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Annual Statement for the year 2006 of the

ASSETS

Prior Year

i

Net
Admitted Assets

© ®© N o

1.
12.
13.

14.

15.
16.1
16.2

17.

18.

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

BONAS (SCREAUIE D)oottt sttt

Stocks (Schedule D):

2.1 Preferred StOCKS.......c.ucviiecieiiereeiest i
2.2 COMMON SHOCKS......couvererreerrerreiesresesseessee i sesess st
Mortgage loans on real estate (Schedule B):

31 FIISEIENS. ot es

3.2 Other than first IENS........ccevcveieecseee et

Real estate (Schedule A):

4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)....evvevereseessssessesssessssessssssessesssessessassssssessessesssessessesssessessessssssesseses
4.2 Properties held for the production of income (less §......... 0

encumbrances)

4.3 Properties held for sale (less $

Aggregate write-ins for iNVEStEd @SSELS.........cvvrrrirrrrrrerirniee et

Subtotals, cash and invested assets (Lines 1 to 9)

Title plants less §.......... 0 charged off (for Title INSUFErs ONIY)........ceverrerrenrenrenireirienenns

Investment income due and @CCIUEM...........ccveinririeininee e

Premiums and considerations:
13.1 Uncollected premiums and agents' balances in course of collection.....................

13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $

13.3  Accrued retroSpective PrEMIUMS..........c.cvcviveevieriieieiessiie et s
Reinsurance:

14.1  Amounts recoverable from FEINSUTELS........cccueviiieicieiieisesse s

14.2 Funds held by or deposited with reinsured cOmpanies..........c.ccoceeveereveierereinenns
14.3 Other amounts receivable under reinsurance Contracts.............cooeveeeererrivennen.

Amounts receivable relating to uninsured plans............ccocvvevveeeeeceeeeescseee s

Current federal and foreign income tax recoverable and interest thereon.......................

Net deferred taX @SSEL.........cvevcveiciecce e e
Guaranty funds receivable or 0N dePOSit..........ccccueiieiiricirieeesee e

Electronic data processing equipment and SOftWare.............cc.ccvvveverereereeeeeereeisie s

Furniture and equipment, including health care delivery assets ($.......... (1) ST
Net adjustment in assets and liabilities due to foreign exchange rates
Receivables from parent, subsidiaries and affiliates..........ccocooveierriviienicinesees
Health care (§.......... 0) and other amounts receivable.............ccooernrrrrnerrenres
Aggregate write-ins for other than invested assets..........ccoevirievinieeee e

Total assets excluding Separate Accounts, Segregated Accounts and Protected

Cell Accounts (LINES 1010 23)......c.cuueereeereireiineireieiseeeseesei s sssesssssee st esssessessesssessenans
From Separate Accounts, Segregated Accounts and Protected Cell Accounts...............

TOTALS (Lin€s 24 and 25)...........ccvceiviiicirisccscis s

0998. Summary of remaining write-ins for Line 9 from overflow page

0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9 @abOVe)..........coovveveevirerierierrcreveens

2398. Summary of remaining write-ins for Line 23 from overflow page

2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 abOVE)........oveiurierresiieriarissessisneanens
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Annual Statement for the year 2006 of the

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current Year Prior Year
1. Aggregate reserve for life certificates and contracts (Exhibit 5, Line 9999999) (including $..........
2. Aggregate reserve for accident and health contracts (Exhibit 6, Line 16, Col. 1) (including $
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including §$.......... 0 MOGCO RESEIVE).......vveieieieiieiisisieieiieissiessieissses | eressesssssssssessssssssssessessssess | atsssesssssessssesssssssassesssssnsasss
4. Contract claims:
4.1  Life (Exhibit 8, Part 1, Line 4.4, Column 1 less sum of COIUMNS 9, 10 @NG 11).....c.iiiieiiiisieisieee et ssessesssies | sesesessessssesessessssesssssesesses | aasassesssssssessessnssnsessassessnsass
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Columns 9, 10 and 11)
5. Refunds due and unpaid (Exhibit 4, Line 10)
6.  Provision for refunds payable in following calendar year-estimated amounts:
6.1 Apportioned for payment....
6.2 Not yet apportioned
7. 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 @NA 14).......coviviiiiireiiiieiiiens | ceveeteiiereieisiisisseeesseseses | sasssssssssssesessssesssssnessssesenss
8.  Contract liabilities not included elsewhere:
8.1  Surrender values on canceled contracts
8.2 Other amounts payable on reinsurance including $
8.3  Interest MaintenanCe RESEIVE (IMR, LINE B)...........cccueiuiveiiiiiiiieetcteeieie sttt bbb ss s ss bbb st sss e sebensess | 4ebesssssssssssesesensesessnsssnsess | ekasassssassssssssasnesasassssassssens
9. Commissions to fieldworkers due or accrued-life and annuity contracts $..
and deposit-type contract funds §.......... Dttt bbb sttt an
10. Commissions and expense allowances payable on reinsurance assumed.
11. General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
12. Transfers to Separate Accounts due or accrued (net) (including §.......... 0 accrued for expense allowances
TECOGNIZEM IN TESEIVES)......rvvevvureeresessiesssessessessasssessessessssesessessssssessessassssssessessasssssssssassassasssassassasssessessessaessessessasssnssessesssessessessnsssnssnssnsss | aesessastsessassassenssessessenssessens | Aessessessnssnssnssnnsansssssansansans
13.  Taxes, licenses and fees due or accrued (Exhibit 3, Line 8, Col. 6)
14, UNEarned INVESIMENTINCOME. .......c.iiiiieeireieeieeeiet ettt s f sttt
15.  Amounts withheld or retained by Society as agent or trustee
16.  Amounts held for fieldworkers' account, including $
17.  Remittances and items not allocated
18.  Net adjustment in assets and liabilities du€ to fOreign EXCNANGE FAIES..........vureriiiireirrce sttt ssnens | s8essesssnssessansasssessassesssnssasse | 2usessssssssnssesssessnssnsnssnsnnes
19.  Liability for benefits for employees and fieldworkers if not included above
20. Borrowed money §.......... 0 and interest thereon §......... ettt ettt ettt a ettt et e et et n et s aeneee
21. Miscellaneous liabilities:
21.1 Asset valuation reserve (AVR, Line 16, Col. 7)
21.2 Reinsurance in unauthorized companies
21.3 Funds held under reinsurance treaties With UNQUNOTIZEA FEINSUIELS..........c..ciiuvuririieirieiriirese e esssesese st easese s ssessssees | sasssessessessssessessssassnsanssssanss | saesessessesssesssssessssesssssesassen
21.4 Payable to subsidiaries and affiliates
21.5 Drafts outstanding
21.6 Funds held under coinsurance
21.7 Payable for securities.
22.  Aggregate Write-inS fOr NADIIHES..........ccvevviviiceiece ettt bbbt s senssesesessesesennns | snsenenessenssenssssssssnsrerseersld | seveeresereresssnnsasnnsnesnnens
23.  Total liabilities excluding Separate Accounts bUSINESS (LINES 110 22)..........cviuiueiiiieieieiiesie sttt ss s sssesse s senes | sessssesessessssessasssssssassansed (01 PR 0
24. From Separate Accounts statement
25, Total liabilities (LINES 23 ANA 24)..........ccvueiiieeiiiee ettt ettt bs s sttt b bbbttt
26. Aggregate write-ins for other than liabilities and SUIPIUS fUNAS............cccvieviiiiiisiiccse e bessesens | sessesesesssssssssssssssserseessl | sovsseressesesesssssssssssssssssens 0
27.  Surplus notes
28.  Aggregate WIite-iNS fOr SUMPIUS fUNGS............ccuiviiieiictc ettt es st a ettt b bbb b b s b saebenns | sebesesassasssssssssssssssesassesens 0 | oo 0
29, UNGSSIGNEA fUNGS......vucveiieiiiiciiiciieiete ettt st bs s st s s b 43 e s s s s bbb st s st et s s s e s ens s st s ssnse | S4anAetntsntansesansntesntansnnanss | Snkessetinsansessnssesansesntsnsanten
30. Total (Lines 26 through 29) (Page 4, Line 47) (including §.......... 0in Separate Accounts StateMeNt)............cccceeieiiiceieeiieieiees | crerisensissesesessesessssssnens (O 0
31, Totals (Lines 25 + 30) (PAGE 2, LINE 26, COL. 3).....cvvuiiiriiiriieieiiieiesiesss et sessss st et se s ss sttt s b es st ssssensss | sessssessessessssessassssassassassed (0 R 0
DETAILS OF WRITE-INS
2201.
2202.
2203.
2298. Summary of remaining write-ins for Ling 22 from OVEMIOW PAGE........ccviieeiiieiieiceie et ssse s sssssssessssesssssenes | ssessessnssnsessssesssssesssssnssnsal | evseressssesesesssssesssssssnses 0
2299. Totals (Lines 2201 thru 2203 plus 2298) (LINE 22 @DOVE)..........evurerrirreiirieieiierissieeeeisessessesssessesssssssssssssssssssssssssssessessssssessessesssesss | sossssssmsssssssssssessasssnssessen (01 P 0
2601.
2602.
2603.
2698. Summary of remaining write-ins for Ling 26 from OVEIIOW PAGE...........vrureririeriereiriinsissessesssisstessssesesssssssssessessesssessessessesssessessssssnssees | sosssessmsssssssssssessasssnssessns (01 R 0
2699. Totals (Lines 2601 thru 2603 plus 2698) (LINE 26 BDOVE).......e.euireueersresrrrieesiaeesiessessssassesssssssessessessssessssssssssassassessssessnssssessesssssssessesesss | assssessossessssassossessssessassens [0 PR 0
2801.
2802.
2803.
2898. Summary of remaining write-ins for Ling 28 from OVEIIOW PAGE........c.viieiriiiiecis ettt ettt | sbsessssessessssassensessnsessnssees (0 0
2899. Totals (Lines 2801 thru 2803 plus 2898) (LINE 28 @DOVE). ....cuuvuerurerriresirriieseiseresessesssssessessssssesessssssessssssssssssnsssssessssssnssnsssssensessseess | sossssssssssssssssssansanssnsssnsns [0 P 0
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Annual Statement for the year 2006 of the

SUMMARY OF OPERATIONS

1
Current Year

2
Prior Year

20.
21.
22.
23.
24.
25.
26.
21.
28.
29.
30.
31.

32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44,
45.
46.
47.

©® N o gk W

Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1)......coovvvrvrvrnrnrerrreins
Considerations for supplementary contracts With life CONINGENCIES...........vieiiieiiieieecse s nes
Net investment income (Exhibit of Net Investment INCOME, LINE 17)........c.vrricrineseeisieiss st ssssnssees
Amortization of Interest Maintenance RESEIVe (IMR, LINE 5)......cvviuiuoiriiiiiiceee ettt sns
Separate Accounts net gain from operations excluding unrealized gains OF [0SSES............crurerireiriireieere ettt sseneees
Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Ling 26.1, COL. 1).....ccoviiieieniieneieeieeessieessieeisnens
Reserve adjustments 0N rINSUFANCE CEARBM. ...ttt ettt en
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 COMIACES. ........c.iiiuiiieiiricisie ettt
8.3 Aggregate write-ins fOr MISCElIANEOUS INCOME........c.vruuruurirrieeereieieeetret ettt seet et ses s s bbbttt s
Totals (Lines 1 to 8.3)
DIBALN DENETILS. ...ttt bbb 8RS8 R R RE R R ARt
Matured endowments

. Annuity and old age benefits...........cccocvievieireesieeee e

Disability, accident and health benefits, including premiums waived $

. Surrender benefits and withdrawals for life CONTACES............ccocviiiriiiscce bbbttt enas

Interest and adjustments on contract or deposit-type contracts funds..
Payments on supplementary contracts with life CONINGENCIES...........cciiiiiiicee s
Increase in aggregate reserve for life and accident and health CONrACES............cvrrinrrrinrincn e

 TOtAIS (LINES 10 10 17)..u.vuivieeiiieiteietete ettt bbb s s st s bbb st b bbb nn
. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)

(Exhibit 1, Part 2, LINg 31, COl. 1 18SS COl. 5)......uriuuiirieriiiiiieiecisiee ittt
Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 11ess Col. 5).....cccovrrvrrrrereerrernineneinns
General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Cols. 1,2, 3,4 @00 6).......cccvceviveieieireieieiieeie e
Insurance taxes, licenses and fees (Exhibit 3, Line 6, Cols. 1,2, 3ANA 5)......c.vuiviieiiieeiieieieee et
Increase in loading on deferred and UNCOIECIE PrEMIUMS...........ccoiuiviiiiiieiiteie ettt ettt
Net transfers to or (from) Separate ACCOUNtS NEt Of FEINSUIANCE. .........vururerirreierireiieiesie ettt sss sttt sensren
Aggregate WHLe-INS fOr AEAUCHONS...........ccviuiiiieiiteicie sttt sttt b bbbt
TOLAIS (LINES 18 10 25)....uueueeeieresirieeeasiseessesseeseeessesese e sse s s sse s s s8££ e85 £ 2884282828428 R e e s e e bbbt
Net gain from operations before refunds to members (Line 9 MINUS LINE 26)...........ceveiriueieieiiirieieiesiee e
Refunds to members (Exhibit 4, LiNg 17, COIS. 1+ 2)....vureriririreieieireeeieesseieesees e ssses ettt essssssnsses

Net gain from operations after refunds to members and before realized capital gains (losses) (Line 27 minus Line 28)
Net realized capital gains (losses) (excluding $
Net income (Lines 29 + 30)

SURPLUS ACCOUNT

Surplus, December 31, previous year (Page 3, LINE 30, COL. 2).........wririieiieieieie ettt b bbb ss et sssenaas
Net income from OPEratioNS (LINE 31)........c.viriiiieiiiieie ettt ettt bbb bbbt a bbbt b bbb s bt ee s st s st enas
Change in net unrealized capital gains (l0sses)............c.......

Change in net unrealized foreign exchange capital gain (loss)
Change in nonadmitted assets and related IEMS.............ccueiiuiiciece ettt
Change in liability for reinsurance in unauthorized companies.
Change in reserve on account of change in valuation basis, (increase) or decrease (Exhibit 5A, Line 9999999, Col. 4)
Change N @SSEE VAIUALION TESEIVE. ......c.euuirrererisrieeesee st ses st ss st st s st ss ettt s st s e ne s nn s
Surplus (contributed to) withdrawn from Separate Accounts dUrNG PETIOM..........cc.cveiiuieiiieieieeiie et sanae
Other changes in surplus in Separate ACCOUNES SEAIEMENT..........c.vvrruririnrieire et str sttt ss s s ssens
Change N SUIPIUS NOES......c..vuiiviiriieiieie ittt ettt ettt b s 88t b bbbt s bbbt nss
Cumulative effect of changes in @aCCOUNtING PHINCIPIES............cvrierrurrerieniereireire ettt sttt entns
Change in SUrplus as @ reSUIt OF FBINSUIANCE. ........c..cuiueiieciiiicite ettt bbb sttt ns
Aggregate write-ins for gains aNd I0SSES N SUMPIUS..........uvuuiererirrireiiiereees ettt ss e snnsren
Net change in surplus for the year (LiNeS 33 throUGh 45)............cuuiiiieiieicsese ettt
Surplus December 31, current year (Lines 32 + 46) (Page 3, LiNE 30)........covururrerrrrrinerrerreinrisiseiseeeeiseessesseessesssssssssssessessssssssssssessessssssessesens

DETAILS OF WRITE-INS

08.301.
08.302.

Summary of remaining write-ins for Line 8.3 from overflow page..
Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @D0VE).......ovuvuuriiereirireieisieiessessessees st seesse st sesss et snes st st ssssessessssssnssssseseens

Summary of remaining write-ins for Ling 25 from OVErIOW PAGE...........oru ettt sttt sessses s
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0OVE).......uueurrerieriesearserssessssssesssesssssessssessssssssssesssssssssssssessssesssssessssasssssssessssanssnsasses

Summary of remaining write-ins for Ling 45 from oVerfloOW PAGE..........ceveviieiiiieiriicceee st
Totals (Lines 4501 thru 4503 plus 4598) (LINE 45 @D0VE).......cuueuiieiieriieiisiessiesisssessssessesssssssessesss s s st ssess st et sesses s s sssssnsessnssnsansas
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Annual Statement for the year 2006 of the

CASH FLOW

1
Current Year

2
Prior Year

© ©® N o g B~ w0 b=

-
- o

N
N

15.

16.

17.

18.
19.

CASH FROM OPERATIONS
Premiums collected net of reinsurance...
Net investment income

Miscellaneous income

TOtal (LINES T HIOUGN 3).....vuieciteicteie ettt bbb s bbbt ns
Benefit and 0SS related PAYMENES...........ccveivieiiect et sttt s ettt es e
Net transfers to Separate, Segregated Accounts and Protected Cell ACCOUNIS............ccvevueveiccicieieicce i
Commissions, expenses paid and aggregate write-ins for AEAUCHIONS.........c..cvucveveeviveiieeeee e es
Dividends paid t0 POICYNOIAETS...........cccviiiciicteciee ettt sttt sttt a bbb bbb aebessstssnas
Federal and foreign income taxes paid (recovered) §.......... 0 net of tax on capital gains (I0SSES).........ccveevrvrerrrrererreerereereieieens

Total (Lines 5 through 9)
Net cash from operations (Line 4 minus Line 10)
CASH FROM INVESTMENTS

Proceeds from investments sold, matured or repaid:

121 BONGAS...oouevereiieeiciie st RS
12.2
12.3
124
12.5
12.6
12.7
12.8
Cost of investments acquired (long-term only):

1311 BONGAS. ...
132
13.3
134
135
13.6
13.7

MOMGAGE 0BNS........oiviccteieee ettt et bbbt bbbt bbb a bbbt bbb bbb st bbbttt aee

OHNET INVESIEA @SSELS........uvuveerereiiitieieeise st eb bbbt
Net gains or (losses) on cash, cash equivalents and short-term investments

Miscellaneous proceeds

MOMGAGE I0BNS.......cvveieiicie ettt be skt b bRt aen
REAIESIATE. ...t
Other invested assets
Miscellaneous applications...

Total investments acquired (Lines 13.1 to 13.6)...........

Net increase (decrease) in contract 10ans and PremMiUM NOES..........vereerererirnrenrersiinesssss e ssss s ssessen e ssesses

Net cash from investments (Line 12.8 MINUS LINES 13.7 @NG 14).....ocueicveiieeicieisee ettt sss st eessssaes

CASH FROM FINANCING AND MISCELLANEOUS SOURCES
Cash provided (applied):
16.1
16.2
16.3
16.4
16.5
16.6

Capital and paid in surplus, €SS treASUIY STOCK............cverieieeieiieiee ettt entns

Net deposits on deposit-type contracts and other insurance liabilities.............coceverieieierereeeeree e
Dividends to stockholders
Other cash provided (applied)

Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Ling 16.6).........cccccceverveverrnnen.

