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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS. oottt | eeeeseene e 3,274,853 | ..o | ceeeenienennns 3,274,853 | ... 5,214,687
2. Stocks:
2.0 Preferred SIOCKS. ..ot | b 100,000 | ..o | v 100,000 | ..cvververinnnns 100,000
2.2 COMMON SIOCKS.......oouiiumriiiiiriiiiisisri bbb sbines | sbsesbess bbb sb b enes | shbsssbsstsstsstssssssbsntnns | fnsbassssssnnensenseanseas LU R
3. Mortgage loans on real estate:
BT FIESEIENS. ... | st | shbest sttt | et LU O
3.2 Other than firStIENS........c.riiiiiiiii s nes | seess st enes | sabnssnss s nstnns | ensense e (U O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... vevvovereeseereeseeeeseeseeseesssessesessessessssssessessassesssessessessassssssessssassssssessessanssne | nessessessssnsssnssessssnsnnsss | ressessassssssessessassnssnnssnsss | sesesssssessasssessessassnsnns [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ..o vveeneeseeseeseeeeessesseeseesseessesessessessessesseesessesseesessessessseesessestassessessessansane | £essessessssnsssessessssnsnnsss | sessessasssssessessassassnnssnsss | sosessmssessnssnessessasssenns [0 O
4.3 Properties held for sale (less §.......... 0 ENCUMDBTANCES)......cvuveceeireireiieereieiseiseeseeessesas | seessesssesessessesssessesssssssaas | eessessessasssssnsssessassssssnsss | sesessessessasssssessnsssenne 0 [
5. Cash ($.....2,594,446), cash equivalents (§.......... 0)
and short-term investments (3.....3,304,134).........coirrerececece ettt sessessenses | cersesinsinnes 5,898,581 [ ..o | e 5,898,581 | ..ccvvvevrnne. 2,023,642
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vuvvieeirierieieiseiei ettt ssessssenies | evsssssessssssenses TT,364 [ oo | e 77,364 | oo 116,833
T DIVALIVES......oooiiiiiiiii bbbt | Shrnb st | ettt | sttt (U R
8. Other INVESIE @SSEIS.........cuuiieiiiiii bbbt | sbsess s eses | sobaesb sttt | st (U N
9. ReCEIVADIES fOr SECUMLIES..........coouciiiiiiiii s | soresi s eses | sobassbsss st st sstsssnns | festanssssssssssessenseas (U O
10.  Securities lending reinvested COIAtETal @SSELS...........cociviiciiiieeiicc e sereiens | creresesieese e ss s sessees | soessesessssssssessesesssssesssns | sessesessssesessssesessssesenns 0 [
11, Aggregate write-ins for iNVESIEA @SSELS.........cccvuevevcvcteie ettt ssssnsene | svsersssssesssssssessesssanes {0 RN {0 O {0 RO 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cccvvererreercirereeeiecieee e essseeseses | cvveressesensnes 9,350,797 | oo (0 9,350,797 | .covvererrnee 7,455,162
13. Title plants less §.......... 0 charged off (for Title INSUIEIS ONIY)........ovverurereerrereeeireeinsireesessines | seeresesesensessesessesssssseses | seesessessssssssessnsssssssssesses | sressessssssssssssessessassnnes [0 U
14, Investment income dug and ACCTUB...........c.cuvuieeiriviireieieeee ettt sssbeseses | evesbessesssesseseens 29,591 | oo | e 29,591 | o 40,608
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cccccevvveees | veereiieinienenen39,240 | oo | e 39,240 | e 38,478
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §$.......... 0 earned but unbilled premiums)..........ccoceeviverieveins | ovvvrreieirnnas 2,016,636 | ..coocoervererrne 30,127 | oo 1,986,509 | ...ccovvveee 2,030,987
15.3  AcCrued retroSPeCtive PIEMIUMS..........ccveicviieieicisiie ettt sss st ssessssessenss | setessesssssssesssssssssessesssses | sssesssssssessssssessessssessesins | ssiesssssssessssssessesssenss [0 T
16. Reinsurance:
16.1  Amounts recoVErable frOm FEINSUIETS...........c..cuiiiieiieieiesisssssssissssiesiss | serississsississe s | s ssieniss | seiesisesiesissss s (U1 198,181
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccucveviiiriieiiieieeieeniseeieiies | cerereresesseese e sssssseses | srevessssesesssesesssssesessssess | evesssissessssesesesssesssans 0 [
16.3 Other amounts receivable under reinsurance contracts
17. Amounts receivable relating to UninSUred Plans..........ccoeceeierinennrse s
18.1 Current federal and foreign income tax recoverable and iINtEreSt thEIEON.............c.cveveevecviisieens [ et | ceveersetes e eses s | evessssesssessessesssnens (0 I 1,333,995
18.2 Net AefErred taX @SSEL..........coiviveeieeeceiceiceee ettt asstenes | sensssaesnsssaenas 336,194 | oo | s 336,194 | o 0
19.  Guaranty funds receivable OF ON AEPOSIL............criurerriirieeireiceecieireesi ettt sessesss | cerseseesessesssssessessesssnssnes | seseessssessnsssessessasssssnssess | sesessesssssssssssessassnens (0 835
20. Electronic data processing eqUIPMENt ANA SOMWAIE. ..........vuererurirrirreeneireieiieeeseiseieesssesesseens | setseesessessssssssessessssssseses | sessessessassessesssssassssssses | soessesssssasssssssssessassnees [0 TR
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eitrrereireenereissesierens et | sesesesses st sntenens | sereeseses e esne [0 TR
22. Net adjustment in assets and liabilities due to foreign EXChange rates............ccvveeieieiiieiies | e | s ssesenes | coesesssiesesssses s 0 [
23. Receivables from parent, subsidiaries and affiliates............cccoirirriiiriecee s | e sessssesesnies | sresssssies st senenes | sreseese e 0 [
24. Health care (§.......... 0) and other amouNtS FECEIVADIE.............ccuevciiccirecseee e | et | srressssstesessssesesssseseses | sssesssssssessssssesesssenes [0 T
25. Aggregate write-ins for other than iNVeSted SSELS..........coueiiieieiirieiseese e | erssesssessssssenaes 19,117 | oo L N {0 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNeS 12 throUGh 25)...........eevurermrrmmeerermieeseeesnesisesssesssseesssssssssessssssssssssess | soneessssseenns 11,858,242 | ..o 49,244 | ............... 11,808,998 | ...ccovvvenne. 11,224,912
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccvuevevrees | veveereierieisieieissseseisnies | crverieissiesiesssiesssssssesenes | cvessssssessssssesesessenns [0 TR
28.  Total (LINES 26 NG 27).......vvumrermeriereiserriesissssieesisessesssessssess s st essssssssssssssssssnes | soneessssessnns 11,858,242 | ..o 49,244 | ............... 11,808,998 | ......ovvveene. 11,224,912
DETAILS OF WRITE-INS
1100, Rt | Hertet ettt | erbsees ettt eest s | fenes sttt (U OO
1102, ettt nn i | Herene bttt | erbseees sttt enstentes | fenes sttt [V ORI
1103, RS s bt | Herne st res et | shtsenss et nnnes | fenes et (U PR
1198. Summary of remaining write-ins for Line 11 from overflow PAge..........cc.ccuevevcveeiesierieisiesieens | ceveeresiese s [0 U [0 I U (0 I 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE). ... rvrrrrersirirerssressisesssisssssesssssssessansens | sessssssssssssssssssessnssens [0 [0 [0 0
