends or distributions are recognized in income when received to the
extent they do not exceed the undistributed accumulated earnings of the investee. Declines in fair value that are
deemed other than temporary are recorded as a realized loss through establishment of a new cost basis.

Derivative instruments are stated at fair value. Changes in fair value are recorded as an unrealized capital gain or loss.
Gains or losses on terminated positions are reported as realized capital gains or losses.

10) The Company anticipates investment income as a factor in calculating premium deficiency reserves.
11) Benefits on life and annuity contracts are recognized when incurred, including change in reserve valuation and an

estimate of unreported claims. Life insurance and annuity reserves are developed by actuarial methods and are
determined based on published tables using statutorily specified interest rates and valuation methods that will provide, in
the aggregate, reserves that are greater than or equal to the minimum amounts required by the Commissioner.

12) The Company has not modified its capitalization policy with respect to EDP equipment, software, furniture, fixtures or

other equipment from the prior period.

13) The Company does not have any pharmaceutical rebate receivables.
14) All real estate is classified as held for sale, based on the Company's intent. All properties acquired in satisfaction of debt

are required to be disposed of under Washington law and are consequently classified as held for sale. Properties
acquired in satisfaction of debt that remain unsold after five years from date of acquisition are non-admitted, subject to
any permitted practice otherwise in effect (See Note 1A above). Properties held for sale are carried at the lower of (a)
cost or (b) fair value less estimated cost to sell (with recognition as realized loss if cost exceeds estimated net realizable
value). The Company records no depreciation on real estate properties held for sale. Profit on the sale of real estate is
recognized when the buyer's initial and continuing investments are adequate to demonstrate a commitment to pay for the
property, the Company's receivable, if any, is not subject to future subordination and the Company has transferred to the
buyer the usual risks and rewards of ownership and does not maintain a substantial continuing involvement with the
property after sale.

15) Realized capital gains and losses are determined using the specific identification method. Realized capital gains and

losses include declines in fair value of investments that are deemed to be other than temporary. Interest-related realized
gains and losses are deferred to the Interest Maintenance Reserve and amortized into income from operations over the
remaining life of the asset disposed. All other realized gains and losses are reported in current net income. For assets
subject to recognition of unrealized gains and losses, such losses are recorded directly to unassigned surplus, net of
deferred taxes. Changes to admitted asset carrying amounts are also recognized directly to unassigned surplus.

2. Accounting Changes and Corrections of Errors

The Company did not have any accounting changes or corrections of errors for any period covered by this statement.

3. Business Combinations and Goodwill

A. Statutory Purchase Method

The Company was not party to a statutory purchase.

19.1



Annual Statement for the year 2012 of the Western United Life Assurance Company

NOTES TO FINANCIAL STATEMENTS

B. Statutory Merger
The Company was not party to a statutory merger.
C. Assumption Reinsurance
The Company was not party to an assumption reinsurance transaction.
D. Impairment Loss
The Company did not record impairments for any of the above transactions during the periods covered by this statement.
4. Discontinued Operations
The Company had no discontinued operations for any period covered by this statement.
5. Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

—_

The Company has not originated or acquired any mortgage loans during 2012 or 2011.

2. There are no mortgages where the contractual interest rates have been reduced.

3. At the time loans were made or acquired, the admitted percentage loaned to the value of the security was
80% for single-family residential mortgages. All other mortgages did not exceed 75% investment to value,
except that statutory authority in the state of Washington allows maximum loan to values of 90% for
mortgage loans granted for the purpose of disposing real estate owned by the Company (purchase money

loans).
Current Year Prior Year

4.  As of year end, the Company held mortgages with interest more

than 180 days past due with a recorded investment, excluding

accrued interest $ 0 $ 8,000,000

a. Total interest due on mortgages with interest more than 180

days past due 0 0
5. Taxes, assessments and any amounts advanced and not included

in the mortgage loan total 0 0
6.  Current year impaired loans with a related allowance for credit

losses 0 0

a. Related allowance for credit losses 0 0
7. Impaired mortgage loans without an allowance for credit losses 49,931 8,053,107
8.  Average recorded investment in impaired loans 12,483 1,150,444
9. Interest income recognized during the period the loans were

impaired 0 0
10. Amount of interest income recognized on a cash basis during the

period the loans were impaired 0 0
11. Allowance for credit losses:

a. Balance at beginning of period $ 0 $ 0

b. Additions charged to operations 0 0

c. Direct write-downs charged against the allowance 0 0

d. Recoveries of amounts previously charged off 0 0

e. Balance at end of period $ 0 $ 0

12. Interest income on impaired loans is reported as “collected” when cash is received.
B. Debt Restructuring
The Company has no assets that are restructured debt.
C. Reverse Mortgages
The Company does not have any reverse mortgages.
D. Loan-backed Securities

1) Prepayment assumptions for loan-backed securities represent internal estimates based upon recent historic
performance data available from third party sources.

2) The Company did not have any other than temporary impairments on loan-backed securities due to intent to sell or the
inability to retain the investment for a period of time sufficient to recover the amortized cost basis.
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3) The Company had the following loan-backed securities with a recognized other than temporary impairment due to the
present value of cash flows being less than the current amortized cost basis.
Date of
Book/Adjusted Recognized Amortized cost financial
Carrying Value Presentvalue other-than-tem after Fair value at statement
before current of projected porary other-than-tem time of where
CUSIP period OTTI cash flows impairment porary OTTI reported
impairment
39538WFH6 2,233,048 1,949,866 283,182 1,949,866 1,919,446 03/31/2012
55027WAA0 2,211,651 1,911,219 300,432 1,911,219 1,736,898 03/31/2012
02149QAD2 4,157,042 3,948,151 208,891 3,948,151 3,703,626 03/31/2012
83612JAD6 1,390,413 1,344,264 46,148 1,344,264 1,032,458 06/30/2012
75115YAA7 4,108,787 3,608,357 500,430 3,608,357 3,635,923 06/30/2012
86359DURG6 1,761,155 1,407,618 353,537 1,407,618 1,411,440 06/30/2012
759950AY4 2,870,304 2,313,191 557,114 2,313,191 2,311,328 09/30/2012
Total XXX XXX 2,249,734 XXX XXX XXX
4) The following table depicts impaired securities (fair value is less than cost or amortized cost) for which an other than
temporary impairment has not been recognized in earnings as a realized loss.
a. The aggregate amount of unrealized losses
1. Less than 12 months $ 2,724,136
2. 12 months or longer $ 1,147,723
b. The aggregate related fair value of securities with unrealized losses
1. Less than 12 months $ 20,937,129
2. 12 months or longer $ 15,472,670
5) In determining whether the aforementioned security impairments were other than temporary, the Company, through its

asset manager, reviewed the timeliness and amount of payments received compared to the expected amount and
determined that the collection of all contractual cash flows was probable. The Company’s asset manager also reviewed
the securities for credit deterioration. The Company also took into account the ability to hold the security for a sufficient
time to allow the market value decrease to recover.

E. Repurchase agreements and/or Securities Lending Transactions

The Company was not a party to repurchase agreements or securities lending transactions during any period covered by this
statement.

F. Real Estate

1)

2)

3)
4)

5)

The Company recorded write-downs of $206,750 and $1,742,400 on its real estate holdings for other than temporary
declines in fair value during the twelve-month periods ending December 31, 2012 and 2011, respectively. The current and
prior year write downs were on specific properties where the fair value was obtained through a new appraisal. The loss
was reported in Schedule A, Part 1 and in the Exhibit of Capital Gains and Losses, Line 4, Column 1 and is a component
of net realized capital gains and losses, Summary of Operations, line 34.

All real estate owned is classified as held for sale, based either upon management’s intent with respect to the asset so
classified, or based upon the requirement of Washington law to dispose of real property acquired in satisfaction of debt
within five years from the date of acquisition. The Company expects to effectuate the sale of its properties by listing
these properties with national or local real estate brokerages who offer expert marketing services in exchange for a
percentage commission based on sales price, or by engaging real estate auction agents, or alternately through the
Company and/or its servicer’s best efforts

The Company recorded net realized gains/(losses) from the sale of real estate in the amounts of $(16,385) and $557,453
during the periods ending December 31, 2012 and 2011, respectively, including any trailing sales adjustments from
preceding periods. The individual gains or losses are reported in Schedule A, Part 3 and are aggregated in the Exhibit of
Capital Gains and Losses, Line 4, Column 1 and are a component of net realized capital gains and losses, Summary of
Operations, line 34.

The Company did not change any plans to sell real estate.

The Company did not engage in retail land sales operations during the statement period.

The Company does not hold any real estate investments with participating mortgage loan features.

G. Low-income housing tax credits.

The Company does not have any investments in low-income housing tax credits.

6. Joint Ventures

A. The Company does not have any investments in Joint Ventures, Partnerships or Limited Liability Companies that exceed
10% of its admitted assets, individually or in the aggregate.
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During the twelve-month periods ending December 31, 2012 and 2011, the Company recorded the following realized capital
losses for other than temporary declines in fair market value:

2012 2011
Koyah Partners $ 16,671 $ 18,736
Koyah Leverage Partners 57,611 221,940
Voyager Capital 43,111 103,775

The 2012 and 2011 impairments on Koyah Partners, Koyah Leverage Partners and Voyager Capital were based upon their
most recent financial statement.

. _Investment Income

All investment income due and accrued with amounts more than 90 days past due was excluded, with the exception of
mortgage loans. Mortgage loan interest due and accrued that was more than 180 days past due was non-admitted.

The Company did not exclude any investment income in any period covered by this statement.

. __Derivative Instruments

A. The Company uses FLEX exchange traded options to economically hedge the exposure to the Standard & Poor’s 500 Index

(a stock index) that is embedded in the equity indexed annuity policies the Company has in force. The Company purchases
long option contracts to hedge the embedded index risk. The options also expose the Company to market risk based on the
performance of the Standard and Poor’s 500 Index. It is possible, based on the performance of that index, that the options
could become worthless at or before their exercise date. The maximum amount subject to market risk for these options is
the fair value of the positions, which was $330,110 and $349,345, at December 31, 2012 and 2011, respectively.

B. The Company has in the past issued equity indexed annuity contracts for which a portion of the crediting rate is tied to the
performance of the Standard & Poor’s 500 Index. Depending on the cap and participation rates in effect for these contracts,
the crediting rates could exceed the Company’s normal crediting rates. By purchasing an appropriate derivative instrument,
the value of which increases or decreases in proportion to movements in the underlying stock index, the Company can
absorb some or all of this potential excess in crediting rates.

C. Within these financial statements the Company has reported the instruments described above at estimated fair market value,
recognizing changes in fair value as a component of unrealized gain or loss. Gains or losses on terminated positions are
reported as a component of net realized capital gains or losses.

D. The Company recognized no unrealized gains or losses during the reporting period representing the component of the
derivative instruments' gain or loss excluded from the assessment of hedge effectiveness.

E. The Company recognized no unrealized gains or losses during the reporting period resulting from derivatives that no longer
qualify for hedge accounting.

F. The Company has no derivative instruments accounted for as cash flow hedges for forecasted transactions.

9. Income Taxes

A. 1) The components of the net deferred tax asset /liability are as follows:

12/31/2012 | 12/31/2011 Change

Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross
fleferredt 34,143,702 | 5,899,096 | 40,042,798 | 35,360,629 | 4,965,545 | 40,326,174 (1,216,927) 933,551 (283,376)
ax assets
b.
Statutory
valuation 20,960,184 0 | 20,960,184 0 0 0 20,960,184 0 20,960,184
allowance
C.
Adjusted
deferred
E:i‘bissets 13,183,518 | 5,899,096 | 19,082,614 | 35,360,629 | 4,965,545 | 40,326,174 | (22,177,111) | 933,551 | (21,243,560)
d.
Deferred
tax assets
ggrr;itted 13,183,518 | 5,389,008 | 18,572,526 | 35,360,629 | 4,480,447 | 39,841,076 | (22,177,111) 908,561 | (21,268,550)
e.
Subtotal
(c-d) 0| 510,088 510,088 0| 485,098 485,098 0 24,990 24,990
f.
Deferred
tax 0 510,088 510,088 0 485,098 485,098 0 24,990 24,990
liabilities
g. Net
admitted
deferred 0 0 0 0 0 0 0 0 0
tax assets
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2)

The admission calculation components of SSAP 101 are as follows:

12/31/2012

12/31/2011

Change

Ordinary

Capital

Total

Ordinary

Capital

Total

Ordinary Capital

Total

a. Federal taxes paid
in prior years
recoverable through
loss carrybacks

b. Adjusted gross
deferred tax assets
expected to be
realized (excluding
the amount of
deferred tax assets
from 2a above) after
application of the
threshold limitation
(the lesser of 2b1 and
2b2 below).

b1. Adjusted gross
deferred tax assets
expected to be
realized following the
balance sheet date

b2. Adjusted gross
deferred tax assets
allowed per limitation
threshold

XXXXXX

XXXXXX

4,937,286

XXXXXX

XXXXXX

4,009,875

XXXXXX XXXXXX

927,411

c. Adjusted gross
deferred tax assets
(excluding the amount
of deferred tax assets
from 2a and 2b
above) offset by gross
deferred tax liabilities

510,088

510,088

485,098

485,098

24,990

24,990

d. Deferred tax assets
admitted as the result
of application of
SSAP No. 101, Total
2a +2b + 2c.

510,088

510,088

485,098

485,098

24,990

24,990

3)

12/31/12

12/31/11

(a)

Ratio percentage used to determine recovery period and threshold
limitation amount

387%

334%

Amount of adjusted capital and surplus used to determine recovery period
and threshold limitation in 2b2 above

32,915,237

26,732,497

4)

The Company does not anticipate any impact from tax planning:

12/31/12

12/31/11

Change

Ordinary

Capital

Total

Ordinary

Capital

Total

Ordinary

Capital

Total

DTAs)

a. Adjusted gross DTAs
(% of total adjusted gross

0

0 0

0

0

0 0

DTAs)

b. Net admitted adjusted
gross DTAs (% of total net
admitted adjusted gross

c. Does the Company’s tax-planning strategies include the use of reinsurance? YES NO X

B. The Company has no unrecognized deferred tax liabilities for items delineated in paragraph 31 of FAS 109.

C. Current and deferred income taxes consist of the following major components:

1. Current income tax:

Federal
Foreign
Subtotal

@ 00T

Federal income tax on net capital gains
Utilization of capital loss carry-forwards
Other - AMT
Federal and foreign income taxes incurred

12/31/2012 12/31/2011 Change
$ $ $
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
166,775 7,938 158,837
$ 166,775 $ 7938 § 158,837
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2. Deferred tax assets:

a. Ordinary
. Discounting of unpaid losses
2 Unearned premium reserve
3 Policyholder reserves
4. Investments
5.  Deferred acquisition Costs
6 Policyholder dividends accrual
7 Fixed assets
8 Compensation and benefits accrual
9.  Pension accrual
10. Receivables — non-admitted
11. Net operating loss carry forward
12. Tax credit carry forward
13. Other
14. Other assets — non-admitted
99. Subtotal ordinary deferred tax assets
b. Statutory valuation allowance

c. Non-admitted
d. Admitted ordinary deferred tax assets
e. Capital

1. Investments

2. Net capital loss carry forward

3. Real estate

4.  Other

99. Subtotal capital deferred tax assets
f.  Statutory valuation allowance
g. Non-admitted
h. Admitted capital deferred tax assets

i. Admitted deferred tax assets

3. Deferred tax liabilities:

a. Ordinary

1.  Investments

2.  Fixed assets

3. Deferred and uncollected premium

4.  Policyholder reserves

5.  Other

99. Subtotal ordinary deferred tax liabilities
b. Capital

1.  Investments

2. Real estate

3.  Other

99. Subtotal capital deferred tax liabilities

c. Total deferred tax liabilities

4. Net deferred tax assets/(liabilities) (2i-3c):

19.6

12/31/2012 12/31/2011 Change

0 0 0

0 0 0

515,087 584,379 (69,292)

750,814 4,041,900 (3,291,086)

1,079,403 695,190 384,213

0 0 0

0 0 0

0 0 0

0 0 0

42,016 61,826 (19,810)

31,589,607 29,418,146 2,155,585

166,775 7,938 158,837

0 551,750 (551,750)

0 0 0

34,143,702 35,360,629 (1,216,927)

20,960,184 0 20,960,184

13,183,518 35,360,629 (22,177,111)

0 0 0

5,630,826 4,171,965 1,458,861

268,270 793,580 (525,310)

0 0 0

0 0 0

5,899,096 4,965,545 933,551

0 0 0

5,389,008 4,480,447 908,561

510,088 485,098 24,990

510,088 485,098 24,990
12/31/2012 12/31/2011 Change

0 0 0

0 0 0

0 0 0

0 0 0

0 0 0

0 0 0

(510,088) (485,098) 24,990

0 0 0

0 0 0

(510,088) (485,098) 24,990

(510,088) (485,098) 24,990

0 0 0
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D. The provision for federal and foreign income taxes incurred is different from that which would be obtained by applying the
statutory Federal income tax rate to income before taxes. The significant items causing this difference are as follows:

Effective
2012 Tax Rate
Provision (benefit) computed at statutory rate $ 2,666,884 35 %
Amortization of interest maintenance reserve (1,837,190) (24)
Other permanent differences 3,453 (0)
From change in non-admitted assets 298,931 4
From change in valuation allowance 20,960,184 279
Capital gains 767,493 10
Deferred acquisition costs (7,977) 0
Mortgage losses (3,368,175) (44)
Real estate taxes accrued (551,250) (7)
Prior year AMT tax 166,775 2
NOL 2,602,915 34
Other (276,153) (4)
Total provision (benefit) $ 21,425,890 281 %
Federal income taxes incurred (AMT) $ 166,775 2 %
Realized capital gains tax 0 0
Change in net deferred income tax 21,259,115 279
Total income tax expense (benefit) $ 21,425,890 281 %

E. Operating Loss and Tax Credit Carryforwards and Protective Tax Deposits

(1) At December 31, 2012, the Company had unused operating and capital loss carry forwards available to offset future
taxable income. However, IRS regulations limit the amount of loss carry forwards that may be used after a change in
corporate ownership such as the Company experienced on June 5, 2008. The annual limitation is generally determined by
multiplying the value of the equity of the Company immediately prior to the ownership change by the federal long-term
tax-exempt rate in effect on the date of change (Code Sec. 382(b)(1)). The annual limitation is reduced by the recognition of
any built-in losses or increased by the recognition of any built-in gains. Because of this limitation, it is possible that the
Company may never fully utilize its available loss carry forwards that existed prior to the change in ownership. The existing
loss carry forwards as of December 31, 2012 are shown below, including those limited by Section 382(b)(1):

Operating Year of Capital Year of
Arising from tax year: Losses Expiry Losses Expiry
2003 382(b)(1) $ 8,488,470 2023 $ 0
2004 382(b)(1) 10,532,024 2024 0
2005 382(b)(1) 29,672,322 2025 0
2006 382(b)(1) 23,318,934 2026 0
2007 382(b)(1) 11,126,852 2027 0
2008 382(b)(1) 157,019 2028 766,486 2013
2011 — AMT Credit 166,775 2025 0
2012 7,436,899 2026 0
Total $ 90,899,295 $ 766,486

(2) Federal income taxes incurred and available for recoupment in the event of future net losses are $166,775 as of
December 31, 2012. The Company projects no realization of gross deferred tax assets, as contemplated by SSAP No.
101, Income Taxes, through December 31, 2015. Consequently, the Company’s admitted deferred tax assets are limited
to the amount of its deferred tax liabilities, resulting in no net admitted deferred tax asset.

(3) The Company did not have any protective tax deposits under Section 6603 of the Internal Revenue Code.
F. The Company will file a stand alone federal income tax return for the year ended December 31, 2012.

G. The Company has no tax loss contingencies for which it is reasonably possible that the total liability will significantly
increase within twelve months of the reporting date.

10. Information Concerning Parent, Subsidiaries and Affiliates
A., B., &C.

Global Life Holdings, LLC (“GLH") owns all 2,400,000 shares of issued and outstanding $1 par value common stock of Western.
GLH and Western are members of an insurance holding company system. Please refer to schedule Y, Part 1 for a complete list
of entities within this holding company system. Since its acquisition by GLH, the Company has not issued any shares of
preferred stock.
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The Company had the following transactions with members of its insurance holding company systems.

12/31/2012 12/31/2011

Received for redemption of investment in Global

Secured Capital Fund (Cayman), Ltd. on

January 27, 2011 Not applicable $ 97,319

August 22, 2011 Not applicable $ 51,620
Received as consideration for the disposal of a

Principally Protected Note on

July 27, 2011 Not applicable $ 8,380,000

D. The Company did not have any admitted amounts due to/(from) any members of its insurance holding company systems at
December 31, 2012 or December 31, 2011. The Company had the following non-admitted amount due from its parent company:

Secured Note Receivable: On July 27, 2011, the Company and GLH executed a secured non-interest bearing note receivable in
the amount of $8,380,000. This note was recorded as part of the consideration the Company received to unwind a Principally
Protected Note. The note will be a non-admitted asset and will be settled upon a change in control of the Company. This note
was filed with the OIC and was approved on July 26, 2011.

E. The Company has not made any guarantees or undertakings, written or otherwise, for the benefit of an affiliate or related
party within the present insurance company holding system that result in a material contingent exposure of the reporting entity’s
or any related party’s assets or liabilities.

F. The Company does not have any management or service contracts or cost sharing arrangements with affiliates.

G. As indicated and described under item 10A through 10F above, the Company is a member of an insurance holding company
system with affiliates under common control (See Schedule Y). The existence of that control could result in operating results or
financial position that might significantly differ from those that would have been obtained if the Company and its affiliates were
autonomous.

H. The Company has no investments of an upstream intermediate entity or ultimate parent, either directly or indirectly via
downstream subsidiary, controlled or affiliated entities.

I. The Company has no investments in Subsidiary, Controlled or Affiliated (“SCA”) entities exceeding 10% of the Company's
admitted assets.

J. The Company did not recognize any impairment write down for investments in SCA entities during the statement period.

K. The Company does not have an investment in a foreign insurance subsidiary.

L. The Company does not hold an investment in a downstream noninsurance holding company.

11. Debt

A. The Company has not issued any capital notes.

B. The Company does not currently have any open agreements with the Federal Home Loan Bank. The Company owns 86,334
shares of Class B common stock in the Federal Home Loan Bank of Seattle (FHLB). The Company acquired its interest in
earlier years in order to be a member of that institution and access credit lines provided by the FHLB during a time when the
Company was actively engaged in mortgage lending and securitization. After retiring all of its remaining outstanding FHLB debt

in January 2007, the Company gave notice to the FHLB of its intent to withdraw its membership and redeem its stock interests.
The FHLB is currently redeeming excess stock in the amount of $25 million per quarter.

Current Year Prior Year
B.2. FHLB stock purchased/owned as part of the agreement $ 8,633,400 $ 8,790,000
B.3. Collateral pledged to the FHLB 0 0
B.4. Borrowing capacity currently available 0 0
B.5.A. Agreement Assets & Liabilities: General account: Assets 0 0
B.5.B. Agreement Assets & Liabilities: General account: Liabilities 0 0
B.5.C. Agreement Assets & Liabilities: Separate account: Assets 0 0
B.5.D. Agreement Assets & Liabilities: Separate account: Liabilities 0 0

12. Retirement Plans

A. Defined Benefit Plan

The Company does not sponsor a defined benefit pension plan for its employees.

B. Defined Contribution Plan

The Company sponsors a 401(k) plan. Eligible employees may contribute from 1% to 80% of annual compensation, subject to
an annual dollar limitation of $17,000 and $16,500 for 2012 and 2011, respectively. Employees that are age 50 or older may

make additional pre-tax contributions of up to $5,500 for 2012 and 2011. The Company has the option to match a certain portion
of the employee contributions. The Company did not match any contributed amounts in 2012 or 2011.
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C. Multi-employer Plans

The Company does not participate in multi-employer plans.

D. Consolidated/Holding Company Plans

The Company does not participate in consolidated holding company plans.

E. Postemployment Benefits and Compensated Absences

The Company has accrued an obligation for certain post-employment benefits (originally structured as part of a

non-compete agreement with a former Company officer) of $427,812 and $414,276 at December 31, 2012 and 2011,
respectively. The obligation was structured contingent upon the joint life expectancies of the former Company officer (deceased
in 2008) and his surviving spouse, and calls for annual cost of living adjustments based on changes in the Consumer Price
Index. The Company has also accrued obligations for compensated absences of $35,847 and $0 at December 31, 2012 and
2011, respectively.

F. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)

The Company does not sponsor a defined benefit postretirement health care plan containing prescription drug benefits.

13. Capital & Surplus

1. The following number of shares issued and outstanding as of December 31, 2012 and 2011:

Common stock, $1 par value; 5,000,000 shares authorized; 2,400,000 issued and outstanding.
Preferred stock $0.01 par value; 15,000,000 shares authorized, 0 shares issued and outstanding.

2. The Company does not have any preferred stock outstanding.

3. The payment of dividends to stockholders of Western is subject to restrictions imposed by the regulatory authority of the State
of Washington. These restrictions apply generally to statutory surplus and are summarized as follows:

a) No domestic stock insurer may pay any cash dividend except out of that part of its available surplus derived from
realized net profits of its business, not including unrealized capital gains or reevaluation of assets;

b) Such stock insurer may pay a stock dividend out of any available surplus funds;

c) Payment of any dividend by a domestic stock insurer shall also be subject to all the limitations and
requirements governing the payment of dividends by other private corporations;

d) No dividend shall be declared or paid which would reduce the insurer's surplus to an amount less
than the minimum required for the kinds of insurance thereafter to be transacted.

4. No dividends have been paid or declared for 2012 or 2011 on any Company stock.

5. The amount of unassigned funds available for dividend, after adjustment for any gross unrealized capital gains on a specific
identification basis at December 31, 2012 was $(4,097,831)--deficit.

6. The Company does not have any segregated surplus or restrictions on unassigned funds at December 31, 2012 or December
31, 2011.

7. The Company is not organized as a mutual insurer or similar entity.
8. The Company does not hold any stock, including stock of affiliated companies, for special purposes.

9. The Company does not have any special surplus funds at December 31, 2012 and December 31, 2011, nor were there any
changes in special surplus funds during the periods presented within these financial statements.

10. The portion of unassigned funds (surplus) represented or reduced by each item below is as follows:

12/31/2012 12/31/2011
a. Net unrealized gains $ 1,457,394 § 1,385,996
b. Segregated surplus ceding commission 4,889,998 10,100,085
c. Non-admitted assets 27,072,572 48,397,723
d. Asset valuation reserve 1,585,084 2,644,165

11. The Company has no surplus notes outstanding.

12. The Company was a party to a quasi-reorganization effective June 5, 2008

13. The effective date of all quasi-reorganizations in the prior 10 years is June 5, 2008.

14. Contingencies

A. Contingent Commitments

The Company has contingent commitments to provide additional capital to limited partnerships in which it has an interest. The

aggregate amount of the un-funded commitments is approximately $32,500 at December 31, 2012 and December 31, 2011. The
limited partnerships may or may not require the additional capital in the future.
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As a condition to the sale of the Company to GLH, the Company committed to pay the prior owner a fee that ranges from $0 to
$2,000,000 depending upon the purchase price in the event of the sale of one of the Company’s real estate assets. The time
period of the commitment is seven years extending through and including June 5, 2015 and the sales prices that would generate
the commitment range from $7,787,077 to $9,700,000 and above. At December 31, 2012 the property was not and currently is
not under any contract for sale. Consequently, the Company has not accrued this potential contingency within these financial
statements.

No other material real properties owned by Western were under contract for sale as of December 31, 2012.

B. Assessments

The Company has not accrued a liability for known and estimated insolvencies of U.S. life insurance companies as published in
the annual study conducted by the National Organization of Life and Health Guaranty Associations (NOLHGA) because it is not
probable that the guaranty associations will need to assess any further amounts to cover their obligations.

C. Gain Contingencies

Management is unaware of any contingencies giving rise to potentially material future gains as of the date of these financial
statements.

D. Claims related extra contractual obligation and bad faith losses stemming from lawsuits.

The Company is subject to no material contingencies of this nature.

E. All Other Contingencies

The Company is routinely named as defendant in various legal actions in the normal course of business. The Company's
management believes the resolution of those actions will not have a material effect on the Company's financial position or results
of operations.

15. Leases

A. Lessee leasing arrangements

The Company does not have any lessee leasing arrangements.

B. Lessor leases

The Company occupies less than 50% of the total space in a building that the Company owns. The Company has included in
both its income and expenses $442,090 and $444,970 for the twelve-month periods ending December 31, 2012 and 2011, for
rent relating to the occupancy of its own building. This amount was determined at a rate comparable to rent received from others
and rental rates of like properties in the same area. The Company also leases out various other amounts of its home office
building under cancellable lease arrangements. The Company does not have any leveraged leases.

16. Off-balance Sheet Risk

1) The table below summarizes the contract amount of the Company’s financial instruments with off-balance sheet risk.

Assets Liabilities
2012 2011 2012 2011
a. Swaps $ 0 $ 0 $ 0 $ 0
b. Futures 0 0 0 0
c. Options 330,110 349,345 0 0
d. Total $ 330,110 $ 349,345 $ 0 $ 0

2) See note 8A for a description of the credit risk and market risk of these instruments. See notes 1C(9) and 8C for the
accounting policy for these instruments.

3) See note 8A for the accounting loss of these financial instruments due to any party failing to perform.

4) The Company only purchases exchange traded option contracts and is not required to post collateral.

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities:

A. The Company had no transfers of receivables reported as sales in accordance with SAP 42, Sale of Premium Receivables.

B. The Company did not securitize any financial assets during any period covered by this statement that were accounted for as a
sale.

C. The Company had no wash sales to report during the periods presented in this statement.
18. Gain or Loss From Uninsured A&H Plans

The Company does not issue A&H business.
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19. Managing General Agents/Third Party Administrators
The Company does not issue business through managing general agents or third party administrators.

20. Fair Value Measurement

A. (1) Assets measured at fair value on a recurring basis (the Company does not have any liabilities measured at fair value):

Level 1 Level 2 Level 3 Total

Assets at fair value
Common stock $ 0 $ 0 9 8,633,400 $ 8,633,400
Mortgage loans 0 0 49,931 49,931
Real estate 0 0 15,862,621 15,862,621
Derivative assets 0 330,110 0 330,110
Other invested assets 0 0 553,960 553,960
Total assets at fair value $ 0 $ 330,110 $ 25,099,912 $ 25,430,022

The Company has categorized its assets and liabilities into the three-level fair value hierarchy based upon the priority of the
inputs to the respective valuation technique. The following summarizes the type of assets and liabilities included within the
three-level fair value hierarchy presented in the table above:

Level 1 — The Company does not have any Level 1 assets or liabilities that are fair valued on a recurring basis.

Level 2 — Significant Other Observable Inputs - The Company’s Level 2 assets consist of exchange traded FLEX options. The
Company uses a Black Scholes formula to solve for the implied volatilities from market quotes of exchange traded options that
have the closest available maturity and strike price to the FLEX options that are being valued. The Company then uses the
implied volatilities and the Black Scholes formula to estimate the market value of the FLEX options.

Level 3 — Significant Unobservable Inputs — The Company has applied the market approach valuation technique to all Level 3
assets. For the common stock holding, the input is the set redemption price from the FHLB. For mortgage loans, the Company
uses the lower of amortized cost or the market value which is derived from appraisals of the underlying collateral or purchase
commitments. For real estate, the Company uses the inputs of appraisals net of costs to sell or purchase commitments as fair
value. For the other invested assets, the Company uses the inputs of the underlying audited financial statements of the limited
partnerships as fair value.

(2) Assets measured at fair value on a recurring basis using significant unobservable inputs (level 3):

Total gains  Total gains

Transfers  Transfers (losses) (losses)
Balance at into out of included in  included in Balance at
01/01/2012 Level 3 Level 3 Net Income surplus Purchase Issue Sales Settles 12/31/2012
Stock 8,790,000 0 0 25,726 (25,726) 0 0 0 (156,600) 8,633,400
Mortgages 8,053,107 0 0 17,758 0 0 0 (8,000,000) (20,934) 49,931
Real estate 16,132,678 0 0 (223,135) 0 107,693 0 (154,615) 0 15,862,621
Other assets 737,213 0 0 (85,338) (53,771) 0 0 (44,144) 0 553,960
Total 33,712,998 0 0 (264,989) (79,497) 107,693 0 (8,198,759) (177,534) 25,099,912

The Company recognizes transfers into and out of levels at the end of the reporting period. The Company did not have
any transfers between levels in 2012.

(3) The Company used the following inputs and techniques for Level 2 and Level 3 fair values:

Level 2 — Significant Other Observable Inputs - The Company’s Level 2 assets consist of exchange traded FLEX options.
The Company uses a Black Scholes formula to solve for the implied volatilities from market quotes of exchange traded
options that have the closest available maturity and strike price to the FLEX options that are being valued. The Company
then uses the implied volatilities and the Black Scholes formula to estimate the market value of the FLEX options.

Level 3 — Significant Unobservable Inputs — The Company has applied the market approach valuation technique to all
Level 3 assets. For the common stock holding, the input is the set redemption price from the FHLB. For mortgage loans,
the Company uses the lower of amortized cost or the market value which is derived from appraisals of the underlying
collateral or purchase commitments. For real estate, the Company uses the inputs of appraisals net of costs to sell or
purchase commitments as fair value. For the other invested assets, the Company uses the inputs of the underlying
audited financial statements of the limited partnerships as fair value.

(4) The Company’s derivative assets are reported at gross values.

B. The Company does not have any other assets or liabilities that are measured at fair value in accordance with any other
accounting pronouncements.
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C. Fair values of all financial instruments:

The table below reflects the fair values and admitted values of all admitted assets that are financial instruments excluding those
accounted for under the equity method (subsidiaries, joint ventures and ventures). The Company does not have any liabilities
measured at fair value.

Admitted Not
Fair Value Value Level 1 Level 2 Level 3 Practical

Financial instruments

Bonds 762,695,490 700,062,449 1,318,169 698,744,280 0 0

Preferred stocks 2,556,340 2,500,000 0 2,500,000 0 0

Common stocks 8,633,400 8,633,400 0 0 8,633,400 0

Mortgage loans 139,400 49,931 0 0 49,931 0

Derivative assets 330,110 330,110 0 330,110 0 0
Cash  equivalents and
short-term 22,621,845 22,698,742 14,153,727 8,545,015 0 0
Contract loans 1,401,497 1,401,497 0 1,401,497 0 0
Other invested assets 28,980 26,250 0 0 26,250 0
Real estate 16,913,000 15,862,621 0 0 15,862,621 0

Total assets 815,320,062 751,565,000 15,471,896 711,520,902 24,575,202 0

D. The Company does not have any financial instruments where the fair value is not practical to calculate.

21. Other Items

A. Extraordinary or unusual items

On December 4, 2012, GLH and Central United Life Insurance Company (“CUL”"), an Arkansas stock life insurance company,
entered into a definitive agreement whereby CUL will purchase all of the issued and outstanding stock of Western from GLH for
$30 million in cash. The transaction is expected to close in the first quarter of 2013 and is subject to customary closing
conditions including regulatory approval by both the Washington Office of the Insurance Commissioner and the Arkansas
insurance department.

B. Troubled Debt Restructuring: Debtors

The Company was not a party to a troubled debt restructuring as a debtor for any year presented in these financial statements.

C. Other Disclosures

During January 2013, the Company received a Notice of intent to levy from the Internal Revenue Service (“IRS”) related to tax
withholdings on lotteries related to the 2011 tax year for $3,039,122 plus interest of $9,869. The $3,049,351 was refunded to the
Company in 2012. The Company has sought and filed a Request for Taxpayer Advocate Service Assistance and is in the
process of providing the requested information to the IRS.

D. Uncollectible Balances

The Company has no admitted assets for premium balances, bills receivable for premiums, amounts due from agents and
brokers, uninsured plans or retrospectively rated contracts.

E. Business Interruption Insurance Coverage

The Company did not receive business interruption insurance recoveries during any year presented in these financial
statements.

F. State Transferable Tax Credits

The Company has no disclosures of this nature.

G. Subprime mortgage exposure.

The Company had exposure to subprime mortgage loans during 2012 and 2011.

1) Factors considered. In determining the disclosures for subprime mortgages, the Company reviewed its direct holdings of
residential mortgage loans and consulted with its external investment manager regarding its fixed income holdings. For direct
exposures through fixed income holdings, the Company and its investment manager considered such factors as mortgage pool
make-up and year of origination, industry sector, insurance lines of business, as well as current events and/or news releases. As
for direct exposure through owned mortgage loans, the Company has mitigated its exposures by ceasing all mortgage lending
and acquisition operations of any kind. Additionally, for its predominately residential seller-financed portfolio, the Company has
actively reduced its holdings through sales efforts. The Company relies upon its external securities manager to monitor its
indirect exposures in various fixed income holdings and make appropriate recommendations as to sale or rebalancing.

Despite the factors considered above, it is difficult to determine exactly how much exposure the Company may ultimately have to
sub-prime mortgage losses. Many exposures are indirect and difficult to measure.
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2) Direct exposure through investments in subprime residential mortgage loans. All of the Company’s directly held residential
mortgage loans are subprime in nature. All such loans were acquired prior to October 1, 2005, the approximate date upon which
the Company ceased all further acquisition activities. The mortgage loans have the following characteristics:

Book/Adjusted Other than

Carrying Value Value of  temporary
(excluding land and losses Default

interest) Fair Value buildings recognized rate

a. Mortgages in the process of foreclosure 0 0 0 0 0.00%
b. Mortgages in good standing 49,931 49,931 139,400 0 50.00%
c. Mortgages with restructured terms 0 0 0 0 0.00%
d. Total $ 49,931 § 49,931 § 139,400 $ 0 50.00%

3) Direct exposure to subprime mortgage risk through other types of investments. The Company has direct subprime mortgage
exposures through other fixed income securities that have the following characteristics:

Other than

Temporary

Impairment

Book/Adjusted Losses

Actual Cost Carrying Value Fair Value Recognized
a. Residential MBS $ 182,620,179 185,012,537 200,710,113 2,249,734
b. Commercial MBS $ 4,816,880 4,833,542 5,398,798 0
c. Collateralized debt obligations $ 14,545,801 15,078,166 15,837,502 0
d. Structured securities $ 0 0 0 0
e. Equity investments in SCA’s $ 0 0 0 0
f.  Other assets $ 0 0 0 0
g. Total $ 201,982,860 204,924,245 221,946,413 2,249,734

4) Underwriting exposure. The Company has no subprime mortgage exposure risk through mortgage guaranty coverage,
financial guaranty coverage, directors and officer’s liability coverage or errors and omissions liability coverage. The Company
does not write those types of insurance coverage.

H. Retained Assets

The Company does not use retained asset accounts.

22. Events subsequent

Type | Events:

The Company is unaware of any events, not already described or disclosed elsewhere within these Notes, subsequent to
December 31, 2012 that provide additional evidence with respect to conditions that existed at the effective date of these financial
statements that effect the estimates inherent in the process of preparing these financial statements.

Type Il Events:

Other than the item described in Note 21 A, no other events not otherwise described elsewhere within these Notes occurred
subsequent to the date of these financial statements that would, in management’s opinion, have a material impact on the
financial condition or results of operations of the Company as presented herein.

Subsequent events have been considered through February 27, 2013 for these statutory financial statements which are available
to be issued February 28, 2013.

23. Reinsurance
A. Ceded Reinsurance Report
Section 1--General Interrogatories

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

NO
2. Have any policies issued by the company been reinsured with a company chartered in a country other than the United States
(excluding U.S. branches of such companies) that is owned in excess of 10% or controlled directly or indirectly by an insured, a
beneficiary, a creditor or any other person not primarily engaged in the insurance business?

NO
Section 2--Ceded Reinsurance Report--Part A

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

NO
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2. Does the company have any reinsurance agreements in effect such that the amount of losses paid or accrued through the
statement date may result in a payment to the reinsurer of amounts that, in the aggregate and allowing for offset of mutual credits
from other reinsurance agreements with the same reinsurer, exceed the total direct premium collected under the reinsured
policies?
NO
Section 3--Ceded Reinsurance Report--Part B
1. What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under which the
reinsurer may unilaterally cancel for reasons other than for nonpayment of premium or other similar credits that are reflected in
Section 2 above) of termination of ALL reinsurance agreements, by either party, as of the date of this statement? Where
necessary, the company may consider the current or anticipated experience of the business reinsured in making this estimate.
Not Applicable
2. Have any new agreements been executed or existing agreements amended, since January 1 of the year of this statement, to
include policies or contracts that were in force or which had existing reserves established by the company as of the effective date
of the agreement?
NO
B. Uncollectible Reinsurance
The Company has not written off any amounts for uncollectible reinsurance during the current year.
C. Commutation of Ceded Reinsurance
The Company did not commute any reinsurance in 2012 or 2011.
24. Retrospectively Rated Contracts.
A. The Company has not accrued any retrospective premium adjustments in this statement.
B. The Company has no premiums subject to retrospective rating.
C. The Company has no premiums subject to retrospective rating.
D. The Company has no medical loss rebates required pursuant to the Public Health Service Act.

25. Change in Incurred Losses and Loss Adjustment Expenses

There are no changes in the provision for incurred loss and loss adjustment expenses attributable to insured events of prior
years.

26. Inter-Company Pooling Arrangements

The Company does not participate in any inter-company pooling arrangements.
27. Structured Settlements

The Company has no disclosures to report under this caption.

28. Health Care Receivables

The Company has no disclosures to report under this caption.

29. Participating Policies

The Company has never issued participating policies.

30. Premium Deficiency Reserves

The Company has no disclosures to report under this caption.
31. Reserves

(1) The Company waives deduction of deferred fractional premiums upon death of an insured and returns any portion of the final
premium beyond the date of death. Surrender values are not promised in excess of legally computed reserves.

(2) Extra premiums are charged for substandard lives for all policies issued, except for the Single Premium Whole Life plan
where the gross premium is determined by the rated age. Mean reserves are determined by computing the mean reserves on
the plan for a standard issue at the rated issue age and holding in addition at least one half of any extra premium charged.

(3) As of December 31, 2012 and 2011, the Company had $710,000 and $1,060,000 respectively of insurance in force for which
the gross premiums are less than the net premiums according to the standard valuation set by the State of Washington.
Reserves to cover the above insurance totaled the gross amount of $10,422 and $7,546 respectively and are reported in Exhibit
5 line 0799997.
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(4) The tabular interest has been derived from basic data for deferred annuities and determined by formula as described in the
instructions for all others. The tabular cost has been determined by formula as described in the instructions. The tabular less
actual reserve released has been determined by formula as described in the instructions.

(5) The determination of tabular interest on funds not involving life contingencies is a balancing item.
(6) The item "other increase (net)" for Life reserves is excess interest plus a change in the percentage used to calculate

Miscellaneous reserve for immediate payment of claims. On Exhibit 7 “Other net change in reserves” is the reserve interest
change on issue, determined by formula, plus any amounts annuitized from deferred annuity contracts.

32. Withdrawal characteristics of Annuities and Deposit Liabilities

Separate Separate
account account
General with non
Account guarantees guaranteed Total % of total

A. Subject to discretionary withdrawal:

1. With fair value adjustment 0 0 0 0 0.0

2. Atbook value less SC > 4.99% 209,538,797 0 0 209,538,797 29.2

3. Atfair value 0 0 0 0 0.0

4. Total of 1 through 3 209,538,797 0 0 209,538,797 29.2

5. At book value, minimal SC 471,832,366 0 0 471,832,366 65.7
B. Not subject to discretionary withdrawal 36,730,253 0 0 36,730,252 5.1
C. Total (gross) 718,101,416 0 0 718,101,415 100.0
D. Reinsurance ceded 124,908,954 0 0 124,908,953
E. Total (net)* (C) minus (D) 593,192,462 0 0 593,192,462

*Reconciliation of total annuity actuarial reserves and deposit fund liabilities.
Amount

F. Life and Accident & Health Statement:

1. Exhibit 5, Annuities, Total (net) 570,183,950

2. Exhibit 5, Supplementary Contracts with Life Contingencies, (Net) 3,724,823

3. Exhibit 7, Deposit-Type Contracts, Line 14, Column 1 19,283,689

4. Subtotal 593,192,462

Separate Accounts Annual Statement:

5 Exhibit 3, Line 0299999, Column 2 0

6. Exhibit 3, Line 0399999, Column 2 0

7. Policyholder dividend and coupon accumulations 0

8 Policyholder premiums 0

9. Guaranteed interest contracts 0

10.  Other contract deposit funds 0

11.  Subtotal 0

12. Combined total (lines 4 plus 11) 593,192,462

G. The Company does not currently have any open agreements with the Federal Home Loan Bank. The Company owns 86,334
shares of Class B common stock in the Federal Home Loan Bank of Seattle (FHLB). The Company acquired its interest in
earlier years in order to be a member of that institution and access credit lines provided by the FHLB during a time when the
Company was actively engaged in mortgage lending and securitization. After retiring all of its remaining outstanding FHLB debt
in January 2007, the Company gave notice to the FHLB of its intent to withdraw its membership and redeem its stock interests.
The FHLB is currently redeeming excess stock in the amount of $25 million per quarter.

a-b. Agreement Assets & Liabilities: General Account:
c-d. Agreement Assets & Liabilities: Separate Account

G. FHLB (Federal Home Loan Bank) Agreements Current Year Prior Year
G(2) FHLB stock purchased/owned as part of the agreement $ 8,633,400 $ 8,790,000
G(3) Collateral pledged to the FHLB 0 0
G@4) Funding capacity currently available 0 0
G(5) Total Reserves related to funding agreement 0 0
G(6) Agreement Assets & Liabilities 0 0
G(6) 0 0
) 0 0

33. Premium and Annuity Considerations Deferred and Uncollected

The Company does not have any deferred and uncollected life insurance premiums.

34. Separate Accounts

The Company does not have separate accounts business.

35. Loss/Claim Adjustment Expenses

The Company has no disclosures to report under this caption.
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8.3
8.4

10.1

10.2

10.3

10.4

10.5
10.6

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

is an insurer? Yes[X] No[ ]
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with such
regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement providing
disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in its Model
Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards
and disclosure requirements substantially similar to those required by such Act and regulations? Yes[X] No[ ] NAT ]
State regulating? Washington
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
reporting entity? Yes[X] No[ ]
If yes, date of change: 09/17/2012
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2012
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity.
This date should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2008
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 03/31/2010
By what department or departments?
Washington Office of Insurance Commisioner
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with departments? Yes[X] No[ ] NATJ ]
Have all of the recommendations within the latest financial examination report been complied with? Yes [X] No[ ] NAT[ ]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination
thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control a substantial
part (more than 20 percent of any major line of business measured on direct premiums) of:
411  sales of new business? Yes[ ] No[X]
412  renewals? Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
421  sales of new business? Yes[ ] No[X]
422  renewals? Yes[ ] No[X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide the name of the entity, NAIC company code, and state of domicile (use two letter state abbreviation) for any entity that has ceased
to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Co. Code | State of Domicile
Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended
or revoked by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? Yes[ 1] No[X]
If yes,
7.21  State the percentage of foreign control s %
7.22  State the nationality(ies) of the foreign person(s) or entity(ies); or if the entity is a mutual or reciprocal,
the nationality of its manager or attorney-in-fact and identify the type of entity(ies) (e.g., individual,
corporation, government, manager or attorney-in-fact)
1 2
Nationality Type of Entity

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ 1 No[X]
If response to 8.3 is yes, please provide the names and locations (city and state of the main office) of any affiliates regulated by a federal
financial regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal
Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6

Affiliate Name Location (City, State) FRB 0cC FDIC SEC

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
EisnerAmper, LLP
2015 Lincoln Highway, Edison, NJ 08818-0988
Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar
state law or regulation? Yes[ 1 No[X]
If the response to 10.1 is yes, provide information related to this exemption:
Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 17A of the Model Regulation, or substantially similar state law or regulation? Yes[ 1 No[X]
If the response to 10.3 is yes, provide information related to this exemption:
Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes[X] No[ ] NAT ]

If the answer to 10.5 is no or n/a, please explain.

What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial
consulting firm) of the individual providing the statement of actuarial opinion/certification?
Scott Gibson (consulting actuary)

Lewis and Ellis, Inc.

PO Box 851857 Richardson, TX 75085-1857

20



Annual Statement for the year 2012 of the Western United Life Assurance Company

121

12.2

13.
131

13.2
13.3
13.4
141

14.11

14.2
14.21

14.3
14.31

15.1

15.2

16.
17.
18.

19.
20.1

20.2

21.2

22.2

231
232

24.01

GENERAL INTERROGATORIES

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes[ 1] No[X]
12.11  Name of real estate holding company

1212 Numberof parcels involved
12.13 Total book/adjusted carryingvalue
If yes, provide explanation.

FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ ] No[ ]
Have there been any changes made to any of the trust indentures during the year? Yes[ 1] No[ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? Yes[ ] No[ ] NAT ]
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar functions)
of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
Compliance with applicable governmental laws, rules and regulations;
The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
Accountability for adherence to the code.
the response to 14.1 is no, please explain:

®© a0 oo

=

Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response to 14.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).

Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVO Bank List? Yes[ ] No[X]
If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming bank

of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American Bankers
Association (ABA) Issuing or Confirming Circumstances That Can Trigger
Routing Number Bank Name the Letter of Credit Amount

PART 1 - COMMON INTERROGATORIES - BOARD OF DIRECTORS

Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinate committee thereof? Yes[X] No[ ]
Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[X] No[ ]
Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation

on the part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties

of such person? Yes[X] No[ ]

PART 1 - COMMON INTERROGATORIES - FINANCIAL

Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)? Yes[ 1 No[X]
Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):

20.11 To directors or other officers

20.12 To stockholders not officers

20.13 Trustees, supreme or grand (Fraternal only)

Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):

20.21  To directors or other officers

20.22 To stockholders not officers

20.23 Trustees, supreme or grand (Fraternal only)

Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for
such obligation being reported in the statement? Yes[ 1] No[X]
If yes, state the amount thereof at December 31 of the current year:

2121 Rentedfromothers s
21.22 Borrowed from others

21.23 Leased from others

21.24  Other

Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty
fund or guaranty association assessments? Yes[ 1] No[X]
If answer is yes:

22.21  Amount paid as losses or risk adjustment
22.22 Amount paid as expenses

22.23  Other amounts paid

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
If yes, indicate any amounts receivable from parentincluded in the Page 2amount. e

PART 1 - COMMON INTERROGATORIES - INVESTMENT

Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,
in the actual possession of the reporting entity on said date (other than securities lending programs addressed in 24.03)? Yes[X] No[ ]

24.02 If no, give full and complete information relating thereto.
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PART 1 - COMMON INTERROGATORIES - INVESTMENT

For security lending programs, provide a description of the program including value for collateral and amount of loaned securities, and whether
collateral is carried on or off-balance sheet (an alternative is to reference Note 17 where this information is also provided).

Does the company's security lending program meet the requirements for a conforming program as outlined in the

Risk-Based Capital Instructions?

If answer to 24.04 is yes, report amount of collateral for conforming programs.

If answer to 24.04 is no, report amount of collateral for other programs.

Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
outset of the contract?

Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%?

Does the reporting entity or the reporting entity's securities lending agent utilize the Master Securities Lending Agreement (MSLA)

to conduct securities lending?

For the reporting entity's security lending program, state the amount of the following as of December 31 of the current year:

24101 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2.

24.102 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2.

24.103 Total payable for securities lending reported on the liability page.

Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in force?
(Exclude securities subject to Interrogatory 21.1 and 24.03)

N/A[X]

Yes| ] No[ ] NA[X]
Yes| ] No[ ] NA[X]
Yes] |  No[ ] NA[X]

Yes[X] No[ ]

If yes, state the amount thereof at December 31 of the current year:
25.21  Subject to repurchase agreements
25.22 Subject to reverse repurchase agreements
25.23  Subject to dollar repurchase agreements
25.24  Subject to reverse dollar repurchase agreements
25.25 Pledged as collateral
25.26  Placed under option agreements
25.27 Letter stock or securities restricted as to sale
25.28 On deposit with state or other regulatory body
2529 Other
For category (25.27) provide the following:
1 2 3
Nature of Restriction Description Amount
Restricted as to sale - private entity Federal Home Loan Bank of Seattle common stock 8,633,400
Restricted as to sale - limited partnership interests Various limited partnership interests 553,960
Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[ 1] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ 1] No[X] NAT ]
If no, attach a description with this statement.
The Company economically hedges a run off block of equity indexed annuities using FLEX call options purchased on the S&P 500 index that mature
at the end of the month in which the underlying policies have their anniversary.
Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
issuer, convertible into equity? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the currentyear:
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's offices,
vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a custodial agreement
with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing of Critical Functions
Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian's Address
Wells Fargo Bank - June 2010 608 2nd Avenue, 9th Floor; Minneapolis, MN 55479
Wells Fargo Bank - October 2009 608 2nd Avenue, 9th Floor; Minneapolis, MN 55479
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 28.01 during the current year? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Identify all investment advisors, brokers/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Number(s) Name Address
361 Goldman Sachs Asset Management New York, NY 10282
143158 Athene Asset Management Manhattan Beach, CA 90266
Does the reporting entity have any diversified mutual funds reported in Schedule D-Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5 (b) (1)])? Yes[ 1 No[X]
If yes, complete the following schedule:
1 2 3 |
CUSIP # Name of Mutual Fund Book/Adj.Carrying Value
29.2999. TOTAL 0
For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Name of Mutual Fund Name of Significant Holding Carrying Value
(from the above table) of the Mutual Fund Attributable to Holding |  Date of Valuation

Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or statement

1 2 3

Excess of Statement

Statement over Fair Value (-),

(Admitted) Fair or Fair Value over

Value Value Statement (+)

30.1  Bonds. 722,761,191 | oo | v, (722,761,191)
30.2 Preferred stocks. ...2,500,000 e ..(2,500,000)
30.3  Totals...ooooveiiiieririieas 725,261,191 | o | i, (725,261,191)

20.2

value for fair value.
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PART 1 - COMMON INTERROGATORIES - INVESTMENT

30.4 Describe the sources or methods utilized in determining the fair values:
Fair values are determined by IDC, NAIC, Bloomberg, broker quotes and internal pricing/cash flow models

31.1  Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? Yes[X] No[ ]
31.2 If the answer to 31.1 is yes, does the reporting entity have a copy of the broker's or custodian's pricing policy (hard copy or electronic copy) for all
brokers or custodians used as a pricing source? Yes[X] No[ ]

31.3 If the answer to 31.2 is no, describe the reporting entity's process for determining a reliable pricing source for purposes of disclosure of fair value for Schedule D.

32,1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]
322 Ifno, list exceptions:

PART 1 - COMMON INTERROGATORIES - OTHER

33.1  Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? T 94,578

33.2 List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to
trade associations, service organizations and statistical or rating bureaus during the period covered by this statement.

1 2
Name Amount Paid
Moody's Investor Services 32,000
National Association of Insurance Commissioners 30,983
Bloomberg LP 25,762
34.1  Amount of payments for legal expenses, if any? [T 391,739

34.2 List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments
for legal expenses during the period covered by this statement.

1 2
Name Amount Paid
Foley & Lardner LLP 211,999
35.1  Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? G 0
35.2 List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures
in connection with matters before legislative bodies, officers or departments of government during the period covered by this statement.
1 2
Name Amount Paid

20.3
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1.2
1.3

1.4
1.5
1.6

3.1
3.2
33

34

35
3.6
3.7

4.1

4.2

5.1
5.2

GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement Insurance in force?
If yes, indicate premium earned on U.S. business only
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit?

1.31 Reason for excluding

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Item (1.2) above.
Indicate total incurred claims on all Medicare Supplement insurance.
Individual policies:

Most current three years:

1.61 Total premium earned
1.62 Total incurred claims
1.63  Number of covered lives

All years prior to most current three years:
1.64 Total premium earned

1.65 Total incurred claims

1.66 Number of covered lives

Group policies:

Most current three years:

1.71 Total premium earned
1.72 Total incurred claims
1.73  Number of covered lives

All years prior to most current three years:
1.74 Total premium earned

1.75 Total incurred claims

1.76 Number of covered lives

Health test: 1 2
Current Year Prior Year

2.1 Premium Numerator...........cccceees | covveririnereninnnnad (V) I 0
2.2 Premium Denominator............... ...121,192,206 | ...... 31,159,495
2.3 Premium Ratio (2.1/2.2).....coovee | corrernrnrnninnd 0.0
2.4 Reserve Numerator... e
2.5 Reserve Denominator... .1...573,908,773 | ....545,770,889
2.6 Reserve Ratio (2.4/2.5).....cccccov | corrinnnrnninnd 0.0 [ 0.0

Does this reporting entity have Separate Accounts?

If yes, has a Separate Accounts statement been filed with this Department? Yes|[ |

What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts

statement, is not currently distributable from the Separate Accounts to the general account for use by the general account?

State the authority under which Separate Accounts are maintained:

Was any of the reporting entity's Separate Accounts business reinsured as of December 31?

Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 31?

If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate

Accounts reserve expense allowances is included as a negative amount in the liability for "Transfers to Separate Accounts due or accrued (net)?"

Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of

another entity or entities used by this reporting entity (except for activities such as administration of jointly

underwritten group contracts and joint mortality or morbidity studies)?

Net reimbursement of such expenses between reporting entities:

421 Paid

4.22 Received

Does the reporting entity write any guaranteed interest contracts?

If yes, what amount pertaining to these items is included in:

521 Page 3, Line 1

5.22 Page 4, Line 1

For stock reporting entities only:

6.1 Total amount paid in by stockholders as surplus funds since organization of the reporting entity:

Total dividends paid stockholders since organization of the reporting entity:

7.11 Cash

7.12 Stock

21

Yes [

1 No[X]

Yes [
No [

1 No[X]
1 N/ATX]

Yes [
Yes|[

1 No[X]
1 No[X]

Yes[ ] No[X]

Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES

Does the company reinsure any Workers' Compensation Carve-Out business defined as:
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical,
wage loss and death benefits of the occupational illness and accident exposures, but not the employers
liability exposures, of business originally written as workers' compensation insurance.

8.1

8.2
8.3

If yes, has the reporting entity completed the Workers' Compensation Carve-Out Supplement to the Annual Statement?

If 8.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

1 2 3
Reinsurance | Reinsurance Net
Assumed Ceded Retained

8.31 Earned premium

8.32 Paid claims

8.33 Claim liability and reserve (beginning of year)

8.34 Claim liability and reserve (end of year)

8.35 Incurred claims

8.4 If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 8.31 and

8.34 for Col. (1) are:

1 2
Earned Claim Liability

Attachment Point Premium and Reserve

8.41 <$25,000

8.42 $25,000 --99,999...

8.43  $100,000 -- 249,999...

8.44 $250,000 -- 999,999...

8.45 $1,000,000 or more

8.5 What portion of earned premium reported in 8.31, Col. 1 was assumed from pools?

9.1
9.2

Does the company have variable annuities with guaranteed benefits?

1f 9.1 is yes, complete the following table for each type of guaranteed benefit.

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Type 3 4 5 6 7 8
1 2 Waiting | Account Value Total
Guaranteed Guaranteed Period Related Related
Death Benefit Living Benefit Remaining to Col. 3 | Account Values

Location
of Reserve

Gross Amount
of Reserve

Portion
Reinsured

9

Reinsurance
Reserve Credit

10.  For reporting entities having sold annuities to another insurer when the insurer purchasing the annuities has obtained a release of liability from the claimant (payee)
as the result of the purchase of an annuity from the reporting entity only:

10.1  Amount of loss reserves established by these annuities during the current year?

10.2 List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.

1 2

P&C Insurance Company
and
Location

Statement Value on Purchase
Date of Annuities
(i.e., Present Value)

$

141
1.2
1.3
1.4

Do you act as a custodian for health savings account?

If yes, please provide the amount of custodial funds held as of the reporting date.
Do you act as an administrator for health savings accounts?

If yes, please provide the balance of the funds administered as of the reporting date.

211

Yes[ ] No[X]

Yes[ ] No[X]
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FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e., 17.6.
Show amounts of life insurance in this exhibit in thousands (omit $000)

N

N o g R~ Dd

10.
1.
12.
13.

14.
15.1
15.2

16.
17.1
17.2
18.1
18.2
18.3

19.

20.

21,
22.
23.
24
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.

Life Insurance in Force (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, COl. 4)......ocvrurrirenrerrrrrrrereersereieene
Ordinary - term (Line 21, Col. 4, less Ling 34, Col. 4).........ccovvrinrieienieieiesssiessissiennns
Credit life (LINE 21, COL. B)....uvvrereerrerrrereeeieceseereisessssiseteesssssesee sttt ssesssssessees
Group, excluding FEGLI/SGLI (Line 21, Col. 9 less Lines 43 & 44, Col. 4).......cccccccvevneee.
Industrial (LINE 21, COL 2)......cururireirierisiireereise ettt se et sssessees
FEGLI/SGLI (Lines 43 & 44, C0l. 4)......ccouuirvirrriirineriierieseieesiesssessssessssessssessesssns
Total (LINE 21, COL 10)...u ettt sessesssss s ssess s ssesens

New Business Issued (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, COl. 2)......cccccvvvieieirenienenneeieseessennns
Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2)........ccceveuriererrireieieieesie e
Credit life (LINE 2, COL. B).......ccvivereireiiiceeiee et
Group (LINE 2, €Ol 9)..euveieeiierireieireie ettt sttt
INAUSEHAl (LINE 2, COL 2)...u.viiveieerevetiees ettt ettt st sae e
Total (LiN€ 2, COl. 10)......ucveuuerereeererireeeseeseeeesseeeseessesessessesssssess st esssssesssssssssssssssens

Premium Income - Lines of Business (Exhibit 1-Part 1)

Industrial life (Ling 20.4, COL. 2).....cvurierrrirrieiseinse et ssssessessssans
Ordinary life insurance (Ling 20.4, Col.. 3)......ccccovieiiieieieieeee et
Ordinary individual annuities (Line 20.4, Col. 4)......

Credit life (group and individual) (Line 20.4, Col. 5)
Group life insurance (Line 20.4, Col. 6)...
Group annuities (Line 20.4, Col. 7)......
A&H - group (Line 20.4, Col. 8)...
A&H - credit (group and individual) (Line 20.4, Col. 9)
A&H - other (Line 20.4, Col. 10).......riererririrerireireieesneeseeseesssesee et sssssessssssessessesssens

Balance Sheet (Pages 2 and 3)

Total admitted assets excluding Separate Accounts business (Page 2, Line 26, Col. 3)....
Total liabilities excluding Separate Accounts business (Page 3, Line 26).........c.ccccceeveenee.
Aggregate life reserves (Page 3, LINE 1)......cccveeieeieceeeee e e
Aggregate A&H reserves (Page 3, LINE 2)........cceeuiveieicieeeieee e
Deposit-type contract funds (Page 3, LiNE 3).......cccueeviereiriiresice e
Asset valuation reserve (Page 3, Line 24.01)......cccccvveieerrieieesie e
Capital (Page 3, LINES 29 & 30).......cvvurrrreereierereietess st sssenees
SUIPIUS (PAQE 3, LINE 37)..cuvieieiieieeetee et

Cash Flow (Page 5)

Net Cash from operations (LINE 11).......cccrrierrrurinnieiesinsiess s ssssssseesenes

Risk-Based Capital Analysis

Total adjusted CAPITAL.........oeveeeireierc e

Authorized control level risk-based capital...
Percentage Distribution of Cash, Cash Equivalents and Invested Assets

(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3) x 100.0

BONAS (LINE 1)..eeiieeeiiieeeieie ettt sttt
Stocks (Lines 2.1 and 2.2)........cccovevveriereiniinnens
Mortgage loans on real estate (Lines 3.1 and 3.2)..
Real estate (Line 4.1, 4.2 and 4.3)......

Cash, cash equivalents and short-term investments (Line 5)..