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

REAIESTAE. .....eveveeecite ettt bbb bbbt a bbbttt

Total investment proceeds (LINES 12.110 12.7).....ovcicviecieiccece ettt st

SHOCKS. ..ottt ettt sttt s st e e At b e ee ettt bt a ettt s et

SUIPIUS NOLES, CAPILAI NOLES.........ovecviectcici ettt bbb ettt sa s

BOITOWEA fUNGS.........coeieciec ettt bbb sttt ettt en

Net change in cash, cash equivalents and short-term investments (Line 11 plus Ling 15 plus LiN€ 17).......cccoeueveervererneveiens [ e 0
Cash, cash equivalents and short-term investments:

19,1 BEOINNING Of YBAI ..ottt ettt bbb bbb bbb bbb s s b s e bbb bbb s b b s bbbttt bas [ esbensenssessessantasssessessaesaesanes 0
19.2 ENnd 0f yEar (LINE 18 PIUS LINE 19.1)......cvvveeereeeeeeveseeeeeteseeteseeee et sseeeseteseeseteseesessssesesssenesssssessesesessessessnsesssssessesessesses | aesessssessessssessesssssessessnsessesen 0

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

20.0001
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Annual Statement for the year 2006 of the

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS
1

11.  Matured endowments
ANNUtY AN Old 80E DENETILS.........cviviieeci et bbb bbbt b bbbt b bbbt bbb enas
13. Disability, accident and health benefits, including premiums waived $
14.  Surrender benefits and withdrawals for life contracts
15.  Interest and adjustments on contract or deposit-type CONTACt FUNGS........c..c.vvrmrrerriirrrirnrrees ettt sssnes
16.  Payments on supplementary contracts With life CONNGENCIES...........c.rvuiiiiiiieiesiiie ettt
17. Increase in aggregate reserve for life and accident and health certificates and contracts.
18. Totals (Lines 10 to 17)
19.  Commissions on premiums and annuity considerations and deposit-type funds (direct business only
20. Commissions and expense allowances On reiNSUrANCE @SSUME...........c..ccuueueeureuvrureeisessessessessessesssessessessessses s s s sse st s ssssssssas s ssnsans
21. General insurance expenses and fraterNal EXPENSES............cueeieiveiieiieieeieiies et ettt s st s e s es s sbs s sse st
22. Insurance taxes, licenses and fees
23. Increase in loading on deferred and UNCOIECLE PIEIMIUMS............cc.rivucierirciieeieee ettt es bbb ens st
24. Net transfers to or (from) Separate ACCOUNtS NEE OF FEINSUIANCE............ccveererrrrisriensisess ettt
25.  Aggregate write-ins for deductions
26. Totals (Lines 18 to 25)
27. Net gain from operations before refunds to members (Ling 9 MINUS LINE 26).........cc.curuurerremmreirermeesseesmnsesssessesesssssssssssesssssssssasssssssess | sessssssssssssssssssssesesns
28. REfUNAS 0 MEMDEIS. .......cvieevececeeeeeee ettt sttt ss st s ettt ss st sttt st sestessensanssnnens

)

Net gain from operations after refunds to members and before realized capital gains or (losses) (Line 27 minus Line 28)..

Insurance 8 9
2 3 4 5 6 7
Aggregate of Total
Life Individual Supplementary Accident All Other Lines (Columns 2)
Total Insurance Annuities Contracts and Health of Business through 6) Fraternal Expense

1. Premiums and annuity considerations for life and accident and health CONTACES............c.cceuurucieieecieeiceeeec ettt saesaes | setessesssessessenssessesan 0
2. Considerations for supplementary contracts With life CONINGENCIES...........ccueieiiiieieicic ettt sttt sssesesans | sessesssessesssssasssesaanes 0.
3. Netinvestment income .
4. Amortization of interest MaiNtENANCE MESEIVE (IMR).........cvvervreieieeieees st ses s st s st ses s s s s st a s st st essenssessassssssesssssans | essessssssessassanssassnses 0
5. Separate Accounts net gain from operations excluding unrealized gains OF lOSSES...........ceviivreiririrereresieee e ses e sessssssnes | esessessessssssssssssesand
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments 0N rEINSUFANCE CEABM..........covuiviieiieeiiiietes et sttt bbbttt s b ss st sansnsas
8. Miscellaneous Income:

8.1 Fees associated with income from investment management, administration and contract guarantees from Separate ACCOUNtS............ | coevrreerererrerseienens 0

8.2 Charges and fees for dePOSIE-lYPE CONMTACES............cc.iureeeieeceeeee ettt ettt ss st st estesss st essenes | sssestenssessessssssessnsan 0.

8.3 Aggregate write-ins for MISCEIANEOUS INCOME............c..riurieieriieeie ettt st ss st | absenbsessensssnbessennes 0
0. TOAIS (LINES 110 8.3)....ucceececiceeeeect ettt ettt et bt bbbttt bttt s bt s s st st s b s s s s sens et seent e saesees e bansansen | densentestessntensassasnes 0
10, DEAtN DENEMILS. ......ocvecicicic ettt ettt bbb bbb e bttt R bbbttt nes

08.398.  Summary of remaining write-ins for Item 8.3 from OVEMIOW PAGE. ..........erivuririiirriieiieneee sttt ssnns | sessssssnsssnsssssssnssned
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398 @bOVE) (LINE 8.3 BDOVE).........ceeverecereeseeceeeeesetesess e esessesesesssssssnssseessessssssenssssssssssssssnne | sssessesssessassssssesssnens
2501.
2502.
2503.
2598.  Summary of remaining write-ins for [tem 25 from OVEMIOW PAGE.........ccuuiuiiiiieseeee ettt | sessessisssessessensesaenes
2599.  Totals (Lines 2501 thru 2503 plus 2598 above) (LINE 25 AD0VE).......c..ciiiiiiiiieieciissss st ieesssss st sssss st ssssssse st ssssesssssssssses | sossssssssssssssnssssnsand
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Annual Statement for the year 2006 of the

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR
1 2

Total

Life
Insurance

3

Annuities

4
Supplementary
Contracts

Involving Life or Disability Contingencies (Reserves)

1.

(Net of Reinsurance Ceded)

RESEIVE DECEMDET 31, PIIOT YEAN.. ..o verieieeeeeeeseeseeseeeseee e eeese et st st e s et s e eee 8828828 s e bbbttt
Tabular net premiums OF CONSIAEIALIONS. ..........civiviiiieiiiece ettt bbb bbb s st b st b s bt eaens
Present value of disability CIaIMS INCUITEA............c.cueiiieciiiecieiee ettt bbbt bbb bbb sas
TADUIAE INEEIESE. ..o rvv ettt 8 28R s 81 R bbb bb st bne
Tabular 1SS aCtual FESEIVE FEIBASE.............cvuuciiiiiicii bbb
Increase in reserve on account of change in ValUAtion DASIS..............ccceicueieiiieiieeisiseee ettt
OtNET INCTEASES (ML) .uurvurerreernrersreseesesseseseesesseseseesessessseesessessse s sses s sses s esssss s ees et s s8R a8 EE e ER e n e nE e st nEensen s s s s s e srns s
Totals (Lines 1to0 7)
TADUIAT COSL.......oooieeiiii et

RESEIVES FEIEASEA DY TEALN. ... vt et

. Reserves released by other termiNAtONS (NBL).........ccccvcuecueieiiese ettt sttt sansseenen

Annuity, supplementary contract and disability payments involving life CONINGENCIES...........cvviveiivciiie e
Net transfers t0 or (from) SEPArAtE ACCOUNES...........curuererrereirireisiinsiss ettt ettt s s
Total dEAUCHONS (LINES 910 13). ...ttt bbb bbb bt bbb bbb st ae bbb st bbb naes

RESEIVE DECEMDET 31, CUMENE YBAI .. ... vt ieiieeiitet ettt ettt ettt et ee st ssee st bttt b ettt bbb nans




Annual Statement for the year 2006 of the

EXHIBIT OF NET INVESTMENT INCOME

1. U.S. government bonds

Bonds exempt from U.S. tax

1
Collected
During Year

2
Earned
During Year

1.2 Other DONAS (UNGFFIIALEA).........currerererreierieeireer ettt Es st
1.3 BONAS OF AffIlIALES. ..ottt ettt ss ettt s bbbt
2.1 Preferred stocks (unaffiliated)

211 Preferred stocks O @ffilAtES. ..ottt bbb
2.2 Common stocks (unaffiliated)

2.21  CommON StOCKS Of AffIALES. ..........cvvviiveicricie ettt bbbt
3. Mortgage loans

4. REAIESIAIE......eiveeeiccecie ettt R s ARt ARt R R s s bttt es Rt st et
B COMMTACEIOANS.........ovoee et ettt ettt bbb ettt bbbttt
6. Cash, cash equivalents and ShOrt-term INVESIMENLS...........c..cuivieciiiiie et
7. DErIVAtIVE INSITUMENES. ......covuiviiiecvictcet ettt ettt st bbb s bbbt bbb nans
8. OtNEI INVESIEA @SSELS.........cvuieiecectctecte ettt sttt st s bbbttt
9. Aggregate Write-ins fOr INVESIMENt INCOME..........cc.cviuiiiiieiiete ettt sttt an
10, Total GroSS INVESHMENE IMCOME. ... . rueeieereseereesaessireressessesses e e ses et st 2E e E 4888428ttt

11, Investment expenses

12.  Investment taxes, licenses and fees, excluding federal income taxes
13, INEEIES EXPEINSE.......ucveieveieee ettt s bbbt a4 bbb s b Rs s Ra AR E bbb A AR A AR A bbb a s s bbbt bttt an
14.  Depreciation on real estate and Other INVESIEA @SSELS...........ccciuiueiiieiieee ettt bbbt es bbb bbbt
15.  Aggregate write-ins for deductions from INVESIMENT INCOME............c..cueiiiviiiieiie ettt sttt bbb aes
16, Total deductions (LINES 11 HTOUGN 15)........c.iiiiiieiieicieiteiseie ettt bbbt b s st s et s st bbb bbb s
17. Netinvestment income (LINE 10 MINUS LINE TB)..........oiueviviiiiieiciecteie ettt s bbb s bbb bs sttt bbb bbb s e

. Summary of remaining write-ins for Ling 9 from OVEMIOW PAGE..........vvueriiriiririirinie et ssnsns
. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @DOVE)........cururrerrerieireiereireississei et esssees st eneses st sssesens

(@) Includes$.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 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 §.......... 0 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.

(e) Includes§.......... 0 accrual of discount less §.......... 0 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.

1. U.S. government bonds

EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2

Realized
Gain (Loss)
on Sales
or Maturity

Other
Realized
Adjustments

3
Unrealized
Increases
(Decreases) by
Adjustment

Total

1.1 Bonds exempt from U.S. taX.......cocovvrmrerrereriererieeeeeesessesneiens | aeee
1.2 Other bonds (unaffiliated)....

1.3 Bonds of affiliates....

2.1 Preferred stocks (unaffiliated)..
2.11 Preferred stocks of affiliates...........ccverevrrieververercieeeece e

2.2 Common stocks (unaffiliated)...........ccevvvervrerereieieeceee e
2.21  Common stocks of affiliates..........ccceveveeevveeiriececeeeeceees

3. MOrgage 10aNnS..........ccueicreieiceeeeece s

4. Real eStat......ccccveiieiiecee s

5. CONtract l0aNS........cccveveveieeiiieiieie et

6. Cash, cash equivalents and short-term investments....................
7. Derivative INSIrUMENLS...........ccovvviveiiereieecee e
8. Otherinvested assets..........ccocuvveevreririeeieeeeceee e

9. Aggregate write-ins for capital gains (I0SS€S)......ccc.vverrrrerrerrenns

10.  Total capital gains (I0SSES).......evrrerererierririersesseeseessesssessesseesens

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

1/9/2007 1:40:37 PM
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Annual Statement for the year 2006 of the

ORLIFE AND ACCIDENT AND HEALTH CONTRACTS

EXHIBIT 1 - PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS F
1

Insurance 7 8
2 3 4 5 6
Life Individual Accident Aggregate of All Total
Total Insurance Annuities and Health Other Lines of Business (Columns 2 through 5) Fraternal Expense

oo L=

© oo~

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

FIRST YEAR (other than single)

Uncollected
Deferred and accrued
Deferred, accrued & uncollected:
3.1 Direct
3.2 Reinsurance assumed...
3.3 Reinsurance ceded....
3.4 Net (Line 1+ Line 2)..
Advance........ccouen.
Line 3.4 - Line 4....
Collected during year:
6.1 Direct
6.2 Reinsurance assumed
6.3 ReiNSUrance CeAed..........covuivireirieiieeecseese e

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

9.1 DIFECL. ..ttt
9.2 Reinsurance assumed
9.3 Reinsurance ceded....
9.4 Net (LiNe 7 -LiNE 8).....ovvrveeeieeeereeeie e sie

SINGLE
Single premiums and considerations:

10,1 DIMECL. ...ttt e
10.2 Reinsurance assumed
10.3 Reinsurance ceded..

UNCONBCIEA. ..ot
Deferred and @CCrUEM..........cvvviveireiieieiec e
Deferred, accrued & uncollected:

13.1 Direct
13.2 Reinsurance assumed.
13.3 Reinsurance ceded......
13.4 Net (Line 11 + Line 12 .
AQVANCE........cvieciccteieieee e bbbt snas
Line 13.4 - LiN€ T4......veceeeeee e
Collected during year:
16.1 Direct

16.2 Reinsurance assumed.
16.3 Reinsurance ceded..

Line 15+ LINE 164 ..ottt

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 = LiN€ 18)....cvcevvreerirrieireresieieessieese s
TOTAL

Total premiums and annuity considerations:

20.1 Direct

20.2 Reinsurance assumed.

20.3 Reinsurance ceded..........

20.4 Net (Lines 9.4 + 104+ 19.4).....c.coovereeeereeeeeseeeresese e

ococoo
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Annual Statement for the year 2006 of the

EXHIBIT 1 - PART 2 - REFUNDS APPLIED, REINSURANCE COMMISSIONS AND EXPENSE

(direct business only)

ALLOWANCES AND COMMISSIONS INCURRED
1

Insurance 7 8
2 3 4 5 6
Individual Accident and Aggregate of All Total (Columns 2
Total Life Insurance Annuities Health Other Lines of Business through 5) Fraternal Expense

REFUNDS APPLIED (included in Part 1)
21. To pay renewal premiums..................

22, ALOther.....ccovvreeeeceecees

REINSURANCE COMMISSIONS AND EXPENSE ALLOWANCES INCURRED

23. First year (other than single):

23.1 Reinsurance ceded

23.2 ReiNSUTANCE @SSUMEM........cvurrireririrererieirersernese st ness s ssssssssssssssssenans | srssssessssssessessmssnesesnsssesssnn
23.3 Net ceded €SS @SSUME...........coiuiiciiiieiiiieic e ssssisssesssessiens | sessssensssssssssssesssssssssnesnens0 | siviessisssissssssssssesssnssesssennes (1 R (1 T O O 0 | v | e 0 | e 0
24, Single:
241 REINSUTANCE CEURM. .......cvuriiirrirriiirieiceriesiesiesenisessesseesisesiesssesesessesssenssnsssessens | sessessssesssesssesssesssessonessesssesss0) | tesetsseessssssessssessanssaesssesssesssessss | o1seesseesssessaesssessaessaesssensaesssensss | 44sessseessasssesssnessasssessssessassssensns | otsessseessestsessnsssentsenssenssensssnntes | eoseessenssensenssneessnssnsssessnressal) | steessemesssesaessoesssnsseenssesssensenssses | £senssesssessensseessessansssessessensss
24.2 REINSUTANCE SSUMEM.........couuiiriiiieiirieesiiesisneissiesisseisssisessissssssissesssessssssessssssns | sessesssssssssssnssessnssonsssesssesss0) | tusasssonssonesessssessonssemsssesssnsssansss | o8seesseessoessnsssessaesssesssessensssenssn | o4sesssiessanssessiessanssensssessanssmessas | Shsessssessestsessnsssenssenssnssensanasa | sesenssemssrssnssnnnsenssensssnssensssal) | deonssemssssesonssonsssnssoesssessnasennsss | £1enssenssanssnssesssasssenessensssssssnsans
24.3 Net ceded €SS @SSUMEM.........c.rcvuiierieiiiieerireieiesie st snstenies | sesbtsssesssessssss s O Y (1 (1 P O RO 0 | cevererenrneernnesneenernsenneens0 | e 0 | et esneerennes 0
25. Renewal:
25.1 REINSUTANCE CEURM. ...t | oetsnssiess st O 0 O o OO B POl OO
25.2 REINSUTANCE BSSUMEM.........cveureriirireiiriessisesisneissse st esisesses | oetbrsssessessssessessessenessessened P o o O OO B OO UOTl OOV PRSP
25.3 Net ceded 1SS @SSUME..........ccvuriiicririeinerre e ssessies | ersresessssssessensssesessesnsesessssan 0 e (0 O 0 e (O N 0 | o0 | (01 R 0
26. Totals:
26.1 Reinsurance ceded (PAge 6, LINE 6).........cvurrurrurrerreriireireeinsineissisnesssessssssessssssessenes | sesesssssssssessessssssssssssssssnsssan 0 | e (0 (1 0 0 | coeeeereeeesiseeseeseneereneen0 | e (0 R 0
26.2 ReINSUTANCE @SSUMEM.........cvureirririrercriiiresesneie st sssssssssissins | ensresessssssessessnssnesesnssnesssnn 0 | e L0 P 0 | e (O N (01 OO 0 | e (01 0
26.3 Net ceded €SS @SSUMEM...........ociuiiiiciiiireie s ssssss s | onsbsssiesssss s L (1 R (O T O RO 0 | e O RO (0 PO 0
COMMISSIONS INCURRED (direct business only)
27.
28.
29.
30. Deposit-type CONrACt FUNDS..........cceveiecriicicicsi ettt essesnaes | sesssbessesssssssessessessssensessessnean 0 | eeietetietuetetuesasssesssuessensssansensesas | essstestasustassessansessssensansasnsansass | suesinsentessntassessssnssassinsessasastassas | ausssassassessntassasastasnassansenansentanss | teretestseesstestseesssensantesntas 0 | ereteiueesenesssuesessessssstessesessanns | sessesassssnnsensnssntasesansassasasssenann
31. Totals (to agree With Page 6, LINE 19)......couiriiinreisiisississessssssssssssessesssesensssnssessessens | sssesssssssssssssssssssssssasssssassan 0 | o 0 ] o (0 {0 R (0 (01 {01 0