2501. Other assets NONAAMILEM. ...........cvcricrierirerirerirere e
2502, .ot e
2503, ettt | Seee s Rttt nes | et n st | eeetseest st (1 R
2598. Summary of remaining write-ins for Line 25 from oVerflow Page.........cceweererurimrerririneineineinees | coreeineeneeseesesseseseeeenn (01 (0 (0 R 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........everreriusrsssessesessmesseseessmseesssssnessess | sessssssessessssssenns 19,17 | o 19117 | o) {0 0
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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts §.....5,511,451 less §.......... 0
included in Line 6.3 (including $.......... 0 MOGACO RESEIVE).......cveieieeriiiciees ettt bssns | ensessesssssses s sensenas 5511,451 | oo 5,194,255
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including §.......... 0 Modco Reserve)
4. Contract claims:
A1 LIttt E R E AR £ R R AR R R b s | enb st sttt 18,802 | .ovveerrieieeieieens 68,978
4.2 ACCIENE ANG NEAIN........oeiiiiiece ettt s st bbbt s bt nnsens | ahssessesnstes et antes bt s s s sensans | Shebsesantens et et n ettt b s
5. Policyholders' dividends §.......... 0 and coupons §.......... 0.dUE AN UNPAI.........ooveereereerieieeieeses s s s sssssassaas | sesssesssesssesssesssesssesssesssesssessans | seeessssssssssssssesssesssesssessseessenses
6. Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including §.......... 0 IMOACO). 1.ttt s | shessessnsassessesantessessstessessstensans | sressesssessesstensessnsensessesnsesses
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including §..........
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §
9.  Contract liabilities not included elsewhere:
9.1
9.2
9.3
94
10. Commissions to agents due or accrued - life and annuity contracts §.......... 0, accident and health $
and deposit-type contract funds §.......... 0ttt Rt e bbb bbbttt
11.  Commissions and expense allowances payable on reinsurance assumed.
12, General eXPENSES AUE OF ACCTUEM..........cuivieeireteiteieteieise ettt sttt bbbt et s bbb s bbbt
13. Transfers to Separate Accounts due or accrued (net) (including $.......... 0 accrued for expense
allowances recognized in reserves, net of reinsured allowances)
14, Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2  Net deferred tax liability...........ccocvvvrvrerinereeienns
16.  Unearned investment income
17.  Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including §$.......... 0 agents' credit balances..
19.  Remittances and itemMS NOt AlIOCAE.............cceuirieeiicteece ettt b st s s s saen
20. Net adjustment in assets and liabilities due to foreign exchange rates
21.  Liability for benefits for employees and agents if not included above
22.  Borrowed money $.......... 0 and interest thereon §.......... (0O
23. Dividends to stockholders declared and UNPEIG............c.oceuiiriiiiiiieeicse bbb sss bt ebees | sebessessstessesebetse s bsesessesetantes | seseesetessessesaeb et e bt ess st nesenaes
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION MBSEIVE..........cveieiecvie ettt et bbb bbbttt bbb bbb e
24.02 Reinsurance in unauthorized companies
24,03 Funds held under reinsurance treaties with unauthorized reinsurers..
24,04 Payable to parent, subsidiaries and affiliates.............ccceeriueieiiniiise e s
24,05 Drafts outstanding
24,06 Liability for amounts held under uninsured plans.
24,07 Funds held under coinsurance
24,08 Derivatives
24.09 Payable for securities
2410 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon §......... 0O DU PO
25. Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)
27.  From Separate ACCOUNES SEALEMENL............cociviiiiiceeieieteee ettt sttt b s st a st s bt n e bees
28. Total liabilities (Lines 26 and 27) . ...5,770,966
29, COMMON CAPIAI SLOCK. ... vuuveererrerriseircerieie ettt sttt s sttt s st nsnnns | sbssnssnssessansnssnssnnes 125,000
30, Preferred CaPItal STOCK.........ovurverereireeie ittt sttt s ARt
31.  Aggregate write-ins for other than special surplus funds.
32.  Surplus notes
33, Gross paid in @and CONLHDULEA SUMPIUS...........vuruurereireiecieieieee ettt s ettt ettt
34. Aggregate write-ins for special surplus funds..
35, UNQSSIGNEA fUNGS (SUMPIUS).......veureuruureueeeeereereiseseeeesetseeseesseseese et ees s es st st ees e s £ a8 n bbbt
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §.......... 0) .ttt ettt
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... 0.ttt
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement)..........ccoccevevevieieieininiiens | e 5,913,033
38. Totals of Lines 29, 30 and 37 ol ...6,038,033 | ..
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3)........ccceuiurirrieiiiiiieieiseieseisetesse s tessesessssssse st sesse s sssssssesssssssessessnsens | sassesssssssesssssssesas 11,808,999
2501. Payable to reinsurer.
2502. Unclaimed property.
2503, bR R R R R R R E R £ £ R R £ £ R bR R | £hsee bt bbbttt etns | Hrbren bbb
2598. Summary of remaining write-ins for Ling 25 from OVEMIOW PAJE.........cveueeeeicieeieesiee ettt ses s s s s sessessssessenes | evesssssessssssssssssesssssssesssssnsssd | ervesessesissessessessssssessesssseses
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...
OO PO UU TSP BUOT TP
OO PO OO UU TP PP
0 OO ST U TP BU TP
3198. Summary of remaining write-ins for Line 31 from overflow page .
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)....... .0
BA0T. et f bR E e R R £ £ R S E AR R £ SRR £ R R R4 RE £ R R R E R SRR R oL R e R R AR R4S E e b bR Eee s e ke Rressens | HeEietee iRt eet et Rt et R s bt et nE st | Shietiesiest ettt sttt ettt
BA02. etttk eSS R SRRk SRR R SRR E SRR AR AR E R R R LR R £ R £ R R R R AR R R E AR AR AR R R E AR e R R R b | £4ineteeeseesseee s et et bbb sttt | setseet ettt
BA03, etttk e ekt SRR SRRk R SRR R SRR £ R £ E R AR R £ R R R AR R AR R £ R R R R R E AR AR R E R E R RE R b | S4inebeeseee s et eee sttt s et ennen | setseet ettt
3498. Summary of remaining write-ins for Line 34 from overflow page.... R0 [P TRN
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE).........cueiuiuiriiiieiiiiisiesietetssiesietsssesssbssesssessessssessessssessesssbsnsesssssnssssesssssssessasans | srsssssessesssessasssssnsassessnsnees
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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