Contract loans (Line 6)....
Derivatives (Line 7)......
Other invested assets (Line 8).
Receivables for SECUNtIeS (LINE 9)........cuuruurvuierreriieeineieieeisie et ssessnes
Securities lending reinvested collateral assets (LINE 10).........ccovevvverevieeeierieieseeeesieennns
Aggregate write-ins for invested assets (LINE 11)........covvievciiveieiiceeee e

Cash, cash equivalents and invested assets (LN 12).......covvrernrnrisrnnessessiissessssseenennens

1
2012

2
2011

3
2010

2009

..31,159,495

..73,480,503

..75,014,284

103,697,319

........ 765,515,878
........ 732,600,641
........ 573,908,773
.......... 19,283,689
............ 1,585,084
............ 2,400,000
.......... 30,515,237

.......... 14,584,165

34,500,321
....8,925,631

........ 757,808,978
........ 731,076,481
........ 545,770,889
.......... 20,920,470
............ 2,644,164
............ 2,400,000
.......... 24,332,497

......... (62,922,747)

29,376,661
....8,799,422

........ 753,863,995
........ 727,771,076
........ 596,990,673
.......... 26,349,067
............ 3,779,982
............ 2,400,000
.......... 23,692,919

......... (16,285,887)

29,872,900
...9,113,045

........ 764,474,686
........ 737,225,833
........ 601,204,144
.......... 32,145,191
............ 2,446,324
............ 2,400,000
.......... 24,848,853

......... (40,701,493)

29,695,177
....9,5619,324

........ 103,697,319

........ 713,964,970
........ 687,821,025
........ 613,748,552
.......... 37,535,224
............ 2,336,992
............ 2,400,000
.......... 23,743,945

......... (57,164,439)

28,480,937
....9,436,788
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FIVE-YEAR HISTORICAL DATA

(continued)

44.
45,
46.
47.
48.
49.
50.
51.

52.
53.

54.
55.
56.
57.

58.

59.
60.

61.
62.

63.

64.

65.
66.
67.

68.
69.
70.

71.

72.
73.
74.
75.
76.
7.
78.
79.
80.
81.
82.
83.

Investments in Parent, Subsidiaries and Affiliates

Affiliated bonds (Sch. D Summary, Ling 12 Col. 1)....evvrrrrrinrireieiersrieeeseseseeseseeseneens
Affiliated preferred stocks (Sch. D Summary, Ling 18 Col. 1).......cccovvrvvinreierieieesiens
Affiliated common stocks (Sch. D Summary, Ling 24 Col. 1).....cooevvrerrneneererneenereiens
Affiliated short-term investments (subtotal included in Sch. DA, Verif. Col. 5, Line 10).......
Affiliated mortgage loans on real estate
All other affiliated. ..o
Total of above LiNes 44 10 49..........couiiiiii e

Total investment in parent included in Lines 44 t0 49 aboVe.........c.cccoevevvieierenisieriinnens
Total Nonadmitted and Admitted Assets

Total nonadmitted assets (Page 2, Line 28, Col. 2).......c.cccoveviveereiieeireeeeeesee e
Total admitted assets (Page 2, Line 28, Col. 3)........ovrureenrnrerineireieeeeeneeseeseeeeeeseeeeneeens

Investment Data

Net investment income (Exhibit of Net Investment INCOME)..........ccoerverreneireirneneereireinnenee
Realized capital gains (losses) (Page 4, Line 34, Column 1)........ccovvrveververeeereseerseesieennns
Unrealized capital gains (losses) (Page 4, Line 38, Column 1).......cccoevevvverenirereirerennns
Total of above Lines 54, 55 and 56............c..cccuviiniiiiiinisinnsssssssnses

Benefits and Reserve Increase (Page 6)

Total contract benefits - life (Lines 10, 11, 12, 13, 14 and 15
Col. 1less Lines 10, 11,12, 13, 14 and 15, Cols. 9, 10 & 11)....ocvevvreerereseeeeeeeeeans

Total contract benefits - A&H (Lines 13 & 14, Cols. 9, 10 & 11)....cvevreiveeiererierieerienns

Increase in life reserves - other than group and annuities
(LINE 19, C0IS. 2 & 3)..euureeerrerririeeieisresneisseseessstsee sttt sse sttt essessnenns

Increase in A&H reserves (Line 19, ColS. 9, 10 & 11)..uuivieiirieieesreeeese s
Dividends to policyholders (Ling 30, COl 1)........covrrumrrnrermerenrenreeesesesseessssessssessssesssssseenns

Operating Percentages

Insurance expense percent (Page 6, Col. 1, Lines 21, 22, & 23 less Line
6)/(Page 6 Col. 1, Line 1 plus Exhibit 7, Col. 2, Line 2) X 100.00..........cccevvrrrerrrerrerierererens

Lapse percent (ordinary only) [(Exhibit of Life Insurance, Col. 4, Lines 14 & 15)
/112 (Exhibit of Life Insurance, Col. 4, Lines 1 & 21)] X 100.00.........cccccovverrererererrerrrrnnnns

A&H loss percent (Schedule H, Part 1, Lines 5 & 6, COl. 2).......cccveunrunrnrinrirneneineereieeeneen.
A&H cost containment percent (Schedule H, Part 1, Line 4, Col. 2)........ccovvvrvierirninnnnns

A&H expense percent excluding cost containment expenses
(Schedule H, Part 1, Ling 10, Col. 2).......ccceveriiiieiereieieiscteseie et

A&H Claim Reserve Adequacy
Incurred losses on prior years' claims - group health (Sch. H, Part 3, Line 3.1, Col. 2).......
Prior years' claim liability and reserve - group health (Sch. H, Part 3, Line 3.2, Col. 2).......

Incurred losses on prior years' claims - health other than group (Sch. H, Part 3,
Ling 3.1, COL 118SS COL. 2)...uuvuiiviieicieisieeesie ettt

Prior years' claim liability and reserve - health other than group (Sch. H, Part 3,
Lin€ 3.2, COl. 118SS COL. 2)....uurvrrirrirriireeieiiseiseise ettt ssnes

Net Gains From Operations After Federal Income Taxes by Lines of Business
(Page 6, Line 33)

INAUSHAAL [fE (COL. 2)..vuvuiieriririeiisrieieie ettt
Ordinary = life (COL 3)...uovuivieieieiiieeeseies ettt
Ordinary - individual annUItieS (COl. 4).......ccvrurerrrrireinerrese s
Ordinary - supplementary contracts (COoL 5)........ccciueieieiinieieese e
Credit life (COL B).... vttt sttt enseen
GroUP lIfe (COL 7).ttt
Group @NNUILIES (COL. 8)......uveurerrerierieieiieeereis ettt ettt
A&H = group (COl 9)..eveiiieiiieiee e
A&H - Credit (COl. 10)...uuuuerrieeirieie ettt esnees
A&H = Other (COL T1)...uiieiieiese ettt
Aggregate of all other lines of business (COol. 12)........covrrurrerirnrereireieerereseeseeseeseeseeeeens
TOtAI (COL 1)ttt se st st nsenananeas

1
2012

............... 146,386

............... 146,386

.......... 27,072,572
........ 765,515,878

.......... 48,397,723
........ 757,808,978

.......... 38,132,795
........... (3,306,082)
.............. (670,267)

.......... 42,962,512
........ 753,863,995

.......... 37,635,275
.............. (658,199)
............... 421,732

.......... 12,312,946
............... 350,034

.......... 34,156,446

............ 5,270,889
............... 330,048

.......... 37,398,808

.......... 12,662,980

............ 5,600,937

NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure

requirements of SSAP No. 3, Accounting Changes and Correction of Errors?

If no, please explain:

The Company was not party to a merger.

4 5

2009 2008
............... 660,625 |...coooovirreireisiinnaas
............... 660,625 | ....coceeevenennn0
.......... 47,038,275 | ..........54,087,495
........ 764,474,686 | ........713,964,970
.......... 32,860,647 | ..........32,410,605
........... (5,785,378)] ...........(6,760,948)
............ 2,583,165 | ...........(1,604,082)
.......... 29,658,434 | ..........24,045,575
........ 112,336,276 | ........183,806,704
..................... LA 3 — Y
....................... 49 | e 11
........... (4,215,882)] ...........(4,236,221)
................ (17123) [ oo
........... (4,233,009)] ...........(4,236,221)
Yes[ ] No[X]
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* 77 925 2 0124 3 05 9100 =*

DIRECT BUSINESS IN GRAND TOTAL DURING THE YEAR

NAIC Group Code.....0000 NAIC Company Code.....77925
LIFE INSURANCE
1 2 3 4 5
Credit Life
(Group and
Ordinary Individual) Group Industrial Total
DIRECT PREMIUMS AND ANNUITY CONSIDERATIONS
1. Lif€ INSUIANCE. ...ttt sssssssssnsnns | eesessessnsessses 293,545 | oo | e essnines | et ssssees [ eseeeeeeenenenens 293,545
2. Annuity considerations.... 121,246,900 |.... 121,246,900
3. Deposit-type contract funds............ccoeueeerererreeieiesieieeeeeeeee e | v 1,332,359 |...ccoceuuee. ) .0, CENRNEN INUUUSNIUIRIRURIRSTITN IUSUURRUIOIND 0.0 CHUIUITR IOSTOURRN 1,332,359
4. Other considerations
5. Totals (Sum of LiNeS 110 4).....iiiiiiiiiiisisiesssiseiseisssssssssssssssssnsssness | enesesins 122,872,804 [ ..o, 0 [ (O FESRRRTOIN | I PSR 122,872,804
DIRECT DIVIDENDS TO POLICYHOLDERS
Life insurance:

6.1 Paid in cash or [eft ON EPOSIL.........c.ceeieririieierseeissssessesisiesessnnes | cevesesiessesssssssesssssssens | cesssssessesssssessesssssesess | eessessessssssessesssssssssessans | oessesssssessesssssssssesssssns | ssssssssesssssssessessnseses 0
6.2 Applied t0 pay reneWal PrEMIUMS..........oeverureerrerririseenseseeesessssssesssssnns | seseseessesessssssssssssssssnsnes | eeesssesessessssssessessasssnssess | neeessesssseessesssssssssessans | osesesssnessssesssnssssessansns | sessesessessnssseessssassnsnnees 0

6.3 Applied to provide paid-up additions or shorten the endowment

6.4
6.5

Totals (Sum 0f LINES 6.1 10 B8.4)......c.evurrereereereenereineireeseineineirseiseneisssenns | eneensnseesssneeseesssneenens0 [ cvrveereenninensensineenen 0 [0 [
Annuities:

71
7.2
7.3
7.4  Totals (SUM Of LINES 7.1 10 7.3)....ocvereeeeresee e
8. Grand Totals (LiNES 6.5 + 7.4).......oiiieieiieieec st

DIRECT CLAIMS AND BENEFITS PAID
9.  Death benefits
10. Matured endowments

11, ANNUitY DENEIES. ..ot | e 23,366,317 [ ..o [ e [ s 23,366,317
12.  Surrender values and withdrawals for life contracts. N - 116,882,954 | .... 116,882,954
13.  Aggregate write-ins for miscellaneous direct claims and benefits paid...... ....4,981,085 |.... ...4,981,085
14.  All other benefits, except accident and health............ccooverrnrnrreinrinnins | e . I 0

15. | [ 145,963,923 145,963,923
DETAILS OF WRITE-INS
1301. Surrender values and withdrawals for deposit type contracts.........c.ccoeeees | veeverrenneens 4,981,085

1398. Summary of remaining write-ins for Line 13 from overflow page.........ccc.. | veververvevevsiinnineinenc |0 o0 |0 | e
1399. Total (Lines 1301 thru 1303 plus 1398)(Line 13 above)........coocvsrrsiernnenes

Ordinary Credit Life Group Industrial Total
(Group and Individual)
1 2 3 4 5 6 7 8 9 10
No. of Ind.
Pols. & Gr. No. of
No. Amount Certifs. Amount Certifs. Amount No. Amount No. Amount

DIRECT DEATH BENEFITS AND
MATURED ENDOWMENTS INCURRED
16. Unpaid December 31, prior year........ | .coccveueeee LI I 25,000 | .overererires | eeereeeeeenenesesesenenes | eereeressesennans | reesesseesesessenssnsens | sreesessensnnes | sesessesenseiesensens | seessenenees L (P 25,000
17. Incurred during current year...........c... | voeveveee. 10 | 781,585 | oo | ceeereiseiseieieiseieseiens [ eoveieseiisiinns | cevvevsessssssesesssssnses | esvessesssens | senesiesessseniens | evesienes 10 [ 781,585

Settled during current year:
18.1 By paymentin full..........cccooovvvivirennnne.
18.2 By payment on compromised claims.
18.3 Totals paid.........cccovevveverrierirerererenes
18.4 Reduction by compromise.................
18.5 Amount rejected......... reerererenenes | e s
18.6 Total settlements.........ccoevevevrereinne | vovvvecvcee? | v 733,567
19. Unpaid Dec. 31, current year
(Lines 16 + 17 = 18.6)....ccvviersrcreinnins | coverernnead L 73,018

POLICY EXHIBIT
20. In force December 31, prior year....... | ........648 | ........ 30,001,268
21. Issued during year..................

22. Other changes to in force (Net).......... . .
23. In force December 31 of current year | ........614 | ......... 28,318,257
(@) Includes Individual Credit Life Insurance, prior year §.......... 0 current year §.......... 0.

Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year §.......... 0 current year $.. .

Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year §.......... 0 current year §.......... 0.

ACCIDENT AND HEALTH INSURANCE
1 2 3 4 5
Dividends Paid Or Direct
Direct Direct Premiums Credited on Direct Losses Direct Losses
Premiums Earned Business Paid Incurred
24, GrOUD PONICIES (D). vvuveurererreeeieireirseeneesisestseesstsesessssssesssssssessssessenes | sessssssesssesssssnsssessnssnnsss | sessssseesnsssssssesssessassssssnes | eeeesessesssssssssessssesssssnssns | eesssmssessnssessessnsssnssssesss | sessessesssssssssesssssssssssesenns

24.1 Federal Employee Health Benefits Program premium (b)
24.2 Credit (group and individual)...........ccccceeevrerrrreiererennes
24.3 Collectively renewable policies (b).
24.4 Medicare Title XVIIl exempt from state taxes or fees.........cccovvvrunrenne

Other Individual Policies:
25.1 Non-cancelable (b)
25.2 Guaranteed renewable (b).....
25.3 Non-renewable for stated reasons only (b)....
25.4 Other accident only.........cccccoveveverrerennen.

25.5 AlLOtET (D)...vuvverrerrerrereiieisessesisssssie st ssssseees
25.6 Totals (Sum of Lines 25.1 10 25.5).......c.cceeerrerenirsieieseese s

26. Totals (Lines24 +24.1+24.2+24.3+244+25.6)......ccccccevnnn.... w0 ] 0 |0 | 0 | 0
(b)  For health business on indicated lines report: Number of persons insured under PPO managed products.....

24




14

Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

EXHIBIT OF LIFE INSURANCE

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9 Total
Number Amount Number Amount Number of Amount 7 8 Amount Amount
of of of of Individual Policies and of of of
Policies Insurance (a) Policies Insurance (a) Group Certificates Insurance (a) Policies Certificates Insurance (a) Insurance (a)

© © N oo WD~

In force end of prior year....
ISSUEA AUIING YEAT.......ceiciirereiessieeee e
ReinSurance assumed............ocvureeeneeeererinienemereesseseesesieseeens
Revived during YEar...........cccoveviiveieeireseeesee s
Increased during Year (Net).........ccvcueveeveeveereeeveeseseesesseseeesee s
Subtotals, Lines 20 5.......ccccevvveenne

Additions by dividends during year.
Aggregate write-ins for iINCreases.........cocveueeereereueeneeneereeseeneens
Totals (Lines 1and 610 8)........ccccoeuerrereiiriieieseeeee e
Deductions during year:

DeCreased (NEL).......ciuiueieeirieie et
Reinsurance...
Aggregate write-ins for decreases
Totals (LINES 1010 19).....vucvivereieiceeeeecer et
In force end of year (Line 9 minus Ling 20).........cccccevveverererrrnnnns
Reinsurance ceded end of Year.........cocvrenrnrerrerneneeseereienreneens
Line 21 minus Line 22

.30,001

.30,001

0898. Summary of remaining write-ins for Line 8 from overflow page...| ......cccccvvrrrrrerrerernnn. (01 TN (01 (O (01 ORI (01 (01 TN (01 (O R (01 RN 0
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 aboVe)........cce. | coovrerrerireieiiisiriiiea {01 (018 R (O I (01 O (010 I {01 (018 I (O I (01 O 0
1901.

1902. ...

1903.

1998. Summary of remaining write-ins for Line 19 from overflow page.| .....ccocorenrnrerrerniennenns (01 (0 (0 (01 (0 (01 (0 (01 U (01 U 0
1999. Totals (Lines 1901 thru 1903 plus 1998) (Line 19 above).....cccc. | woviiiiiiiiiiiiiiiii 0 o 0 s 0 f ) 0 f o, 0 f i 0 o, 0 [ s 0 f ) 0 f o, 0

(a) Amounts of life insurance in this exhibit shall be shown in thousands (omit 000).
(b) Group §.......... 0; Individual §.......... 0.




Annual Statement for the year 2012 of the Western United Life Assurance Company

EXHIBIT OF LIFE INSURANCE (continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial Ordinary
1 2 3 4
Number of Policies Amount of Insurance (a) Number of Policies Amount of Insurance (a)
24, Additions by diVIdENdS..........cccoerirrireieierisieeseee s | e XXX oreteterieiierieens [ e | e XXX eteterrsierreinnies | e nans
25, Other paid-UpP INSUTANCE.........cvuererierireieriesissiese s siessens | cesvesiessesssssie s sssssesssssssssssesses | sessessssssssesssssessssessssssssesssssssses | snsssessssssssssessessessessesssssssans 93 | s 3,939
26. Debit ordinary iNSUFANCE..........cccovvuerirecieieiiieiiieererecieeninenes | erererisenenieans XXXoveeeveeeeneneas [ XXX ieiiieeieierenies | it issesesesssesssessesenses | enssesessssesssssesesssesssssesessssesssene

ADDITIONAL INFORMATION ON ORDINARY INSURANCE

Issued During Year (Included in Line 2)

In Force End of Year (Included in Line 21)

Term Insurance Excluding Extended Term Insurance Number c1)f Policies Amount of Iﬁsurance (a) Number gf Policies Amount of Iﬁsurance (a)
27, Term pOlCIES-UECIEASING. ......cvevrerrrerreirererieiseissiesessisssessessees | cieseisssessesesessssesessssessesssssssessess | resessesesssssssessessssessessessssesessssenss | sessesessessesssssssesessssessesssssssessessnsns | srressessssessesessssessessssessessesssssssesses
28, TermM POICIES-OtNET....cuicvieieierieeesse e eeieiessssesennnes | e ssssnsens | sresssssssessssssessesssessesesessssessessnss | srsessesssssssesssssssessesssessessessnsns LS X T ORI 960
29. Other term insurance-decreasing...........ccvveveeeersvereeeesieseeenns | esvereseeesenssnnns XXX oveeveeeeeeeens [ e | e XXX oeveieieeeereeeies [ e e
30.  Other terMm iNSUMANCE.........ccuumerverrrirrrereriereresersseereseseseereseees [essessnsseessnes XXX | e | i XXX [ 584
31, Totals (LINES 27 10 30).....ucvcvreeieereeeiereeeeseetesessvesissssseenes | eveesieteseses s sessenes (0 U [0 TR 53 | o 1,544
Reconciliation to Lines 2 and 21:

32. Term additions

33. Totals, extended term inSUraNCe..........cccurererereereneeerrerinens [ cereeerineneenenes ), 9,9, ORI IO XXX oreevirnerimrennes | seveveesinecsssenesssessesessesenns 24 | s 595
34. Totals, whole life and endowment............cc.vveveevmnerenerrnenens Lo | | s 537 |, 26,179
35. Totals (Lines 3110 34)....vesciiriii i | e, 0] i 0 i 814 | i 28,318

CLASSIFICATION OF AMOUNT OF INSURANCE (a) BY PARTICIPATING STATUS

Issued During Year (Included in Line 2)

In Force End of Year (Included in Line 21)

1 2
Non-Participating Participating

3
Non-Participating

4
Participating

36.
37.
38.
39.
40.

.28,318 |....

ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE

Credit Life Group
1 2 3 4
Number of Individual Policies
and Group Certificates Amount of Insurance (a) Number of Certificates Amount of Insurance (a)

41.  Amount of insurance included in Line 2

ceded to other companies

42. Number in force end of year if the number

43. Federal Employees' Group Life Insurance

included in Line 21

44, Servicemen's Group Life Insurance included

in Line 21

Group Permanent Insurance included in Line 21

45.

under shared groups is counted on a pro-rata basis

ADDITIONAL ACCIDENTAL DEATH BENEFITS

| 46. Amount of additional accidental death benefits in force end of year under ordinary POIICIES (8)........vcvivreiieiiiiieiieiesieeesiesieseersssssessssssssssssssssssesssssssnsesssssessnes | eessessessnsessessssessesssssnsenssssesans 404 |
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47. State basis of calculation of (47.1) decreasing term insurance contained in Eamily Inc Maggage P ion, etc., policies and riders and of (47.2) term insurance on wife and
children under Family, Parent and Children, etc., policies and riders includ e
471
47.2
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of Amount of Number of Amount of Number of Amount of Number of Amount of
Disability Provision Policies Insurance (a) Policies Insurance (a) Policies Insurance (a) Certificates Insurance (a)

48. Waiver of Premium........cccce. | ceveveveeereeieees | eeveeeiesesieeesseseeeeiens | e 103 | oo 5,072 | coeeeeeeeeiceieeies | oo | e [ e
49. Disability INCOME.......ccvevveree [ e [ e [ e [ conereineeessssnensnnns | seereeessnssnssiessnes | seeresnesssssesessssssssesessens | ressessessnesnssnsens | resessnsenesessssesssessessesens
50. Extended Benefits.........cccoeees | eoerveveeerverneens [ e [ )90, G D XXX ocvrerieveees [ v | e | evesieieisesies [ e
51, Other..ceeeeeeeeeeeeeees [,
52. .0

(a) Amounts of life insurance in this exhibit shall be

shown in thousands (omit 000).

(b) See Paragraph 9 of the Annual Audited Financial Reports in the General section of the Annual Statement Instructions.
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Annual Statement for the year 2012 of the Western United Life Assurance Company

EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME PAYABLE
AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY CONTRACTS,

ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES
SUPPLEMENTARY CONTRACTS

Ordinary Group

1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies

In force end of prior year
Issued during year.......... .
Reinsurance assumed...........coovcuevnirerrineeneicennenes
Increased during YEar (NEL).......c.ocueeerrereerrereeerenrreins [ rrsmessessessns s ssessessees

b=

5. Total (LINES 110 4)....veveerieeieeeeieeeesse e [ e 140 [ooiiiiie 396

Deductions during year:
6. DECreased (NEt).......coecverrerereeiesieieieeressssesesesees | ceverssssesesese s 12
7. ReiNSUraNCE CEAERM..........ovivieeieiereieicieisieeiieiins [ eesiissesiesesssssessssssssesesssssssessssssesses | sessseesssssssessessssessesssssssssesssssnsaneas 5 | ot esrsiesesnes | eeres s bt neas

8. Totals (LINES 6 aNd 7)...c.ucvuerereerererrerieeiieiesiesisssenss [rrisissesssssesessssssssssessssssssns 12

9. Inforce end Of YEAI. ..o [ et 128 [ 310
10. AMOUNt ON AEPOSIE......vveveerrerereieiesesseiesesssissiens [ rerveiesesssesessseeenes 3,724,823 |().evereerrerererrerrsninnnns 8,212,596 | ...oveveieriereeressse e (a)
11, INCOME NOW PAYADIE........oocereeiceeireiecinereiecreineis [ et seisssiesss | ceseessseesess st esssessess st e s s ssssesseses | seesessessssssessessastsssseesestssessesteessessnes | rebsessnsssssessastasssessestesssessessessenssnsnns
12.  Amount of income payable.........cccovieireeiiieisisinnans [C) I 606,452 |(8).ecvivereriiiiisieienn 2,850,059 [(@)...oiiviiirieiiiiie e (a)

ANNUITIES

Ordinary Group

1 2 3 4
Immediate Deferred Contracts Certificates

In force end Of Prior YEar........cccvvviecrieieienisiien | v 392 | 17,059
ISSUEA AUIING YEAI......vvueererrererressieeseesssessessssssesnees | seeessessssssessessssssesssssssssssssssessassnees 2
REINSUFANCE @SSUMEM.........ceiecirieiireiirineieeernnrnes | cereeieieessessets e si et ssees st ssessses | setsestsessessesssessebsessess b stastsessestess | £ressesssssessnessntssessest e s ssessesseenas
INCreased dUMNG YEAI (MEE).......vuruurrurrerrerrerreererirnins | eeremssessssessasssssseesssssssssssssssnssssssnsens | sressesssssssssesssnssessessenssnssessesssnssnssesses | seseesomssnssesossenssessessenssnssessesssnssnssesss | aesessossasssessessanssnssessanssnsssssessanssnssnes

oo n =

5. Total (LiNeS 110 4).....ouumiriirririiinriiseriiiscriieniiis [ 394 | 19,202 [ 0 ] 0

Deductions during year:
6. Decreased (Net)......cccoevevereenerieieesse s
7. Reinsurance ceded.....

8. Totals (Lines 6 and 7).

9. Inforce end of YEar........covvurrerrirrencereireseereereeeeeene
Income now payable:
10.  Amount of income payable

Deferred fully paid:
11, Account balanCe..........cccveveveuieeveiieseeseesceeeesens [ esisresisseesssennas XXX [ ) 445,037,245

Deferred not fully paid:
12, Account balanCe. ..o o D0, S [ ) E 113,159,995 | .. XXX o ) SRR

ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in force Policies Premiums in force Policies Premiums in force
In force end oOf Prior YEaT..........ovvvveiernrrriieis | errrireinsssseisesessssisins [ rrveseensneeesssseeeenes
Issued during year.
Reinsurance assumed...........cocvevevnrrernrennenes
Increased during year (net)
5. Total (LIN€S 110 4).e.euevevecriiereereeeeeseiens
Deductions during year:
6. Conversions....
7. Decreased (net)......
8. Reinsurance ceded.
9. Totals (Lines 6 to 8)....

Bown =

10. Inforce end of year........cooviviivisinisiisienens
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Deposit Funds Dividend Accumulations
Contracts Contracts

1. INTOICE ENA OF PHOT YEA......cveieeerieiie ittt sttt

2. ISSUEH QUIING YEAI.... vttt ettt st bbb st s R n bbbt es

3. Reinsurance assumed........

4. Increased during year (net).... o

B TOAI (LINES 110 &)ttt ettt
Deductions during year:

6. DIECTEASEA (MEL).....euceurereeieeieiseee ittt cs st s bt s bbb £ R84 E £ £ E ek £ bbb e nt s bt s | HEeteRsest sttt b ettt een T2 | e

7. REINSUIANCE CEUBH........cuucverieiricie sttt s bbbt st s b es s s s s ssessenssssessensnssnssens | abbessonsisssessonsenssesentenssnsessensansnsens | sestessosssnssessostanssesestenssnssessensanssnssa

8. TOHAIS (LINES B AN 7)....ueuceririeceeiseiseeeeeeeseeiseeesetse sttt es st s b sesf e s s ee bbb s es et bsnssentnsesses | aebiebssessssessessentenb st st en bt 172 ] s 0

9. INTOICE BNA O YBAI ..ottt sttt a et a et et a s bbb s s st e st st es st b s s sassassnssessess | ensessssinsenses st snten s s st sess e 434 | 0
10, AMOUNt OF ACCOUNE DAIANCE. ... ettt ettt ee st s et b et bttt b b en st s ensnnas () I 11,071,093 (8).cvcveriiciiiiisisii s

(a) See Paragraph 9 of the Annual Audited Financial Reports in the General section of the Annual Statement Instructions.
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FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

Interest Maintenance Reserve

Am1ount

1. RESEIVE @S Of DECEMDET 31, PHOT YEAN.......cuvecveivieieeietite ettt ettt et e s s st b st s b e s s s bt s st e s st en s s e bt s s essesntantesans | eebsssessessssnsstesssssnsessesnsanes 9,333,007

2. Current year's realized pre-tax capital gains/(losses) of §.......... 0 transferred into the reserve net of taxes of §.......... 0o sensesesssssenees | et 8,028,997

3. Adjustment for current year's liability gains/(l0sses) released from the FTESEIVE...........c.vuvevciiveeeeieee e sae s s s sssssssssses | ossessesissessesssssssessssssssanees (3,526,219)

4. Balance before reduction for amount transferred to Summary of Operations (Ling 1 + LiNe 2 + LINE 3)......vururrerrurierireincineireesessiseessesesessesssesssssssssssensss | sessssesssesssssssssessnssnsssessnes 13,835,784

5. Current year's amortization released to Summary of Operations (Amortization, Line 1, COIUMN 4).........couriiincnireieeseeseseessseseesesseesseesessessesssssees | siessssssssssssssssnssesssssssssnsssssas 5,249,112

6. Reserve as of December 31, current year (LiNg 4 MINUS LINE 5)...... . i ittt sttt se st sttt st ms st st ses st s ettt sns s snmenssnt s | onbseesssssessessntses s st st snsses 8,586,672

Amortization
1 2 3 4
Reserve as of Current Year's Realized Capital Adjustment for Current Year's Balance Before Reduction for
Year of December 31, Gains/(Losses) Transferred into Liability Gains/(Losses) the Current Year's Amortization
Amortization Prior Year the Reserve Net of Taxes Released from the Reserve (Cols. 1+2+3)

1. 2012 | e 4,873,585 | covvvorerineriseesiee i TTB8,543 [ oo (401,015) | coovvvrreereerirereeeeenesescsene 5,249,112
2. 2013 [ e s 4,083,792 | ... 1,104,821 [ oo (325,453 | cvovvvrveeeerierceieeneissnenns 4,863,159
30 2014 [ s 2,962,393 | ..o 1,015,224 [ oo (299,414) | ooonevveeericreereiee 3,678,203
4. 2015 e [ e 1,875,869 | covvvrmvrvererrieresinseerisesenenns 884,512 [ v (285,548) | ...ovvvveererrircriiieeniiesiienne 2,474,833
B 2018 [ e 891,445 | oovoirrerrrcresresiie 753,864 [ ..ovvorcreererieceriericenes (272,921) ] oo 1,372,388
8. 2017 [ e s 369,003 [ .cvvormrreereriereieeereieee 807,824 [ ...ovorrrericceerienes (255,704) | .oovvvveeeeerireeriineesrieessieeennenn 721,123
T 2018.eciereeeeseersnesesnsssssnenes [ eesesessssssnssss st sssssssssssssnes 123,459 [ oo 494,418 | oo (231,368) | ..voveerneerreereeeeeereeereeeeneenns 386,510
8. 2019.euiiererrecrnenesrsernnnes | et (154,057) | oonrverrreeeererresssneesessesessnnseens 410,620 | covvorereceerreieree e 10 ) 59,023
9. 2020......iieereerrecernneeessrresnnees | reeeesesesss st LY 73 | 17,461 [ oo (159,516) | vvvovvrrveerreererereerseeeeesereeennne (184,627)
10, 2021 .cceereesrresnenesnnsssnns | e (433,369) | ovovrverrrreererresneresnesesssnseenn 226,008 [ ..veooreeenii s QP71 | (329,480)
11 2022.cceeesrcennenisseesnens | et (508,793) | .ovvvrverreeeernerersneeeesnesessseeeens 126,660 | cooooveverrecerneresseeeeeeseerenes (81,449) | oo (463,583)
12, 2023..ceeeeeseretneniinneesens | et (559,872) | vverrmeeeereeresssressssesesssseessanes 78,285 | ooooevererceineeressesessneneinnnens (7745 | (544,012)
13, 2024.cooenneniinreeiens | st (597,867) | .evverrneeeereeressseessssesesssseessnes 80,670 [ vevoovereeeeerereeee s (1) (581,666)
14, 2025.....ciieeeenerenneninneeiens | et (680,868) | ..evvvevveeeeeermerersrreeeseeressseeessanes 82,544 | oo [(GIR 015 ) (644,129)
15, 2026.....cmieeeeeeerenreennneniineeesnns | et (692,424) | ..evveoeeeereeeeeeeeres e 88,384 | oot [E( 072 | (674,064)
16, 2027..coooreeeerernerersnenesnsessnnns | et (681,757 | oeeverreeeereerersseeesssenesssseessnnes 88,831 | oot [0V 7 | R (643,399)
17, 2028.ceoeeereeeenneniseeesnns | et (518,413) | cooevvereeereeresseeeeeeressseeens 89,821 | oot (T ] R (498,433)
18, 2029....coieeeeeeeeinnenineesinns | et (369,884) | .evcvevvrerreerireeeeeeriseenas 4 N (701574 | (349,365)
19, 2030 cccuriereerernreesnnenssnsessnes | et (241,952) | evveveeeieerieeeise e F L N (55,495) | orevverereeneeeereeessnenesineens (219,813)
20, 2037 .eeiieereeeeerseeeeserersenni | e (G417 | 70,890 | cooonerereceeeeresseeeseeesrneens (48,010)| vevereeeermerireeeessenesieeeenns (54,622)
21, 2032 | e st LV | O KK TN (40,036) [ cvvvvrevererreeerrneresiseesssseresssneees 21,466
22, 2033 | et (168,213) [ cevevreereereererneeessseeresseesesneeees 871,562 | cooorerereeeerneres e (36,183) [ covvreerernernereeresssecesssesesseeeeane 9,166
23, 2034 | e (19,842) [ covvvrmerevreerirnerieiseeressessssnneens 82,874 | oo T R 6,618
24, 2035 [ e e LR (1) ] R 84,005 | ..ooorrircee s (36,555) [ cvvvvrvvererrrernereresieesissenesieeees 18,670
25, 203B....ccveeereirereiisereienniennis | et (A96) [ cvvvvrererreeieeriseeieneiieenns Y [ RN (38,010) [ covvvrrererrrerrereresieenesseseseenees 29,203
26, 2037 ..o | e 2,346 [ oo 88,841 | oo (38,062) [ covvvvvvererrreerirerisieenissenesienees 33,124
27, 2038....cooocerierrisereiseesiseneins | e 4168 [ oo 83,423 | oo (34,804) [ covovvvrereeriereieesi s 32,787
28, 2039....ciieieiennieneineenieneis | e 8,362 [ ..voorererierenieenis i 50,260 | covorererieenireenisesnieseiieens (24851 10) | RO 29,042
29, 2040.......cieeeriereinesnieneis | e 5,982 [ ovooeeriecrieeriisniensieenns 37,007 | oo (20,357) [ covvvrmerereerieriseesieessseenes 22,722
30, 2047 | e 1,790 | oo 23,933 | e (13,133) [ covvererereeeriereseesi s 12,590
31, 2042 and Later. ..o Lo | e, 7480 [, (BN o 3,239
32. Total (Lines 140 31)..vccvvensceeneec [, 9,333,007 | .ot 8,028,997 | oo (3,526,219) | oo, 13,835,784

28
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Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

ASSET VALUATION RESERVE

Default Component Equity Component 7
1 2 3 4 5 6
Other Than Real Estate Total
Mortgage Mortgage Total Common and Other Total Amount
Loans Loans (Cols. 1+2) Stock Invested Assets (Cols. 4 +5) (Cols. 3 +6)

1. Reserve as 0f DECEMDEN 31, PrOK YEAN...........c.iuueiieireiieeie et ettt bbbt ssensns | ssbessssisssessessasssenes 2,214,224 | oo 397,420 | oo 2,611,644 | oo 32,523 | o ((0)] [ 32,523 | v 2,644,167

2. Realized capital gains/(losses) net of taxes - GENEral ACCOUNL...........ccevuiverriieeieerietiesesee s sssssseessssssessesssssssessssssssens | seveessssesessessesssseens (2,192,247) | oo 17,759 [ oo (2,174,488) | ..o 25,726 | oo (308, 474)| oo (282,748)| oo, (2,457,236)

3. Realized capital gains/(Iosses) Net 0f taXeSs - SEPATAIE ACCOUNLS..........cvurerurrirerreerrieireeeseessesseseesssssssssssessesssssssssesss | sessesssssssssessssssssssssssssssssessessns | ssnsssessmssasssssnsssessessssssessassensness | sesessssssssessassssssessssssssnssassns 0 | oo e | e (01 OO 0

4. Unrealized capital gains/(losses) - net of deferred taxes - General ACCOUNL............coirrrrurenrineireneeneneeeeiseesesseeenees | ceeeereessssnsenesesssseseens (16,197) [ e [ et sseesseeees (16,197) [ <o (16,722) oo 79,328 | oo 62,606 | .oovveeren 46,409

5. Unrealized capital gains/(losses) - net of deferred taxes - SEPArate ACCOUNTS...........cceiiveeieireineieiesseieiesesiseiies | ceviessssis s st sessessas | srssssesessesssssisssessssssssessessessess | sressessisssesssssssssesssssssssssssens 0 [ [ et | seresssres s (O IR 0

6. Capital gains credited/(losses charged) to contract benefits, PAYMENES OF IESEIVES...........ceueveieievrieeieirereeesieeeiines | ceveriese s ssssesesess | cesessssssssssesesssssesesssssessssssessas | ersssessssssessessessssesssessessesanss 0 | eoeeerereereesesieeessreseessssesens | rereeree s iesnsens | crereree s (01 U 0

7. BASIC CONTDULION. ..ottt ettt st a bbb b s e s s st sssssnsentesas | sbissesissssessesnsansasaes 939,340 [ .o 65 | oo 939,405 | | et esesrsrenes | erersine s n et raes (V1N I 939,405

8. Accumulated balances (Lines 1 through 5, MINUS B PIUS 7).........eeermrrmmeeemeriremeresnesissesseseseessssssssssssessssssssesssns | oeesssesssseesssssssesssnns 945,120 | oo 415244 | oo 1,360,364 | oovoonveecrieeeins 41,527 | oo (229,146) | ...cvorvrererrerienenne (187,619)| <vvvveeererereerienenne 1,172,745

9. MAXIMIUIM FESEIVE. ......cvvurvesecesssresressessseests st bbb snt et | reninesssnenteeseennd 4,721,261 | v P10 [V R 4721461 | oo 69,067 | oo 1,662,511 | v 1,731,578 | o 6,453,039
10, RESEIVE ODJECHIVE.......covvureererirerieisesisee st st nensens | etessssssssnsssesssecs 3,188,737 | oo, 150 | oo, 3,188,887 | oo 43167 | v, 1,662,511 | ovveescrreiincinnes 1,705,678 | v 4,894,565
11, 20% Of (Lin€ 10 MINUS LINE 8).....vovmeeereirreriereieeriseeiiesimeesissssesss s esessessssesssessssessssssssssssessssessesssssssssesssssssssone | nssssssssssssssssssseseass 448,723 | i, (83,019)] wevvvreriiii, 365,705 | .o, 328 | o 378,331 | oo, 378,660 | oo, 744,364
12. Balance before transfers (LINES 8 + 11).......vuuurerrreieereeeiseesseesseessseesssssessssesssesssssssssesssessssssssssssssssssssssssssssesssns | somsesssssssmessnssssnnes 1,393,843 | oo 332,225 | oo 1,726,069 | ovvooeeeeeeeins 41,855 | e 149,185 [ oo 191,040 [ oo, 1,917,109
13, TTANSTEIS ... bbb bbb bbb | bbb [ ettt | foeres e 0 [ [ s | e (N R ). 9,9 SRR
14, VOIUNTANY CONTIDULION. .....cvu vttt bbb bbb bse s s s st sesnts | nebensessessstessessessssansessessntensessnts | stessessessssessessnsantessessntensessessnsas | sesessessessssessessnssntessesnsensesses 0 | oo [ e | i (01 TR 0
15. Adjustment dOwn t0 MAXIMUM/UD t0 ZET0.........uurvuerirririeieiieeissis sttt sssssssss st essss s ssesssssssssessenssnssns | snssssssssessassssssessasssssssssassansnsses | tessessssssssessansnssessas (332,025)[ oo (332,025) [ ..o | s sssensnsns | arssensanssns s st sessenssssesssenaa (1] I (332,025)
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15)....iviiiiiiiiieieccieesese e eeisieniessienes | sessseseesesssseesaesees 1,393,843 [ .o 200 | oo 1,394,044 [ oo 41,855 [ o 149185 | oo 191,040 | oo 1,585,084




Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

ASSET VALUATION RESERVE

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

0€

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4x9)
LONG-TERM BONDS
1 EXEMPL ODGAHONS......couvvrererriresicri st sesins | reeessessinesesenes 1,318,170 |..covevenn. ). 9.9 TN IR XXX voeevns [ o 1,318,170 | .o 0.0000 | .oooovermerireercrereceien (VO 0.0000 | ooouvermrererereerieeeens (1 O 0.0000 | ovoourerrrrerererieennan 0
2 1 HIGNESE QUAIILY. ..ot | reteeseeeaees 365,822,136 | ...ooeer e XXX e [ e XK | e 365,822,136 | ....coovvenee. 0.0004 | ....coovvvrirnne 146,329 | ..o 0.0023 | .o 841,391 | .o 0.0030 | .covveverireirenes 1,097,466
3 2 [ HIGO QUANIEY....eooveesceeeiiiesec et | seerieneieennes 328,361,961 | ....cveeeee XX s | wrvrerreee XK s [ i 328,361,961 | ....ovevvvrnen 0.0019 | .ooveverrriereinnn 623,888 | .....ccoevvenne 0.0058 | ...cvvvrrrernnens 1,904,499 | ...cooovvvvs 0.0090 | ..ovvverrrernn 2,955,258
4 3 MEAIUM QUANIEY. .....cveveereeererereeeie sttt ensss | ceseessssssssasessnenens TN (3 IR0, GRS DR, 0,9, SRR B 54474 | .o 0.0093 | ..o 507 | o 0.0230 | ..o 1,253 | e 0.0340 | .oooocverrriceineeens 1,852
5 4 LOW QUAIIEY. .ot ssssnesens | sessesssnesseneons 1,499,059 | ...ooveese XXX v [ evrrerren e XK i [ oo 1,499,059 | ...coeeerren0.0213 | 31,930 | 00,0530 | e 79,450 | 00750 | e 112,429
6 5 [ LOWEE QUAIIEY.....cveverereieicecrici ettt | seseesinnnsienenns 3,006,648 |.....coocce XXX oervivins | rrrrrece KKK | i 3,006,648 |......ccce0rn.0.0432 | i 129,887 | 01100 | 330,731 [ 001700 | s 511,130
7 6 IN OF NEA AEFAULL..........cvoveririi i erierensessenseensssssisnsie | ernennensenssnnssnesnnsnnenes | eesernnees KKK ernernens | cenneeeneee KKK s | vevererierieniesiessesseennes 0
8 Total unrated multi-class securities acquired by CONVEISION...........c.ccevievevriiens [ v s e XXX e [ e XXX s e 0.
9 Total bonds (sum of Lines 1 through 8)....... .700,062,448 |.... ..700,062,448 |...
PREFERRED STOCKS
10 1 HIGNESE QUALILY.....vovcveveveerierieei it sess st | ceesesrensenssnes 1,000,000 |............ )99 SR IR XXX oo [ e 1,000,000 | ...coovrerernn 0.0004 | ..ovvorerreriririnnns Z10 /O (U0[07 0 R 2,300 | .o 0.0030 | .ovvouverrerirrerinenens 3,000
11 2 [ HIGO QUANIEY..cvooeeeceereereeiseceseesi ettt | eeeeseenieneres 1,500,000 |............ ). 9.0 T - XXX oo [ eoreeeieeeinneeenns 1,500,000 | ...cooerernnc 0.0019 | oo 2,850 | .o 0.0058 | ...ooveenrrrnceerenenne 8,700 | ..ovvrerrrnns 0.0090 | .ovoovverrrrierinns 13,500
12 3 MEAIUM QUAIEY......voeeeiee ettt snsenns | sreeetessessesssssssesssenssnnsesnes | sesesnssnees XXX
13 4 LOW QUAIIEY. .ottt ssss s esnies | sessssesssesssssensesssssesssnnnes | soessesenees XXX
14 5 Lower quality.... XXX
15 6 In or near default XXX
16 Affiliated life With AVR ..o eesesesssessessseenins | nessssessssssssssssssssssssesssnees | sessesssses XXX
17 Total preferred stocks (sum of Lines 10 through 16)........cocreuernrnmiinissnsenneinnenns | ceneeeesssessenenes 2,500,000 |............ 0.0, SO I 0.9, S 2,500,000 |........... 0.0, T RN 3,250 | .o D00, SO T 11,000 |.cooeenee .0, SO 16,500
SHORT-TERM BONDS
18 EXEMPL ODlIGAtIONS.........cveivieieccee st enaens | ersessseneineas 14,153,727 |............ ) 0.0 SN DO )90, SO IR 14,153,727
19 1 Highest quality. 8,545,015 |.... ..8,545,015 | ...
20 2 {HIGO QUANIEY.....ooeeeeerieii sttt | et cererrnee KKK e | e KK [ e 0.
21 3 MEAIUM QUAIIEY........ovvveciceeceictee et ssssssessssnses | sensessesssssssensessnsessessesensens | erenseneers s KK Kurierienns | eererreree e XXX it [ et 0
22 4 LOW QUAIIEY ...ttt sesesseeessssessenssssnns | seesensessssssensesnessnsesessnsnns | eeneennerss KK Kurerernnens | nernrrenneed XXX irvininens | ververeneessssseeneesssenenees 0
23 5 LOWEE QUAIEY......oocvereiciei ettt ss e ssessnsessessssns | snsessessssnssnsessessnsessessesenss | senserserss e XRKunrerrerens [ ernrrerreres XK urteiienns | crenenersessse e 0
24 6 IN OF NEAI AEFAUIL.........eveecieiec ettt sseessnssesnnsens | enssessnssnssssssssnssnssssssnsens | snssessness KKK ersernennes | ernerersenss XK uressnrsnes | omemessnssnessesssssnssnesenns 0
25 Total short-term bonds (sum of Lines 18 thru 24)...........ccceverereeerseisreeinsrierenns | cereresresiennan 22,698,742 | ...cc... XXX ovvvees | eveereeth XK | v 22,698,742
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Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company
ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4x9)
DERIVATIVE INSTRUMENTS
26 EXChANGEATAABA. ..ot | eetieessee s sseneeas 330,110 | .o ) .0, SO O D0, SO BT 330,110 | oo 0.0004 | ..o 132 | e 0.0023 | oo 759 | i 0.0030 | .oooorvereeerieeeeeieeens 990
27 1 HIGRESE QUAIIEY..... ettt sttt | eebseessenes s ss s enssnes | sreisseian ) .0, SO PO XXXt e (0 0.0004 | ..o 0 00000023 | e [V 0.0030 | evouverereeieereeeieeeeeens 0
28 2 HIGR QUAIIEY..... oottt sssnes | seeiseebsssissses s enssnes | nesisesiaa ) .0 ORI A XXXt [ e (0 0.0019 | oo 0 0000.0058 | oo (U 0.0090 | .vourerreirerieeieeieens 0
29 3 MEIUM QUAIIY.....voeeeeeeiei et | enbsentsesssssssnsssssesssssssienses | eesanesanees ) .0, O A ), 0.9, SO IR (0 0.0093 | oo 0 000010230 | oo (U 0.0340 | .ovovreererrinrineieeieens 0
30 4 LOW QUAIIEY. ..ottt | enbsestsessssnssesss s ssssssseennes | eebsnsinnees ), 9.0, SOOI A D 0,9 O N (0 0.0213 | oo 0 2000.0530 [ e (U 0.0750 | evouverrerrirrernerieeiieens 0
31 5 LOWET QUAIIY. .....cveveveieericteieccteisi ettt es s naes | sbesssesesssessssssesesssessssnnes | sresessnnens )%, G R XXX oeteveviis | e [0 I 0.0432
32 6 IN OF NEAI AEFAUIL.........cvviereeie st nsensns | nsssssansssssesssnssnsssssenssnsns | sessesssees DY, S D T [ 0
33 Total derivative INSITUMENTS.........cccoviiieiriceece s | ersrssesesssesssens 330,110 |............ D09, S 0. T 330,110
34 TOTAL (LineS 9 + 17 + 25 + 33)....ciisieceieiieiec s ssssnssnsssssssnssnssssssnsenssnes | essssssssessees 725,591,300 |...coceenes 0,0 S P D0, ST 725,591,300
MORTGAGE LOANS
In good standing:
35 Farm MOMGAGES. ...cvevvvecvieiie ettt ettt ssse s | ssessssessessessssssessessssensesns | sbessssessessssssssssensesins | evsessssaes XXX
36 Residential mortgages-insured or QUArANEEET............c.eeuiieieieinieieieisieieis | reirersssessessessssessessssssseses | eovessssessesesssssssesessns | sesesseses XXX
37 Residential mortgages-all Other..........ccvvivieeniciinnneineeneeessssenensens | cnnnnrenrennenneenend 3,931 [ | e, XXX
38 Commercial mortgages-insured or QUAANEEE.............ccceveueiriieiiieeniee s | et ssesessseses | eresssssesssesesssesessses | sevssesssaas XXX oo
39 Commercial MOrgageS-all OthEr...........ccueievirieeeeeeeee et sssrenes | seevesesssssssssssessessssessesies | eressessesssssssssssssssessns | seveesssaes XXX
40 In good standing With reStruCtured tErMS...........oiuirieereeee s | creereinseieissssseesssssseees | seeesetsssesesssssssessenns | sessessens XXX
Overdue, not in process:
41 Farm MOMGAGES. ... e vt nas | saesseteessssessenssesseenstasseses | stsessstntsessessssnssenseenes | essenanenes XXX
42 Residential mortgages-insured or QUAraNtEEA.............ccuivereicveieeieieiseieieias | eereiessesessssssesessssessesies | ereevsssessssssssssssssessns | cevessses XXX
43 Residential MOrtgages-all Other ..o eissiesseiseas | cevessstese s sssessens | sressssssesessssessesesnss | sssesssnes XXX
44 Commercial mortgages-insured or UArANTEEM..........ccciereieienieiesieseiieis | e ssssesenns | sessesssssssessessssessesssses | sresessnsen XXX
45 Commercial Mortgages-all Other...........ccueiirieeeee e | rereiessesessessssessessessenes | sriessssessesesssssssessessns | sesseseses XXX
In process of foreclosure:
46 Farm MOMGAGES. ..ottt esenss | sssesssssesesssessssssesessesesens | evessesessssessssnsesessnsens | sreresesens XXX
47 Residential mortgages-insured or QUAraNtEEA............coveurierreirininieieneeieens | creereisesseeesessssesseesssssseses | seseessssssesesssssssessesnes | sesseseenes XXX
48 Residential mortgages-all Other ..o esees | ceressssessssssesessssesessssesesnns | seessssssesesssssssssssesenss | sessssesenes XXX,
49 Commercial mortgages-insured or QUArANTEEM............ccveveveevcvereieeiisieieis | et esseseses | eveesesssssessssssesesiess | sresesinsas D90 G
50 Commercial MOrtgages-all Other............ocrurririreeerreieeeereeeseeseessessseeeeseiees | resssessssssssssssssssssssnsssssees | sessssssessssssssnsssssessanes | sosesssseees XXX
51 Total Scheduel B mortgages (sum of Lines 35 through 50)...........cc.ceeeveverervereeies [ e 49,931 | o (V1 I XXX oo
52 SChedule DA MOMGAGES. ....c.cveviiieieiiireieie sttt b st sssssssenss | sessssessessssssssssessessssensessns | esssssssessasssssnssssessessns | oessessssaes XXX
53 Total mortgage loans on real estate (LINES 51 + 52)......ccceiiieieiiserieisiiseniene | coerieessiessessssessenas 49,931 | o [V XXX

(@) Times the company's experience adjustment factor (EAF).

(b) Column 9 is the greater of 6.4% without any EAF adjustments or a company's EAF adjusted In Good Standing (IGS) factor plus 150 basis points. Columns 5 and 7 are 28% and 62% respectively of Column 9.

(c) Determined using the same factors and breakdowns used for directly owned mortgage loans.
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ASSET VALUATION RESERVE

Basic Contribution, Reserve Objective and Maximum Reserve Calculations
Equity and Other Invested Asset Component

(43

1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number [ nation Description Value Encumbrances Encumbrances (Cols.1+2+3) (Cols. 4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
COMMON STOCK
1 Unaffiliated PUDIIC..........c.cvieieeieicccese e
2 Unaffiliated Private.........ccoveieiiiceiecse e
3 Federal HOme LOaN BanK...........c.cueiiuriiiniineerieiseeiec e
4 Affiliated life with AVR
Affiliated Investment Subsidiary:
5 Fixed income exempt Obligations............coveeerinrerrinrinninissinee s esesssessesenes
6 Fixed income highest QUalitY.........ccovurvrinrenrirninreriess s
7 Fixed income high QUAIIY.........c.covrruririiriienee et
8 Fixed income medium QUAlILY...........ccvevevrieieieceeiec s
9 Fixed inCOME I0W QUAIIY........ccerrrecirecieiceece e e
10 Fixed inCome [OWET QUAIIEY........c.cuevvivereireieiieieiseie ettt
1 Fixed income in or near default............c.cocirineinncenninnssessse s
12 Unaffiliated common Stock PUDIC.............cocveveevcrieeeeeee e
13 Unaffiliated common StOCK PriVate..........ccceveeveveeievereeeieees et
14 MOMGAGE I0BNS......ceureeieerrieireiieese sttt ensees
15 REAIESIAIE. ... eeveoceei it
16 Affiliated - certain other (see SVO Purposes and Procedures manual).
17 Affiliated - All OTNET ...t
18 Total common stock (sum of Lines 1 through 17)........cccovvveuiveceviciriecreecceieerens
REAL ESTATE
19 Home office property (General ACCOUNt ONIY).........cccueeueierreeieisissic e
20 Investment properties..........cccocvuevnne ...5,669,121 ....425,184
21 Properties acquired in satisfaction of debt............cccceevvvveveeeeeceeeieneeeeeeeerceeeenes L 10,193,500 [ oo [ [ e 10,193,500 1,121,285
22 Total real estate (sum of Lines 19 through 21)........cooeiiiiieciiieeceise s 15,862,621 [ .o |0 | 15,862,621 1,546,469
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF BONDS
23 EXEMPL ODlIGALIONS......ceuvuieceeieiiireieeece et ssessssssssesssnses | snsneenssessessnssessessesssssenns | eneeeesneess XKKennernnnneen [ rerreensed XXXt [ e
24 1 HIGRESt QUAIILY ... sssses s sessessesns | sressssensensesssssssenessssesenses | sennernerss XK Kurersersnes [ reerenrers e XK Kursrerierees [ e
25 2 HIGN QUAIEY......vevee et ssessssssessessssessessens | sressssensessesssssnsessessssesesses | sonnesserss XK Kurersnrnnnes [ eeerenrers e XK Kurrrerrerees [ e
26 3 MEAIUM QUANIEY.....cvveeveririeirciesree et sssssssessessnsessesens | svsesssssssessessssesessessnsensenss | sniensernesss XK Kurrernnenne | ervernnren XXX rtsieniens | e
27 4 Low quality....
28 5 LOWET QUAIEY......vecvevececteee ettt ettt nenn
29 6 [N Or NEAr ABTAUIL.........oeeereeeerre e eeeessesesnessssesssnensssessnnsns |_essesensnssnssssnnnssss@0,200 | rrersernress XK Kurrenrerrens [rrnnnese XXX s | crrvnensiisnsseseeenes
30 Total with bond characteristics (sum of Lines 23 through 29).........cccooviviiniencnncn [ v 26,250 | e XXX | e XXX | e
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Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations
Equity and Other Invested Asset Component

1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number [ nation Description Value Encumbrances Encumbrances (Cols.1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF PREFERRED STOCKS
31 1 HIGNESt QUAIILY.........ocveieeictce bbb
32 2 HIGN QUAIEY . ..... oottt
33 3 Medium quality..
34 4 LOW QUAIIY. ...ttt st
35 5 LOWET QUAIEY ....vvoeeeeeee sttt nses
36 6 [N OF NEAI ABFAULE.........ooee b
37 Affiliated life With AVR ..o
38 Total with preferred stock characteristics (sum of Lines 31 through 37)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF MORTGAGE LOANS

In Good Standing:
39 Farm MOMGAgES. ......cvueeceeieieiretee ittt
40 Residential mortgages-insured or guaranteed............ccoouvvvevevreercrerceeeieeseenes
41 Residential mortgages-all Other...........c.ocueveieienieeeseeee e
42 Commercial mortgages-insured or gUaranteed............c.vrreeenrrerrneneereeeessenneeens
43 Commercial mortgages-all Other...........c.coceveiriieieiseeeeee e
44 In good standing with restructured terms............c.oovveinineienineneseseseeseseies

Overdue, Not in Process:
45 Farm MOMGAQES. ......ceveieieieie ettt
46 Residential mortgages-insured or guaranteed...
47 Residential mortgages-all Other...........ccooceveieiiieeseee s
48 Commercial mortgages-insured or guaranteed...........cceveveueerereieiierssese s
49 Commercial mortgages-all Other..........co.cuvuninrrrininresesese s

In Process of foreclosure:
50 Farm MOMGAgES. .....cuu ettt sttt
51 Residential mortgages-insured or guaranteed............ccovvvererereevcreneeenieeseeenes
52 Residential mortgages-all other.....................
53 Commercial mortgages-insured or guaranteed............cceveveveerererereevsseree e
54 Commercial mortgages-all Other...........c.coceieiricieisesee e
55 Total with mortgage loan characteristics (sum of Lines 39 through 54)............c........
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ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations
Equity and Other Invested Asset Component

1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number [ nation Description Value Encumbrances Encumbrances (Cols.1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF COMMON STOCK
56 UNaffiliated PUBIIC..........cveeecveririeciierie st ensssensesssesnsses | nesssseesinessssnenss 553,960 |....cocvvenn. )9, TR IO ) 9.9, IR (PR 553,960 |....cocovrereene. 0.0000 | ovoorvrerrrercrirceieenn ((6) I 0.2000 | .eovvvvvrrrererennne 110,792 | (d)..ovvernes 0.2000 | voovvrerrerierennne 110,792
57 UNGfiIAtEd PHIVALE. ... veveeerscersererreerereeeeieieesieees s sesssssssessssssssssnssssnens | sovesssessssssssssssnessssssssnses | seeeesseeenns )., T IR )90 SO [ (VN (S (020 [070[0 I TN | I IS 0.1600 [ covooverrveerererreneeeennne (V) (ST 0.1600 [ cvvoovereererereeeereeenne 0
58 Affiliated life WIth AVR..........covierernriesssseesiessessssessnesssesssesssssssses | seessssesssssssesssesssessssncess | seesesssonns ). 9., R IR XXX ererirereen | v 0 [ 0.0000 | ovoorvreererrerirerireen0 [ 0.0000 | covoovrerrrererirrerereneenne 0 [eed 0.0000 | covooerererierrierereeenns 0
59 Affiliated certain other (see SVO Purposes and Procedures manual)..........c..cceeeee. | covveveisereniseiesesseiesenes [ coereesienns )00, CNRI IR 9.9, 0 GO [T (0] I 0.0000 | ovovvrerererreieeeeen0 |, 0.1300 | e (1] IR 0.1300 | e 0
60 Affiliated Other - @ll Ot ... esessesesessssenes | sressssssssessssrssesssssssees | ssssensssenas )0, S [ XXXoorreensrees | v [V 0.0000 [ .ooovrensrrnnrinsnirnnne0 | o, 0.1600 [ cooovverriiscrisninsnienns ()] IO 0.1600 [ .oooovvrerivisiriniinsienns 0
61 Total with common stock characteristics (sum of Lines 56 through 60)...........ccccoeee | ovveeiiiierneee. 553,960 |............ XXXoevevees | e XXX | e, 553,960 |........... XXX | i) o, XXX oo | v 110,792 |........... XXX | e 110,792
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF REAL ESTATE
62 Home office property (general @CCOUNE ONIY).........cc.reuieererrerrerneerrirereersessenssssensssees | sereesnseseesnessssssessssessssssnsss | erseseesssssssssesessesssssnssns | coseessessnssssesssessnsssnssns | soeesssenesessssssnssnssenssens (0] I 0.0000 | o0 i 0.0750 | coovreeerereerrereieeineens (0] I 0.0750 | cooveerrereereerreeeieeenein 0
63 INVESIMENT PIOPEIIES. ... . cvvieicirieie it ssssssessesssensens | sressssessessesssssssessessssssseses | sressesssssssessesssssssessesnss | sresssssssessessnsessessnssnsenss | soesssssssessessesnssessesnsnnns (0] I 0.0000 | ovovvrvrrrerrnreneeen0 |, 0.0750 | coovrvrereeeeeeis (1] I 0.0750 | covveeeeeereein 0
64 Properties acquired in satisfaction of debt...........cooiiriniinnecies [ | e | seesseene s ssesnrene | enesse s (U1 I 0.0000 | o0 i 0.1100 |t (U] IR 0.1100 | s 0
65 Total with real estate characteristics (Lines 62 through 64).........c..coocoveririnninniinins | corisssneisessnsseenead (O (O P (O] [ (U .0, R (TR | I [T D0, S (V] D00 S [ 0
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
66 Guaranteed federal low incOme houSING taX CrEAIL...........ocueverrerrurireireireireireireieenns | cerneereieesneiseieessssssseesenns | creeeesnseneeseesssnessesesses | crereessesseseessseeseseessnes | eoeeeneseeseesseeseeseseeseneens (U1 IR 0.0003 | o0 i 0.0006 | coooeerrereereereererieeineenns (0] IR 0.0010 | coovrereeereireeeeereinei 0
67 Non-guaranteed federal low income housing taXx CrEdit.............ocvvveveiicreeerierieiisiees [ eereeeeseeesee s | s esesessenes [ esvessssessssssessesessssseses | seevesssssessssssessesessessenes (0] I 0.0083 | coovvvveeverierieieeenn0 |, 0.0120 | coeveeeeeeeeeee e (0] IR 0.0190 | coevereeeeeeeean 0
68 State [ow INCOME OUSING taX CIEAIL.........c..ceiveieiirieieere e [ crerissessesessssssesessssesseses | ssssesisssssesessssessessssnss | eesssssssessessssessesssssssenss | siesssssssessesssssssesessssenss (0] I 0.0273 | ovvvveeveriieieieeeen0 | 0.0600 | cooeveeereereeieeiia (1] IO 0.0975 | e 0
69 All other low incOme hoUSING taX CrEAIL............curireerrerrieeeeeireieeeeereeeeseeeeeseeesseesnees | serersssssssssessnsssssssssnsssssssss | nsesesssssesssssssssnssnsnsses | oonesesenssnssessssssnssnsnsses | ssensssssssssssnssssssssansssens (U I 0.0273 | o0 [ 0.0600 |t (U] IR 0.0975 | oo 0
70 TOtal LIHTC...coo s | o 0 i) 0] i) (O R [ D0, ST [FRTROIPRTRTTOIN | I ISR XXXrerriree | v 0 .. XXX e | i) 0
ALL OTHER INVESTMENTS
7 Other invested assets - SChedule BA............ocricrernesnesesesiees | cevressesnessesnesnesssessenes | creserenenens XXX vvrevnen | e | v (VN PR 0.0000 | o0 [ 0.1300 | coovrereeerreereereeeeieens (0] IR 0.1300 | cooveerereereerreeeeeeeins 0
72 Other short-term invested assets - Schedule DA..............cc.oornincneeeneneis L | e, XXX | e | e [V I 0.0000 | oo i) 0.1300 | oo (1 01300 | oo 0
73 Total all other (SUm Of LINeS 71 + 72)....ccviiuiiiiiiiisisi s | o 0. D9, S [FORRR 0] i, [ D09, ST [FRTRRRTRTINN | I FSTR 0.9, ST [N 0 .. XXX | i) 0
74 Total other invested assets - Schedule BA & DA
(Sum of Lines 30, 38, 55,61, 65, 70 @nd 73).....ccciiiiiniiniissiiseiisc s | v 580,210 | oo, 0 i) (O 580,210 |........... DO, ST [FRTIRIOTPRTRPPION | I ISR D0, ST [T 116,042 |........... D09, ST [ 116,042

)
b)

)
e)

(a) Times the company's experience adjustment factor (EAF).
(b) Column 9 is the greater of 6.4% without any EAF adjustments or a company's EAF adjusted In Good Standing (IGS) factor plus 150 basis points. Columns 5 and 7 are 28% and 62% respectively of Column 9.
(c) Determined using the same factors and breakdowns used for directly owned mortgage loans.

(d) Times the company's weighted average portfolio beta (Minimum .10, Maximum .20).