Annual Statement for the year 2006 of the

EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6 7
1 Accident and Health 4
2 3 Aggregate of
Cost All All Other Lines
Life Containment Other of Business Investment Fraternal Total
1o RENE s
2. Salaries and wages
3.11  Insured benefit plans for employees....
3.12  Insured benefit plans for fieldworkers..
3.21  Uninsured benefit plans for EMPIOYEES.........c.cveeiereieeieieieriieiiens | eersesssssesssssssssssses | nessessessssessessnsas | ssssessessssssessanssesss | nessessessssssssessnes | aressassesssassessasssens | aresssesssssanssssmssans | sssessesssessessessones
3.22  Uninsured bengfit plans for fIEldWOTKES.............cccoevvveireecveiieireieeiei [ e | eoeesiieseiisiesieniens [ enerseisesiesssisses | coeeresinsessesessssens | evessesssssnsssssinses | sresenssssessssessnsins | sevesrerisssessssssans
3.31  Other employee welfare............ccc.vee.
3.32  Other fieldworker welfare.
41 Legal fees and eXPENSES......cc..cvvererirerrnreseeseiessessessssssssesssssens
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 certificate claims............
5.1 Traveling EXPENSES.....ccvcviieereeisiseieietesies et
52 AVEriSING......ccceveieereeecee e
5.3 Postage, express, telegraph and telephone
5.4 Printing and Stationery..........ccocvvenienrenennnne s
5.5  Cost or depreciation of furniture and equipment...........ccccoevivrirennnee
5.6  Rental of eqUIPMENt........ccccvvvrmrrrrnrrrrreeere e
5.7 Cost or depreciation of EDP equipment and software
58 Lodge supplies less §.......... 0 from SaleS.......ccevveerereisieieveerieeenne
6.1 Books and periodiCals...........cccvviueurriireirerieieeiseee e
6.2  Bureau and association dues...
6.3 Insurance, except on real estate..
6.4 MiSCEllaNEOUS I0SSES.........cvvvveireciiecieree et
6.5 Collection and bank SErvice Charges...........coeeerereiesereeiesrens
6.6  Sundry general expenses
7.1  Field expense allowance......................
7.2 Fieldworkers' balances charged off (less §........... 0 recovered).........
7.3  Field conferences other than local meetings.........ccocoveveeiiiieiriiennes
8.1 Official publications..........cccccouererrenrnnnne
8.2  Expense of Supreme Lodge Meetings
9.1 Real estate expenses
9.2 Investment expenses not included elsewhere............cccccovvvreirivernnnn.
9.3 Aggregate write-ins for expenses
10.  General Expenses Incurred.........ccccocovevevverennnns
11.  General expenses unpaid December 31, prior year...........ccccoeeveunee
12.  General expenses unpaid December 31, current year............c.........
13.  General expenses paid during year (Lines 10 + 11 -12)..................
09.301
09.302
09.303 1ottt Rttt
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)........
(@) Show the distribution of this amount in the following categories:
1. Charitable §.......... 0; 2. Institutional §.......... 0; 3. Recreational and Health §.......... 0; 4. Educational §.......... 0
5. Religious §.......... 0; 6. Membership§.......... 0; 7. Other LY 0; 8. Total LY 0
(b) Includes management fees of §......... 0 to affiliates and §.......... 0 to non-affiliates.
EXHIBIT 3 - TAXES, LICENSES AND FEES
Insurance 4 5 6
1 2 3
Aggregate of
Accident All Other Lines
Life and Health of Business Investment Fraternal Total
1. Real estate taxes
2. State insurance department licenses and fees...
3. Other state taxes, including $..........0 for employee benefits..
4, U.S. Social Security taxes....
5. Allother taxes.........coecrvrrerenee
6.  Taxes, licenses and fees Incurred...................
7.  Taxes, licenses and fees unpaid December 31, prior year.....
8.  Taxes, licenses and fees unpaid December 31, current year.
9.  Taxes, licenses and fees paid during year (LineS 6 + 7 = 8)......cccoveveiiiiiieinercniisieiess | crvvsissienseienens 0] oo (U 0
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1. Applied t0 PAY FENEWAI PIEMIUMS.........ceveirireieeisiieisesse ittt ss e b s bbb ba bbb s ss st bse s bbbt es s sns s nses st ns | 2bsnbes st et s s s ses st s s s st et s et
2. Applied to shorten the endowment or premium-paying period..
3. Applied to provide paid-up additions..............cceovrvirrrrirennnn.
4. Applied to provide paid-up annuities.
5. Total (Lines 110 4)...ccccovevivirernne
6.  Paid-in cash.......
7. Lefton deposit.......cccouvererinrnieinnns
8.  Aggregate write-ins for dividend or refund.
9. Total (LinesS 50 8)...ccvvvevrivireiirrinen.
10.  Amount due and UNPaId...........cccrveeiuerrrreerinnienersisesesessessseesessssseesnens
11.  Provision for dividends or refunds payable in the following calendar year.
12 T@IMINGL QIVIBENGAS. ... cvoveieiieis et b bbb
13.  Provision for deferred divIENd COMTACES...........ceiuiuiiiiiiiii s
14.  Amount provisionally held for deferred dividend contracts not included in Line 13...
15, Total (Lines 10 through 14).......c.ccvviviicieeecceece e
16.  Total from prior year............ccooeeeveveirieninns
17. Total dividends or refunds (LINE 9+ 15 = 16)......cviueieiiiiiseiee sttt

1 1/9/2007 1:40:45 PM
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EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4 5

6
Credit
Valuation Standard Total Industrial Ordinary (Group and Individual) Group
12 1/9/2007 1:40:47 PM




Annual Statement for the year 2006 of the

EXHIBIT § - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating contracts? Yes[ 1] No[ ]
1.2 If not, state which kind is issued..................
2.1 Does the reporting entity at present issue both participating and non-participating contracts? Yes[ 1] No[ ]
2.2 If not, state which kind is issued..................

3. Does the reporting entity at present issue or have in force policies that contain non-guaranteed elements? Yes[ 1] No[ ]

If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as
described in the instructions.

4. Has the reporting entity any assessment or stipulated premium contracts in force? If so, state: Yes[ 1] No[ ]
4.1 Amount of insurance? G
4.2 Amount of reserve? G

4.3 Basis of reserve:

4.4 Basis of regular assessments:

4.5 Basis of special assessments:

4.6 Assessments collected during year: G
5. 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.

6. Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis? Yes[ 1] No[ ]
6.1 If so, state the amount of reserve on such contracts on the basis actually held: G
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: G s
Attach statement of methods employed in their valuation.
7. Does the reporting entity have any Synthetic GIC policies, contracts or agreements in effect as of December 31 of the current year? Yes[ | No[ ]
7.1 If yes, state the total dollar amount of assets covered by these policies, contracts or agreements? B

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: G e
7.4 ldentify where the reserves are reported in the blank.

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

Valuation Basis 4
2 3 Increase in Actuarial
Description of Valuation Class Changed From Changed To Reserve Due To Change

13 1/9/2007 1:40:47 PM
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HEALTH CONTRACTS

EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND
1 2

Other Individual Contracts

3 4 5 6 7
Non-Renewable Other
Collectively Non- Guaranteed for Stated Accident
Total Renewable Cancelable Renewable Reasons Only Only All Other
ACTIVE LIFE RESERVE
1. Unearned premilum FESEIVES..........cveieueieiereenisesreisniees | sesessssessesssssssenses 0 [ ttrerreuernenensensnnanen | seressssensensesssssssansen | sesessessssensesnsensenses | snsesssssesansessnsensesses | sesessessessnsessasassanses | aesessesessassessensssansen
2. Additional contract reSErves (a)......c.cocvueirerrereersiesisssniens | cervererissseesssesienns 0 [ etrerrererrenenssnansanen | aeressssessesesasnssssnsen | sesesssssnsensessssensanses | sasesssssssansessnsenseses | aesessessessnsessasassanses | aesessesessansessanassansen
3. Additional actuarial reserves-Asset/Liability analysis........... | coecoeererreerannns 0 [ etrerrerernennenssnsnssnen | aeressssessessesssnssssnsen | ansesssssssensessnsensanses | aasessssssssnsessnsensenes | sesessessessnsessansssanses | sesessesessansessanssansn
4.  Reserve for future contingent benefits...........coveveeieireneres | ceverviinieiseennenns 0
5. Aggregate Write-ins fOr rESEIVES.........occeveiiveieiieiieeicieinies | cevssiessesesesesnens (01 (1 I (0] (1] (01 (01 0
6. TOAS (GrOSS)....c.cveveiieieiercreieeie et eesssseseaes | sesssssessssssesssinens (01 {1 (0 (1 (0 R (01 0
7. Reinsurance Ceded.........couriiriniinnirisninissnsinies | v O O OO N PR PO PO
8. TOtalS (NEE)......rveerreriersciser e sssessserssessssrsssnsess | corssssssssssnsssssses (O I (O (O IP— (V) IP— (U I (O I 0
CLAIM RESERVE
9.  Present value of amounts not yet due on claims...........cccce. | cevvvveerreererniienns 0 | eoerererierersieeeisneies | ceeresssissesssissesisseses | saesssssssssssenssasesases | ssssessersnseressssnsesanns | nesssesesiesesensssssssinne | neresesasseresassnesnnens
10. Additional actuarial reserves-Asset/Liability analysis........... | .ocoeerrererriinennes O O O o T (SRR
11.  Reserve for future contingent benefits............cccoveivieicii | cvviveisiseieerennes 0 | eoerererierensnieerinees | seeresssissesssssesinseses | saessssesssesenesasesass | ssssssserssseressssnsesanne | sesenesesesesensssasinne | nerenesessesesassnessnens
12, Aggregate Write-ins for FESEIVES..........cocvicveveivieiiiieciieeies | cvevsssesssssssssesnns (01 (1 (0 (1 (0 (01 0
13, TOHaIS (GrOSS)..vuvereererireeeieisreississssssssssssssssesssssesssnssessesses | sessessesssssssssessnes (01 (0 (0 (11 P (01 (01 0
14, ReINSUraNCe CEUBM...........creeicrrerceeieeireeseieeeiesissiieeens | evsesiessensenseeens 0 | streeeurensenensensnnsnnen | seseeseuessssnensensensnnen | sesessensessssenssensannes | sesessessessnsessesensesnen | aesessessesssensensesannen | aesessesesssnensenseninies
15, TOAlS (NEE)..vo it sssrsns s snesnnsnsanns | sesssssesssssssesessanes (1 I {0 0 | s (010 P (O I [0 I 0
16, TOTAL (NEE). e ssesssssnesesssnesnsssnes | seesessesssnsssesessnnes (1) [P (0 (0] (V15 P (U1 P (O P 0
17. TABULAR FUND INTEREST........cocoiseerriireirereerneereseireins | seeessesesssseeseennes 0 | seueurenrensenennsnssnsnnen | seneeseuessesnensensensnnen | sesessensensnensesesnssnen | sesessensensssessesensesnen | aensssensesenensensesanien | aesessenessssnenssnsenintes
DETAILS OF WRITE-INS
05071, sttt nns | etaesensensesnntes s 0 [ sereereereereeereinnirees | sereereiesineeisensnennnes | sereeessstseieesstestnenes | sesesessessetessetentetes | sessesessnesesesessesanies | sesesesesssesesensssanies
0502, oottt | etsesen st eeae 0 [ eeeeieereirereineineiries | sereereieeieterne s | sereeenseiseieeetsstnnnes | seseressessetessetentetes | sessesesseesesesensetanies | seseseteetseaeneasesseies
0503, oeeeereeeseeseess sttt | eentsenes et esenans 0 | evveeemmeeeesensisenns | rseessessiseessenssnees | seseentsseesssestssessnes | eeseessssessssessesestane | sestssessssesssesssnsesine | seesssessisesssesssiseees
0598. Summary of remaining write-ins for Line 5
from OVEIOW PAGE.......ceureeeeieeieirisieeiee e | ceeesesseeseseesneens (01 (01 (1] (0 (0 O 0
0599. Totals (Lines 0501 thru 0503 + 0598) (Line 5 above) | ccoooeevciccerceees [0 (U] [P (O] [P (V1 P (01 [0 0
1201.
1202.
1203.
1298. Summary of remaining write-ins for Line 12
from OVEMIOW PAGE........cvieeiicieicse et eeniens | everessessessssnsenee (01 OO (1 R (01 (1] (01 TR (01 T 0
1299. Totals (Lines 1201 thru 1203 + 1298) (Line 12 above) | iovccovnirnciiinncns (O IS (0 [ (0 I (O P (V) IS (O I 0
(a) Attach statement as to valuation standard used in calculating this reserve, specify reserve bases, interest rates and method.
EXHIBIT 7 DEPO13IT TYP!E CONTRSACTS : : 6
Guaranteed Dividend Premium and
Interest Annuities Supplemental | Accumulations | Other Deposit
Total Contracts Certain Contracts or Refunds Funds
1. Balance at beginning of the year before reinSurance.............coevveveiienns | covevevreiensisninnes 0 [ oererrereerernanssnsnnsnnes | eerersssessessessssasnsnses | sesessesssssnsessssessannas | sesesssnssssnsessnsansanses | aesessssssssssesssnansnsen
2. Deposits received dUring the YEar...........cccceueievevevnieeeieieieee e | eveeserissessssesienns 0 [ eerereereerereriirsneines | eereeisressesesessesssnes | aesesessssassessssessasnes | sesssssnssssnsessnsensanes | aesesssessessesssansanses
3. Investment earnings credited to the acCOUNt.......ccccocveveevrireriieeiiesisees | e, 0 [ eererrereererensiesnnsnes | eererisressensessssasssnses | sesessesssssnsessssensannes | sesessssssssnsessnsansanses | aesesssesssssesesansansn
4. Other net Change iN TESEIVES.........ceieicieiiieieisssie et ssssesiens | ersssessssessssesienes 0 [ eererereerenrensersnnsnies | eerersssessessessssassanses | sesenesssssnsessasensanses | sesessesssssnsessnsensenses | aesesesssssssesseninsnses
5. Fees and other charges assessed.........cccvvvmiieninieisenessesnieines | cvevsssessessesesesnens 0 [ eererereerssnsnsnsnesnnes | eereesssessessessssessanses | sesessessnssnsessesensannes | aesessensnssnsessasensanses | aesesesessassessenansnses
6. SUMENAETr ChArgES.........cvvivveieieieie et nsens | ersssessssessssessenas 0 [ eererrereereiensinsnssnes | eererieressessessssssssnses | sesessesssssnsessssessannes | sesessssssssnsessnsensanses | sesesssesssssesssansanses
7. Net surrender or withdrawal PayMENS...........ccoeueirereieiniereesiesesenes | creressesessesesenns 0 [ eererrereersinenssnsnssnnes | eereesesessessessssssssnses | sesessessssinsessesensanses | sesensessnssnsessnsensenses | aesessesessesseseninsnsen
8.  Other net transfers to or (from) Separate ACCOUNLS..........ccvuerrierrmrenens | cevirerisieesereienns 0 | sereereresnsnansnssnsnnes | seressesessssnensensnnsnsen | ansessenssssnsessesensannas | sesessensessnsessasensanses | aesessessssssassensnsnten
9. Balance at the end of the current year before reinsurance
(LiNes 1+ 24+ 3+4-5-6-7-8)cccorerrerririernnecinerneseisesinneessssns | seesssesssssssssssessens (U (O P (U (U (U 0
10.  Reinsurance balance at the beginning of the year...........cccccvvvvvviivnes | covveeiereeienns 0 [ cererrereenrsnsnssnsnesnnes | eereeseressesnesssssnnsnses | sesensessnssnsessesensannes | sesessensnssnsessasensanses | aesessesessssensenansntes
11. Net change in reinsurance assUMed............cocceeriereriiieieeereesreenieeins | erseessessssesesesinnns 0 [ eereerieieeieiererieeres | coerenssissssssnssesiesenes | eessssessssrensssssessnne | ssssessesseresesssssssssnne | neresesassesssssenessnens
12.  Net change in reinsSurance CEAEM............oruiirereiiciniceeee e | ereeessessssesesesienns 0 [ eereerisrerieieenieeres | ceresssssssssnssesiesenes | sessssnesssneressssssessne | sssssssesseseresssssssssnne | neresssassesssnsnesesnsnens
13.  Reinsurance balance at the end of the year (Lines 10 + 11 = 12)...c.cccccves | ovvevriercererierns (01 (0 (0 (01 (01 0
14.  Net balance at the end of current year after reinsurance (Lines 9 + 13).... | coccovviericerenrnas (01 I (] (O] P (1) P (O P 0
14 1/9/2007 1:40:48 PM
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Annual Statement for the year 2006 of the

EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

Total

Industrial
Life

Ordinary

3

Life
Insurance

4 5

Individual
Annuities

Supplementary
Contracts

6

Credit Life
(Group and
Individual)

Group

Accident and Health

7

Life
Insurance

Annuities

10
Credit
(Group and
Individual)

1. Due and unpaid:

1.1 DIMECL. vt

2. In course of settlement:

Resisted:

2.1 DIFECE ot
2.12 Reinsurance assumed............cuvurecenrinenireinseienenennnn.
2.13 Reinsurance Ceded..........cocumrurinirmreirinneenreeerieeireenenes
214 N

2.2 Other:

2.20 DIFEC. oottt
2.22 Reinsurance assumed............cuvvieinrioeeineinsenesinennnns
2.23 Reinsurance Ceded..........cocmiriniminnieiiinniiniisiesinieees
2.24 NB...oeoeeee et

3. Incurred but unreported:

31 DIFECE...eveeeeec et
3.2 Reinsurance assuUmed............coeuerreenierirnenenmemesseessnssenns

3.3 Reinsurance Ceded..........oovumiunimirererseieeieeeiesisse e

(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 §$........... 0, Credit Life (Group and Individual) $.......... 0, and Group Life §.......... 0,
are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health §..........
are included in Page 3, Line 2, (See Exhibit 6, Claim Reserve).