©® N OA N =

10.
1.

13.
14.

16.
17.
. Payments on supplementary contracts with life contingencies
serves for life and accident and health contracts...........cccccevevvevevervceceece e
TOtAIS (LINES 1010 19)....uureeeireireirerieiseiessteee et ss sttt s sttt
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
se allowances on reinsSurance asSUMEd...........cccvveueueiieuriereeirsee e
General insurance expenses
Insurance taxes, licenses and fees, excluding federal income taxes..
Increase in loading on deferred and uncollected premiums

19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)
30.
31.
. Federal and foreign incol
33.

34

35.

36.
37.
38.

40.
41.

46.
47.
48.
49.
50.

51.

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
Premiums and annuity considerations for life and accident and health COntracts..............cccocevvieieeiiecccceececceeeens | e 1,027,832 | .covrernne. 1,030,193 | ..o 1,909,811

Considerations for supplementary contracts with life contingencies
INEE INVESIMENT INCOME. ...ttt
Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or losses
se allowances on reiNSUranCe CEAER...........oiurireiireiieieee e
TEINSUIANCE CEABM.......cuiveiiceeictciete ettt nas

Commissions and expen
Reserve adjustments on
Miscellaneous Income:

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

from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income

Totals (Lines 1t0 8.3)....

DBALN DENEMIS. ...ttt
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
GrOUD CONVETSIONS.......vvuiectriseee sttt ese s sesebess s s st et es e s s b s b s ss s s b st et s st b s bbb s b bR b b s s b s st s bbb st s s e bnns

Interest and adjustments

Increase in aggregate re:

Commissions and expen

Net transfers to or (from)
Aggregate write-ins for d
Totals (Lines 20 to 27)

Dividends to policyholde

Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)
me taxes incurred (excluding tax on capital Gains).........cccovvveevreeierenieessseseenees
Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (losses) (Line 31 minus Line 32)
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of §.......... 0 (excludin:

Capital and surplus, Dect
Net income (Line 35)

Change in net unrealized capital gains (losses) less capital gains tax of §......... 0
. Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income tax
Change in nonadmitted assets
. Change in liability for reinsurance in unauthorized companies
43.
44.

Change in reserve on act

Change in asset valuation reserve
. Change in treasury stock
Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate Accounts Statement

Change in surplus notes

Cumulative effect of changes in accounting principles

Capital changes:
50.1 Paidin
50.2 Transferred from s

50.3 Transferred to surplus

Surplus adjustment:
51.1 Paidin
51.2 Transferred to cap

51.3 Transferred from capital

51.4 Change in surplus

. Dividends to stockholders
. Aggregate write-ins for g

on contract or deposit-type contract funds

Separate Accounts net of reinsurance....
RAUCHIONS.....eoceeee e

s

CAPITAL AND SURPLUS ACCOUNT

ember 31, prior year,

count of change in valuation basis, (increase) or decrease.

urplus (Stock Dividend

ital (Stock Dividend)

as a result of reinsurance

2INS AN 10SSES N SUPIUS.....o.vvveveiririeie et snses
. Net change in capital and surplus (Lines 37 through 53)....
. Capital and surplus as of statement date (Lines 36 + 54)

................... 146,425
....(8,044)

...1,273,631

.1,332,995

................... 412,322

................... 323,630

429,735

................... 812,936

................... 752,522
48,465

................ 1,769,503

................ 1,086,725

i 3,490,666

................... 186,906

(926,706)

................... 186,906 (926,706)
................... 122,148 crennnnenn(1,333,995)
..................... 64,758 v 407,289
....................................................................................... 10,000
..................... 64,758 |................(593,876) | ..................417,289
I I 5,627,154 |...cccovvvnvnn. 4,321,166
...64,758 |.. (593,876) | ..

. (1,369,421)
................ 1,468,574

(564,499) | ..

w
o
o
(<=}
oo
oo

................ 3,756,667

Summary of remaining write-ins for Ling 8.3 from oVErflow PAgE..........ccveuiiiieiiiieeecese e ssssienes | sesssssssesesssses e sssenns 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.  Premiums over and short
2702, SRRt
2703, R R

2798.  Summary of remai
2799. Totals (Lines 2701

ning write-ins for Line 27 from overflow page..

thru 2703 plus 2798) (LIN€ 27 @DOVE).........ccveviiiieeieiieiereisisiseisssssssssees e tssaes s ssassans

5398.  Summary of remai
5399. Totals (Lines 5301

Correction of an error - Reserve credits and Guaranty fund assessment

ning write-ins for Line 53 from oVerflow Page...........cccvwerererrureneeneineereieesessseseeseeesenes
thru 5303 plus 5398) (LN 53 @DOVE)......corerurrrrisreriiisiisirsss s seessessssnssnessessesenssnenes
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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY

CASH FLOW

Curre:t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE.............c.cuiuiieieiceie ettt st sa s b s sssnes | sebesssessesans 1,016,304 | .....coon.e. 1,054,699 | ......ccoconc. 1,958,183
2. NEtINVESIMENTINCOME. .......oivieieeietces ettt bbbt b st s s s s s e sssessssnsensenans | eebesssssssassnssenans 72181 | e, 75461 | oo, 143,312
3. MISCEIlANEOUS INCOME........oriiiiiiiiiiiiei it ensienins | ontiissississias 195970 [ .o, 227,300 | .o, 515,507
4, TOtal (LINES 1 HIOUGN 3)...oueeerrereeireieerereesseeses et sesssesss s sses s ssess s eess s sess s ssssessssesssassssssssssssnssssnsssnns | sessssmesssaneens 1,284,456 | ...ovvone. 1,357,459 | .cooovvveen. 2,617,003
5. Benefit and 108S related PAYMENES...........ccuciiviieicisee ettt ettt s st | sbesiessentensaeeas 220,887 | cvverererrrinne 387,043 | .o 1,126,812
6. Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS...........vceverrerrereeenrenrensiineneeenes [ conreneneernssrinees [ [
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.ccveveieveieiieeieceese e | eeresieieeseinnennd 467,155
8.  Dividends paid t0 POIICYNOIAETS...........cvueveceiieieictece ettt sttt s asssens | ebsssessesssssssssses s sensesnsas
9.  Federal and foreign income taxes paid (recovered) net of § ..0 tax on capital gains (losses) .(1,331,268)] ...
10, Total (LINES 5 HrOUGN 9)....couuviriercririeieciisiieceiss ettt sttt sentnnss | aeeissenssnessiaens (643,226) | ...ocvvrenne. 1,507,531 | oo 3,162,899
11. Net cash from operations (Line 4 MiNUS LINE 10)........ccrruriirnrerriininsreisescissiseessssessssessseesessssssesessesssssssssessesssssssssesses | sesnesesnsennes 1,927,682 | ..ovvovrenne (150,072) ..o (545,896)
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONAS...ouvoreiieceiceie sttt | ceeeneeneieens 2,137,500
12.2 Stocks....
12.3 MOMGAGE I0BNS.......euieiiereeieie sttt s st b st st st ssensenss | sressnssessnnsnnssessansanssnssenes
12,4 REAIESIALE. ... | ettt [ b | sesenes s
12.5  OthEr INVESIEA @SSELS.......couuiveiieiiiiriciierieii sttt bbbttt ettt entsentas | senentnenteninentenientnentenes | cesresnesnesnnesnnsssnssensees | sesenessnessnensnesineseneninenines
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS.............ccceverreeieieeiieseiesseeeens [ e [ s s
12.7  MISCEIIANEOUS PrOCEEAS. ......euvuereenceeireiseeseeeseteisesseseseesesseeseesssese e ss st ees e ss s s bs s ssesseessessessessantessessestesssessessesss | eieessssssssssssssensssssnssnssanes | sossssssssssnssssssnsessessenssnes | sossssnssesssnsssssssssnssnssnssnes
12.8 Total investment proceeds (LINES 12.110 12.7) ...ttt sesssssessssssesss s sessssssssssns | evresessessssanns 2,137,500 | ..ooovvrrrirnes 950,000 | ...ccveverennn 3,576,400
13.  Cost of investments acquired (long-term only):
13.1
13.2
13.3
134
13.5
13.6  MISCEllANEOUS APPICAHONS. .......covvieeveciieeiciectese ettt st es s s s sssasss s ssesessssaesesssesssssnanss | crssssssesssssssessnssnsessnsansens | cresissensessnsnsessessnssnsessess | sonssssessessnsessessnsensessnsanes
13.7 Total investments acquired (LINES 13.110 13.6).......cueiuiiicieieireicceeesee sttt ses s seenes | sbssassssssesssens 199,400 [..coovvnnnnen. 1,814,607 [ ..o 3,913,532
14.  Netincrease (decrease) in contract 10ans and Premium NOES........cverererrerriiriinirnrsrineesssessesesssssssssssessessssssssssssessnsss | sessesssssssssnsnses (71X D) I 27,565 [ oovoveeerrereens 26,403
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).......c.cccoererreeriereeeeveessissseesesessssssiesssssenes | cevvesesnennnns 1,972,691 [ .o (892,172)( ..o (363,535)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAI NOES........eeececereeei ettt sttt sttt esss et ens | sreesestestnsssensessastnssseesenes | stestsensesessesssssseesessassanes | eoessessessaseseessestanesssanes
16.2 Capital and paid in SUIPIUS, €SS trEASUNY SIOCK...........cccviveveiriieeieiseisees ettt ssssssesssesessssessesnsens | cresissesssssssssssssessesssssssens | seesessessessesessesessessessssines | evsesssisssssesens 315,540
16.3 BOMOWEA fUNGS.......oouiiiiiir et | seesbeesb bbb e sbenes [ sesnesnssenss s enssnssnes | sebbsesisess bbb
16.4 Net deposits on deposit-type contracts and other inSUranCe abilitIES. ..o [ e [ [ e
16.5  DivIdENdS t0 STOCKNOIETS..........cvuriiiiii s | seeestessisss st ssnnes [ sesnssnss s enasnssnes | sesbess s
16.6  Other cash provided (APPHEA).........cvrwrreererrerireireerrire et eess st ss s sssses s st essssssessessenssssnsss | sossssesssssssssssans (25,436)[ oo, [CRZ1T0] I 3,678
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ | cecoovviviiecnnnn. (25,436) [ oo, [CR1X0] I 319,218
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)......cc.ccovevvvrveevne [ covvrerrerrennn. 3,874,937 | .. (1,050,711) | covvevererrenn. (590,212)
19. Cash, cash equivalents and short-term investments:
191 BEOINNING Of YEAT......oeeictieeieee ettt sttt st st s s bnsesassnsssaessnsnns | orsesessessisanns 2,023,645 | ....cccovnee. 2,613,858 | ..ccovvverree. 2,613,858
19.2 End of period (Line 18 plus Line 19.1)............... 5,898,582 1,563,146 2,023,645

Note: Supplemental disclosures of cash flow information for non-cash transactions:

[ 20.0001
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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

1. Industrial life.........ccovveieiieeeceseeee e

2. Ordinary life iNSUFANCE. ........uverrerrreerereereieissriseeseesessesessesenns

3. Ordinary individual annUIties.............cerrrrrrrerernieiereesiiennns

4. Credit life (group and individual)............coceeerrrnrenenrirninennns

5. Group life INSUrANCE..........ccvevveveerrrreeeeereee e

6. Group annUItIES..........cccueiveievisiieieiseese et

7o A&H = GrOUD. ..ottt

8. A&H - credit (group and individual)............ccoeeveerrvirerennen,

9. A&H - Other ...

10. Aggregate of all other lines of business...........c..cccoceverneee.

11, SUBLOtAL.....cecee e

12, Deposit-type CONMTACES.......vervrrrerrrereeeerseeneereeerreseseeeeseenns

13, TOl e

1098. Summary of remaining write-ins for Line 10 from overflow page............ccccoerveurievsierivnieinenns

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

This is a statement of the accounting principles and methods applied in preparing these statutory financial statements.

A

Accounting Practices

The accompanying financial statements of PEMCO Life Insurance Company (Company) have been prepared on the basis of
accounting practices prescribed or permitted by the State of Washington.

The State of Washington requires insurance companies domiciled therein to prepare their statutory financial statements in
accordance with the National Association of Insurance Commissioners' (NAIC) Accounting Practices and Procedures Manual (NAIC
SAP) subject to any deviations prescribed by the State of Washington.

The State of Washington limits miscellaneous investements in a single entity to 1% of the Company's total assets unless permission is
requested and granted from the Office of Insurance Commissioner (OIC) to exceed such limitation.