(e) Determined using same factors and breakdowns used for directly owned real estate.
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AVR-Replications (Synthetic) Assets
NONE

Sch. F
NONE

Sch. H-Pt. 1
NONE

Sch. H-Pt. 2
NONE

Sch. H-Pt. 3
NONE

Sch. H-Pt. 4
NONE

Sch. H-Pt. 5
NONE

Sch. S-Pt. 1-Sn. 1
NONE

Sch. S-Pt. 1-Sn. 2
NONE

35, 36, 37, 38, 39, 40, 41
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Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year
1 2 3 4 5 6 7
NAIC Federal
Company ID Effective Domiciliary

Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses

Life and Annuity - Non-Affiliates - U.S. Non-Affiliates

65870.......... 13-1004640.... {10/01/2005| Manhattan Life INSUrance COMPANY........oiwirisusrsssessisessessesesssssnsssssnsssssnssesssssssssesseses TXooirrrrnnren | e ssneneens | eosnessesesssseeseseens 73,018
0499999 | Total - Life and Annuity Non-Affiliates - U.S. NON-AMfIAIES. ... ..o sess st snsss st sssssnssnsssssessns | sesssssesssnsssssssasssnssnees (U1 I 73,018
0699999. | Total - Life and AnnUity NON-AFfIALES. ........ciiiiiiie sttt ss bbb b s s ess s seesssssnsensesantanses | evsesessossessessnssnsessesanead (U [ 73,018
0799999, | TOtal - Life BNG ANNUILY. ...ttt ettt ss sttt et s sttt nest s nnssenns | costssssssssssssssssssssnsssas [0 [, 73,018
1599999, [ TOMAI U.S.. ..ottt s st 8 R E 8 eEE AR AL s bbbt sttt sestensstnns | stiesssssesssenssensssanestan [0 [, 73,018
1799999, [ TOAL........voovveoevevee ettt sn s enesisenseesseensssesssnns | esesieesiessiessisessieeed [V [ 73,018

42
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SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities

Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 Reserve Credit Taken 10 Qutstanding Surplus Relief 13 14
8 9 1 12 Funds
NAIC Federal Type of Amount Modified Withheld
Company ID Effective Domiciliary |Reinsurance In Force at Current Prior Current Prior Coinsurance Under

Code Number Date Name of Company Jurisdiction Ceded End of Year Year Year Premiums Year Year Reserve Coinsurance

General Account - Authorized - Non-Affiliates - U.S. Non-Affiliates

88099.......... 75-1608507 .... | 12/01/1984 [ Optimum Reinsurance COMPANY.........c.cuueeeeeeereereereeeeseeneesesseesseesessesseesessssssessessesens

88099.......... 75-1608507.... | 12/01/1984 [ Optimum Reinsurance COMPANY...........cceveeueveineicieiesiee s ssssese s sasssseas

82627.......... 06-0839705.... [10/01/1997 | Swiss Re Life & Health AMEriCa, INC..........cccovvuiueineinicinere e

88099.......... 75-1608507.... |06/01/1982 [ Optimum Reinsurance COMPANY.........c.ccueveiueiersseseieiesiessesesssssssssessessessessssssssssens

90670.......... 43-1178580.... |09/01/1981 | Scottish Re Life Corporation..

90670.......... 43-1178580.... |09/01/1981 | Scottish Re Life COMPOration............ccvcveveeieerreesereieiiereees e seseesesssssens

65870.......... 13-1004640.... [10/01/2005| Manhattan Life Insurance COMPaNY..........cccocueveevererireieeieiieieseseesssesesssse s sssssenes 10,423,992 |............10,590,716 | ................. 249,855 | ..o | e | e [ e

65870.......... 13-1004640.... [10/01/2005| Manhattan Life Insurance COMPany.........cccceveuvevevercereersesreereersneneessesesessesessssseseenes | Tevverneeniereerene [ACO it | e [ e 831,347 | 838,975 | 42,102 [ [ e | e | s

65870.......... 13-1004640.... [ 10/01/2005 | Manhattan Life Insurance Company.........coccoecrrenceininsensensnnnessessmsnssessessesssessessssnsssess | I eseesmesssnsmssness | OTH i | | s 415,486 | .o 294,517 | o s [ | s | s
0499999. | Total - General Account - Authorized - Non-Affiliates = U.S. NON-AfIALES.........ccooveuiiiieieieeeeceeeeeeeeeete et eiee evtetesesiesssessesessssssssssesesnseasssnaas 11,688,550 |...........11,749,582 | ................. 348,728 | e [N P (U I [V I 0

General Account - Authorized - Non-Affiliates - Non-U.S. Non-Affiliates

80659.......... 38-0397420.... [10/01/1997 | Canada Life ASSUIANCE..........cuuuiuriiriieieissiessiesessrssssses sttt es CAN........ccc..... YRT/Loooooves [ e, 87,500 | ...oooviiiiriienes 891 |, 745 |, T4 | | | e | ar e
0599999. | Total - General Account - Authorized - Non-Affiliates - Non-U.S. Non-Affiliates. ..o e ssesssssssssssssessees | sonessesseseens 87,500 | ..o 891 |, 745 |, 794 |, [ [P (U I (1 0
0699999. | Total - General Account - Authorized - NON-AFfIlI@LES. ... s | cronnesnees 28,318,257 |............ 11,689,441 |............ 11,750,327 | ..o 349,522 | .o [ [P (U1 (U1 0
0799999. | Total - General ACCOUNE = AUTNOTIZEM. ........uuiueiieiie it enb bbbt | cbesneasnees 28,318,257 |............ 11,689,441 |............ 11,750,327 | ..ovvvcrennens 349,522 | ..o [ [P (1 (1 0

General Account - Unauthorized - Non-Affiliates - Non-U.S. Non-Affiliates

.................... AA-3190982....110/01/2009| Athene Life Re, Ltd.......coooiiiiiiisiiniiniisisiisssssesissssssessessssssssssessssssssssssesssessess | BMUsiiiesseoseos JACOFW/L | | 0000000 123,662,122 | 1 14475147 | s Lo [ vnnisnsssssssssssssennes | s 126,853,801
1299999. [ Total - General Account - Unauthorized - Non-Affiliates - Non-U.S. NON-AFfilI@tes. ........cciiiiiiiioiiiiei i ettt ssseseenesnsnes | enressessessssssssaesssea 0. 123,662,122 | ......... 144751471 | v (1N IR (1N IS (U I 0f..... 126,853,801
1399999. [ Total - General Account - Unauthorized = NON-AflIAIES. ............oovivieiieiiieiiceeeceee et enecbenerees eaevessesesessssesssssesessnsessssnsesenesens | crersesesssissesessesesssaes 0f..... 123,662,122 | ......... 144751471 | o0 | e 0 e O L0 126,853,801
1499999. [ Total - General ACCOUNt = UNAUNOMZE. ...ttt eebseesenb st semsnt st sne s entnns | cbienesssssssnsssssssseaas 0] e 123,662,122 | ......... 144,751,471 |0 |0 |0 |0 | o 126,853,801
2299999. | Total - General Account - Authorized, Unauthorized and Certified........ ..o s | cennennees 28,318,257 | ......... 135,351,563 | ......... 156,501,798 |..............349622 | o0 |0 |0 | o 126,853,801
4599999, | TOAI LS.ttt f £ f L E £ EE Lttt | cbisnesnees 28,230,757 |............ 11,688,550 |............ 11,749,582 |00 348,728 | o0 |0 [0 [ 0
4699999. | Total Non-U.S. .123,663,013 | ......... 144,752,216 [ ..o 794 [0 [0 |0 | 126,853,801
4799999, ] TOAL ...ttt ettt ettt etttk R R E R E Rt et E bbbttt 135,351,563 | ......... 156,501,798 |.............349,522 [ oo [0 |0 | 126,853,801
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SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 Outstanding Surplus Relief 12 13
Reserve Credit 10 1" Funds
NAIC Federal Unearned Taken Other Than Modified Withheld
Company ID Effective Domiciliary Premiums for Unearned Current Prior Coinsurance Under
Code Number Date Name of Company Jurisdiction Type Premiums (estimated) Premiums Year Year Reserve Coinsurance

144

NONE
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Reinsurance Ceded To Unauthorized Companies
1 2 3 4 5 6 7 8 9 Letter of Credit Issuing or 13 14 15 16 17
Confirming Bank (a)
10 11 12
Paid and American Letter Funds Deposited Sum of Cols.

NAIC Federal Reserve Unpaid Losses Total Bankers of by and Withheld Miscellaneous | 9+ 13 + 14 + 15
Company ID Effective Credit Recoverable Other (Cols. Letters of  |Association (ABA)| Credit Trust from Balances +16 But Not in

Code Number Date Name of Reinsurer Taken (Debit) Debits 5+6+7) Credit Routing Number | Code Bank Name Agreements Reinsurers Other (Credit) Excess of Col. 8
General Account - Life and Annuity - Non-Affiliates - Non-U.S. Non-Affiliates
............... AA-3190982| 10/01/2009 | Athene Life Re, Ltd.......covrinirinniniinsinscsnsnsenensnnnnns | 123,662,122 wn.850,743 | ......124,512,865 ......126,853,801 ...... 124,512,865
0599999. | Total - General Account - Life and Annuity - Non-Affiliates - Non-U.S. Non-Affiliates........ 123,662,122 | o0 | 850,743 | ...... 124,512,865 | ...ooeevereenenl0 [t XX | XXX ek XXX | cviiiieiinnl0 126,853,801 | .cocovevveeeel0 | i l0 124,512,865
0699999. | Total - General Account - Life and Annuity - Non-Affiliates 123,662,122 | ...ccvvveea0 | 850,743 | ...... 124,512,865 | ...oooveee0 | el XXX s [ XXX ek XXX e | veiiiiiiin0 | 126,853,801 | ....coocoveveeeeen0 | o0 | s 124,512,865
0799999. | Total - General Account - Life and Annuity 123,662,122 | o0 [ 850,743 | ...... 124,512,865 | ..ooovovvevnenn |t XK [ XXX e XXX | cvvneniisnnnenen0 [ i 126,853,801 | ..o | civiiiinnn0 | 124,512,865
1599999. | Total - General Account 123,662,122 | o0 [ 850,743 | ...... 124,512,865 | ooovovrevcrnen0 | e XXX [ XXX e e XK | covrenneisnnnnen0 [ oris 126,853,801 | .o | v | 124,512,865
2499999. | Total - Non-U.S. ..123,662,122 ie850,743 | ... 124,512,865 | ooovovvnrcinen0 | e XXX [ XXX e e XXX | cenreiniisnnnnen0 [ i 126,853,801 | oo | 0 | 124,512,865
2599999. 123,662,122 | oo 0 | e 850,743 | ...... 124,512,865 | ovoovvveeceecn0 |t e XXX | XXX e XK e | coveiriniennenn0 [ 126,853,801 | ..oovoovvveeeen 0 | e 0 | 124,512,865
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Sch. S-Pt. 5
NONE

Sch. S-Pt. 5
NONE

46, 47
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SCHEDULE S - PART 6

Five-Year Exhibit of Reinsurance Ceded Business

(000 Omitted)

10.

1.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.

26.

OPERATIONS ITEMS

Premiums and annuity considerations for life and accident and health
CONMTACES ...ttt nnen

Commissions and reinsurance expense alloWanCes.............weereeerernrennenns
CONtract ClaIMS.......c..everriririer s
Surrender benefits and withdrawals for life contracts............cccovrcvrnrinniinnne.
Dividends to POIICYNOIETS.........c.eueieerriiiircieieieneieeeeee st
Reserve adjustments on reinsurance ceded...........covveviveieivereieierecisisiennns
Increase in aggregate reserves for life and accident and health contracts......
BALANCE SHEET ITEMS

Premiums and annuity considerations for life and accident and health
contracts deferred and UNCOllECtEd............vvverrerrinierreeee e

Aggregate reserves for life and accident and health contracts...........ccccovvrueee.
Liability for deposit-type CONTACES.........vververerreniierireieiessrieesseseeseeeeeeseeenes
Contract claims UNPAIQ..........c.ereerreriienrereieiesseieee e ssesssssseseens
Amounts recoverable On FeINSUTANCE. ..........cc.werrereerreereeeererereereeseeeeesesees
Experience rating refunds due or unpaid.............ccoeuernrireinensennsnensnsinsiennns
Policyholders' dividends (not included in Line 10).........cccoeeveveureesiercirereienne
Commissions and reinsurance expense allowances due............cocoeveuneeneenes
Unauthorized reinsurance offSet...........couiviunirneininnrnenesissesesensenens
Offset for reinsurance with certified reinSUrers...........cccovvrvnrnrnninnineinenes

UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)

REINSURANCE WITH CERTIFIED REINSURERS
(DEPOSITS BY AND FUNDS WITHHELD FROM)

Multiple beneficiary trust............ccceveirerieieiseree s

1
2012

2011

2010

2009

2008
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SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restafement Res?ated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and iNvested aSSetS (LINE 12)........ccciiueiieiciceie et ssssssessees | sessssessesesssssssessesns 755,059,220 | ....ocvirerreieienieieiesseeseienienes | et 755,059,220
2. REINSUIANCE (LINE 1B).....uvurerereirrireieesrissseeseseesesseesssssesessssssssessessesssessessssssssssessessssssessassnsss | ressessssssssssessasssnssessasssssnssassessns | stessssssessosssssessessssssssnssessansnssessns | sesesssessessssssssssessnsssessessasssnssnses 0
3. Premiums and CONSIAErAtiONS (LINE 15)......c.iviiueieiiiiieieisisieietsisssesss s ssssessessssssessesss | sesssssssessessssessesesssssssessessssessessessns | sessesssssssessessssessessesssessessessssassessns | ossessesessssessesessssassessessssessessnsen 0
4. Net credit for CeAeA MBINSUIANCE...........c.cveivieieeicieeteie ettt sssnes | evessessesassessaes 9,9, ORI (SRR 9,421,527 | oo 9,421,527
5. All other admitted assets (DAIANCE).........ccvvieiriirireiceie st | ferseesssessesssssssessanssees 10,456,658 |...o.ovvverireiiisserieississerssnsssnanns | arieissisnesssessieseesseenes 10,456,658
6. Total assets excluding Separate ACCOUNES (LINE 26).........curuurereererrerrerneensesiseeeneeseisessesseenes | reesesssssssessesesesseeees 765,515,878 | ..ooceveeeeeeeeireieeneens Q421,527 | oo 774,937,405
7. Separate ACCOUNT ASSEES (LINE 27)......cciieriiciereiieieiseieieiisese st be s sss s b ssssesenss | srssesessssesssissesessesessssssessssssesesssess | sresessssessssssesessssessssssesessasesessnesanss | essssesesesesessssesssssesessesessssnsesaned 0
8. TOtal @SSELS (LINE 28).....ouurereeeirceereiieeiieeieesisesi sttt esss st esstssssssstes. | oessssesssssssssssssesenas 765,515,878 | ..oovevrerrecernerieeeiens 9,421,527 | oovooevecreericeinne 774,937,405
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract reserves (LINES 1 aNd 2).........ccuvueievcreieieeeiee et sessesaes | sbssessssssssssssessesinsas 573,908,773 | coovveveeeeeeeeee 134,723,488 | ...cooeeveeeereenns 708,632,261
10. Liability for deposit-type contracts (LINE 3)........cccoueueriiieriiesicieeiee e sssesesens | evessssesessssesesessesesinns 19,283,689 | ...oocveriieeeeeand 628,074 | ..coovererviereeerernes 19,911,763
11, Claim FESEIVES (LINE 4)....vvvieiiieeieicteie sttt st b s sse s | essessssssessessssssse st s s s sstes s ssensenses | sosbessessesssssssessessssensessesanes 73,018 | oo 73,018
12. Policyholder dividends/reServes (LINES 5 thIOUGN 7)..........ccverrrinrinininsissieissinsississssesens | sesssssssesssssnsssesssssssssssssssssssssssssesss | sassessssssessessssssessesssssssssessesssnsessoss | ssesssssessassssssnssessasssssessessasssesa 0
13. Premium & annuity considerations received in advance (Line 8)
14, Other contract liabilitieS (LINE 9).......oveverevrrrenrirririreissieisssisssssise et sssssessessesssessees
15.  Reinsurance in unauthorized companies (Line 24.02 MiNUS INSEL @MOUNL).........ccceieviiiiiiieies [ et sssssssessssssiesesins | essessssssessessssessesessssssessessssessesns | rssessesessssessesssssssessesssssssessesesen 0
16.  Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03
MINUS INSEE AMOUNL).......cvuivieeiriicieiee ettt s bt ensessenns | essssessessessssessessesenes 126,003,053 | ...ccoovvverrrrereiriiennns (126,003,053 | ...ooovvevererreieiesieeseiesieeis 0
17. Reinsurance with certified reinsurers (Ling 24.02 INSEE @MOUN)..........vverreruririrnrirrirnierinnnees | ceereesesessssessisesssssssesesssessssessssesss | sessessssssessessssssessessassssssessessssssessess | ssesssssessssssssssssessossessessessanssnssn 0
18.  Funds held under reinsurance treaties with certified reinsurers (Line 24.03 inset amount).......
19, All other liabilities (DAIANCE)..........cccueveeieriieieieieee ettt besse s | evsesssesssssesssssssassesnsad 4818454 | ..o | e 4,818,454
20. Total liabilities excluding Separate ACCOUNES (LINE 26)..........crvverreiiuniieieriiisieiesissseessisssesees | sreesssessessessssssseseses 732,600,641 | ..ovovveereereieine 9,421,527 | oo 742,022,168
21, Separate ACCOUNt lIADIIHIES (LINE 27).......u.ruurerreeiereeeiseeeeeereeseeeseeseeseessseeesessesssessesseesessesesessesss | sesssesessssssnsssssessssssessessenssssessessans | sresssssssssesssnssnssesssssansssssensanssnssnsses | sesssssssssssonssnssnssensssssnssesssnssssssees 0
22, Total iabilities (LINE 28)........c.rvuererrririieriierieesisresisesissesi s ssssssssssssesssesssnens | oesssnesssssssssnsssessons 732,600,641 | ..o 9,421,527 | oo 742,022,168
23, Capital & SUIPIUS (LINE 38)........ceuurerrrrmremreeesereeesseeessessseesssesssseesssesssssesssssssessssessssssssenes | eosssssssssssssssssssssessnes 32,915,237 | .o XXX ovieeersenenssnenens | corsenessesesssessssnessseenns 32,915,237
24. Total liabilities, capital & SUPIUS (LINE 39)..........urvirrriririrereierriereiesrieesssesieesssessssessessssens | oeersessssssssesssessons 765,515,878 | ..ovvvveererrierrireriins 9,421,527 | oo 774,937,405
NET CREDIT FOR CEDED REINSURANCE
25, CONMrACE TESBIVES.........oourerrrcrireeissiiseessessssess s ass sttt esessenes | eesssessssssssnessesssns 134,723,488
26.  ClAIM MESEIVES. ......uvvuieeieeiiiiieiie sttt | Soesiesi st 73,018
27, PolicyhoIder diVIdENAS/TESEIVES. .......c.vierirrirrirriseieise st isesssssss et sssss s stessssssssessassssssns | seesssssessesssssessassssssnssessasssssessons 0
28.  Premium & annuity considerations received in @VANCE............c.cieieieiriieieieeseisiesieiees | crerrsiesiesissssesse s ssssesenad 0
29. Liability for depoSit-type COMTACES.........urerureireriririe sttt ssesssness | sessessessssssnsssssenssssessenens 628,074
30.  Other CONMract HADIIIHIES. ..o sbssbis | soresi s 0
31, ReINSUrANCE CEARH @SSELS...........vercririiieririeeierei ettt | fessessestessnensesses s est s st 0
32.  Other ceded reinSUrance reCOVETabIES.............cciiiiiiiie s | et 0
33. Total ceded reinsurance recoverables
34, Premiums and CONSIAEIAIONS.............ccuuiieuiiiiiiiiiisiisisisis st neses | soresisess s 0
35. Reinsurance in unauthorized companies
36. Funds held under reinsurance treaties with unauthorized reinSUrers..........c..cooueivniinriniiiniins | v 126,003,053
37.  Reinsurance With Certified MEINSUIETS. ... rsssiens | coreseressese s 0
38.  Funds held under reinsurance treaties with certified reiNSUrErs............cccooiviiiiniicinciinciines | v 0
39. Other ceded reinsurance PayableS/OffSELS. ..o sseesseeseeeesesseeene | fressesssssssssssssesssssssessssssesssssssns 0
40. Total ceded reinsurance payableS/OffSELS...........cciiriirieiieiee s | arrereresssaesssesebenaeeens 126,003,053
41, Total net credit for CEAed FBINSUIANCE. ..........c.cvevevieeiceere ettt tssessesesenes | eeretesesesssesssesessseessnans 9,421,527
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Allocated by States and Territories
T

Direct Business Only
4

Life Contracts 6 7
Accident and Health
Insurance Premiums, Total
Active | Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations 2 through 5 Contracts
1. Alabama ..N
2. Alaska.... LAK L
3. Arizona... WAZ L
4. Arkansas AR |...N
5. California.... .CA|..N
6.  Colorado.... .CO|..N
7. i .CT|..N
8. Delaware............ .DE|...N
9.  District of Columb .DC|...N
10.  Florida......ccccrnevnnee .FL|...N
11.  Georgia.. .GA|..N
12.  Hawaii.... LGHI L
13.  Idaho...... ..ID|...L.
14.  llingis..... .dL]LN
15. .INJ.L
16. lowa....... LJALLN
17. .KS|...N
18. LKY[...N
19. LA[..N
20. Maine......... .ME|..N
21.  Maryland........ .MD|...N
22. Massachusetts... .MA|..N
23.  Michigan. WMI[..N
24.  Minnesota.. .MN]...N
25.  Mississippi. .MS|..N
26.  Missouri...... MO|...N
27.  Montana. WMT]...L.
28. .NE|...L.
29. Nevada....... .NV]...L
30.  New Hampshire. WNH|...N
31.  New Jersey........ WNJ[..N
32. New Mexico... .NM]...N
33. WNY|...N
34. .NC|...N
35. .ND|...L.
36. .OH|...N
37. .OK]...L.
38. .OR|...L.
39. . .PA|..N
40. Rhode Island.. ..RI..N
41.  South Carolina... .SC|..N
42, South Dakota..... .SD|...L.
43, LINJLN
44, LTIXLL
45, WUTHL
46. VTN
47. WA |LN e |+
48, WaShinGtON........corviuririeeeeereee et WA]...L. ...293,545
49. WVI..N e |+
50. LW LN
51. WY |...L
52. .AS|...N
53. .GU|...N
54. .PRI|..N
55. VLGN
56. .MP|..N
57. CAN|...N
58.  Aggregate Other Alien LOT L XXX... 0 .0
59.  Subtotal (@)...16 | ............293,545 [ ... 121,246,900 [....cccooovvvmrvrrimrrnrrneenc0 | o0 [ 121,540,445 | . 1,332,359
90. Reporting entity contributions for employee benefit plans........ XXX
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES. ...........cceeereereereeeeinere i XXX | e [ e | e sesssisses | stesesesesinssnssesss | neenesiesssssnessessesensd | s
92. Dividends or refunds applied to shorten endowment or
premium paying PEHod.........cocvvveieveereieeesee e XXX | e | e | e sssssessssnses | seessssssseniesissenies | sveissesesssssssssseneesQ | ververeerenenesens
93.  Premium or annuity considerations waived under
disability or other contract provisions.............cccceeevevereirerennnn. XXX
94.  Aggregate other amounts not allocable by State... D XXX | 0.
95.  Totals (Direct Business)..... CXXX e 294,828 121,246,900 |...
96. Plus reinsurance assumed. ... O [
97.  Totals (All Business).......... XXX ..294828 | ......
98.  Less reinsurance ceded..........cocoveurrevreniennn. WXXXK | ..294,828 [ ..o
99.  Totals (All Business) less reinsurance ceded............ccovurvnnes XXX
58001 XXX
58002. ... XXX
58003. XXX
58998. Summ. of remaining write-ins for line 58 from overflow page... |...XXX...
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).... |..XXX...
9401. XXX
9402. XXX
9403. XXX
9498. Summ. of remaining write-ins for line 94 from overflow page... | .. XXX...
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above).......... XXX ..

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Explanation of basis of allocation by states, etc., of premiums and annuity considerations.

Resident state address of policy owner

(a) Insert the number of "L" responses except for Canada and Other Alien.
(b) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9, and 10, or with Schedule H, Part 1, Column 1, Line 1. Indicate which:

N/A
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SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Life Annuities Disability Income | Long-Term Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals
1. AlADAMAL . AL [ oo | e | e [ v | eeeresessesisesesessens | cessseienssesessnnnd 0
2. AIESKA. ... AK e | e 83,886 | ...oveerereieerieriieiiees | e e | eviessesiennns 63,886
30 ANIZONA. oottt VAV ISR (BT 180,856 [ ...vvovveeeeerereirenirens | eevsrieeiseisessssiseies [ v | e 180,656
4. ATKANSES......ooviieeiieeiesiee s AR [ | v 95,000 [ .oooveeverierrireiireiines | cerrreniressresssesssenssenees [ evereenssnesnsssisnsnns | eveessenienens 95,000
5. California.......ovoeeerierieeeee s (071N ISV ISP 141,267 [ oo | e [ s | v 141,267
8. C0lOrado.....c.ceereeee s CO | e | eerrereinensineesenssnees [ nrennieessnsnnesssenes | seessensessessesnsisssees | eersssnssnsenssessssssssseess | sessnsensesssssssssnnens 0
7. CONNECHCUL. ..ottt CT [ crrerrerneneeneeneeernens | reveneereerseesnsissenenns | e [ s | veveessnsseesssssssennes | eerneensensesssnssnssnnes 0
8. DElAWAIE. ...t DE | cooieeeeneneireeneenees [ e | e | e [ e | e 0
9. District of COIUMDIA. ......c.ovvrerereirriereeree e DC | e | e | ceneinensieenensieesees [ o | reveessnsiessnsnsenes | cereeseeeeesesenniens 0
10, FIOMAA. ..ot FL| ot | e 12,005 [ | e | ceeeeeeieniesiesissienes | e 12,005
R 1= (o= OO O OO GA | e [ | e | ceeesneesessssnseeees [ e | s 0
12, HAWAL e (2 T SR ISR 271,391
13, 1dAN0. e 1] USRS 5,414,681
14, HNOIS......oeereieicseseseiseseiseseisesisssisesisssssssssssssssssssssssssene D s | s
15. ...10,000 |...
16, JOWa. et B L | s
17.
18, KENMUCKY....cvuivicicii et s
19.  Louisiana.
20, MaINE.....ieterce s
21, MAYIAN.......coeeiieieciee e
22, MasSaChusetts.........ccovureneerernenerieenenenesnnenenensenssnensesenene e A s [ e [ [ e | 0
23.  Michigan
24.  Minnesota
25, MiSSISSIPPI...cvcvvercrrieieresnienesessienesssssssenessessssesesssssssessesseseesensMS [ | eoveiniienennen39,000 | oo [ e [ e | e 35,000
26, MISSOUM.....coeverriniererrinrinerneereninenenensssnensenesssssssssenesssesnessssneeses MO | e [ e [ [ | 0
27, MONEANG. ...ttt MT | oo | e 4750,197 [ oo | e [ | e 4,750,197
28, NEDraska........cocunrueireciiciierierieisie ittt NE| .o | e 1A27,846 | ..o | e [ | e 1,427,846
29, NEVAGA. ...ttt [\'ATA (SOOI ISR 811,142 | oo [ e e | e 611,142
30, New Hampshir€.........cccevieieiiereccesees e NH | oo [ [ e L [ e | e 0
31, NEW JBISEY ..ottt snnns NI o [ e | s | e [ s | o, 0
32, NEW MEXICO......ucveieriirnrieriecieierie et NM e e [ | e | e | e, 0
33 NEW YOTK. oottt NY [ e [ e | [ s | . 0
34, NOrth Carolina..........cccreemeemeemiieeeneieeiseeeeiseeseeeesseeseeseeeees NC | e [ Lo [ e | o 0
35, NOMh DAKOTA. .....courerrerririerieieieeiete s [\[0] ISR ISR 13,708,869 | ...oouvvvereernerinerinenes [ | e [ e 13,708,869
36, ONIO..cueeiecc s OH | oo | v [ e | e [ e | e 0
37, OKIBNOMA.......couvirrieieieieii e OK | o | e [ e | e | e | oo 0
38, OTEOON....ocieiireeet et (0133 ISR ISR 34,929,874 | ..o | e [ e | e 34,929,874
39, PENNSYIVANIA.........oviieriririee et nees PAT s | eonrinninnissenssiesenes [ onrnnnnsiesnsnsienns | e | e | soesesenssesssnssnens 0
40.  RNOAE ISIANG.......overieiieririrrirseeisie et RE[ oo | eveeeeeeeeeeissesienees e esesesseens | ceveeressessessssssesssnns | eveevesssesesssssesessens | cevesesisssseesissnnend 0
41, SOUth CaroliNa........ccurvevererreneirresreressessssesseessssssse s sssssesssnssennns
42.  South Dakota...
43, TENNESSEE......ucerrerrirririeisestesesstse st sssses e stess s ssessssssssessessnsnns
B4, TEXBS..ouereererrerresssnsessesessesssssssssessssssss s st ess s ssesses s assensnssestens
45, ULBN....oc s
46. Vermont...
A7, VIEGINIA.orererrireiicisese sttt ess st ssnsnns
48, WashinGlON........cevrrurrrcirere et sneeena
49, WESt VIFGINIA......coeeeeeieeeireieiiecseie et ssesssseesnes
50. Wisconsin....
510 WYOMING. ittt nsnen
52, AMENICAN SAMOA. ......crverererrireireireee ettt e ssesseens AS | s [ | s | e e | e 0
53, GUAM. .ottt GU | s [ e [ e | e 0
B4, PUEHO RICO.....euiecerieicicre ettt neees PR e | e [ | e [ e | e 0
55, US Virgin ISIands.........ccveurereenrueinieneireeeeseineieeseeeseieeeessseseesenes VI s e | cereseeneieensssiseessees | ceeesnssnesssssssssssesesss | corssesnsensessssessnsenesns | sesseessessssesssssnsenn 0
56.  Northern Mariana ISIands...........c.ccereeneunrisineeneiieincneieeeeeenns MP o | e e [ e | s | e 0
57, €anada......cccoeeneneneireeneneincnereeinenenennsenesseessssssssessssessssnens s GAN | et [ | s | s [ e | e 0
58.  Aggregate Other AlIEN........cccoveveierveveneereiiesesneessssesseeerenn O T [ [ e | e | e [ ceneiessiesis e | sovesessssssesiessesenns 0
59, TOHAIS....euierieieeet ettt | enieneeneeas 293,545 | ....... 121,246,900 | .ooovveereee (U [ 0. e 1,332,359 | ........ 122,872,804
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» [ Global Secured Investments, LLC
Delaware Entity
FEIN: 26-0259684

Each own 50%

common interests L
7 General Partner
Global Financial MFM Capital, LLC
Strluctures, LLC Delaware Entity .~
Delaware Entity FEIN: 26-1182510 // i
OFEIl\g 33—3423'10%7& Owned by Joseph o Global Sectzgeja(jvalgg)al Fund L.P.
wned by Richar i L .
Ysbell Kearns WEELEE Service Contract L et Delaware Entity
Investment Manager ‘,_’_ -7 FEIN: 26-0259744
Each own 50% of PP
common interests T 7 (1:00%
P L ommon
—‘_,-—" /,’ Interest
Global Secured Capital, . .
LLC Global Secured Invest_ments, LLC Global Life Acqmsmon, LLC
Delaware Entity F%?L?";%’g;’ggg“ Delaware Entity
FEIN: 26-0183117 o 2R . _
Service Contract —Investment FEIN: 26-2710021

Manager

All of the Class 2 Series A All of the Class 2, Series B Common Shares of GLH
Common Shares of GLH (100% voting interest; (100% profit & loss percentage interest; 0% voting
0% profit & loss percentage interest) interest) 100% Preferred Shares of GLH

Global Life Holdings, LLC

> Delaware Entity
Global FEIN: 26-2718618
Secured
Capital Fund
(Cayman), LTD .
1) 100% of Western United

Cayman Entity Western United Life Assurance Company
FEIN: 98-0546736 Washington Entity (WA)

FEIN: 91-0756069
NAIC: 77925

1) Western is including this entity as an affiliate due to investment

management services provided to it by Global Secured Capital, LLC,
although Western does not believe that this entity is an affiliate as defined

under the Washington Insurance Code.
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SCHEDULE 'Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 1

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
83-0481087 | ...vovvveeeeevies e | e Global Financial Structures, LLC...........cccccevveveennee DE............ UIP...oveee Richard & Ysbell Keams..........cccocovviviiiininnnns Ownership......... ...100.000 |Richard & Ysbell Keams..........cccocevvvvrviiees | cvrereinnn
1261182510 | oo v | e MFM Capital, LLC........cccoevrrrrirerriirreereierieeins DE............ UIP...covvne. Joseph MacLean........cccovevveniiieninineneins Ownership......... ...100.000 | Joseph MaCLean...........coverreverereirieieisennnins | orerneennens
26-0183117 | ..o | e [ Global Secured Capital, LLC.........cccoevvririririinnne DE............ NIA ... Global Financial Structures, LLC...........cccccovvenee Ownership......... | ..... 50.000 |Richard & Ysbell Keams..........cccorvuvvvreenencreincns [ covverininne
1o [ 26-0183117 | oo e | e Global Secured Capital, LLC.........cccoevvrvrrirrriinnnns DE........... NIA. ... MFM Capital, LLC......c.ovvverrrerreerernieireeriereenerenns Ownership......... | ..... 50.000 |Joseph MacLean..........cccooeuvereeeneeninereneneens | eorerinnnns
260259684 | ... | e e Global Secured Investments, LLC..............c........... DE........ UIP...ooea. Global Financial Structures, LLC....................... Ownership......... | ..... 50.000 |Richard & Ysbell Keams..........cccceeveveeeeeeees | e
26-0259684 | ..o | e [ Global Secured Investments, LLC..........ccccccceunnee. DE........... UIP..ooiine MFM Capital, LLC.........ccoverierierieiierireeinnns Ownership......... | ... 50.000 |Joseph MacLean............ccoevueveiririninieenneenns | cevereennns
1980546736 | ... e | e Global Secured Capital Fund (Cayman), LTD......... KY. i NIA. .o Global Secured Investments, LLC............cccc...... Management..... |....cccoernnee Richard & Ysbell Kearns and Joseph MacLean...|.............
. | 26-0259744 Global Secured Capital Fund, L.P........cc.ccoevrrnnen DE......... UIP....veree Global Secured Investments, LLC...................... Richard & Ysbell Kearns and Joseph MacLean...
26-2710021 | ... . | Global Life Acquisition, LLC. .. | Global Secured Capital Fund, L.P... Richard & Ysbell Kearns and Joseph MacLean...
. |26-2718618 Global LIfe Holdings, LLC Global Life Acquisition, LLC..........cccccvevrvririrnenes Richard & Ysbell Kearns and Joseph MacLean...
26-2718618 Global Life Holdings, LLC........cc.cocvevninrirerniiriins Global Secured Investments, LLC............c.c.c..... Ownership......... ...100.000 |Richard & Ysbell Kearns and Joseph MacLean...
91-0756069 | ... . | Western United Life Assurance Company... .| Global Life Holdings, LLC.... .. |Board.... ...100.000 |Richard & Ysbell Kearns and Joseph MacLean...
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Federal Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)

4]

NONE
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The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.

Eal s

o

1.

MARCH FILING
Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1?
Will the confidential Risk-Based Capital Report be filed with the NAIC by March 1?
Will the confidential Risk-Based Capital Report be filed with the state of domicile, if required, by March 1?
Will an actuarial opinion be filed with this statement by March 1?
APRIL FILING
Will Management's Discussion and Analysis be filed by April 1?

Will the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit be filed with the state
of domicile and the NAIC by April 1?

Will the Adjustment Form (if required) be filed with state of domicile and the NAIC by April 1?
Will the Supplemental Investment Risk Interrogatories be filed by April 1?
JUNE FILING
Will an audited financial report be filed by June 1?
Will Accountants Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 1?
AUGUST FILING
Will Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile by August 1?

Responses
YES
YES
YES
YES

YES

YES
YES
YES

YES
YES

SEE EXPLANATION

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of business for which

the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed below. If the

supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an explanation following the interrogatory questions.

12.
13.
14.
15.

16.

17.
18.
19.
20.

21.

22.

23.

24.

25.
26.
27.

28.

29.

30.

31.

32.

33.

34.
35.
36.
37.

38.

39.

40.
41.
42.
43.
44,

45

46.
47.

48.

MARCH FILING
Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1?
Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1?

Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of
domicile and electronically with the NAIC by March 1?

Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?

Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the NAIC by March 1?

Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by March 1?

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

by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
electronically with the NAIC by March 1?

Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with the state of
domicile and electronically with the NAIC by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value) be filed
with the state of domicile and electronically with the NAIC by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed with the
state of domicile and electronically with the NAIC by March 1?

Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 1?
Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile and
electronically with the NAIC by March 1?

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the Actuarial Certifications Related to Hedging required by Actuarial Guideline XLIII be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the Financial Officer Certification Related to Clearly Defined Hedging Strategy required by Actuarial Guideline XLIII be filed with the state
of domicile and electronically with the NAIC by March 1?

Will the Management Certification That the Valuation Reflects Management's Intent required by Actuarial Guideline XLIII be filed with the state
of domicile and electronically with the NAIC by March 1?

Will the Actuarial Certification Related to the Reserves required by Actuarial Guideline XLIII be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Workers' Compensation Carve-Out Supplement be filed by March 1?

Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the five-year rotation requirement for lead audit partners be filed
electronically with the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the one-year cooling off period for independent CPA be filed
electronically with the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the Requirements for Audit Committees be filed electronically
with the NAIC by March 1?

APRIL FILING

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1?
Will the Interest-Sensitive Life Insurance Products Report Forms be filed with the state of domicile and the NAIC by April 1?
Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1?
Will the Accident and Health Policy Experience Exhibit be filed by April 1?
Will the Analysis of Annuity Operations by Lines of Business be filed with the state of domicile and the NAIC by April 1?
Will the Analysis of Increase in Annuity Reserves During the Year be filed with the state of domicile and the NAIC by April 1?
Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 1?
Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile
and the NAIC by April 1?

AUGUST FILING
Will Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1?
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Annual Statement for the year 20120 the VW@StErn United Life Assurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your

domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory

questions.

EXPLANATIONS:

1.

20.

21.

22.

23.

24.

25.

26.

. The Company is not subject to the Model Audit Rule.

This form is not required.

The Company does not write this line of business.

The Company is not a branch of a foreing insurer.

The Company does not have any participating policies.

Not required.

The Company does not write this line of business.

The Company does not write this line of business.

Not required.

Not required.

Not required.

Not required.

Not required.

BAR CODE:

AN AR LA EREE AR AR AL A
* 77 925 201222200000 =
AN AR AR A AT ARIRL
* 77 925 2 012420000 UO0O0 =
AR A0 A0 I AR
* 77 925 201236 000000 =
AN AR A0 A0 A RO ARIRL
* 77 925 2 0124 9000UO0O0O0 =*
AR A0 A0 AL
= 77 925 2 012 37100000 =

ANEAUACKQE IR AT R A
* 77 925 2 0124420000 0 =«
AT ACK QIR AR O SR A A
* 77 925 2 0124430000 0 =«
ANEAUACKQE IR AT LR A A
* 77 925 2 012 4440000 0 =«
ANV ACK QIR BRSO IR O
* 77 925 2 0124450000 0 =«

* 77 925 2 01244700000 =
* 77 925 2 01244800000 =
* 77 925 2 01244900000 =

* 77 925 201245100000 =«
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Annual Statement for the year 20120 the VW@StErn United Life Assurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory

questions.
27. Not required.
A0 0 A 0 5 R
* 77 925 2 01245200000 =«
A0 0 A 0 0 R
* 77 925 2 01245300000 =«
A0 0 A A 0 R
*» 77 9 25 2 01 24 3 6 00000 =*
A0 0 A 000 R
*» 77 925 2 0124 37 00UO0UO0TCO0 =
A0 0 A 0. AR
* 77 925 2 012 43800000 =*
A0 0 A 0 AR
* 77 925 2 01243900000 =*
A0 0 A 0 AR
* 77 9 25 2 01 2 45400000 =«
A0 D0 10 0 A
* 7 7 9 25 2 01 2 4 950000 0 =
A0 0 A 0O AR
*= 77 9 25 2 01 2 4 6 500000 =«
A0 D00 0 A
* 7 7 925 2 012 3 65 0000 0 =
A0 D00 0 A
* 77 925 2 012 2 2 40000 0 =
A0 0 A 0RO
* 77 925 2 012 2 250000 0 =
A0 0 A A0 R
* 77 925 2 012 2 26 0000 0 =
A0 0 A A0 0RO
* 77 925 2 012 3 06 0O0O0O0 0 =
A0 0 A 0 R
* 7 7 925 2 01 2 2 8 00000 0 =
A0 0 A 010 A0
* 77 925 2 0122 300000 0 =
A0 0 A 00 A
* 77 925 2 01221000000 =«

28. Not required.

29. Not required.

30. Not required.

31. Not required.

32. Not required.

33. Not required.

34. The Company does not write this line of business.
35. The Company does not write this line of business.
36. The Company does not write this line of business.
37. Not required.

38. Not required.

39. Not required.

40. The Company does not write this line of business.
41. The Company does not write this line of business.
42. The Company does not write this line of business.
43. The Company does not write this line of business.
44,

45.

46. The Company does not write this line of business.

* 77 925 201221600000 =«
* 77 925 2012217400000 =*

47. The Company does not write this line of business.

48.

55.2



Annual Statement for the year 2012 of the Western United Life Assurance Company
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. Receivable for withholding on investments--federal taxes............cccoevereererrerverserrennn.
2505. Receivable for withholding on investments--state and local taxes..
2597. Summary of remaining Write-ins for LiNe 25..........ccoiveiiiiiiisesissieiesesceesessessesesnsseneas

3703339

774,573 |....
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Annual Statement for the year 2012 of the Western United Life Assurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© o N o

. Total invested assets

Bonds:
1.1 U.S. reaSUrY SECUMEES......cveveevieireieieieieeiss ettt ebes
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCi€s.........cowuvrererrurrerreneerernesnnennennes
1.22 lIssued by U.S. government sponsored agencies............ooueveveeriennnns
Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES)......ucvervirieeiirieisiscei e nnns
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.......................
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations............c.ccccoceeriiiennes
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMA and FHLMC............cccccvvuueee.
1,513 AlLOHNET ...t
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521.........ccccovvvevierenenieniesiiennns
1.523 Al OtNT......ooocvvevecivcisiicis s nes
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hYDF SECUMHIES).....vvveeveieiecicseiete e
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMHIES. ..ot
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
331 AFFIIAEE. ...
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
351 AFFIIATE. ...
3.52 Unaffiliated.......coovvrerieiiririe et
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL ..ottt nes
4.3 Single family residential Properties............covruermenreresinsnessiessseseeeenes
4.4 Multifamily residential properties.
4.5 COMMETCIal I08NS.........vvvrirrirrirriseinsieie st ssessnes
4.6 Mezzanine real estate 10aNS..........c.vvueerininiineieiieeisee e
Real estate investments:
5.1 Property occupied by COMPANY.........ccoerrieieirrinieeesie s
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccccvviererieieiesieieiesis
Property held for sale (including $.....10,193,500 property acquired in
satisfaction Of debt).........ccvivirieiecc
CONFACE IOANS........eeeeie ettt nen
DEMIVALIVES. ...t

3.3

34

3.5

53

Receivables for SECUMHES. ..........ccviveveiireicieiece e e
Securities lending (Line 10, Asset Page reinvested collateral)..............ccccvveveee.

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

................ 1,318,169

............ 424,479,371

...44,352,119 | ...

............ 0.2

............ 0.8
............ 0.0

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

................ 1,318,169

................ 1,318,169

...0.2

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

............ 424,479,371
...44,352,119

...0.0

............................................. 0.0 | s | | 0 [ 0.0
............................................. 0.0 | i | | 0 [ 0.0
.............. 15,862,621 |.........2.1 | ..............15,862,621 15,862,621 |...........2.1
................ 1,401,497 |........02 | ...............1,401,497 . 1,401,497 0.2
................... 330,110 |..oceeriin0.0 | i 330,110 [ | 330,110 0.0
................... 280,384 |...........0.0 | ...................280,384 | eeeen.280,384 .. 0.0
............................................. 0.0 | o v KX i [ XXX
.............. 25,358,618 |..........34 | ...........25,358,618 v 25,358,618 |...........3.4
................... 580,210 |..........0.1 | ...................580,210 580,210 |............0.1
............ 755,059,220 |.......100.0 | ............755,059,220 ...755,059,220 | ........100.0
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Annual Statement for the year 2012 of the Western United Life Assurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAI.........cc.ciuiiveiiciieiieiesise ettt bbbttt et b s bbb s bbb aen b 16,132,678
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e 107,693 107,693
3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een (16,385)
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cceiiiiiccisie ettt bbbttt 154,615
6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15.........iiiiiriieirieriieesiesese st
6.2 Totals, Part 3, COIUMN 13........oiiiriieieieiecisesi et 0
7. Deduct current year's other than temporary impairment recognized:
70 Totals, Part 1, COIUMN 12. ...ttt 7,750
7.2 Totals, Part 3, COIUMN 10. ...ttt 199,000 206,750
8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN T1.....ceoieieeiceiereieceiee sttt
8.2 Totals, Part 3, COIUMN ..ottt ses sttt 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee 15,862,621
10.  Deduct total NONAAMITIEA @MOUNTS..........uiviuiercriireiiereseeiseees et ees et esseess s ess s bbbt
11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes 15,862,621
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt 8,053,107
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen
2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbbt
3.2 Totals, Part 3, COIUMN ..ottt sttt ns e 0
4. ACCTUAL OF GISCOUNL........oveieeieeiiii ettt bbb bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ooiiiiiee bbb
5.2 T0tals, Part 3, COIUMN B.......c.vumiririirisieceseesiseesess sttt 0
6. Total gain (Ioss) on diSp0SalS, Part 3, COIUMN 18...........ciuiiiiiieicteie ettt bbbt s b s bbbttt
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.iiicicecse ettt bbbt bbb bbbt e bbb 8,020,935
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........c.ocuuiiiiiiiiiieecce bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13......couiieiiririieieisecis st
9.2 Totals, Part 3, COIUMN 13.......cuiiimiriiiieiriieeiieesieeesse sttt 0
10. Deduct current year's other than temporary impairment recognized:
101 T0tals, Part 1, COIUMN 1. ..ot
10.2  Totals, Part 3, COIUMN 10........oiiiiiiiieicictese ettt sttt bbb a s b et sttt et et a s s st a st s st enses e banes (17,759) (17,759)
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s 49,931
12, TOtAl VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R
13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt 49,931
14, Deduct total NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e
15. Statement value at end of current period (LINE 13 MINUS LINE 14)........ieicieiiercieeeeie ettt bbb bt es b s ettt n e 49,931
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Annual Statement for the year 2012 of the Western United Life Assurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 OF PHOT YBAI..........ciiiieieiieictee ettt bbb s bbb s bbb bbbt 769,213
2. Costof acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuuiueieiiieieiesss et snes
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 0
3. Capitalized deferred interest and other:
3.1 T0talS, Part 1, COIUMN 16........cvumieirieierirceieesieceseess ettt
3.2 T0tals, Part 3, COIUMN 12........oiiiiriiirireissieces sttt 0
4. ACCIUAI OF QISCOUNL.......eooevrrisceeiieeis ettt 3,188
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...ttt bbb a bbb bt es s e s s ettt s st n st benes (53,771)
5.2 Totals, Part 3, COIUMN ...ttt sttt e s bttt st st s st s et et n e s bt enen (53,771)
6. Total gain (105S) 0N diSPOSAIS, Part 3, COIUMN 19.........coeiiriieieiesietes ettt sttt bbbt s e b s st s bbb st b ettt s st s b e bbb s s sae s st s et e 32,055
7. Deduct amounts received on diSposals, Part 3, COIUMN 16...........ccoueicuieieeiiese ettt sttt bbbt s st s s bbb s e s st s et bnen 53,082
8. Deduct amortization of premium @Nd AEPIECIALION...........cceveicvieeieiciree ettt ettt bbb st s et b s bbb s b et s s s e bbb es st s s s et st nntenas
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17t
9.2 Totals, Part 3, COIUMN 14.........oeeirereseees st 0
10. Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........ouiiriieeieerieeeseseisesisesss sttt 117,393
10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 117,393
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccurrrrurrumirrinriirineinsseiesssissssesssssss st ssssssssssesssessessessssssessessssssnssns 580,210
12, Deduct total NONAAMITIEA @MOUNTS........c.uivuuirerciiieeieereseeiseeeieess st ees st ess sttt
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.oiuiurirririrriniinsissieeessss e sssssssessssesssssessesssssssssesssssssssessessessssssessasssssessassssssssessesssssessessnes 580,210
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI.........cuuriuierrerrereeeeiieeereteie ittt esees bbb £t bbb £ bbbt st 662,816,315
2. Cost of bonds and stocks aCquUIred, Part 3, COIUMN 7............c.cuiueiiiiieieiccie ettt bbbt bbb b bbbttt 298,292,600
3. ACCIUAL OF GISCOUNL........oveveeie ettt ettt bbbt a8 4 8 bbb s s b8 bbb s s s bbb s e b s e bbb bbb bt s bbbttt 14,195,428
4. Unrealized valuation increase (decrease):
A1 Part 1, COIUMN T2 .ottt ettt a ettt a et s s s et se st b s et et e as s e s s e et e s s as e et naetesensetesseaeteseneetesnans
4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s
4.3 Part2, SECtON 2, COIUMN 13.....couuiiiiireriiesi ettt
44 Partd, COIUMN 1ottt (25,726) (25,726)
5. Total gain (loss) on disposals, Part 4, COIUMN 19.........c.ciriiiieisiteeie ettt bbb s bbb bbbt a bbbt bbb en bbb en bt 8,052,805
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........coeiiiiieieiiiieie sttt st bbb 266,474,439
7. Deduct amOrtization Of PIEIMIUM............cc.ciiiieieiscei ettt bbbt s et R bRt bR b bbb bRt bbbt bbbt n bt been e 3,411,403
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15ttt
8.2 Part2, SECHON 1, COIUMN 19. ...ttt b bbb
8.3 Part 2, SECHON 2, COIUMN 16.......c.uiruuuimmreimirieesiess sttt
8.4 Part 4, COIUMN 15.....couuiiiieireiieeiiserisre st 0
9. Deduct current year's other than temporary impairment recognized:
9.1 P, COIUMN T4ttt 2,249,733
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN 4.ttt
9.4 Partd, COIUMN 13ttt 2,249,733
10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9).........ccoveveierrircriesee ettt s s ss s s s e 711,195,847
11, Deduct total NONAAMIEEA @MOUNS............rvrerriirriiseeisresisesesee s ess s RS ERERREEen
12. Statement value at end of current period (LI 10 MINUS LINE 11) ...ttt ettt st ettt s b s et n st n s 711,195,847
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Annual Statement for the year 2012 of the Western United Life Assurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...1,690,354 8,352,184 ...7,660,413 .8,100,000
Governments (Including all obligations 2. CANAGA. ..o | et | ettt ents | seesestene sttt ettt enns | setsestent sttt
guaranteed by governments) 3. Other COUNHES. ...cvuivirerreree | orerrisreisssersssesssesssnessessseses | sessenssssssssessassssssessasssnssnssnsss | sessossessssssessenssssessessenssnssnsss | sessessossssssessassassnssessassansssess
4. TOtalS.cooveeerrcessrreesssrrisniee | crrrerssenessssseenns 7,690,354 | oo, 8,352,184 | ..o, 7,660,413 | oo, 8,100,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooeiiieieeieeiiicieies | e, 10,572,134 [ oo 12,041,074 [ .o 10,594,819 | .o, 10,275,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOMAIS..oveoveiserireresrireiisinsinns | oneiseiseisnsenessessnsnssnessesssssnes | oensenesnssssssnssnssnssessnssnssnssnnes | sesssssenssssssssenssnssessesssnssnsseses | sessessenssnssessensanesssesssnesnenens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oscreessrressssriissriiians | s 23,122,392 | oo, 25,656,258 | ..o, 23,121,527 [ oo, 23,682,585
Industrial and Miscellaneous and Hybrid 8. United States........ccoevevevees | covrreierceinnan 614,325,450 | ..ccvvrcrernnnn 668,645,472 | ..covveerernnn 613,755,289 | ..cocvrveerne 717,622,227
Securities (Unaffiliated) 9. CaNada......cooeeverrereenereines | e 4,397,367 | oo 4,665,934 | oo 4415758 | oo 4,300,000
10._Other Countries....o.oeeeensserees | coveensiiiiiissnieens 39,954,751 | oo 43,239,728 | ..o 39,658,825 | ..oooviririiinniees 39,616,434
11. Totals.. ...658,677,568 716,551,134 ...657,829,872 761,538,661
Parent, Subsidiaries and Affiliates 12. Totals. ..o [ | e L | s
13. Total Bonds......ccesssseessssene | coviviiciinne 700,062,448 | ..o, 762,600,650 | ..ooviveccieen: 699,206,631 | ..oocrevvssineens 803,596,246
PREFERRED STOCKS 14. United States.......oouevvrmmceeens [ cevmnreriinnciiene. 2,500,000 | ccooeorrererereennne 2,556,340 | ooveerenriieeeenn 2,500,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......coerereeiiereieeinens [t | et senes | ceresb st ee
16._Other Countries........ccoocevsee | eveniiinsiiensiinsinscicsiiinsie [ [
17, Totals...oocrncicnsisiisciens [ i, 2,500,000 | oo 2,556,340 | .cooovviniin. 2,500,000
Parent, Subsidiaries and Affiliates 18. Totals.....ocoevevereiiesiiisiieniie e Lo [
19. Total Preferred Stocks....... [ ..cc.ccvviiiieennee. 2,500,000 | oo 2,556,340 | .o, 2,500,000
COMMON STOCKS 20. United States.......oouvevevnveees | vovevvmneriiinsernenns 8,633,400 | ovvvvrrrrireenns 8,633,400 | covvvrnerrirennnnn 7,215,126
Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA........coceiereiceins [ e | s | s
22. Other COUNMiES. ....ccvvecrenss | eovieisiinsiinisisiscisciinens | v | e
23, TotalS. ..o | i, 8,633,400 | .ooovvviiirnns 8,633,400 | .coooovviirin, 7,215,126
Parent, Subsidiaries and Affiliates 24, TotalS....ovcveeciiieiesciciiiesns | e | s | s
25. Total Common Stocks....... | ..ccccovvcvvenn. 8,633,400 | .cooovveiirins 8,633,400 | .coovvveirin, 7,215,126
26. Total StOCKS...oomseernsisissnsisne | covviiriiciis 11,133,400 L 11,189,740 [ 9,715,126
27. Total Bonds and Stocks.... 711,195,848 | ..oovcvvvenn 773,790,390 | .ooovvvevrvncnens 708,921,757

S104
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Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
............................ 2.1 [ESSY 4
............................ 0.0 reveerenrensensennieneenn0.0
............................ 0.0 [ [ eeeeeeeeeeeieeeenen0.0 | e | e
............................................................... 0.0 |,

............... 50,969,720 ... 72 | ... 15,471,896
2.1 ClaSS 1. | s | s | 4,064,598 | ...oooovirirrnniniens [ | 4,064,598 | ....ccooovverinrirniinn. 06 [ 5,281,340 | ..ccooviinriiniiinan, 0.7 [ | i 4,064,598
2.2 ClaSS 2u...ooveeereeiceererseeeresise s sesssssnes | sevsssseesssesssesssssssesessnes | eeeessesssesssssssesesnensss | coeseeenesennens 2,307,586 | ...ooorercrrrrerirerereennnn [ | s 2,307,586 | .ccoouvrerrerrerernennns 0.3 [ | s (U PRSP ISR 2,307,586

2.7

TOHAIS. .o

................. 5,281,340

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1
Class 2
Class 3
Class 4
Class 5

TOHAIS. .ot

............... 10,581,709

4.1
4.2
43
44
4.5
46
4.7

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

ClIASS 1.ttt
ClASS 2..e.vvvevicies et
ClASS 3..eiviieieiee e

TOHAIS. .o

5.1
5.2
53
54
5.5
5.6

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

.................... 381,237
10,646

................. 4,346,548
.33,985

................. 2,748,675

.................... 389,422
44,631
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Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance 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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ove5r 20 T:tal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
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 | eessensinsens 40,643,035 | ............. 137,362,441 | ..o 95,100,619 | ...cccvernnnee 35,526,573 | ...ccoevvenee. 28,019,990 | ............. 336,652,658 | ....covervrrriiiinnns 466 |...cooo..... 321,806,605 | ...ccoovrvrrirerirnnn. 457 |, 281,496,101 | ... 55,156,557
B.2 ClaSS 2u..cuevuiieiieiireireeseeseeee sttt | eniieniinsens 13,053,518 | ...coooeve. 127,033,116 | ............. 153,005,972 | ..oovvrrrrnnn. 3,626,150 | ..ccorvvrenee 29,290,988 | ............ 326,009,744 | ..oovvvirrens 451 [ 285,171,977 | oo, 405 .. 239,340,762 | ...ccoovenes 86,668,983
8.3 ClasS 3.ttt nssnns | eereesieess st eees 2,356 | e 9,426 | oo 41,906 | oo 415 TRRRRIRY SV S544T3 [ 0.0 | o 675,067 | .ooovveerirrireiireiins (05 USRI (ST 54,474
B4 ClasS ...ttt sttt ntaenns | entenstenssnstssssstsstnntnns | et 1,499,059 [ .oovoiiieirinrinciineiieens | e [ e | e 1,499,059 | ..o 0.2 | e 2,210,413 | oo ((J5C T U] (SO 1,499,059
8.5 Class 5.....covveernerneineinninninsesssssisssisssssssssssssssssssesssssssensssssnnss | ensesssessieneenns 114,002 | i 1,962,504 | ...ccovivereeree899,590 | v 230,552 [ oo | 3,008,648 | 04 [ 02,513,488 |04 [ 1,464,937 | e 1,541,712
8.8 ClaSS B.....ccvuevrrrreiieiieeiesieeissies sttt nssnt s essnens | sntenssnsesnesnssnssnssnssens | nneessess st senssensenes | crsnesnesnssnessnssnessnssenes | sensnenssensnenssenssensssnsssnss | ssesnesssnssenssnssssssnssennes | sssenseesssensssssessesesensd | eonssessessnsesnens0:0 [ i 7194 |00 i
6.7 Totals... .267,866,546 | .... ....144,920,785

Hybrid Securities
T ClaSS .ottt s saessssnes | eevsssssesssssssessesessessesseses | eevessesssssessssssessessssessesas | sesestessesesessessessssssssnseses | sesesssssessessssessesessssessenes | sereesensssessessssesessnsensenes | seesenssnessesseressesseensnsQ [ eeveernnenreierenrereered000 [ [ o000 e [
T2 ClaSS 2.t eee et ss s s sssssnss | eevesssssessssssesesessessesseses | cevessessessesssssssesssssssessesas | sesestessesessessesessssssssseses | sereessnsessesessensesessensessenes | sereesensssesenssssesessnsensenes | serenenessessneseesenenessQ [ eeveeeeenieieienreeered000 [ [ 000 [ [
73

74
75
7.6
7.7 Totals

Parent, Subsidiaries and Affiliates
Class 1
Class 2

8.1
8.2
8.3
8.4 Class 4
8.5 Class 5
8.6 Class6

8.7 TOHAIS..... ettt




Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance 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 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 ClaSS 1ot sesssessssssssssssssssssssssssnsssssnsssssenses | (@)erennn 05,177,999 | ..., 147,133,532 | ...............99,656,855 | ............... 38,275,248 | ............... 49,595,415
9.2 ClasS 2.....c.ccevververiverierserivesiisssssessssssesssssssessssssssssssssssssssesssesnns | (@) 13,064,164 1 ............. 127,067,101 | ............. 155,313,558 | ....ccevunnnee 3,626,150 | ..cccvevrenee. 29,290,988

.785

....................... .42,132,735

L0IS

9.8 Line 9.7a52 % Of COL B....ovoivivieieiisi e . . A i 5.8
10. Total Bonds Prior Year
101 ClASS 1ottt sasssens | cevessessesas 90,812,576 | ............. 146,996,468 | ............... 90,545,555 | ..cocvuuen 42,017,261 | ..ooevnre. 43,749,914 358,561,781 | ...ccvvvvecas 55,559,993
10.2 Class 2 ...18,260,663 | .... 119,987,935 | .... 117,241,869 9,375,507 ..20,361,280 |. ..84,780,793
10.3 ClaSS ...ttt ssesans | svrensissesaesines 266,263 | ...ccvererinnns 334,899 | .o 70,920 [ oo 2,985
10,4 ClASS 4o sses s saessss s ssssssssenssnsens | evesssessessasssensan 37574 | o 191,455 | .o 1,872,138 | oo 109,246 | ..ooeeeeeeeeeeeee
10.5 Class 5 86,292 | .... 1,774,173 ..292,031
10.6 Class 6 L1941 [ L | e
10.7 Totals....covveerrrerrrennn. 109,475,309 |.... 269,284,930 51,797,030 | .... 64,111,194 |.
10.8 Line 10.7.258 % Of COL 8.....oviviieiiiieicisiicseissisieesesiesssiienes | eresessssesssssessesseees 15.5 | oo 382 [ 9.8 | 7.3 | i 9.1
11. Total Publicly Traded Bonds
111 ClaSS 1ot ssess st ssssessens | sesessessenns 46,483,986 | ............. 122,204,267 | ..covveene. 86,325,273 [ ..ccovvvennes 28,170,090 | ..cvovvrenn 47,044,853 | ............. 330,228,469 | ...covvverrrirrnn A5.7 |, 358,561,781 [ oooeveveerereriinnns 50.9 [ .o 330,228,469
11,2 ClASS 2.ttt sssssssssessnsas | sesvessessaessens 2,968,657 | ...ccceuvne. 95,255,289 | ............. 110,823,132 | coovvererne 2,270,887 | ..coovvverne. 28,022,798 | ............. 239,340,763 | .coevvverrieeeeiena 331 [ 200,446,461 | ..oovverveererere 284 | .. 239,340,763
11.3 Class 3

11.4 Class 4
11.5 Class 5
11.6 Class 6

11.7 Totals....ccooeveerrererenn. .49,452643 | .... ..30,440,977
11.8 Line 11.7asa % of Col. 6.....cccevervrrerrrrrrernnns BT 9.3
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccccoeeveieieiiniies | o, 6.8 o303 [ e 273 [ 4.2
12. Total Privately Placed Bonds
121 ClaSS 1ot essss s ssssssssssssssses | sessessisssssons 8,694,011 | ooverrerne 24,929,265 | .....ccvenvne. 13,331,582 | oo 10,105,158 | ..oovvverrrnee 2,550,562 | ..covvvrnnes 59,610,578 55,559,993 9 e XXX s | e 59,610,578
Class 2 ...10,095,507 ..31,811,813 44,490,426 | ... 1,355,264 | .... 1,268,190 | .... ..89,021,200 | .... ..84,780,793 | .... 2. ..89,021,200
........................... 785 | oeveeeeeeeeerserenresnseeens | eeerresrnrinniennn 04,473 0] ieinnnn. 875,067

....................................................................................... 1,499,059
230,552 1,541,712

................. 2,210,413

11,691,759 151,727,022
e 177 .. W25 | ..100.0
............................ 1.6 Sl 21.0

(@) Includes $.....74,756,464 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.

(¢) Includes$.....867,734 current year, $.....1,061,362 prior year of bonds with 5* designations and §.......... 0 current year, $.....11,941 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....1,545,015; NAIC 2§.......... 0; NAIC3S.... 0; NAIC4S..... 0; NAIC5S.......... 0; NAIC6S......... 0.




Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

SCHEDULE D - PART 1A - SECTION 2

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

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

U.S. Governments
1.1 1SSUET ODlIGAtIONS.......cveveeeceeeeeeeeee st sesssneas | eeveeseeseinnes 14,153,726 | ccovvverenvee. 1,011,019 [ oo | e | e 307,151 | oo 15,471,896 [ oo 2 [, 50,969,720 | ..oovvoveereeereens 7.2
1.2 Residential Mortgage-Backed SECUIHES............cceirercieiieeiicieiesiieies | coerseireiiesesessissessssees | ceveessssnesissessesssssessessns | cesvessssesssssisssesssssssseses | sesssessessessssssssessssssses | sressiessessessessesssssssseses .00 ...
1.3 Commercial Mortgage-Backed Securities.... . 0. .00 ...
1.4 Other Loan-Backed and Structured Securities. i Lo essensees | eesiesressssssssessnsssssesanses | eenseessessenssnsesessensnses | enesessessensiessessensssssesaas 200 [
1.5 TOtAIS..coureecieeiectc ettt sttt snsnssssnaensnsans | eerasssessanees 726 | e 1,011,019 | 0 | 0 | \ A 50,969,720

All Other Governments

2.1 ISSUET ODBlIGAtIONS........cvuiveiicieiicicieieec ettt sssssessestenes | cevessesssssesesssssesessessas | seesessesssssessesssssssesseses | sressesssesssssessssssessessssnss | svsessesssessessessssssssessenss | sssessessessessssssssssessonss | sessessessessessssssssessnss 0 0.0 | i 5,281,3:

2.2 Residential Mortgage-Backed Securities..... 0] 0.0 ]

2.3 Commercial Mortgage-Backed Securities.... e [ [ e | e snns | et esrenes | creresern e (01 USSR 0 X 0 I IO

2.4 Other Loan-Backed and Structured SeCUMtIES...........ccvevrierierieveieiieiens [eerisiissiesieiisissesisiessens | eeriesissesesesssssssessssseens | evessossesesess 6,372,184 | ..o | e | e 6,372,184 | coooiveiiiiiieeeen0.9 | L eeeieieeenennen0.0 | | e 6,372,184

2.5 TOtAlS. ..ottt snsesents | srensenssessenssnses st snsae (O] O I 6,372,184 | oo (O [ IS 6,372,184 | o099 [ 5,281,340 [ il 07 0 | 6,372,184
U.S. States, Territories and Possessions, Guaranteed

3.1 1SSUET ODlIGAtIONS.......oveurerrereieerireieeerese ettt essneees
3.2 Residential Mortgage-Backed Securities...........ccoouvivrerererrereriesiierns
Commercial Mortgage-Backed Securities....

80IS

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

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.1 Issuer Obligations..........c..ccceeveece. .2,675,846 | .. .15,109,664 | .... ..22,385,131 ..24,554,313
5.2 Residential Mortgage-Backed Securities. 02,829 | ...137,260 ...983,364
5.3 Commercial Mortgage-Backed SECUIHES...........cceveeeeieireeiieieisiiees | eevveiiesieieiesiseisesiesiesis [ e sienes [ cesiessesssssssssesssssessssens | sressssssessssssssssssssessenss | sssessisssssessssssssssssesssnss | sossesssssisssesssssssessnss O f coeeeieierieneeenn0.0 [ | e
5.4 Other Loan-Backed and Structured SECUHES...........euurverrerereneenrirriins | iorierrarssmssssisssssessessssensss | eonessmsesssnesssssssnssssssssenes | eosnsssssssssssssssssssenssssnes | sesensonsessossssssssssssensanes | sssenssssssssenssnssssssssnssnes | ossesssssssssssssssssssessanes (O s X 0 1 OO
5.5 TOtalS.. ..o sssenenssnssssssnsenssnssssenssnsensss | sesvessensensessess 3 1,08 | weresererenesdhy 380,532 | tvvviirinrinnnnnncd91,637 | oo 2,748,675 | ..coocvnes 15,109,664 |........c...... 23,122,391 | o3 [ 25,537,677
. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS........ovecvereerereeriee ettt seesssssesssesssssnssneenes | enveeseensnes 22,018,441 | ............. 156,826,217 | ............. 182,012,933 | ..oevenee 5,268,201 | ............. 44,887,276 | ............. 411,013,068 | c.ovvvverererenens TR [ 375,404,936 | .ooovveveererne 533 [ 351,141,551 | ............. 59,871,516
6.2 Residential Mortgage-Backed SECUtIES..........cccevevererverieeseiieiiesseieens | eeveieeins 19,182,816 | .....occo..... 70,118,613 | .ccvvvne 51,345,675 | ............ 31,084,378 | ............. 11,379,775 | oo 183,111,257 | v 253 [ e 173,657,926 | c.evvcvveererrnnn. 24.6 | .. 165,650,929 | ............. 17,460,329
6.3 Commercial Mortgage-Backed Securities.... - ...238,642 | ... ..4,833,542 | .... ...4,652,650 | .... 07 ]. 1,849,725 | ... ....2,983,817
6.4 Other Loan-Backed and Structured SeCUNties...........coevervrerernrenerenies | osrerieninns 12,373,014 | oo 36,326,816 [ ..ccoocvnnes 15,489,480 | ....coovenee. 3,031,481 | .o 1,043928 | .............. 68,264,719 | oo 94 |, 58,673,979 [ .o 8.3 | s 3,659,594 |............ 64,605,123
8.5 TOtAIS ..ottt ens s sensnsnaes | sreneessensanes 53,812,913 |............. 267,866,546 | ............. 248,848,088 | ........... 39,384,060 | ............. 57,310,979 | ............ 667,222,586 | ...ooovorriennnd 923 [ 612,389,491 [ ..o 86.9 | .. 522,301,799 |........... 144,920,785
Hybrid Securities
7.1 ISSUEr OBlIgations.........ccvvevevcreeieieicrie e

7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities.

7.5 TOHAIS. ...t

Parent, Subsidiaries and Affiliates
8.1 ISSUET OBlIgAtioNS.........cveveveercreeiere et
8.2 Residential Mortgage-Backed Securities..........ccceuvivrerereeverervesiseios
8.3 Commercial Mortgage-Backed Securities............coevevererererrersierennns
8.4 Other Loan-Backed and Structured Securities.

8.5 TOHaIS......ouiieiceie e




Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

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

60IS

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS.......vouvrierieeiieiieeieeieeiseisei e sessnees | ceseessseennees 36,363,213 | ....cc...ccc. 166,295,342 | ............. 182,376,926 | ......cccco..c. 7,944,047 | ............. 66,462,701 | ............. 459,442,229 | ...oovviiiiiieeeeceB3.6 | e XXX e XXX [ e 399,136,659 | .....ccconne. 60,305,569
9.2 Residential Mortgage-Backed Securities..... ...19,383,653 | .... ...70,454,563 | .... 51,473,319 | ... 31,157,207 1,379,775 . 183,848,517 ..166,388,190 | ... .17,460,329
9.3 Commercial Mortgage-Backed SECUNHES..........ccvvevrreeerevereeeriereeens | covreereiseresenns 238,642 | c.overerann 4,594,900 [ oo, (0 (01 (01 I 4,833,542 [ ool 0.7 [ XXX s e ek XXX e [ e 1,849,725 | ............... 2,983,817
9.4 Other Loan-Backed and Structured SECUNtIES..........evrreererreernrereerniins | onrsianines 12,373,014 | .o RIGRYLRYICH [— 21,861,664 | ...coovnnne 3,031,481 | .o 1,043,928 [ ..o 74,636,903 [ .o 103 | XXX | e XK s | s 3,659,594 |............. 70,977,307
9.5 TOtAIS....cvverireieciiciiiieseses st | sressnsinnss 68,358,522 | ............. 277,671,621 |............. 255,711,909 | ............. 42,132,735 | oo 78,886,404 | ............. 722,761,191 [ o 100.0 [ e XXX e | e e XXX i | e 571,034,168 | ........... 151,727,022
9.6 Line 9.5a52 % Of COl. 6. ssesee s ssessnsenssnses | cossessssssssssssssssssseass 95 [ 384 | i 354 | s 58 [, 10.9 [, 100.0 | XXX [ e XX | e XK e | i 79.0 | i, 21.0
Total Bonds Prior Year
101 1SSUET ODlIGAtIONS........ooievircieciie ittt sssssessssssensias | eeseesisaneens 74,630,591 | ...ccoouee. 170,695,127 | ............. 154,584,740 | ............... 9,935,677 | .evvvrenn 46,364,174 |.............. 90,9 CHRIN PO ) .0 R IR 456,210,309 | ..o 64.7 [ oo 408,322,744 | ............. 47,887,564
10.2 Residential Mortgage-Backed SECUtiEs............coovuerurneeneeneerneeneineiens | corieneiineens 22,334,443 | .............. 66,602,164 | ............... 41,200,983 | ............. 38,178,369 | ....ccc...... 16,907,040 |...ccvvunnee. 9 0,9 CHRIIN PO ) .0 I I 185,222,999 | ..o 26.3 [ oo 149,644,947 | ............. 35,578,052
10.3 Commercial Mortgage-Backed SECUrties...........covnernrineinninninninni | v 1,350,572 | ..ovveirien. 3,302,078 | oo [ e [ e [ 9 0,9 CHRIIN PO ) .0 I [FO 4,652,650 | ..oovrvrririin 0.7 [ e 1,672,653 | .covvvrnn. 2,979,997
10.4 Other Loan-Backed and Structured Securities.............coevvverreerneernrirnens | osiessinniens 11,159,703 | ..cccvvennee. 28,685,561 | .....cccoenue 14,305,751 | .ccooccvnnneen. 3,682,984 | ..o 839,980 |...cccoouuee. XXX e, .0 Y [ 58,673,979 | .o 83 [, 820,023 |............. 57,853,957
10.5 TOtAIS. ..ottt enienisntes | cessieniens 109,475,309 | ...ccon. 269,284,930 | ............. 210,091,474 | ..ccovvvennee 51,797,030 | ............. 64,111,194 | .............. 90,9 CHTIN PO ) .0 T R 704,759,937 | ..o 100.0 | vcvreenes 560,460,367 |........... 144,299,570
10.6 Line 10.5858 % 0f COL 8.....uivuiiiiiiiiiiiissississssssssssssssssssesssssssenss | cosssssssssssssssssssseans 155 [, 382 | i 208 | oo T3 | i, 91 [ XXX e, XXX [ o 100.0 |.oovenneee. XXXooviriiens | oo 795 | i, 20.5
Total Publicly Traded Bonds
11,1 IsSUEr OBlIGAtIONS..........overereeecereiee et 30,916,077 150,103,583 148,021,161 64,343,972 399,136,660 408,322,744 399,136,660
11.2 Residential Mortgage-Backed Securities 18,060,459 | ....c.ccovvenee. 65,764,900 | ... 47,820,693 10,619,654 |....ccccceene 166,388,189 149,644,947 166,388,189
11.3 Commercial Mortgage-Backed SECUMtES............covvrrinrirrinrinrinrireis | e 238,642 | oo 1,611,083 [ oo | e | ceeeieeeseeessessesssesseesnes | seeeeeeenienies 1,849,725 I [P 1,672,653 | oo 02 [ o 1,849,725 | ... XXX
11.4 Other Loan-Backed and Structured Securities...........o.couvrrrnrinriineiinens | isirisiissiisiis 237467 | oo, 1444925 | .....cccco.ece. 1,306,550 | ...ccoooovrennees 566,627 | ... 104,024 | e 3,659,593 o [ 820,023 | ..o 0.1 [, 3,659,593
115 TOMAIS ..ot esssensies | eenienianeens 49,452,645 | ..........218,924 491 | ........... 197,148,404 | ............. 30,440,977 | .............75,067,650 | ...........571,034,167 | ..ceeovererrrirereneen79.0 [ cr...560,460,367 | covovvvvvvriereennen 795 | 571,034,167
11.6 Line 11.5asa % of Col. 6......cccovvvrrrvvrrnnns N 8.7 345 .. 53 1000 ...
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........ccccovriniininniininnie | o, 6.8 303 | i 273 | oo 42 i 104 i 79.0 | e XXX [ XXX ik X [ i, 79.0
Total Privately Placed Bonds
12.1 1SSUET ODlIGAtIONS........vuveereiicieeie st esssssnsens | eesenssnsins 5447137 | o 16,191,760 | ..covveenee. 34,355,765 | ..covovverenne 2,192,180 | .ooovverenee 2,118,727 | oo 60,305,569 B 47,887,564 | ..coovverennns 6.8 | .o )%, 0, SN P 60,305,569
12.2 Residential Mortgage-Backed SECUNIES..........ovurereereerrereeneerrreeerneis | cereirreeeenes 1,323,194 | oo 4,689,663 | ....ocovvrennen 3,652,626 | ..covvennee 7,034,725 | oo 760,122 | ..o 17,460,330 A 35,578,052 [ oo 50 | XXX oo [ e 17,460,330
12.3 Commercial Mortgage-Backed SECULIES...........ccovvvveveiveveierieieeieieies [ e | v 2,983,817 | ot | [ e | e 2,983,817 A 2,979,997 | oo 04 [ D9 G (SRR 2,983,817
12.4 Other Loan-Backed and Structured Securities.............coovvrenrerneivnrirnens | osiessinniens 12,135,546 | .ccoovvnnnee. 34,881,890 [.....cccoo..o 20,555,114 | ..coooenennee. 2,464,854 | ..o 939,903 | .o 70,977,307 L 57,853,957 | oo 82 [ P, Y I 70,977,307
12.5 TOHAIS. ..ottt ensins | eeniesiianeens 18,905,877 | ..covvvunnee. 58,747,130 | ..ccooovereneee 58,563,505 | ....cccoon... 11,691,759 | oo 3,818,752 | .cocvvieenne 151,727,023 144,299,570 | oo 205 [ ). 0,9 CHRIRINY IR 151,727,023
12.6 Line 12.585@ % Of COL B.....ouvvureriirieriiniiniineineineiseisesseseesneesnees | coneinesinesssessnenies 125 [ s 387 | e 386 | oo 1T | s 25 [ e 100.0 | ovovevree e XKX s [ e 99,9 CHUSIN DO ) 0,9 CRTRI IR ) 0,9 G 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccccovuinrnniiniininnie | o, 26 [ i 81 [ i [ 1.6 | i, 05 [ i, 21.0 | XX e i, 2,0, SRR IR 0,9 ST XXX | v 21.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAN.........cuviiiriereeeiieeeeineereire et ssestssssessesssssssssesssssns | enesessesssssssssesssstsssssssessesssessees 50,733,622 | ..o 50,733,622 | oottt ssbenns [ ettt st saenaes | seteste st ettt bbb aes
2. Cost of short-term INVESIMENS ACQUITEM...........cvuiveieeietceie ettt sae s ssessens | eetessessssssesses et ssses e sssssesaes 375,799,198 | oo 375,799,198 | oottt s ssssenas [ estesses ettt sttt sees | srtesaes et ettt ettt ettt n e saes
3. ACCTUAI OF QISCOUNL........oovveeeiereetriesi st | cetsnes st 31,652 [ oo 31,552 | oo | e | s
4. Unrealized valuation INCrEASE (ABCIEASE).........eiueiueireiiieieieieessiseeisstesse ettt s st ss bbbt s b b s s sse st nsessesns || stestessesssessesse s st ass e s st en s s ben s s bt ensns 0 [ ettt | vttt ettt s s bensens | Sbestesae bt st s st et s b e bbb s s s s bt n s st en s s | entetseb st sttt ettt an
5. Total gain (I0SS) ON QISPOSAIS.......ccuvuurerrerrirreeeeeiseesreeeeesseet e eseesse s e eeseseee et ss et ess et ss st st es e st st nssesessessantnssnssas | 2eestssssessassssssessessastsessnssensanssessessnens 1,921 | s 1,927 [ oottt | ceaet ettt enas | sttt es ettt ettt
6. Deduct consideration reCEIVEd 0N QISPOSAIS..........c.ccueveevevieiieeieieisee ettt ss s s s s ssssens | eesessessessssssesisssssessesssessesaens 403,853,439 [ oo 403,853,439 [ oo ssssnaes | ettt s st s e saens | sresaeses sttt bt n e
7. Deduct amortization Of PIEMIUM............c.cciiireieicteeee ettt b s s s sas st s st s sssensssans | sbsssssessesssestes s ssses e s e ss s st ssesneas 412 [ s T2 [ o seinns | ettt tenaenas | ertese st en ettt sae s
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............cceviueieiieiisiscics et ssnies | cvesssssssess st 0 [ e | ettt sensens | Shentese bbbttt s e b et st nses s | entetse s st s sttt ettt an
9. Deduct current year's other than temporary impairment reCOGNIZEM............ocuiureirnrerririnereieeseeneiseeseeseesesessseeseeseens | ererssse s iessns s ses st sss s 0 ettt nsrsses | eereetestesi st esses s bt es e sesssssesses st entensesntanaess | Shsiessstistonsessctestens et et st s sesset st essessessnsentetas | estetietstesses et et en e s eh st es sttt en bt neen s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........ccecvrurrurmrnrinrnrinsinsnsisnsnsnsenns | cnseessssnsesssssssnssssssssessssssssns 22,698,742 | .oveererreireereieeieseseieeesennenn 22,898,742 | wooveevveeeerreeee e O | oo 0 [ oot 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).......voiiuiiiiiiiiiiiicsisiesssssseesessessesessessessssssnssnsssnes | eeesssensenssssssnssssessnssssasssssnsnes 22,698,742 | oo 22,698,742 | oo sninea 0 ] oot 0 | oo 0




Annual Statement for the year 2012 of the Western United Life Assurance Company

10.

1.

3.1

3.2

33
41

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, PHIOF YEAI)........c.iuevueiiviiieiereieise e sss sttt s bbb sss bbbt bbb ss bt s e 349,345

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14....

355,028
69,618 424,646

Unrealized valuation increase/(decrease):
BT 1= 10 R 1 1 X OO (24,918)
3.2 SECHON 2, COIUMN 1.ttt 175,814 150,896

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22............ooururirierrie et se s ss s s st s st ss s st s s s st st ssents 57,486

Considerations received/(paid) on terminations, SECHON 2, COIUMN 15..........coiiiiiieieiieie ettt bbbttt bbb s s 652,263

Amortization:
6.1 SECHON 1, COIUMN 1.ttt bbb s bRttt
Lo TS Tod (1o] 1720 O] V14 A OO UU ORI 0

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18
8.2 Section 2, Column 20

0

Book/Adjusted Carrying Value at end of current period (LiINES 1+ 2+ 3+ 4 -5+ 8+ 7+ 8)....oiiiiiieciceieeeeeie ettt b sttt 330,110

DEAUCE NONAAMILEA ASSES.......u.vuiveceieitcictiie ettt ettt bbb s bt s st et s bbb s b8 s b s s bbb e s bbb s bbbt nn

Statement value at end of current period (LINE 9 MINUS LINE 10)........ceiiieieiiereieiietese sttt s st st s bt s s s sse s st s st ben s s sn s s sensnes 330,110

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

Book/Adjusted Carrying Value, DECEMDEN 31, PHIOE YA .......rvurieerirereiieeeseeseeseseseeseesessssssssessesssssesssessessessssssessessssssessesssssssssessasssessessasssessessesssssassssssessesssssnssessnes

Net cash deposits (Section 1, Broker Name/Net Cash Deposits fOOTNOE).........c.cciiiiviieiiiiee ettt

Change in variation margin on open contracts:
3.11 Section 1, Column 15, CUITENt YEAI MINUS........cccvveivevircreiiee ettt see s
3.12 Section 1, ColUMN 15, PHOT YEAI.........vuererereieeeireeeee et seeeesses sttt steseseens 0

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus..........c..cccevveveverenne

3.22 Section 1, Column 17, Prior YEAr..........ccovevevevrireieieiseiese e 0
Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus..........c..ccceevvvereienne
3.24 Section 1, Column 16, Prior YEAr.........cccovvvevrerereieererserese s esessesenens E 0 0

SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....cuviteiieiciciie ettt s8R s s 4 b s bbb bbb bbbt bbbt ensn 0

Variation margin on terminated contracts during the year (Section 2, Column 16)..........ccccovverrrerrirrinrenns

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

0

SUDLOAl (LINE 4.1 MINUS LINE 4.2)......ouierereireieeieseseese s stseeeisessssessssesssessesessesssesessessessssssessessesssessessesssessessesssssessessesssessessessassssssessasssnssessessasssessessssssssessassnssessessnens 0

Dispositions gains (losses) on contracts terminated in prior year:
LS B T oo OO

5.2 Used to adjust basis Of NEAGEA IEMS...........cciiieiici ettt et e b bbbt a bbbt a et bbb b s bbb bbb sttt bt st b s s b st baes

Book/Adjusted Carrying Value at end of current period (LiINeS 1+ 2+ 3.3 -4.3-5.1=5.2)....c.ciiiieieeesese ettt et st nan 0

DEAUCE NONAAMILEA @SSEES.......vvueieiiieireieisie ettt s et s £t s 8t R s ettt nn

Statement value at end of current Period (LINE 6 MINUS LINE 7).......c.ouu ettt s ettt s bbbttt 0

SIM1
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Sch. DB-Pt. C-Sn. 1
NONE

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

SI12, SI13



Annual Statement for the year 2012 of the Western United Life Assurance Company
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 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 330,110

2. Part B, SECHON 1, COIUMN T4......o.iiiiieiciseeiei ettt bbb sttt

3. SUDLOLAI (LINE 1 PIUS LINE 2)...e.ereeeeeeeeerriseieseseiseeseseseeseeessessss e sseessssssssessessseesessessessssssessessssssessassesssessessesssssnssessssssssessessasssessessssssssessasssssessessesssssnssesssssnssessessnnens 330,110

4. PartD, COIUMN B...o.oooee bR 330,110

LT =4 TR 0o 111 T2 T PP

6. Total (Line 3 minus Line 4 minus Line 5)

Fair Value Check

7. Part A, SECHON 1, COIUMN 16......c.uiiiiriieieiiieie ettt 330,110

8. Part B, SECHON 1, COUMN 13 ...ttt ettt et a et a ettt s s bt s bbb s et et s be b s et et et ensntes st et es et es s snaesnantanan

9. TOAl (LINE 7 PIUS LINE 8).....vuiuiieiecvieicieiiecte ittt sttt sttt bbbt s bbb st s s et b b s bbb st b s bbb st bR b b h b A b A b bR bbb b s bbb bt s bbb e st b e et ns 330,110

10, Part D, COIUMN 8.......ooiiei s 330,110

11, PArtD, COIUMN Q..o s8R R bbbt

12.  Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

13. Part A, Section 1, Column 21

14, Part B, SECHON 1, COIUMN 1.ttt ettt b s sttt b bbbt se et s ettt bnen

15. Part D, Column 11

16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).......uiuiireiiereriieiseiissisisissstssssetsesss s ssessssssss et ess s ssess sttt s8££ s8Rttt 0

SI14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

10.

1.

12.

. Unrealized valuation increase (decrease)

Total gain (I0SS) ON AISPOSAS........corvireeieirerissieisese st snssiaes

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

. Book/adjusted carrying value, December 31 of Prior YEar..........ccccveueierveceecneieieseee e sesins

. Cost of cash eqUIVAIENES ACUIFET...........ccurereerreeie ettt snes

o ACCTUAL Of QISCOUNL........ocviveciec ettt

. Deduct amortization Of PrEMIUM............ccvvveveiicieieice ettt seen

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

. Deduct current year's other than temporary impairment recognized...........c.cccvvvvvveereereerrereriereerenesnens

Deduct total nonadmitted @aMOUNES............ccevevcveieeicicse et

. Deduct consideration received on diSposals.............c.ceeeereurreneeneeneenseenenneen. NON E 0

(@)

SI15
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Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company
SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 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./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./ACV Encumbrances Incurred
Properties Held for Sale
COMM BUSINESS CENTER--WULA BLOCK--141400 ... | SPOKANE.... . |WA.... [ 12/31/1998 | 12/12/2009 | .... ...4,800,000 |...... R 0 ..807,250
COMM BUSINESS CENTER--APTS--141401 .... | SPOKANE.... ... |WA.... | 12/31/1998 | 11/08/2011 e ...1,383,000 |...... R (1 RN [T 93,177
COMM MULTI-UNIT RETAIL=-2339322.......cccourivriirriieiieeiseissssisssssessessssessnes | seeseinns EVANSTON. ...ocovrriniierierirns WY.... [02/06/2008 [09/20/2012 | ....coovvveerrercB08,500 | coovvvoeivnrirririeiieines [ i 408,500 | ..o 430,000 { .o | i 7,750 |. (7,750) [ oo | e 13,500
COMMERCIAL LAND--50001058... . (SRR I LAKE TRAVIS......ccoovvnirrnrinns TXeene 08/03/2004 | 01/04/2012 ...9,785,000 10,300,000 |...... e [0 O (OO
0599999. Total - Properties HEIA fOr SAIE... ... ..ttt .15,862,621 | .... 16,913,000 | .ovviviviiinniiniins (V] I YL () (7,750) | ovvvninrieninns (V1 I 913,927
0699999, TOAIS........oorvervirrirrisieiiiiesier sttt nnnnnsssisssenenssnssssnsnenenen | e 19,802,621 [0 [ i 15,862,621 | ...ccoouce. 16,913,000 | ...ovvervrrrrrircrinen (V] [ 7750 | o () [ (U610 (V] [ 913,927
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 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

COMMERCIAL BUSINESS CENTER & APTS--141401 SPOKANE . |WA AAAAAA l 12/31/1998 | ADDITIONAL CAPITAL IMPROVEMENTS TO PROPERTY........cuuuiiuiiiiiiniiisnmnisnsnisneniens | eommssssssssssssssssssssssssssnssnnnsss | fonnmssssnssssnsssssssssssssssnsssnnnses | cnnnsssssssssonssssnssssnsssssnssssnssees | eoons ...107,693
0199999, TOtal - ACGUIFET DY PUICNESE. ...ttt ettt e8 21 E e 108 E 428481 E 408080828428 £ 01280884481 E e E bt ettt sntanne eaniaes (O RPN | I [ ...107,693
0399999, TOAIS. ...ttt ettt E 1L E L84 L 1L 8114 4LLEAeLEE oL AEE Lt ntiias (0 TP | I IO ...107,693
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SCHEDULE A - PART 3

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

1 Location | 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 1 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
COMM MULTI-UNIT RETAIL--2339321 AFTON WY.. [12/12/2012 | LANCASTER........oevvvreermnrreerrserresssenresinnes | vseenes 370,000 370,000 | .ovveererrerirenns | e 199,000 [ ..oovvvveermrrrrerees | e (199,000) [ vvvovvvvveerrerrerrs [ eererienes 171,000 | .......... EXRCK ] RN IR (17,662) | ........... (17,662)
RESI SGL FAMILY URBAN--10000217. . | EAST CARBON CITY | UT... | 04/05/2012 | LEMON 0 1,277 1,277 1,277
0199999, TOtal - PrOPEIY DISPOSEA. ...vvvv:1rrrresssseeresseseesssssessessasessesessessss s eees 1444081448818 snnnes | orsasnres 370,000 0 370,000 (V] 199,000 [ oo (] (199,000) | ..ooovrveeiinnninn (V)] I 171,000 | .......... 154,615 [ oo 0 s (16,385) | ...oovvene [RLREER) ] () I
0399999, TOMAIS........rvevveseeeeesseeeeessseeesess e sssssseeses e esss s8Rt nnnnnns | i 370,000 0 370,000 (V) 199,000 | .ovvvvvvrrrernnncd (] [ (199,000) | ..ooorvverrrrnnn (V) [ 171,000 | .......... 154,615 | .oovvvvrvrrrrinnnnnd (] [ (16,385) | ........... (16,385) | ..oovvverrcrrinnns (V) [ 0
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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
Mortgages in Good Standing - Residential Mortgages - All Other
TT34T3.ccoeeriis i | BUFFALO. oottt . 102/17/1994. 45,000 |11/18/1996
1471531 NE .. |LANCASTER . 1 10/06/1999. 47,500 |06/28/2003
0399999. Total - Mortgages in Good Standing - Residential Mortgages = All OtNET. ... ssisns esssssssssss s sss s st sss s ser et ens st esssessanssessenes | ones ...49,931 0 0 92,500 | ... XXX.......
0899999. Total - Mortgages in Good Standing...... ettt ettt ettt et et nEes | oeieeiessessesssesiesiesacsessesesietantesterantantesnesntantantensetantes | crees L A9,931 | e | e 0 0 {0 92,500 |...XXX.......
Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Residential Mortgages - All Other
10020847........oovveeriereeeieriseeisesiserienins | e WAYNESBORO.......ooivirirrereririrneriessierieresseeens [C7. ST I 01/05/2005. | ........8.000 [ coouvorvercercrinirimerieriecirins | serisesiseeseesessiesi s | ettt | fhiesi sttt | st enes et | ettt | eeeenenienies 9,900 | 05/15/2011
10017944 ..o | e KINGSVILLE. ......coooiiiiniiseiiisiieniies DS 09/18/2003. 37,000 | 07/18/2003
1999999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Res. Mortgages - All Other. .0 0 0 46,900 |...XXX.......
2499999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure 0 0 0 46,900 |...XXX.......
3399999, TOAIS. ... euvrvreisereceiiie et bbb bR s bbbt b et b HeheEi et b e bR e bbbttt | ceees WA9,931 | 0 | 0 0 0 | o0 e 139,400 | ...XXX.......

General Interrogatory:

1. Mortgages in good standing $.........
2. Restructured mortgages §$.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

City

3

State

Loan
Type

5

Date
Acquired

6

Rate of
Interest

7
Actual Cost
at Time
of Acquisition

8

Additional Investment
Made After Acquisition

9
Value of
Land and
Buildings

NONE
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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 11 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
1001910, MARION.....cooovvrinirinne | N I ............ ‘01/22/2004 06/06/2012 | ....vvvvviriiniiriiiiinns L T708 | [SRSTRTRORTIONS [OTOR RO 7,708 [ s | v
0199999. Total - Mortgages Closed by Repayment 0] 0 (O RN 0 (SR 7,708 0 0
Mortgages With Partial Repayments
773473 . |BUFFALO. .102/17/1994 |. 2,744 | oo 2,744 0
1471531 LANCASTER.... 10/06/1999 | .oovveiieis | e | e | s | s | s | 0| | 433 433 0
10017944, KINGSVILLE . ....|09/18/2003 |. ceevne | e [ | e 9,578) [ | e @875 s [ e | e 9,575 0
10020847 ......cooovvenrrieriens WAYNESBORO......cooiiiniiieiinsieiinninns [N 01/05/2005 | ....vvvvviinins | e e | s | s (478) |t | s 479 | A75 | [ 0
0299999. Total - Mortgages With Partial Repayments . . [T w0 0 (10,050) 0 . 3177 13,227 0 0
Mortgages Disposed
50001829 .... | MIAMI BEACH FL....... .... | 01/24/2003 | 03/31/2012 5,993,096 0 ....5,993,006 | ... 05,993,006 | ... [ 0
50002003 .... |MIAMI BEACH FL....... s | 03/01/2005 | 03/31/2012 2,006,904 |... (U ....2,006,904 | ... ...2,006,904 | ... SO (OO 0
0399999. Total - MOrtgages DISPOSEA. ... uuureureriressrisiereasisseesssisenes eessssssssessens st sesssses s 8,000,000 | ......... (1 IR 0 (1 [P 0 0. [0 8,000,000 | oo 8,000,000 | oo 0 0 0
0599999. Total Mortgage: et et 8,000,000 | ......... (V) [ 0 (17,758) | oo (V)] (R 17,758 | oo, (V) [ 8,003,177 | oo 8,020,935 | ....coovvvriiririinnd 0 0 0

903



Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

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 1 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.JA.C.V. Income Investment | Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
50075@ 10 3|KOYAH LEVERAGE PARTNERS...........cccooonennn. R SPOKANE................. WA... | KOYAH VENTURES LLC (GP).....covevververieeins | corverienes 07/06/2000 | ....... L I 262,732 | ....... 262,732 262,732 | oo [ e | e 57,811 | oo [ e [ e | e

50075* 10 5|KOYAH PARTNERS SPOKANE.. . |WA... [KOYAH VENTURES LLC (GP)......ccccovvurrirrrinne . ..|07/06/2000 | ....... 1 89,856 | ... 89,856 89,856 |..... 16,671

MADRONA VENTURE FUND 1-A L.P. <o | SEATTLE WA... | MADRONA INVESTMENT PARTNERS LLC .| 12/30/2004 A . 106,747 | ............ 170,785 | .............170,785 | ...... (53,771) 20,000

VOYAGER CAPITAL FUND ITAL.P.... R SEATTLE... ... |WA... | VOYAGER CAPITAL MANAGEMENT Il LLC. . .. 11/08/2002 | ....... 1. 30,587 | ................30,587 | ..............30,587 |..... 3111 |. e o | | 12,500
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated RN 489,922 | .............553,960 | ..............553,960 | ............ (RN 4D 0] s 117,393 | o (| P 0 0. 32,500
Any Other Class of Asset - Unaffiliated

FIRST COLONY LIFE INS ANNUITY.....cccovvvrene | vorrnene PUEBLO......ccccvuvune CO... |PURCH FROM INDIVIDUAL SELLER............... [ 04/07/1999 | ........... 22,764 | .... 27,910 25,190 | oo | e 1,208 | [ | | | s |

METROPOLITAN LIFE ANNUITY ....coovvennninnnnns o TULSA....oiviiininns OK....| PURCH FROM INDIVIDUAL SELLER............... 6% 11/12/1999 950 | ... 1,070 1,060 | [ eiinnnenDD [ | | s | s | | s
3799999. Total - Any Other Class of Asset - Unaffiliated ettt ettt s ettt ettt entens | ekesiesietane et es et et et st st entensesesneeen . 23,714 | ... 28,980 .26,250 . ...0 XXX......
3999999. Subtotal - Unaffiliated............. OO OO OO OO PO PO P PP PP PO OO PPPPPYOPO IFSPTTORPOROON 513,636 | .cooovrrrn 582,940 | .o 580,210 | .oooveeene(B377N) | v 1,260 | oo 117,393 XXX
A199999. TOMAIS........vvreereeiseieaetseiese st es s ee et s es s s e s ks8R Rk E RS feLEseLE SRR REREEAEELEER RS e bbbt | eriseeeinnens 513,636 | .cooovrvrne 582,940 | ....cccvenee 580,210 | ..ooveeree(B3,771) | v 1,260 | i 117,393 XXX.....

03
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Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1

CUsIP
Identification

Name or Description

Location

3

City

4

State

5

Name of Vendor
or General Partner

6
Date
Originally
Acquired

7
Type
and
Strategy

8
Actual Cost
at Time of
Acquisition

9
Additional
Investment Made
After Acquisition

10

Amount of
Encumbrances

11
Percentage
of
Ownership

NONE




Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 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.JA.CV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
VOYAGER CAPITAL FUND Il AL.P . |SEATTI E . IWAA.. | VOYAGER CAPITAL MANAGEMENT II... [ 11/08/2002 | 09/27/2012 | ............ 12,089 [ .o BB (O R [N 12,089 | .oooonennns 44144 | | 32,055 | ......... 32,055 | .o
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........ceveiiieriiniisissisiesissesssissssseisssssssssessssessnssssssnns | sosseseenes 12,089 | oo [ (O (U I [ {1 (U] I 12,089 | .o 44144 | oo 0 ] 32,055 | ......... 32,055 | .o 0

Any Other Class of Asset - Unaffiliated
CANADA LIFE ASSURANCE CO STD SETTLEMENT.............. ATLANTA. ..o GA... | SCHEDULED REPAYMENT..........ccc.... 03/07/2000 | 01/15/2012 A | i | [ | | i TT0 | e 770 | e [ |0 [
FIRST COLONY LIFE INSURANCE ANNUITY. . |PUEBLO... .. | CO... [ SCHEDULED REPAYMENT. oo [04/07/1999 | 1212712012 | ovvvoevvee 4,228 | s | e (7 S DA
METROPOLITAN LIFE ANNUITY.... . | OK... | SCHEDULED REPAYMENT. . [ 11/12/1999 | 11/30/2012 160
3799999. Total - Any Other Class of AsSet = UNAFIlIAEEM. ..........ovvivreriiiiiisiisis e ersssissssss st sssensanesas .0
3999999. Subtotal - Unaffiliated . ettt snnesssnns s nnnsnnssnnnssnnssnnssnnsnnnssnnennsnnss | s 19,008 | 0 | 1,928 | 0 0 1,928 0 | 021,027 | 53,082 | 0 [ 100032,055 | i 32,055
......... 32,055

603

4199999. Totals




Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

oL3

1 2 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 17 18 19 20 21 22
F
0 Rate Current
r Used Year's
e to Unrealized Current Other Than Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Effective Amount Received Contractual
CusIpP g Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Rate When Due and During Maturity
Identification Description n nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912810 QN 1|US TREASURY BOND.........occoiririerrerireenensseesenssssssesssssssssssseens | sevnee | oo [ eevserienns [ vveee 1| i 104,856 | ... 137.360 | .oocverrirnnens 137,360 | cooovvrererin 100,000 | covooverniinnns 104,724 | oo | verrseineneennn(83) i | e | eerenenn 750 [ s 4454 |FA ... 04/25/2011 | 02/15/2041
912810 QQ 4|US TREASURY 4.375.. [EUSURURISTSTURURURURRN IVUUPOPRN IO INSVOORSRURTR VOO 1 ..202,493 | ... 129.829 259,658 200,000 202,426 | ..o | e (B3) | e [ | 4375 | 4.301| MN 05/20/2011 | 05/15/2041
912828 ME 7| UNITED STATES DEPT OF THE TREASURY (WA OIC).......ccconevnincns | O [ [ evivionns [ 1 1,011,019 [ ... 104.735] .o 1,047,350 | .coooviinn 1,000,000 | ... ..1,011,019 2.633|JD ... 01/27/2010 | 12/31/2014
0199999. U.S. Government - Issuer Obligations.............cocovinrenes 1,318,368 | .. XXX.eooioos | o 1,444,368 | ......oco..c. 1,300,000 | ..ocivvenee 1,318,169 XXX XXX | 3,074 ... 39,750 XXX...... | ... XXX......
0599999. Total - U.S. GOVEIMMENL.......cvvuiriririiiiiinisiiieiiieneienisisssisssnsessnines 1,318,368 | ... XXX.oooiwn | s 1,444,368 | ...ccoovnnee 1,300,000 | ..cooovreenns 1,318,169 | .ovovviviirerrnnn0 [ 4,075 | o XXX PO 3,074 | v 39,750 |..... XXXeoowoo | oo XXX......
All Other Governments - Other Loan-Backed and Structured Securities
30261M AE 2| FREMF MORTGAGE TRUST COLLATERAL STRIP IN......ccccvvvrirrnne AFE| 2,926,179 | .....104.100 | ......c0euve 3,123,000 | .coocerreneen 3,000,000 | .coccoverene 2,929,755 | ..o | e 3,576 MON... | cooevrrirenns 9,546 | ...coovveueee 22,732 | 07/13/2012 | 05/25/2019
30261M AG 7|FREMF MORTGAGE TRUST COLLATERAL STRIP IN.... W2FE ]| ... 823,565 850,000 MON... | .. 2,705 .13,802 | 07/13/2012 | 05/25/2019
30263S AE 7 |FREMF MORTGAGE TRUST COLLATERAL STRIP IN.... AFE| ..357,325 | ... 104.730 | ..o 392,738 | .o 375,000 MON... | v 1,359 | .. 12,466 | 03/05/2012 | 12/25/2021
30290D AN 7 |FREMF MORTGAGE TRUST COLLATERAL STRIP IN.......cccouvvuerinnn VAFE] s 774,071 838,320 800,000 MON... | coevvririrines 2,682 | oo 23,214 | 04/26/2012 | 11/25/2018
30290D AQ 0|FREMF MORTGAGE TRUST COLLATERAL STRIP IN .2FE]| ... ..510,272 | .......97.898 | ..coovvrrrrrnnns 562,914 | oo 575,000 MON... | .... .16,558 | 04/26/2012 | 11/25/2018
30290F AG 7|FREMF MORTGAGE TRUST COLLATERAL STRIP W2FE| ... ...267,563 293,577 300,000 04/26/2012 | 12/25/2018
30290H AG 3| FREMF MORTGAGE TRUST COLLATERAL STRIP IN......ccccovivnniins L2FE ] s 758,089 | ......97.078 | oo 873,702 | oo 900,000 05/31/2012 | 01/25/2019
0999999. All Other Governments - Other Loan-Backed and Structured Securities 6,342,045 .6,907,816 800,000 | ....c.e0.eee.6,372,185 | oovrviiiiiriecnen0 | i 30,140 | i [0 [ XXX | XXX [ XXX 22,010 s 112,913 XXXooven | o XXX......
1099999. Total - All Other Governments...........cvvweceee: 6,342,045 800,000 | ........ee..6,372,185 | o0 [ 30,140 | i | 0 [ XXX [ XXX [ XK [ 22,010 | e 112,913 ] XXXevwooo [ o XXX.oono
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
13063A 5D 2| STATE OF CALIFORNIA TAXABLE - VAR PURP 3.. AFE] 2,412,144 | L 113.4811 . 04/22/2009 | 04/01/2016
13063A 5F 7|STATE OF CALIFORNIA TAXABLE - VAR PURP 3.. VAFE] cnnn..602,562 | ... 101.230 | .ovvverererrn607,380 [ ooiirirrrrn600,000 | cooviriirernd02,398 [ oo | e 04/22/2009 | 04/01/2039
13063A 5G 5|STATE OF CALIFORNIA TAXABLE - VAR PURP AFE| 1,336,653 | . 144.090 01/15/2010 | 04/01/2039
13063A 7F 5|STATE OF CALIFORNIA TAXABLE - VAR PURP. JFE 2,018,820 | e 106.354 | . 10/08/2009 | 10/01/2014
13063B JC 7|STATE OF CALIFORNIA BUILD AMERICA. LAFE] ...1,099,640 | ...... 146.816 03/31/2011| 11/01/2040
167486 NN 5| CHICAGO ILLINOIS (CITY OF) MUNICIPAL BOND.. AFE] ....3,125,000 | ...... 110.652 11/09/2011 | 01/01/2042
1199999. U.S. States, Territories & Possessions - Issuer Obligations. ..10,594,819
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed s . ..10,594,819 . 10,572,134
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
04062@ JV 8|ARIZONA STATE AGENCY v | @een | e o2 | e 2 | s 44,631 | ... 93.333 | oo 101,733 109,000 ...44,631 04/26/2000 | 03/02/2017
05178T AC 5|AURORA MILITARY US MUNICIPALS.......cccoreverrerrriirierieneienirnens AFE] v 3,000,000 | ........ 98.868 | .....ccovvne 2,966,040 | ...cocvennee. 3,000,000 | ..ooovvrnecs 3,000,000 95,312 06/28/2011 | 01/15/2047
052404 LB 4|AUSTIN TEXAS CMNTY COLLEGE DIST REV 1,750,000 | ...... 107.340 .1,878,450 1,750,000 ...1,750,000 42,051 07/14/2011 | 02/01/2036
072024 ND 0|BAY AREA TOLL AUTH CA TOLL BDG REVENUE BOND . ..126,994 | ...... 137.692 ....179,000 ...130,000 127,057 2,035 01/15/2010 | 04/01/2049
19676# CF 4 |COLORADO STATE AGENCY........coevrmvemrrrnrrnerenenerirecensesssnissnsinee | @oee | oo | vevireeeni2 [ o LI [ 52,365 | ........ 89.920 73,734 82,000 ..57,732 04/12/2000 | 10/24/2019
251130 EC 0|DETROIT MICH CITY SCHOOL DIST MUNICIPAL... 1,545,420 | ..... 114.569 | ..o 1,718,535 | oo 1,500,000 ...1,543,494 16,613 .99,675 | 07/18/2011 | 05/01/2029
337653 AD 1|FISCAL YR 2005 - SPL OBLIG SER B - SPECIAL.... ...252,506 | ...... 114.251 257,065 225,000 | ... 248,504 2,773 .11,093 | 07/25/2011 | 04/01/2020
34282* FC 7 |FLORIDA STATE AGENCY......ccccomrmmrrnermeencnrnseesennsneesersseessensnseens | @eone | oo | eevivneeni2 [ o 1| e 176,001 | e 96.572 | oo 214,389 | oo 222,000 | .ooorrrirenne 194,592 06/28/2001 | 05/15/2015
34282 FF 0| FLORIDA STATE AGENCY......coccovrvrrmrneirvnnerernsrennnissmsssnsssnssnnens | @ueee | oo | vevere2 e [ v 40,721 | i 96.765 49,350 51,000 ..45,017 05/01/2001 | 04/20/2015
34282* LE 6 |FLORIDA STATE AGENCY.... cenernnenen 11743 | 99.137 13,383 13,500 ...13,009 . 01/16/2004 | 05/15/2013
452151 8U 0|ILLINOIS STATE MUNICIPAL BOND (REVENUE)........cccconveumvemmrnnens | vvvnne [ v | evvveinne [ WAFE | i, 3,047,070 | ...... 103.038 | ...oooernes 3,091,140 | coovvrvnnees 3,000,000 | .oooovvrneen 3,009,194 (8,858) | cvvvvvuererirerrerniieis [ erereeerineireninniienn | cvereenn 071 [ 3756 | o | s 61,065 | .ooovvnnee 122,130 | 02/18/2010 | 01/01/2014
452151 LF 8|ILLINOIS STATE MUNICIPAL BOND (REVENUE).... ...4,069,259 | ........ 99.032 4,555,472 4,600,000 | ..cooorerrn 4,084,534 | i | i 12,508 11/29/2010 | 06/01/2033
452152 GS 4|ILLINOIS STATE MUNICIPAL BOND (REVENUE).... ....1,200,000 | ...... 121.762 461,144 1,200,000 | ... . . 07/16/2010 | 07/01/2035
452152 HS 3 |[ILLINOIS STATE MUNICIPAL BOND........ccceevmerirerereneirereneniereesens | eveenee | oo | eoerenenee | WAFE | iiiiinnn..810,760 | ... 112123 896,984 800,000 | ..cooverrernnn 807,870 W(1,881) [ o | e | 5,365 | i 5.100 | MS 03/17/2011| 03/01/2017
452152 HT  1|ILLINOIS STATE MUNICIPAL BOND.......ccccosmvimremenereenerinnnnenireeenes | vevnne [ oo [ eevverine [ WTFE | v 100,000 | .o 113.802 ...113,802 ...100,000 100,000 02/23/2011 | 03/01/2018
452252 FH 7|ILLINOIS STATE TOLL HWY REVENUE (MUNI BOND)........coccovvvvres | vorees | oo [ vviivenn [ LIFE] o.oeeer.1,500,000 | ... 124.448 .1,866,720 ...1,500,000 05/12/2009 | 01/01/2034




Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

SCHEDULE D - PART 1

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

AE

1 2 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 15 18 19 20 21 22
Rate Current
Used Year's Total
to Current Other Than Foreign Admitted Amount Stated
NAIC Obtain Year's Temporary Exchange Amount Received Contractual
CusIpP Desig- Fair Fair Book/Adjusted (Amortization)/ Impairment Change in When Due and During Maturity
Identification Description nation Actual Cost Value Value Par Value Carrying Value Accretion Recognized B./A.C.V. Paid Accrued Year Acquired Date
544495 UG LA DEPT WTR & PWR BABS REVENUE BONDS...........cccoovuvierirnens VAFE] e 49,104 | 125404 | ..o, 62,702 50,000 WA9143 | [ s 13 W [ 1,429 | oo 2,858 | 08/03/2010| 07/01/2039
544525 NZ LA DEPT WTR & PWR WTRWKS REVENUE BOND..........ccocoumrrinnes AFE] 126,829 | 127.982 | ..o 166,377 | coovvrereris 130,000 | covvoeeriennne 126,959 | oo | e 45 o [ 3,905 | oo 7,810 | 01/15/2010 | 07/01/2039
646139 X8 NEW JERSEY STATE TPK AUTH REV MUNI.. AFE] ... 100,000 | ... 142424 | ................. 142,424 | ..o 100,000 | .ovovvrerrnnee 100,000 .3,551 12/08/2010 | 01/01/2041
64966H 4L NEW YORK BUILD AMERICA BONDS VAFE] 60,000 | . 117.008 70,205 60,000 ...60,000 . 10/07/2010 | 10/01/2031
66285W FB NORTH TEXAS HIGHWAY BOND REVENUE BONDS..........c..ccccoonn.. VAFE] 101,994 | 134,003 ..o 134,003 | .ooovvvrriinn 100,000 | coovvervrrirnns 101,971 | oo | s (13) 3,359 | oo 6,718 | 07/29/2010 | 01/01/2049
73358W CW PORT AUTH NY & NJ NON CALLABLE REVENUE BOND.. VAFE] 70,000 | e 120.442 84,309 70,000 ...70,000 10/20/2010 | 11/01/2040
84552Y LA SOUTHWESTERN ILL DEV AUTH REVENUE BOND .IFE] ..............1,000,000 | ...... 116.987 | ..cooovrvrne 1,169,870 | ..cooovvrnne 1,000,000 | ..cooovvrennee 1,000,000 4,841 11/10/2010 | 04/15/2032
84552Y LB SOUTHWESTERN ILL DEV AUTH REVENUE BOND.........ccovvernnee. AFE] ..............2,000,000 | ...... 7407 | .o 2,348,140 | ...ccovvuneee 2,000,000 | .coccoverenn 2,000,000 30,527 11/10/2010 | 10/15/2035
88275@ FK TEXAS STATE AGENCY . ceevrereneeee [ @ee | e 2 | e 1| iieinenn.58,546 | ..o 99.716 63,667 63,848 283,280 [ oo [ s 2,234 05/19/2003 | 02/15/2013
88275@ GP TEXAS STATE AGENCY . cevnvrernee | @ [ | o2 | T i 14,400 | i 99.716 15,917 15,962 25,793 | [ 660 05/05/2004 | 02/15/2013
89602N VL TRIBOROUGH BRDG & TUNL AUTH NY REVENUE BOND............... AFE] i 72,208 119.209 89,407 75,000 272,352 | e [ s 70 11/08/2010 | 11/15/2032
914760 7N UNIVERSITY OF OKLAHOMA INC REVENUE BOND .IFE] ..............1,000,000 | ...... 107.280 [ oo 1,072,800 ....1,000,000 ...1,000,000 05/11/2011 | 07/01/2041
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations . .. 22,380,551 | ... XXX........ 24,856,762 2,947,310 | ... 22,385,132 | o0 | i 14,824 | ............ 0 o0 | XX [ XXX | XXX e 433,910 ] 1,321,879 XXXoveo | o XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-B
31339L 6E FEDERAL HOME LOAN MORTGAGE CRP FHR 2378........cccccoovvmrnes [ ovvee [ [ v | e T 112,047 | L 106.480 17,472 ..110,323 L1333 | | e (72) ...6,619 | 09/06/2002 | 11/15/2031
3133TS JV FEDERAL HOME LOAN MORTGAGE CRP FHR 2306...........coccovuvnes | corivee oo [ erveeeni2 [ e 1| e 223,466 | ... 110.943 .243,881 221,223 | s | e 509 .13,189 | 07/28/2003 | 04/15/2031
31392C QY FEDERAL NATIONAL MTG ASSOC FNR 2002-21 H......oeevvvvemerrenins | ceveee [ [ [ 1| 67,546 | ..o 111.067 73,236 65,938 ...66,217 ...4,286 | 08/27/2002 | 04/25/2032
31393P vz FEDERAL HOME LOAN MORTGAGE CRP FHR 25%4.........ccoovvcenvenes | cveeee | [ [ 1 ..337.917 .364,907 339,189 338,487 12,720 | 07/29/2003 | 03/15/2032
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 740,976 .799,496 ..735,275 | ... ..737,260 . . .36,814 | ..... XXX...... | ..... XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........c.vverieiriisnsnniserssisesssissinens 23,121,527 | .. XXX.oooooo | v 25,656,258 23,682,585 | ............ 23,122,392 | .covevivrceeerea0 | 15,281 | oo [ P XXX | v 436,978 | ......... 1,358,693 |..... XXX.oooo. [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001192 AE 3|AGL CAPITAL CORPORATION GTD NOTES SENIOR.......ccccccovvevnee | eevvne [ oo [ cvvvneeen [2FE | ..ccc...849,008 | ...... 107.488 | ..coovvvnnd 967,392 | .o 900,000 W | 20,543 | oo 44,550 | 01/24/2007 | 01/15/2015
00139# AA 8|AIG LIFE INSURANCE COMPANY STRUCTURED SETTLEMENT..... [ @.... | .. [ -cveveree [ ceeeT | i .504,822 | ... 81.443 ...917,402 1,126,434 03/30/1998 | 09/15/2023
00206R AG 7|AT&T INC GLOBAL NOTES SENIOR UNSECURED.... 28.223| . ,564,460 2,000,000 12/03/2012 | 01/15/2038
00206R AR 3| AT&T INC GLOBAL NOTES SENIOR UNSECURED.........ccocevurevmveene [ vvree [ o | vervvieees | WAFE | 1,260,525 | ... 122.703 1,533,788 1,250,000 . 06/18/2009 | 02/15/2019
00206R AW 2| AT&T INC NOTES SENIOR UNSECURED.........c.coueervveverneremernennns | eevveee | o [eovevirenes | WIFE | 49,909 | ..o 105.958 52,979 50,000 289,937 | e [ s 17 . 04/26/2011 | 05/15/2016
00287Y AD 1[ABBVIE INC SR UNSECURED. . v o [ oo [ e | 2FE | ecc......868,007 | ... 105.580 [ ..ocvvvvirnnens 712,665 | ..oovocrirnns 675,000 | ..coovrrrirnne 668,023 | ..o | s 16 MN ...| .. 4,373 11/05/2012 | 11/06/2042
00751Y AB 2 [ADVANCE AUTO PARTS INC GLOBAL.........coevunrveemrrrcrirerenerirsninenes | covvree | oo | vevvvriiee | 2FE | 1,499,520 | ... 103.783 | ..o 1,556,745 | ...occvvvenee 1,500,000 | ..ooovvreenee 1,499,554 | ....ooiverrinerieri | e 34 | s | e | o800 | e 8504 | 0 | 31,125 | 33,375 | 01/11/2012 | 01/15/2022
00817Y AM 0 [AETNA INC SENIOR UNSECURED . ..1,033,799 | ....... 98.475 .1,033,988 1,050,000 11,033,838 | oo [ s 40 11/02/2012 | 11/15/2042
00846U AG 6|AGILENT TECHNOLOGIES INC DOMESTIC SENIOR.......cccovvvervienes ....2,438,608 ,807,847 2,450,000 | ... 2,840,883 | ..o [ e 972 | oo [ v | 000,000 [ 005060 | I s | . 56,486 | i 122,500 | 07/13/2010 | 07/15/2020
02209S AC 7 [ALTRIA GROUP INC GLOBAL NOTES........coccomevemeerrresererinenreninee | vveee | oo | veverveeeee | 2FE | iiiiiie.839,021 | ......106.688 | ...oovvvnvenee 773,488 | ..coovcrn. 725,000 | .ooovvevrrinns 749,981 (28,088) | ...veveverrerrirerienes [ erveriierineeneninseens | ereeeenn8.500 [ i 8352 | MN | 8,730 | s 61,625 | 08/27/2009 | 11/10/2013
02209S AJ 2 |ALTRIA GROUP INC GLOBAL NOTES.......ccoocomerumeemmrineirnerermsenenirnee | coveee | oo | vevvsenens | 2 2FE | i 146,593 | ... 139.093 ....165,521 ...119,000 139,678 ..(2,487) .11,008 | 01/15/2010 | 08/06/2019
02209S AN 3 |ALTRIA GROUP INC GLOBAL NOTES.. ,236,913 1,250,000 248,648 | [ s 48 08/06/2012 | 08/09/2022
025816 AY 5|AMERICAN EXPRESS GLOBAL SR UNSECURED.........ccoocumerrmeernee | vevnne [ o | eevvvrinn [WAFE | v 449,944 | 126,675 | oo 506,700 | ..oovrrrernens 400,000 | ..cooorvrernenne 434,238 (5,610) 01/15/2010 | 03/19/2018
02636@ AA 4|AMERICAN GENERAL LIFE STRUCTURED SETTLEMENT......ccccoves [ @.evr | oo | vorrerren2 | crvnee 1 ...3,425 3,450 | .o 3,362 | v [ e 133 06/19/1996 | 08/10/2013
02666Q B6 9 [AMERICAN HONDA FINANCE CORP MTNS (144A) 1,059,986 ,061,519 | v 1,050,000 | ..cooovvrennee 1,050,555 T8 [ e | e | e 8625 | 1 4409 [AO | 12,008 | e 48,563 | 04/11/2008 | 04/02/2013
026874 BW 6|AMERICAN INTL GROUP INC SR UNSECURED.........ccccooeemmvermermnees | covree [ v | cvvreinne [ 2FE | e, 2,232,240 | ...... 124432 ... 2,488,640 | .............. 2,000,000 | .ooovrrnene 2,214,219 (18,021) | ovvvecerrreneiseriieees | ceverveeinsesseineies | cererernn6400 [ i 4766 [ D ot | 5,689 | i 128,000 | 02/27/2012 | 12/15/2020
026874 CU 9|AMERICAN INTL GROUP INC SR UNSECURED. ...990,770 | ...... 114533 .1,145,330 1,000,000 991,219 | oo | v 449 .25,323 | 05/21/2012 | 06/01/2022
03027X AA 8|AMERICAN TOWER CORP SR UNSECURED 1,996,200 ,212,820 2,000,000 | ... 1,996,437 | oo [ e 237 03/07/2012 | 03/15/2022
03076C AE 6| AMERIPRISE FINANCIAL INC GLOBAL SR UNSECURED................. AFE| 1,023,380 | ...... 118.905| ..o 1,189,050 | .oovvvrenne 1,000,000 | ..coovervnee 1,018,013 ..(2,036) 03/22/2010 | 03/15/2020
03523T BE 7 |ANHEUSER-BUSCH INBEV WORLDWIDE GLOBAL. LAFE] ..3,382,645 | ...... 133.612 14,008,360 3,000,000 (42,307) 03/23/2011 | 01/15/2019
037735 CB 1|APPALACHIAN POWER COMPANY SR NOTES SENIOR... ..1,997,140 | ...... 108.296 .2,165,920 2,000,000 | ..ooereernn 1,999,293 | e | s 315 01/18/2005 | 02/01/2015
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037735 CP  0|APPALACHIAN POWER COMPANY SEINOR UNSECURED..........cccc. | vevree [ oo | cvvrirenne V2FE 303,373 135.875 339,688 250,000 | ..ocrririnen 290,352 ..(4,643) IO [ 7.950 ......... 5184 [ o | v 9,165 | coovvvirees 19,875 | 01/15/2010| 01/15/2020
039483 AK 8|ARCHER-DANIELS-MIDLAND COMPANY NOTES SENIOR......ccccouee | vevnee [ oo [ covrirnnae VAFE] e 1,397,749 | 101128 v 1,292,416 | .coovrrnne 1,278,000 | ..cooovevennee 1,282,139 (24,924) v | e 7125 ......... 5.087 [MS ... oo 30,353 | e 91,058 | 11/06/2007 | 03/01/2013
040447 AJ 5| ARISTOTLE HOLDINGS INC (144 A)......oovvvvinrirernirieererneirsssssisnnns [ covree [ o | verreniens W2FE| ... . 125,000 | 122,506 | e | s 197 e | e 3.900 ] ......... 4.165|FA ... ....2,519 | 02/06/2012 | 02/15/2022
040555 CG 7|ARIZONA PUBLIC SERVICE COMPANY US DOMESTIC.......ccouvervees | veveree [ oo [ crrvirnne W2FE]| ... 484,713 ...450,000 (8,461) IO 5.800......... 3.756 [JD ... 02/19/2010 | 06/30/2014
040555 CL 6|ARIZONA PUBLIC SERVICE COMPANY US DOMESTIC........cccooouuwe | cevvee [ oo [ crvirii .2FE 232,033 | ... 175,000 (3,366) | e 8.750 | .....n. 5.883|MS . 01/15/2010 | 03/01/2019
046265 AF 1|ASTORIA FINANCIAL CORP SR UNSECURED..........cccocvemvvcmmrcnerines | werivee [0 [ coreen 1 [ L2FE | .............3,000,000 | ......106.266 | .............. 3,187,980 | ..oovverncen 3,000,000 B I 5.000 06/14/2012 | 06/19/2017
05186@ AC 7 |AURORA NATIONAL LIFE ANNUITY 30,720 | oo 22,581 | s [ e 14 03/25/1998 | 10/25/2017
05186@ AE 3|AURORA NATIONAL LIFE ANNUITY 26,499 03/31/1998 | 12/03/2018
053332 AH 5|AUTOZONE INC GLOBAL SENIOR UNSECURED. . . 1,500,000 | ..oovvrennee 1,522,478 v | e 6.500 07/28/2009 | 01/15/2014
053332 AK  8|AUTOZONE INC US DOMESTIC SR UNSECURED...........cccooomuvverirene | cevree [ o [ ervrii L2FE] ............2,768,668 | ... 109.522] .... 2,728,074 | e 5.750 08/27/2009 | 01/15/2015
053332 AL 6|AUTOZONE INC SR UNSECURED [SSSTURUSSTOSPIRPPIN SURPRORS IV OO 1|.2FE| ..............1,068,320 | ...... 107.939] .............1,079,390 | ..............1,000,000 | .......c...... 1,063,840 IO 4.000 05/18/2012 | 11/15/2020
05348E AN 9 [AVALONBAY COMMUNITIES DOMESTIC MTN SR UNSECURED..... | .ccccee | oo | cevereenne V2FE | e 157,314 | 118.992] ... B 6.100 01/15/2010 | 03/15/2020
05531F AB 9|BB&T CORPORATION SR UNSECURED...... AFE] 926,024 | 127.448 03/29/2011 | 04/30/2019
05564E BL 9 |BRE PROPERTIES INC SENIOR UNSECURED..........ccconuvemeemmrinnens | overs | oo | vererneenne W2FE| 5,141,390 | ... 113.314] ... 12/13/2010 | 03/15/2021
06050T KW 1|BANK OF AMERICA NA US DOMESTIC BANK NOTE........cocomivvrns [wovrne [ oo | verrvrrnns .2FE 582,340 | ...... 115.2111 ... 10/21/2010 | 06/15/2017
06051G EC 9 |BANK OF AMERICA CORP SR UNSECURED 821,568 | ...... 118.589 | .... 03/29/2011 | 07/01/2020
06051G EM 7 [BANK OF AMERICA CORP SR UNSECURED... 526,905 | ...... 120.367] ... 02/03/2012 | 01/24/2022
06051G EN 5 |BANK OF AMERICA CORP SR UNSECURED... 2,559,420 | ...... 124.759 ..2,558,786 12/03/2012 | 02/07/2042
06051G EQ 8|BANK OF AMERICA CORP SR UNSECURED... . ...1,986,880 | ...... 108.643 ] .... 1,988,620 04/20/2012 | 03/22/2017
06406J HB 4 |BANK OF NEW YORK MELLON CORP SR SUB MTNS.........ccccouevuie [ omrre | oo | verirerinne AFE 242,205 | ...... 108.295 250,000 05/27/2008 | 03/15/2015
073902 KF 4|BEAR STEARNS COMPANIES LLC GLOBAL NOTES........cocccmuurmerires | vevree [ oo [ crvrvirne IFE 108,460 | ...... 111460 | ..o 122,606 | oo 110,000 04/20/2007 | 10/30/2015
073902 PN 2|BEAR STEARNS COMPANIES LLC SUB NOTES SUB.......ccccoeevumene | coveree | o [rrviiviin AFE 346,191 | ...... 112.841 350,000 03/22/2007 | 01/22/2017
073902 RU 4|BEAR STEARNS COMPANIES LLC GLOBAL SR UNS.......cccooimerrnee | verree [ oo [ ervrrrr FE] ..5,385,694 | ...... 125.239 ....4,675,000 04/06/2010 | 02/01/2018
07986@ AA 9|BELLSOUTH NON QUALIFIED PLAN DEFFERED CO.........cccconerennnr (@100 I 2| LI I 231,030 | ........ 96.229 296,924 05/12/1998 | 01/01/2016
081331 AF 7 |BELVOIR LAND LLC MILITARY HOUSING (144A)........cccocovvrmrnecnneins | eoreee oo [rrvinin AFE 873,720 | ....... 94558 | ....oceerern 945,580 | ..o 1,000,000 | oo 875,811 | i | e 989 [ | e | e 5.400 11/02/2010 | 12/15/2047
09256B AD 9 |BLACKSTONE HOLDINGS FINANCE SR UNSECURED e [ [ 1FE ..2,152,940 | ...... 106.306 | ..............2,126,120 | .............2,000,000 | ..cooeeree2,152,757 [ oo [ e (189) | e [ e [ e 4.750 12/20/2012 | 02/15/2023
118230 AD 3|BUCKEYE PARTNERS LP NOTES SENIOR UNSECURED..........ccocee | vovueee | o [ wvrvrenns .2FE ..1,268,241 | ...... 106.566 | .............1,385,358 | ............1,300,000 | ...cocccoecc.1,290,497 | ooiioviiniirrvnnns [ v 928 | e [ e [ e 5.300 12/19/2007 | 10/15/2014
118230 AE 1|BUCKEYE PARTNERS LP SR NOTES SENIOR UNSECURED.......... | .ccoeee | [ worevienns W2FE]| ... 998,140 | ...... 108471 .....oee...ee.. 1,084,710 | ............. 1,000,000 | oo 999,168 [ oo [ rverirerreens 180 | e [ e [ e 5.125 06/27/2005 | 07/01/2017
12189L AF  8|BURLINGTON NORTH SANTA FE SENIOR UNSECURED........cccoouwe | covveee | oo | wovrrrens 1| .2FE| oo, 124691 | ... 106.926 | ......coc.0rr.. 133,658 | oo 125,000 | covovvvreeeee 124725 | e |28 [ s | e | s 3.450 08/17/2011 | 09/15/2021
126650 BX 7|CVSICAREMARK CORP SENIOR UNSECURED.........ccccvuvvvrvvrernens [ eoviee [ [rvirnnnn 1|..2FE ..2,483,660 | ...... 124.506 2,000,000 | .coeererrnn 2,483,013 | oo | e (BAT) | o | e | e 5.750 12/03/2012 | 05/15/2041
134917 B@ 1| CANADA LIFE ASSURANCE COMPANY ANNUITY .....ovvvmurmmerirmrenens [ @evee | o | weerrrs 2| 1 120,393 | ........ 76.204 06/15/2004 | 07/15/2020
14040H AN 5 |CAPITAL ONE FINANCIAL CORP SUB NOTES SUB.........ccocoomuvmeires | orees | oo | verirneenne ..2FE 810,976 | ...... 114.599 | ... 05/15/2007 | 09/01/2016
14040H AR 6 |CAPITAL ONE FINANCIAL CORP DOMESTIC SR.........cocemmrvmerrerirns | overes | oo | verereeenne .2FE ..2,746,095 | ...... 122.475] ... 01/15/2010 | 09/15/2017
14040H AY 1 |CAPITAL ONE FINANCIAL CORP SR UNSECURED.........cccccouvermmrnnee | onree | oo | verirneenne .2FE 791,895 | ...... 115.750] ... 03/01/2012 | 07/15/2021
140420 MV 9| CAPITAL ONE BANK USA NA US DOMESTIC.. .2FE 1,005,184 03/29/2011| 07/15/2019
142339 AF 7| CARLISLE COMPANIES INC SR UNSECURED...........ccoomevrmrerneernnnnns [ v e [ verrens 1|.2FE]| ... 11/15/2012 | 11/15/2022
14912L 3S 8| CATERPILLAR FNCL SERVICES CORP MTNS SENIOR.......ccocvmvveres | covvene | o [ wrrrrrenns AFE ] 02/04/2008 | 02/08/2013
14987B AC 7|CC HOLDINGS GS V LLC SECURED ISSVTURURTOSRPSTORS INVPURVRN VR ISP .2FE 12/11/2012 | 04/15/2023
15189Y AB 2| CENTERPOINT ENERGY RESOURCES GLOBAL UNSECURED....... | cccoeee | o [ wrevrnees .2FE (17,124) 05/28/2009 | 04/01/2013
15189Y AC 0|CENTERPOINT ENERGY RESOURCES DOMESTIC SR V2FE | 112,302 114.563 ..(2,057) 07/20/2010 | 05/01/2016
172967 EH 0|CITIGROUP INC SENIOR UNSECURED JAFE 3,260,015 | e 117.815] .... (26,212) 12/14/2011 | 08/15/2017
172967 EM 9| CITIGROUP INC GLOBAL SR UNSECURED..........coocomvvemrimrineinnies | vveeie | [ rvriienns VAFE] 2,161,180 | .. 119.206 (23,805) 10/19/2011 | 11/21/2017
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172967 EP 2| CITIGROUP INC SR UNSECURED..........ccoovureririrreiiieiiincnirenesenens B [ AFE] v 1,346,240 | ......131.646 | .............. 1,316,460 | .....ccooouee 1,000,000 | ..coovereenne 1,345,733 [ ..o [ s (507) v | e 6.875 MS 12/03/2012 | 03/05/2038
172967 ES 6| CITIGROUP INC GLOBAL SR UNSECURED...........ccccomirerrrrerirerirenns B VAFE] v 1,041,488 | ......119.932| ....cccounnee 1,298,863 | ..cooovvvnne 1,083,000 | ..cooovvrennee 1,054,940 | ..o [ e 3,998 v | e 6.125 MN . 06/05/2009 | 05/15/2018
172967 EZ 0|CITIGROUP INC US SENIOR UNSECURED IO I AFE] . ..5,826,825 | ....107.421 | .............. 6,122,997 | ...ccovvnnnn 5,700,000 (25,948) R O 5.500 AO ... 10/29/2009 | 10/15/2014
172967 FW 6| CITIGROUP INC SENIOR UNSECURED I [ LFE] 499,315 553,900 500,000 | ..ovrerrrnen 899,437 | oo [ e 122 IO 4.450 o 01/03/2012 | 01/10/2017
20030N AG 6|COMCAST CORPORATION GTD NOTES SENIOR UNSECURED [ I L2FE| ... 996,040 +..1,000,000 | ..ooveeiennn998,524 | s | i 383 [ [ 4.950 D .. 06/06/2005 | 06/15/2016
20825C AS 3| CONOCOPHILLIPS GLOBAL NOTE... B [ AFE] 527,514 529,000 | ..covrieerenen528,647 | oo [ v 310 v | e 4.750 FA ... 01/29/2009 | 02/01/2014
21079N AA 9| CONTINENTAL AIRLINES INC GLOBAL L2FE]| ... 371,373 380,202 | coovvreereeenBT3ATA | e [ e 636 B I 5.983 AO .. 01/15/2010 | 04/19/2022
21079T AA 6| CONTINENTAL AIRLINES INC 2009-1 .2FE 3,069,959 2,666,631 (56,278) 09/14/2010 | 07/08/2016
21079U AA 3| CONTINENTAL AIRLINES INC 2009-2... . W2FE]| ... 118,749 109,572 | covvvvvereeeeen T1T,378 | s | v (899) 06/07/2011 | 11/10/2019
213185 EX 5[COOK COUNTY ILLINOIS MUNICIPAL BOND (REVENUE)... I I AFE| L ...1,997,700 122,000,000 | coooreeeeeennn 1,997,719 | oo | s 19 O 6.205 MN 10/12/2011 | 11/15/2033
222862 AF 1|COVENTRY HEALTH CARE INC GLOBAL UNSECURED I [ W2FE]| ... 120,000 ..(3,532) v | e 6.125 A 07/27/2011 | 01/15/2015
224044 BU 0|COX COMMUNICATIONS INC PRIVATE 144A NOTE... B L2FE| ... (33,169) B 9.375 o 06/25/2009 | 01/15/2019
224044 BY 2[{COX COMMUNICATIONS INC PRIVATE 144A .2FE A 11/26/2012 | 12/15/2042
22966R AA 4| CUBESMART LP SR UNSECURED . W2FE| .. 22,191,089 | oo | i (251) 12/20/2012 | 07/15/2022
23311R AB 2|DCP MIDSTREAM LLC NOTES (144A) I N LW2FE| .. 1,671,909 (75,488) D .. 02/26/2010| 12/01/2013
23311R AD 8|DCP MIDSTREAM LLC SR UNSECURED. I [ W2FE| .. 1,777,145 ..(3,056) MS 04/16/2010 | 03/15/2020
23311R AE 6| DCP MIDSTREAM LLC NOTES......c.oviimirierinriieeiseissssesesssesecesneens L2FE| 999,510 | ......105.838 ] ..............1,058,380 | .............1,000,000 | ...coooiiriein99,547 | oo | s 34 MS 09/14/2011 | 09/30/2021
247361 ZH 4|DELTAAIR LINES INC 2010-2A. W2FE]| ... 11/15/2010 | 11/23/2019
24736T AA 5|DELTA AIRLINES 2009 1A.......cocovvnee. . W2FE| .. . (16,976) 09/14/2010 | 12/17/2019
2515E0 AA 7 |DEUTSCHE BANK FINANCIAL LLC GTD SUB MTNS IO .2FE| ... 1,192,023 | oo | e 3,375 FA ... 11/15/2007 | 03/02/2015
25459H AY 1|DIRECTTV HOLDINGS/FINANCE SENIOR UNSECURED. I [ W2FE| .. 5,291,333 (37,617) MS 07/27/2012 | 03/01/2016
254709 AE 8|DISCOVER FINANCIAL SERVICE DOMESTIC SR UNSECURED. [ I L2FE| ... 156,219 (2,303) o 01/15/2010 | 07/15/2019
260543 BW 2|DOW CHEMICAL COMPANY (THE) GLOBAL SR UNSECURED I [ W2FE]| ... 990,322 (5,407) MN 06/25/2009 | 05/15/2014
260543 BX 0|DOW CHEMICAL COMPANY (THE) GLOBAL SR UNSECURED I [ V2FE | 1,205,630 (19,683) MN .. 04/06/2010 | 05/15/2019
260543 CA 9 |{DOW CHEMICAL COMPANY (THE) GLOBAL SENIOR. B W2FE| ... 827,533 825,000 | ..ocoviereee826,104 | oo | e (476) FA ... 08/27/2009 | 02/15/2015
260543 CF 8|DOW CHEMICAL COMPANY (THE) US GLOBAL SR.... . 1|.2FE]| ... ...1,027,160 . 1,000,000 (1,507) MN .. 05/18/2012 | 11/15/2021
264399 EQ 5|DUKE ENERGY CAROLINAS LLC GLOBAL NOTES I [ .2FE]| ... 873,355 929,653 | .... 875,000 | ..ovverreeen 874,603 | oo [ v 344 FA ... 01/21/2009 | 02/01/2014
26439R AQ 9|SPECTRA ENERGY CAPITAL LLC GTD SR NOTES I [ W2FE]| ... 982,260 | ......105.187 | .....ccoo.uce. 1,051,870 | .cooovrreneee 1,000,000 | ..ocovirreernn996,534 [ oo | e, 2,810 MS .. 03/09/2007 | 03/01/2014
26441Y AS 6|DUKE REALTY LP DOMESTIC SR UNSECURED........c.ccoovrereriirnenns I [ V2FE | s 483,455 | ... 111.625| ..o 502,313 | oo 450,000 (6,555) FA ... 01/15/2010 | 02/15/2015
26441Y AT 4 |DUKE REALTY LP SR UNSECURED........ccccoemvrrvirrerinninns IO I W2FE| ... ..2,432,108 2,000,000 (42,313) FA ... 10/13/2010 | 08/15/2019
26884A AX 1 [ERP OPERATING LP DOMESTIC SR UNSECURED............ccocourrrnnes I [ W2FE]| ... 526,832 520,000 | ..oovvovrrnnnns 524,851 | e [ s (854) o 01/15/2010 | 06/15/2017
26884A AZ 6|ERP OPERATING LP DOMESTIC SR UNSECURED I [ L2FE]| ... ...1,643,714 11,650,000 | .o 1,644,241 | i | s 505 D ... 12/07/2011 | 12/15/2021
26884L AA 7|EQT CORPORATION DOMESTIC SR UNSECURED I [ W2FE]| ... 176,415 (2,465) D ... 01/15/2010 | 06/01/2019
26884T AD 4|ERAC USA FINANCE COMPANY (144A) W2FE]| ... 2,039,124 (3,633) FA ... 11/14/2011 | 08/16/2021
277432 AN 0 [EASTMAN CHEMICAL COMPANY SR UNSECURED .2FE .2,109,914 BB6) [ oo [ e | 3,600 | el 2,925 | FA L 12/03/2012 | 08/15/2022
278865 AH 3|ECOLAB INC SR NOTES SENIOR UNSECURED B [ W2FE]| .. 2,998,030 | ..eocvrrerirererenrenes [ e 861 | ooevrereeeernenineines | cevenerseeniinenneninnee | verennen 8875 [ e 4.908 [ FA ... 02/05/2008 | 02/15/2015
28370T AF 6|EL PASO PIPELINE PARTNERS SR UNSECURED . 1].2FE| ... 4 MN .. 11/01/2012 | 11/01/2042
29250R AF 3 |ENBRIDGE ENERGY PARTNERS LP NOTES SENIOR. I [ W2FE| .. A D .. 12/01/2004 | 12/15/2014
29266R AB 4 |ENERGIZER HOLDINGS INC SENIOR NOTES B W2FE| ... (7,085) 117,500 | 02/17/2012 | 05/19/2021
29273R AB 5|ENERGY TRANSFER PARTNERS LP GLOBAL BONDS... .2FE 07/29/2005 | 02/01/2015
29273R AK 5|ENERGY TRANSFER PARTNERS LP SENIOR UNSECURED.. I [ W2FE| ... (6,952) 03/30/2009 | 03/15/2019
29365P AQ 5|ENTERGY GULF STATES LA US DOMESTIC.......coovvvrmreirrirriiniinnns B V2FE 124,826 | ... 108.899 | ... 136,124 | 125,000 | i 124,860 [ o | s 15 09/27/2010 | 10/01/2020
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29379V AQ 6 |ENTERPRISE PRODUCTS OPERATING LLC.......coooveverinrrinnrneires | ovrie | oo | vererrenne V2FE 2,305,520 | ...... 125.746 | ..........c.. 2,514,920 | ..occvennee. 2,000,000 | .ooovvrnee 2,300,772 W(4,501) [ oo | e | e 6450 ......... 5.397 [MS .| oo 43,000 | .coovvreene 129,000 | 12/02/2011 | 09/01/2040
29379V AX 1|ENTERPRISE PRODUCTS OPERATING LLC.......cccoveurerermrenerirenirnens | eevnee oo [ eeririins V2FE | 199,882 | ...... 100.451 200,902 200,000 | ..oocrerrirns 199,897 | oo | e 15 [ s | e | e 1.250] ...oonc. 1.270|FA ... 08/06/2012 | 08/13/2015
29380T AT 2|ENTERTAINMENT PROPERTIES TRUST SENIOR UNSECURED..... |.ccccce |0 [ eoverinrne 1|.2FE]| ... ..1,999,960 | ...... 103.691] .... +.2,000,000 | .o 1,999,985 | oo | e 25 | e | e | 5.750 | ......... 5.750 | FA ... 08/01/2012 | 08/15/2022
294429 AF  2|EQUIFAXINC SR NOTES SENIOR UNSECURED..........ccouvvmmermerirnee | vevnee [ oo [ crrvrir W2FE]| ... 926,550 | ...... 117.040] .... (2,891) [ oo | evrerverieeeneeeniee | v 6.300......... 5.894|JJ ... 10/19/2007 | 07/01/2017
30161M AD 5|EXELON GENERATION COMPANY LLC SR GLOBAL.........ccooeommverreer | corvee oo [ crrrriins V2FE | i 733,659 | .. 104.898 | ...covervreerna 786,735 | o 750,000 | oo 746,805 [ oo | e, 2,906 | oo [ | i 5.350 | ......... 57794 ... 02/26/2008 | 01/15/2014
302182 AD 2|EXPRESS SCRIPTS INC GLOBAL SR UNSECURED.... e [ e [ W2FE ] 2,607,550 | ... 107.787] .... (22,680) | ..ovvveernreeriieriienes [ e [ e 6.250......... 5.243|JD ... 08/11/2009 | 06/15/2014
302508 BA 3|FMR LLC GLOBAL NOTES (144A) SR UNSECURED.........ccccoocvmmrenne | vevonne [ oo | wevvmrin [ WAFE] 1,986,691 | ... 100.852] ..............2,022,083 | .............2,005,000 | ....cc.cccc..2,004,568 | ...ooomirorrimrrcrins | ovrrrrerincens 2,604 01/03/2005 | 03/01/2013
313747 AQ 0|FEDERAL REALTY INVS TRUST DOMESTIC SR UNSECURED........ | ccocee | oo [ovriviernn [W2FE| v 493,241 | Lo 107.662 (5,123) 01/15/2010 | 08/15/2014
31574# AA 5| FIDELITY AND GUARANTY LIFE ANNUITY....cooovvemvvnenneenernrmnrnenns | @eeee [ [ [ e | 22,241 | i 83.324 | v 33,579 | 40,300 | 24,350 | e | e 1,044 11/30/2010 | 04/01/2023
316773 CF 5|FIFTH THIRD BANCORP SUB GLOBAL NOTES SUB.......cccoevevvvine [ voveees | oo [evviiveenn [L2FE ] ..cnnn.2,362,859 | ... 112.646 2,369,345 | ..oovovevrrerricens [ e 1,218 01/23/2007 | 01/15/2017
33582V AB 4 |FIRST NIAGARA FINANCIAL GROUP US DOMESTIC.........cccouuiverre | oveees | oo | vererveries | 2FE | 1,027,760 | ... 119.687 1,021,702 (2,311) 03/18/2010 | 03/19/2020
33766 AB 9 |FIRSTENERGY SOLUTIONS CORP (144A).........covverveemmrvmmrnerirneeinns | ovees | oo | vevevneeens | 2FE | 002,998,782 | ..... 107.475 02,999,550 | ovevucirrrieiieniens | e 197 12/22/2009 | 02/15/2015
337738 AL 2 |FISERV INC DOMESTIC NOTES........ccocomurvmmrrernnirermnsessnrssssnnnnne | eoveeee | oo [evvriveonn [W2FE | v 498,305 | ... 110.258 A98,517 [ e [ e 139 06/06/2011 | 06/15/2021
345397 VU 4|FORD MOTOR CREDIT NOTES.......cccommurmmrereemminnermersesssenssesesennns 2FE| ... 1,158,580 | ...... 116.454 | ... ..1,157,518 (1,062) 12/03/2012 | 08/02/2021
35671D AU 9| FREEPORT-MCMORAN COPPER & GOLD SR UNSECURED............ | cevevee [ oo | vevrerns 1|.2FE]| ... 1,984,930 | ..ocvveiniiericines | e 30 12/20/2012 | 03/01/2022
36962G 3M 4 |GENERAL ELECTRIC CAPITAL CORP GLOBAL NOTE e [ e 1|.1FE| ... 1,024,687 (4,279) 04/05/2011 | 11/15/2067
36962G 3P 7 |GENERAL ELECTRIC CAPITAL CORP GLOBAL SR.......ccconvvemivnerns | errere | oo | vevirreenne AFE] . 1,820,458 | ....coovverrierirenins [ e (617) 11/20/2012 | 01/14/2038
36962G 5J 9|GENERAL ELECTRIC CAPITAL CORP SENIOR UNSECURED AFE ..2,039,201 (3,399) 01/04/2012 | 10/17/2021
36962G 6F 6|GENERAL ELECTRIC CAPITAL CORP SENIOR UNSECURED JIFE] .....2,051,580 | ......102.169 | ..............2,043,380 | ..............2,000,000 | .............. 2,051,263 | .oooocvereererineinens | e (317) 12/03/2012 | 09/07/2022
36962G W7 5|GENERAL ELECTRIC CAPITAL CORP SENIOR UNSECURED.......... | cecouee | oo | cervrirnne AFE | e 84,750 | 87.616 | .o 87,616 100,000 286,419 | e [ 889 02/07/2011 | 05/05/2026
36962G Y4 0|GENERAL ELECTRIC CAPITAL CORP GLOBAL MTN......cccvevrerernees | ovrees | oo | verereenne VAFE] 216,966 | ... 114.940 229,880 200,000 | ..ocrveerinen 211,516 (2,775) 12/27/2010 | 10/20/2016
37247D AL 0| GENWORTH FINANCIAL INC SR UNSECURED........c.coovvmmremrimninnee | cervene | o [ evrireens L2FE | 1,133,600 | . 117.998 1 .... 1,128,569 (5,031) . 10/24/2012 | 12/15/2016
372917 AS 3| GENZYME CORP SENIOR NOTES.........ccoumirverimineriseennineinenines | vevree [ oo [ crvveiinns VAFE] 1,636,942 | L 117.818] ... , , R 1,639,450 | ....coonvverirerireni | v 1,138 ..82,500 | 10/25/2010 | 06/15/2020
375558 AU 7 |GILEAD SCIENCES INC SR UNSECURED........c.coovumeemmrererinmeinenins | weveee [ oo [ cernerinns 1|.2FE| .............2,993,100 | ...... 114.100 | .ovorernes 3,423,000 | ..ooovrvnnes 3,000,000 | .oooverneen 2,993,654 | ..oorvererineiienn | e 530 [ cevrrrerineennninneines | cerenerieenineennninee | eerernen 800 | 14429 |JD | 11,000 | e 127,600 | 12/06/2011 | 12/01/2021
38141E A2 5|GOLDMAN SACHS GROUP INC GLOBAL SR UNSECURED..........ccc. | wovvee | or | verirneenne AFE | i 447,953 | 125.864 | .... (6,704) ..28,500 | 01/15/2010 | 02/15/2019
38141G ER 1 |GOLDMAN SACHS GROUP INC (THE) SENIOR UNSECURED......... |.cocee | oo | vererneenne VAFE] . 164,402 | 113.781] ... (2,389) ...8,625 | 01/10/2011 | 10/01/2016
38141G GT 5|GOLDMAN SACHS GROUP INC (THE) SR UNSECURED........c.cooovee | orvere | oo | cevireenne VAFE 1,974,420 | 104.278] .... 1,979,520 [ ..oveoeeerreneriienis | e 5,100 05/17/2012 | 05/03/2015
38143U AW 1| GOLDMAN SACHS GROUP INC (THE) NOTES SENIOR.......c.coevrvuee [ vervrne | [ wrevirenes VFE] ..1,993,720 | ...... 106.633 ] .... . R 1,998,677 [ ..ovorveririrrineiins | v 708 11/01/2004 | 10/01/2014
40414L AA  7|HCP INC DOMESTIC SR UNSECURED.........cccoseuemrvmerreriseerneniineens | eevnee [ oo [ coviriinns V2FE | 233,016 | ...... 121.287 272,8% | .... 225,000 | .oocrerriinnen 230,746 | ..o | s (945) 07/09/2010 | 01/30/2018
40414L AD 1 [HCP INC SENIOR UNSECURED..........ccoevmiinrermrieinirneiersneisensssssssnnes | evvneen | oo [ eovevenns 1|.2FE]| ... ..2,437,236 | ...... 113.960 | ...ooeeeee 2,792,020 | ..cvvvennee 2,450,000 22439170 | e | e 1,042 01/19/2011| 02/01/2021
40621P AB 5|HALLIBURTON COMPANY MTNS SENIOR UNSECURED.........ccocooee | vevree [ oo [ crrriinnee LFE] 256,129 | ...... 125.658 282,731 225,000 (3,062) 03/14/2007 | 05/12/2017
416515 AU 8|HARTFORD FINCL SERV GROUP INC SR NOTES..........cocommrvmmrnnee | eevnee [ oo [ crririi .2FE]| ... 260,190 | ...... 119.010 297,525 250,000 | .ovvveerrennn256,116 | oo [ e (985) 05/16/2008 | 03/15/2018
42217K AS 5|HEALTH CARE REIT INC SENIOR UNSECURED...........cocconivemereninns | verree [ oo [ errvriin W2FE]| ... 248243 | ...... 117.215 293,038 250,000 | .oovreerrnrn 248,625 | oo [ e 145 03/30/2010 | 04/15/2020
42217K AU  0|HEALTH CARE REIT INC SENIOR UNSECURED...........coccmmvemeermmrenns | wevvee [ oo [ correiis 1|.2FE]| ... 996,160 | ...... 108.849 | .... 11,000,000 | .oovirereern996,654 [ oo | e 339 09/08/2011 | 01/15/2021
42217K BB 1|HEALTH CARE REIT INC SR UNSECURED.. A1..2FE 1,015,529 5.980] ... .983,795 1,025,000 1112712012 | 03/15/2043
42225B AA 4 |HEALTHCARE REALTY TRUST DOMESTIC SR UNSECURED.......... |ccovee [ o [ ceriviinnee W2FE]| ... 186,019 | ...... 114.340 205,812 180,000 | covvvvverrereen 183776 | e | e (805) 01/15/2010 | 01/17/2017
42809H AC 1|HESS CORPORATION SR UNSECURED.........cccocomurrnrimeinernneinneins | crvene | [ rveireens L2FE| 5324618 | ... 123.055 (9,249) 11/21/2011 | 01/15/2040
428236 BR 3|HEWLETT-PACKARD COMPANY GLOBAL SR UNSECURED........... | cccoree [ oo | covvrnnnae V2FE 3,296,310 | ... 99.111] .0 2,973,330 | .............3,000,000 | ..oooveenecs 3,291,885 .(4,086) 11/21/2011 | 09/15/2041
437076 AP 7|HOME DEPOT INC (THE) GLOBAL SR UNSECURED AFE] 2,676,228 | ... 1142421 ............2,884,611 | .............2,5625,000 | .............. 2,609,290 (24,452) 02/25/2010 | 03/01/2016
440327 AH 7|HORACE MANN EDUCATORS CORP SR NOTES SENIOR.. L2FE] 1,992,860 | ... 104.051 L1997,846 [ e [ e 792 06/06/2005 | 06/15/2015
441812 KD 5|HSBC FINANCE CORPORATION GLOBAL NOTES SENIOR.... VFE] ...1,981,800 | ...... 102.188] .... R 1,998,647 [ ..oveoevevrrreriieni | e 2,425 11/08/2004 | 07/15/2013
448579 AD 4 |HYATT HOTELS CORPS SR UNSECURED.........ccocoosvemvrimniienriienennns | eovvee [ oo | cereriinns 1| .2FE| oo 2,170,660 | ...... 112.998] ..............2,259,960 | ..............2,000,000 | .............. 2,160,624 (10,036) 04/26/2012 | 08/15/2021
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45167R AE 4 |IDEX CORPORATION SENIOR UNSECURED..........cccoovueirimirierirnnes V2FE 3,183,136 | ...... 105.421 | oo 3,373,472 | oo 3,200,000 | ...oovvvrnens 3,186,060 | ...courvenrieriirirnes | e 1,425 [ v | eevervsrneieeninens | eereeernid500 [ 1004566 [ D o [ e 6,400 | ..oovvonee 144,000 | 12/01/2010| 12/15/2020
459902 AS 1|INTERNATIONAL GAME TECHNOLOGY SR UNSECURED V2FE | 2,169,140 | ... 108.016] ..............2,160,320 | ..............2,000,000 | .............. 2,157,078 (12,082) | ..vovvereernniserinenes [ eeveriieriinenneenneens | eereerenn8.500 | i 4.259 | D s | s 4,889 | ..o 110,000 | 04/19/2012 | 06/15/2020
460146 CA 9 |INTERNATIONAL PAPER CO SR UNSECURED L2FE 1,216,940 | 129.283] .............1,292,830 | ..............1,000,000 | .............. 1,172,197 (27,416) 05/02/2011 | 06/15/2018
460146 CE 1|INTERNATIONAL PAPER CO GLOBAL SR UNSECURED.... V2FE | e 1,714,665 | 130.868] ..............1,963,020 | ..............1,500,000 | .............. 1,674,546 (15,250) 03/18/2010 | 08/15/2021
460690 BH 2|THE INTERPUBLIC GROUP OF GLOBAL SR NOTES... L2FE | 987,370 | 103.870{ ..............1,038,700 | ..............1,000,000 | ...cooceirern 988,222 | oo | e 852 02/28/2012 | 03/15/2022
46625H HZ 6|JPMORGAN CHASE & CO GLOBAL SENIOR NOTES... VAFE] 3,071,760 | 114.017] .... . (6,051) 01/10/2012 | 05/10/2021
478366 BB 2|JOHNSON CONTROLS INC SR UNSECURED W2FE| 1,998,500 | ... 111.698] .... 1,998,520 [ ..ooveoucerrenerrerins | e 18 11/29/2011 | 12/01/2041
49306C AH 4|KEY BANKN.A. SUBORD MEDIUM TERM BANK NOTE... W2FE ] 2,997,300 | ... 106.885 22,999,379 | o [ e 386 08/15/2007 | 07/01/2014
49326E ED 1|KEYCORP SENIOR UNSECURED... .2FE] .............1,520,880 | ...... 116.924 | .... 1,518,798 (1,781) 10/20/2011 | 03/24/2021
49427R AF  9|KILROY REALTY LP PRIV PLMT V2FE | 99177 | 1204431 ...........1,204,430 | ..............1,000,000 | ...coeiererrni 993,167 | oo | e 691 12/01/2010 | 06/01/2020
50075N AX 2| KRAFT FOODS INC US DOMESTIC SR UNSECURED. V2FE 2,161,147 | 107.041] .... . (59,846) 02/19/2010 | 02/19/2014
50075N BA 1|KRAFT FOODS INC GLOBAL SR UNSECURED... V2FE i 58,216 | 121.196 | .... 58,700 258,331 [ s [ s 41 02/04/2010 | 02/10/2020
50076Q AS 5|KRAFT FOODS INC GLOBAL SR UNSECURED... V2FE | i 84,572 | 121.196 65,000 2B4.592 [ [ 21 08/01/2012 | 02/10/2020
50540R AJ 1|LABORATORY CORP OF AMERICA HLD DOMESTIC.. V2FE | i 4,738,143 | 111.103| ..ooorernn.5,166,290 | .oooecnee 4,650,000 | ..oovvvrnvnne 4,734,762 (4,874) 11/16/2010 | 11/15/2020
524901 AQ 8|LEGG MASON INC SENIOR UNSECURED 2FE 1929740 | 110.668 | .... 1,950,000 | vovoeerrenn 1,931,217 [ i [ e 1,478 05/16/2012 | 05/21/2019
534187 AX 7|LINCOLN NATIONAL CORPORATION DOMESTIC SR V2FE 120,574 134.197] ... (1,886) 01/15/2010 | 07/01/2019
534187 BA 6|LINCOLN NATIONAL CORPORATION SR UNSECURED.. W2FE| 2,582,980 | ... 130.154 ] .... 2,582,305 | ..oocverrirneiinrieens | e (675) 12/03/2012 | 06/15/2040
548661 CR 6|LOWE'S COMPANIES INC SR UNSECURED.... AFE ..2,238,886 (4,081) 12/02/2011 | 04/15/2040
55266L CE 4|MBIA GLOBAL FUNDING LLC GLOBAL MTN PROG. VAFE| 1,497,750 | .. 77751 1,166,265 . 1,500,000 e 1,499,059 [ ..o | v 198 03/01/2005 | 03/02/2017
559080 AA 4| MAGELLAN MIDSTREAM PARTNERS LP NOTES SENIOR.. .2FE 1,285,320 | ..ovocvevicieriiinis | e 9,526 03/03/2009 | 06/01/2014
56585A AD 4 [MARATHON PETROLEUM CORP SR UNSECURED W2FE| 2,351,900 | ......117.684] ..............2,353,680 | ..............2,000,000 | .............. 2,349,162 (2,738) 12/03/2012 | 03/01/2021
580135 S# 9|[McDONALDS CORPORATION STRUCTURED SETTLEMENT.....ccc. | @-eve | o+ [ corerreni2 [ vonee 1 X . 150,000 ...75,690 01/13/1998 | 04/24/2015
581557 AX 3|MCKESSON CORPORATION US DOMESTIC NOTES. AFE] .573,039 | ...... 130.646 | .... T51,215 | 575,000 | ..cocovrrrirenns 573,639 | .o | e 169 02/09/2009 | 02/15/2019
581557 AZ 8|MCKESSON CORPORATION SENIOR UNSECURED VAFE] v 1,073,775 | ..... 100.033| ..o 1,075,355 | .cooovrrnne 1,075,000 | ..coooverennee 1,073,780 6 11/29/2012 | 12/15/2022
585515 AG 4 |MELLON FUNDING CORPORATION GTD FLT RT NOTES... AFE 772,032 | ...... 106.339 850,712 | .... 800,000 | .cocriereeree 793,553 | oo | e 4,403 06/14/2007 | 05/15/2014
59018Y TZ 4|MERRILL LYNCH & CO INC MTNS SENIOR UNSECURED.. 1FE ..5,189,884 | ...... 106.274 | ..o 5,419,974 | ..cocovnnee. 5,100,000 (19,088) 10/07/2009 | 07/15/2014
59018Y UW 9 |MERRILL LYNCH & CO INC MTNS SENIOR UNSECURED.. .1FE ..2,234768 | ...... 106.938 .... 12,250,000 | .oveeeen2,246,332 [ oo [ s 1,668 11/16/2004 | 01/15/2015
591894 BX 7|METROPOLITAN EDISON DOMESTIC SR UNSECURED.........ccccooues | vervee [ oo | cvvvrines [ 2FE | v 352,041 | e 124513 ... 300,000 | .... (5,164) 01/15/2010 | 01/15/2019
592179 JG 1|METROPOLITAN LIFE GLBL FNDNG I SENIOR.........cccoeuvemmeremirnerns | vernee [ wo | eevvrrnne [WAFE | v 403,699 | ... 101.232 | vovrreeernn. 379,620 | oo 375,000 | .ooocrerrrrnns 377,535 (9,207) 01/28/2010 | 04/10/2013
595620 AD 7 | MIDAMERICAN ENERGY HOLDINGS CO GLOBAL SENIOR.......cccoo. | voveees | oo [ vvriveennn [ IFE] 1,208,304 | ... 107.005{ ..............1,284,060 | ..............1,200,000 | .............. 1,202,808 (1,514) 01/27/2009 | 10/01/2014
617446 6Q 7|MORGAN STANLEY GLOBAL SENIOR UNSECURED.........ccccoseeevens | vevree [ oo | wevvrinee [ WAFE ] 1,894,460 | ... 117,516 ..............2,350,320 | ..............2,000,000 | .......coo..c. 1,929,929 [ ..o | e 10,585 04/28/2009 | 04/01/2018
61747Y CF 0[MORGAN STANLEY GLOBAL SENIOR UNSECURED........c.ccoourmmvereee | covres | oo | vevvveens | AFE] 1,940,212 | ... 106.012] .... 1,860,982 (25,055) 08/27/2009 | 05/13/2014
61747Y CG 8|MORGAN STANLEY GLOBAL SENIOR UNSECURED........ccooevruvernee | covees | oo | veverveene | AFE ] 4,336,097 | ... 121.809] .............5,128,159 | .............4,210,000 | .............. 4,301,915 (11,585) 06/25/2009 | 05/13/2019
61747Y CT 0[MORGAN STANLEY SENIOR UNSECURED........cccoscremmrvmmrrrmrirneeranees | covnee | oo | vevvveens | AFE ] 951,820 | ... 103.854 ] .... 05/17/2012 | 11/02/2015
61748A AE 6 |MORGAN STANLEY GLOBAL NOTES SUBORDINATED.. ..2,984,882 11/29/2004 | 04/01/2014
620076 AZ 2|MOTOROLA SOLUTIONS INC SENIOR UNSECURED........ccccocrmevree | vevnee | oo | cevvrnnen [ 2FE | .......2,623,807 | ......117.548 | ..............2,850,539 | ..............2,425,000 | ...ccoonueen. 2,574,202 02/04/2011 | 11/15/2017
637432 DC 6 |NATIONAL RURAL UTIL COOP FIN COLL TRUST.... .991,562 10/05/2007 | 03/01/2014
638522 A* 3|WESTERN NATIONAL LIFE INSURANC ANNUITY... 12/01/2003 | 03/10/2013
63946B AG 5|NBCUNIVERSAL MEDIA LLC SENIOR UNSECURED.........ccccouvvmuere | vvreee | oo | vevrseens | 2FE | 2,245,120 | ......123.700 | ..............2,474,000 | ..............2,000,000 | .............. 2,241,295 12/02/2011 | 04/01/2041
63946B AJ 9 |NBCUNIVERSAL MEDIA LLC SR UNSECURED.... ..2,008,923 12/03/2012 | 01/15/2043
64110D AD 6|NETAPP INC SR UNSECURED . . ...1,488,090 R 1,488,143 12/05/2012 | 12/15/2022
641423 BS 6|NEVADA POWER COMPANY GLOBAL GENL REF MOR V2FE | s 480,882 | .....125.461 | ................627,305 | ....cc0o00ern. 500,000 | .ooovoninenen 487,354 03/30/2009 | 05/15/2018
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641423 BY 3|NEVADA POWER COMPANY US DOMESTIC.........ccccomurmmrrminninirnnns | vevree [ oo [ eevveirns V2FE 1,843,945 | ...... 128.220 | ..o 2,372,070 | coovvvernees 1,850,000 | ..ooovereeeee 1,845,887 [ ..o | v ST [ s | e | ceverenenn 1125 [, TATO[MS | e 38,811 | oo 131,813 | 04/23/2009 | 03/15/2019
652482 BT 6|NEWS AMERICA INC GLOBAL NOTES........c.coovemiermeermmrennernerirnnennne | eevnee [ oo [ cevereinns V2FE | 4,025,355 | ...... 126.149 ] .............4,415215 | ... 3,500,000 | .ooovvrnees 3,887,201 (52,928) | ..vvvevereerrrineiienes [ e | 8,900 [ i 4.804|MS .| . 80,500 | ..oovvrnee 241,500 | 04/20/2010 | 03/01/2019
652482 CB 4 |NEWS AMERICA INC SENIOR UNSECURED.........c.coevviervemernernnnens | coverne | oo [rrviiniin W2FE| ... ..1,070,410 | ...... 115.217 1 ... ....1,000,000 BT [ | e | 4500 [ e 3.554 | FA ... 05/18/2012 | 02/15/2021
65339K AA 8 |NEXTERA ENERGY CAPITAL US DOMESTIC.........cocoviveerrmerrrerirnees | vvers | oo | vevereeens 1|.2FE]| ... 124,903 | ...... 111.288] ... B [ s | e | o500 [ s 4.510|JD ..... 06/07/2011 | 06/01/2021
65473Q AR 4 [NISOURCE FINANCIAL CORP DOMESTIC NOTES..........ccccoumivmmnine | omree | oo | cerirrniene L2FE| ... 1,085,450 | ... 117.989 ] .... 1,075,461 (B [ s | e | 5450 [ i 4.289|MS . 10/03/2011 | 09/15/2020
65473Q AS 2 |NISOURCE FINANCIAL CORP DOMESTIC NOTES.........cocceommremmrne | onrree | oo | verererenne W2FE| 1,316,250 | ... 121.409] .............1,821,135 | ..............1,500,000 | ......ccoo..c. 1,376,714 | oo | e 18,279 [ v [ v | 8400 [ v 8.383 |MS 04/28/2009 | 03/15/2018
65473Q AV 5|NISOURCE FINANCIAL CORP DOMESTIC NOTES........cccouvemmrermnnne | erreee | oo | cerirreenne V2FE 134,334 | 120.563 ] .... (1,088) [ oo | e | eernenn8.125 | s 4.694 06/06/2011 | 03/01/2022
655664 AM 2 [NORDSTROM INC DOMESTIC SENIOR UNSECURED.... AFE] 3174189 | L 108.582 ..3,040,100 (43,491) 01/28/2010 | 06/01/2014
655844 AU 2 |NORFOLK SOUTHERN CORPORATION NOTES SENIOR........cccccoveee | vevree [ oo [ crrvinnnee V2FE | 1,541,322 | 107.883] .... 1,548,206 [ ....cvoneveerrrcrierins | e 1,527 01/29/2008 | 09/17/2014
66586G CD 7 AFE | 2,132,043 | L 124.3371 ... 2,104,772 ..(7,994) 02/25/2009 | 08/15/2018
667752 AB 5 W2FE| 2,486,705 | ... 122.029] .... 2,509,090 | ..ooocvirerireernrinens | e 6,830 06/10/2009 | 06/15/2018
681919 AS 5 W2FE]| ..cccc....... 1,026,560 | ...... 113.991] ... ..1,010,972 .(2,972) 12/18/2006 | 04/15/2016
68233D AR 8 V2FE | 142,695 | 126.754 139,566 .(1,122) 01/15/2010 | 09/01/2022
68268N AE 3 W2FE| . 1,679,100 | ... 132,774 ... ..1,627,394 (16,127) 06/26/2009 | 03/01/2019
69331C AE 8|PG&E CORP US DOMESTIC............ o [ e | W2FE 3,232,320 | ... 106.189 .... 3,245,193 | oo | e 3,622 03/09/2009 | 04/01/2014
693476 AT 0|PNC FUNDING CORPORATION GTD SUB NOTES........ccoccommvemmeemnnes | verree [ oo [ ervrerin V2FE 2,978,297 | .. 111.185] ... 2,990,660 | ..ooovvrrercerrninens | e 2,903 04/29/2008 | 11/15/2015
693476 BL 6|PNC FUNDING CORPORATION US DOMESTIC.......cccosvvemmrvmerirerirnee | eevree [ oo [ crrvriis VAFE] 1,110,830 114.528] .... 1,100,378 (10,452) 02/03/2012 | 08/11/2020
69352) AN 7 |PPL ENERGY SUPPLY LLC SENIOR UNSECURED. V2FE 1,999,360 | ... 108.385 1999411 | e | s 49 12/13/2011 | 12/15/2021
698455 AA 0|PANHANDLE EAST PIPE LINE DOMESTIC SR UNSECURED........... | ccovee [ oo | covvviinnee W2FE| nn..533,785 | ... 120.315] ... (4,022) 01/15/2010 | 11/01/2017
718546 AA  2|PHILLIPS 66 (144A)..... IR VORI VR N .2FE ..1,995,260 | ...... 112.279] ... 1,995,619 [ ..o | i 359 03/07/2012 | 04/01/2022
724479 AG 5|PITNEY BOWES INC NOTES SENIOR UNSECURED........ccccovuvmmvrne | vernee [ oo [ cerrrirnns .2FE ...1,984,540 | ...... 105.258 1,995,902 [ ..oocvrmcverrerirenins | e 1,721 03/17/2005 | 03/15/2015
72650R BC 5|PLAINS ALL AMERICAN PIPELINE SR UNSECURED..........coconsvemenes [ covve oo v 1|..2FE ..1,998,500 | ...... 100.089 12/03/2012 | 01/31/2043
737415 AK 5|POST APARTMENT HOMES LP SR UNSECURED..........cccosvvemrrverne | vevree [ oo | crvrrinen [W2FE | v 124,824 | L. 111.216 | oo 139,020 [ o 125,000 [ oo 124,873 [ o | e 23 10/13/2010 | 10/15/2017
740886 B@ 4|PRESIDENTIAL LIFE INSURANCE CO ANNUITY......ccovvvmerermmrrmrernes | @neee [ oo [ cererenns 2|3 23,738 | TLA21 | e 82,672 | 080,000 | oo 30,124 | s | e 3,251 09/23/2003 | 01/13/2019
74251V AE 2| PRINCIPAL FINANCIAL GROUP SR UNSECURED..........ccccoevveivieens | vervene | oo | wvvriveee [ WAFE | 1,992,720 | ... 100.951 1,992,914 | oo | e 194 09/05/2012 | 09/15/2022
74251V AH 5| PRINCIPAL FINANCIAL GROUP SR UNSECURED...........cccomeemererires | overe | oo | verereenne AFE| 1,489,515 | L. 99.471| ....cce...e... 1,492,085 | .............1,500,000 | ....oceoneee. 1,489,601 [ ..o | e 86 11/20/2012 | 05/15/2023
74432Q AG 0 |PRUDENTIAL FINANCIAL INC GLOBAL MTNS SENIOR........ccocooveree | orvere | oo | vevireenne .2FE 471,665 | ...... 108.618] .... . .500,000 | oviereer 89,070 | s | e 4,051 03/26/2008 | 06/13/2015
74432Q BE 4 |PRUDENTIAL FINANCIAL INC MTNS SENIOR UNSECURED.. e [ e .2FE 699,335 | ...... 100.184 ] .... .701,288 700,000 | vviieereen899,999 | e | s 124 01/08/2008 | 01/15/2013
74432Q BQ 7 |PRUDENTIAL FINANCIAL INC SR UNSECURED........ccccoooevermremmrinnees | orres | oo | cerirreinne V2FE 1,221,580 | ...... 120.960 | ..voorerne 1,209,600 | ..cooovvvvnee 1,000,000 | .oovvvereen 1,221,308 | oo | e (272) 12/03/2012 | 11/15/2040
74836H AC 1|QUESTAR PIPELINE COMPANY SR NOTES SENIOR........cccovvvvrers [ vvree [ o | verrvrinns AFE| 499,765 | 117401 . B87,005 | 500,000 [ 499,862 | | e 30 01/10/2008 | 02/01/2018
74913G AG 0[QWEST CORPORATION GLOBAL SR UNSECURED.... (2,345) 01/15/2010 | 10/01/2014
749685 AS 2|RPM INTERNATIONAL INC SR UNSECURED 1,736,050 | ..cvoveeeceericiiens | e 102 11/30/2012 | 11/15/2022
750236 AJ 0|RADIAN GROUP INC SR NOTES SENIOR UNSECURED.........ccccocuwe | vevree | oo | cevvrenen [ OFE] ... 1,403,850 | ........89.500 | ..............1,342,500 | ..............1,500,000 | ....ccco.c.... 1,464,937 [ oo | e 12,811 07/13/2007 | 06/15/2015
751028 AF 8|RALCORP HOLDINGS CORP SENIOR UNSECURED 99,870 | oo [ s 14 07/21/2010 | 08/15/2020
754730 AB 5|RAYMOND JAMES FINANCIAL DOMESTIC SR UNSECURED. 01/15/2010 | 08/15/2019
756109 AN 4|REALTY INCOME CORP SR UNSECURED 10/02/2012 | 10/15/2022
758202 AF 2 |REED ELSEVIER CAPITAL INC GLOBAL UNSECURED... 01/13/2009 | 01/15/2014
761713 AX 4|R.J.REYNOLDS TOBACCO HOLDINGS SR UNSECU 10/24/2012 | 11/01/2022
779382 AP 5| ROWAN COMPANIES INC SENIOR UNSECURED . 05/16/2012 | 06/01/2022
78355H JK 6|RYDER SYSTEM INC MTNS SENIOR UNSECURED 1,474,650 | ...... 113.769 ,706,535 1,500,000 , 04/17/2007 | 11/01/2016
78442F EN 4|SLM CORPORATION SR UNSECURED . 988,930 | ...... 102.428] ..............1,024,280 11,000,000 | .oovveiereern989,535 [ oo | e 605 09/05/2012 | 09/25/2017
80282K AA 4| SANTANDER HOLDINGS USA INC SENIOR UNSECURED..........ccccc. | covvee | oo | verirreenne V2FE | 2,338,954 | ...... 106.546 | ........c.... 2,535,795 | .ovvvernnd 2,380,000 | .ovoernrni2,349,469 | oo | e 8,309 10/20/2011 | 04/19/2016
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81721M AG 4| SENIOR HOUSING PROP TRST SENIOR UNSECURED........ccccouviver | verivee [ oo [ cerrrrinns 1| .2FE | oo 1,057,420 | ... 115415 ] oo 1,154,150 | ..coovvreneee 1,000,000 | ..coovereenne 1,052,991 (4,829) [ oo | e | 8750 [ 5.943[ID oo | v 3,000 | oo 68,813 | 01/12/2012 | 12/15/2021
827065 AB 9 |SILICON VALLEY BANK SUB NOTES SUBORDINATED..........ccocomueer | vevvee [ o [ corrrin V2FE | 1,460,220 | ...... 112,997 | oo 1,694,955 | ..cocovvvnnee 1,500,000 | ..coooverennee 1,479,354 | ..o [ e 3,933 | oo [ [ 8,050 [ i 6.413 06/11/2007 | 06/01/2017
828807 BZ 9|SIMON PROPERTY GROUP LP DOMESTIC SR UNSECURED.......... | ccoewee | oo [rrvirrienne AFE] 563,621 | ...... 122.096 (2,559) [ s | e | 8125 | i 5.465 01/15/2010 | 05/30/2018
828807 CB 1|SIMON PROPERTY GROUP LP SR UNSECURED NOTE........cccconuee | verrnee [ oo [ cerverins 1|..1FE| ... ..2,778,864 | ...... 105.572 | .ovvirernn 2,771,265 | ..cr02,625,000 | oo 2,667,119 [ oo [ e (35,418) | e [ v [ 8,750 [ i 5.264 08/27/2009 | 05/15/2014
83088G AA 3 |SKYWAY CONCESSION CO LLC SPECIAL PURPOSE..........cccoouvees | vove | oo [ corerrnns 1].1FE| ... 720,000 | ........ 87.359 | .ovirereenn873,590 | 1,000,000 | covoiiineenn 790,664 | oo | 39,522 [ | | 0591 [ L 5.848 02/25/2011 | 06/30/2017
841504 AA 1|SOUTHEAST SUPPLY HEADER SENIOR UNSECURED.. e [ e W2FE| ... ..2,748,543 | ...... 103.514] .............2,846,635 | .............2,750,000 | .....cc..c.. 2,749,486 | ....vvvevrrvirverns [ e 298 | o [ v | 4850 [ i 4.862 08/10/2009 | 08/15/2014
844730 AG 6|SOUTHTRUST CORPORATION SUB NOTES SUBORDINATED........ | cccooee [ oo | coririennee LAFE] . 799,046 | ...... 106.561 | ..ocvvvvernnens 852,488 | ...cooovvvernens 800,000 | ..ovvreereeenn 799,780 [ oo [ v 141 e [ [ e0005.800 [ v 5.820 07/19/2007 | 06/15/2014
84755T AD 9|SPECTRA ENGERY CAPITAL US DOMESTIC NOTES. 204,072 | ...... 118.902 237,804 200,000 ) 01/15/2010 | 03/01/2020
879240 AQ 2|TELE-COMMUN INC US DOMESTIC . 667,515 | ...... 146.300 | ..o 731,500 | .oovvrierirnns 500,000 ) 01/15/2010 | 04/15/2022
880451 AT 6| TENNESSEE GAS PIPELINE DOMESTIC SR UNSECURED........coce. | coveeee | oo [rrviiviin L2FE| ... 226,866 | ...... 123.024 | ..coovvvnnnn 246,048 | ....ocovvnen 200,000 )| e [ v | e 1500 | s 5.233 01/15/2010 | 04/01/2017
887317 AK 1| TIME WARNER INC GLOBAL........ccccovurrmrrierireeneineserissnsnenienesnens | vevnee [ oo [ cevevrnnns W2FE]| ... 255,036 | ...... 114.943 287,358 250,000 V[ e | v | e 750 [ s 4.493 05/31/2011 | 03/29/2021
88732 AH 1 |TIME WARNER CABLE INC GLOBAL........ccostvumrrreriererneerseiseninnnns | oneeee | ee | vevereeenne .2FE]| ... 168,585 | ...... 118.078] ... Y[ e | e | e 5.850 [ o, 3.510 05/31/2011 | 05/01/2017
88732 AS 7|TIME WARNER CABLE INC US DOMESTIC. L2FE] ... 1,683,495 | ... 133.074 ,996,110 ..1,630,278 (16,440) 06/18/2009 | 04/01/2019
88732J BB 3 |TIME WARNER CABLE INC SR UNSECURED...........cconuvemermmrrinernes | vrrees | oo | vevereeens 1|.1FE| .....c........2,231,060 | ...... 111.267] ..............2,225,340 2,230,824 | ..o | e (236) 12/03/2012 | 09/01/2041
90331H KP 7| U.S. BANK NATIONAL ASSOC SUB MEDIUM TERM........covvevermrrnns [ vvree [e | verrvninns AFE| 2,273,445 | ... 107.852 ....oovveuvee 2,426,670 | ...ccvveneee 2,250,000 ..2,258,170 (4,192) | coovevvrerneininnnens [ vrveererinessnnnienn | evererenn 950 [ oo 4.740 01/20/2009 | 10/30/2014
90520E AC 5 [UNION BANK NA SENIOR UNSECURED...........ccouvuevemrrerimrenininnnes | overes | oo | veverneenne CFE] 249,333 | ...... 105.915 264,788 250,000 | .oovreerrnern 249,532 | oo [ i 128 | o [ rveenensniscrinnins | errrenenn3:.000 | i 3.058 06/01/2011 | 06/06/2016
906548 CG 5|UNION ELECTIRC COMPANY DOMESTIC SR SECURITY....ccccoovvvnee | cevvee [ oo [ crrrrii LAFE] 111,776 | ...... 125.922] ... 100,000 (1,167) | oo | eerirerineenseenenins | eeeeenen8.700 | i 5.059 01/15/2010 | 02/01/2019
90783Q AA 4 [UNION PACIFIC RAILROAD COMP 2004-2 PASS.... 1,503,840 | ...... 106.270 1,500,000 11/03/2004 | 09/30/2014
91019P CS 9[UDRINC DOMESTIC............... . 346,458 | ...... 110.714] ... 05/18/2011 | 06/01/2018
911312 AG 1 |UNITED PARCEL SERVICE INC SR NOTES SENIOR.........ccoevvvmmune [ coveree | oo [rrviniin AFE| 995,750 | ... 100176 ..............1,001,760 | ..............1,000,000 | ...cccc0rerrei999,964 | oooirvirirvirirerns | e 927 | o v | eeerenenn 500 [ oo 4.596 01/10/2008 | 01/15/2013
913275 AC 7|UNITRIN INC SR NOTES SENIOR UNSECURED.........cocccovurrmrvmerirnee | vevree [ oo [ crrvrirnne W2FE]| ... 996,120 | ...... 107.970| ....e00...e.. 1,079,700 | ...ceeer.erc1,000,000 | oo 998,021 [ oo [ veriireiineennn385 | s [ | 008,000 [ o 6.052 05/15/2007 | 05/15/2017
92276M AW 5| VENTAS REALTY LP/CAP CRP US DOMESTIC........cccooevumricnrivcins | eevvee [ oo [ i L2FE| ... 1,085,669 | ... 109.665] .... 1,066,873 [ ..ooveoeerrrinerienin [ s 785 | i [ [ e 750 | 4.861 05/10/2011 | 06/01/2021
92276M AX 3| VENTAS REALTY LP/CAP CRP US DOMESTIC........cccoonuvurmmvvmrrnerns | verree [ oo [ eevveirns W2FE| 1,488,210 | .. 105.821] .... R 1,489,034 | ..o [ verierinennn824 | e [ [ 4250 | 4.348 02/01/2012 | 03/01/2022
92343V AV 6 |VERIZON COMMUNICATIONS INC GLOBAL SR UNSECURED........ |.cccee | oo | cerereenne VAFE] 166,340 | .. 126.892 ...coooereerrn 190,338 | oo 150,000 | oo 161,873 | oo | eveenerrenene(1,593) [ o | e | eereernn8.350 [ v 4.865 01/15/2010 | 04/01/2019
92976G AB 7 |WACHOVIA BANK N.A. GLOBAL BANK NOTES SUB........cccoeovvveverrens [ ceees [ | cerriinns AFE L ..1,981,800 | ...... 107.323] .... 1,995,974 22,095 | e | e 4800 ] 4.916 11/08/2004 | 11/01/2014
959802 AB 5| WESTERN UNION COMPANY (THE) SR GLOBAL NOTE.......cccovevres | vevree [ oo [ crrvrrnnae W2FE]| .....cc....... 1,008,730 | ... 110.115] ..cooveerer. 1,101,150 | ..............1,000,000 | ...oovneee 1,004,106 e(957) [ o | e | e 5.930 [ i, 5.806 03/07/2007 | 10/01/2016
96332H CB 3| WHIRLPOOL CORP DOMESTIC SENIOR UNSECURED........ccccoovvvees | covvene | o [ rrirens V2FE | 2,747,529 | .. 109.713] ... 2,600,422 (47,334) | oo [ e | 008,800 [ i 6.475 08/27/2009 | 05/01/2014
984121 BY 8|XEROX CORPORATION US DOMESTIC SENIOR NOTE.. [ OO R OO W2FE| ... ...2,499,550 | ...... 109.171] ... , s 2,499,844 | ...ooovivieriniinn | i 102 | oo e | eerreeen8.250 | i 8.255 05/06/2009 | 05/15/2014
989701 BC 0|ZIONS BANCORP SR UNSECURED...........coccumrimeriinrerenineerenisninees | cevenns I [ V2FE | 2,075,000 | ...... 102.880 | ..covovernce 2,057,600 | ..ooovrenncen 2,000,000 | ..oovrrrnvnne 2,073,998 (1,002) | covovereerrrinerierinns | eervrereneninseiseninns | eeeeenen.000 | cevinnces 2.871 12/11/2012 | 06/20/2016
00105D AC 9| AES GENER S.A. SRUNSECURED.........cccosvurermriiermiieensinersnssserenis | cevenes Flo. 1|.2FE]| ... 1,071,250 | ... 112.255] ... 1,000,000 (3,220) | cvvvvvrererrernernrirens [ vrrveererineissnrnniienn | ererernn3.250 [ o 4.297 06/26/2012 | 08/15/2021
002799 AK 0|ABBEY NATIONAL TREASURY SVC MORTGAGE BANK........ccccovuver | vovenne Flon LFE] 121,719 | ... 102.139] .... 122,000 | covvvrreerenn 121,874 | s [ e 93 2.956 04/20/2011 | 04/25/2014
03938L AF 1|ARCELORMITTAL GLOBAL SR UNSECURED.........c.cesvereremrirerirerens | cevenne Flon V2FE 132,824 | 102.209 .... 125,000 | coovvrerneen 131,074 | i | v (953) | vvrrererrrrineineenes | eernerieeineiineinennn | 8,125 [ 5.087 02/08/2011 | 06/01/2018
03938L AX 2| ARCELORMITTAL SR UNSECURED.........ccosevurrmmiremerinnnrierernceneeins | ceveene Flon V2FE | i 995,573 | . 105.249 | ... ,052,490 1,000,000 | ..cvrerreern 995,841 [ oo | v 268 | .o | e | eerrenn8.250 [ e, 6.310 02/24/2012 | 02/25/2022
05530Q AB 6 |B.A.T.INTERNATIONAL FINANCE PLC.......cccsvremrerenireirerineiseisenes | cevenne F AFE] 1,064,608 | ... 139.250] ..............1,322,875 950,000 1,029,490 (10,374) | cvoreeneererineiienes [ e | e 9.500 [ e 7.701 03/24/2009 | 11/15/2018
067316 AB 5|BACARDI LIMITED SENIOR NOTES (144A)...... Fl. W2FE | i 1,249575 | L 129.719 ,621,488 1,250,000 21,249,700 | s [ e 36 03/24/2009 | 04/01/2019
06739F FS 5|BARCLAYS BANK PLC GLOBAL SR UNSECURED..........coovemeerrrines | crvnnee F VAFE] i 111,833 | 121.831] ... (1,124) 01/15/2010 | 05/22/2019
10552T AA 5|BRASIL FOODS SA SR UNSECURED. [SSTUORTRIRI OO Flo 1].2FE| ............1,546,875 | ...... 110.250 .... (1,775) | oo [ vvrererneirennniienn | vererennD.875 [ i 5.463 06/26/2012 | 06/06/2022
13643E AG 0| CANADIAN OIL SANDS LIMITED SR UNSECURED........cc.ccouumerernenins | covenee Al W2FE| 2,061,520 | ... 106.984 | ..............2,139,680 | ..............2,000,000 | .......c...... 2,058,106 (3, 414) | oo v | erreeeen 4500 | e 4.119 04/24/2012 | 04/01/2022
23329P AA  8|DNB BANK ASA NON US SR NOTES (144A)........coocermeremmirnerirnrinenins | cevenne F VAFE] 1,998,260 | ... 106.368 | .... 2,127,360 | ..............2,000,000 | .....c.oonc.. 1,998,503 [ ...vvreereerrrineiis | oreereeieniiens 243 | o | v | eerenern3.200 [ o, 3.219 03/26/2012 | 04/03/2017
256853 AB 8 |DOLPHIN ENERGY LTD SR SECURED (144 A).... Fl. AFE] 1,528,500 | ... 114.974 ,724,610 .1,526,384 (2,116) 02/08/2012 | 12/15/2021
29082A AA 5|EMBRAER SA - EMPRESA BRAS SR UNSECURED..........cccoucenveinnes | worenes F .2FE] ..............1,530,000 | ...... 109.434] .............1,641,510 | ..............1,500,000 | .......coo..c. 1,528,826 (1,175) 06/26/2012 | 06/15/2022
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294829 AA 4 |ERICSSON LM TELEFONAKTIEBOLAGET........cccccmevemrirriinnrienirenens | ceveene Flo 1| .2FE | oo 1,991,700 | ...... 104.264 ] .............. 2,085,280 | ...covvereeen 2,000,000 | .oovvvrnees 1,992,126 [ ..o | v A26 [ v | e | 4.125] ......... 4176 |MN | v, 10,542 | oo 42,625 | 05/02/2012 | 05/15/2022
368266 AQ 5|GAZPROM CAPITAL S.A. SRUNSECURED.........ccccosvvemmrumeriarirneernns | cevenne Flon V2FE | 1,067,500 | ...... 110717 | o 1,107,170 | oo 1,000,000 | ..cooovvreneee 1,064,290 (3,210) [ cvvvverrererrseineiies | eeererienineereninee | cereeens 5.999]......... 5.019 [ oo | o 26,329 | oo 29,995 | 06/27/2012 | 01/23/2021
404280 AN 9 [HSBC HOLDINGS PLC SR UNSECURED.........cccrvrrmrinrirmrirernnircerenis | vrveees Fl. AFE] ....1,490,220 | ...... 109.674 .1,645,110 1,500,000 W 1490,831 | | s 611 .30,000 | 03/27/2012 | 03/30/2022
55608P AA 2 |MACQUARIE BANK LTD SENIOR UNSECURED. IO I Fl. VAFE] ..1,025,170 | ...... 108.569 ,085,690 | .. 1,000,000 | ... ...1,022,937 .(2,233) . .25,000 | 07/11/2012| 02/22/2017
62856R AA 3| MYRIAD INTERNATIONAL HOLDINGS BV SR UNSECURED............ | .ccooe. Flo V2FE | 1,105,000 | ...... 112128 oo 1,121,280 | oo 1,000,000 | ..coovvreneee 1,095,484 (9,518) [ oo | eviverieriisninseiees | verrenn8.375 | 14066 | s | 27,094 | 31,875 | 06/27/2012 | 07/28/2017
714264 AA  6|PERNOD - RICARD SA SR UNSECURED..........cccoouveirimirmmrinerirenis | ceveene Fl. ...2,248,680 | ...... 119.074 2,381,480 | ..... 2,000,000 (16,839) 57,500 | 04/09/2012 | 04/07/2021
71645W AR 2|PETROBRAS INTL FIN CO GLOBAL NOTES... SO Flon . ..2,155,120 | ...... 112153 oo 2,243,060 | ..ooovvenecn 2,000,000 (10,531) . 53,750 | 04/09/2012| 01/27/2021
74734P AA 0 |QBE CAPITAL FUNDING Il LTD SPECIAL PURP.........cccovvrermrinrirnns | crvees Flo. 1[.2FE| e 1,005,000 | ...... 105.716 | .oovvvvenee 1,057,160 | ..cvvvrenee 1,000,000 | ..covrenenn 1,004,441 [ i [ e (B75) [ ovvervrrveirernrinnerns | eevvennenerersenenins | vevennen 1250 [ ool AT MN | e 7,451 | 72,500 | 05/25/2011 | 05/24/2041
78010X AG 6|ROYAL BANK OF SCOTLAND PLC NON US - GLOB.........ccoccmmurrerer [ worenes Fl. VAFE | 124741 | 106.281 ....132,851 125,000 | e 124,853 | e | e 50 09/13/2010 | 09/21/2015
87261P AD 7|TNK-BP FINANCE S.A. SR UNSECURED JO Fi. 2,230,000 | . 120.741 2,414,820 2,000,000 (14,800) 05/16/2012 | 02/02/2020
87425E AL 7 |TALISMAN ENERGY GLOBAL SR UNSECURED...........ccccomevermrernreirnns [ worenes =] [ V2FE 357,738 | ...... 128.998 386,994 300,000 ..(5,462) 01/15/2010 | 06/01/2019
87425E AM 5| TALISMAN ENERGY SR UNSECURED...........coccomrrimeererireirsseineiiiens | eneees Al. ...1,996,500 | ...... 106.963 2,139,260 2,000,000 1,996,823 | .o [ e 323 04/09/2012 | 02/01/2021
87927V AW 8 |TELECOM ITALIA CAPITAL SR UNSECURED. R O Fl. . ....1,795,000 | ...... 105.296 .1,890,063 | .. 1,795,000 | ... ...1,795,000 06/08/2012 | 06/18/2014
87944L AE 9| TELEMAR NORTE LESTE SA SENIOR UNSECURED........c.coocevrenes | vrvenne Flon V2FE | 1,674,849 | ...... 105.141 | v 1,761,112 | v 1,675,000 | ..coooverennee 1,675,004 09/08/2010 | 10/23/2020
893830 BB 4| TRANSOCEAN INC GLOBAL s | s Fl. e 2,304,400 | ... 122.938 (17,425) 04/24/2012 | 12/15/2021
961214 BK 8| WESTPAC BANKING CORPORATION GLOBAL SR UNSECURED.... | ....... Fl. VAFE] 128,605 | ... 116.483 | ...cvvererr 151,428 | 130,000 [ oo 128,967 [ oo | v 124 01/15/2010 | 11/19/2019
98417E AK 6| XSTRATA CANADA FINANCIAL CORP (144A).......ccomvvmerrneinerrscins | v Floon | .2FE] oo 1,010,996 | ... 108.160 ..............1,081,600 | ..............1,000,000 | ....ccccoecc. 1,010,141 | ooiiioiiiiiiiins [ e (847) 12/27/2011 | 11/15/2021
G5264# AA 7 |KINGSPAN SECS LTD GTD SENIOR NOTE SER A.....cccoovvvnnriniinnnes | covieae Flo |2 | v 1,750,000 | ... 106.695 03/29/2005 | 03/29/2015
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation . XXX 434,758,472 | ..........389,357,620 | ......... 402,468,052 | .....cccooirriririnn 0 ] . (20K 7K) ] 0 17,747,688 |..... YOS XXX.oone
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
000780 NL 6|ABN AMRO MORTGAGE CORPORATION 2003-12 2A . 465,681 1,331 .24,865 | 01/21/2004 | 12/25/2033
02149L AE 1| COUNTRYWIDE ALTERNATIVE LOAN 2007-0A7 2A.......ccocovmvrmmvcnnee | vevenee oo | e [ | ci000.2,993,295 | ... 58.137 .3,783,069 (31,512) 24,494 | 11/04/2010 | 03/25/2047
02149Q AD 2 |{COUNTRYWIDE ALTERNATIVE LOAN TRUST 2007-.......ccccovvevernes | erveee | v | verivecni2 [ | e 3,612,509 | ..o 70.217 .3,929,658 5,596,448 . 208,891 .27,874 | 07/07/2011 | 09/25/2047
02151W AA 0| COUNTRYWIDE ALTERNATIVE LOAN TRUST.... 1,599,743 20,957 .24,895 | 09/28/2010 | 11/25/2047
02151W AT 9| COUNTRYWIDE ALTERNATIVE TRUST 2007-OA11... 2,799,550 ....25,679 .39,899 | 07/07/2011 | 11/25/2047
02660B AA 0|AMERICAN HOME MORTGAGE INVST 2007-1 A1 9,021,426 (23,864) 140,080 | 06/29/2011 | 05/25/2050
02660T DJ 9|AMERICAN HOME MTG INVESTMENT TRUST 2005-. . . 2,951,285 21,194 .79,851 | 08/25/2011 | 06/25/2045
02660U AA 8| AMERICAN HOME MTG ASSETS LLC 2006-3 1AT.......cccovvvverrmervenes [rovers | oo [ vvrieenn2 | oo | iiiin..890,685 | ... 61.762 ] ...ocovvvvne 1,000,190 | ..coovvreneee 1,619,427 14,590 18,367 | 11/04/2010 | 04/25/2047
026930 AA 5| AMERICAN HOME MORTGAGE ASSETS 2007-2 Al......oevvevermeenneens | wevrnee [ [erneeani2 [ 1 ..2,953,310 | ........ 68.382 .3,199,259 4,678,510 ...2,947,596 ..(5,713) ...5,383 | 09/07/2012 | 03/25/2047
05530N AV 9|BCAP LLC TRUST 2007-AA2 2A7 RO O RNV 1. ....1,866,882 . ,893,315 | .. 2,647,512 | ... LBITBT | e | e 29,851 3,238 58,757 | 09/22/2010 | 04/25/2047
05949A 6J 4 |BANC OF AMERICA MTG SECURITIES 2005-E 2A.........cooomevermeenre | vvees | oo | verireeens 2| N [ 8,660,913 | ........ 89.620 | ....ccvovne 10,745,438 | ............ 11,990,000 | .ooovvvnees 8,887,489 224,030 12/23/2011 | 11/25/2049
07401Y AA 3 |BEAR STEARNS MTG FUNDING TRUST 2007-ARA4.........cccccovevmerrener | cevree | oo | eerirneeni2 | i 1 ...664,994 | ........ 71.167 ...651,644 ..915,654 665,798 | ..o | e 796 11/19/2012 | 12/25/2040
12566V AE 2| CITIMORTGAGE ALTERNATIVE LOAN TRUST 20.... IO IO | s 1. 1,773,452 . ,882,951 | .. 2,557,870 | ... 11,805,839 | ..o [ i 31,938 06/14/2011 | 04/25/2037
12668A GN 9| COUNTRYWIDE ALTERNATIVE LOAN TRUST 2005-.........occmveernenns [ eovvees | e [ wvrrrnns 2| LN [P 1,979,298 | ........ 60.861 | ....ocvvvne 2,007,701 | coovvrrnnens 3,298,829 | ...ccovvvnees 1,993,981 [ .ooovoreereeirrineiis | cervreeeienns 14,684 06/25/2012 | 06/25/2051
12668A JM 8| COUNTRYWIDE ALTERNATIVE LOAN TRUST 2005-........ccovrervrveer [ wonnee [ [rrernnni | e 1 ...1,642,154 | ... 92.094 .1,838,693 1,996,540 ...1,625,382 (10,406) 07/12/2011 | 08/25/2041
12668B DC 4| COUNTRYWIDE ALTERNATIVE LOAN TRUST 2005-.........cccmmrenveens [ eorveen | oo [ wrverrreni | oo 1. ....1,687,409 844,434 | .. 2,287,528 | ... LATA3584 | [ i 35,521 07/29/2011 | 06/25/2036
126688 EK 5|COUNTRYWIDE ALTERNATIVE LOAN TRUST 2005-........oevermvrennees [ eovvein | oo [ oreireei2 | oo L I 824,427 558 | i 964,444 | .............. 1,427,579 | oo 832,732 | oo | e 8,305 06/18/2012 | 08/25/2042
126694 G9 3|CHL MORTGAGE PASS-THRU TRUST 2006-J2 1AT.......cocvvvrvreverns v e [ everireni2 | oo 1 2,374,374 | ........ 83.179 2,284,865 2,746,925 .(4,840) 10/17/2012 | 10/25/2040
126694 MS 4|CHL MORTGAGE PASS-THRU TRUST 2005-26 1A8... V2 I 1. ....3,367,050 AT1,475 | . 3,943,836 (29,312) 11/02/2011 | 02/25/2050
12669E FH 4|CHL MORTGAGE PASS-THRU TRUST 2003-14 A-1.....ccovrvrvvrvnines [ wrveee [ [ vririnnna 2. L [ 4,700,146 | ...... 104.905 | ...covvenne 4,851,846 | ... 4,624,990 (4,801) 05/13/2003 | 06/25/2033
12669E JR 8| CHL MORTGAGE PASS-THRU TRUST 2003-J5 1-A......ccovevmervmrernens [ eorveen | oo [ erverreeni2 | e 1| 332,516 | oo 107.712 ....350,064 325,000 | covvrereennn325,815 | i | e (516) 05/15/2003 | 07/25/2033
12669E LG 9| CHL MORTGAGE PASS-THRU TRUST 2003-24 A-1......ccoovivvevrneines | wovnee [ [rvvirenni2 | i 2| 3,895,380 | ... 102.699 .3,922,075 (1,757) 06/18/2003 | 07/25/2033
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23245P AA 9| COUNTRYWIDE ALTERNATIVE LOAN TRUST 2006-.........cccoovvverree | ovrree | oo | verirenens 2| LI [ 2,180,437 | ........ 70.923 | ..o 2,522,213 | v 3,556,269 | ....ccooonee. 2,220,239 | .ooovvrererinneinnes | i 39,802 | oo [ | e 0.370 | ......... 9.157 | MON... 06/26/2012 | 02/25/2047
23245Q AA 7|COUNTRYWIDE ALTERNATIVE LOAN TRUST 2006-.........ccccosuermereres | erres | er | cerreeens 2 AFE| o 380,158 | ........ 66.082 | ..o 390,997 | oo 591,685 | ...ccvoovrrrnns 380,159 A e | | e 0.401 | ......... 4.727 | MON... 11/20/2012 | 03/20/2047
25150U AA 6 |DEUTSCHE ALT - A SECURITIES INC MTG 2007.........cvvrevmrennrens | everee [ oo | verrernn 2. 1 ...2,811,929 | ... 73.734 .3,291,028 4,463,379 ...2,842,186 ....30,257 MON... 06/27/2012 | 04/25/2047
25150W AA  2|DEUTSCHE ALT- A SECURITIES INC MTG 2007-... JUOTR PO IR ISP 2| 1. ....1,452,647 . ,638,945 | .. 2,174,215 | ... ...1,5613,853 . ..41,497 MON... | . 07/21/2011 | 07/25/2047
25151T AC 4 |DEUTSCHE ALT- A SECURITIES INC MTG 2007-.......ccovvveerernveinrens [ v | e [ rrirs 2| LN I 2,967,891 | ........ 48.921 1 oo 5,136,705 | ..ccoovee. 10,500,000 | ....cccoonee 3,264,187 | .ooovvvereviesnienns | v 296,297 MON... 01/18/2012 | 02/25/2053
32051G ME 2 |FIRST HORIZON MTG PASS THROUGH 2005-3 Ad........ccoovvrermevreres | covree | oo | verirenens 2| 1 ...1,345578 | ........ 90.084 .1,660,481 1,843,258 ...1,241,491 .(105,207) MON... | .... 12/01/2011 | 06/25/2035
36242D T5 2|GSR MORTGAGE LOAN TRUST 2005-RP2 1AF JUOTR UUPPO VR P 2| 1. ....2,857,188 . ,038,410 | .. 3,639,730 | ... ...2,907,856 . ....50,668 MON... | .... . 01/12/2012 | 01/25/2043
39538W FH 6| GREENPOINT MTG FUNDING TRST 2006-AR1T A1A......ccovvvivvvnverns [ erveee [ [oririnnns 2. T e 1,770,326 | ........ 71272 oo 2,105,618 | ...ccovvvuvee 2,954,341 | .coviene 1,834,642 | .o | v 94,526 283,182 MON... | vovverrreeerennn287 | i 15,913 | 07/13/2011 | 02/25/2036
41161X AC 0|HARBORVIEW MORTGAGE LOAN TRUST 2006-9 2A.........cocvrmvernens | vevnee [ oo [ cerrerinns 2| 1 13,292,763 | ........ 70.633 3,781,752 5,354,087 ...3,464,101 ....76,166 MON... | .... .24,592 | 06/08/2011 | 11/19/2036
411640 AB 1 |[HARBORVIEW MORTGAGE LOAN TRUST 2007-7 2A.......cccoevevvecvres | everee [ oo | corrrennes 2. 1. 2,073,477 | ... 80.237 2,244,446 | .. 2,797,270 | ... ...2,098,317 ....24,841 MON... | .... 07/19/2012| 10/25/2037
41165A AB  8|HARBORVIEW MORTGAGE LOAN TRUST 2007-5 Al.....cccovevemrenens | eervee [ oo [ cerrevinns 2| LN [P 2,710,659 | ........ 72108 oo 3,018,690 | ..oocverecs 4,186,346 | .............. 2,720,834 MON... 08/06/2012 | 09/19/2037
45660L MG 1|RESIDENTIAL ASSET SECURZ TRUST 2005-AR12.......ccvvreverneernveins | wevnee [ oo [ cerreienns 2|.1FE ..:2,502,526 | ........ 81.500 2,529,685 3,103,908 ...2,505,844 MON... | .... 12/04/2012 | 07/25/2035
45660L PB 9 |RESIDENTIAL ASSET SECURZ TRUST 2005-A6CB... JRURN OURUOORN IR PO 2|.1FE| .. ....2,861,810 | ...... 103.121 3,497,633 | .. 3,391,775 ...2,759,292 MON... | .... 01/11/2012 | 03/25/2042
45660N NQ 4 |RESIDENTIAL ASSET SECURZ TRUST 2003-A2........cconevereerrrernenns [ evvees | oo [ wovrrrens 2. 2 | e 938,225 | ...... 111,929 oo 1,031,451 | v 921,522 MON... 03/17/2003 | 05/25/2033
466247 UT 8|JP MORGAN MORTGAGE TRUST 2005-S2 2A1.......ocvvrvrrneererneirnnes | wvvee | oo [ eoverrenns 2|.1FE 2,993,137 | ...... 102.342 .3,107,912 3,036,791 MON... | .... 07/16/2012 | 09/25/2035
46630G AA 3 |JP MORGAN MORTGAGE TRUST 2007-1A 1AT.....vvvrmerrerernrerenes | cvvvne | oo | vevereeens 2| 1 ..2,155,692 | ...... 102.388 2,321,809 2,267,657 MON... | .... 05/16/2012 | 07/25/2035
46630L AG 9|JP MORGAN MTG ACQUISTION CORP 2007-CHT A....ovvvoverveineies | eeveee [ [ cereeiinns 2| 1 . 1,894314 | 98.032 2,013,045 MON... | .... 07/17/2012 | 09/25/2043
525221 EE 3|LEHMAN XS TRUST 2005-8 2A4A. 2,076,636 . ,312,214 MON... 07/12/2011 | 12/25/2035
525221 EM  5|LEHMAN XS TRUST 2005-7N 1ATA......ccoverrrirerirmrinerieniseesssniennns | eevenee oo [ ernerieni2 [ e 1 ...1,394,065 | ........ 81.583 1,729,764 MON... | .... 03/05/2012 | 12/25/2035
55027W AA  0|LUMINENT MORTGAGE TRUST 2007-2 2AT.....covvvermrneerneverinnnees [erveee [ [rveirenni e 1 LG10792,015 .1,634,709 300,432 MON... | .... 09/01/2010 | 05/25/2037
550288 AG 2 |LUMINENT MORTGAGE TRUST 2006-7 2Af1... ,999,081 MON... 12/06/2012 | 12/25/2036
576429 AA 2 |MASTER ADJUSTABLE RATE MTG TRUST 2007-2 MON... | .... 08/15/2011 | 03/25/2047
59020U SJ 5|MERRILL LYNCH MORTGAGE 2005-A2 A2........ccocvvvemrenerienerrerirnne | eovvee | oo [ orrvins 2 MON... | .... 01/09/2012 | 02/25/2035
59023T AA 3| MERRILL LYNCH ALTERNATIVE NOTE ASSET 200 MON... 07/01/2011 | 02/25/2037
592188 AJ 5|METROPOLITAN MORTGAGE FUNDING 2000-A A-.. . . MON... | .... 03/16/2000 | 06/25/2036
592617 AG 9|METROPOLITAN TRUST | CLASS NOTES R.......oovvmvvernernvrnnervenine | vevinee [ oo e [ 005 | 828,031 | ... 78344 | .....r..905,596 | oo 1,155,919 | oo 867,734 MON... | .... 09/23/2003 | 05/15/2026
61746W UV 0|MORGAN STANLEY DEAN WIT CAP | 2002-WL1 ce | e [ [ 2| 1 45917 ...46,039 MON... | .... 10/03/2002 | 07/25/2017
61746W UZ 1|MORGAN STANLEY DEAN WIT CAP 1 2002-WL1........cocvvvrrmmrrerreens | eerivee [ oo [ eerrriinns 2| 1 MON... 10/01/2002 | 04/25/2017
61748H VK 4| MORGAN STANLEY MTG LOAN TRST 2006-2 2A3........ovvmeremeernrnens [ cvreen | e [ rvrirees 2| 1 . . MON... 03/18/2011 | 02/25/2036
61752 AA 8 |MORGAN STANLEY MTG LOAN TRUST 2007-1XS 1.. cooe [ e [ 2|.1FE| .. ....2,281,510 X 797,429 | .. ..2,272,288 MON... 11/16/2012 | 08/25/2056
62951M AM 2| NORMURA ASSET ACCEPTANCE CORP 2004-R2 A1.......ovcenevrrvvens | vevinee [ oo [ eerverinna 2| I [ 2,678,037 | ........ 99.946 | ......coovnc 2,708,757 | cooovvvernen 2,710,221 | oo 2,671,255 MON... 01/11/2012 | 04/25/2039
68383N DW 0| OPTEUM FINANCIAL SERVICES INC 2006-1 1AC........cccrmmeemmrimernns [ eovre | oo [ rrrirns 2| 1 ..2,873813 | ........ 61.678 .3,608,163 5,850,000 ...3,040,940 MON... | .... 01/19/2012 | 04/25/2036
74922E AT 6 |RESIDENTIAL ACCREDIT LOANS INC 2006-QSB.........cccvvrererermrerrens | vvere | oo | vererenens 2|.AFE] .. ...1,675,479 . 738,912 | .. 1,877,287 | ... ...1,680,115 MON... | .... 06/22/2012 | 01/25/2042
74922T AA 4| RESIDENTIAL ACCREDIT LOANS INC 2007-QH4........ccooovvemrenenirnces [ v | e [ evrirs 2| LN [P 1,973,704 | ........ 68.421 1 oo 2,097,752 | coovvrrnns 3,065,947 | .cooovrvrnnen 2,012,759 MON... 07/14/2011 | 05/25/2037
74923T AA 3| RESIDENTIAL ACCREDIT LOANS INC 2007-Q03.........ccocrervrrrvermnenne [ oveee [ [ rvirinnns 2. 1 ...3,288,573 | ........ 72179 4,146,129 5,744,232 MON... | .... 06/09/2011 | 03/25/2047
74958V AA 6 |RESIDENTIAL FUNDING MRG SEC INC 2007-S9........ovcemerrmmreneriree | vvees | oo | verereeens 2| 1. ....2,168,777 . ,301,516 | .. 2,706,742 (90,033) MON... | .... 08/12/2011 | 10/25/2037
75115Y AA 7 |RESIDENTIAL ACCREDIT LOANS INC 2007-Q01.......cooomrvererernerrnnnens | evees | oo | eevrreeens 2| L [P 3,432,248 | ........ 69.829 | ....ccvvvne 4,493,719 | i 6,435,319 | oo 3,427,244 | oo | e 31,498 500,429 MON... 07/06/2011 | 02/25/2047
759950 AY 4 |RENAISSANCE HOME EQUITY LOAN TRUST 2003-.......ccovvervveneees | vervee [ oo [ cererenns 2| 1 2,143,726 | ....... 63.575 2,172,043 3,416,505 | ...t 1,920,335 | ..o | e (211,103) 557,113 MON... | .... 11/15/2010 | 09/25/2033
76110H 3S 6 |RESIDENTIAL ACCREDIT LOANS INC 2005-QS4.........ccommremmrrnernns | eovree | oo [ ervrirens 2| 1. ....4,638,083 . ,703,906 | .. 5,308,250 .(1,612) MON...| ... 12/08/2011 | 06/25/2041
761118 KU 1 |RESIDENTIAL ACCREDIT LOANS INC 2005-Q03.........covuvevernrerervnes | evvvre | oo [ eorerrenns 2. L [ 1,959,931 | ........ 61.827 [ covvvvreee 2,025,942 | ...covvunne 3,276,792 MON... 07/07/2011| 10/25/2045
81378# AA 8| SECURED PRINCIPAL TRUST 1997-1 MAFI 11 9. (@00 I I 2|.1FE 4151732 105.482 .5,906,984 5,600,000 MON... | .... .16,200 | 12/31/1997 | 11/20/2026
83612) AD 6| SOUNDVIEW HOME EQUITY LOAN TRUST 2006-EQ.........cocvvvrrierens | cvvree | oo | vererrae 2| 1 ..1,344264 | 49.979 .1,449,391 2,900,000 46,149 MON... | .... 14,444 | 09/30/2010 | 02/25/2042
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863579 WR 5| STRUCTURED ADJUSTABLE RATE MTG 2005-16XS.........ccccovvrererers | coveene [ [ 2| L [ 1,029,662 | ........ 90.423 | ..ovvrvine 1,124,180 | ..coovrreneee 1,243,246 | .....ccooeee. 1,059,177 | oo, MON... | . 02/16/2011 | 08/25/2035
863579 XK 9|STRUCTURED ADJUSTABLE RATE MTG 2005-18 6........ccccvvverrvrrnes | crvenne I [ 2| LN I 1,908,944 | ........ 88.932| ..oovererne 2,105,628 | ...cccvvnnee. 2,367,683 | ..cocovenne 1,910,627 | ..oovvvveiercrieens MON... 05/15/2012 | 09/25/2035
86359B 3J 8|STRUCTURED ADJUSTABLE RATE MTG 2005-1 7A.......ccvvimrvvrnnn | vvvvee | oo | ververani2 | vvi 1 ...1,231,406 | ........ 86.068 .1,291,020 1,500,000 MON... | .... 12/05/2011 | 10/25/2041
86359B WC 1 |STRUCTURED ADJUSTABLE RATE MTG 2004-8 1A.. OO IO 2] 1. ....2,811,025 ,248,655 | .. 3,371,968 MON... | .... 08/25/2011 | 07/25/2034
86359D UR 6| LEHMAN XS TRUST ABS CORP 2005-5N 3ATA......ccovvrervriiererneirins [ vrere [P I 2| L [ 1,321,867 | ........ 81.668 | .......ccoonn. 1,608,718 | ..cevrevene 1,969,826 | ... 1,339,287 | oo 353,537 MON... | . 02/04/2011 | 06/25/2050
86360U AC 0|STRUCTURED ASSET MTG INVESTMENTS 2006-AR.........ccovvvemvree [ vovvre | oo | errrere2 | e 1 ....2,586,540 | ........ 47.122 2,186,241 4,639,534 ..(1,403) MON... | .... 10/09/2012 | 07/25/2036
86361W AA 9| STRUCTURED ASSET MTG INVST INC 2006-AR8 [V 2] 1. ....2,618,431 554,947 | .. 4,583,687 | ... 12,639,966 | ....ovvrricrieriieins [ v 21,535 MON... | .... 08/01/2012 | 10/25/2036
86362H AA 1| STRUCTURED ADJUSTABLE RATE MTG 2006-11 1......ovvvvvvvrrivrene [ rreree [ I 2| L [ 2,333,938 | ... 63.406 | .............. 2,458,744 | ..oovennd 3877779 | v 2,348,282 | ...coovvrrernriciens | e 29,531 MON... 07/19/2011 | 12/25/2036
92922F 2G 2| WASHINGTON MUTUAL MTG SEC CORP 2005-ART1.......vvuvermerenes [ covveen | e [ ervereeni2 | e 1| e 373,756 | e 95.005 | ..vvvvvrrrenn 456,997 | .ovorrerennns 481,024 | ..o 389,353 | ..o MON... | .... 09/20/2011 | 08/25/2045
92922F J2 5|WASHINGTON MUTUAL MTG SEC CORP 2005-AR6 [ T2 Tl 29,639 | oo 92.157 34,795 | . 37,757 ..30,772 MON... | .... 09/08/2011 | 04/25/2045
92922F R7 5| WASHINGTON MUTUAL MTG SEC CORP 2005-ARS..........cccoevermeernns | covenee [ [ 2| T 75,142 | L 95.443 91,361 |. 95,723 ...78,545 MON... 09/08/2011 | 07/25/2045
92922F U4 8| WASHINGTON MUTUAL MTG SEC CORP 2005-AR9........ccoveemerrnene [ covveen | oo [ rvrrreei2 | oo 1 i 87,084 | L 93.389 ...103,602 | .... 110,936 ...90,472 MON... | .... 09/08/2011 | 07/25/2045
92925C BA 9| WASHINGTON MUTUAL MTG 2005-AR19 A1A1 PAS.. OV N (2 I 1| 1,578,013 | .o 84.104 1,695,290 | ..ovvrine 2,015,706 | ..cocovvrne. 1,639,588 | ...vvverrrriirerins MON... | .... .10,480 | 09/16/2011 | 11/25/2045
92927B AA 0| WASHINGTON MUTUAL MSC 2007-0A8 1A........ovvemerreremeereriscenes [ woreees I [ 2| LI [ 2,198,010 | ........ 63.135] oo 2,106,341 | oo 3,336,249 | ..oovvvnnee 2,287,931 | oo MON... 32,491 | 06/30/2011 | 07/25/2047
92927B AC 6 | WASHINGTON MUTUAL MSC 2007-OA6 2A PASS-THRU.......cccovvcee {vvrrver | oo | ververani2 | vrvnee 1 ....1,846,664 | ........ 54.551 .1,736,851 3,183,904 MON...| ... 09/08/2011 | 07/25/2047
933635 AA 2| WASHINGTON MUTUAL MTG SEC 2007-0A2 1A.......cocomerrmrrmennenes | eerinee oo [erneceni2 [ s 1 ..2,320,648 | ........ 72.216 2,381,356 3,297,546 MON... | .... ..2,363 | 11/08/2012 | 03/25/2047
93363Q AA 6 WASHINGTON MUTUAL MTG 2006-AR15 1A, L A241172 61.631 1,181,143 MON... | .... .19,239 | 05/02/2011 | 10/25/2050
93363R AA 4| WASHINGTON MUTUAL MTG SEC 2006-AR13 1A. 2,459,189 ,404,619 MON... 48,956 | 10/24/2011 | 10/25/2046
93364A AB 8| WAMU MTG PASS-THROUGH CERT 2007-0A3 2A.... ..1,526,121 | ........ 71.760 1,721,249 MON... | .... .22,400 | 07/19/2011 | 04/25/2047
93364B AA 8| WAMU MTG PASS-THROUGH CERT SERIES 2005- ..1,971,682 | ... 79.622 2,392,217 MON... | .... 27,445 | 07/13/2011 | 06/25/2047
93364C AA 6| WAMU MORTGAGE PASS-THROUGH CERT 2007-OA4. .(1,513) MON... ,677 | 11/08/2012 | 05/25/2047
939345 AD 6| WASHINGTON MUTUAL MTG 2006-AR4 DA PASS-THRU.. (20,542) MON... | .... 24,222 | 09/08/2011 | 06/25/2046
93934F PN 6| WASHINGTON MUTUAL MTG 2006-AR4 1ATA PASS THRU......cocce [ vvvve | oo [ ovrrieei2 | e 1| 1,056,671 | ... 78599 | .............. 1,119,222 | ............ 1,423,965 | .............1,089,855 | ...coooviriirimrninns | v 28,277 MON...| .... 16,677 | 09/08/2011 | 05/25/2046
94983Q AF 3 [WELLS FARGO MBS 2006-3 A6 . (38,197) MON... 12/25/2012 | 06/25/2036
94985F AA 6|WELLS FARGO ALTERNATIVE LOAN TRUST 2007- . . MON...| .... 03/22/2011 | 06/25/2037
94985G AH 9| WELLS FARGO ALTERNATIVE LOAN TRUST 2007-.......cocvevrrnnnennnes [ vvree | oo | evrineeni2 | | i 1,931,675 | e 83.958 2,313,730 . MON... 10/06/2010 | 07/25/2037
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... XXX .203,886,297 2,249,733 | oo XXX | 453,919 | ......4,875,813 | ... XXX | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
20047E AH 5| COMMERCIAL MTG PAS-THROUGH 2006-C8 AM........cccovvrrereneerans | crvenne VAFE] 898,875 | ... 110.893 998,037 | ioiirerreei900,000 | civviiiinrrneB98,866 | v [ s 9) MON... | .... 04/26/2012 | 12/10/2016
36828Q QE 9|GE COMMERCIAL MORTGAGE CORP 2005-C4 A4.... SOV B 2 B 1 ,359,340 | .. v 2y 983817 | e | e 3,820 MON... | .... 11/24/2009 | 10/10/2015
46625M 2A 6| JP MORGAN CHASE COMM MTG SEC 2004-CIBCS.........coccorvvermeennns [ worener [P T 2| 1 33,535 | . 33,549 33,498 [ s [ e 159 MON... | . 02/13/2008 | 10/12/2013
61745M L3 5| MORGAN STANLEY CAPITAL | TRUST 2004-TOP1.......ccocrvrmervvnrnns [ woveee [ [rrvrecni | e 1 208,752 | .... 205,895 205,144 | oo | e 637 MON... | .... 12,767 | 01/25/2008 | 06/13/2041
61751N_AG 7| MORGAN STANLEY CAPITAL | 2007-HQ11 AM o 2] 2. ..714,000 | .....112.929| ..o 790,503 | .o 700,000 | ... LT712,217 ..(1,783) o] MON... | .... . . .22,369 | 04/26/2012 | 02/12/2044
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 4,816,880 [ .. XXX....o.. | cocvrrrnnnn 5,390,167 | .............. 4,839,444 | .............. 4,833,542 | ..o {0 [ I 2824 | e [0 [ R XXX | i 21448 | ... 226,545 | ..... XXX...... | ..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00432C AZ 4|ACCESS GROUP INC 2003-1 A3 ST SRRPIN PO [ [ 2[AFE| oo 315,438 291,949 | ... 350,000 | ..ocvvrrrrnns 321,510 MON... 03/29/2010 | 12/26/2035
00432C BB 6|ACCESS GROUP INC 2003-1 A5 FESSTOUOSURTRRPPRN PO I [ 2[AFE| oo 267,375 250,224 | .... 300,000 | .oovvrrrrinee 270,689 MON... 03/29/2010 | 12/26/2035
00432C BP 5|ACCESS GROUP INC 2004-1 A3 et | s | ve2| L1FE .375,579 ..398,258 MON... | .... 03/29/2010 | 12/27/2032
210805 CT 2|CONTINENTAL AIRLINES 1999-2 A-1....ccoriiiiirrrierinnirneninnirneeins | cevenns |2 | L2FE | 113,752 ..106,803 MS .| .. 08/17/2011 | 03/15/2020
42710T AA 7 |HERCULES CAPITAL FUNDING TRUST 2012-1A.......ccovvvivrernernnns | vrvees [ I 2[AFE | s 4,000,000 | ...... 100.000 | ..ovvvrerrne 4,000,000 | .............4,000,000 | ......cc...... 4,000,000 MON... | .. 12/12/2012 | 12/16/2017
429827 AB 4 |HIGHER EDUCATION FUNDING 2004-1 A2 (144A)........cocommrrmerrerns | cevenne VAFE ] 164,000 e 89.120 178,240 MON... | .... 09/10/2009 | 01/01/2044
429827 AE 8 |HIGHER EDUCATION FUNDING 2004-1 A5 (144A)........coccovvrmvineinns | veveees AFE| 164,000 | 89.120 178,240 MON... | .... 09/10/2009 | 01/01/2044




Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

SCHEDULE D - PART 1

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

A E

1 2 6 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 14 17 18 19 20 21 22
Rate Current
Used Year's
to Unrealized Other Than Admitted Amount Stated
NAIC Obtain Valuation Temporary Effective Amount Received Contractual
CusIpP Desig- Fair Fair Book/Adjusted Increase/ Impairment Rate When Due and During Maturity
Identification Description CHAR |nation Value Value Par Value Carrying Value (Decrease) Recognized of Paid Accrued Year Acquired Date
429827 AF 5|HIGHER EDUCATION FUNDING 2004-1 A6 (144A) 2 AFE] .ivene.. 164,000 | ... 89.120 | oo 178,240 | cooovvvvrrine 200,000 | ..coorerernene 168,796 | oo 09/10/2009 | 01/01/2044
429827 AJ 7|HIGHER EDUCATION FUNDING 2004-1 A9 (144A) 2[AFE| i 164,224 | 89.120 | oo 178,240 | cooovvreeinnee 200,000 | ..cooovrernenne 169,095 | .oooocererireieiis 09/10/2009 | 01/01/2044
429827 AK 4 |HIGHER EDUCATION FUNDING 2004-1 A10 (144A)... AFE| 246,294 | 89.120 267,360 | ... 300,000 09/10/2009 | 01/01/2044
429827 AN 8|HIGHER EDUCATION FUNDING 2004-1 A13 (144A)... VAFE] 164,000 e 89.120 | ovveirinne 178,240 | cooovvvverinee 200,000 09/10/2009 | 01/01/2044
429827 AQ 1|HIGHER EDUCATION FUNDING 2004-1 A15 (144A) 2 AFE]| oo 246,000 | ....... 90.461 271,383 | ... 300,000 09/10/2009 | 01/01/2044
591739 A* 8|METROPOLITAN ASSET FUNDING INC 1999-C B-. 2|..6* 911,969 02/29/2000 | 10/25/2014
591739 AP 2|METROPOLITAN ASSET FDNG INC Il 1998-A X.... 24| 1B | s | e | s | s 4,017,383 . 12/15/1999 | 11/20/2035
591739 BF 3 |METROPOLITAN ASSET FDNG INC 11 1998-B X.....c.covvvvvrervrririrranns 24 [ AFE | oo | e [ e | e 3,802,152 | oo e [ [ e | e | 0480 [ 10,480 |MONL. | o 1,521 | e 19,730 | 09/01/2000 | 08/20/2034
591739 CK 1|METROPOLITAN ASSET FDNG INC Il 1999-A X 24 [ AFE | coveeeeeiesieiens | cevereniseiienns [ oeeenieisssesessssinnes | oo 2,631,001 . 22,017 | 12/15/1999 | 11/20/2032
62943A AA 5[NUCO22010-1A Af............ 2|.2FE] ..............1,995,000 | ...... 102.000 2,034,900 | .ovovirnnne 1,995,000 | ..cooovrvenee 1,995,000 .88,993 | 09/22/2010 | 06/25/2040
69144X AA 7[OXFORD FINANCE FUNDING TRUST PRIVATE PLACEMEN 2|.1FE] ..............3,878,260 | ...... 100.250 3,887,956 | ...ccvenne. 3,878,260 | ....ccoovnees 3,878,260 .96,213 | 04/19/2012 | 03/15/2016
71722T AF  1|PHEAA STUDENT LOAN TRUST | 2004-1 A2... AFE | i 407,457 | 92.443 ...415,994 ...450,000 .411,292 ...5,730 | 03/09/2010 | 04/25/2044
717227 AG 9|PHEAA STUDENT LOAN TRUST | 2004-1 A3... AFE| 1,041,279 | L 92.495 .1,063,693 | .. 1,150,000 | ... 1,048,993 14,709 | 03/09/2010 | 04/25/2044
78442G HW 9 [SLM STUDENT LOAN TRUST 2003-10A A1A (144A) 2|.AFE] .................200,000 | ...... 100.000 200,000 | .... 200,000 | ..ocrerrrrnen 200,000 09/14/2010 | 12/15/2016
78442G HZ 2 |SLM STUDENT LOAN TRUST 2003-10A A1D (144A).. 01/12/2010| 12/15/2016
78442G JA 5|SLM STUDENT LOAN TRUST 2003-10A A1E (144A).. 01/20/2010 | 12/15/2016
87155F AG 1| SYMPHONY CLO LTD 2006-2A B........coccovvvuerierirnrerrseirserinserscrirseenne | eovenee | o [ eveeennni2 | 2FE | ............2,870,000 | ........86.434 | ..............3,457,360 | ..............4,000,000 | .............3,013,302 | ..oovvommrrmirrrrincnns 12/07/2011 | 10/25/2020
87317@ AA 1|TEXAS COMPETITIVE ELEC HLDNGS SECURED.. 09/30/2005 | 01/02/2026
87336* AA 0 |TRUST 2006-1 LOTTERY TABOOSE TRUST.......coconvrermermerirmrerserenne | @uoe | oo | cvvrieen2 | e | 2,668,012 | ........87.191 | ..............3,639,344 | ............. 4,173,980 | .............2,808,953 | ...ooorvrirvrerrirrirrinne 01/01/2011 | 04/01/2035
16245@ AA 7|TRUST 2012 LOTTERY CHATTAROY TRUST......ccovvrvvrvrvvrvrverivirnne | @ | o [ovrieeni 2 [ W2FE | 2,424,840 | ... 94124 | ..........2,632,943 | i 2797,310 | i 2,437,251 | o 10/01/2012 | 02/01/2022
16680@ AA 9|TRUST 2012 LOTTERY CHEWELAH TRUST 10/01/2012 | 10/01/2019
22208# AA 8|TRUST 2012 LOTTERY COUGAR TRUST.... . . . 10/01/2012 | 01/01/2020
74362# AA 1| TRUST 2012 LOTTERY PROSSER TRUST .2FE 5,010,280 | ..ooovvernees 5,390,405 10/01/2012 | 10/01/2026
77315* AA 6 |TRUST 2012 LOTTERY ROCKFORD TRUST. .2FE 822,568 | ... 859,159 ..783,359 10/01/2012 | 12/01/2017
78572@ AA 0|TRUST 2012 LOTTERY SACHEEN TRUST. .2FE . 12,339,790 | .ovvvvrene 14,197,713 .10,830,825 10/01/2012 | 09/01/2025
93077@ AA 9|TRUST 2012 LOTTERY WAITTS TRUST .2FE]| ............15,560,049 | ........ 85.682 17,927,485 ..20,923,324 10/01/2012 | 02/01/2026
48340@ AA 4|TRUST 2012 LOTTERY KALISPELL TRUST. 2| W2FE | 2,292,703 | ... 94.947 2,429,510 | .. 2,558,806 10/01/2012 | 10/01/2020
04010H AB 8| ARES X CLO LTD 2005-10A A2........ccvvvemirireririeirerireessrieserissesenssenens 2 AFE| 194,002 | 99.596 257,624 | ... 258,669 12/12/2008 | 09/18/2017
04963W AB  2|ATRIUMV 5A A2A......coovimmiimirinrinnns AFE] e 789,534 | 96.858 .964,954 ...996,257 ..863,257 01/07/2009 | 07/20/2020
09202E AB 2 |BLACK DIAMOND CLO LTD 2005-TA ATA......ccvvieniiernirneirerinsisenns 2 [VAFE ] i 119,213 | 98.938 123,829 | .. ..125158 | ... ..121,555 01/27/2010 | 06/20/2017
15134D AC 2 |CENT CDO XI LTD 2006-11A A2 (144A).......ccovirrerrrerrerirneersieineris 2| .AFE] ..............3,452,375 | ........ 92.731 4,126,530 | ..oovvrnennn 4,450,000 | ..ovvvrnvne 3,750,024 | ..oovvverieriirens 09/01/2010 | 04/25/2019
34956X AF 7 |FCOI FORTRESS CREDIT 2007-1A A2 2[.AFE| .. 645702 | ........ 84.130 ....643,048 764,350 661,051 . 05/08/2012 | 07/15/2019
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities XXX 72,516,198 | .. .91,709,279 | ... 66,363,438 | .... 0 e TAA26 | 0 XXX XXX... 8,573 | ..........552,961 | ..... XXXovee [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) XXX 716,551,134 | .......... 761,538,661 | .......... 658,677,569 | ...oorvrnierinend 0 2,249,733 XXX XXX | s 6,075,409 | .......23,403,007 |..... YOO XXX......
Totals
7799999. Total - Issuer Obligations............c...... XXX 473,100,676 | .......... 423,879,930 | ......... 436,743,487 | ..o 0 | ornnr(1,231,498) | oo 0 XXX XXX [ s 6,175,532 | ....... 19,656,361 |..... XXX [ e XXX.oooe
7899999. Total - Residential Mortgage-Backed SECUMHES. . ...t XXX 204,685,793 | ......... 276,367,593 | .......... 185,749,797 | oo 0 2,249,733 XXX RO 456,987 | ......... 4,912,627 |..... XXXeovooo [ oo XXX......
7999999. Total - Commercial Mortgage-Backed SECUNEIES. ... vt .5,390,167 ....4,839,444 ...4,833,542 L0 0 L XK X | XK [ XXX | i 21,448 226,545 XXX oo [ e XXX......
8099999. Total - Other Loan-Backed and Structured SECUIHES................ccoeveveueverieireiiieieieecceeeeeereeeeeeeerae . 79,424,014 | .. . 72,735,623 | .... .0 . ...665,874 |..... XXX oo [ e XXX......
8399999. Grand Total - Bonds...........coccovevrrirnrionees XXX 762,600,650 | ......... 803,596,246 | .......... 700,062,449 | ..ooovvvrirriririnns 0 2,249,733 XXX...... XXX | e 6,734,550 | ....... 25,461,407 |..... XXXovveo | o XXX......
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Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig: Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
19075Q 80 5|COBANKACB PREFERRED STOCK.........ccocoumeemeremernnerinns | oveene [ ene [ crvens 15,000.000 | ......c...c. 100.00 |...100.000 | ..cccoovrvenee 1,500,000 |...104.156 | ....ccoovvenne 1,562,340 | ...oovvreneee 1,500,000 [ .ooverueerrennnireiiens | cerveeereesseessessesees [ eroneinessesineesessnee | sessseessessssssesssensns | sesenessnsinnsnesie | soesensssessnsenenes | senseeesesssnsennnnsenQ | s P2u....... 10/01/2012
29364D 76 1|ENTERGY ARKANSAS INC......ccoovirimniiarsmrisiensssissnrsnnsnnns | cenneeas I 40,000.000 | .....coceuv 25.00 |..... 25.000 | .oovennee. 1,000,000 |..... 24.850 | oo 994,000 | ...cccrenee 1,000,000 [ ..o o | e | sessnenenssesneensnsenens | e | oo | oo | e P1U....... 12/06/2012
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........ccoovrvriirininnnissiescciccenns 2,500,000 |...XXX..... 2,556,340 2,500,000 (L (O IO | [ [T 0 [V (L O | ] IS 0 [ XXX.... | .. XXX.......
8999999. TOtAl = PTETBITEA SOCKS. .....vvveviriritstie s 2,500,000 |...XXX..... 2,556,340 2,500,000 (V) [ (0 [P ROoN B SOOI 0 (0 [ (V) [FSOSTRRON | J OO 0 .. XXX.... | .XXX.......
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

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.C.V. 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)

313414 12 5| FEDERAL HOME LOAN BANK--SEATTLE CLASS B COMMON STOCK....... | R..... | l ............ 86,334.000 | .ooovvriiiiinnnns 8,633,400 | .......100.000 | ..ccooiivrennne8,633,400 [ oo 7,215,126 | oo i | e | s | s | s 0 [V 12/11/2006
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........ccivirniiinnicsisssninsnssenssssnsniens | ooees 8,633,400 .7,215,126 0 0 XXX..... XXX
9799999. TOtal = COMMON SEOCK. ...t ees ettt | dosntens et enens 8,633,400 7,215,126 0 0 XXX XXX
9899998. Total - Preferred Stock from SECHON 1............cccooviviiiiiiiieiiieiiceeteceeee et eveve e esessasnenenaeannens | coeeesiseseseserees 2,500,000 | ... XXX...oo. | coovrereriennn 2,556,340 | i 2,500,000 | .0.oooviiieieieieiciiens | eerereieieneeeereeeiens | ceeeeeereneeeeseeeens | eerereeeesenereneneens | ceererereeneneesenenens | ceererens XXX XXX
9899999. Total - Preferred and COMMON SEOCK.............cc.vuiiiiiiiiiiiciiicesn s esssienes | coeinsisseesenes 11,133,400 | ... XXX.ooooo | covirerenenn 11,189,740 | i 9,715,126 | ..o O [ o 0 (U [ (O TN | I (R 0 L XXX..... XXX.......

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..

1, the total $ value (included in Column 8) of all such issues $.....8,633,400.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - All Other Government
30261M AE  2|FREMF MORTGAGE TRUST COLLATERAL STRIP..... 07/13/2012 | JP MORGAN 2,926,179 ...3,000,000 8,227
30261M AG 7|FREMF MORTGAGE TRUST COLLATERAL STRIP..... 07/13/2012 | JP MORGAN e snna | eeviess et 850,000 [ ..oovvrerererreirerieerierienes 2,331
30263S AE 7 |FREMF MORTGAGE TRUST COLLATERAL STRIP..... 03/05/2012 | BARCLAYS BANK PLC.......coutiiiiiieiiiiesissiseesieissie st sssssesssssssies | stnsssssssssesssssssessssssssssssesssenes 375,000 | cooverreerrieineiienieins 890
30290D AN 7 |FREMF MORTGAGE TRUST COLLATERAL STRIP..... 04/26/2012 [ VARIOUS.......coouvemieiiiiiieeiesissessess sttt nsens | onssssesssessseesssensssssse s sssensenes 800,000 [ ..ooverrererrrirerierrierienes 1,207
30290D AQ 0|FREMF MORTGAGE TRUST COLLATERAL STRIP..... 04/26/2012 [ VARIOUS.........coomeimieiieeiieetee it ens | inebsess s ss bbbt enen 575,000 | coooeveeerirrireeineieri 830
30290F AG 7|FREMF MORTGAGE TRUST COLLATERAL STRIP..... 04/26/2012 | CS FIRST BOSTON......ccoiuuiiriimiieriiiresisisesessesssssssesessssssssesssessssssssessssssessessnsss | stossssssssesssssssssosssssnsssssessassnes R 300,000 [ .ovovieereieieieieeeeee e
30290H AG 3| FREMF MORTGAGE TRUST COLLATERAL STRIP..... 05/31/2012 | BARCLAYS BANK PLO.........trtutestiessssssesessessesssssess s ssns s ensssss s st | esess sttt | ks 758,089 | v 900,000 | ..o 564
1099999. TOtal - BONAS = All ONET GOVEIMIMENE. ...ttt ettt ers st ees sk E 8481808488681k e8E 08 £E8e0EeH e £440EoeE oL b e £E 8oL E 081 oE L E 8L 88 L8 4L L e84 8408 E 08 4LE £ E 8oL E 8 £EE 81 E 848818 4E £ E 8411 E 8081 bbb 6,342,046 ...6,800,000 [ ..o 14,049
Bonds - Industrial and Miscellaneous
00206R AG 7|AT&T INC GLOBAL NOTES SENIOR UNSECURED........ 12/03/2012 | WELLS FARGO........oucuuiimiiaiietiiesiseeiss st snsisas | cosessssisessesssesssssssss e sssssins 2,588,480 ...2,000,000
00287Y AD 1 |ABBVIE INC SR UNSECURED.........cocsvueriiiiriiisirsiresisisssssissssessssssssesssssssnssssesssenes 11/05/2012 [ MORGAN STANLEY......ovtuiiiiiiiriiiinissiesissiesesseissssssssssssssessssssssesssssssssessesss | ssssssesssssssssosssessssssessesssssessesssssassessessas | ressssssssosssesssssessessssssessonsssssassseses 668,007 | ... 675,000
00751Y AB 2 |ADVANCE AUTO PARTS INC GLOBAL.......ccosterurimerinerireesesisseessssssessessssessssessssssssens 01/11/2012 | MERRILL LYNCH. ...ttt ssssssse s essssssssssns | ssissesssessssssessssssssessssssssssnenes 1,499,520 | .oouvverereeierieeseeise s 1,500,000
00817Y AM 0 [AETNA INC SENIOR UNSECURED..........cccsvermririniriierneieierississsessssssnsnenes 11/02/2012 [UBS WARBURG.......covirriinircieisisiee et ssessssssessssssssssssensnnss | ssssssesssssssssssessssssssessssssssneses 1,033,799
02209S AN 3 [ ALTRIA GROUP INC GLOBAL NOTES........ovvuerereimrimeriersienssesessessssssessesssesssesssseses 08/06/2012 [ JP MORGAN.......oorvmmrirririermeiaeieesiesssessesssssesesssssse sttt enssees | ontsssesssesssessssenssssesessesssenssenes 1,248,600
02660B AA 0 |AMERICAN HOME MORTGAGE INVST 2007-1 A1...... 1201812012 | CITIGROUP........oouiiiiiiiteie ettt iees | ceseeb st 2,558,552 4,382,959 | oo 2,107
026874 BW 6|AMERICAN INTL GROUP INC SR UNSECURED 02/27/2012 [ CITIGROUP........oriimiirriaiieiiesiiesie st ssessnies | ntiaessesss st enes 2,232,240 22,000,000 | oo 27,022
026874 CU 9|AMERICAN INTL GROUP INC SR UNSECURED 05/21/2012 [ CITIGROUP........oouerretneirneieieesse st essssssesse st s st ebseents | Hesesb e et e bbbt | etbse s bbb 990,770 | ovvorerreirerierrerieseeeiseieri 1,000,000 | +.ovooueemrieernerieriees et
026930 AA 5|AMERICAN HOME MORTGAGE ASSETS 2007-2 A1.. 09/07/2012 | NOMURA SECURITIES........cooviiriririirriieissiscesississsssessssse s 2,953,310 ...4,678,510 750
03027X AA 8|AMERICAN TOWER CORP SR UNSECURED............. 03/07/2012 [ JP MORGAN........ourvmmrirrireerseiassisesisessssessessss s sssess st sssssssse st esssees | sosesssesssesssesssesssssssessssssssssenes 1,996,200 | ..voovvvervrrirerereerseieiseri s 2,000,000
04044T AJ 5| ARISTOTLE HOLDINGS INC (144 A).....covivririririiineineiiieseseesisssissesss s 02/06/2012 [ CITIGROUP........oouiruiimeireiiaeitiee etk enbs | Hhiebb e et b bbbt | eebse s bbb 122,309 | coooeeieieieieeieee i 125,000
046265 AF 1|ASTORIA FINANCIAL CORP SR UNSECURED 06/14/2012 [ JEFFERIES & CO.....occovuiiuiieiiiiierieseses st ssssssssssssssessessssssnnes. | ossissesssesssessssesssssssesssesssssssenes 3,000,000 ...3,000,000
053332 AL 6|AUTOZONE INC SR UNSECURED... 05/18/2012 | SUSQUEHANNA CAPITAL GROUP............. ettt | e 1,068,320 ...1,000,000
05564E BL 9 |BRE PROPERTIES INC SENIOR UNSECURED 05/18/2012 | MERRILL LYNCH 1,098,910 ..1,000,000
06051G EM 7 |BANK OF AMERICA CORP SR UNSECURED 02/03/2012 [ MERRILL LYNCH. ......couuiuuitueiiseriseeeseeissssessess et ssse st ssesise | sosesssesssseessssssse s ss st ss s s sssenes | oessssesssesssnessessss s sssesssenssessssssas 526,905 500,000
06051G EN 5 |BANK OF AMERICA CORP SR UNSECURED 12/03/2012 | DEUTSCHE BANK .......ciuuiiuiereiieiciseeississsiesisee sttt ssssssssssssins | cosessssissssssssessssssssissessesssans 2,559,420 ...2,000,000
06051G EQ 8|BANK OF AMERICA CORP SR UNSECURED 04/20/2012 | MORGAN STANLEY.......cotiiuirmmrimririemneisessessseessesssesessssssssssessessseessesssssssesses | onsissesssessssssesssssssesssssssssssenes 1,986,880 | ..vouvvurririrerieereierieniis 2,000,000
07401Y AA 3 |BEAR STEARNS MTG FUNDING TRUST 2007-ARA4.........cocoirirernrinerierineesesiseesssian 1111972012 | MERRILL LYNCH. ....ovitriteiiiiseiiesieeisseisse sttt ssss st nssnees | aebssessesssessssss bbb ess bt essssssns | £oieessnssssssess s st st ssensaeees 664,994 | ..o 915,654
09256B AD 9 |BLACKSTONE HOLDINGS FINANCE SR UNSECURED . 12/20/2012 [ JEFFERIES & CO....oovuirriiriieiseeee s sessssessssnes 2,152,940 ...2,000,000
126650 BX 7 |CVS/CAREMARK CORP SENIOR UNSECURED.........cccostuuremirmerireresenineesensssssssinsens | revesneesissinns 1210372012 [ U.S. BANK ...ttt | cesees bbbt 2,483,660 ...2,000,000
12668A GN 9| COUNTRYWIDE ALTERNATIVE LOAN TRUST 2005-..........cvveuerererrrrnnes 06/25/2012 | BARCLAYS BANK PLC......ocouuiimmiiiineiieeiseisseise s sses st sssssssssssssssseees | ssisssssssssesssssssssissssssssessssenes 1,979,298
12668B EK 5|COUNTRYWIDE ALTERNATIVE LOAN TRUST 2005-..........ccveeeveerrierinnes 06/18/2012 [ JP MORGAN........oouvtrrireerteiniieesiessseessessss s ssse st bttt tes s | Hosestseeesees sttt | etbse s sttt 824,427 ...1,427,579
126694 G9 3|CHL MORTGAGE PASS-THRU TRUST 2006-J2 1A1. 10/17/2012 [ JP MORGAN........ccouieeiaiteiese sttt sttt snbes | cobessne bbbt 2,374,374 ...2,746,925
14040H AY 1|CAPITAL ONE FINANCIAL CORP SR UNSECURED............ccccrvurnev. 03/01/2012 | WELLS FARGO.........vvmriririiieiresisisessis st sssis st ss s esss s s ssessssssssss. | sossssssesssessnsssssessssssessessssssasssessesssssessons | aessosssessnssssssessssssssssssssasssessessssns 791,895 | oo 750,000
142339 AF 7|CARLISLE COMPANIES INC SR UNSECURED 111572012 [ JP MORGAN.........coereeeitssiseesees sttt | 4ebsneb s s bbbt bbb | Hheeb bbbt 996,870 | ovouerreirerieererieseeni i 1,000,000
14987B AC 7|CC HOLDINGS GS V LLC SECURED 1211172012 | MERRILL LYNCH. ....cooiiiitmieiisiie ittt esssnnns | cossssssssssssssssesssssssssssasssnsssns 1,500,000 | ..ooovenierrireieneieerienies 1,500,000
16245@ AA 7|TRUST 2012 LOTTERY CHATTAROY TRUST......cvoieirinirieriiereeieisesissssenssesesseens 10/01/2012 | WESTERN UNITED LIFE ASSURANCE ..... et | s 2,424,840 ...2,797,310
16680@ AA 9|TRUST 2012 LOTTERY CHEWELAH TRUST......... SO 10/01/2012 | WESTERN UNITED LIFE ASSURANCE ..... ettt | Heeeb e bbbt | eeba e 394,201 432,423
172967 EH 0| CITIGROUP INC SENIOR UNSECURED...........ceccomvieriierirniienirrirsiiesians 07/24/12012 | RBC DAIN RAUSCHER.........ovvuiiriiieieritiieiiesiesiiesiesissesssiesssiessessssssnnes. | ossissesssesssessssesssssssessssssesssenes 1,685,160 ...1,500,000
172967 EP 2| CITIGROUP INC SR UNSECURED..........covvurirrireercriseineeisssieessenesseenns 12/03/2012 | SUSQUEHANNA CAPITAL GROUP............. e | e 1,346,240 | oo 1,000,000
172967 FW 6| CITIGROUP INC SENIOR UNSECURED. 01/03/2012 | CITIGROUP........c..ucuuiiiiieiieitieissieri st sssssanses | sbebssssssssessss st s s LA99,315 | 500,000
20047E AH 5|COMMERCIAL MTG PAS-THROUGH 2006-C8 AM.........ccocorrerrrinrmmerirmsnienesenissesssssnnenes | cevnersneniens 04/26/2012 | BARCLAYS BANK PLC . . JO RN 898,875 | oo 900,000
22208# AA 8|TRUST 2012 LOTTERY COUGAR TRUST. 10/01/2012 | WESTERN UNITED LIFE ASSURANCE ..... ettt | e 1,642,924 1,868,100
224044 BY 2|COX COMMUNICATIONS INC PRIVATE 144A......... 11/26/2012 | JP MORGAN.........cvouiieiririirseieisseiaiie it neins | eebseebse bbbt bbbt | Shitebse bbb et 574,891 575,000
22966R AA 4| CUBESMART LP SR UNSECURED.. . 12/20/2012 | WELLS FARGO........ouceumeieiiieriesiseseeiss s ss st ssssssessssssessesssssssssssssssns. | cesessssssssesssssssnsssessssssssssnsssnns 2,191,320 ...2,000,000
23245P AA 9| COUNTRYWIDE ALTERNATIVE LOAN TRUST 2006-...........ccovermrerrirrinnes 06/26/2012 | CITIGROUP. 2,180,437 ...3,556,269
23245Q AA 7|COUNTRYWIDE ALTERNATIVE LOAN TRUST 2006-..........c0ovvermeerrrernenns 11/20/2012 | CS FIRST BOSTON.....cuvuuivuureimriseesmesaeessessessseesssessssssesssessssesssesssssssssssssssessne | sessssssesssesssesssasssssssesssesssesssessssssssssses | otessessesssesssesssesssasssesssnsssesssenes 380,158 | ..ooeoeerreirerierreeienieenne 591,685
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25150U AA 6 |DEUTSCHE ALT - A SECURITIES INC MTG 2007. 06/27/2012 | CITIGROUP.........cooveueiiieeiieeesseeesseeeessesesss st esss s sssssanesss | eessseesssanssssesssss s sssssenssssees 2,811,929 ..4,463,379

25151T AC 4 |DEUTSCHE ALT- A SECURITIES INC MTG 2007, 01/18/2012 | BARCLAYS BANK PLC 2,967,891 10,500,000

25459H AY 1 |DIRECTTV HOLDINGS/FINANCE SENIOR UNSECUR...........coceeee. 07/27/2012 | CALYON SECURITIES........crveomerermreesmeeessneesseessssssesssssssssessssssssssssssssssssssssssnnees | aesssssesssmssssnsssssssssssssssssnsssssnnnes 5,328,950 ...5,000,000

260543 CF 8|DOW CHEMICAL COMPANY (THE) US GLOBAL SR...... 05/18/2012 [ MERRILL LYNCH......corviormiiiriiiseiieesissseiisse st sssssssssssssssss | sesssnesssssssssssssssssssnsssssnsssssnes 1,027,160 | oo 1,000,000

277432 AN 0| EASTMAN CHEMICAL COMPANY SR UNSECURED...........cccommmrvemmrimrrirseresneeesnseeinns 12/03/2012 | DEUTSCHE BANK ......coourveimresmessssessseessssssssssssssssssssssssssssssssssssssssssssssssessss. | sosessssssssssssssssssssssssssssssssnssssnas 2,110,580 ...2,000,000

28370T AF 6 |EL PASO PIPELINE PARTNERS SR UNSECURED.........ccoomiieireeernereiseecsneeesssessneeeons 11/01/2012 | RBS SECURITIES CORP........couiieieiiieeiieeisesesseessseessssessssesesssessssssesesssasssssas | sasessssesssasessssessssessssessssesssssssssseessssenes | sesssessssssssssssssesssssssssesssssssessees AT 775 | e 500,000

29266R AB 4|ENERGIZER HOLDINGS INC SENIOR NOTES 02/17/2012 | TAX FREE EXCHANGE ettt etes | ebebete ettt 2,591,116 ...2,500,000

29379V AX  1|ENTERPRISE PRODUCTS OPERATING LLC......ooorvermerereeesrneeenseeesseeeseneens 08/06/2012 | CITIGROUP..........ooveoueieeueeesseeesseeesseessseesssssesssssessssseesssess st sesss s ssssanssss. | 4esssmeesssaeess s ss s es e ee s s ees s eeness | oeeesseess s 199,882 | ovveverevrreerneeeseeeneeeenas 200,000

29380T AT 2|ENTERTAINMENT PROPERTIES TRUST SENIOR UN.....cocoviiiiiiiiriieieieieeieeieeienaes 08/01/2012 | CITIGROUP..........ucuutiiiieirieieieissi sttt sbsssanies | sbebssssnsssessss st s s 1,999,960

345397 VU 4|FORD MOTOR CREDIT NOTES......... s 12/03/2012 | NOMURA SECURITIES.......ccoomrrvimeesmersseessssssssssesssssssssssssssssssssssssssssssssssnnss. | sossssssssssssssssssssssssssssssssssssssnas 1,158,580

35671D AU 9 |FREEPORT-MCMORAN COPPER & GOLD SR UNSECU.............. 12/20/2012 | NOMURA SECURITIES........coouriimiiirneiisseiiseesssessssessssssss s sssssssssssasssssnses | sosesssssssssssssssssssssssssssssnssssnns 1,984,900 | ...vooovernieieeeieeeeeseeeeeei 2,000,000 | .vveoreerriieneenne 22,681
36242D T5 2|GSR MORTGAGE LOAN TRUST 2005-RP2 1AF 01/12/2012 | JEFFERIES & CO....cvuveiriiriiiieiesieseisesis st ssssssssssssessesssssssssenses | stosssssssssesssssssssosssssnssssssesssenes 2,857,188 103,639,730 | o 1,497
36962G 3P 7|GENERAL ELECTRIC CAPITAL CORP GLOBAL SR... 11/20/2012 | SUSQUEHANNA CAPITAL GROUP.......ccovvvumeeeieeiiseeesseessnesssssessssssssssssssssssns | soseesssssssssssssssssssssssssssssssssnns 1,821,075 | oovveoeeeeeeeeesseeesese i 1,500,000 [ ..oorvermrrerrrirneens 32,313
36962G 5J 9 |GENERAL ELECTRIC CAPITAL CORP SENIOR UNS 01/04/2012 | CITIGROUP.........cuuiiirieiieieieisssiesisisisesse st essssssssanses | sbeesssssssssessssssssesssssssssessesssens 2,042,600 ..2,000,000 | ..o 21,183
36962G 6F 6|GENERAL ELECTRIC CAPITAL CORP SENIOR UNS. 12/03/2012 | RBC DAIN RAUSCHER ........cooumrvirmcriieeessesssrsssnssssssssssassssssssssasssssssssssssssssnns | sosessssssssssssssssssssssssssssssssssnas 2,051,580 2,000,000 | ..oveonrirerereneenns 15,575
37247D AL 0| GENWORTH FINANCIAL INC SR UNSECURED.........oisiieerriirneieneeesseeesneeissesesseeenns 10/24/2012 | DEUTSCHE BANK.........coouiiimiieieeiesiisseessseessse st ssssssssssssssssssssss. | sesesssssessssssssssssssessssssssssssssnns 1,133,600 1,000,000 | .ovooriiiienne 32,104
38141G GT 5| GOLDMAN SACHS GROUP INC (THE) SR UNSECUR........cocvermrrrimrrirnrireresnresnnnes 05/17/2012 [ MORGAN STANLEY.......coutiirmrimmemirnnisesssssssssssssssssssssssessssssssssssssssssssssssnsssss. | aesssssssssssssssssssssnssssnsssssassssnnes 1,974,420 22,000,000 | ..oovermrereriereeeeeens 3,483
411640 AB 1 |HARBORVIEW MORTGAGE LOAN TRUST 2007-7 2A. 07/1912012 [ CITIGROUP.........cooieimeieieeeiseeesseeesseeessesesssssesssssssss s sesss s essssesssssssssanesss. | eessssessssessssessssessssssssssssssnes 2,073,477 22,797,270 | e 97
41165A AB 8|HARBORVIEW MORTGAGE LOAN TRUST 2007-5 A1. 08/06/2012 | CS FIRST BOSTON 2,710,659 ...4,186,346 1,067
42217K BB 1|HEALTH CARE REIT INC SR UNSECURED...........coovermreermeeemmreessneessnsnessnessssssssssessnes 1112712012 | DEUTSCHE BANK ......vvourreimreesmeeesseessseeesssssssssessssssssssesssssssssssssssssssssssssansssss. | snsesssssssssnssssssssssssnsssssnssssssssssnns 1,015,529 | oo 1,025,000 [ ..ooovermmererseeesnnesseees s
42710T AA  7|HERCULES CAPITAL FUNDING TRUST 2012-1A......coooomnrrirrri 12/12/12012 | GUGGENHEIM SECS........ooomiiirieieeiiseesseesssesissessssesis s ssssssssssssesssssessssss. | sosessssssssasssssssssssssssssssssssssnns 4,000,000