Annual Statement for the year 2006 of the

EXHIBIT 8 - CONTRACT CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 2 - Incurred During the Year

9l

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

1. Settlements during the year:

TL1 DHMECL. vttt ettt | Snbesssaesnae s s sensnsena 0 e eeerrnesiens | crereteesesaesesiessstessatetes | seetessestesssestestessntessesaes | sestessessesistessesastessesssaes | estessssustessesessssassesiesins | essetestssessesistintesatentass | netessestestesstestessetassessans | sntessessesastessatetasnesssaens | aeresststessesestastensesintnte | sbstesuissesssentintesstestesas

1.2 ReINSUTANCE @SSUMEA.........ovuevrvrriieiriieiseieisnessseessestesesssssssssessssnssns | srssesssssesssssssessessnsess 0 ettt | creeeteessnneseninssstessntetes | sseseesensenssssesensessntesssnnes | sessessensessnsessessetessesnnses | essessessstessesansnsissesiesns | essesessnsessesinsantesatentans | esesessensesetestessesesnessans | sesessessesssessessesesnessssens | nusesssesessesasusssensessesnte | sesesesssesesesinsintesatentases

1.3 ReINSUTANCE CEARM.........ouveiieiecree ettt ebiens | senbessssssssssesssssessnsesa 0 ettt snesienns | srereresssaesesiessstessatates | sressssessesesestentessatessasaas | sessessessessstesassesassessssses | essesssustessesssassassesesuns | essetesssssessesassntassatentass | essssestassessstestessasassassass | 4asessessessssessatiesasnessssans | ausessststesuessunstessesastnte | aretessissenssantintesntestases

T NBL ettt (<) TS (0 (0 (0 (01 (0 O (01 L0 O (0 0
2. Liability December 31, current year from Part 1:

2.1 DIFBCL....vieveeece ettt | shenaenns sttt s e 0 oo | creeereesesaeses s sstessstetes | seebessestesesestestessstessssaes | sestesessesistessesastessesssans | essesssssstessesessssissesinsns | esetessssessesistantesatentass | nebestestessesntestessetassessans | netessesiesstessatietasaessssens | aeseseststessetestastensesintnte | srstessissesssentintesntestenas

2.2 REINSUrANCE @SSUMEM.........covveieeieceeieeecieseesetesaes et seessssssesessessenes | stesssssssssssssessnssnsesseses 0 ettt | creeeereesestesssssssstessnteetes | sestessestesessestessessstessssans | sestesssassintessnsastessesnsaes | essesessastesassessstassesinsins | esetessssesssistintessetentane | aesessestessesstestessetessessans | netessesietssessetstesaesessases | nesesestssesastessastensesinsnte | srstesssssesessentintesntestenes

2.3 REINSUFANCE CEARM........cvvreireirieirietie e snnnes | stsssesssssessnsessnssesessenes 0 et | cenereesnsn sttt | soetessestesssestansessntessstaes | sessesessesintessntsetessesisses | essessessstessesassssassesiesns | essetessansessesissintessatentans | esessessessesetestessesessassans | 1esessessesssessatesesnessssens | sesessssstessesesunesensesansnte | sesesesssssesssensintesatestases

24 NEL....o.oeeeee ettt sae s | estestessaestessenseesaesaanes (U (0 T (01 (01 (0 O (01 (0 O (1 0
3. Amounts recoverable from reinsurers December 31, CUITENt YEAT..........cc.c.. | ceeververerseesrieneesenenns 0 et resaines | sevesssesssresessssessssssssennnss | svereresnsssassssentesesssensses | neesesesussesssnssssessseserene | sesesesesesesssesassnaseseses | nenesssessesessnesssseneresentess | suesssssesesesesessseresantess | eteseseseseasessesesessssesaes | atesesesessensteseetesessenesise | teseseseseneresestesssseatises

4. Liability December 31, prior year:
4.1 Direct

4.3 REINSUrANCE CEABM........covuieeiiieieieie et | sbsnsessssessssessesssbesenes 0 et iniesiens | erereteesesaesesisssstessatetes | seesessestesssestestessatessssaes | sestessensessstesessetasnesssnes | bessesssustessesassassassesesins | essetessessessesistntesatentass | esssestastesstestessetasnessans | nesessessesssessatietasnesssaess | nesesststesuetssnstensesantinte | sretessissenesastintesatestsas
B4 INBL. ..ot | Shetbi ettt 0 [ (1 (11 (0 (1 O O (0 (V) (O (U 0
5. Amounts recoverable from reinsurers December 31, Prior YEar..........ocvveee. | overisrierssssnssssesnsenaas 0 ittt eiet et nrsneniene | seenerenssnnensensnssnsessnrsens | sessnsensenesensensesanenssnnes | sentensensesssessensensnsensanses | sessessensesensessansensntessasses | essessssnsensensnsantessesensnns | essesensansessesestensesnnennans | netessessessesensessensenensansens | ansessensesnsessansesansesnsaane ’ ..................................

6. Incurred benefits: ‘

Nd €5:0%:L £00¢/6/)

8.1 DIFECE.... ettt | Sreb ettt (1 e (1 (1 T (0 (1 R U O (0 (1 R (B O (1 0
6.2 REINSUIANCE @SSUME.......c.uureuieriieirireiseiseessiseesessesssessessee s estses | sestesissssestessssssessessnes OF| (0 (11 (01 (0 (O (01 (0 R L0 (08 0
6.3 REINSUIANCE CEABG.......o.vvurunreririrceeieiseeeiseese e ssssensses | sentenssnssessensanssessessnes O, {0 {0 {01 {0 [0 {01 [ {0 [0 (O 0
B4 INBL. e | ffeb ettt 0] {0 {11 {01 {0 [V 0 [ (0 [V (0 0

(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.......... OinLine 1.1,$......... OinLine1.4,9.......... OinLine6.1and§.......... 0inline 6.4.

(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.......... OinLine 1.1,$......... OinLine 1.4,8......... OinLine6.1and§.......... 0inline 6.4.

(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... OinLine 1.1, $.......... OinLine 14, §.......... OinLine6.1and$.......... 0inline 6.4.

(d) Includes §.......... 0 premiums waived under total and permanent disability benefits.




Annual Statement for the year 2006 of the

EXHIBIT OF NONADMITTED ASSETS
1

Current Year
Total
Nonadmitted Assets

2
Prior Year
Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2-Col. 1)

© ® N o

1.
12.
13.

14,

15.
16.1
16.2

17.

18.

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

BONAS (SChEAUIE D)....o.oovveeee ettt bbbttt
Stocks (Schedule D):

2.1 Preferred StOCKS. ...ttt
2.2 COMMON SIOCKS.......veurvuirierriiisrsieiee sttt
Mortgage loans on real estate (Schedule B):

3.1
3.2 Other than first IENS.........ccvureeerrmiircee s
Real estate (Schedule A):

4.1

FIESEIIBINS. .. .e.vecveeeettcete ettt st

Properties occupied by the COMPaNY ..o s
4.2 Properties held for the production of INCOME..........cccceverviveieiiciceeie e,
4.3 Properties held for SAlE...........ovininnine et nens

Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term investments (SChedule DA).........cc.ovrnrrrinrinrinrinsieesssssesessse s

CONrACT I0ANS.........cvuiieiiieiii b
Other invested assets (SChEAUIE BA)..........ocrrrieinrnsnreesissesssessssssssssssessessesssessessnes
Receivables fOr SECUNEES. ...
Aggregate write-ins for INVESEd @SSELS.........ovrrerererrerrerreeereeee s
Subtotals, cash and invested assets (LINES 110 9).....c.ccevveicieieinicsieeeee e
Title plants (for Title iNSUIErS ONIY)........criririiereee e eeeee e eees
Investment income due and aCCrUEA...........coc.iiiieinieiiein e
Premiums and considerations:

13.1 Uncollected premiums and agents' balances in the course of collection

13.2 Deferred premiums, agents' balances and installments booked but
deferred and NOt YEL QUE........c..cuuevcicicccsee e

13.3 Accrued retroSpective PrEMiIUMS........cccuveveeuieeiieeiese sttt
Reinsurance:

14.1 Amounts recoverable from FEINSUIETS...........c.cviririineiieiiseere s
14.2  Funds held by or deposited with reinsured companies...........cccvvereivnneneeenneenenns
14.3  Other amounts receivable under reinsurance Contracts.............ocerreierrienenrerenrinnees
Amounts receivable relating to uninsured Plans...........cccoeeeriierieieereee e
Current federal and foreign income tax recoverable and interest thereon............ccccccuveueee.
Net deferred taX @SSEL..........cu ettt
Guaranty funds receivable or 0N dePOSIt..........ccccueicvrieiieeeie s
Electronic data processing equipment and SOftWare...........cccc.cueveeeieeeeiseeeeeee e
Furniture and equipment, including health care delivery assets...........cocvveviecsieniereiienns
Net adjustment in assets and liabilities due to foreign exchange rates..........ccovvvvevvievveennne
Receivable from parent, subsidiaries and affiliates............ccccucerevieeicscecseecsnns
Health care and other amounts receivable............ccoveiincniie e
Aggregate write-ins for other than invested assets.........ccoveeeericeeceie e

Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LIN€S 10 through 23)..........ovrermmienrenrenneinsensinnessssssssssssssessssssessessassssssessessnns

From Separate Accounts, Segregated Accounts and Protected Cell Accounts......................

TOTALS (LiN€S 24 aNd 25)...........cvueceoeerceceieeceees e

2303, R R R

2398. Summary of remaining write-ins for Line 23 from overflow page.........cccccoovvveveereresieriennes

2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 aDOVE)........cccveireviiiiiieesecissisieas

17

1/9/2007 1:40:55 PM
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NOTES TO FINANCIAL STATEMENTS
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Annual Statement for the year 2006 of the

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4
Investment Categories Amount Percentage Amount Percentage

© ® N o

Bonds:
1.1 U.S. ATEASUNY SECUMHIES. ....vuveerierresreeiesee ettt ses sttt ettt esb sttt
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. QOVEINMENE AQENCIES.........cccvuiviirireietetieie ettt bbbt b s aens
1.22 Issued by U.S. government SPONSOred @gENCIES...........vuruerveruiveinsisiseissssesssssssssssssssesssessessessssssessessensans
1.3 Foreign government (including Canada, excluding mortgage-backed SECUItIES).........ccevrveierereieerercisierieienas
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............c.cccueveiicveieieicne e
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations........
1.43 Revenue and assesSMeNt OblIGAtIONS...........ccivviuiveiieieieie et
1.44 Industrial development and similar obligations
1.5 Mortgage-backed securities (includes residential and commercial MBS):

1.51 Pass-through securities:
1.511 Issued or guaranteed by GNIMA ..ottt s
1.512 Issued or guaranteed by FNMA and FHLMC...........cccoornmenesesssssisc s ssissisissssssesssssssessnens
1513 Al OTNET ..ottt
152 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA..........ccoviiieieiseiess e sessessssssese i

1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-backed
securities issued or guaranteed by agencies shown in Ling 1.521.........cc.ccovvevervireeveierccrsieeieienns

1,523 All 0NN .....oooiiiit s

Other debt and other fixed income securities (excluding short-term):

2.1 Unaffiliated domestic securities (includes credit tenant loans rated by the SVO)........c.ccoevvevevcnnscvcieiscses
2.2 Unaffiliated fOreign SECUMHIES. .......cc.ovurereerieeieeie ettt ettt
2.3 AFFIlIAEEA SECUIHIES. ... vvvvrvesceeserisceeserise et
Equity interests:
3.1 INVeStMENtS N MULUAT FUNGS.......ccoieriiicic bbbt
3.2 Preferred stocks:

3.21 Affiliated

3.22  UNAFfIIALEA. ... ...
3.3 Publicly traded equity securities (excluding preferred stocks):

331 AFFIIBEEG. . .vvoeeerereeei et

BT FZ U 4 1 (=T OO
3.4 Other equity securities:

B AFFIIBEEG. .. eevoeeereeee et

342 UNAFfIlIALEA.... ...
3.5 Other equity interests including tangible personal property under lease:

351 AFFIIBEEG. ...cvevevesriei et

352 UNGFIIALEG. ...eooveereeeier ittt

Mortgage loans:

4.1 Construction and land development

4.2 AGLICUIUIAL.....cvveetieeisciies ettt st bbb bbbt bttt
4.3 Single family residential PrOPEIHES. ........c.ru ettt sttt
4.4 Multifamily residential PrOPEIES..........cciiueiriierrersiieeiie st
4.5 COMMETCIAl IOBNS......ovrririiuiieiieieiei ettt
4.6 Mezzaning real EStAte I08NS.............vviriemrerei s

Real estate investments:

5.1 Property 0CCUPIEA DY COMPANY.......ccuriiuiuiiiisriiiiiieisseieiisee st bs e
5.2 Property held for production of income (including §.......... 0 of property acquired in satisfaction of debt)..............
5.3 Property held for sale (including $......... 0 property acquired in satisfaction of debt)

CONMTACEIOANS. ...ttt
RECEIVADIES TOF SECUIHIES.......vvuevueercirieeeesceiiee st

Cash, cash equivalents and short-term investments
OthEI INVESIEA @SSELS........ocvueeiicieciiecete ettt sttt bbbt st bae b s s se st et

TOAI INVESIEA ASSELS......c..eveieericteeiit ettt et st st es s ens bbb ee s s s s s ensentes et ensensesnsssses

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

................ 0.0
................ 0.0
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

1.1 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[ | No[ ]
1.2 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[ ] No[ 1 N/AT ]
1.3 State regulating?

2.1 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[ 1] No[ ]
2.2 If yes, date of change:

3.1 State as of what date the latest financial examination of the reporting entity was made or is being made.

3.2 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.

3.3  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).

3.4 By what department or departments?

4.1 During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination
thereof under a 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[ ]
412 renewals? Yes[ | No[ ]
4.2 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[ ]
422 renewals? Yes[ | No[ ]
5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ | No[ ]

5.2 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

6.1 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[ ]
6.2  If yes, give full information:

7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? Yes[ | No[ ]
7.2 Ifyes,
721 State the percentage of foreigncontrol. %

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
8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1] No[ ]

8.2  Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ | No[ ]
8.4  Ifresponse to 8.3 is yes, please provide the names and location (city and state of the main office) of any affiliates regulated by a federal

financial regulatory services agency [i.€. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of

Thrift Supervision (OTS), 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 7
Affiliate Name Location (City, State) FRB 0ocC 0TS FDIC SEC

9. What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?

10.  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?

11.1  Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes[ | No[ ]
11.11 Name of real estate holding company

11.12 Number of parcels involved
11.13 Total book/adjusted carrying value
11.2  If yes, provide explanation.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

12.2  Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ 1] No[ ]

12.3  Have there been any changes made to any of the trust indentures during the year? Yes[ 1] No[ ]

12.4 If answer to (12.3) is yes, has the domiciliary or entry state approved the changes? Yes[ | No[ ] N/AT ]
BOARD OF DIRECTORS

13.  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[ | No[ ]

14, Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[ | No[ ]

15.  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[ ] No[ ]

FINANCIAL

16.1  Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
16.11 To directors or other officers
16.12 To stockholders not officers
16.13 Trustees, supreme or grand (Fraternal only)
16.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
16.21 To directors or other officers
16.22 To stockholders not officers
16.23 Trustees, supreme or grand (Fraternal only)

17.1  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[ ]
17.2  If yes, state the amount thereof at December 31 of the current year:
17.21 Rented from others
17.22 Borrowed from others
17.23 Leased from others
17.24 Other

18.1  Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty
fund or guaranty association assessments? Yes[ ] No[ ]
18.2 If answer is yes:
18.21 Amount paid as losses or risk adjustment
18.22 Amount paid as expenses
18.23 Other amounts paid

19.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ | No[ ]
19.2  If yes, indicate any amounts receivable from parent included in the Page 2 amount.
INVESTMENT
20.1 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, except as shown by Schedule E-Part 3-Special Deposits? Yes[ | No[ ]

20.2 If no, give full and complete information relating thereto.

21.1  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, except as shown on Schedule E-Part 3-Special Deposits, 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 17.1) Yes[ 1] No[ ]

21.2  If yes, state the amount thereof at December 31 of the current year:
21.21 Loaned to others
21.22 Subject to repurchase agreements
21.23 Subject to reverse repurchase agreements
21.24 Subject to dollar repurchase agreements
21.25 Subject to reverse dollar repurchase agreements
21.26 Pledged as collateral
21.27 Placed under option agreements
21.28 Letter stock or securities restricted as to sale

21.29 Other
21.3  For category (21.28) provide the following:
1 2 3
Nature of Restriction Description Amount
221 Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[ | No[ ]
22.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] N/AT ]

If no, attach a description with this statement.

23.1  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[ 1] No[ ]
23.2 Ifyes, state the amount thereof at December 31 of the currentyear:
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24.

24.01

24.02

24.03
24.04

24.05

25.1

252

253

26.

271
271.2

281
28.2

29.1
29.2

30.1
30.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Excluding items in Schedule E, 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 Part 1-General, Section 1V.H-Custodial or Safekeeping Agreements of the NAIC

Financial Condition Examiners Handbook? Yes[ 1] 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
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 24.01 during the current year? Yes[ | No[ ]
If yes, give full and complete information relating thereto:
1 2 3 4
0Old 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
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[ | No[ ]
If yes, complete the following schedule:
1 2 3
CUSIP # Name of Mutual Fund Book/Adj.Carrying Value
25.2999. 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

1 2 3
Excess of Statement

Statement over Fair Value (-),
(Admitted) Fair or Fair Value over
Value Value Statement (+)
26.1
26.2
26.3
26.4 Describe the sources or methods utilized in determining the fair values:

all preferred stocks. Do not substitute amortized value or statement value for fair value.

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?
If no, list exceptions:

OTHER

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any?
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
Amount of payments for legal expenses, if any?
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
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any?
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

20.2

Yes[ 1] No [
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1.1
1.2
1.3

1.4

15
1.6

21

2.2

2.3

24

25

2.6
2.7

7.1

7.2

7.3

74
7.5

171
17.2

GENERAL INTERROGATORIES
PART 2 - FRATERNAL 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

Does this reporting entity have Separate Accounts?
If yes, has a Separate Accounts statement been filed with this Department?

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:

Yes[ ] No[ ]
Yes[ ] No[ ] NAJ[ |

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 317

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)?"

Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government?
How often are meetings of the subordinate branches required to be held?

How are the subordinate branches represented in the supreme or governing body?

What is the basis of representation in the governing body?

How often are regular meetings of the governing body held?

When was the last regular meeting of the governing body held?

When and where will the next regular or special meeting of the governing body be held?

How many members of the governing body attended the last regular meeting?
How many of the same were delegates of the subordinate branches?
How are the expenses of the governing body defrayed?

When and by whom are the officers and directors elected?

What are the qualifications for membership?

. What are the limiting ages for admission?

What is the minimum and maximum insurance that may be issued on any one life?

Is a medical examination required before issuing a benefit certificate to applicants?

Are applicants admitted to membership without filing an application with and becoming a member of a local branch by ballot and initiation?
Are notices of the payments required sent to the members?

If yes, do the notices state the purpose for which the money is to be used?

What proportion of first and subsequent years' payments may be used for management expenses?

16.11 First year

16.12 Subsequent years

Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses?

If so, what amount and for what purpose?

Yes[ ] No[ ]

Yes[ ] No[ ]

Yes[ ] No[ ] NAT[ ]
]

Yes[ ] NoJ

....................... 0.0 %
....................... 0.0 %
Yes[ ] No[ ]
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18.1
18.2
19.1
19.2

20.

211

21.2
21.3

221
222

23.

241
24.2

If yes, when?

GENERAL INTERROGATORIES
PART 2 - FRATERNAL INTERROGATORIES

If yes, explain

Does the reporting entity pay an old age disability benefit? Yes[ 1] No[
If yes, at what age does the benefit commence?
Has the constitution or have the laws of the reporting entity been amended during the year? Yes[ 1] No[
Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and of all the laws, rules and regulations
in force at the present time? If not, please do so. Yes[ ] Nol
State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying Yes[ ] Nol
certificates on account of meeting attained age or membership requirements?
If so, was an additional reserve included in Exhibit 5? Yes [ No[ 1 NA[
Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? Yes[ 1 No[
If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer, director, trustee, or any
other person, or firm, corporation, society or association, received or is to receive any fee, commission, emolument, or compensation of any nature
whatsoever in connection with, or on account of such reinsurance, amalgamation, absorption, or transfer of membership or funds? Yes [ No[ ] NA[
Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any claims
of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? Yes[ 1] No[
Does the company have variable annuities with guaranteed benefits? Yes[ 1 No[
If 24.1 is yes, complete the following table for each type of guaranteed benefit.
Type 3 4 5 6 7 8 9
1 2 Waiting Account Value Total
Guaranteed Guaranteed Period Related Related Gross Amount Location Portion Reinsurance
Death Benefit Living Benefit Remaining to Col. 3 Account Values of Reserve of Reserve Reinsured Reserve Credit

211
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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.
Amounts of life insurance in this exhibit should be shown in thousands (omit 000).

1
2006

2
2005

3
2004

10.
1.
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.