The Company has received permission from the OIC to invest up to 4% of the Company's assets in a single entity's NAIC nonexempt
listed mutual funds. This special consent is subject to an aggregate investment limitation of the lesser of 20% of its assets or 50% of its
surplus over its minimum required surplus, for all common stocks and NAIC nonexempt listed mutual funds.

In addition, consent was granted to acquire and hold a single entity's NAIC exempt listed mutual funds in an unlimited amount of
Company's admitted assets.

The Company has received permission from the State of Washington, Office of the Insurance Commissioner, to use the 2001 CSO
Preferred Mortality Table on policies issued from January 1, 2004, to December 31, 2006.

A reconciliation of the Company's net income and capital and surplus between NAIC SAP and practices prescribed and permitted
by the State of Washington is shown below.

State of 2012 2011
Domicile
Net Income - State Basis WA $64,758 $417,289
State Prescribed Practices - None WA 0 0
State Permitted Practices - None WA 0 0
Net Income - NAIC SAP WA $64,758 $417,289
State of 2012 2011
Domicile
Statutory Surplus WA $6,038,034 $4,169,857
State Prescribed Practices - None WA 0 0
State Permitted Practices WA
Mutual Fund Adjustment 0 1,236,398
Change in Reserves 0 220,898
Statutory Surplus - NAIC SAP WA $6,038,034 $5,627,153

Note 2 - Accounting Changes and Corrections of Errors

On January 1, 2012, as a result of the adoption of SSAP 101 - Income Taxes, the Company computed the following
balances related to deferred taxes:

1/1/2012 12/31/2011

Gross DTA $998,333 $998,333
Statutory Valuation Allowance Adjustment 0 0
Adjusted Gross DTA $998,333 $998,333
Deferred Tax Assets Nonadmitted 0 258,188
Admitted Adjusted Gross DTA $998,333 $740,145
Gross DTL 719,077 740,145
Net Admitted Adjusted Gross DTA $279,256 $ 0
Gross DTAs as of 12/31/2011 $258,188

Gross DTAs as of 1/1/2012 279,256

Adjustment to surplus for Change in Accounting Principle $ 21,068

There was no change in the amount of the current tax liability recorded by the Company as a result of the adoption of SSAP 101.

Note 3 - Business Combinations and Goodwill

No significant change.
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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D. Loan-backed Securities -- The Company does not hold any loan-backed securities.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

No significant change.

Note 11 - Debt

No significant change.

Note 12 - Retirement Plans. Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

No significant change.

Note 13 - Capital and Surplus. Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases
No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinquishments of Liabilities

C. Wash Sales -- Not applicable

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

No significant change.
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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

Note 20 - Fair Value

A

B.
C.

Note 21 - Other Items

Inputs Used for Assets and Liabilities Measured at Fair Value

1.

5.

Fair Value Measurements by Level 1, 2 and 3

The Company has categorized its assets and liabilities that are measured at fair value into the three-level fair
value hierarchy as reflected in the table below. The three-level fair value hierarchy is based on the degree of subjectivity
inherent in the valuation method by which fair value was determined. The three levels are defined as follows:

Level 1 - Quoted Prices in Active Markets for Identical Assets and Liabilities: This category, for items at fair value on a
recurring basis, includes exchange-traded preferred and common stocks. The estimated fair value of the equity securities and
derivatives within this category are based on quoted prices in active markets and are thus cassified as Level 1.

Level 2 - Significant Other Observable Inputs: The estimated fair value of the preferred stocks within this category are based
on quotes from markets which were not considered actively traded.

Level 3 - Significant Unobservable Inputs: The Company has no assets or liabilities measured at fair value in this category.

Description Level 1 Level 2 Level 3 Total

Assets at fair value

Money market mutual funds $3,304,134 $0 $0 $3,304,134
Total assets at fair value $3,304,134 $0 $0 $3,304,134
Total liabilities at fair value $0 $0 $0 $0

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have
changed that would cause an instrument to be transferred between levels 1 and 2. This policy also applies to transfers into or
out of Level 3 as stated in paragraph 3 below.

Rollforward of Level 3 ltems

The Company has no assets or liabilities measured at fair value in the Level 3 category.

Policy on Transfers Into and Out of Level 3

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have
changed that would cause an instrument to be transferred into or out of Level 3. During the current year, no transfers into or

out of Level 3 were required.

Inputs and Techniques Used for Level 2 and Level 3 Fair Values - Level 2 fair values are based on quotes from markets which
were not considered actively traded. Level 3 - Not applicable

Derivatives Fair Values - Not applicable

Other Fair Value Disclosures - Not applicable

Reasons Not Practical to Estimate Fair Value - Not applicable

No significant change.

Note 22 - Events Subsequent

Note 23 - Reinsurance

No significant change.

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.
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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Not applicable.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

No significant change.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY

21

22

4.1
4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

72

8.1

8.2

8.3

8.4

9.1

9.1

9.2

9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

No[ 1]
No[ ]

No [X]

No [X]

No[X]

1 NA[X]

2/25/2010.......comrrvins

required by the Model Act? Yes [ X]
If yes, has the report been filed with the domiciliary state? Yes[X]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ]
If yes, date of change:
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ 1]
If yes, complete the Schedule Y-Part 1 - Organizational chart.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ |
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.
1 2 3
NAIC State of
Name of Entity Company Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] NoJ
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2008
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).
By what department or departments?
Washington State Insurance Commissioner
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] NoJ
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] Nol
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ]
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|[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ |
If the response to 9.2 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[ |
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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

PART 1 - FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

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

PART 1 - INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.)

11.2 If yes, give full and complete information relating thereto:

12.  Amount of real estate and mortgages held in other invested assets in Schedule BA:
13.  Amount of real estate and mortgages held in short-term investments:
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following: 1
Prior Year-End
Book/Adjusted Carrying Value

Yes[ |

Yes[ |

Yes[ |

2

Current Quarter

Book/Adjusted Carrying Value

No[X]

No[X]

No[X]

14.21
14.22
14.23
14.24
14.25 Mortgage Loans on Real Estate....
T4.26  All ONET ...ttt tns
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE.........ccccvvvereervnereireenireereennns

$
$
$
$ .
$ .
$
$
$

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

16. 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, IIl - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

Yes[X]

No[X]

No[ 1]

No[ 1]

1 2
Name of Custodian(s) Custodian Address

U.S. Bank Institutional Trust & Custody 111 SW 5th Ave., Portland, OR 97204

16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2

3

Name(s) Location(s) Complete Explanation(s)

16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter?