42809H AC 1 |HESS CORPORATION SR UNSECURED........ccocorreimerirnnersesssesssssssesesssssssessssssnnes 07/27/2012 | DEUTSCHE BANK.......couveimrirmeesmseisssessseessssssssessssssssssssssssssssssssssssssssssssns | aesssssssssssssssssssssnsssssnssssssssssnes 1,901,648 ...1,600,000

448579 AD 4 |HYATT HOTELS CORPS SR UNSECURED 04/26/2012 | DEUTSCHE BANK........couveomeiermeeineeessaeeesseeesssessssessssessssessssssssssesssssssssesssssens | eeesssesssnssssssssssssssssssssnnssssnnes 2,170,660 ...2,000,000

45660L MG 1|RESIDENTIAL ASSET SECURZ TRUST 2005-AR12....... 12/04/2012 | CS FIRST BOSTON 2,502,526 ...3,103,908

45660L PB 9 |RESIDENTIAL ASSET SECURZ TRUST 2005-A6CB.... 01/11/2012 | GOLDMAN SACHS.......couurvermreemmeeesssessssessssessssseesssssssssssssasssssssssssssssssssssssassssnns | sesssmsessssssssnssssssssssssnssssnssssssnes 2,861,810 ...3,391,775

459902 AS 1 |INTERNATIONAL GAME TECHNOLOGY SR UNSECURED............coovveerrrierirneiineens 04/19/2012 | CANTOR FITZGERALD.........ccrvvorieirreeirneessseeinesessessssssissssssssssss s sssssssssssss. | sessssesssnssssssssssessssssssssssssees 2,169,140 ...2,000,000

460690 BH 2 |THE INTERPUBLIC GROUP OF GLOBAL SR NOTES 02/28/2012 [ JP MORGAN.........oooueveraerisaeessessseessssseessssesss st sess st eess s sess s sssssnns | 4esssseess s sttt | Hreess s 987,370 | ovvevrevererereersseenssseesnenen 1,000,000

466247 UT 8 |JP MORGAN MORTGAGE TRUST 2005-S2 2A1........ 07/16/2012 [NOMURA SECURITIES e sesssssesssessssssnnesns | eessssesssnnssssessssssessssssssssssssnes 2,993,137 ...3,036,791

46625H HZ 6|JPMORGAN CHASE & CO GLOBAL SENIOR NOTES 01/10/2012 | DEUTSCHE BANK 3,071,760 ...3,000,000

46630G AA 3|JP MORGAN MORTGAGE TRUST 2007-1A 1A1........ 05/16/2012 | BARCLAYS BANK PLC........cvoomiiermeeeemneessneessssessssesesssssssssssssssesssssssssssssssassssenns | eesssssessssssssssssssesssssssssnsesssnnes 2,155,692 ...2,267,657

46630L AG 9 |JP MORGAN MTG ACQUISTION CORP 2007-CH1 A.. 07/17/2012 | MIZUHO SECURITIES LTD......ccoouuivimmriiimrriisreiiseisesesseseisesessssssssesesssesssssnnnss | eevisssesssessssnessssessssesssseseseies 1,894,314 | oo 2,053,457
48340@ AA 4|TRUST 2012 LOTTERY KALISPELL TRUST 10/01/2012 | WESTERN UNITED LIFE ASSURANCE ......covrvirrrirmeeereeesmsessssssssssssssssssssness | soveesssesssssssssssssssssssssssssssssnas 2,292,703 ...2,558,806

50076Q AS 5|KRAFT FOODS INC GLOBAL SR UNSECURED 08/01/2012 | TAX FREE EXCHANGE ..........ooouiiimeiiieeisseessssesssesessssessssssssse s sessssesssssssssss. | eesssasesssssssssssssssessssssssse s st sessssesssssssnsss | sosonesssssssssssssssssssessssesssesssssssenns 64,572 65,000

50540R AJ 1|LABORATORY CORP OF AMERICA HLD DOMESTIC 05/30/2012 | U.S. BANK ...ttt ensssans | sbessssssssessssssssassssssssssssessssns 1,104,860 1,000,000

524901 AQ 8|LEGG MASON INC SENIOR UNSECURED.............. 05/16/2012 [ CITIGROUP..........oorveumeeermeeesseeesseeesseessssesesssssessssssssssssss s sessssessssesssssssssasesss. | eesssssessssessssessssesssssssssasssssnes 1,929,740 | oovooeeeeeeeeeeeee e 1,950,000 [ ..ooovermeeerreeesseeeseeeeseeee s
525221 EM 5|LEHMAN XS TRUST 2005-7N 1A1A.. 03/05/2012 [ WELLS FARGO.......oocvvoraiereioseiessssssessssssss s ssssssssssssssesssssns | sossssessssssssssssssnsssssssssssnsssssnes 1,394,065 | ...voooverrieeieseiessesei 2,120,250 | ovvveieienns 303
534187 BA 6 |LINCOLN NATIONAL CORPORATION SR UNSECURE.... 12/03/2012 | JEFFERIES & CO...ouvvvvuevereeiieeisesssseesssssssssssssssssssssssssasssssssssssssssssssssssssssnns | sosessssssssssssssssssssssssssnsssssssssnas 2,582,980 12,000,000 | .oveonrererireeienne 66,500
55028B AG  2|LUMINENT MORTGAGE TRUST 2006-7 2AT........overrverererneeerseessnneesnneesnnes 12/06/2012 | BARCLAY'S CAPITAL......couveeueeeaneeesseeesseeeesssseess s ssssssesss st sessssessssssssss | sesessssesssssssssesssssssssesssssssssnns 1,987,497 | oo 2,839,282 | ovrvereieeeienne 447
56585A AD 4| MARATHON PETROLEUM CORP SR UNSECURED........ 12/03/2012 | WELLS FARGO.........courvimmiriraneisesesnesssseesssssssss st sssssssessssssssssesssssssssssssssssss | sossssssessssnssssssnsssssnsssssnsssssssssnns 2,351,900 22,000,000 | ..overnrirrerirenienne 27,049
581557 AZ 8| MCKESSON CORPORATION SENIOR UNSECURED...........cccmmreermeeiiereineeenseesneeenns 11/29/2012 | MERRILL LYNCH. ...c.ccovetmietmeeesnesessesessseessseesssesss s sssssssssssessssssessssssssssness | onsesssssssssssssssssssssssnsssssssssssnns 1,073,775 | oo 1,075,000 [ coooovernreerreeeseeeseeeeseeeesese s
59020U SJ 5|MERRILL LYNCH MORTGAGE 2005-A2 A2 01/09/2012 | GUGGENHEIM SECS.........cooiiiiieiieieieireieieie st ssssssesssssssssessessessnss | sesessessesssssssesssssssssssssesssssssessessessssassesiesss | issssssssessessessssenessesssssssesessnsensessessens®y D11 | rverovrerssseniessssssssssssessnssnsessessessnensens @y 140 | eiviieiiiieieieiseinnns 7
61747Y CT 0|MORGAN STANLEY SENIOR UNSECURED 05/17/2012 [ MORGAN STANLEY .......curuumremmeressreessseessssesssssssssssssssssssssssssssssssssssssssssnsssss | sesssssesssmesssnsssssssssssssssssnsssssnnes 1,000,000 [ oo 1,917
61748H VK 4 |MORGAN STANLEY MTG LOAN TRST 2006-2 2A3.........cnmrvermreeerneeereeesneeeonns 03/18/2012 | MORGAN STANLEY.........couiiiimremmeemsreessneesssessssesssssesessaessssessssssessssessssssssnnss | saeeesssessssesssssssssssssssssssssesnns 200,000 [ eouovernerereeeseees s
61751IN AG 7| MORGAN STANLEY CAPITAL | 2007-HQ11 AM........ 04/26/2012 | BARCLAYS BANK PLC........coouriumiiniiieiiericeierisseisssssssess et esssssssssessssesnees | ossissesssesssessssenssssssesssssssssssenes ...714,000 700,000 [ .ooorvorrirerierierieiieniens 2,450
61752J AA  8|MORGAN STANLEY MTG LOAN TRUST 2007-1XS 1 11/16/2012 | CS FIRST BOSTON......coourveuureesmeeesseeesseeesssesssasessssssssssssssssssssssssssesssssssssssssssss. | sosesssnsessssessssesssssssssnssssssssssnns 2,281,510 3,342,872 | oo, 11,078
62951M AM 2| NORMURA ASSET ACCEPTANCE CORP 2004-R2 A1. 01/11/2012 | NOMURA SECURITIES.... 2,678,037 2,710,221 | 7,830
63946B AJ 9|NBCUNIVERSAL MEDIA LLC SR UNSECURED........... 12/03/2012 | BARCLAY'S CAPITAL. ... veouueerueeesseessseessseessssessssssssssssssssssssesssssssssssssssssssssssesss | sosesssnsesssnsessssssssssssssssssssssssssnns 2,008,940 22,000,000 | .veoneererereeeenns 15,081
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64110D AD 6 |NETAPP INC SR UNSECURED.................. 12/05/2012 | JP MORGAN. ... ceoreeireeeesreesseeeesseessse sttt snssss | oeeeesssess e s 1,488,090 ...1,500,000

652482 CB 4 |NEWS AMERICA INC SENIOR UNSECURED........ e . 05/18/2012 | BANK OF NEW YORK RN . 1,070,410 ...1,000,000

68383N DW 0| OPTEUM FINANCIAL SERVICES INC 2006-1 1AC... . 01/19/2012 | CS FIRST BOSTON......ouuveruieeeraaeeesseeessnessseesssesssssessssesssssssssesssssessssasssssesssssne | aesssssesssmssssnsessssssssssassssnssssssnnes 2,873,813 ...5,850,000

69144X AA 7 |OXFORD FINANCE FUNDING TRUST PRIVATE PLA........cccccvvvrnne. 04/19/2012 | GUGGENHEIM SECS.........coiiiiiiiiirerisiseisietssiesesieisssssssssssessesssssesssssssss | sonesssssssessssssssesssssssssessessssenes 3,878,260 ...3,878,260

693476 BL 6|PNC FUNDING CORPORATION US DOMESTIC........... . 02/03/2012 [ CITIGROUP.........couvermerermeresseessseessssessssessssssssssssss st sssssssssssssssssssssssssssasesss. | aessssssssssssssssssssssssssnssssssssssnnes 1,110,830 [ e 1,000,000

718546 AA 2| PHILLIPS 66 (144A) 4.300% 04/01/22. ST 03/07/2012 [ JP MORGAN..........coreireeemreeeseeeeseeessseess ettt ess st sess e sssssnes | eessssesssassssssesss st nssss s 1,995,260

72650R BC 5|PLAINS ALL AMERICAN PIPELINE SR UNSECURE...... 12/03/2012 | WELLS FARGO........ et | 1,998,500 ...2,000,000

74251V AE 2| PRINCIPAL FINANCIAL GROUP SR UNSECURED 09/05/2012 [ WELLS FARGO . ......ocvveveeeermeessseeessesssseesssssssssessssaessssssssssssessssssssssssssssassssssssssnns | sesssmsessssesssnsssssnsssssssssssnnssssnnes 1,992,720 | oovvooeeeereeeeeeeeeese e 2,000,000

74251V AH 5| PRINCIPAL FINANCIAL GROUP SR UNSECURED 11/20/2012 [ NOMURA SECURITIES.......ccovvuiiririiriiiierisieiesiseissisiesssssesssssssssessesssssssensns | stvesesessessssssesssssessesssssasssenes 1,489,515

74362# AA 1 |TRUST 2012 LOTTERY PROSSER TRUST . . . 10/01/2012 | WESTERN UNITED LIFE ASSURANCE ..... ST OO 4,652,205

74432Q BQ 7|PRUDENTIAL FINANCIAL INC SR UNSECURED..........cocoreereiereeiseeesneeesseseseeseenns 12/03/2012 | JEFFERIES & CO..oovvvvrmiiireiireiiseeiiseeessesessss st ssssssssssns | sosesssssssssssssssssssessssssssssssssnns 1,221,580

74922E AT 6 |RESIDENTIAL ACCREDIT LOANS INC 2006-QS6........ 06/22/2012 | RBS SECURITIES CORP.....ovvuireriiiiiiieissieiessssesessssssessssesssssssssesssssssssesssssns | soosssssssssessssssssesssssnssssssessassnes 1,675,479

749685 AS 2|RPM INTERNATIONAL INC SR UNSECURED 11/30/2012 | WELLS FARGO.........couceermeeesaeesseeessseessssessssessssssssssssssssessssssssssasesssassssssssssanssssn | sasessssssssnsessssssssnnsssssnssssssssssnns 1,735,948 | oo 1,750,000

756109 AN 4 [REALTY INCOME CORP SR UNSECURED s 10/02/2012 [ CITIGROUP........couuireriririeisisissis st sss s sessssssensenses | stssssessssssssssssessssssessessssssssseses 1,987,640 | oo 2,000,000

761713 AX 4|R.J.REYNOLDS TOBACCO HOLDINGS SR UNSECU............. . 1072412012 | P MORGAN. ... cvoveevesaeesseesssseesssesss st sess st ess sttt | oeeesss ettt | 2hbsees s s 873,810 875,000

77315 AA 6| TRUST 2012 LOTTERY ROCKFORD TRUST ORI RTN 10/01/2012 | WESTERN UNITED LIFE ASSURANCE ..... et | e 859,159

779382 AP 5|ROWAN COMPANIES INC SENIOR UNSECURED....... . 05/16/2012 | RBC DAIN RAUSCHER........oouurvimmrrirerisesissssssmssssssessssessssssssssssssssssssssssssnss. | aessssssssssssssssssssnsssssssssssssssssnes ...968,497 975,000

78442F EN 4|SLM CORPORATION SR UNSECURED.............. 09/05/2012 [ MERRILL LYNCH. .....c.cvetueermieameeesseeessesessseessseessse s sssssssesssssessssesssssasssssasesssn. | eesssssesssosesssosesssssesssssessssasssssasssssasssssnesss | amesssnsesssnsssssnsesssssesssnsesssnsssssnneees 988,930 1,000,000
78572@ AA 0|TRUST 2012 LOTTERY SACHEEN TRUST. 10/01/2012 [ WESTERN UNITED LIFE ASSURANCE ..... BTN . . 10,710,171 14,197,713

81721M AG 4| SENIOR HOUSING PROP TRST SENIOR UNSECURE............ 01/12/2012 | UBS WARBURG.........coucvtrmeeesmeesseessseeesssessssesssssssssssesssssssssssssssasssssssssssasssssness. | sesssssesssnsssssnsesssssssssssssssnssssssnnes 1,057,420 | ovveooeeeceeeeseeeeeeesenens 1,000,000

863579 XK 9|STRUCTURED ADJUSTABLE RATE MTG 2005-18 6.........covsvvevnnce . 05/15/2012 | CS FIRST BOSTON......oucvivuiiermeisseeesseeesseeesssssssesessssessssessssessssssssssssssssssssnns | sesssssesssnssssnssssssessssssssssssssssnes 1,908,944 | oo 2,367,683

86360U AC 0 |STRUCTURED ASSET MTG INVESTMENTS 2006-AR.......ccoomrrrmmrrirrrersressrsssessnes 10/09/2012 | CS FIRST BOSTON......couuurrermuremmmresmeesssesssssesssessssssssssssssssssssssssssssssssssssssssssss. | sosssssssssssnsssssssssssnsssssnsssssassssnns 2,586,540 ..4,639,534
86361W AA 9| STRUCTURED ASSET MTG INVST INC 2006-AR8.. 08/01/2012 | BARCLAYS BANK PLC.......cvoumieimeeinneesineesssessssesessssssssesessssessssessssssssssesesenes | eessssesssnssssssssssssssssssssssssssnes 2,618,431 ...4,583,687

88732J BB 3| TIME WARNER CABLE INC SR UNSECURED.........c.cccrmrvrirnrrnnns . 12/03/2012 | CS FIRST BOSTON R . . . 2,231,060 ...2,000,000

92276M AX 3| VENTAS REALTY LP/CAP CRP US DOMESTIC.......... . 02/01/2012 [ MERRILL LYNCH. ...cccovetueermeeesseeesseesssseesssessssssessssesssessssssssssssssssssssssssssssssssss. | sesssmsesssnssssnsssssssssssssssssnsssssnnes 1,488,210 | vveoeeeereeereeesenessseessnnens 1,500,000
93077@ AA 9 |TRUST 2012 LOTTERY WAITTS TRUST............. SESTSTRN 10/01/2012 | WESTERN UNITED LIFE ASSURANCE ..... et | e 15,560,049 . 20,923,324

933635 AA 2| WASHINGTON MUTUAL MTG SEC 2007-0A2 1A... . 11/08/2012 | BARCLAYS BANK PLC OSSO OO 2,320,648 ...3,297,546

93364C AA 6|WAMU MORTGAGE PASS-THROUGH CERT 2007-OA4........... 11/08/2012 | CITIGROUP. ...ttt ssssssnns | oeeesssness s 2,599,248 ...3,256,692

94983Q AF 3 |WELLS FARGO MBS 2006-3 A6 12/19/2011 | BARCLAYS BANK PLC . 4,834,898 ...5,819,612

989701 BC 0|ZIONS BANCORP SR UNSECURED... . 12/11/2012 | DEUTSCHE BANK.......cocorrverrrirnens [ 2,075,000 ...2,000,000

00105D AC 9 |AES GENER S.A. SR UNSECURED.... F 06/26/2012 [ JP MORGAN..........corveriioreieieeiess sttt sssssssssnes | eessssesssensss s s st 1,071,250

03938L AX 2| ARCELORMITTAL SR UNSECURED.........comirvrmrrmmersrnnesssnssssesssssssssssssssssssssssssssesnas | 02/2412012 [ VARIOUS......cvooovereeeeraeeesseeesssessssessssessseess sttt sess e | 4ebs s ekt | Hreess s 995,573 ...1,000,000

10552T AA 5|BRASIL FOODS SA SR UNSECURED . e |F 06/26/2012 [ MERRILL LYNCH.......coovitriiiniiieeesneeeseseeisse st sesssssssssssssssansssss | sesssssesssnssssnsssssssssssssssssssssnes 1,546,875 | v 1,500,000

13643E AG 0| CANADIAN OIL SANDS LIMITED SR UNSECURED...........ccormiuriimireirenieiinsersersssiensnes A 04/24/2012 | MITSUBISHI UFJ SECURITIES . rereee s | e 2,061,520 ...2,000,000

23329P AA 8|DNB BANK ASA NON US SR NOTES (144A)........ s F 03/26/2012 | BARCLAYS BANK PLC OO OTROT OTS TN 1,998,260 | ...voooevernerereeesneeiseeesneee 2,000,000 | vveemeernereseeeseeee s
256853 AB 8|DOLPHIN ENERGY LTD SR SECURED (144 A) S 02/08/2012 | RBS SECURITIES CORP..........rrviimriiiiiiseiiseiseseisesssssessssssses s sssssssssssens | eevssesssssssssssssses s sssessssnses 1,528,500

29082A AA 5|EMBRAER SA - EMPRESA BRAS SR UNSECURED.... F 06/26/2012 [MORGAN STANLEY ottt esss s sssssnnnsns | eossssssssssssssssssssssssssssssssssses 1,530,000

294829 AA 4 |ERICSSON LM TELEFONAKTIEBOLAGET . . F 05/02/2012 | DEUTSCHE BANK........coveomeiermeeeineeessseesseesssseesseseesssessssesssssssssssssssessssssssssns | eessssesssnssssssssssssssssssssnssssnnes 1,991,700

34956X AF  7|FCOI FORTRESS CREDIT 2007-1A A2......coomivvirrinrrireressseessssesnenennns R 05/08/2012 | GUGGENHEIM PARTNERS  L..ioiieriiesieesisesissesss st sesss st ssssses | eessssessssessssss st sss et ssss st nnnes | foeesssssssssssssss st sssssssssssssssnnsd 650,677 .

368266 AQ 5|GAZPROM CAPITAL S.A. SR UNSECURED s F 06/27/2012 | BARCLAYS BANK PLC OO SOT OTS TN 1,067,500 | ..oveonveeneeeneeeseeesneeesnees 1,000,000 [ ..oorvernrrernrrirneens 25,996
404280 AN 9|HSBC HOLDINGS PLC SR UNSECURED . |F 03/27/2012 | HSBC SECURITIES INC......covieieieicieie ettt sssssssssses | oetssessesssssssssssssessssssesssssessesanes 1,490,220

55608P AA 2| MACQUARIE BANK LTD SENIOR UNSECURED...........cccmmrermrrermmneerneessesssesesnensnnes | 07/11/2012 | CITIGROUP.........coovvverrrerrererereenneens i s 1,025,170 S

62856R AA 3 |MYRIAD INTERNATIONAL HOLDINGS BV SR UNSE..........ccoovieriinriennneesneeesnneeeneees | 06/27/2012 [ JP MORGAN..........coreerieereeeeseeessseesssee s seess st ss sttt sess s esssssnes | eesssnesssansssssssss st sssss s 1,105,000 | .eoveonveoneeneeeseeeeeeneeeeeees 1,000,000 [ ..oovvernrrerrriineens 26,740
71645W AR 2| PETROBRAS INTL FIN CO GLOBAL NOTES......... s F 04/09/2012 [NOMURA SECURITIES oottt ssssssssssssssssnsssns. | eossssssssssssssssssssssssssssssssssssnses 2,155,120 22,000,000 | ..oveonrirrerirenienne 22,3%
714264 AA 6|PERNOD - RICARD SA SR UNSECURED . . |F 04/09/2012 | BARCLAYS BANK PLC OSSPSR OTS TN 2,248,680 02,000,000 | ..oevereeeieeeeeeeeens 1,597
87261P AD 7|TNK - BP FINANCE S.A. SR UNSECURED . . |F 05/16/2012 | JP MORGAN......ccoviritaririirerisieeesie st | sbebsssssessessss st 2,230,000 ..2,000,000 | ..o 43,903
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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
87425E AM 5| TALISMAN ENERGY SR UNSECURED .| 04/09/2012 [ BARCLAYS BANK PLC........cvuuiiueiimeeiieisesiaseissesssessesssseessssisssssssssssssessssssssssss | sosmeesssssnsssssssessssessssssessssssns 1,996,500 22,000,000 | eoouirrireienieenns 14,792
87927V AW 8 |TELECOM ITALIA CAPITAL SR UNSECURED. 06/08/2012 | MERRILL LYNCH.........ovverivinrianns 1,795,000 ...1,795,000
893830 BB 4| TRANSOCEAN INC GLOBAL  6.375% 12/15/21....cccvvviiviiiinsnisnriisniisssssninssesssssnisnnees | Frvvnsrinninns 04/24/2012 | MITSUBISHI UFJ SECURITIES.......cocoirvesiressssresssnesssnessssesssssssssssssssssssssssssssesss | sosssssssssssssssssssssssssssssssssssssees 2,304,400 ...2,000,000
3899999, Total - Bonds - INAUSHHAl AN MISCEIBNEOUS............c..oveieiieieiiieieieeieiieieiete ettt steseesseseesetessessesssessessessesessessessssssses | fessesssessessessesassessesssssssessessessesassessessessesessessesssssssessessesansessesssssesessessessnsnsessessessnsnes 260,362,305 ...297,456,385
8399997. TOHAI = BOMAS = PAM 3.ttt 04880808 SEEE 46 £ E0EoLE 1SR LR LR E LR E LAt 266,704,351 ...304,256,385 .
8399998. Total - Bonds - SUMMAY HEM fTOM PAM 5. ...ttt ettt e ettt es et etentessetsee et eesensetane | feksetssessessessetassessesseeseseeses et et eeEeeseEseEeeseeEeEseEeEeeEeeseE et aeEee s e b e et ensen s et et et ensenses et enes 29,088,249 31,145,553 252,711
8399999, TOHAl = BONGAS.......coeveviiiecteice etttk ettt sttt et ese b et st et et esebe b e s s es e e bebebaeseses et et et etsesesassesesesssese  eketessesesebssesetetsetete s e Rt et e et ettt h e Rt R ettt st ek L Rt et e R bkt Rttt et e s bt en ettt e bt enan 295,792,600 | ....ooovrireiiieieiieeeeians 335,401,938 [ ..o 1,519,854
Preferred Stocks - Industrial and Miscell
19075Q 80 5|COBANKACB PREFERRED STOCK.........ccccsiiiiireiiieiieieieississse st 10/01/2012 [ MERRILL LYNCH. ..ottt 15,000.000 1,500,000
29364D 76 1|ENTERGY ARKANSASINC.......... [ERSTRPRN 12/06/2012 | WELLS FARGO.........iuuiiiirisrierisies st ssesssnssssssssenas 40,000.000 1,000,000
8499999. Total - Preferred Stocks - INAUSEIal NG MISCEIANEOUS..................ccviueieiieiieieieieieicietet ettt eeseesenes | cteteresteeeseseeseseseeaeeessaetesesaetesessesetesassesesessesesessesesesesssessnsesessarssnanseaetesssesennessesenaes 2,500,000 XXX
8999997. QLICC o (=3 C=T (=T RS (0TS TE =L G OO PO 2,500,000 XXX
8999999. TOHAL = PrEIEITEA SIOCKS.........cocvveceiteicecteieictcte ettt ettt ettt ettt eveeetet e setebesesaetessssetessssssesassesesesssaesasnse  setessssesesssssesessssesessssssessssesesssassesesassesesessesesessseesesasetesasaesesassesetesassesessesesetesastetessesee et s setessneee et s sesetebassetessssetetesensetessceetassneetesans 2,500,000 XXX
9899999, Total - Preferred and COMMON SLOCKS...............oviveeveevereeeeeeeseeeeereeeeeeeseeseeseseseesteressesseseseseseesssssesssssesssstesesssssasessasssassssane  vesesassssssssesesesssssesasesseesasssetassassssasessesesssssesssanssssssesesetasesssesasesssssssssssnesssssesssaseseses 2,500,000 XXX
9999999, Total - Bonds, Preferred and COMMON SOCKS. ... ...ttt e Lttt ee e 298,292,600 XXX
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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 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUSsIP g| Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912810 QN 1|US TREASURY BOND  4.750% 02/15/41.. ... | 08/07/2012. | CS FIRST BOSTON.....ovverererrrrnns [ i 247,174 200,000 209,614 .209,615 .(50) ] ... RO IO 37,609 | ... 37,609 | .......... 4,659 | 02/15/2041.
912828 QF 0|UNITED STATES 2.00 2.000% 04/30/16.. v |+ 108/07/2012. | JP MORGAN.......oivirireineninrinsininenns [ ererssnsssissensssnsnnas 635,538 [ ..oovvenas 700,000 | ......co... 706,592 .601,005 (781)] .... s 34314 | ... 34314 | ... 10,804 | 04/30/2016.
0599999. Total - Bonds - U.S. Government....... ettt ettt eietetetseiet et e e et et bbbt bt etk ek bRttt ettt ettt et raen 882,712 900,000 916,206 .810,620 0 (831) [ o0 | o83 [0 | 0. 809,789 | e, 0 ] 71,923 | ......... 71923 | ........ 15,463 | ... XXX......
Bonds - All Other Government
313373 Q3 9|FEDERAL HOME LOAN BANK CALLABLE............. 10| 02/16/2012. | CALL. ..o | oo 245,000 245,000 245,000 .245,000 o | e | (V1 ORI VRO 245,000 | ..oovoerireiiens | e | s (V10 306 |11/16/2012.
31398A YY 2|FEDERAL NATIONAL MTG GLOBAL NOTE... ... 03/09/2012. |JPMORGAN .. 5,314,850 e 280,926 | ....... 280,926 | ........ 72,083 | 09/16/2014.
1099999. Total - Bonds - All Other Government e b 5,559,850 | ........5,245,000 | ........5,309,860 | ..........5,281,340 [ ..o | iiiieee(2416) | o0 [ (2,418) [ 0 005,278,924 |0 | 280,926 | ....... 280,926 | ....... 72,389 |.... XXX......
Bonds - U.S. Special R and Special A
04062@ JV 8|ARIZONA STATE AGENCY. ... | 12/02/2012. | SCHEDULED REPAYMENT. 26,000 03/02/2017.
19676# CF 4|COLORADO STATE AGENCY wer | e | 1212412012, | SCHEDULED REPAYMENT .....oovo. [ ovvrerrieneiiriniiieins | v 12,000 10/24/2019.
31339L 6E 5|FEDERAL HOME LOAN MORTGAGE CRP FHR.... | ... [ 12/01/2012. | PAYDOWN.......cccovirmrrimrirnreininens | cererreneeiessienienes 2,955 11/15/2031.
3133TS JV 6|FEDERAL HOME LOAN MORTGAGE CRP FHR.... | ... | 12/01/2012. | PAYDOWN.......ccovomerirmeirmrinmeinenins | corerieeineeseeinneenns 91,335 04/15/2031.
31392C QY 3|FEDERAL HOME LOAN MORTGAGE CRP FHR.... ... [ 12/01/2012. | PAYDOWN........ccovrirrirmrinnrinirnnirens | corvmrneirersssiensnnines 24,492 04/25/2032.
31393P VZ 4 |FEDERAL HOME LOAN MORTGAGE CRP FHR.... | ... | 12/01/2012. |[PAYDOWN........cccosturmrrmrirmerirnrernes | reeereeseseseesnenns 87,246 03/15/2032.
31393V AD 3|FEDERAL HOME LOAN MORTGAGE CRP FHR.... | ... | 10/01/2012. | PAYDOWN..........cocoveierrireirrnieinns | cereieississieseieens 07/15/2017.
34282* FC 7 |FLORIDA STATE AGENCY. ... | 05/15/2012. | SCHEDULED REPAYMENT........... 05/15/2015.
34282* FF 0 |FLORIDA STATE AGENCY. ... | 06/20/2012. | SCHEDULED REPAYMENT........... 04/20/2015.
34282* LE 6|FLORIDA STATE AGENCY. ... | 06/15/2012. | SCHEDULED REPAYMENT........... 05/15/2013.
88275@ FK 2|TEXAS STATE AGENCY w | .| 02/15/2012. | SCHEDULED REPAYMENT............ . 02/15/2013.
88275@ GP 0| TEXAS STATE AGENCY.....cooomiiriierieriseinniins ... | 02/15/2012. | SCHEDULED REPAYMENT.......coc. | covvrrermrrnerrnrrneiins | verreererenn 15,962 | 15,962 | o 14,400 | v 15,132 [ s | errireeeenn830 | v [evriinneeennnd830 [ [ 15,962 | oo v | 0 s 02/15/2013.
914714 CN 8|UNIVERSITY NC CHAPEL HILL HOSPITAL REV... | ... | 05/21/2012. [DEUTSCHE BANK i | o, 2,258,280 N 258,280 | ....... 258,280 | ...... 103,022 | 02/01/2031.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments.. . ettt | ebenas 2,687,118 | .......2,467,404 | .......2,422,097 | .........2,430,566 | .....cccecoec..0 | oo (1,727) | o0 e (1,727) |0 2,428,838 |0 | 258,280 | ....... 258,280 | ...... 132,247 |..... XXX......
Bonds - Industrial and Miscellaneous
000780 NL 6|ABN AMRO MORTGAGE CORPORATION 2003.... | ... | 12/01/2012. | PAYDOWN.......ccmtrimrrmerierineernnes | eeeremissessesssssnenes | seeveneinns 179,105 | .ovvvvnee 179,105 | ovevvnee 181,540 178,967 12/25/2033.
00080A BQ 2|ACAS BUSINESS LOAN TRUST 2005-1A A1.. ..| 01/25/2012. | PAYDOWN............ 299,591 299,591 269,632 .295,199 07/25/2019.
000837 AA 2|ACAS BUSINESS LOAN TRUST 2007-1A A .1 05/11/2012. | SELL DIRECT........ovvrvrrrrrrrerirens 312,175 312,175 276,722 .297,360 08/16/2019.
000837 AA 2|ACAS BUSINESS LOAN TRUST 2007-1A A.... ... | 02/16/2012. | PAYDOWN............ 221,226 221,226 | ........... 196,102 210,727 08/16/2019.
001192 AH 6|AGL CAPITAL CORPORATION CALLABLE DOM... | ... | 08/20/2012. | WELLS FARGO..........coecumrremrrrerinn | ceriririreiierinerienes 62,877 03/15/2041.
001394 AA 8|AIG LIFE INSURANCE COMPANY STRUCTURED |... | 12/15/2012. | SCHEDULED REPAYMENT.......ccc. | cooneremrrrnerreeineinns | eerverirenes 58,481 09/15/2023.
00206R AS 1|AT&T INC GLOBAL NOTES SENIOR UNS ..| 05/29/2012. | WELLS FARGO............... 281,912 02/15/2039.
00206R AZ 5|AT&T INC GLOBAL SENIOR UNSECURED .| 10/17/2012. | STATE STREET BANK & TRST..... 56,951 08/15/2021.
002824 AX 8|ABBOTT LABORATORIES GLOBAL UNS 1| 0712712012, | CITIGROUP........ovvvrrirriinrinerineies [ e | s 1,822,583 | .. 05/27/2015.
009363 AG 7|AIRGAS INC. US DOMESTIC .. | 11/30/2012. | KEYBANC CAPITAL......oovvvrerermerins | e | oo 1,398,976 | ........ 1,320,000 | ........ 1,357,554 | .......... 1,341,516 09/15/2014.
02149L AE 1|COUNTRYWIDE ALTERNATIVE LOAN 2007.. v | 12/25/2012. | PAYDOWN.....coorrirrirerrnrinerienins | oo 511,318 511,318 235,206 .248,379 03/25/2047.
02149Q AD 2|COUNTRYWIDE ALTERNATIVE LOAN TRUST..... ... | 12/25/2012. | PAYDOWN. 764,711 764,711 480,518 09/25/2047.
02151W AA 0| COUNTRYWIDE ALTERNATIVE LOAN TRUST..... | ... | 12/01/2012. | PAYDOWN. .114,089 .114,089 11/25/2047.
02151W AT 9| COUNTRYWIDE ALTERNATIVE TRUST 2007....... ... | 12/01/2012. | PAYDOWN. . 199,656 | ...........199,656 115,294 11/25/2047.
02209S AJ 2|ALTRIA GROUP INC GLOBAL NOTES... ... | 09/04/2012. | SELL DIRECT........ovvumrrrerrnerirerins | corerierrinerieninnenns 328,256 231,000 275,967 | oo | s (3,234) [ oo | e (3,234) [ oo | v 272,733 | v | 200000..55,523 | .........55,523 | ........ 23,029 | 08/06/2019.
02209S AK 9|ALTRIA GROUP INC GLOBAL NOTES... ceee | oo | 0712712012, | VARIOUS.....cooomirrierinrinerienins | corveriimsinesinssisenis | s 1,641,685 )| ... (18,883) | covvreerneiees e 1,607,248 | e | 0 34,437 | 34,437 | 54,370 | 09/11/2015.
02580E CG 6| AMERICAN EXPRESS BANK FSB BANK NOTES.. | ... | 10/17/2012. | MATURITY .....cccovumirmrnineininrrnnns [ e 2,000,000 ) [T ISP (2,911) [ oo | r0000000002,000,000 | 1o | v | v [ 111,000 | 10/17/2012.
0258M0 CZ 0|AMERICAN EXPRESS CREDIT CORP MTN SR.... | ... | 07/27/2012. | MORGAN STANLEY.......cccccouvrmerns | corrmrrmemrmniseinenins | e 2,176,500 Voo (21,051) | e [ 2,077,743 | e | 0000 98,757 | 098757 | e 95,667 | 08/25/2014.
02636@ AA 4|AMERICAN GENERAL LIFE STRUCTURED.......... ... | 12/10/2012. | SCHEDULED REPAYMENT......ovv. | covrmreririnriseiinniins | evrirerirnens 4,140 | o140 | 3710 | 3875 | s [0 265 | s [ 265 [ .o | e 140 | | |0 s 08/10/2013.
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02660B AA 0|AMERICAN HOME MORTGAGE INVST 2007-1..... 1| 12/01/2012. | PAYDOWN. ..o | oo 394,608 394,608 | ........... 179,793 A81,531 | e | s 213,078 | oo [ e 213,078 | .o | e 394,608 | ..o | e | s 0| s 1,873 | 05/25/2050.
02660T DJ 9|AMERICAN HOME MTG INVESTMENT TRUST..... | ... | 12/01/2012. | PAYDOWN. .708,138 .708,138 597,665 .602,020 06/25/2045.
02660U AA 8| AMERICAN HOME MTG ASSETS LLC 2006-3....... ... | 12/01/2012. | PAYDOWN. 177,952 | .........177,952 97,874 .101,875 04/25/2047.
031162 BK 5[AMGEN INC SR UNSECURED ... | 04/20/2012. | MORGAN STANLEY.......covvvvrimine [ vrrrerrmrrrermnnerinnns | vervees 3,111,660 | ........ 3,000,000 | ........ 2,971,580 | ........... 2,971,609 | ..o 11/15/2041.
03840P AC 6 |AQUILA INC KCP&L GRTR MISSOURI.. .1 07/01/2012. | MATURITY 250,000 250,000 294,183 .259,409 07/01/2012.
045424 FM 5|ASSET SECURITIZATION CORP 1997-D5 A4...... ... 06/14/2012. | SELL DIRECT.......cooivirrirerineirenns [ vrereeeeiseirnnserinnns | vevvees 1,000,000 | ........ 1,000,000 | ........ 1,019,219 | ...cco.eee. 1,003,812 | .o 02/14/2043.
05186@ AC 7|AURORA NATIONAL LIFE ANNUITY ... | 12/25/2012. | SCHEDULED REPAYMENT. 10/25/2017.
05186@ AE 3|AURORA NATIONAL LIFE ANNUITY ... | 11/03/2012. | SCHEDULED REPAYMENT........... 12/03/2018.
05379B AP 2| AVISTA CORP US DOMESTIC. ... 10/17/2012. | STATE STREET BANK & TRST..... [ coooovevrveivereiienns | vevnnis 180,329 | ..o 150,000 | oo 151,221 .151,084 04/01/2022.
05530N AV 9|BCAP LLC TRUST 2007-AA2 2A7.. .. | 12/01/2012. | PAYDOWN. 299,003 394,962 278,496 278,573 04/25/2047.
05532E CB 9|BCAP LLC TRUST 2009-RR10 16A1... .| 04/23/2012. | WELLS FARGO............... 2,954,622 | ........ 2,947,254 | ....... 2,742,645 | .......... 2,788,826 | ...covvriricrinnn 05/26/2021.
05532E CB 9 |BCAP LLC TRUST 2009-RR10 16A1... .. | 04/01/2012. | PAYDOWN......oomvirrerrerrrinerierins [ e | v 183,146 ...170,431 173,301 05/26/2021.
05532K AV 3|BCAP LLC TRUST 2009-RR13 21A1... ... | 04/23/2012. | JEFFERIES & CO....coeeoovvrrrisrrnnns | e | e 1,149,914 A1,072741 | e 1,072,741 | oo 01/26/2037.
05532K AV 3|BCAP LLC TRUST 2009-RR13 21A1 .. | 04/01/2012. [ PAYDOWN. ....oovvrnivrirnrirerniieerenis [ vveeeresississninsnennns | vevnnies 139,376 ....133,801 .133,801 01/26/2037.
06051G DY 2 |BANK OF AMERICA CORP SENIOR UNS.. v | e | 11/30/2012. | MITSUBISHI UFJ SECURITIES..... | covooeveeieeeerverieees | e 1,086,010 e 1,135,590 | e 1,081,521 | .o 05/15/2014.
06406H BE 8|BANK OF NEW YORK MELLON CORP MTNS....... o | 1110172012, [ MATURITY .. [ v | e 700,000 | ...........700,000 | ........... 722,918 .704,445 11/01/2012.
073902 PR 3|BEAR STEARNS COMPANIES LLC GLOBAL SR... | ... | 03/05/2012. | JP MORGAN .785,855 729,510 10/02/2017.
07986@ AA 9|BELLSOUTH NON QUALIFIED PLAN DEFFERED. |...| 01/01/2012.| SCHEDULED REPAYMENT.. ...74,162 . WBT,703 | e 60,998 | ..ooovrrierirns 01/01/2016.
125509 BS 7|CIGNA CORPORATION NOTES SENIOR UNS...... o | 11119/2012. [ JEFFERIES & CO...ovvvvicieiiiees [ vvieieniseirnnrnerinnns | vevvees 1,634,175 | ........ 1,500,000 | ........ 1,479,945 | ........... 1,479,992 | oo | e 1,433 | s e 1433 | [ 1,481,425 | | 152750 | 152,750 | ........ 62,167 | 02/15/2022.
12566V AE 2|CITIMORTGAGE ALTERNATIVE LOAN TRUST..... | ... | 12/01/2012. | PAYDOWN.......covvomrireerrrinirinenins [ correriesinnensenisneenns 235,095 353,679 245217 245279 | oo | e (10,184) [ oovorvercerrvrens | evvrneernee(10,184) | oo [ erree0eei235,095 | i | e | e 0| e 10,761 | 04/25/2037.
126650 AV 2|CVS/CAREMARK CORP SENIOR UNSECURED... |... [ 11/30/2012. | VARIOUS........c.coccovrmirmrrnrrerinnnnes | ervveivseneiieissneninns | v 2,707,075 | ....... 2,500,000 | ........ 2,669,975 | ........... 2,596,798 | ...ovevvrvrrerin | s (23,478) [ v [ evreerenn(23478) | i | 2,573,320 [ i | 200,133,755 | ... 133,755 | ... 09/15/2014.
12668A JM 8| COUNTRYWIDE ALTERNATIVE LOAN TRUST..... v | 12/01/2012. | PAYDOWN. ...ooonvirrerrerrrinnrierins [ e | v 126,813 | ovvvrne 126,813 | v 104,303 .103,900 22,913 08/25/2041.
126688 DC 4| COUNTRYWIDE ALTERNATIVE LOAN TRUST..... 1| 12/01/2012. | PAYDOWN. ....oorvimrirrirnneineiienins | oo 290,311 290,311 214,150 216,771 06/25/2036.
126694 MS 4|CHL MORTGAGE PASS-THRU TRUST 2005......... 1 12/01/2012. [ PAYDOWN. ... | cevreeseissnisesessnnenes 927,075 927,075 792,181 02/25/2050.
12669E FH 4|CHL MORTGAGE PASS-THRU TRUST 2003......... 1| 12/01/2012. | PAYDOWN......oorvirirrrinnrierienins | o | cerneens 1,640,010 | ........ 1,640,010 | ........1,666,660 | ........... 1,645,012 06/25/2033.
12669E JR 8|CHL MORTGAGE PASS-THRU TRUST 2003......... ... | 12/01/2012. | PAYDOWN 187,672 .187,672 .188,441 07/25/2033.
134917 B@ 1|CANADA LIFE ASSURANCE COMP ANNUIT ... | 12/15/2012. | SCHEDULED REPAYMENT.. .16,631 07/15/2020.
14170T AF 8|CAREFUSION CORPORATION GLOBAL SR UNS. | ... | 08/07/2012. | STIFEL NICOLAUS & CO. ceveenenn. 1,687,760 08/01/2014.
17275R AH 5|CISCO SYSTEMS INC DOMESTIC UNSECURED. |... | 11/30/2012. [ VARIOUS........cocovvrmrimrrirerinriinns | omrereeieninneiiesins 2,317,510 | ........2,000,000 | ........2,058,960 | ........... 2,050,966 01/15/2020.
172967 ES 6|CITIGROUP INC GLOBAL SR UNSECURED......... 1| 09/18/2012. | SELL DIRECT.......coveurremrrnrrrenins | coverineerneniseesenins | eoneens 1,155,957 914,126 05/15/2018.
172967 FD 8|CITIGROUP INC SENIOR UNSECURED | 11/30/2012. [ CITIGROUP.......cooivrirriirriiniireis [ v | eviens 1,081,870 05/19/2015.
20825C AS 3| CONOCOPHILLIPS GLOBAL NOTE.... 1 08/17/2012. | CALL ..o 1,556,678 . 02/01/2014.
21079N AA 9| CONTINENTAL AIRLINES INC GLOBAL. 1| 10/19/2012. | PAYDOWN. ..o | oo 14,826 14,527 |. 04/19/2022.
21079T AA 6| CONTINENTAL AIRLINES INC 2009-1.... ... | 07/08/2012. | SCHEDULED REPAYMENT........ccc. | cooerrerrrrenirinins | v 169,886 .190,839 07/08/2016.
21079U AA 3| CONTINENTAL AIRLINES INC 2009-2.... ... | 11/10/2012. | SCHEDULED REPAYMENT......coc. | corervmrirnerierineenns 6,285 | .ovierrenn6,285 | i 6,811 | 6,784 11/10/2019.
210805 CT 2|CONTINENTAL AIRLINES 1999-2 A-1....ccovvirernnne 1. 09/15/2012. [ PAYDOWN. ....oovvrvirerinirerenieins | cevreseisnniesessnnenes 4576 | cooovreeeen 4576 | i A T24 | 4,720 03/15/2020.
22541H CC 4|CREDIT SUISSE NEW YORK GLOBAL NOTES..... | ... | 03/22/2012. | SELL DIRECT.......cccrmuererurrerirnn 485,881 478,229 02/15/2018.
22541L AC 7|CREDIT SUISSE (USA) INC GLOBAL NOTES........ 1| 0171512012, | MATURITY w..oooviiireineinereeeies [ oo 500,000 .500,263 01/15/2012.
24702R AJ 0|DELL INC SENIOR UNSECURED... ... | 05/18/2012. | BANK OF NEW YORK.......occvvvener [ crrerrmirreriieinnnins | e 1,199,370 06/15/2019.
24702R AQ 4|DELL INC SENIOR UNSECURED... 1| 05/18/2012. | JP MORGN.....ooourerrirrineineriienes | ceverineeinenineinenins | oo 1,119,000 04/01/2021.
247361 ZH 4 |DELTA AIR LINES INC 2010-2A (PASS THRU C.... | ... | 11/23/2012. | PAYDOWN.......coovrrrirernrirreeninnins | cevresieisnnsnsiensnsenes 34,813 B3 | 34813 | , 11/23/2019.
24736T AA 5|DELTA AIRLINES 2009 1A......ccomirmmererinrererincens 1o | 1211712012, | PAYDOWN. ...ocvonririrenrnrinerienins | oo 220,594 244,859 242,154 (21,561) JUUR ISV | I ISP 12,759 | 12/17/2019.
249030 AC 1|DENTSPLY INTERNATIONAL SR UNSECURED... | ... | 12/03/2012. | MESIROW FINANCIAL.......cccovvrne | voremrimmirenirneiinnes | ceviens 1,566,179 | ........ 1,500,000 | ........ 1,566,360 | ........... 1,523,982 | ..o | e (5,581) [ ovvververevrnneins | eerererrnnn(5,581) | o [ e 1,518,401 | o | i 47,778 | ......... 47,778 | ........ 79,578 | 08/15/2021.
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25150W AA 2| DEUTSCHE ALT- A SECURITIES INC MTG 2007.. | ... | 12/25/2012. | PAYDOWN.......ccovvvivrernriririninciens | coveireeeiinsieninnnees 302,077 302,077 201,825 204,563 | oo | e 97,513 | oo | e 97,513 | s | e 302,077 [ e | [0 | i 696 |07/25/2047.
25459H AG 0|DIRECTTV HOLDINGS/FINANCE GLOBAL NOTE. |... | 05/15/2012. | CALL......cevvrireerimreicriirineiieiinens [ eveeienirnseinesinniines | ovniens 3,244,156 | ........3,125,000 | ........3,390,625 | ...........3,266,644 | .......cccovvmuire | vrvrrnad (22,488) | ..o | errerenen(22,888) | oo e 3,244,156 | i | e | 0 [ 119,141 | 05/15/2016.
260543 BW 2|DOW CHEMICAL COMPANY (THE) GLOBAL SR... | ... [ 12/17/2012. | CALL.....ccoveruerinrerenineirnciernnnnennns | veviseesseesesisnensenes | veviens 1,408,779 | ........1,285,000 | ........1,309,228 | ...........1,297,860 | ....cccocormerrrur | wovernne 110,919 | oo [ oo 110,919 [ | e 408,779 | e [ | evvveriineinnen0 [ e 106,341 | 05/15/2014.
26441C AC 9|DUKE ENERGY CORP SENIOR UNSECURED...... 11 12/03/2012. [ CITIGROUP.......coovvvrirerinirirnrireis [ vreeeeriseisnrserinnns | ervees 3,298,063 09/15/2014.
26483E AD 2|DUN & BRADSTREET CORP (THE) NOTES SR.... |... [ 12/31/2012. [ CALL.....ccoovvererrrinererieericrireens ceevnee | e 1,000,000 04/01/2013.
278865 AM 2 |ECOLAB INC SENIOR UNSECURED..........ccccoon.. ... | 07/09/2012. | WELLS FARGO.........cooormrrrmrrerinns | oo 2,580,942 | ........ o 12/08/2041.
29266R AA 6|ENERGIZER HOLDINGS INC SENIOR NOTES...... ... | 02/17/2012. | TAX FREE EXCHANGE..........cooooves | v 2,591,116 | ........2,500, ceerni2,593, 2,592,164 05/19/2021.
30161M AG 8|EXELON GENERATION COMPANY LLC................ ... | 04/17/2012. | WELLS FARGO........ooveemrrrerierernes | e | e 119,397 | v 100,000 | ...........103,762 .103,676 10/01/2039.
3134G1 X9 0|FREDDIE MAC AGENCY NOTE.. ... 102/22/2012. | MORGAN STANLEY.......covvrriirerns | vorrvrreirsnrneierinnins 244,927 245,000 244,852 .244.921 01/24/2013.
3135G0 AQ 6 |FANNIE MAE GLOBAL NOTES... .| 02/22/2012. | MORGAN STANLEY. 239,928 240,000 239,952 .239,973 02/01/2013.
31574# AA 5|FIDELITY AND GUARANTY LIFE ANNUITY... ..| 11/01/2012. | SCHEDULED REPAYMENT........... 3,575 e . N . 04/01/2023.
32022N BM 7| FIRST FINANCIAL BANK USA 2010-B C.... v | 09/17/2012. | CALL ..o | e | oo 3,000,000 | ........3,000,000 | ........3,002,295 | ...........3,000,668 |.......cccccorrurre | crrrrrrrrinens N .3,000, UV ESTOPPURRROPOON o I ISP 171,450 | 07/17/2017.
32051G ME 2 |FIRST HORIZON MTG PASS THROUGH... veee | oer [ 1212512012, | PAYDOWN......cvvvuvrmrirrireernninnees | ceveseesessssesneninnes | cevines 2,011,036 L1469,278 | s | s | e 541, . v [0 | 10,549 | 06/25/2035.
34528B AE 7|FORD CREDIT AUTO OWNER TRUST 2008......... ... | 02/15/2012. | PAYDOWN. 189,114 189,114 ....726 | 10/15/2012.
36828Q KN 5|GE COMMERCIAL MORTGAGE CORP 2005-C1... |... | 01/01/2012. | PAYDOWN. . 147,833 | ... 147,833 . e SO ISR o I I ....536 | 06/10/2048.
36962G 3U 6|GENERAL ELECTRIC CAPITAL CORP GLOBAL... |... | 12/03/2012. | MORGAN STANLEY........ccccccvvmrres | comrrerrerreiieireiennns | eveenns 4,763,840 | ........ 4,000,000 | ........ 4,339,200 | ........... 4,330,665 | ..oooeiiriiiiins | e (43,320) [ ..o | e (43,320) [ ..o [ e 4,287,345 | oo | e 476,495 | ....... 476,495 | ...... 246,875 | 05/01/2018.
36962G 4B 7 |GENERAL ELECTRIC CAPITAL CORP GLOBAL... |... | 07/26/2012. | DEUTSCHE BANK I ST 344,090 250,000 261,651 .261,372 ] e ....261,281 RO IS 82,809 | ... 82,809 | ........ 17,999 | 01/10/2039.
36962G 4Y 7 |GENERAL ELECTRIC CAPITAL CORP GLOBAL... |... [ 11/19/2012. [ MORGAN STANLEY........cccccrmurmmne | soremerrmmrrrmrrnneinees | ceviens 1,697,250 | ........ 1,500,000 | ........ 1,548,855 | ........... 1,547,884 Y] N X [0 [ 153,353 | ....... 153,353 | ........ 95,583 | 01/07/2021.
370334 BB 9|GENERAL MILLS INC DOMESTIC SR UNS.... ... | 08/07/2012. | MITSUBISHI UFJ SECURITIES..... | .coocrvvvvirvnverinnns | evis 2,386,520 ) ...(20,525) R I 219,047 | ....... 219,047 | ...... 112,417 | 02/15/2017.
375558 AU 7|GILEAD SCIENCES INC SR UNSECURED.... ... | 05/21/2012. | DEUTSCHE BANK. | e | e 2,171,360 ceeri v 2,036,227 | ) N IS (1,225) . . IO [ 136,358 | ....... 136,358 | ........ 39,356 | 12/01/2021.
379352 AL 1|GLOBAL MARINE INC SENIOR UNSECURED....... ... | 04/30/2012. | MORGAN STANLEY.......coovmmrrmrns | crvmrimeineiineinnins | e 3,192,900 | ........3,000,000 | ....... 2,879,619 | .ocovenc 2,879,667 | oo | oo A48T [ | e 1481 | | i 2,881,148 | oo | v 311,752 | ....... 311,752 | ........ 88,667 | 06/01/2028.
381317 AQ 9|GOLDEN WEST FINANCIAL CORP SR NOTES..... | ... | 10/01/2012. | MATURITY .....vvvummumrrrimrmnerieninees | eevrenssnnessenssssinenes | seevenneens 700,000 688,653 698,094 . . 10/01/2012.
38141G CG 7 |GOLDMAN SACHS GROUP INC (THE) GLOBAL... | ... [ 09/01/2012. [ MATURITY .....cosvvmmrimrirnniinrineeinnns | ceveseessssissssnsennees | eeviens 1,000,000 | ........1,000,000 | ........ 1,026,661 | ........... 1,003,346 | ..covveririireinne X . 09/01/2012.
39538W FH 6| GREENPOINT MTG FUNDING TRST 2006-AR1.... | ... | 12/25/2012. | PAYDOWN........ccooirummrnriniirerins [ e 354,045 354,045 215,053 213,270 02/25/2036.
41161X AC 0|HARBORVIEW MORTGAGE LOAN TRUST 2006... | ... | 12/19/2012. | PAYDOWN.......ccosvrumiemerimrerneerenes | eevreemseissessssssnenes | seeseneenns 711,037 | oo 711,037 | oo 437,288 449,927 11/19/2036.
42225B AA 4 [HEALTHCARE REALTY TRUST DOMESTIC SR.... | ... | 12/03/2012. | WELLS FARGO............... 573,430 500,000 560,490 554,246 01/17/2017.
441812 JY 1|HSBC FINANCE CORPORATION GLOBAL.... .. 1 05/15/2012. | MATURITY ...covvvrmrrrirerienrierirenes .400,000 | ...........400,000 | ... 429,024 402,418 05/15/2012.
45660N NQ 4 |RESIDENTIAL ASSET SECURZ TRUST 2003-A2.. | ... | 12/01/2012. | PAYDOWN............ 213,744 213,744 217,618 .216,303 05/25/2033.
46625M 2A 6|JP MORGAN CHASE COMM MTG SEC 2004........ v | 12/01/2012. | PAYDOWN. ... [ e | v 127,965 | .ocvvone 127,965 ...119,612 125,787 e . . 10/12/2013.
478366 BB 2|JOHNSON CONTROLS INC SR UNSECURED...... ... | 04/17/2012. | WELLS FARGO. reteeeneesnsies | e 3,186,930 | ........3,000,000 | ........3,056,082 | ........... 3,056,076 | ...oovvvurrrcrinnns o 12/01/2041.
50075N AX 2| KRAFT FOODS INC US DOMESTIC SR UNS. .1 09/14/12012. [ JP MORGAN.......cooivreririerirerininns [ rreerineieisnineninnns | eveees 2,173,380 | ........2,000,000 | ........2,251,620 | ........... 2,136,863 | ...coovririieinns B [P 02/19/2014.
50075N AZ 7|KRAFT FOODS INC SR UNSECURED... ..| 04/17/2012. | WELLS FARGO..... 125,214 107,107 . . . 02/09/2040.
50075N BA 1|KRAFT FOODS INC GLOBAL SR UNSECURED.... |... | 07/18/2012.| SCHEDULED REPAYMENT.. 1,300 | 1,300 | 1,289 | 1,291 | | o | JUOTR UPPORRPURPUPRORR IDVRURPPORPRUROOON | I RPN 02/10/2020.
50075N BA 1|KRAFT FOODS INC GLOBAL SR UNSECURED.... | ... | 08/01/2012. | TAX FREE EXCHANGE..........ccccoee | cornerimrrmeriirirncnnns 64,572 02/10/2020.
525221 EE 3|LEHMAN XS TRUST 2005-8 2AdA.........cccoovvvnrrnnnes ... | 11/01/2012. | PAYDOWN SO TR IS 170,692 | oo 170,692 | v 138,474 | 138,945 | s | e BUTAT | oo BLTAT [ | e 170,692 | e [ | evverineiineend0 | s 12/25/2035.
53217V AB 5|LIFE TECHNOLOGIES CORP DOMESTIC SR ... 1 12/03/2012. | BARCLAYS BANK PLC.......cvvvvever [ vrreermrireirnernerinnns | evves 2,085,135 1,950,000 | .......1,971,392 | ......... 1,964,050 | ....ccoovviiviiiin | o 3.943) | i [eiennd(3.943) | i | 001,960,107 || 100 126,028 10 125,028 03/01/2015.
534187 AV 1|LINCOLN NATIONAL CORPORATION SR.. .. | 08/27/2012. | MATURITY ..1,000,000 ,000,000 1,003,488 . 08/27/2012.
55027W AA  0|LUMINENT MORTGAGE TRUST 2007-2 2A1........ | ... | 12/25/2012. | PAYDOWN........cocooiremermrrirnninnrins | e 393,426 209,517 213,464 cevvnernneennnns | oo 179,962 | o [ 393,426 | i | e | e | s 05/25/2037.
5526E2 AC 3 |FIA CARD SERVICES N.A. SUBORDINATED........ v | 1171512012, | MATURITY ...ovvreicrieenerieninenes [ e | oo 1,000,000 | ........1,000,000 | ........ 1,065,978 | ........... 1,037,896 | ...coovvvererveris | e (37,896) | ..vvvrvereerrris | wrrreeernee(37,896) | oo e 1,000,000 | oo | v | e | s 71,250 | 11/15/2012.
576429 AA 2|MASTER ADJUSTABLE RATE MTG TRUST.......... 1| 12/25/2012. | PAYDOWN.....coomrvirrireirnrineinenens [ e | cenereens 421,014 277,870 279,110 | oo | s 141,905 | oo [ e 141,905 [ | 21,014 | [ | 0 [ 896 |03/25/2047.
580135 S# 9|McDONALDS CORPORATION STRUCTURED...... ... | 03/24/2012. | SCHEDULED REPAYMENT......co. | covrvverrnrreierinnines 50,000 125,230 | v 25,230 | oo | e 2770 | s | e TT0 | [ veieirene80,0000 [ o [ | e 0 04/24/2015.
58155Q AD 5|MCKESSON CORPORATION SENIOR UNS.......... ... | 10/17/2012. | STATE STREET BANK & TRST..... | covevverermernerirnrinns | cvvevies 143,994 | ... 124,616 A24.842 | oo | 28 [ |28 | e e 124,687 | i | 019,327 | 19,327 16,779 | 03/01/2021.
59020U MH 5| MERRILL LYNCH MORTGAGE 2004-WMC6.......... ... | 06/15/2012. | CITIGROUP........ccooiiricnninciiens | e | s 4,614,063 | ........ 5,000,000 | ........ 4,291,602 | ........... 4,512,656 | ..ooveviriiniin | e B3,656 [ i | e D3,856 | i | 4,566,312 | i | e 47,751 | 47,751 | ........ 35,229 | 07/25/2035.
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59023T AA 3| MERRILL LYNCH ALTERNATIVE NOTE ASSET.... | ... | 12/25/2012. | PAYDOWN.......cocvmrieirmrrinneinenins | e 365,131 365,131 243,725 245509 | oo | s 119,622 | oo | e 119,622 | coooeveri [ e 365,131 02/25/2037.
59156R AP 3| METLIFE INC GLOBAL 6.400% 12/15/36.... .| 07/26/2012. | SELL DIRECT.......covverrirrinrrnenins [ e | e 123,180 ...120,000 | .ocrvreee 116,100 J16,137 | oo | e 36 116,173 12/15/2036.
591739 A* 8|Metropolitan Asset Funding Inc 1999-C B- 1| 12/01/2012. | PAYDOWN. ....coorrirrererrnnierienins | oo 23,588 | ... 23,588 | oo [ e 23,588 . ..23,588 10/25/2014.
592179 JG 1|METROPOLITAN LIFE GLBL FNDNG | SENIOR.... | ... | 07/18/2012. | BARCLAYS BANK PLC.......cccovvvver [ corrrerrmrrnrirnnveiinins | vevines 1,032,130 | ........ 1,000,000 | ........ 1,076,530 | ........... 1,057,040 | ..covvivviviiees | e (89,115 [ e | e (RIS I ) | RN 1,017,925 04/10/2013.
592617 AG 9 |Metropolitan Trust | Class Notes R...........cccccevrunne v | 12/01/2012. | PAYDOWN. ..o | oo 270,664 270,664 | .......... 193,888 .201,371 69,293 ..69,293 05/15/2026.
61745M L3 5|MORGAN STANLEY CAPITAL | TRUST 2004 ... | 12/01/2012. | PAYDOWN et | s 307,280 307,280 299,634 .305,209 06/13/2041.
61746W UV 0| MORGAN STANLEY DEAN WIT CAP 1 2002-WL1.. | ... | 12/01/2012. | PAYDOWN........ccvoremmrrmrinirirenins | e 13,626 | ...cocvvnnee 13,626 07/25/2017.
61746W UZ 1|MORGAN STANLEY DEAN WIT CAP | 2002-WL1.. | ... | 12/01/2012. | PAYDOWN 7,125 1,125 1,125 04/25/2017.
61748H VK 4|MORGAN STANLEY MTG LOAN TRST 2006......... 1 12/01/2012. [ PAYDOWN. ....ooviirirniersnrsirenins [ eveeeenineennnerinnns | evvees 1,321,127 907,949 ..1,380,129 321,127 02/25/2036.
63534P AH 0 |NATIONAL CITY BANK US DOMESTIC.........coc0vnue .| 12113/2012. | STEME AGEE it | e 293,013 300,000 274,595 06/07/2017.
638522 A* 3|WESTERN NATIONAL LIFE INSURANC ANNUITY | ... | 11/10/2012. | SCHEDULED REPAYMENT.......cc. | covrmrvernrirerrnrineires | cvvireriniis 1,824 | oo 1,824 | i 1534 | e 1,662 | oo . 03/10/2013.
64952W AJ 2|NEW YORK LIFE GLOBAL FUNDING GLOBAL...... o | 10/16/2012. | MATURITY ...ccovvvrnririrerierrierienes 500,000 500,000 520,540 529,613 (29,613) | ... 10/16/2012.
65475F AF 2| NISSAN AUTO REC OWNER TRUST 2008............ 1| 01/15/2012. | CALL ..ot | oo 231,254 231,254 231,209 231,251 3 06/16/2014.
67103H AB 3|O'REILLY AUTOMOTIVE INC US DOMESTIC ... | 12/03/2012. | SUN TRUST CAPITAL .2,000,000 | ........ 2,074,560 | ........... 2,099,872 | .o | e (31,737) | ... 09/15/2021.
717081 CY 7|PFIZER INC UNSECURED GLOBAL..........cccevvvnnee ... | 04/17/2012. | WELLS FARGO ...100,000 | .ocvvneees 127,775 127,536 (139)] ... . 03/15/2039.
724479 AF 7 |PITNEY BOWES INC NOTES SENIOR UNS.......... 1 07/02/2012. [ CALL. coovcececeesies 500,000 | ........... 486,620 498,280 | ..o | e 7,310 [ | s 7,310 [ e [ e 505,590 10/01/2012.
743315 AK 9|PROGRESSIVE CORPORATION (THE) SR........... 1| 01/15/2012. | MATURITY ...ocvirrviceirirerierinenes [ oo 2,500,000 .2,500,000 | ....... 2,766,020 | ........... 2,527,429 | oo | e (27,429) | ... (27,429)] ... 2,500,000 01/15/2012.
743917 K# 2|PRUDENTIAL INSURANCE COMPANY ANNUITY. | ... | 06/01/2012. | SCHEDULED REPAYMENT.......cc.. | covorvereienrinernenns 9,938 | i ,938 | o | e 9,938 |... ..9,938 |... 07/01/2012.
74432Q BL 8|PRUDENTIAL FINANCIAL INC MTNS SENIOR...... ...112/03/2012. | BARCLAYS BANK PLC.......ocoovvivver [ cvvrrererneirnnvninnns | veenn 1,033,783 | ...........975,000 | ...........979,739 | .cconne 1,003,746 | ..cooveirivierees | e (26,616) | ... .(26,616) | ... 01/14/2015.
74432Q BN 4 |PRUDENTIAL FINANCIAL INC SR UNSECURED.. | ... | 04/17/2012. | WELLS FARGO.. 147,431 .124,903 124,904 06/21/2040.
74432Q BS 3| PRUDENTIAL FINANCIAL INC SENIOR UNS........ ..| 04/17/2012. | WELLS FARGO.. . 52,318 LA7,995 | s 48,012 | oo 05/12/2041.
74432Q BU 8|PRUDENTIAL FINANCIAL INC SR UNSECURED.. | ... [ 04/17/2012. | BARCLAYS BANK PLC.......ccccouvene | covernerirmrrnerrerinenes | ceviens 1,066,100 990,460 .990,475 11/16/2041.
74922T AA 4 |RESIDENTIAL ACCREDIT LOANS INC 2007-QH4. | ... | 12/25/2012. | PAYDOWN. 313,146 313,146 201,587 176,812 05/25/2037.
74923T AA 3| RESIDENTIAL ACCREDIT LOANS INC 2007-Q03.. | ... | 12/25/2012.| PAYDOWN SRR PPN 536,566 536,566 307,184 .286,871 03/25/2047.
74928G AT 5|RBSSP RESECURITIZATION TRUST 2009-13....... | ... | 02/24/2012. | RBS SECURITIES CORP........coccons | covrmmerrnmrrmerneninnees | veviens 5,290,760 | ........ 5,344,203 | ....... 5,001,005 | ...cooonee 5,203,696 | ...oovvrerinriins | s 01/28/2046.
74928G AT 5|RBSSP RESECURITIZATION TRUST 2009... ... | 03/01/2012. | PAYDOWN 366,028 366,028 342,522 .356,405 01/28/2046.
74958V AA 6 |RESIDENTIAL FUNDING MRG SEC INC 2007-S9. | ... | 12/01/2012. [PAYDOWN.......cccovverrmrrmrerienirene | coerirenesnenssnesseeinens | vevereens 446,216 | ........... 463,238 371,170 329,442 | oo | s 116,774 10/25/2037.
75115Y AA 7 |RESIDENTIAL ACCREDIT LOANS INC 2007-Q01.. | ... | 12/25/2012. | PAYDOWN........cocseemmrerermcrirnrirnes | oeeereesesisseesneens 616,331 | .oooevenad 616,331 347,877 320,659 | v | e 295,672 02/25/2047.
759950 AY 4|RENAISSANCE HOME EQUITY LOAN TRUST...... ... | 08/25/2012. | PAYDOWN. 376,667 376,667 249,957 .225,370 151,297 09/25/2033.
76110H 3S 6|RESIDENTIAL ACCREDIT LOANS INC 2005-QS4. |... | 12/01/2012. | PAYDOWN.......ovvvrerimeirrrenneinenins | conerieeinessseineenns 373,507 383,643 | ........... 335,209 292,500 | oo | e 81,007 06/25/2041.
761118 KU 1|RESIDENTIAL ACCREDIT LOANS INC 2005..... e | 1212512012, [ PAYDOWN. ..o [ veisninnieissiennnins | vernnis 195,611 | v 195,611 | e 117,000 | oo 91,085 | oo | e 104,526 10/25/2045.
78442G HW 9 |SLM STUDENT LOAN TRUST 2003-10A A1A....... | ... | 06/20/2012. [ CALL......c.covverevrmirererirerrnrirenireens 200,000 200,000 200,000 .200,000 12/15/2016.
78442G HZ 2|SLM STUDENT LOAN TRUST 2003-10A A1D....... 10| 09/24/2012. | CALL.....ooverereiseineiieeieeieninee | e | ceneris 400,000 | ........... 400,000 | ........... 400,000 .400,000 12/15/2016.
78442G HZ 2|SLM STUDENT LOAN TRUST 2003-10A A1D....... ... | 06/28/2012. | PAYDOWN 100,000 .100,000 12/15/2016.
78442G JA 5|SLM STUDENT LOAN TRUST 2003-10A A1E....... 10| 09/27/2012. | CALL ..o 100,000 .100,000 o] 12/15/2016.
81378# AA 8|SECURED PRINCIPAL TRUST 1997-1 MAFI 11 9... |... | 12/01/2012. | PAYDOWN............ 507,249 369,564 | ..o | e 140,993 | ..o | e 140,993 [ i | e B10,557 [ i [ | {01 11/20/2026.
828807 CG 0|SIMON PROPERTY GROUP LP SR UNS............... ... | 11/30/2012. | BARCLAYS BANK PLC......cccvvvvves | corrmrenerrneirseriniin | 22,240,920 | ........2,000,000 | ........ 2,002,080 | ...ccovne 2,002,030 | coorerrerirerinee | evreerneneene(157) [ | v (157) | | e 2,001,873 [ e | s 239,047 | ....... 239,047 12/01/2021.
84265V AA 3| SOUTHERN COPPER CORP GLOBAL SR UNS.... | ... | 07/26/2012. | WELLS FARGO 184,209 | ........... 150,000 | ........... 162,132 61,832 | s [ v (T19) e | e A(119) | e | e 1B T3 [ | e 22,496 | ......... 22,496 07/27/2035.
863579 AM  0|STRUCTURED ADJUSTABLE RATE MTG 2004.... | ... [ 05/17/2012. | VARIOUS..........covvemrvriremrrnnrinenes | vereseeneriesinenienes | eevies 2,660,607 | ........2,956,230 | ....... 2,559,203 | ........c.. 2,581,026 | .o | 22,260 | e | e 22,260 | ..coorovrrrerrene | eeerrerni2,603,286 | oo | e 57,321 | .. 57,321 09/25/2034.
863579 AM 0|STRUCTURED ADJUSTABLE RATE MTG 2004.... | ... [ 05/01/2012. [ PAYDOWN.......ccovvummrmmrirerereninens | cevrseinersssisnesnenes 56,710 | cooereeern 56,710 | oo 49,094 | ..o 49,512 | oo, ...7,198 ..7,198 ..56,710 09/25/2034.
863579 WR 5[STRUCTURED ADJUSTABLE RATE MTG 2005.... | ... | 12/25/2012. | PAYDOWN s | 327,670 327,670 271,378 272,214 ceeennn 55,456 . ..55,456 e 327,670 08/25/2035.
86359B WC 1 |STRUCTURED ADJUSTABLE RATE MTG............. v | 12/01/2012. | PAYDOWN......coomvirrererrsrinerienins | oo 315,283 315,283 262,834 263,441 | oo | e 51,843 | oo | s 51,843 | oo | s 315,283 | ..o | e | s 0 07/25/2034.
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86359D UR 6|LEHMAN XS TRUST ABS CORP 2005-5N 3A1A.... | ... [ 12/25/2012. | PAYDOWN.......coovvrirrimrinirninniens | v 268,698 268,698 | .......... 199,186 201,124 06/25/2050.
86362H AA 1| STRUCTURED ADJUSTABLE RATE MTG 2006.... | ... | 12/25/2012. | PAYDOWN........coooreremremrrinnrnenins | oo 381,412 381,412 229,562 192,054 12/25/2036.
87244E AC 6 |TIAA GLOBAL MARKETS INC GTD SR NOTES..... | ... | 10/10/2012. [ MATURITY .....ooeevumrrmrmemmnrenerinnns | covernersseinsssneninees | eevenees 2,175,000 | .......2,175,000 | ........2,245448 | ........... 2,224,004 | .cooovviirieri 10/10/2012.
87317@ AA 1|TEXAS COMPETITIVE ELEC HLDNGS SECURED | ... | 01/03/2012. | SCHEDULED REPAYMENT.. 37,574 | i 3T574 | 3T 5T | 37574 | oo 01/02/2026.
88732J AK 4 |TIME WARNER CABLE INC GLOBAL..... .| 12/03/2012. | BANK OF NEW YORK.......ccconvverves [ cunne .799,909 .801,965 07/01/2013.
89417E AB 5| TRAVELERS COMPANIES INC (THE) SR.. 1 06/15/2012. [ MATURITY ...covvrriieiieiseiernnis [ vveeeenieisnnsninnns | eveees 3,000,000 | ........3,000,000 | ........3,033,292 | ........... 3,003,645 | ...covveriieiinnn 06/15/2012.
90520G AA 4 |UNION BANK NA DOMESTIC MTN v | 11719/2012. | FIRST TENN....ooviiiierinrienines [ e 2,283,940 ....2,140,462 05/11/2016.
91253@ AA 9| UNITED STATES SALES CORP MISC CASH........ |...| 05/01/2012. | SCHEDULED REPAYMENT......c..c. [ covverneemneirncrinnnines | worerereenns 12,500 11,941 05/01/2012.
91324P AR 3| UNITEDHEALTH GROUP INCORPORATE DOM... |... | 08/20/2012. | WELLS FARGO.........coervrvvirerveinns [ v 240,542 .186,491 03/15/2036.
92343V AW 4 VERIZON COMMUNICATIONS INC SENIOR UNS. | ... | 04/17/2012. | WELLS FARGO. 94,101 04/01/2041.
92922F 2G 2| WASHINGTON MUTUAL MTG SEC CORP 2005.... | ... [ 12/25/2012. | PAYDOWN..........coovimririrnniniirerinnes | e | cvvvernend 483,507 470,431 08/25/2045.
92922F J2 5| WASHINGTON MUTUAL MTG SEC CORP 2005.... | ... | 06/01/2012. | BARCLAYS BANK PLC........cooceevns | corerimrrierinnericnins | e 1,009,333 | ........ 918,611 919,784 04/25/2045.
92922F J2 5|WASHINGTON MUTUAL MTG SEC CORP 2005.... | ... | 12/25/2012. | PAYDOWN........covvmrimeerrrineenenins [ oo 95,154 | ..oouec. 103,072 | oovevreenne 76,888 | ..ooovvciinnee 76,205 | .ooocvercererinees | e 17,988 0. 92 | 04/25/2045.
92922F R7 5|WASHINGTON MUTUAL MTG SEC CORP 2005.... | ... | 12/25/2012. | PAYDOWN. e | e 27,801 8541 | 25,371 | e | e 2,430 0. 35 [ 07/25/2045.
92925C BA 9| WASHINGTON MUTUAL MTG 2005-AR19 A1A1.... | ... | 12/29/2012. | PAYDOWN.......ovvveerereeririnernenins | correriseesnensesisneenns 223,825 165,211 176,335 rerne 47,490 | e | e | e (V1 637 | 11/25/2045.
92927B AA 0| WASHINGTON MUTUAL MSC 2007-0A6 1A.......... oo [ 12/101/2012. [ PAYDOWN. .....cvervrieieicieieieeens [ e 341,688 225113 228,965 | .o | e 12,723 | e | v 112,723 | e e 341,888 | e [ v | e 0| e 2,046 | 07/25/2047.
92927B AC 6| WASHINGTON MUTUAL MSC 2007-OA6 2A.......... v | 12/01/2012. | PAYDOWN. ...ooorvirrirrrirninnerienins [ oo 576,371 241,457 362,588 | ..o | e 213,783 |.... 213,783 | e [ e BTB,3TT | s | e [ e 0 | oo 4,311 | 07/25/2047.
92976W BJ 4|WACHOVIA CORP DOMESTIC SENIOR UNS....... ... | 11/30/2012. | PARIBAS SECURITIES CORP....... | c.cocvrmrinerirriieins | e 1,780,257 | .......1,825,000 | ........ 1,943,461 | .......... 1,822,963 | ..ooovvriiicins | e (66,984) | .... 1(66,984) | ..o e 1,755,979 | i | 00 24,278 | 24278 | ... 109,855 | 05/01/2013.
929771 AE 3| WACHOVIA CORPORATION US DOMESTIC........ ... | 08/20/2012. | WELLS FARGO.......c..cvrmrrirviririrens | cevreieinsnineiesinnins 355,917 300,000 310,233 345481 | | e (36,301) | ... (36,301) [ oo | 309,180 | i | e 48,737 | 46,737 | .o 17,723 | 10/01/2025.
93363R AA 4| WASHINGTON MUTUAL MTG SEC 2006-AR13..... 1| 12/01/2012. | PAYDOWN. ...ooorvirrirerrnninerienins | oo 317,266 | ........... 604,036 | ........... 312,670 (5,519) [ oo | s 322,785 |.... 1322,785 | e [ 317,266 | s | e [ e (110 I 3,252 | 10/25/2046.
93364A AB 8| WAMU MTG PASS-THROUGH CERT 2007-OA3.... | ... | 12/01/2012. | PAYDOWN........cccrvrmirmmimrirernnineens [ e 299,828 299,828 | .......... 190,766 192,015 | oo | s 107,813 | oo [ e 107,813 04/25/2047.
93364B AA 8| WAMU MTG PASS-THROUGH CERT SERIES...... v | 12/01/2012. | PAYDOWN. ....ocorvirrirrrrnrierienins | o 283,652 283,652 | ........... 186,147 AB7,658 | oo | e 95,994 .95,994 06/25/2047.
939345 AD 6 |WASHINGTON MUTUAL MTG 2006-AR4 DA......... 1| 12/01/2012. | PAYDOWN. ....oorvimrirrirnneineiienins | oo 210,694 | ........ 1,595,639 220,138 118,662 92,032 |.... 06/25/2046.
94106L AV 1| WASTE MANAGEMENT INC US DOMESTIC......... ... | 04/17/2012. | WELLS FARGO.........cocevurrerirmrines | o 216,797 179,628 .(20)] ... 11/30/2039.
94973V AN 7 |WELLPOINT INC GLOBAL SENIOR UNSECURED |... | 11/14/2012. | SELL DIRECT.......cccmtrvmrvrmeriirines | ereeereerseinseesneinns 64,116 | .....c.......50,000 | .o 53,834 | i B3,752 | s [ i (59) 06/15/2037.
94973V AS 6| WELLPOINT INC GLOBAL SENIOR UNSECURED | ... | 11/14/2012. | SELL DIRECT.......cccevveirvrmrrreirnnns [ rvrimimerierssinerienns | vernnis 111,517 | ........... 100,000 | oooverrnn99,855 | v 99,872 | i [ e 1 08/15/2020.
94978R AL 5|WELLS FARGO MTG BACKED SEC 2003.. 1010172012, | CALL ..o 4,749,466 .(54,896) 06/25/2033.
94981Q AF 5|WELLS FARGO MBS 2005-AR16 3A2 ... | 12/20/2012. | JEFFERIES & CO 1,166,188 | ........ O7T1784 | e | e 60,882 |.... 03/25/2035.
94983Q AF 3 |WELLS FARGO MBS 2006-3 A6 v [ 01/01/2012. | BARCLAYS BANK PLC.......oovvvverer [ rmrereniirinniiiniines | v 3,561,605 | ........ 4,541,827 | .......3,561,605 | .......... 3,562,616 | ..ovoocreeririies [ e (1,011) | ... 06/25/2036.
94983S AS 1 |WELLS FARGO MBS 2006-8 A15... veee | e | 07/24/2012. | NOMURA SECURITIES.......cvvevene | corrrrirerierinenienns 516,063 540,940 | ......... 465,213 05/25/2039.
94985F AA 6|WELLS FARGO ALTERNATIVE LOAN TRUST....... ...|12/01/2012. | PAYDOWN. 354,994 | ... 474,376 353,722 .308,836 06/25/2037.
94985G AH 9 |WELLS FARGO ALTERNATIVE LOAN TRUST....... |... | 12/01/2012. | PAYDOWN. 303,553 621,398 | ... 439,018 420,975 . 07/25/2037.
96332H CC 1|WHIRLPOOL CORP DOMESTIC SENIOR UNS...... 1. 05/01/2012. | MATURITY ..cooevvvnireieeiieiieees 325,000 325,000 324,639 .324,955 JOUR ISTUPRRRRRPOON | I ISP 13,000 | 05/01/2012.
969457 BD 1|THE WILLIAMS COMPANIES INC DOMESTIC....... ... 07/26/2012. [ JP MORGAN.......ccevvrinrirriniinnernes | cevreereisnnieiessnnenes 225,334 ....195,728 .194,829 RO IS 30,796 | ......... 30,796 | .......... 8,364 | 06/15/2031.
96950F AB 0 |WILLIAMS PARTNERS LP SR UNSECURED......... ... | 12/03/2012. | CORTVIEW CAPITAL SEC.....cccone | cormrrrrmrinerirerineenns 2,305,935 2,191,776 | ........... 2,186,846 | ...covverrrrcrinns B 122,480 | ....... 122,480 | ...... 108,134 | 02/15/2015.
98419M AE 0 [XYLEM INC (144A) 4.875% 10/01/21 ...110/01/2012. | TAX FREE EXCHANGE...........cocovvs [ ovrrermrreirnnverinnns | vevves 2,437,652 .2,161,560 10/01/2021.
697937 AA 8| TRUST 2002-1 LOTTERY PALOUSE TRUST. .. 10/01/2012. | SELL DIRECT. . 2,543,225 ,349,266 | ... 2,523,219 |. 10/01/2020.
697937 AA 8|TRUST 2002-1 LOTTERY PALOUSE TRUST. ... | 09/01/2012. | SCHEDULED REPAYMENT......coe. | covnrrvrmrineiineineins | e 1,012,094 836,547 .899,089 10/01/2020.
16632# AA 6 |TRUST 2006-1 LOTTERY CHESTER TRUST......... .. | 10/01/2012. | SELL DIRECT.......cotvvmrrerrnerrerns | corveriesrinerieninneenns .490,059 478,654 10/01/2019.
16632# AA 6 |TRUST 2006-1 LOTTERY CHESTER TRUST......... ... | 07/01/2012. | SCHEDULED REPAYMENT.......coc. | cooerrmrerncrinrineenns . 161,913 144,167 10/01/2019.
21833# AA 3| TRUST 2006-1 LOTTERY CORBIN TRUST.... 1.1 10/01/2012. | SELL DIRECT.......cvvuiivrrererneirenns [ vreeeerineersnrnerinnns | vevvees 2,763,027 | ........3,187,445 | ........2,654,488 | ........... 2,707,550 | ..ocovovririiienns 02/01/2022.
21833# AA 3| TRUST 2006-1 LOTTERY CORBIN TRUST............ | ... | 09/01/2012. | SCHEDULED REPAYMENT........c.. | coovermnerimrinerirenins | cerverines 720,768 612,251 02/01/2022.
25469 AA 9| TRUST 2006-1 LOTTERY DISHMAN TRUST.......... .. 110/01/2012. | SELL DIRECT.......cvvuivirrireineirerns | vrereeerieirnninerinnns | vereees 1,727,493 | .......1,964,261 | .......1,442263 | ........... 1,730,141 | oo 01/01/2020.
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25469 AA 9| TRUST 2006-1 LOTTERY DISHMAN TRUST......... ... | 09/01/2012. | SCHEDULED REPAYMENT......coc. | covrrvnniinriinricinns 876,212 876,212 | ........... 643,361 TTUTTE | e | e 104,436 | oo | e 104,436 01/01/2020.
31525# AA 5| TRUST 2006-1 LOTTERY FERNWOOD TRUST..... | ... | 10/01/2012. | SELL DIRECT.....c..ceevurivenrrnirrnnnns | v | venes 16,030,268 | ...... 21,555,619 | ...... 14,541,062 | ......... 18,917,778 | oo | e 112,490 112,490 .| 02/01/2026.
31525# AA 5| TRUST 2006-1 LOTTERY FERNWOOD TRUST..... | ... | 09/01/2012. | SCHEDULED REPAYMENT.. . v | e 3,155,666 | ........ 3,155,666 | ....... 2,128,760 | ..cccovnee 2,330,306 | .. v | s 825,360 . | 02/01/2026.
56343# AA 2| TRUST 2006-1 LOTTERY MANITO TRUST............ ... 1 10/01/2012. | SELL DIRECT.......coovtvierririrnnirerins | cevrerisessssseiessnnenes 903,179 | ........ 1,000,611 | ccevenee 777,829 .881,033 22,146 12/01/2017.
56343# AA 2| TRUST 2006-1 LOTTERY MANITO TRUST............ ... | 09/01/2012. | SCHEDULED REPAYMENT........ccc. | covervrnrrreriirircenns 225,399 225,399 | ........... 175,215 .198,463 26,936 .| 12/01/2017.
60459% AA 4| TRUST 2006-1 LOTTERY MIRABEAU TRUST........ ...| 10/01/2012. | SELL DIRECT. e | e 4,882,587 | ....... 5,657,343 | ........ 4,210,304 | ........... AT64,111 | s | v 118,475 . | 10/01/2026.
60459# AA 4|TRUST 2006-1 LOTTERY MIRABEAU TRUST....... ... | 09/01/2012. | SCHEDULED REPAYMENT........coc. | cooervmrviirierircinns 832,039 832,039 | ........... 630,784 708,662 | .o | e 123,377 10/01/2026.
87336* AA 0 |TRUST 2006-1 LOTTERY TABOOSE TRUST ... | 12/31/2012. | SCHEDULED REPAYMENT........coc. | corrrvmrirncrinrieinns 829,105 829,105 529,965 530,245 298,860 298,860 ....829,105 .| 04/01/2035.
87910# AA 0| TRUST 2006-1 LOTTERY TEKOA TRUST ...|10/01/2012. | SELL DIRECT. . e | e 11,061,645 | ...... 14,663,637 | ...... 10,758,943 | ......... 11,057,262 | ...ovverercienne reereenen4,383 [ . ..4,383 | ... ] 11,061,645 | ... L0 .. 09/01/2025.
87910# AA 0|TRUST 2006-1 LOTTERY TEKOA TRUST.............. ... | 09/01/2012. | SCHEDULED REPAYMENT.......coc. | covrervrevieniicennenins | e 2,909,821 | ........ 2,909,821 | ........ 2,134,982 | ...coo..c. 2,194,180 | .ooovvvcreriees | e 715,641 | oo | e 715,641 | oo | e 2,909,821 | covourvererin [ s | e (01 I 09/01/2025.
11132@ AA 4|BROADCAST MUSIC INC ROYALTY BACKED...... ... | 09/01/2012. | SCHEDULED REPAYMENT.. 4,924 e [ . . . e . 12/31/2004.
404280 AK 5|HSBC HOLDINGS PLC SR UNSECURED.............. R | 10/17/2012. | MORGAN STANLEY. . [T I 139,614 | ocvvvneee 120,000 | .oovvereee 119,740 119,755 . - - . creriennd 04/05/2021.
448055 AF 0|HUSKY ENERGY INC GLOBAL SR UNSECURED. |F. [ 07/26/2012. | SELL DIRECT......c.ccooumrirmmrimerrinens | cerrreinerserinensenes 255,991 200,000 232,641 227457 | oo | (1,618 [ i | e (1,618) | e [ erierenen225,839 | e | v 30,152 12/15/2019.
539473 AH 1|LLOYDS TSB BANK PLC GLOBAL BANK.. F.110/17/2012. | UBS WARBURG cerrrreen | e | 154,624 124,626 124,626 ..29,998 01/21/2021.
872456 AA 6|TELECOM ITALIA CAPITAL GLOBAL F.|09/21/2012. | CANTOR FITZGERALD.........cccouvrs | cormervmrrneriirineenns 82,594 | ... . 84811 | s 83,166 | ...ocvvererrernns 06/18/2019.
893830 BB 4| TRANSOCEAN INC GLOBAL 6.375% 12/15/21... | F.| 10/16/2012. | DEUTSCHE BANK e [ 1,230,550 | ........ 1,000,000 | ........ 1,022,630 | ........... 1,022,482 | .oovierrinne 12/15/2021.
983730 AA 0|XL CAPITAL FINANC (EUROPE) PLC GTD............ F. | 01/15/2012. | MATURITY ...ovvorririnrininereninnnns [ e | v 650,000 650,000 687,050 650,373 01/15/2012.
03938L AQ 7|ARCELORMITTAL GLOBAL SR UNSECURED....... F.107/26/2012. | SELL DIRECT.......cooturivmiiriiriririns | cevreerersnirenerinsin 38,159 | .coorerns 40,000 | ..o 39,384 | .o 39,451 | .o, 08/05/2020.
04010H AB 8|ARES X CLO LTD 2005-10A A2 F.|12/18/2012. | PAYDOWN 1,360,795 | ........ 1,020,596 | ........... 1,134,384 | oo | e 226,411 09/18/2017.
09202E AB 2 |BLACK DIAMOND CLO LTD 2005-1A A1A. F.|12/20/2012. | PAYDOWN..... .. 738,127 | ........738,127 | .. 711,541 26,587 06/20/2017.
34956X AF 7|FCOI FORTRESS CREDIT 2007-1A A2 R 103/28/2012. | SCHEDULED REPAYMENT.. 290,707 339,449 285,275 .290,107 07/15/2019.
71645W AQ 4|PETROBRAS INTL FIN CO GLOBAL NOTES F.|10/17/2012. | UBS WARBURG ceevirereneenne | e | e 162,509 ....125,000 .129,750 129,673 01/20/2040.
87927V AM 0| TELECOM ITALIA CAPITAL GLOBAL. . |F.|07/26/2012. | SELL DIRECT. . 58,500 ..61,932 62,043 09/30/2034.
92936M AA 5|WPP FINANCE 2010 (144A) «eo | F.105/29/2012. [MORGAN STANLEY.......ccoormrvmirres [ ermrereriirirneiieiiens 2,072,232 2 002,320 | . ..2,002,298 11/21/2021.
98417E AK 6| XSTRATA CANADA FINANCIAL CORP (144A)...... F.|10/31/2012. | BARCLAYS BANK PLC......ccosvvuenes [ coverrmerreniseisenins | e 1,067,160 1,000,000 995,150 .995,199 11/15/2021.
A8417* AA 7|STEINHOFF EUROPE AG NOTE SENIOR UNS..... | F. | 03/15/2012. [ MATURITY . 2,000,000 .2,000,000 | ....... 2,000,000 ..2,000,000 03/15/2012.
G9550V AA 7| WESTCHESTER CLO LTD 2007-1X A1A......cccnneens F.|01/06/2012. | CITIGROUP.........ccooiviirinnmrnnrnnnes | e | corneens 3,844,633 4271814 | ... 3,848,254 | . ..3,848,866 5,087 5,087 |... N .3,853,953 coeeen5,514 | 08/01/2022.
3899999. Total - Bonds - Industrial and Miscellaneous ....225,728,964 | ..... 232,718,063 |..... 207,929,441 | ....... 211,054,899 | ..ccooovrnnn0 | 8,112,651 8,112,651 |... O 219,181,777 | o0 [ 6,548,187 | ..... 6,548,187 | ...5,289,368 | ..... XXX......
8399997. Total - Bonds - Part 4 ....234,858,644 | ..... 241,330,467 |..... 216,577,604 | .....219,577,425 | ..o l0 | L 8,107,677 .......8,107,677 227,699,328 |0 | 7,159,316 | ..... 7,159,316 | ...5,509,467 |..... XXX......
8399998. Total - Bonds - Summary Item from Part 5 . o 31,459,195 | ... 31,145,553 | ... 29,088,249 | ........ 30,567,292 |.. o 1,503,184 |... o 1,503,184 | .o | o 30,591,433 | .o | e 867,763 | ...... 867,763 | ...... 630,438 |..... XXX......
8399999. TORAL = BONAS. ...t fed e b oL e h bt kbbbt | erea 266,317,839 |..... 272,476,020 | ..... 245,665,853 | ....... 250,144,717 | oo 0. 9,610,861 | .cooviroveninns 0 ... 9,610,861 | ..covvvennnad 0. 258,290,761 |.....ccenevn. 0]... 8,027,079 |..... 8,027,079 | ...6,139,905 | ..... XXX......
Common Stocks - Industrial and Miscellaneous
31341# 12 5| FEDERAL HOME LOAN BANK SEATTLE CS......... | |09/24/2012. SELL DIRECT ... 126,874 | .............156,600 | ....... (25,726) | ..ovvveveivrinninns | v [ (25,726) [ ..ovvovvvisvraeis | e 130,874 | i | 0000025726 | 10000025,726 | v [ XXX......
9099999. Total - Common Stocks - Industrial and Miscellaneous. 126,874 | ..............156,600 | ........ (25,726) 0 0 (25726)[....cooeee0 | ... 130,874 |0 025726 | L. 25726 | 0 XXX......
9799997. Total - Common Stocks - Part4......... .. 126,874 | .............156,600 | ........ (25,726) 0 0 (25,726) | ....oooceen0 | ... 130,874 |0 25726 | L. 25726 0 XXX......
9799999. Total - COMMON SOCKS. ....vvureririeriiirinrnisisssi s seseries sssssssessaseses 126,874 | .............156,600 | ........ (25,726) 0 0 (25,726) [ ..o [ 130,874 |0 00025726 | 0025726 | v l0 | XXX......
9899999. Total - Preferred and Common Stocks 126,874 | ..............156,600 | ........ (25,726) 0].. 0 (25,726) [ ....coo0een0 | ... 130,874 |0 | 25726 | 25,726 0 XXX......
9999999, Total - Bonds, Preferred and Common Stocks ....266,474,439 245,792,727 | ......250,301,317 | ........ (25,726) | ..... 9,610,861 | ..evvvcveennnnd 0. 9,585,135 258,421,635 | ......cee00 | 8,052,805 |..... 8,052,805 | ...6,139,905 | ..... XXX......
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Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance 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. Changein | (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 Miscellaneous
026930 AA  5|AMERICAN HOME MORTGAGE ASSETS 2007... | ... | 09/07/2012 [ NOMURA SECURITIES 12/25/2012 | PAYDOWN.... 149,646 0
07401Y AA 3 |BEAR STEARNS MTG FUNDING TRUST 2007.... | ... | 11/19/2012| MERRILL LYNCH 12/25/2012 | PAYDOWN.... 12,246 .0
12668A GN 9| COUNTRYWIDE ALTERNATIVE LOAN TRUST... | ... | 06/25/2012 | BARCLAYS BANK PLC 12/25/2012 | PAYDOWN.... 102,622 171,036 171,036 ]
12668B EK 5|COUNTRYWIDE ALTERNATIVE LOAN TRUST... | ... | 06/18/2012 | JP MORGAN 12/25/2012 | PAYDOWN 97,854 ..115,683 .115,683 0
126694 G9 3|CHL MORTGAGE PASS-THRU TRUST 2006-J2.. | ... | 10/17/2012 | JP MORGAN.... 12/01/2012 | PAYDOWN..... ...69,507 ....69,891 .0
172967 FT 3|CITIGROUP INC SENIOR UNSECURED.............. ...| 01/11/2012 | WELLS FARGO... 07/24/2012 | RBC DAIN RAUSCHER. 1,440,675 | ......... ,573,785 130,651
23245P AA 9| COUNTRYWIDE ALTERNATIVE LOAN TRUST... | ... | 06/26/2012 | CITIGROUP 12/25/2012 | PAYDOWN 115,998 | cocovvvnne 189,192 | covvereeeen 189,192 [ o | e 7394 | s [ 73194 | | s [ | e 0
23245Q AA 7|COUNTRYWIDE ALTERNATIVE LOAN TRUST... | ... | 11/20/2012 | CS FIRST BOSTON 12/20/2012 [ PAYDOWN.....covvrrirernnirceernnins | vvvernnenernnhy 279 | e 2,749 | o 4,279
25150U AA 6 |DEUTSCHE ALT - A SECURITIES INC MTG.. ...| 06/27/2012 | CITIGROUP..... 12/01/2012 | PAYDOWN .126,690 | .. ..201,095
36242D T5 2|GSR MORTGAGE LOAN TRUST 2005-RP2 1A.... | ... | 01/12/2012 | JEFFERIES & CO.... 12/25/2012 [ PAYDOWN.....coovvviirerrernenniene | cvrernnn 462,087 | ... 362,738 | oo 462,087
36962G 5J 9|GENERAL ELECTRIC CAPITAL CORP SENIOR.. | ... | 01/04/2012 | CITIGROUP. 05/29/2012 | UBS WARBURG...........ooccevvrrens | e..r2,000,000 | .........2,042,600 | ......... 2,182,280
411640 AB 1|HARBORVIEW MORTGAGE LOAN TRUST 2007. | ... | 07/19/2012 | CITIGROUP 12/25/2012 | PAYDOWN 113,594 | .00 153,246 | 153,246 | e | 0000000:39,653 | s 39,853 [ s | e e | e 0
41165A AB 8 |HARBORVIEW MORTGAGE LOAN TRUST 2007. | ... | 08/06/2012 | CS FIRST BOSTON 12/19/2012 [ PAYDOWN....covvvvererirrirnnrnnirenn | cevernnnn 158,642 | i 102,721 | v 168,642 | i 158,642 | s [ 085,921 | i [ D5,921 | i | [ [ 0
45660L MG 1|RESIDENTIAL ASSET SECURZ TRUST 2005...... ...| 12/04/2012 | CS FIRST BOSTON 12/25/2012 | PAYDOWN 21,279 0
45660L PB 9 |RESIDENTIAL ASSET SECURZ TRUST 2005...... ... | 01/11/2012 | GOLDMAN SACHS.........cocorvvnnee 12/01/2012 [ PAYDOWN.....coovvvverernninnnnienn | cvverneene 787,545 | i 664,491
466247 UT 8|JP MORGAN MORTGAGE TRUST 2005-S2 2A1.. | ... | 07/16/2012 | NOMURA SECURITIES... 12/01/2012 | PAYDOWN....
46630G AA 3 |JP MORGAN MORTGAGE TRUST 2007-1A 1A1.. | ... | 05/16/2012 | BARCLAYS BANK PLC.... .. | 12/01/2012 | PAYDOWN....
46630L AG 9 |JP MORGAN MTG ACQUISTION CORP 2007...... ... | 07/17/2012 | MIZUHO SECURITIES LTD....... 12/01/2012 | PAYDOWN
50075N BB 9| KRAFT FOODS INC SR UNSECURED................. ... | 05/18/2012 | BANK OF NEW YORK................ 07/18/2012 | KNIGHT LIBERTAS LLC............ | .........1,000,000 | .........1,091,290 | ......... 1,096,450
525221 EM  5[LEHMAN XS TRUST 2005-7N 1A1A.....cccvivvvirninne ... | 03/05/2012 | WELLS FARGO.........coocovreriirns 12/25/2012 [ PAYDOWN.....covvvvirerrerienniien | cvernnnn 250,081 | e 164,409 | e 250,051
550288 AG 2 |LUMINENT MORTGAGE TRUST 2006-7 2Af1....... ...| 12/06/2012 | BARCLAYS CAPITAL.. 12/26/2012 | PAYDOWN
590188 4M 7 [MERRILL LYNCH & CO NOTES........cocovvrvririrrs ... | 10/18/2012 | STEME AGEE 12/13/2012 | BANK OF AMERICA..
59020U SJ 5|MERRILL LYNCH MORTGAGE 2005-A2 A2........ ...| 01/09/2012 | GUGGENHEIM SECS.. 12/06/2012 | JEFFERIES & CO......ccccovvvurncen.
61752 AA 8 |MORGAN STANLEY MTG LOAN TRUST 2007..... | ... | 11/16/2012| CS FIRST BOSTON 12/01/2012 | PAYDOWN
62951M AM 2| NORMURA ASSET ACCEPTANCE CORP 2004... | ... | 01/11/2012 | NOMURA SECURITIES 12/01/2012 | PAYDOWN
637417 AE 6|NATIONAL RETAIL PROPERTIES INC SR UNS.. | ... | 08/07/2012 | CITIGROUP..... 12/03/2012 | JP MORGAN.
69144X AA 7|OXFORD FINANCE FUNDING TRUST PRIVATE. | ... | 04/19/2012 | GUGGENHEIM SECS.. 12/15/2012 | PAYDOWN
74922E AT 6 |RESIDENTIAL ACCREDIT LOANS INC 2006-QS. | ... | 06/22/2012 | RBS SECURITIES CORP........... 12/01/2012 | PAYDOWN
85590A AN 4 STARWOOD HOTELS RESORTS SR. UNS......... ...| 04/17/2012| CANTOR FITZGERALD............. 07/26/2012 | SELL DIRECT...
863579 XK 9[STRUCTURED ADJUSTABLE RATE MTG 2005.. | ... | 05/15/2012| CS FIRST BOSTON 12/01/2012 | PAYDOWN.....
86360U AC 0|STRUCTURED ASSET MTG INVESTMENTS. ...| 10/09/2012| CS FIRST BOSTON. 12/25/2012 | PAYDOWN
86361W AA 9|STRUCTURED ASSET MTG INVST INC 2006..... ...| 08/01/2012 | BARCLAYS BANK PLC.... 12/25/2012 | PAYDOWN....
92922F J2 5| WASHINGTON MUTUAL MTG SEC CORP 2005.. | ... | 01/06/2012 | BANC OF MANHATTAN.. 06/01/2012 | BARCLAYS BANK PLC
92922F R7 5|WASHINGTON MUTUAL MTG SEC CORP 2005.. | ... | 01/05/2012 | VARIOUS 06/20/2012 | WELLS FARGO
933635 AA 2 |[WASHINGTON MUTUAL MTG SEC 2007-0A2..... ... | 11/08/2012 | BARCLAYS BANK PLC.... 12/01/2012 | PAYDOWN.....
93364C AA 6|WAMU MORTGAGE PASS-THROUGH CERT...... | ... | 11/08/2012 | CITIGROUP..... 12/01/2012 | PAYDOWN
98419M AB 6| XYLEM INC (144A) 4.875% 10/01/21......c.ccevvene ... | 10/01/2012 | TAX FREE EXCHANGE... 12/03/2012 | JP MORGAN
16245@ AA 7|2012 LOTTERY CHATTARQY TRUST.... 10/01/2012 | WESTERN UNITED LIFE. 12/31/2012 | SCHEDULED REPAYMENT........
16680@ AA 9|2012 LOTTERY CHEWELAH TRUST. 10/01/2012 | WESTERN UNITED LIFE. 12/01/2012 | SCHEDULED REPAYMENT........
22208# AA 8|2012 LOTTERY COUGAR TRUST. 10/01/2012 | WESTERN UNITED LIFE. 12/31/2012 | SCHEDULED REPAYMENT........
48340@ AA 4[2012 LOTTERY KALISPELL TRUST... ...| 10/01/2012 | WESTERN UNITED LIFE........... | 12/31/2012 | SCHEDULED REPAYMENT.......
74362# AA 1]|2012 LOTTERY PROSSER TRUST.......c.cocvevirnnne ... | 10/01/2012 | WESTERN UNITED LIFE........... 12/01/2012 | SCHEDULED REPAYMENT........
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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. Changein | (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
77315 AA 62012 LOTTERY ROCKFORD TRUST.......c.cccnvenne ... | 10/01/2012 | WESTERN UNITED LIFE........... 12/01/2012 | SCHEDULED REPAYMENT....... | wcccvvrns 141,452 | oo 127,678 | oo 141,452 | oo 141,452 | oo | v 13,774
78572@ AA 02012 LOTTERY SACHEEN TRUST.... 10/01/2012 | WESTERN UNITED LIFE. 12/31/2012 | SCHEDULED REPAYMENT........ v 465,923 | .l 351,473 | L 465,923 | ...........465,923 | ..o | e 114,450
93077@ AA 9|2012LOTTERY WAITTS TRUST 10/01/2012 | WESTERN UNITED LIFE. 12/31/2012 | SCHEDULED REPAYMENT........ ceeenernn:032,295 | 470,219 | e 632,295 | ..ooeierren832,295 | oo [ s 162,076 | ...
03938L AR 5[ARCELORMITTAL SR UNSECURED. .| F.| 05/23/2012 [ MORGAN STANLEY.... 11/21/2012 [ MORGAN STANLEY.........ccccoevs | 2eer.e.. 1,000,000 | .........1,004,200 | ........ 1,003,000 ..(588)| ...
03938L AU 8|ARCELORMITTAL SR UNSECURED. F.| 01/12/2012| MORGAN STANLEY. . | 08/21/2012 | MORGAN STANLEY.. ,910,000 6,056
34956X AF 7|FCOI FORTRESS CREDIT 2007-1A A2 R | 03/21/2012 | BANK OF AMERICA.... 05/31/2012 | SCHEDULED REPAYMENT....... rerre v D18,545 | L 518,891 ....346
87927V AE 8| TELECOM ITALIA CAPITAL SR UNSECURED..... | F.| 06/14/2012| CANTOR FITZGERALD............. 10/16/2012 | MORGAN STANLEY.......cccocvuee | ovrinnns 1,500,000 | ......... 1,498,125 | ......... 1,548,750 | ....cco.... 1,498,603 | ...oovvvnriinnis | v A8 | i [ eivirinieennT8 | i [ | s 50,147 | ......... 50,147 | ....... 33,688 | ... 7,438
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .......ruuriseieiieisisiisseiiisiis | aeirssssssessers st sens st 29,088,249 | ....... 31,459,195 | ......... 30,591,433 | .0 [ 1,503,184 | .oovivviinenn0 s 1,503,184 | o0 | o0 [ 867,763 | ...... 867,763 | .... 630,438 |...252,711
8399998. TORAL = BONAS. ...t bt ee ehseh e e e bbb h bbbt 29,088,249 | ....... 31,459,195 | ......... 30,591,433 | o0 [ 1,503,184 | ..ol [ 1,503,184 | .ooovoeeel0 | 0 | 867,763 | ....... 867,763 | ..... 630,438 |...252,711
9999999. Total - Bonds, Preferred and Common Stocks 29,088,249 | ....... 31,459,195 30,591,433 | ..cccovvvinnnn0 | e 1,503,184 1,503,184 | o0 | viiiiin0 | s 867,763 867,763 | ..... 630,438 |...252,711