Life Insurance in Force (Exhibit of Life Insurance)

Total (LIN€ 21, COIUMN 2).......coiirrieeirerirreeneeseeseereeeses et st ss s ss s ss s ssnsens

New Business Issued (Exhibit of Life Insurance)

Total (Line 2, Column 2)

Premium Income (Exhibit 1, Part 1)

Life insurance - first year (Line 9.4, COIUMN 2).........ccovurrurinrenrineireeineneineeees e
Life insurance - single and renewal (Lines 10.4 and 19.4, Column 2).........cccccvvevrervirererennne.
Annuity (Line 20.4, Column 3)
Accident and health (Line 20.4, COIUMN 4)........cc.ooririririresieese et
Aggregate of all other lines of business (Line 20.4, COluMN 5).........cccovevereriereiriereeieas

Total (Ling 20.4, COIUMN 1)...uviviieiiieiciie ettt sttt

Balance Sheet Items (Pages 2 and 3)

Total admitted assets excluding Separate Accounts business (Page 2, Line 24, Cal. 3).........
Total liabilities excluding Separate Accounts business (Page 3, Ling 23).........ccccoovvvrvrrirnrenne
Aggregate reserve for life certificates and contracts (Page 3, Line 1)........cocvvevvnrnrrnirninienne
Aggregate reserve for accident and health certificates (Page 3, Lin€ 2)........cccovvrvrrvirninnenne
Deposit-type contract funds (Page 3, LINE 3)......cccoveurimriririinrireneie s
Asset valuation reserve (Page 3, LiNE 21.1)....cuvrorirnrnneenenreeeeesesesesesseese s sseseesnees

SUrPIUS (PAge 3, LINE 30)......ouivivcveiieieeiceesetee ettt st ens

Risk-Based Capital Analysis
Total AQJUSLEA CaPItal.......c.cviveieerrriieicete et
50% of the Calculated RBC AMOUNL.........couviiueiiieisinsisisississe st sssesenns

Percentage Distribution of Cash, Cash Equivalent and Invested Assets
(Page 2, Col. 3) (Line No. + Page 2, Line 10, Col. 3) x 100.0

BONAS (LINE 1)1ttt
SOCKS (LINES 2.1 NG 2.2)....eeeieeeieieieee ettt
Mortgage loans on real estate (Lines 3.1 and 3.2)........ccccevervieiereisiieeeieces e
Real estate (LiNes 4.1, 4.2 N0 4.3).......ccouieiiiieieiieieeeeiss et
Cash, cash equivalents and short-term investments (LiN€ 5)...........ccocveveveereecicciesieieienns
CoNtract 08NS (LINE B).......cc.cvuiveirireiiicieicisiieie sttt s st neas
Other INVEStEd SSES (LINE 7)....cvvuviiieiicisiieieieteeiesie ettt st nae
Receivable for securities (Line 8)
Aggregate write-ins for invested assets (LINE 9)........ccvvvvveieeieiieiieeeceese e

Cash, cash equivalents and invested assets (LiNE 10).......ccccveerrerrieiisienieieeese s

Investments in Subsidiaries and Affiliates

Affiliated bonds (Schedule D Summary, Line 25, Col. 1)......ovvvvrierirrrrnenesssssssse e
Affiliated preferred stock (Schedule D Summary, Ling 39, Col. 1)....oovrrurrerernrereeseneereereinns
Affiliated common stock (Schedule D Summary, Line 53, Col. 2).....c.ccveumeerrereerineireereieneeneen.
Affiliated short-term investments (subtotals included in Sch. DA, Part 2, Col. 5, Line 11)........
Affiliated mortgage 10ans 0N real ESAte...........ovurverurrrrriereeseeee e
Al Other AffilIAtEd. ... s
Total 0f abOVE LINES 28 10 33......... ettt nnes

Total Nonadmitted Assets and Admitted Assets
Total nonadmitted assets (Page 2, Line 26, Col. 2)
Total admitted assets (Page 2, Ling 26, COl. 3).......cvvvvrrrrnirieneesesceseeesesseeseeeeeens

Investment Data

Net investment income (Exhibit of Net Investment Income, Ling 17)........c.ccoeeeverciriercininennes
Realized capital gains (losses), net of tax and before IMR transfer.
Unrealized capital gains (I0SSES).......c..cuviiiuiiiiriieiieieieieee ettt nees

Total of above Lines 37, 38 aN0 39..........coiieeeceeeeeeeeeeeeeeeeeeeeeeeeeeeeer et
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FIVE-YEAR HISTORICAL DATA

(Continued)

1
2006

2005

2004

2003

2002

41.

42.

43.

44,

45,

46.

47.

48.

49.

50

51.

52.

53.

54.

55.

56.

57.

58.

59.

60.

Benefits and Reserve Increases (Page 6)

Total Certificate Benefits - Life (Lines 10, 11, 12, 13 and 14,
Column 7 1ess Ling 13, COIUMN 5).....cuvriveriieiiiieisieisceee et ses

Total Certificate Benefits - Accident and Health (Line 13, Column 5)

Increase in Life Reserves (Line 17, COIUMN 2)........c.ocveveieieieie e sssssssesens
Increase in Accident and Health Reserves (Line 17, COlumMN 5)........cc.ccovevervvevnieeneiseneieninns
Refunds to Members (Ling 28, COIUMN 1).........ccvruririiriieineiesississsiessssssssssss s
Operating Percentages

Insurance Expense Percent (Page 6, Column 1,

Lines 19, 20 and 21 less Line 6, Column 1)

+ (Page 6 Column 1, Line 1) x 100.0.......

Lapse Percent [(Exhibit of Life Insurance, Column 2,
Lines 14 and 15) + 1/2 (Column 2,Lines 1 and 21)] X 100.0........ccocererrrreierrerierisieseresieienns

Accident and Health Loss Percent
(Schedule H, Part 1, Lines 5 and 6, COIUMN 2)..........c.ovueveeerirereniesee e enieseees

A&H cost containment percent (Schedule H, Part 1, Line 4, Column 2)

Accident and Health Expense Percent Excluding Cost Containment Expenses
(Schedule H, Part 1, Line 10, Column 2)

Accident and Health Reserve Adequacy

Incurred Losses on Prior Years' Claims
(Schedule H, Part 3, Line 3.1, Column 1)

Prior Years' Liability and Reserve
(Schedule H, Part 3, Line 3.2, Column 1)

Net Gains from Operations After Refunds to Members by Lines of Business
(Page 6, Line 29)

Life INSUraNCe (COIUMN 2)........cuiiriiierieie ettt

ANNUILY (COIUMN ).ttt

Supplementary Contracts (COIUMN 4)..........covuiiiirieiininieeeeseeeee e

Accident and Health (COlUMN 5)..........cuiiiieieieise e

Aggregate of All Other Lines of Business (Column 6)

Fraternal (COIUMN 8).......c.ueuiierieieieieiieieisiesie ettt

EXPENSE (COIUMN 9)...ooviiiiieiieiiee ettt

TOtA (COIUMN ).ttt ettt na st
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*» 55 3 01 2 006 4 300100 0 =

LIFE INSURANCE

DIRECT BUSINESS IN THE STATE OF ALABAMA DURING THE YEAR

NAIC Group Code.....0 NAIC Society Code.....55301

DIRECT PREMIUMS AND ANNUITY CONSIDERATIONS

1
Life and Annuities

o=

LI IMSUTANCE ...ttt sttt ettt s 8 Rs s8££ 8 s8££ E e e e e s s s
Annuity considerations
Deposit-type contract funds..
Other considerations
TOBAI (LINES 110 ). 1.ttt ees ettt sttt ettt E 8828810842842 EE £ 84284281 £ 828R E ARttt

6.5

71
72
7.3
74

DIRECT REFUNDS TO MEMBERS
Life Insurance:

TOtal (SUM OF LINES 6.1 10 8.4)......vueiieeieiiieicisei ettt sttt en
Annuities:

TOtAl (SUM OF LINES 7.1 10 7.3)...viiieieieteeteet ettt bbb ettt en
TOtAl (LINE B.5 PIUS LINE 7.4).......oovieeieeictetetec ettt st bbb s e st sttt st s et ee s s bt s et et st snes

10.
1.
12.
13.
14.
15.

DIRECT CLAIMS AND BENEFITS PAID
Death benefits
Matured endowments
Annuity benefits
Surrender values. and withdrawals for life contracts............c..ceeene.

Aggregate write-ins for miscellaneous direct claims and benefits paid
All other benefits, except accident & health

DETAILS OF WRITE-INS

1301.

1302. ......
1303. ...

1398.
1399.

Summary of remaining write-ins for Line 13 from overflow page
Totals (Items 1301 thru 1303 plus 1398) (Line 13 above)

DIRECT DEATH BENEFITS AND MATURED ENDOWMENTS INCURRED

Number of Certificates

Amount

18.1
18.2
18.3
18.4
18.5
18.6

20.
21.
22.
23.

Unpaid December 31, prior year.
Incurred during current year.
Settled during current year:
By paymentin full.........cccccevurennee.
By payment on compromised claims
TOMAI PAIA. ... ettt ettt £ E SRR E £ E RS R AR AR R ARttt
Reduction by compromise.
N4 TU 001117 o OO USSR
TOtAl SEIIBMENTS. ...ttt
Unpaid Dec. 31, current year (LINES 16 + 17 = 18.8)........cururierireireeireiretreitseesetet ettt sttt
POLICY EXHIBIT

In force December 31, prior year.
Issued during year.
Other changes t0 N FOTCE (MBL).......ceuiieiiiceie bbbttt bbbttt

1N fOrCE DECEMDET 31, CUMENME VBN .1.. vt stssessesiresseesesserees et sses e st st see et ee sttt ettt

ACCIDENT AND HEALTH INSURANCE
1 2 3

Direct
Premiums

Direct Premiums Earned

Refunds Paid
or Credited on
Direct Business

5
Direct
Losses
Incurred

24.

25.1
25.2

25.3 Non-renewable for stated reasons only.

25.4 Other accident only .

25.5 All OtNET ..ottt

25.6 Totals (Sum Of LINES 25.1 10 25.5)........cuevvireiiicirieiiieesieseiseessesssissenees | eressessssessssesssssssessenns 0
26.  Totals (LINE 24 + 25.6)......cvusieeieiieriassiesessesessisssssnssssseessssssssssssssssssssssssessas | ossassanssessassanssassassasses 0

Collectively Renewable Certificates.........covvmnieierieieeseseineens
Other Individual Certificates:
Non-cancelable..........

Guaranteed renewable

24 AL
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Annual Statement for the year 2006 of the

EXHIBIT OF LIFE INSURANCE

1
Number of
Certificates

2
Amount of Insurance

(@)

1.
2.
3.
4.
5.
6.
7.
8.
9.

10.
1.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.

IN FOTCE BN OF PHIOT YEAI ... vttt ettt
ISSUBA UIING YBAI.........cviviiieteite ettt b st s b s b bbbt bbbt en
Reinsurance assumed
REVIVEA QUIING YBAT ...ttt ettt e st bbbttt bbbt s
INCTEASEA AUMNG YEAI (MEE)......vueeirierreeie ettt es sttt
Subtotals, Lines 2to 5
Additions by refunds during year.....
Aggregate write-ins for increases
Totals (LINE 1 PIUS LINE 610 LINE 8).......curvececeieriieeiecie ittt bs sttt
Deductions During Year:

DECIEASEA (MEE)...rvuvuveiesceseeeisstessse st st sss st ss st sse st s st
REINSUFANCE. ... oottt e85 8 £ 858 bbb
AQQregate WIE-INS fOr QBCTEASES. ... vt iesss ettt ss s
Totals (Lines 10 to 19)
In force end of year (b) (Line 9 minus 20)
REINSUrANCE CEABM BNA OF YEAM........ouiieiiiieiscicieiic ettt bbbttt
LiNE 271 MINUS LINE 22.......ceeeeieieieiei sttt st

0801.
0802.
0803.
0898.
0899.

Summary of remaining write-ins for Line 8 from oVerfloW PagE..........cceuiieiiiiinieiicsee et es

Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above)

1901.
1902.
1903.
1998.
1999.

Summary of remaining write-ins for Ling 19 from OVErflow PAgE.........ccoeuuririrrieriieieieieseeseese ettt sesseenas
Totals (Lines 1901 thru 1903 plus 1998) (LINE 19 @DOVE).......cvireririrerierirreessisesnesetesessssssssssessssssssssssssssesessessessnsassassessssesssssnsas

(@)

Amounts of life insurance in this exhibit shall be shown in thousands (omit 000).

(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates), number of certificates.......... 0, Amount, §.......... 0.

Additional accidental death benefits included in life certificates were in amount, §.......... 0. Does the society collect any
contributions from members for general expenses of the society under fully paid-up certificates? Yes|[ 1] No[ ]

EXHIBIT OF NUMBERS OF CERTIFICATES FOR SUPPLEMENTARY CONTRACTS,

ANNUITIES AND ACCIDENT AND HEALTH INSURANCE
1 2 3

Supplementary
Contracts
(Involving Life
Contingencies)

Supplementary
Contracts
(Not Involving Life
Contingencies)

S

. Amount of income payable............ccoeerriveeieeeeiee e

. Deferred: fully paid - account balance.............ccocoeeevevirvererennnes

. Deferred: not fully paid - account balance.............ccccouevrennnnes

In force end of prior year
ISSUEA AUIING YEAT......vieiicecre et
Reinsurance assumed
Increased during year (net)....

TOTALS (LINeS 110 4)....cocerrieriireieeierireiseeissieseiesiseene
Deduction during year:
Decreased during year (net)
Reinsurance ceded

TOTALS (LiNes 6 and 7).......ocvuieeerineineeieiincieeiesieieieninn
In force end of year (Line 5 minus Line 8)..........ccccucvvvrerrirnrenes
AmOouNnt 0N dEPOSIL........c..cevererreieiriceeee s
Income now payable:

Deferred: fully paid:

Deferred: not fully paid:

Individual
Annuities

4

Accident &
Health
Insurance

25

1/9/2007 1:41:06 PM




Annual Statement for the year 2006 of the

FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

Interest Maintenance Reserve

1
Amount

Reserve as of December 31, prior year

Current year's realized pre-tax capital gains/(losses) of $.......... 0 transferred into the reserve net of taxes of §.......... 0o s
Adjustment for current year's liability gains/(losses) released from the reserve
Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + Line 3)

Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4)

Reserve as of December 31, current year (Line 4 minus Line 5)

Amortization

Year of
Amortization

20.

21.

22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

1
Reserve as of
December 31,

Prior Year

2
Current Year's Realized Capital
Gains/(Losses) Transferred into
the Reserve Net of Taxes

3
Adjustment for Current Year's
Liability Gains/(Losses)
Released from the Reserve

4
Balance Before Reduction for
the Current Year's Amortization
(Cols. 1+2+3)

32.

26
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Annual Statement for the year 2006 of the

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. RESEIVE @S Of DECEMDET 31, PHION YBAI.......c.cviivcveiiiteiiece ettt bbb bbbt st s st et s estessssssesssebesassesasassns | Saeastastesatassssessssesetassetessssnsesns | auasnssssnssssesassetessssenessnesessstens | sreresessesssssereseressssssesssnsesal) | sasnesesnssesesssnnsassssesesnssesssasansas | suesasassasassesessssesesessssessssnessne | sevesersserersssssesssseresseresesnsnld | srevesssssssseresessesesssnnsssssesens 0

2. Realized capital gains/(10sSes) NEt Of 1AXES = GENETAI ACCOUNL...........vuruieieeciieiseiseeaeeseeseitese et eee et eeseeseess e sseeeseesessessssens | S8eskeessessessesssessessesssessessassansse | siesssnssessassastaessansensanssassassansne | sessessssssessessesssssessessnsnsseesl) | ahessnssesssssantanssassensanssessassansns | asastanssessessasssessessassanssessnssanss | sesessesssssesnessessessesssssnsses | ensessomssessessssssessnssssssnssnsnnns 0

3. Realized capital gains/(I0sSeS) Net Of taXES = SEPArALE ACCOUNES.........vuueuierrmrirrerrirsresreeisereseeesseeesetseesesssesseesessssssessssesssssees | s8essesssessessessanssessessasssessassansse | ssasssnssessassansanssassessanssessessansse | sessesseessessessasssesessessnsessess) | atesssnssessassansanssassensanssassessansss | asassanssessassassanssessassanssessassansss | sessesserssssessessnssessessnssnssnss) | sevsessomssessessmnssnssnssesssnsnnssnns 0

4. Unrealized capital gains/(losses) - net of deferred taXes - GENEIAI ACCOUNL............ccrvvevieeieieeiseeites e tes e sessssessesssesssssessses | assesssssesssssssessessssassessesssessesse | ssssesssssssassessessssessesenssnsassessens | svssssessessesesesessssesessessnsessal) | suessessassesnssessessesassessessesessenses | aesesssssssassesssssssessesessnsasseasnse | soessesimsssessesonsnsessessessssesand

5. Unrealized capital gains/(losses) - net of deferred taxes - SEPArate ACCOUNLS...........ccciueiciiiiieieieiiiisee st tes s ssssesessess | aebesssssessssesssssessssessssssssnsensasse | essessssssassessssnsessasensansasssssons | sosessessessssessassesessessossesesessald | suassessssssssssesssssssansessessnsassssses | assesssssssessesansansassesessassassnsannss | sseseesssssnsessesensensessossessnsesens | svrssesssmsesesesssnsessessnsansesnsas 0

6. Capital gains credited/(losses charged) to contract Denefits, PAYMENLS OF FESEIVES.........c.uiirrerirrieriniirrieereieeieieiseseseesessesens | ssessesssessessessssssessessasssessessensse | ssessssssessassassonssassessanssessessansse | sessessosssessessasssesessessesessess | atessanssessansantonssessensanssessessansse | asessenssessessassanssessansanssessassansse | sessesserssessessessnssessessnsnssnssl | sessessomssessessmnssessessesssnssnssns 0

7. BASIC COMIDULION. ......cveiiiii bbbt | shienb ettt sssssnenans | besssssssssssesssnssssssssssssnssnssssnsss | suosssosssssssnssnsssssssssssenssenssnld | cronssmmsssnssnssnnsssnsssmssensssnssnnns | sonssssssnssnsssnssnssensssnsnssenness | sonnsssnssnensonsssssssssssnssssssensnnd | coseissesisssssesnssssssssesssssssans 0

8. Accumulated balances (Lines 1 through 5, MINUS B PIUS 7)......c.c.eiueiiiieieiicreectciesiet st b bbb sssebesns | sssssessesesessssssssssssssnsssssesanes 0 | s 0 | ceeereeerieenveieereererenen0 | i 0 | s 0 | o0 | e 0