16.4  If yes, give full and complete information relating thereto:

Yes[ |

No[X]

1 2 3
Old Custodian New Custodian Date of Change

4
Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2
Central Registration Depository Name(s)

3
Address

17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?

17.2 If no, list exceptions:

Q08.1
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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY

3.1
32
33
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount
T FAIM MOTGAQES. ...ttt et b bbb s st s et s s b s a8 b+ 4414 b s b s b s bt s bbbt bbbt b ettt

1.12  Residential mortgages
1.13  Commercial mortgages.

114 Total MOrtgages iN GOOA STANAING. .........evurrreiereieeeireieiei ettt s e f s b8 s sttt G 0

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With FESIUCIUTE TEIMS........c.. ittt bbbttt e

Long-term mortgage loans upon which interest is overdue more than three months
1.31  Farm mortgages
1.32 Residential mortgages
1,33 COMMEICIAI MOMGAGES. .. .vervveereieiieiseissieesei sttt s et s st s bbb s s s s e s e s s8Rt s bR n bbbttt e

1.34  Total mortgages with interest overdue more than three MONENS..............ocirii et een G 0

Long-term mortgage loans in process of foreclosure
141 Farm mortgages
1.42 Residential mortgages

143 COMMEICIAl MOMGAGES. ... vervveeveieieeiseisiieiseiss et ss ettt s bbb b2 b a8 s s b4+t s b s 1At bbb bbbt bbbt B
144 Total MOrtgages in PrOCESS OF fOMBCIOSUNE...........crururrereierieeieie ettt ss s s see st s s s s E et s e s bbbt ent s TS 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) .voiiiririeisreeiee e SO 0

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61 Farm mortgages
1.62 Residential mortgages

1,63 COMMEICIAI MOMJAGES. ..vevvovvererriseiseiiesssreseesessesese e s ssesssssse e st st s s ss st ess s s s s £ eSS s eS8 RS e s R s en b s st e

1.64  Total mortgages foreclosed and transferred t0 real ESEALE. ..o G 0

Operating Percentages:
2.1 A&H loss percent.............

2.2 A&H cost containment percent

2.3 A&H expense percent excluding COSt CONtAINMENT BXPENSES............ccveiireriiitite ettt b et a bbb a s ae bbb s s s bbb s b s s e s s s b b es s e b e b sbebe ebsetessssssesesssseses s et ebnset et s snaebansnsenas
Do you act as a custodian for Nalth SAVINGS ACCOUNTS?..........c.ciuiieieiieie ettt b st bbb bbb s Yes[ ] No[X]
T

. Yes[ ] No[X]

If yes, please provide the balance of the funds administered as of the reporting date B
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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE
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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

States, Etc.

Direct Business Only

Life Contracts

2

Life Insurance
Premiums

3

Annuity
Considerations

4 5
Accident and Health
Insurance Premiums,
Including Policy, Mem- Other
bership and Other Fees | Considerations

6

Total
Columns
2 through 5

Deposit-Type
Contracts

1.

2.

3. Arizona....

4. Arkansas.

5. California.

6. Colorado.....

7. Connecticut.

8. DEIAWAE........coevieeiereieietee s
9. District of Columbia..........cc.ccevrrreerrirrireierieieiecese e
10. Florida.................

11.  Georgia...

12.

13.

14.

15.

16.

17.

18.

19.
20.
21, Maryland........ccocovvieeiiceceee e
22, MasSaChUSELES. ......c.ccvueveiriiecsee s
23.  Michigan......
24.  Minnesota
25, MISSISSIPPI..vueueeerrerierereereisereee e ieesesesseesesseseesesseseens
26, MISSOUIi.....cocviiecreiirceeisieie e
27. Montana..
28. Nebraska.
29. Nevada........

30. New Hampshire...

31, New Jersey.....

32. i

33.

34.

35.

36.

37.

38.

39.
40. Rhode Island...

41.  South Carolina

42.  South Dakota..

43, Tennessee

44, Texas......

45.  Utah.....

46. Vermont..

L (o1 oS TRRROO
48, Washington..........ccvveeierireinineineieeiesee e
49.  West Virginia...

50. Wisconsin....

51, WYOMING. .ottt eeseenees
52.  AMENICAN SAMOA.........ccccevevirerieieieie e
53.  Guam.............

54. Puerto Rico.....

55.  US Virgin Islands........

56. Northern Mariana Islands

57. Canada.......ccoovrernnae

58. Aggregate Other Alien.

59.  Subtotal

90. Reporting entity contributions for employee benefit plan:

91. Dividends or refunds applied to purchase paid-up

S...

..2,459,382

additions and @NNUILIES..........coeurerirerreieeeeeesee s [ oo XXX
92. Dividends or refunds applied to shorten endowment or
premium paying PErOQ. ..o sseeeeeseeeens XXX
93.  Premium or annuity considerations waived under disability
or other contract ProviSioNS............cceerereeieerierreereeeeseeeeenes XXX
94.  Aggregate other amounts not allocable by State XXX
95.  Totals (Direct BUSINESS).......c.vvrverrereerrerrerneeeenns XXX
96. Plus Reinsurance Assumed XXX
97. Totals (All Business)....... XXX
98. Less Reinsurance Ceded.... XXX
XXX

1068129 .

DETAILS OF WRITE-INS

5899 Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)

Summary of remaining write-ins for line 58 from overflow page...

9401.

9498 Summary of remaining write-ins for line 94 from overflow page...

9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)

.0

0.

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG ( ) - Registered - Non domiciled RRGS (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(a)

Insert the number of L responses except for Canada and Other Alien.

Q11
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Statement as of June 30, 2012 of the PEMCO LIFE |NSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

PEMCO Mutual Insurance Company
(Insurer)
NAIC Company Code = 24341
FEIN =91-6028851

Companies under common management:

State of domicile= WA School
Employees
Credit Union
Of
Washington
100% 100% 100%
PEMCO Life Insurance Company
PEMCO Insurance (Insurer) PEMCO
Agency, Inc. NAIC Company Code = 71803 PEMCO Foundation
FEIN = 91-6032372 Corporation
State of domicile = WA
100%
PCCS, Inc