Annual Statement for the year 2012 of the Western United Life Assurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 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
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: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
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
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligations
FCOI FORTRESS CREDIT COMMERCIAL PAPER.... I@ ..... | F | 04/09/2012. | GUGGENHEIM PARNTERS........ccccoveeene 07/15/2013. | .oovvveenes 1,545,015 [ oo [ e 16,024 | i | e | i 1,745,059 | ........... 1,468,090 |...... 20250 | ... 2.137 [MON.. | oo | e

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations... ..
3899999. Total - Industrial & Miscellaneous (Unaffiliated) s
Total Bonds

7799999. Subtotals - Issuer OblIGAtioNS.........c.cieiiirriiiiie e
8399999. Subtotals - BoNds.............cc.ccoovverveerreerererrererrerias

Exempt Money Market Mutual Funds

....1,545,015
....1,545,015

....1,745,059
....1,745,059

....1,468,090
....1,468,090

....1,545,015
....1,545,015

....1,745,059
....1,745,059

....1,468,090
....1,468,090

94975H 29 6|WELLS FARGO ADVANTAGE FUNDS TREASURY + | .... . | 12/31/2012. | WELLS FARGO BANK.... 03,221,935 | oo [ [SSSTURTURRRSTSIIN [RPORRIRRTTR OO 3,221,935

94975H 29 6| WELLS FARGO ADVANTAGE FUNDS TREASURY + |.... .112/31/2012. | WELLS FARGO BANK.... e 10,931,792 | s | e . cervienninens | e | | o 10,931,792
8899999. Total - Exempt Money Market MULUAI FUNGS............vreur ettt sttt snsnsnnsens | sansessees 14,153,727 0 0 ... 0 w0 [ D0 SR 14,153,727
Class One Money Market Mutual Funds

94985D 63 2| WELLS FARGO ADVANTAGE FUNDS ADJ RATE..... | ......... | . |06/19/2012. WELLS FARGO BANK.....ocvvirnriinrinninnes | s XXXevooo | e 7,000,000 | ..o | o | e | o | s | s 7,000,000 | ..oooveriiereieies | e [ [ | e | i 33,532 | .o
8999999. Total - Class One Money Market Mutual Funds . SRR RRRIONY [PRTRN 7,000,000 0 0. 0 (L[ I XXX [ s 7,000,000 | oo (V] IR 0 . XXX...... XXX XXX ] s 33,532 | o 0
9199999. Total - ShOrt=-TEIM INVESIMENLS. ........vuivveiieiciiieicei ettt bbbttt en 22,698,742 0 16,024 | .o {1 R {1 I XXX 22,621,817 |. 0 L0 [LXXX XXX XXX 33,532 | v 0
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Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance 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 Changein | (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 ltems Exposure Entity Year-end (a)
Purchased Options - Hedging Other - Call Options and Warrants
S&P 500 INDEX OPTIONS.. .| INDEXED ANNUITIES. .|EXH5.... . .02/01/2012{.01/31/2013| ... ....1,312.4100
S&P 500 INDEX OPTIONS.. INDEXED ANNUITIES. EXH5.... .03/01/2012(.02/28/2013 ..1,365.6800
S&P 500 INDEX OPTIONS.. .... | INDEXED ANNUITIES. .. |EXHS.... . |.04/02/2012|.03/28/2013] ... ....1,408.4700
S&P 500 INDEX OPTIONS.. .| INDEXED ANNUITIES. .|EXH5.... . [-05/01/2012(.04/30/2013| ... ....1,397.9100
S&P 500 INDEX OPTIONS.. INDEXED ANNUITIES. EXHS.... .06/01/2012|.05/31/2013 ..1,310.3300
S&P 500 INDEX OPTIONS............. | INDEXED ANNUITIES. . |EXHS.... . -07/02/2012.06/28/2013 ... ....1,362.1600
S&P 500 INDEX OPTIONS.. .| INDEXED ANNUITIES. .|EXH5.... . .08/01/2012(.07/31/2013| ... ....1,379.3200
S&P 500 INDEX OPTIONS.. INDEXED ANNUITIES. EXHS5.... .09/04/2012.08/30/2013 ..1,406.5800
S&P 500 INDEX OPTIONS............. | INDEXED ANNUITIES. .. |EXH5.... . [.10/01/2012{.09/30/2013| ... ....1,440.6700
S&P 500 INDEX OPTIONS.. .... | INDEXED ANNUITIES. .. |EXHS.... . 1.11/01/2012|.10/31/2013] ... ....1,412.1600 .
S&P 500 INDEX OPTIONS............. | INDEXED ANNUITIES. ... |EXHS.... . [.12/03/2012].11/29/2013| ... ....1,416.1800 [ 27,609 ..27,556 |....... ..27,556 | .. ..(53)
0089999. Total-Purchased Options-Hedging Other-Call Options @NA WAITANES. ...........c..iveuiieieeiieiieeieite et sisstesietiets etsessesssessessssessesssessssssessessesessessessessesessassesssensesssssssnsansessssnsns 0 ... 355,028 | .oooveereeenn [ 330,110 | XXX| ........ 330,110 | ......... (24,918)
0149999. Total-PUrchased OPtONS-HEAGING OfNET........ .ottt sttt ess et es ettt ns s e festesseessee e s eef ek E bbbttt 0 .. 355,028 330,110 [XXX] ...ce.e 330,110 | ......... (24,918) ] ...
0369999. Total-Purchased Options-Call OPtioNS BNA WAITANES. .........c. et ieieeeises et stssiess e e s e eteseseseesseessessesessebane | ee1ntassenteeseeseseesesseE et eesees e e e setee8eEeE e seb b A eE et eebentee et et ensen et et nes 0.... 355,028 330,110 | XXX ........ 330,110 | ......... (24,918) | ....
0429999, TOtal-PUICNASEA OPHONS. ... vettstertsti ettt stk b 88808101 44408881 E 8L b8 E e E bbb 0. 355,028 | .covovevriiaen0 | e 330,110 | XXX| ........ 330,110 | ......... (24,918)
1409999, TOtAI-HEAGING OtNET. ...ttt E R0 40808 R £ E R0t 0 [ e 355,028 330,110 | XXX .oveeee 330,110 | ..coo.oe. (24,918)
1449999, TOTAL ...ttt 1 444448144880 E 01101 0e  LeLE8eE Lo E L4144ttt 0. 355,028 330,110 [ XXX] ....... 330,110 | ......... (24,918)
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Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance 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 - Hedging Other - Call Options and Warrants

S&P 500 INDEX OPTIONS... | INDEXED ANNUITIES....... EXH5.... | INDEX........ [61]0] = .02/08/2011|.01/31/2012(.01/31/2012| Maturity...... | .ccoveervuvreerne L3 I 128612 [ e 51465 [ s [ e 13145 | s 51,465

S&P 500 INDEX OPTIONS... | INDEXED ANNUITIES....... EXH5.... | INDEX........ [61]0] = .03/01/2011].02/28/2012(.02/28/2012| Maturity...... | ..ccocrvvverecrnt (ST T 1327.22........ 52,218

S&P 500 INDEX OPTIONS... |INDEXED ANNUITIES....... EXH5.... .03/30/2012/.03/30/2012 Maturity...... . 4 .. [1325.83........ . 37,532

S&P 500 INDEX OPTIONS... | INDEXED ANNUITIES....... EXH5.... .04/30/2012|.04/30/2012| Maturity...... . 3 .[1363.61........ rerrerenen26,889 | e | e 10,290 | s | e 26,889

S&P 500 INDEX OPTIONS... | INDEXED ANNUITIES....... EXHS.... .05/31/2012|.05/31/2012| Expiration... 6 1345.2 45,918

S&P 500 INDEX OPTIONS... | INDEXED ANNUITIES....... EXHS.... .06/29/2012|.06/29/2012| Maturity...... . 4 ... [1320.64........ . 38,612 |....... 20,379

S&P 500 INDEX OPTIONS... | INDEXED ANNUITIES....... EXH5.... . . .07/31/2012|.07/31/2012| Maturity...... . 4 .[1292.28....... rerrreene 3972 | e | e 34816 | s | e 34972 | ... 9,173

S&P 500 INDEX OPTIONS... | INDEXED ANNUITIES....... EXH5.... | INDEX........ [01]0] S .09/01/2011|.08/31/2012.08/31/2012| Maturity...... 6 1218.89 68,058 | ....... 74

S&P 500 INDEX OPTIONS... | INDEXED ANNUITIES....... EXH5.... .|-10/03/2011|.09/28/2012/.09/28/2012| Maturity...... | ....ccovevrmuees 4 | e 113142, [ 89,812 [ s [0 123,700 [ i [ i 49,812 (21,474) | .

S&P 500 INDEX OPTIONS... | INDEXED ANNUITIES....... EXH5.... . ..11/01/2011{.10/31/2012/.10/31/2012| Maturity...... 6 1253.3 60,918 95,316 60,918

S&P 500 INDEX OPTIONS... | INDEXED ANNUITIES....... EXH5.... | INDEX........ [61]0] = .12/01/2011|.11/30/2012.11/30/2012| Maturity...... 5 1246.96 58,765 | ..oovveeerrerreras | cevrerrenns 84,610 58,765

S&P 500 INDEX OPTIONS... | INDEXED ANNUITIES....... EXHS5.... | INDEX........ CBOE.....coooiinanns .01/04/2012|.12/31/2012].12/31/2012] Maturity...... | .ccocorvsnrreeres 6 | ST RN [ 69,618 | ........ 101,136 69,618 |......

0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant: 525,159 69,618 |........ 652,263 | ..o 0 [ 594,777 | XXX | oo 175,814

0149999. Total-Purchased Options-Hedging Other. 525,159 69,618 |......... 652,263 | ..oooireriennn0 s 594,777 | XXX ] coovuee 175,814

0369999. Total-Purchased Options-Call Options and Warrant: 525,159 69,618 |......... 652,263 594,777 | XXX | . 175,814

0429999. Total-Purchased Options 525,159 69,618 |........ 652,263 594777 | XXX e 175,814

1409999. Total-Hedging Other. 525,159 69,618 652,263 0 594,777 | XXX voovvee 175,814 | oo {0 N [ 57,486 | ..o (VI I 0 [ XXX

1449999. TOTAL 525,159 69,618 652,263 0 594,777 | XXX ] ....... 175,814 | .o (0 0 e 57,486 |...coooorrrneenn. (VI I 0 [ XXX......




Annual Statement for the year 20120 the VW@StErn United Life Assurance Company

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

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

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

Sch. DB-Pt. B-Sn 2B-Broker List
NONE
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Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

¢ed

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

Exchange Traded Derivatives

0199999. Exchange Traded. ..o seesssnesssisssnsseneenes | ..... XXX ‘ ..... XXX XXXt | eovesresssissis s 330,110 330,110 330,110 330,110 |.......

0899999, TOAIS. ...ttt sssessnsssnsni | annnsrnensienssnnsssnssennes0) | i, 330,110 0 330,110 330,110 [ o0 | i 330,110 | v




Annual Statement for the year 20120 the VW@StErn United Life Assurance Company

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E23, E24



Annual Statement for the year 2012 of the Western United Life Assurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of

Depository Code Interest During Year Current Year Balance *
Open Depositories
WASHINGTON TRUST BANK--OPERATING ACCOUNT.. ree SPOKANE, WA......ooviiimiinrineeiesiseesssssssssessesessessssssssssssssens | avsnsesnns | sevnsssessssssnsssinses | senesssssnsssessssssessns ..1,703,756 | XXX
WASHINGTON TRUST BANK--SERVICING ACCOUNT............... SPOKANE, WA........ooiiiiieriiiiininsnnisssisssiesssssssssesssssssssssens | vesessns | oessssesesssessssnnsens | oo 556,545 | XXX
WELLS FARGO BANK--OPERATING ACCOUNT........ccovcvrerrrns SPOKANE, WA......coiiriieieeieiseeisiseesiesiesesseesssssssssessssssssnes | eonsssanens | soesssneessssssssssessns | oesssnessessssssssssnsssnens | e 2,037 | XXX
FEDERAL HOME LOAN BANK........ovtiriiiierinnineiiseieeissiis SEATTLE,WA. ...ttt ssssssssssssssssssns | soesssnses | sresssesssssssssssnssns | sonseseessssssssssasssnsssenns | 9 | XXX
WELLS FARGO CUSTODY.......... . MINNEAPOLIS, MN......oiomriurrmerirerireeseninensessessssessssssssssesssns | eesnseses | sevmessesssssssnsssnses | sesessesssnsssessssessessns | von 186,890 | XXX
WELLS FARGO CUSTODY - ATHENE........c.coooumrrierierirerireenns MINNEAPOLIS, MN.....ocioiiaiireiineiieisseissisesiesssesssssissssssssns | sesneesans | sessesssssssesessnssnnes | somsssnsssessssssssssonssns | sonmeesonssssssesssesssssssns | sesesessnsesonseon (6,536) | XXX
BANK OF AMERICA reers SPOKANE, WA......oomirimieeeiieisiserinerienes Corrrvvere | evrrrererississsesiesns | crvseiiesiessssssiesssssenes 217,175 | XXX
0199999. Total - OPEN DEPOSHOMES. ... verssrerersreteersserees sttt XXX XXX......... [V ..2,659,876 | XXX..
0399999. Total Cash 0N DEPOSIE.......e.verrersirssiressersarsseessensssesse s sass sttt XXX [ e XXXeoooeeee 0 [ ..2,659,876 | XXX..
0599999, TOAI CASN.......cvvveireiirisiiiiseise it b bbb XXX | e XXX (1 ..2,659,876 | XXX..

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

1. January. 9,985,017 | 4. April 8,707,649 | 7. July 8,582,079 | 10. October. 5,994,690
2. February 3,989,838 |5. May. 9,929,502 | 8. August 8,926,589 | 11. November. 7,855,820
3. March 7,718,642 | 6. June 6,439,101 | 9. September. 7,107,913 | 12. December. 2,659,876

E25
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Annual Statement for the year 2012 ofthe. VW@Stern United Life Assurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 2012 of the Western United Life Assurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. AlBDAMAL ... edAL | i | bbbttt nies | eerebetieni st enens | ceetienet et neieniens | bttt | et
2. AIASKA. e A s st | nsiene ettt enns | chestes et eniees | srerent et | e nenes
B0 ANIZONA. s | s | ettt | densseet ettt eens | chestee bttt ens | ettt | et nes
4. ATKANSES. ... AR | it [ e nine | ebieni et | ettt rensenes | cress e en et | eereees et
5. CalifOrNIA. . vvovrrrrerrnrernneedOA | s [ et | erienb ettt | ersesses st ensanes | sbess e et | nerenr sttt
6. €0I0rad0. ... OO it | et | ittt eens | cenet et entees | oresent et | e ees
7. Connecticut T | i [ bbb ne | nerieni ettt | eeriens sttt | sbess et | bttt
8. DEIAWATE........ocvvvrirriernreen e DE [ s | oo | eres et enns | ettt s | et | e ees
9. District Of COIUMDIA. .......vverrees DO [ s | oottt | dennset sttt | ceest ettt ees | seerent e | e nes
100 FIOMAA vl | et [ o | reriesi et | eriene st enes | srnssene e nntens | eernes e
110 BBOMGIA.vevvererererecererrernrrereelOA | ittt [ ettt | ebiesb ettt | eerient sttt | shesieni et | bt
12, Hawaii..oooeerccceces HE e | et | erieni et | et es e anes | creess et | sereees e
13, 1dah0....ccecis ID [ ottt | et bbbt | ehintbi ettt s | freei ettt eees | eestens ettt | aeeseesb et
14.  llingis........... I | et | et | Heent et ees | eeeiens ettt | eetsetes ettt | deent s
15, INGIANA. ..o IN | i | bt | eriesb et ettt | ettt | chesieni st | bt
16. oA | e s | eebieer ettt ries | sttt ntnnes | eentene et | b
17.  Kansas KIS | coitieriie [ ettt | eebeneb ettt | ersent et ent b enients | shees ettt | bt
18, Kentucky......oooeveevievereiernciniinnnns KY [ coertirie | ettt enens | sreeseb ettt et st | ettt ettt nsienns | eeebestenr ettt | eetera et
19.  Louisiana LA | s | ettt bbbttt | ents st en e | chentenb et eniens | setent e | e es
20.  Maine ME | oo [ e | eesens e nins | estees et | s | e
21.  Maryland D | ceoieirie [ ettt ettt st es st ns e tenteniens | eesestessessetastentessnsetanes | enteresstessensesntentensenns | neseesessessetastentesaesetenaes | eesessesnsestens ettt enaenas
22.  Massachusetts... MA | o | s | sesenb e | ettt | e | et
23, Michigan......cccccoenrrinrennncrennns VL[ e | oottt s sttt ettt st bt ntentente | oebentessessesntententesnsntes | ersessetntentessetntentantesies | sieesessessesntentessesnnntens | seesietssentesaes et ens st naeen
24, Minnesota........ccccovuvviniiriiniinns N | s | et | essenb et | et | s | et
25.  Mississippi . IS [ oot | ittt | Herenesees ettt ens | rersiens ettt nnnns | seesess et | feiess ettt
26, MISSOUT....vecerierrererrinrerenenee VIO [ i ottt enins | eerebte e et enes | centbeni et eniens | bttt | e
27, MONEANA. ..eoveeceeririceerreee e T s | et | Hneient et entents | fhest ettt eniens | seerent et | e
28.  Nebraska... LN E s s | e | e | e | e
29, NEVAGA.......cverceerrcrierreeee NV s | ottt | Hreieni et entenns | chesteni et eniens | sresest e | et enes
30, NEW HAMPSHIME. ... NH s | ot | bnesessenienssssensssbentenss | chestessess st sessenssnssentens | seesestessnns st es b esenane | esrenb ettt nes
31, New Jersey. N [ et | ettt s ettt nsessebntente | etsessesessessetstentessessets | nesesteresetessessesntantesies | seeesessensessetansentesesntens | seesseseeantesaeseenaansesaees
32, NBW MEXICO....evvveririereeneed NIV i ettt enins | eesebtinebns s bt enbessenes | chntbenienen st nebeniens | bttt | et
33 NEW YOTK.ocecirrincereeeeeedNY s | et | eresenie st nntenns | ceesien et eniens | sresenteer et | e ees
34, NOIN Car0liNA......cvocverveeereecrstNC | s | ettt | Henerens et enrents | ceestens sttt entens | seerest st | et enes
35, NOMN DAKOLAL ... edND | s | et | reseni et nntenns | ceest et eniens | eresent et | eerens et ees
36, ONI0...ceceeeiieiierineeiseisereenendOH [ i bbbttt | ettt ns | ettt anes | eestene ettt | et
37, OKIENOMA. ..o DK | s | st | ereseni et nntenns | ceeet et eniens | ererent e | e nes
38, OrEQON....ouvirirrinrinriierienes el OR [ i [ e | e | s | e | s
39, PENNSYIVANIA. ..o PA | e | oottt nenis | seseteenetennessetastentennenns | steesensesneestesnesesnnsannens | rereesessesneeetensesieseannts | eeseeseenneantesn et eeaenrenae
40, RROGE ISIANG. ... R s | bbbt | bnesente bbb entenns | ceeet ettt eniens | aeesent et | e
A1 SOUN CaONNA. ... eS| s | ettt | ereseni st nntenne | ettt eniens | srerent e | e neees
42, SOUtN DAKOIA. ..o SD s | ettt | Hnereni ettt | shestenb et entens | seerest s | e nes
A3, TEMNESSER......ocvererrierireerieree TN s | ettt | Hnesent et nntenns | cenet e enins | eresest e | e neees
B4, TEXAS...cereverecrinriersrineiernrinenins LK | retiriiiis | ettt | Hnesent e n sttt en et | chest ettt niens | seerenteer et | e
45, ULAN..cccciceedUT i st | eeseee ettt es | sttt nes | eest sttt | e
48, VEIMONE.....oiieiiicrnricirreee VT s | ettt | Hnes sttt | chest ettt niens | et ent et | et
47.  Virginia re | e Rt b st n e n it | esseesesastenternt et esaenenne | netentessenetnenens et erantennes | seeeetessenerantestenenenes | ceeeienes ettt nnees
48.  Washington . | RSD QUALIFICATION.......cccrirrrrranes 011,019 | L047,350 | e [ e
49, WESEVIFGINIA. ... e WV i | oottt enanins | sesebssenessnsessesantsnressenns | ctnssenseresestesnenetnesansens | rereseessenne s st netets | erseeressa ettt
50, WISCONSIN. ... W s | ettt | Htesenteneens s sins b entenes | chsestensess st s st eniens | eeesesteer et | et nes
510 WYOMING. oo WY i | oottt bnine | eesebneet st bt nsenes | ctetienrenen et seneniens | erestsss e e bt | erseer e
52, AMETICAN SAMOA......coucvrerirrieerendAS | s | ettt | Hneseni ettt enns | fhent et eniens | sreresteer e | e nes
B3, GUAM..ciirvcrierinrrsninereeners U [ i st | ettt | srenie et nes | eert e enet | e
54. PR it | et s bt iens | eeeb bbbt | eebseeet bbbt ntes | Sheebi ettt ens | eess bbb
55.  US Virgin Islands............c.ccccoouuu. V| s | st | ebeesb e | e | s | e
56.  Northern Mariana Islands VP | e | ottt | erieni ettt | etienies st | chesiene ettt | bt
57.  Canada.......occevererniiininnind CAN | .. e e o | s | s
58.  Aggregate Alien and Other.......... OT | e XXXt [ i essnseene XXX it sssseensinnnens | oeees 0 0 217176 | o 217,176
59. Total............... XXX [ i D90 SO 1,011,019 | .o 1,047,350 | oo, 2971476 | oo 217,176
DETAILS OF WRITE-INS

5801, WAoo [ e ST.. |LETTER OF CREDIT FOR CONSTRUCTION BONDS.........ccoisrerierrnrieirnrieinsinneiens | svsvessessssssssssssessnnsnns | evsessssssssssssssssssssssansns 217476 | oo 217,176
BB02. o siens | sriereenine | e bbbt bne | nersenb et sttt nsente | rersensesens st sensanes | sbens st bnnrns | nereer et
BB03. oottt ees st | cerrterinni | e RS R Rkt | Hereees ettt ens | erbees st ettt | aresess sttt | seeee et

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

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)...... XXX | i XXX ot senens | s 0 0 217176 | v 217,176
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