9. MAXIMUM FESEIVE........oiveririeiiisite et ss etk ekt | Hisb bbb enbeesb b s en b snbbenstenbientss | srbbtsssensnssennsenssnssenssenssnsssns | tressssessesssessnnsssensnessssnsensseeld | Loessmessonsesssesssesssessssessesssensss | sessessnessssssessssessssssssssessnnstins | onsiesssnssesssenssnssenssnssenssensld | srvemssnsssesssnssssnssensssess s 0
10, RESEIVE ODJECHVE. .....vuveeeceieiieeiseie et r e 8RE bR ee e s nsesnnn | Sesetessnesessesassansessnsentansensnsenses | nesessensessnsensensessnsessennesennesnnse | susssesssnsessnsesassessnnensessenssseal) | costesseesessnsssnensesnsensassessnsensoss | aressessnssnsessesansansessnssnsesesansans | eossessessessssessnssesensessnsannesses) | wreesssensennessnsensesnesensnnanseens 0
11, 20% Of (LINE 10 MINUS LINE 8)....u.vvveieieeicrsees ettt sttt st sss st a et s b s sss st st st ben s st s ensass et sssebessesas | shesssssstssessstontassessssnssssesans {0 0 | oeeeresersiessienseeresneereneen0 | v seenssnead 0 | e [0 PR RRROOON ) I PO R RO 0
12. Balance before transfers (LINES 8 + 11). ...ttt ettt be s ae bttt st bas s b et s st bassssesans | sesetssissssassssessssssesessetesnssnnn 0 | o 0 | ceeeeeeerieeeseierereererenen0 | i 0 | e 0 | cveeeeereeeeiseeeieeeeereee0 | e 0
13, TTANSTEIS. ...ttt bb £t e ettt e | HAeeReRRE e R A e R Rk RRen kRt sents | nenkseaRtennsentennsennsentaratennsentans | srenssressnnssenssnessnnssenssnessensseal) | drenssensssessensseess et enes st senssenes | sessesssenssessseessentsenssnesanssennine | teenienreentensensiensenseensienseenl | eeneenneeniann 9 0,9, SO
T4, VOIUNEATY CONMIIDULION. ... oottt sttt E e85 8 e85t st s st ssees | SRenEeaRseRAeaAeasanssnssassanssnssassensns | 2xasssnssessassansanssessensanssensansansse | sessessssssessnssesssnssessessnssessessQ) | auessnnssassansnsanssassansanssansessansse | asassasssassessessanssessessanssessansansse | sessessersessessessnssnssessnssnssnss) | sessessomssessesssnssessnssasssnesnssnns 0
15, Adjustment dOwn t0 MAXIMUM/UD t0 ZEIO..........ceiuiueieiriceiricceeee ettt ettt bbbt bbbt esaebesss s ssssesesebesses | Sheaesassasssssssessssesassssesasnssesasne | asssnesessesesasnssesssssesessnsasensstens | sresessssesssssesesseresssnnsesnsnerensl) | sasnesesnesesesssnsssnssenesnsnesasasnasas | saesasnssasnsssnesessenesasnssesasssnessnne | sesesesssreresssnsesssnereserenesssseld | sresessssssneseseesesessnsasnesenens 0
16. Reserve as of December 31, current year (LINES 12+ 13+ 14 + 15)...uiiiiiii ittt ettt ess s bsnssnssnsessns | ssesssssssassessssassessessssssssesans 0 | e 0 | o0 | i 0 s 0 | o0 | e 0




8¢

Wd ¢l:bv:L £002/6/)

Annual Statement for the year 2006 of the

ASSET VALUATION RESERVE

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)
LONG-TERM BONDS
1 EXEMPL ODGAHONS. ....vooveerevicirericeiri et | aetsssess st enas s esnsennen | eeesseenes ), 9.9, GO A XXX oo | v (U . 0.0000 | ..ooovvvrrrrcrrieerirenrnnd0 i) 0.0000 | ...oovvverrrireriecrineeeend0 | i) 0.0000 | ooooveercrerrenmerieeiena
2 1 HIGRESE QUAIIEY. ...ttt | Shebastsetansetaessesansessntntensns | sesesessnces ) 0.0, O 9,90 N R (0] [ 0.0004 | ...ovvvrvrnrreriniennen0 e 0.0023 | ..o 0 [ s (000
3 2 [HIGN QUATIEY..eeeeeci et | Senat ettt | eeereeenen )99 GO A XXX oo | v (U 0.0019 | oo i) 0.0058 | ....oovverrrierinrrirnreeen0 [ i) 0.0090 | .ooooveerrieriiririeiienen
4 3 MEAIUM QUAIEY. ... eeveeeneecesee et seess sttt sesnes | ieessseesssenss st esatssnssnns | seseessnnes ), 9.0 O D00 SO L (V0 0.0093 | oo i) 0.0230 | ..o | i) 0.0340 | cooooveereeiererseeiin
5 4 LOW QUAIIEY ...ttt ettt ss s enses s | Hensnsansansesnsensansessnnansansens | sresnsensan )0, 0, O )00 O L (18 I 0.0213 | o0 0.0530 | oo 0 | e (0O
6 5 LOWEE QUAIIEY. ...ttt sttt sttt nnes
7 6 In or near default
8 Total unrated multi-class securities acquired by conversion....
9 Total bonds (sum of Lines 1 through 8) (Page 2, Line 1, Net admitted asset).
PREFERRED STOCKS
10 1 HIGRESE QUAIIEY. ...vvvveveeeeeieiie ettt | eebsnasseas s enasssntaas | cersseseesns )99 GO A XXX oo | e (U 0.0004 | ....oovvvrrrrrerrerrrennd0 i) 0.0023 | ....ovvveerrrerirrrrnreend0 i) 0.0030 | cvoooveerrerreinrerieeienen
11 2 [ HIGN QUANIEY. o vveoceereerceeseeseecis ettt | deeR ARt et | eeteeenen ), 9.0 T D00 SO L (V0 0.0019 | cvvoeveverrrerrreerneeennd0 i) 0.0058 | ....oovvvrerierrenerirneeeens0 | i) 0.0090 | ooooveerceeeennrerieeinnae
12 3 METIUM QUAIEY. ... oottt snenss | essnsansansesnsensensessensnsansens | sresnsensan )0, 0, O )0 O L (18 I 0.0093 | ..o 0 0.0230 | o0 | e 0.0340 [ .o
13 4 Low quality
14 5 Lower quality....
15 6 In or near default
16 Affiliated life With AVR ... sesss et sses s seesseesseees | aatassssssssnsssssssssssssssssnsas | sessssseesas ), 0.0, S XXX oorvees | veeesesnssssssennssssessssenns 0 | oovirnneenei0.0000 | v i) 0.0000 | ..ooovvrernerensrnnnenrnnennnns0 | o 0.0000 | .ooooveercrensrernenrseeenaa
17 Total preferred stocks (sum of Lines 10 through 16) ‘ ‘
(Page 2, Line 2.1, Net admitted @SSE). ... wurrrarrrararaniersssssssssssssesessessssnsssssssssnsssessssses | snssssssssassssssssssssassessanses (0] I 0.0, SO 00 R ()] P 0 O OO PPN | I TR D0 O RO | I IR D T
SHORT-TERM BONDS ‘ ‘
18 EXEMPE ODGALONS. ....eoovverevecirericeirei sttt | aetsssesss st snes et snsnnnes | aeesscenen ), 9.0 O D00 SO L (U 0.0000 | .eouverrerrerereerirenennd0 i) 0.0000 | .cooouveererererrnrnerineeeens0 | i) (0000 PR
19 1 HIGNESE QUANIEY. v vevoveveeeereereeiteiececese sttt ss s ssss st esess s | satssssssssnssasssssnesssnsssssnsans | sessseesesns ), 9.0 R D 0,0 SO L (V0 0.0004 | ..oooovvverrerrerrrrnerienrnnd0 i (020072 T SO | N SR (00 [0 R
20 2 [HIGN QUATIEY..eeeeeceieci st | nenat sttt | eeseeenen )99 GO A XXX oo | e (U 0.0019 | oo i) 0.0058 | ...ooovvererrieriencrirnreeens0 [ i 0.0090 | .ooooveerrirriiiririeeiene
21 3 MEAIUM QUAIIEY. ... evveerereeceee ettt sesnes | aeessseessaenssssenseeatsenssnns | ceseesssnes ), 9.0 O D00 SO L (V0 0.0093 | .cooovevrerrerrreernenennd0 i) 0.0230 | covovveeeerieerenerirnenenns0 | i) 0.0340 | cooooveereeiciereeeina
22 4 LOW QUAIIEY ...ttt sensess | Hensnsansanses et entansensnnsnsansens | sresnsensan )0, 0, O D00 O L (18 I 0.0213 | o0 (U053 10 PPN | I ISR (00
23 5 Lower quality
24 6 In or near default
25 Total short-term bonds (SUm of LiNes 18 thrt 24)..........cccccuvvevereceriirecerscsresseiseesesnsnienes | eererissssnssssnsssssnessnseerensd | evesrereess XK urrernens | eererrerren e XK oririnins | evvsrernsnsnrenserinsensnnsnsenssd | evvererens e XK rinreninns | cosnenrennsnnsnnnsnnssrenserensesd | vovsnenres XK urmrerinnns | eorenrensenssenssnssnsensnrensensd | evereneee XXX ieriarnans




Annual Statement for the year 2006 of the

ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

6C

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 EXChaN@E-rade..........cocuviuviiiiiieieceee st ssesssenas | anssssnssssssesssssssssessssnnanns | sensersnsese XK urererns [ wrererens e XX Kurrrireie | veversersereresresnesnenieennen0 | e, 0.0004
27 1 HIGNESE QUAIIY......cvocveveciciciecc ettt ssesssssaessesssssssssssessssaeses | snsssessssssssasssssssssnssssssnsns | eessesneses XK orerrenns | erverrenre XXX orririinn | evverrreiesseesseessenenieenns0 | coverieiiesienne 0.0004
28 2 HIGN QUAIIY.......cvvveeicecceee ettt sses s ssessesssessessesssessessas | asssessnssssssssssssssssssssssnsns | sessesnnses XK orerrenes | enverrenne s XXX rrieiinn | ervenrsnsiessssssiessenenienne0 | coveriesiesienns 0.0019
29 3 MEAIUM QUAIY. ...ttt s s se s sesneaesesesses | nnnsnessenensassssssssssessnsssnnnsas | sresessness XOKurrererens | srererresee XK urrrrieins | crerersnersnsnseensnsserenierssQ | ovenrerieresenes 0.0093
30 4 Low quality
31 5 Lower quality
32 6 In or near default
33 Total derivative iNSITUMENES............cccevcviiecicce e
34 TOTAL (LINES 9+ 17 + 25 + 33)....iuieiisiieiis s isss st sss st ssss s ssennes
MORTGAGE LOANS
In good standing:
35 Farm MOMGAGES. ... .ucveveveieiiree ettt
36 Residential mortgages-insured or guaranteed
37 Residential mortgages-all other.
38 Commercial mortgages-insured or guaranteed
39 Commercial mortgages-all other,
40 In good standing with restructured terms............ccovveirnere e
Overdue, not in process:
4 Farm mortgages
42 Residential mortgages-insured or guaranteed
43 Residential mortgages-all other
44 Commercial mortgages-insured or guaranteed....
45 Commercial mortgages-all Other ..o
In process of foreclosure:
46 Farm mortgages
47 Residential mortgages-insured or guaranteed
48 Residential mortgages-all other.
49 Commercial mortgages-insured or guaranteed....
50 Commercial Mortgages-all Other............correrrenrrrree s
Total Schedule B mortgages (sum of Lines 35 through 50) ‘
51 (Page 2, Line 3, Net admitted asset)
52 Schedule DA MOMGAGES. ......cuureurereeieeireereeeseireeseessseseese st st sseesse st essnssns
53 Total mortgage loans on real estate (LINES 51 + 52).......ceiiiioieriieiisiesissieissies s issssssnes | sressssessessesssssssssessssnsen (0] 0 i, XXXt et (V)] I XXXt | e 0 e XXX oereiiien | e [V XXX erreiiiee | o 0

Wd ¢l:bviL £002/6/)

(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.
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Annual Statement for the year 2006 of the

ASSET VALUATION RESERVE

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. 4x9)
COMMON STOCK

1 UNaffiliated PUDIC........cvveeeeieieiee ettt s sesssssssssssssssessssensenes | snsessssssssssesssssssessessssannns | evsesrsess XX Kuererrenres [ verrereere s XK Kurrrriiees | vvverrerieresessenseneninennsQ | evevesssssnees 0.0000

2 Unaffiliated private

3 Federal Home Loan Bank

4 Affiliated life with AVR

Affiliated Investment Subsidiary:

5 Fixed income exempt obligations

6 Fixed income highest quality.

7 Fixed incOme Nigh QUAIIEY...........evrveiireircrie e

8 Fixed income medium quality.

9 Fixed income low quality.

10 Fixed inCOME IOWEE QUAIILY.........ccvevicvcierciesceseeee s

1 Fixed income in or near default

12 Unaffiliated common stock public

13 Unaffiliated common stock private

14 Mortgage loans

15 Real estate

16 Affiliated - certain other (see SVO Purposes and Procedures manual)

17 Affiliated - all other,

18 Total common stock (sum of Lines 1 through 17)

(Page 2, Line 2.2, Net admitted asset)
REAL ESTATE

19 Home office property (General ACCOUNt ONIY)..........ccovcueveirieiriiniieeieiee s

20 Investment properties

21 Properties acquired in satisfaction of debt.......

22 Total real estate (sum of Lines 19 through 21)

OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF BONDS

23 Exempt obligations...

24 1 Highest quality

25 2 High quality.

26 3 Medium quality.

27 4 Low quality

28 5 Lower quality

29 6 In or near default I b b

30 Total with bond characteristics (sum of Lines 23 through 29)..........cceieiiiiiisicisiinneisenes | coriersnssssessssssssssessssenes (V] I .09, SO D O OO OTRRRRON ) I TR 00 O LRI | I SRR D, T [P TTRRRRRN | I IO XXX oriiieins | rveissississ s ensessenssienes 0
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Annual Statement for the year 2006 of the

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. 4x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF PREFERRED STOCKS
31 1 HIGRESE QUAIIEY. ..ottt e
32 2 High quality
33 3 Medium quality
34 4 Low quality
35 5 Lower quality....
36 6 In or near default
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 MOMQAGgES.......cueveiveietiierceee ettt
40 Residential mortgages-insured or guaranteed
4 Residential mortgages-all other.......
42 Commercial mortgages-insured or guaranteed....
43 Commercial Mortgages-all Other............crrerrerirerreeeeeeee e
44 In good standing with restructured termS..........cc.coveeeinrreireeere et
Overdue, Not in Process:
45 Farm MOMGAGES......cvureuireirieseeee ettt
46 Residential mortgages-insured or quaranteed.............coceeeeveicrereieieee e
47 Residential mortgages-all other.
48 Commercial mortgages-insured or guaranteed....
49 Commercial mortgages-all Other.............cooievieiieeieeese e
In Process of foreclosure:
50 Farm MOMGAGES. ...t en
51 Residential mortgages-insured or guaranteed
52 Residential mortgages-all other
53 Commercial mortgages-insured or guaranteed
54 Commercial mortgages-all other, I b L
55 Total with mortgage loan characteristics (sum of Lines 39 through 54).......ccccceeiieeiierinnins | covsreiienseienseierssienseneed | ivvvrvenerssenseniersneens0 | corenenees D, O U RRRRON ) I IR 0.0, O U | I SRR XXX oo | vvreienssiensensnsesneenne0 | ceiieins 0 T O 0
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Annual Statement for the year 2006 of the

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. 4x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF COMMON STOCK
56 UNGfITBLEA PUDNC......cveoveirereiiiiii ittt | sesseesss st senst s | oesseesssseen ) 9,9, NS PR )90, SO EPPRRRRPRON | B IUPRTRRO 0.0000 | vooveereerernerinss LU (C ) ool RN ()i | e
57 UNGFfIALEA PHIVALE. .....veveeeeieeciirieeie sttt | Sebsneessssen s ast s tant s | oesseessniees )9, NS PR )90, SO LR RRPROR | B USRI 0.0000 | ..vooeveereeercirierienens (1 — 0.1600 | ..oooovvecrerrrrerreenn0 | i 01600 oo
58 Affiliated life WIth AVR ...t sssees | sesssasssssssesssssenssssasssses | seseeesssnees )9, S PR )90, SO EORRRRION | B ISR 0.0000 | .voovevrneerrerieriennss (1 — 0.0000 | ..oooocvvevrrirerrerrerrenn0 | i 0.0000 .o
59 Affiliated certain other (see SVO Purposes and Procedures Manual).............coevcvevereeiens [ seressesssessessessssessessssnass | eorevseseesen D00, SO XXX oovivieer vvveverieenesesenisnenreens | e 0.0000 | .vvovereeerererenreieirenn (0 0.1300 | oo | e 01300 i
60 Affiliated Other = @ll OhET...........cviiicrici bbb | stassss st ses st st ssssssnsss | cesesssesens D0,9, SO [ D03 O PO PORTPPPOOT | I IRTYRRON 0.0000 | ..oovmrirrerecirisriniens (1 0.1600 | ..ooovvvvcrncrisnrincninennns0 | i 0.1600 ..o
61 Total with common stock characteristics (sum of Lines 56 through 60).........c.ccoceerrrnrnniins | cermersernmessessesssesessnesnd 0 | 0,0 ST [ D0 O SRR | I SRR D0 O (0 )., SO [FURRRR | I IR D T U
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF REAL ESTATE
62 Home office property (general CCOUNE ONIY)..........cuuiuiuevieiriiriieieieieieie e ssssessssessnes | sressssessessssssssssessessnssnsass | ssessesesssssessessessnsessasse | nessnsessessasessassansesanse | sssesssssessnsessossnsensessnsald | sorerseriersssons 0.0000 | .ovoverrerreieiieieriienn 0 e 0.0750 | wovevevveeieieieieieienn0 | e 0.0750 oo
63 INVESEIMENE PrOPEIHIES. ...ovvecviecieciie ettt ssessnsensesseses | ansessnssnsassessnsantessasansansas | sesessessessnsessassasansessnss | snsessessanssssnsensensasans | sonsessnssnsessasensensessasenssQ | evsersssessnees 0.0000 | oo 0 e 0.0750 | wovevvvviereirseieiereens0 | e 0.0750 oo
64 Properties acquired in satiSfaction Of AEDL...........c.ccciviiuiiiieicee e esiees | ersssasssenesessssenessssssssene | sssenesessesessssssesssnsnenens | sesssnesssnenenessnsesanansns | serererssseresssnssnsenerensereld | sreresssrensnene 0.0000 | .ovvcrrcrerereierireciennn (0] 0.1100 | oovvveeiercceiiieieieend i, 01100 oo,
65 Total with real estate characteristics (Lines 62 through 64)...........ccovevceeiiecireesieinrines | coviessssissesssssssssessnsenes (O I (L (O RO RRROROR I [FPORROON XXX oiriies | cvrieirssississssnessnnnnas 0 e, D0 SO LR RRRRIR | I IR XXX iiiier | cviviriesisisiessssssssnnsaenns
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
66 Guaranteed federal low income hoUSING taX CrEdit...........oovvuriririirirrieiirceiieineieieeeneies [snssssnssssssnsssssssssnsssssassns | anssssssessssssssessssssnssnsss | assessesseassessnssenssnsanse | sesesssessnssnsrnssnssnssonssl | seseesessernnnsss0:0003 | vovorerriininrmreinnrinnnennd O (0000 SRR | I ISR 0.0010 e
67 Non-guaranteed federal low income houSING taX CrEAIL.........c.ouivurirriririiricirrrirrnrieces [ setsssssessesssssessesssensassnense | sssssesssensnssnsasessnsassases | sessesssessesscsaensassanasen | wesnssesssnssensenseessessnssnes0 | sersnrnnennnnnss0.0063 | oveioiiiiiniiniininiens Ol 0.0120 | oo | 0.0190 i
68 State low iNCOME hOUSING taX CrEAIL...........co.evuiviiiiei et | sassassssssssesssssssanssssntsntans. | otesuessssssssssessessasassases
69 All other low income houSING taX CIEAIL...........coceveiiiiieiciieiieieie e ies | sassssnssssasasasssssassasssssensns | snsssas
70 Total low income housing tax credit (Lines 66 through 69)............ccccoeiieiiiiiiiiiciceesiees | cesressssssesesssssssssssesenad {0 I [V 0 e | XXX oo | e ienennned 0 e XXX ioveren | cveeerieeinenisnenieieneend0 | ceeninnns XXX iiiiier | crivieereceiessesisssnsienns
ALL OTHER INVESTMENTS

7 Other invested assets - SChedUIE BA............c.cciiriiiiceeieeieseeese e | eesssssssssssesssssssssssssssssss | sessesseeees XXX ivtrceren [ vemssnsensssnssssssnsnnns | eevnnemneessssnssseesnsenens0 | oenireinneinns (0000 [0 O (1 0.1300 | oo | e 0.1300 oo
72 Other short-term invested assets - SChedUIE DA...........couviiierneieirneiesiereeeeenes | sassssssessssssssssssssssssssssens | seessssssees XXX.ivereenen | nsnsssnnensssnsssnssensnnns | sesenesseesenssnnessenssnssnes0| onverenssnsenns 0.0000 | ..oorvirrirecireserineees (0] 0.1300 | .0 | e 01300 e
73 Total all other (SUM Of LINES 71+ 72).....vveeieieeieiees ettt sissssiesesies | stessssesssssessssessssessssad [V D0 O R {0 RO 0 ) [T DS T [ 0 e D, O [P RURRRRR | I IO D T O
74 Total other invested assets - Schedule BA & DA

(Sum of Lines 30, 38, 55, 61, 65, 70 @Nd 73).......c.iuuwirinimmiirerisnieinsesssensensssennsesnesseesens | sesssssssssssssssssssssssssssens [V [V {0 ORI | ) ISR XXX overerene | evnesennessenessmnsssnseseenes 0 [, XXXooverees | svvenernnssnssssssnnsnens0 [ cevensieens XXX overierins | vveesesnisessisenneseseennsd

(a)
(b)
(©)
(d)
(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.
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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Annual Statement for the year 2006 of the

ASSET VALUATION RESERVE (continued)
Basic Contributions, Reserve Objective and Maximum Reserve Calculations

Replications (Synthetic) Assets
1 2 3 4 5 6 7 8 9
NAIC Designation AVR AVR AVR
RSAT Description or Other Description Value of Basic Reserve Maximum
Number Type CUSIP of Assef(s) of Asset Asset Contribution Objective Reserve




Annual Statement for the year 2006 of the
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12.
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12.
13.
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1.
12.
13.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI...........c.ieieireiriieiie ettt sb bbbttt s b sen
Increase (decrease) by adjustment:

2.1 Totals, Part 1, Column 11...
2.2 Totals, Part 3, Column 7

Cost of acquired (Totals, Part 2, Column 6, net of encumbrances (Column 7) and net of additions and permanent improvements (Column 9)).........cccevevirirerrerennnnn.