Note: PEMCO LIFE INSURANCE COMPANY does not have any ownership interest in the companies listed under common management.
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Statement as of June 30, 2012 of the PEMCO LIFE |NSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (US.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
0157...... PEMCO Insurance Companies........ 71803...... 916032372 | ... s e PEMCO Life Insurance Company...........c..cceeeeenees WA e | e PEMCO Mutual Insurance Company.................. Ownership......... ...100.000 |PEMCO Mutual Insurance Company...........ccoeee. | revreveneene
Board of
91-6028851 PEMCO Mutual Insurance Company Directors |
91-0839441 PEMCO Insurance Agency, Inc PEMCO Mutual Insurance Company.................. Ownership......... ...100.000 | PEMCO Mutual Insurance Company.
1o | 081733268 | ..o | e [ e PCCS, INCe.vvveicieee et PEMCO Corporation..............ccvveeveerreireveneerennnns Ownership......... ...100.000 |PEMCO COMP...cvvviiverieireiisieieisisssesseisssssseneens | oeeessensens
1916031459 | oo [ | e PEMCO Corporation PEMCO Mutual Insurance Company.................. Ownership......... ...100.000 | PEMCO Mutual Insurance Company............cccee. | corvevrerens
.................................................................................... 91-0403815 | ....coevvererers | vevrerrereeieins [ eveeiieiesesnenenn. | SChool Employees Credit Union of Washington...... [WA........... [NIA....cocoiiiies [ oeierieieeseieeeseieesssnesssssesssssssesessssesses | OB et [ e [t | snsnsensens
.................................................................................... 91-6072723 | ....coevvverceres | cevrcerieeecereas [ evriereieeisreneeee. | PEMCO Foundation...........cc.cveeeeeevercincereeeieneens [ WA i [NTAL i e essssessesnienenesnenees | MANAGEMENE..... | civiviiiiiiiii [ oot | enseniesaens




Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? NO
5. Wil the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

the state of domicile and electronically with the NAIC? NO
6. 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? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? NO

Explanations:
1.

N o ok wbd

Bar Code:

NP0 K0 0D O AP0 K00 5 00 0O
* 718 03 20124900000 2 = * 718 03 2 0124470000 2 =
N0 K0 R0 0 O N0 K0 R0 AR 0 AL
* 71 8 0 3 20123650000 2 = * 718 0 3 2 012 4480000 2 =«
N0 0 K0 0 050 0O AN 0 K0 R0 AUARR LA
* 718 03 20124450000 2 = *» 718 0 3 20124490000 2 =
D00 K0 00 0 O

* 71 8 03 20124460000 2 =

Q14



Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q15



Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N hA W

—_

)

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

2.1 Actual cost at time of aCQUISIION............cvererrieirerrrireieserse e O
2.2 Additional investment made after acquisition. -AQ B ° B . .
Current year change in encumbrances............. B B SR . .

Total gain (loss) on disposals............
Deduct amounts received on disposals.............ccoevreeriereenenns
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10).......ccccccoeeviierivisnericnnnas

SCHEDULE B - VERIFICATION
Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other............. e
AcCrual Of dISCOUNL.........cevueiiirrieieise et \
Unrealized valuation increase (deCrease).........ocreeerrereureereeeneeeenesneenseneenned
Total gain (10SS) ON AISPOSAS........ccvvurvireieiieiiiieete et
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees

Total foreign exchange change in book value/recorded investment excluding accrued interest.
. Deduct current year's other than temporary impairment recognized
11.

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total valuation allowance
Subtotal (Line 11 plus Line 12)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Ling 14)........c.ccccovevevrrsrennnnas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

. Deduct current year's other than temporary impairment recognized
11.
12.
13.

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

2.1 Actual cost at time of acquisition................
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.
Accrual of discount..............ccevrierirrinnnes
Unrealized valuation increase (decrease).
Total gain (loss) on disposals....................
Deduct amounts received on disposals.
Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

SN2 ©E®NoO O LN

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).
. Deduct total nonadmitted amounts............cccevirreinreeseesssse e
. Statement value at end of current period (Line 10 minus Ling 11).....ccoevnrinnnnninnennes

Book/adjusted carrying value of bonds and stocks, December 31 of prior year.

Cost of boNds aNd SLOCKS ACGUITEA..........cciueiiiieieiceie ettt bbb bbbt b s bbb sasbenas
ACCTUAL OF QISCOUNL.......couiveieiiciiteictete ettt sttt bbb bt a s e ettt bees

Unrealized valuation increase (decrease)
Total gain (I0SS) ON AISPOSAS..........ceveeveiiieeiciiieieie et
Deduct consideration for bonds and stocks disposed of.
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other than temporary impairment recognized.....

2,137,500
..... 7,258

3,374,853 | .

3,374,853
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Statement as of June 30, 2012 of the PEMCO LIFE |NSURANCE COMPANY

During

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
the Current Quarter for all Bonds and Preferred Stock by Rating

1
Book/Adjusted Carrying
Value Beginning
of Current Quarter

2
Acquisitions
During
Current Quarter

3
Dispositions
During
Current Quarter

4
Non-Trading Activity
During
Current Quarter

6
Book/Adjusted

Carrying

Value End of

Second Qu

arter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

6,578,988

............................ 6,563,334

10.

1.

12.

13.

14.

15.

PREFERRED STOCK

CIASS ettt bbb aen

ClASS 2.ttt bbb aen

ClASS 3.ttt aen

ClASS 4.ttt aen

ClASS Bttt

ClASS B....oeoeveieteie sttt sttt bbb aen

Total Preferred SOCK. ........c.cviveieicieesie et

Total Bonds and Preferred StoCK...........c.ccviveieicveieeeesceeeeeee e

............................... 100,000

...100,000

............................... 100,000

............................ 6,642,389

............................ 1,336,857

............................ 1,300,222

Class
5
Book/Adjusted Carrying

Value End of

First Quarter
............................ 6,542,389
............................ 6,542,389
............................... 100,000
............................... 100,000
............................ 6,642,389

6,678,988

............................ 6,663,334

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC1§......... 0; NAIC2§.......

0;

NAIC 3 §

0;

NAIC 4 §

0;

NAIC5S........ 0;

NAIC 6 §.

......... 0.




Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999. TOtalS.......ccovereereerereireeiieieis | evvreieriesessesse e 3,304,134 | ..o XXX oo [ v 3,304,134 | oo 99 | e