Cost of additions and permanent improvements:

4.1 TOtAlS, PArt 1, COIUMN T4......ooiiveieiee ittt b2 b3 1t 8 a8 28R s R s bbbttt
4.2 TOtalS, PArt 3, COIUMN ...ttt sttt s8££ 188800 E bR sttt
Total profit (105S) 0N SAIES, PArt 3, COIUMN T4 ...ttt se b1k 8 bRkt bbbttt

Increase (decrease) by foreign exchange adjustment:

8.1 Totals, Part 1, COIUMN 12..........iiiiiiii s R bbb
6.2 Totals, Part 3, COIUMN B.........oiiiiiiiisi it
Amounts received on sales, Part 3, Column 11 and Part 1, COUMN 3.t
Book/adjusted carrying value at €nd Of CUITENE PEIOM. ..ottt bbb bbbt b s a st bt h bbb s bbbt b st st ban b bens
TOtal VAIUAHON GOWENCE. ...t b bbb
Subtotal (Lines 8 plus 9)

Total nonadmitted amounts.......

Statement value, current period (Page 2, real estate lines, Net Admitted Assets column)...

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest of mortgages owned, December 31 Of PHOr YEaT...........c.cueviveiicieieeceese et
Amount loaned during year:

2.1 Actual cost at time Of ACQUISIIONS............cvuiviriiieicicieie ettt sttt bbb bbbttt

2.2 Additional investment made after ACQUISIHIONS...........cueueiiriiiirieiiie et ens

Accrual of discount and mortgage interest points and COMMIEMENT FEES..........c.ccvuiueiiiieiic et b bbbttt
INCrease (AECrEASE) DY AUJUSIMENL. ...ttt s8Rkt s s8Rt b bbbt es
TOLAl PrOfit (I0SS) ON SAIE.......cuuivieiviiiieiiteetsis ettt ettt ettt st s et b s e a8 b8 88t s 3844 s bbb bRt bae bbb be bbbt
Amounts paid on acCOUNt OF iN TUIl AUMING the YEAT...........cucveieireci ettt ettt ettt ba bbbt b s b aa et b b st bt en s bbbt s s st en st et s nans
AMOTHZALION OF PIEMIUM. ...ttt ittt ee s8££ 8 £ 8 e sees8 e R e e e h bbbttt en s

Increase (decrease) by foreign exchange adjustment

Book value/recorded investment excluding accrued interest on mortgages owned at end of current period

Total ValuGtion @IIOWANCE............c..euirieiieiieiiei ettt nann
Subtotal (Lines 9 plus 10)

TOtal NONAAMILEEA BMOUNES.........vveiriteieisctcieite ettt ee st s e see s s st b8 s s8££ 1R AR08 bbbttt

Statement value of mortgages owned at end of current period (Page 2, mortgage lines, Net Admitted ASSEtS COIUMN).........covveevieeicveereee e

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Long-Term Invested Assets

Book/adjusted carrying value of long-term invested assets owned, DECEMBEr 31 Of PHOK YEAI..........ccviuciiiiiisiieeteeiete et
Cost of acquisitions during year:

2.1 Actual cost at time Of ACQUISIHIONS...........cvuivieiiieicieieis ettt sttt bbbttt

2.2 Additional investment made after ACQUISIHIONS...........cueueriuriririeiiie it es

ACCTUBL OF BISCOUNL. ...t bbbt 48 bbb
INCrease (AECrEASE) DY AUJUSIMENL. ..ottt s8Rt bs s8R bbbt ns
TOtAl PrOfit (I0SS) ON SAIE.......cuuivieivieiietiieiteis ettt ettt ettt st b s e e84 s8R 88t et s s e84t s bRttt bs bbb bs bbbt
Amounts paid on acCoUNt OF iN FUIl AUFING thE YEAT........c.ieieiieiiieieie ettt s st bs bR bbbttt nes

Amortization of premium

Increase (decrease) by foreign exchange adjustment

Book/adjusted carrying value of long-term invested assets at end of CUITENE PEIIOM. ..........c..cueiieiriiiirie ettt a s s ses ettt
TOAl VAIUGHON AIOWANCE. ...t bbb
SUDLOLAI (LINES 9 PIUS T0)..euvuveeviiieieeviciiiectesietes et tes st ees st b st es s et ss st et s b s st et e st s st s s be s s e s s e b st s et s bbb s st s b e s et s et et n s b bt s be et s e st ettt tee
Total NONAAMILIEA AMOUNES.........oucvuiiiiiiiiic bbb

Statement value of long-term invested assets at end of current period (Page 2, LIne 7, COUMN 3).........ccviviieriieieieese ettt s s s ssss e

34 1/9/2007 1:41:19 PM




Annual Statement for the year 2006 of the

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. UNIEA SEALES.....vvuvurerciriins [ eitsesssstssessessssessessseesssessenses | soesssesssesssesssesssesssesssnessesssesss | 28sesssesssesssesssesssesssesssenssensess | oosuesssssssesssessaesssessassssenssessase
Governments A 07 14 o T P O OO PSPPI BT
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals....ccoversresieneiisiannns
5. United States
States, Territories and Possessions 6. Canada.......
(Direct and guaranteed) 7. Other Countries
8. Totals
Political Subdivisions of States, 9. United States..
Territories and Possessions 10. Canada
(Direct and guaranteed) 11. Other Countries

12. Totals.....
Special Revenue and Special Assessment 13. United States
Obligations and all Non-guaranteed Obligations 14. Canada
of Agencies and Authorities of Governments 15. Other Countries...................
and their Political Subdivisions 16. TOtAlS...c..cviivrircriecicincinens | 0 | e (0 PP 0 | 0
17. United States
Public Utilities 18. Canada
(Unaffiliated) 19, OhEr COUNIIES........eviveier | erissesiasissessesssssessssessensssansens | sesessensassessssessossasassessessssassess | sasessesssssnsessesensnsasssssessnsesanss | aesessessessssassasnsnsessnssssassasanes
20. Totals
Industrial and Miscellaneous and 21. United States
Credit Tenant Loans 22, CANAAA......eereeeeerererneereiees [ seressesssessessessssssessessasssessassess | 2xassasssessessassasssessessasssessassasss | 4essessesssessessessssssessessnssessnsses | 4usensessiessessessanssessessanssnssesians
(Unaffiliated) 23. Other Countries
24. Totals
Parent, Subsidiaries and Affiliates 25. Totals
26. Total Bonds...

PREFERRED STOCKS 27. United States
Public Utilities 28. Canada
(Unaffiliated) 29. Other Countries..
30. Totals....ocoveiiisiieicins
31 United States
Banks, Trust and Insurance Companies 32. Canada
(Unaffiliated) 33, OtEr COUNMMIES. ...vuvieeriiies | ererersessesssnesssssensssesssssensnsensns | sessessessessssesssssesansessnssnsessesans | assesssnsessesassansessssessassessnsans
34. Totals
35. United States
Industrial and Miscellaneous BT 07 1o - T 00U oo PRSPPI PP
(Unaffiliated) 37. Other Countries......c.ccccovenas
38. Totals....coooererereinisciniins
Parent, Subsidiaries and Affiliates 39. Totals....oooivrrrereisrsriniians
40. Total Preferred Stocks......
COMMON STOCKS 41. United States
Public Utilities
(Unaffiliated)

Banks, Trust and Insurance Companies

(Unaffiliated)

Industrial and Miscellaneous
(Unaffiliated)

Parent, Subsidiaries and Affiliates 53. Totals.....ooivrererrinisrniens
54. Total Common Stocks.......
55. Total StOCKS....ouuresmirssrsnrnns | coviieieiriceieiscsecrineis O 0
56. Total Bonds and Stocks.... | ......cccccooervrviininciicininnns 0 | e (0 PR 0

B w N -

4.1 Columns 12 - 14, Part 1

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

4.2 Columns 15 - 17, Part 2, Section 1

4.3 Column 15, Part 2, Section 2

4.4 Columns 11-13, Part 4

5. Total gain (loss), Column 19, Part 4

. Book/adjusted carrying value of bonds and stocks, prior year.............ccc.u...
. Cost of bonds and stocks acquired, Column 7, Part 3..........cccccoevennerrnnnnnns
. ACCrual Of ISCOUNE.......cuiiririiiree e
. Increase (decrease) by adjustment:

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

7. Amortization of premium

8. Foreign exchange adjustment:

8.1 Column 15, Part 1

8.2 Column 19, Part 2, Section 1
8.3 Column 16, Part 2, Section 2

8.4 Column 15, Part 4

9. Book/adjusted carrying value at end of current period

0 10. Total valuation allowance....
11. Subtotal (Lines 9 plus 10)....

12. Total nonadmitted amounts

13. Statement value of bonds and stocks, current year..

35

1/9/2007 1:41:20 PM
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Annual Statement for the year 2006 of the

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3 4 5 6
Over 5 Years Over 10 Years Over 20 Total
Through 10 Years Through 20 Years Years Current Year

7

Column 6 as a
% of Line 10.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1. U.S. Governments, Schedules D & DA  (Group 1)
1.1 Class 1
1.2 Class 2....
1.3 Class 3....
14 Class4....
1.5 Class 5
1.6 Class 6
1.7 Totals

2. All Other Governments, Schedules D & DA  (Group 2)
2.1 Class 1
2.2 Class 2
2.3 Class 3
2.4 Class4....

3. States, Territories and Possessions, etc., Guaranteed,
Schedules D & DA  (Group 3)

4. Political Subdivisions of States, Territories and Possessions,
Guaranteed, Schedules D & DA  (Group 4)
4.1 Class 1
4.2 Class 2
4.3 Class 3
4.4 Class4
4.5 Class5
4.6 Class6
4.7 Totals

5. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed, Schedules D & DA (Group 5)
5.1 Class 1
5.2 Class 2....
5.3 Class 3
5.4 Class 4
5.5 Class5....
5.6 Class 6
5.7 Totals
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Annual Statement for the year 2006 of the

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

6.4 Class 4
6.5 Class5....
6.6 Class 6

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1?) Years Ovesr 20 T(?tal Cquer 6asa Total fl’OI’?l Column % fronia Col. 7 Tl(t)al Tj):al
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Public Utilities (Unaffiliated), Schedules D & DA  (Group 6)
B.1 ClaSS 1.ttt s et besaese | Aaaetanssseasssssesssansstessnses | nnsesssssnessssnetasssnesassnnes | nerenssenesisnenessnnenessnnes | neresssenersnsesensssnnessnnres | nenesssnerensnenessnnrensneres | sreverseresseressssnsessnierss) | erersereresieesenieresens 0.0 | tieieereeereesensereesnssnsens | ceeereeeenseesneeseennens (0O TSP (P
8.2 ClASS 2...eueiecieeree ittt ettt et sttt sestne | ARReeRAeRAeRRenAaeRAenAenssnsanes | S1esieesantessessanssessntantas | 4nknesessestssessentansnsiens | fesssnsessisssessentansassienies | ansenssesnessansensensensansanns | sesserssessensessensessensens | eriereseienieneanensenes O o) O 0.0
6.3 Class 3

8.7 TOMAIS. ...ttt eheketeseb ettt tnaes

Industrial & Miscellaneous (Unaffiliated),
Schedules D & DA (Group 7)
7.1 Class 1
7.2 Class 2
7.3 Class 3

BT TOMAIS. ...ttt eheketesebensesenetsanetanaes

Parent, Subsidiaries and Affiliates, Schedules D & DA  (Group 9) ‘
9.1 Class 1
9.2 Class 2
9.3 Class 3
9.4 Class 4
9.5 Class 5
9.6 Class6 |
9.7 TOMAIS. ...tttk b e e | eheketssebenesenensanetanaes
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Annual Statement for the year 2006 of the

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
1 Year
or Less

Quality Rating per the
NAIC Designation

2
Over 1 Year

Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column 6 as a
% of Line 10.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

Total Bonds Current Year
Class 1
Class 2...
Class 3...

Class 5
Class6...

Totals.............
Line 10.7 as a % of Cal. 6.............

Total Bonds Prior Year
Class 1
Class 2...
Class 3...
Class 4...
Class 5

Totals
Line 11.7 as a % of Cal. 8.

Total Publicly Traded Bonds

Class 2
Class 3...
Class 4

Totals
Line 12.7 as a % of Col. 6.........
Line 12.7 as a % of Line 10.7, Col. 6, Section 10.

Total Privately Placed Bonds
Class 1
Class 2
Class 3...
Class 4
Class 5
Class 6...

Totals.............
Line 13.7 as a % of Col. 6.........
Line 13.7 as a % of Line 10.7, Col. 6, Section 10

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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.

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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Annual Statement for the year 2006 of the

SCHEDULE D - PART 1A - SECTION 2
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type orLess Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments, Schedules D & DA  (Group 1)
Issuer Obligations
Single Class Mortgage-Backed/Asset-Backed Securities.

All Other Governments, Schedules D & DA  (Group 2)
Issuer Obligations
Single Class Mortgage-Backed/Asset-Backed Securities

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

Defined..

States, Territories and Possessions, Guaranteed,
Schedules D & DA  (Group 3)

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

Political Subdivisions of States, Territories and Possessions,
Guaranteed, Schedules D & DA  (Group 4)

Issuer Obligations
Single Class Mortgage-|

acked/Asset-Backed Securities

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

Defined

MULTI-C|
ASSET-BACKED SECURITIES:
Defined.......covvvevvrrieireiienn.

Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed, Schedules D & DA  (Group 5)
1SSUET OBlIGAtIONS..... ..o

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
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Annual Statement for the year 2006 of the

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

6.5
6.6
6.7

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type orLess Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
. Public Utilities (Unaffiliated), Schedules D & DA  (Group 6)
8.1 ISSUBT ODIIGALIONS.........ovuceuireriiieiieeeenieeri st enienes | shetssensessssssessessasssesssass | ssessssssesassasssessenssssess | siessuessessessansanssessansansns | ssessansnsessessenssessassansas | sensnssnnsnssensanssnsmnsensas | soenesensesnesnssessansenened | rermsenssnersnesensensa 0.0 [ oo | e O ST SR
6.2 Single Class Mortgage-Backed/ASSEt-BaCked SECUMLIES. ..........c.viuivies [ rerssssesesassensssansensensnnes | sesessessssessessassessssansensns | sssssassessnssssessassessssassens | asessessssessessasensessessasanss | snenessessessasansessassnsansanse | sensensessassnsessossosensensal | soresessssassassensesanson 0.0 [ etireierenieesnnensensensnsenies | evrerenenenessssinsees 0.0 | 1itierreiierienenensenssssnsens | eesessssesssssesssssnsessesases
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

............ 0.0 [coiiierrerveinsneieinens | covereiseieeinennnenn0.0
............ 0.0 [ciiininrnerneenssssnissessn | covnereeseeseeseennnnnnc0.0

TORAIS ...

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

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

71
7.2

Industrial & Miscellaneous (Unaffiliated),

Schedules D & DA  (Group 7)

1SSUET OBlIGAtIONS......cooceveceecrieiceire s
Single Class Mortgage-Backed/Asset-Backed Securities.........c...ccocevne..
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

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

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

75
7.6
7.7

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

TOMAIS ... s

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

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

8.1

8.7

Credit Tenant Loans, Schedules D & DA (Group 8)
Issuer Obligations
Totals.....cooerieiiieeiienns

9.1

9.2

9.3
9.4

9.5
9.6
9.7

Parent, Subsidiaries and Affiliates, Schedules D & DA (Group 9)
ISSUET ODBlIGAtiONS.......cviviiireiciicieiee s
Single Class Mortgage-Backed/Asset-Backed Securities.............coevn...
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

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

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

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

Defined
OFNB ettt
TORAIS . s




Annual Statement for the year 2006 of the

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type orLess Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
. Total Bonds Current Year
10.1 1SSUET OblIGAtONS........cvueveerireereirireieiricreireereseeseisneeeessessesenensensnsenne | seeseesssssssnsesssssesenene | renenenensnnesnsnnenens0 | veveneneiennenennensnnned0 | o0 | e [0 TR | I ISR 0.0
10.2 Single Class Mortgage-Backed/Asset-Backed SeCUrties............cocoeeerres | cevrerersiieesiieieinnnens | o0 |0 |0 | e (0 TR I ISR 0.0

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

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

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
Defined..

Line 10.7 as a % of Cal. 6.............

. Total Bonds Prior Year
11.1 Issuer Obligations
Single Class Mortgage-Backed/Asset-Backed Securities

Line 11.7as a % of Col. 8.............