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOT YEAI.........cuu ittt et entessssiens | sebsessessastessssssessesssesanes 1,348,647 | oo 242,370
2. Cost of short-term iNVESIMENES ACUINEM. ..........ccvviveieeiceeieicteee ettt ettt s s ses s s s sssssstenes | svsessssessessssessessesessansnen 2,055,957 | oo 4,619,993
30 ACCTUAL OF BISCOUNL........oveeieieiere bbb bbb bbbt | Hebbee bbb | etbb bbb
4. Unrealized valuation INCrEASE (HECTEASE)..........wururrurrierereisreseissesseeisessssesessesssssssssse st esssesssessesse st esssessessessessasssessestesssessnsss | sesessessessassssssessssssnnssessessassssssnssans | sesessassusssessnssasssnssessessasssssnssassnsans
5. Total gain (I0SS) ON QISPOSAIS...........ccovuiviiieiteiiiicieiiete ettt ettt s bbb bbb bbbt ea s ssaebebsssesessnaass | s1esebassesessssesassssebesssesebssebessssnaass | nebesssnsebessesesesss et ebssebes s et b nantenas
6. Deduct consideration reCeived ON QISPOSAIS.............ccuueviuiueieiiiieicietese ettt ssb s b sse st sntens | sbsesssesses et et es s en s saens 100,469 | ooovveceeee e 3,513,716
7. Deduct aMOrtiZation Of PIEMIUM...........cciiiiieeieiieree ettt et b st a e s st es st b s se s tssesassssssssessssnns | s2esssssssassessnsasseseesastessesassanssssessnsans | seebenssssssssssesses st enses e snses e bensasaes
8. Total foreign exchange change in book/adjuSted CATYING VAIUE...........c.cuiiiueiieiciiieie ettt ss s sssns | ahessesssssses et ssses s bes s s ssssessesnsans | ssebsssassessessssesses et enses e s st es st naans
9. Deduct current year's other than temporary impairMmeNt FECOGNIZEM. ..........ovueereuiirireirireirireieereieee st sssesses | eresssesesssssesssssssssessessssessssssssssessessns | cressnssssesssssssasssessssssessessssssesssssssns
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cceeveriieiiireieeerecee e | cerieerees e 3,304,134 | oo 1,348,647
11. Deduct total NONAAMItIE BMOUNTS............cvurieiiiieiriirireii et nes | Sedbse ettt | nehbne s s n s
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....viviuieiieiiciiiesesisicssisissssssessssssesssssssssssssssssssesssssssesss | sssesssssssesssssssssssssessnsaes 3,304,134 | oo, 1,348,647
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Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

Sch. D-Pt 3
NONE

QsSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03, QE04
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Statement as of June 30, 2012 of the PEMCO LIFE |NSURANCE COMPANY
SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.J/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
3134G2 3B 6| Federal Home Ln Mtg COrp.......oovvervvmcremrincrireeirnes | cenee 05/10/2012| Called @ 100.00.........cvvvrrrerreres | eereerereemieeirseinens | crveerienes 250,000 | ..o 250,000 | ....c...e..250,250 | oo 250,171 | oo | i (171) | e | s (V4D I— . 250,000 I 0 2,063 |11/10/2016| 1FE......
313375 AX  5|Federal Home Loan Banks............ccooceevenmirnerrerenns | s 05/24/2012| Called @ 100.00..........cvvrvereres | ovrermrrrrerirenerneeins | ereverirenes 250,000 | ..ooonen. 250,000 | ...........250,000 | ............250,000 | .oooucrererirmrene [ errrerimrencniine | s (1 I . 250,000 I (V1 I 1,813 |05/24/2016| 1FE......
313375 TR  8|Federal Home Loan Banks...........c.coocenevenmeinerineinns | e 04/20/2012| Called @ 100.00........ccvvvrrerrerens | eereerernenieeineiens | evreerienes 250,000 | ..o 250,000 | ..........250,000 | ...c.0ee0i250,000 | .vooovencrirerins [ eerrerienineeiinne [ e (V1 I . 250,000 I (V1 I 1,438 |10/20/2016| 1FE......
31359M  7M 9| Federal Natl Mtg. Assn N 04/11/2012| Called @ 100.00.........ccovvevererene | corerrrrrrerrnerrerrene | eereennnn260,000 | 1ovinncene 250,000 250,000 I (I [ 6,719 |04/11/2022| 1FE......
912828 KP4 |United States Treas NiS.........ccocvumrrinnniinsnicnnniicnnnns | o 05/15/2012| Maturity ..300,000 ...300,000 o 0 2,063 | 05/15/2012| 1FE......
0599999. Total - Bonds - U.S. Government PO OO PO PO PO PPP PP PO PPPPPPPPPPRTORS IFSTRPOTO 1,300,000 | ......... 1,300,000 . . 1,300,000 0 0 0] . 14,094 | ..... XXX... | .XXX....
8399997. TOtAl - BONAS = PAI 4.t | s 1,300,000 | ......... 1,300,000 | .........1,319,066 | .........1,303,519 [ ..o 0 . eeen(3519) | i [ iiieen(3,519) | v | i 1,300,000 0 0 0. 14,094 |..... XXX... |.XXX....
8399999. T0HAI = BOMAS. ettt | cerenies 1,300,000 | ......... 1,300,000 | ......... 1,319,066 | ......... 1,303,519 [ oo 0 519 | e B19)] i | 1,300,000 0 0 0. 14,094 | ..... XXX... |.XXX....
9999999, Total - Bonds, Preferred and Common Stocks . e | e 1,300,000 |........... XXX oo | v 1,319,066 | ......... 1,303,519 | oo 0 S19) | S19) | 0 | 1,300,000 0 0 0. 14,094 |...... XXX... |.XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10



Statement as of June 30, 2012 of the PEMCO LlFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Key Bank AMNETSt, NY .o | onserssssssnneess | ceessessssssssnees | cvsesssesssssssssssssssseseses | svssssenssssssesssssssesssses | oneereeens 1y 11221 | wornsrreees 2,671,106 | ..coooovenes 2,594,446 | XXX..
0199999. Total Open Depositorie 0.0 S P XXX....... 0 0 2,671,106 2,594,446 | XXX..
0399999. Total Cash on Deposit XXX | e XXX........ 0 0| o 1172277 | 2,671,106 | ............ 2,594,446 | XXX..
0599999. Total Cash XXXoovvvre [ e XXX........ 0 (V) 1172277 | ............ 2,671,106 | .......... 2,594,446 | XXX..

QE11
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Statement as of June 30, 2012 of the PEMCO LIFE |NSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year

NONE
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	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03, QE04 - Sch. BA-Pt 2
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03, QE04 - Sch. BA-Pt 3
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03, QE04 - Sch. D-Pt 3
	QE05 - Sch. D-Pt 4
	QE06, QE07, QE08, QE09, QE10 - Sch. DB-Pt A-Sn 1
	QE06, QE07, QE08, QE09, QE10 - Sch. DB-Pt B-Sn 1
	QE06, QE07, QE08, QE09, QE10 - Sch. DB-Pt B-Sn 1B-Broker List
	QE06, QE07, QE08, QE09, QE10 - Sch. DB-Pt D
	QE06, QE07, QE08, QE09, QE10 - Sch. DL-Pt. 1
	QE06, QE07, QE08, QE09, QE10 - Sch. DL-Pt. 2
	QE11 - Sch. E-Pt 1-Cash
	QE12 - Sch. E-Pt 2-Cash Equivalents