(214

12. Total Publicly Traded Bonds
121 IsSuer OBlIGations..........ccuvuuivmriinririerericrinseiee e
12.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
Defined

128 Line 127 as a % of Cl. 6........
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10

Wd 921 ¥:L £002/6/}

13. Total Privately Placed Bonds
13.1 1SSUET OblIGAtIONS........cvuvvveriireireice e
13.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

8 Line 13.7 as a % of Col. 6.........
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10
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Annual Statement for the year 2006 of the

SCHEDULE DA - PART 2 - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3
Mortgage
Total Bonds Loans

1. Book/adjusted carrying value December 31 of prior year.................... 0
2. Cost of short-term iNVeStMENTS @CGUIFEH. .........eiuiuiirriiieiicee et 0
3. Increase (decrease) bY QJUSIMENE...........ccc.cveviiicice ettt e et aas s b s senens 0
4. Increase (decrease) by foreign exchange adjUSIMENL............ccocvevcveiiciiicieecee et 0
5. Total profit (loss) on disposal of short-term iNVeStMENtS.............c.ccoeuiieiciiieiieiceeee e 0
6. Consideration received on disposal of short-term investments.............ccccoeuoeiciinenenineneeeis 0
7. Book/adjusted Carrying ValUE, CUITENE YEAT.........c..cvuivrirerereireseseiesses st ssssessesesss s sessssss st sssessssasses s sesssnssssnsnns
8. Total valuation @IOWANCE............ccurerieeireiereieseiresicees et
9. SUDLOLAI (LINES 7 PIUS 8)...evrvueeeeereuieeasiseeseesseiseeseessees ettt bbbttt
10. Total nonadmitted @MOUNTS........c...cuuiiiiiiiiii s
11. Statement value (LIN€S 9 MINUS 10)........cccvirrrrieiieieieieie et ies e ses st sse s ses e ses e senes 0 0
12, INCOME CONBCLEA QUIING YEAT ..ottt bbbt seen 0
13, INCOME EAMEA AUING VBN, 1.e et teeerss et seseesseeseeseessessesseesses e sses e et s E e £EE s EE Rt 0
(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:.........c..cceveeveveeerviseerrerennns




Annual Statement for the year 2006 of the

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors and Insurance Futures Options Owned

1. Book value, December 31, Prior YEAr (LINE 8, PHIOr YEAI)........c.cuiuireriesieeiseisessetessssssse ettt s st sss st s s s s st s bbbt bbbt bbb en
2. Cost/option premium (SECHON 2, COIUMN 7).......ciueiuiueiireiiieisiieisstet et ettt ss sttt st b s b s a8 s 84t s a8 se bbbt bbbttt
3. Increase/(decrease) by adjustment (Section 1, Column 12) plus (S€Ction 3, COIUMN 13)......c.ciuiiiriiieiieieie et snaes
4. Gain/(loss) on termination:

4.1 Recognized (SECHON 3, COIUMN T4).......cciiiiiiiieiiieiieietse ettt bttt

4.2 Used to adjust basis of hedged item (Section 3, Column 15).
5. Consideration received on terminations (SECHON 3, COIUMN 12).......c.cieiiiirieiiiieieisrisse ettt s ettt bbb bRttt
6. Used to adjust basis on open contracts (SECHON 1, COIUMN 13).......c.ieiiiiiieieieistieiie ettt bbbttt

7. Disposition of deferred amount on contracts terminated in prior year:

0 T - otoT 312 OSSP PTP TR
7.2 Used to adjust basis 0f NEAGEA I1BM..........ccceiiieiiiicece st bbbttt bae b e

8. Book value, December 31, CUMTENt YEAr (LINES T+ 2 4 3+ 4 =5 =8 = 7)..uvuvvueveiierierissiiesssisssess st ssse s sttt ss st nen

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Options, Caps, Floors and Insurance Futures Options Written

Book value, December 31, prior YEAr (LINE 8, PHIOT YEAT).........cuiureuriieieiereisesisiseisssessesssessessessssessesse s ss st es s s s s ss st se s st ae s bbb bbbttt
Consideration reCeived (SECHON 2, COIUMN 7)........c.cuiieiiiiiieeieteie ettt sttt b sttt es bt et s s b et bbbttt beba ettt eb st bbb e bs b et b s et bbb eban bbb s et s st benee

Increase/(decrease) by adjustment (Section 1, Column 12) plus (SECtON 3, COIUMN 13)......c.ciiiiiieieiie ettt bbb b bebees

o~

Gain/(loss) on termination:
4.1 Recognized (SECtON 3, COIUMN 14).......cciviieeieeietece ettt ettt bbbt a bbb bbbt en bt s s s aas e
4.2 Used to adjust basis (SECHON 3, COIUMN 15)........cvieiiiiiieeiietesteee sttt s s s e sa s ss s st

5. Consideration paid on terminations (SECHON 3, COIUMN 12)........cciiiriiiieeice ettt bbb bbbttt b s st bt st en st e b s s b s s en s st b nae

6. Used to adjust basis on open contracts (SECHON 1, COIUMN 13).......c..cuiiiiiieiieeeiies ettt sttt ss bbb s sttt et bbbt ss et a et aen b s banen

7. Disposition of deferred amount on contracts terminated in prior year:
7.1 Recognized
7.2 USEA 10 @UJUSE DASIS.......vveieiiii ettt

8. BOOK Valu, DECEMDET 31, CUITENE YEAI........c.cviiieieiieirieitiie sttt ettt sttt b e b2 s s bbb sa b s et s bbbt bbb et s b s s s bbb A a et bt b s bt beb et n s as

43 1/9/2007 1:41:31 PM



Annual Statement for the year 2006 of the

SCHEDULE DB - PART C - VERIFICATION BETWEEN YEARS

Swaps and Forwards

1. Book value, December 31, Prior YEAr (LINE 8, PHIOF YEAI)........uvuirrurerereeeeesesseeseesesssseesesesssessessessasssessessssssssessessssssessessnsssssssssessssssssessassssssssessssasssssessassanssessassasssessns

Cost or (consideration received) (SECHON 2, COIUMN 7).........cveriiireirerereireisesieieeesssessase s sss st ss sttt s s s see 82 £ a8 s 888 Rs bbb s st

Increase/(decrease) by adjustment (Section 1, Column 12) plus (SECtON 3, COIUMN 13).......c.cviviiieeiieicsecee ettt naes

> wN

Gain/(loss) on termination:

4.1 Recognized (SECHON 3, COIUMN 14)........oiiirieeireiieiiereseire s aeseese e esseesse ettt ettt enss s s s s sresnns

4.2 Used to adjust basis of hedged item (Section 3, COIUMN 15).........cciuiurirereireiieeieeirereee ettt seeees

5. Consideration received (or paid) on terminations (Section 3, Column 12)

6. Used to adjust basis of hedged item on open contracts (SECoN 1, COIUMN 13).......c. ettt ees sttt een

7. Disposition of deferred amount on contracts terminated in prior year:

T.1 RECOGNIZEM. ... oo eceeeseeseese ettt Re 288282828 se 2884284288488 2 R8s 88t bbbttt

7.2 Used to adjust basis 0f NEAGEA IEM............cvcuiiiricee ettt bbb

8. Book value, December 31, CUTENt YEAr (LINES 1+ 2+ 344 =5 - 6 = 7).ttt sess sttt bbb bbbt

SCHEDULE DB - PART D - VERIFICATION BETWEEN YEARS

Futures Contracts and Insurance Futures Contracts

1. Book value, December 31, Prior YEAr (LINE 8, PHIO YEAI)........c.cuiuireriescieiseiieisstes sttt sttt sss st s s s s st s s bbb e s s s bttt bbb s

2. Change in total variation margin on open contracts (difference between years - SECtion 1, COIUMN B)...........cocueiivriiireiciniiieiesie et

3.1 Change in variation margin on open contracts used to adjust basis of hedged item (Section 1, COUMN 11)......c.cvieiiiiieiiciieise et

3.2 Change in variation margin on open contracts recognized (difference between years - Section 1, COIUMN 10).........cceeierimrenieieee s

4.1 Variation margin on contracts terminated during the year (Section 3, COIUMN B)...........cccceviuriiireiiniriessesieie s
42 Less:

4.21 Gain/(loss) recognized in current year (Section 3, ColumMN 11).....c.covierevieenenieieese e

4.22 Gain/(loss) used to adjust basis of hedge (Section 3, COlUMN 12)........cccovvrvviriinierenieesieiees 0
4.3 SUDLOtal (LINE 4.1 MINUS LINE 4.2).......coiueireieiiieieiteissieiee ettt s et b8 1881032144280 8 bbb e bbbt n sttt

5.1 Net additions to cash deposits (Section 2, Column 7)..........

5.2 Less: Netreductions to cash deposits (Section 3, Column 9).

6. Subtotal (LINES 1 =24 3.1 # 3.2 - 4.3 5.2) ..ot

7. Disposition of gain/(loss) on contracts terminated in prior year:

T4 RECOGNIZEM........oucuveiiteii ettt st ee bbbt b e b eb bbb b et b s b bs bt bbb s eebAs st bbb s s b bee b bt b st b s net et

7.2 Used to adjust basis 0f NEAGEA IEM.......c..cuviieiiieee bt

8. Book value, December 31, CUITENE YEAN (LINES B+ 7.1 + 7.2)......ccviuiiiecieieiiiiesicteee ettt ettt st e bbb b ase et bbbt aa bbb st et s st st a s nae b baen

SCHEDULE DB - PART E - VERIFICATION

Statement Value and Fair Value of Open Contracts
Statement Value
Part A, SECHON 1, COUMN 0.ttt ie bbb
Part B, SECHON 1, COIUMN 0.ttt
Part C, SECHON 1, COIUMN 0.t
Part D, SECtioN 1, COIUMN 9 = 12........iiiiiiiii bbb bbb
LINES (1) = (2) + (3) + (A)-.rvevvrseseeeeseeeesseseeessseesessesessseesessees s sese et 4254250284514 11448441t

Part E, SECHON 1, COIUMN 4.......oivirieireisiiceiete sttt bt s ettt
Part E, SECHON 1, COIUMN 5.ttt sttt sttt
LINES (5) = (B) = (7):vuevuurvererersiesesssssssissssessessse st ssessessses e se st bse s bt 4244254242402 28 R8s R AR AR bR Rt

© N o ok ow =

Fair Value
9. PartA, Section 1, Column 11....
10. Part B, Section 1, Column 11....
11, Part C, SECtON 1, COIMN 1. ..o bbb
12, Part D, SECHON 1, COIMN O......uiiiiiiiiiiiiii bbb
13, LINES (9) = (10) # (11) + (12t eeeeesseeeseessssseeesesesssees s ssees s esess s eees s sees et e eeee et ettt eeesree e

14, Part E, SECHON 1, COIUMN ...ttt sttt
15, Part E, SECHON 1, COIUMN 8.......o.oovrieeiceeee ettt ettt a ettt a bbb s e ees ettt bbbttt s et
16, LINES (13) = (14) = (15).uuruiurrereeesiie i stessse s ssassse s sse e bse s8££ 8828288408802 8 4182580588 s s8R R e Rttt

44 1/9/2007 1:41:31 PM
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Annual Statement for the year 2006 of the

SCHEDULE DB - PART F - SECTION 1
Replicated (Synthetic) Assets Open

Replicated (Synthetic) Asset

Components of the Replicated (Synthetic) Asset

1 2 3 4 5 Derivative Instruments Open Cash Instrument(s) Held
Replication 6 7 8 9 10 1 12
RSAT NAIC Designation Statement Fair Fair Statement Fair NAIC Designation
Number Description or Other Description Value Value Description Value CUSIP Description Value Value or Other Description




Annual Statement for the year 2006 of the

SCHEDULE DB - PART F - SECTION 2

Reconciliation of Replicated (Synthetic) Assets Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Number Total Replicated Number Total Replicated Number Total Replicated Number Total Replicated Number Total Replicated
of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
BEGINNING INVENTONY......vviiiiieiiiieiieicieiiece et sisieses | ankessessssssssssessessnssnsassnssnses | aesessessssassassessensnsansessnsnses | sessessssessessessnsessessesesseses (0 P (0 P (0 (01 (01 (01 (01
Add:  Opened OF ACGUINET trANSACHONS..........cveuriviireireiiiiireieiries | rssassessessesessessesssssssesssssans | ssesessessessesessessessssassassnssnn | essessessassnsessessnsessessesansasse | assessessssnsessnssnsessassesensasse | nassessssassassesansansessesansansasns | nessessesassassesnsassessasansessasss | 1esasssssassessesnsansessesansessasns | 1esessassessnsansassessassnsassessnsan | essessesessossesansansessesnsonns (01
Add: Increases in replicated asset
statement ValUe..........cccooeueiieieeeeee e | eesnsesssnns XXX vrveirnrenenns [ ernnesrennssesessssssessssensssnsenans | eserienesenne XXXvvieieiriiens [ erereerenssssnesesessesessensssninsens | seserinerenns XXX oivevriererenes | ervsneesessnesssssnsssssssssssnsssen | enesesssnes XXX oiveviieierenes | ersnsnenssissssssssssssssensssssessns | evsssesesnes XXX vieieivreiens | e
Less: Closed Or diSPOSE Of trANSACHONS.........cc.cueueuririreiririierres | sebssssssssssssssessesssssssessessses | aesessessesssssssensessssnsessssssses | aesessessssessesssssessssassessnsanses | 4ssessesassessesssssessnsassessnsansen | aesessesassessesssassessessasensasses | aesessesessessesassnssessesssnensessen | ousessesessessesassassesessssensessen | easnsnsessessssessessesassassensensns | oosessesossessessesnssessnssesanson (0
Less: Positions disposed of for
faliNG EffECHVENESS CIIEEMIA. ... vu ettt ieieisiieirees | sesssssssesssssssessessesssessessssns | aesessassessessssessessassnsessesssses | aesessessesasssssessensssansessnsnses | aesessessssessassessesassassessnsanses | assessesssessessssnsessessnsassesses | assessesessessesssonsessessanansesses | assessesessessesassossessessnsessessen | assnsnsessesssnessassesansassensensns | ossessesassessessesnsessessesansen (01
Less: Decreases in replicated (synthetic)
asset statement ValUe.........cvviiiiiiieiesssis | eesiieisnnns XXX iiieinnnnns | arnnisnsnsssssssssssssnsnssnsssnsensns | ceesesenenenee XXX oevririinennnnns | aenennsssnsssnsnsnssssnensnssssnsnses | onserenenees XXX orieerieinnnns | annsnsnsssnssssssnssssssssnssssnsnsns | ovesennnees XXX oviveriieinnnns | arnnsnsnssssssnssssssnssssnsnssssssns | oneneeesnnnes XXX tieiinieinins | e
ENdiNG INVENOMNY. ... vt snsnsssneens | ansessesssssssessnsansessesssanes (0 (O [0 [T [0 R [0 PN (01 o (0 o (0 e (0 R

9¥
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Annual Statement for the year 2006 of the

SCHEDULE F

Showing all claims for death losses and all other contract claims resisted or compromised during the year, and
all claims for death losses and all other contract claims resisted December 31 of current year

Contract
Numbers

Claim
Numbers

3

State of
Residence of
Claimant

)

Year of Claim
for Death or
Disability

5

Amount
Claimed

6

Amount Paid
During the
Year

7
Amount
Resisted Dec.
31 of Current
Year

8

Why Compromised or

Resisted

47

1/9/2007 1:41:37 PM
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Annual Statement for the year 2006 of the

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT

Other Individual Contracts
Collectively Guaranteed Non-Renewable for Other All
Total Renewable Non-Cancelable Renewable Stated Reasons Only Accident Only Other
1 2 3 4 5 6 7 8 9 10 1" 12 13 14
Amount % Amount % Amount % Amount % Amount % Amount % Amount %
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS
1. Premiums WHHEN. ..ot sesssssnens | sssssesssessassessanssensand (VR 09,9, GO PR R D9, GO R S 09,9, GO R U D99, GO T T D9, GO R U ), 9,9, GO R XXX.....
2. Premiums €amed..........cccoviuiiiiniiiiiiinisissie s | e (U 20 O PN PO D0, O O PR 90,0 O N PO 20,9 O BN 00 O PPN PO D0 O N O XXX.....
3. INCUITEA ClAIMS.......ooiiiiiiii s | siesbessiessessensientan (N I 0.0 | oo | e 0.0 [ oo | e 0.0 | oo | e 0.0 [ oo | s 0.0 | oo | e 0.0 [ oo s 0.0
4. Cost CONtAINMENE EXPENSES. ......cuuerreerceeereieeeressesseeseessssssesessessasssessessas | setessssssessessssssessessn (0 0.0 | | e (00 P IS 0.0 | oieeeieeieeseieeisnnne | cereenenenns (00 S (ST 0.0 | i | ceeeenenns (010 RS PP 0.0
5. Incurred claims and cost containment expenses (Lines 3 and 4).......... | wooeevreveerreeerernnad (0 0.0 e () 0.0 | i (0 0.0 | oo (| 0.0 | o 0 v 0.0 | oo (1 0.0 | oo 0 e 0.0
6. INCrease in CONraCt IESEIVES..........oouuuiirierieiiinirieriiseissisesisesinnies | sessseeesisesssesseniend (N I 0.0 | oo | e 0.0 [ | e 0.0 | oot | e 0.0 [ oo | s 0.0 | oo | e 0.0 [ s 0.0
7. COMMUSSIONS (B)..ruurerrerereeeereiseeeeeeeseesseeseeseessssssssessessssssssssssessessessseses | seessssssssesssssasssessenes (0 0.0 | | e (010 o IS (00 U ISR (00 S ST 0.0 | | e (010 RS S 0.0
8. Other general iNSUraNCE EXPENSES..........coeveveevrveevisrerisssessesesesesesensess | evessessssssssssssssssesand (0] 0.0 oo | e 0.0 | ieeieeeseieiseieieerens | cveeeeiens 0.0 | ieereeeeieeeeiereesnens | cevereinenns 0.0 | oo | e 0.0 | ieecerseceeeeeesnees | e 0.0 [ oo | e 0.0
9. Taxes, liCenses and fEeS..........couuiriniinriiiiirenrssinsines | sevssseesinesi s (N I 0.0 | i | e 0.0 [iieinieineiieniieinens | e 0.0 | oo | e 0.0 [iiineneineniserseninees | ceveeerees 0.0 | oo | e (OO O T 0.0
10.  Total other eXPeNnSES INCUITEM...........ovvururerrieneeneerrereeseesrneseesesenessenees | seeesssssssssssssesssessenes (0 0.0 e (0] (010 I (0 0.0 | oo (0] (010 (R 0.0 | oo (0] (00 0 0.0
11, Aggregate write-ins for ddUCHIONS...........covuevivrverieiscreies e eieins | ceeveesessssesissenseseenad (0] I 0.0 e () 0.0 | i (0 0.0 | oo (1 0.0 | o (0 0.0 | oo (1 0.0 | oo 0 e 0.0
12. Gain from underwriting before dividends or refunds...........cccocoevvieviins | covvverneirireiieenienenad (010 I 0.0 | oo 0] e (010 (010 IO 0.0 | oo (00 [P (010 (1) 0.0 | oo (010 [P (010 0] o 0.0
13, Dividends OF FEfUNDS........cvurveirercrieieeese e sssssnssnes | sensssssnssesssssenssessanes (01 0.0 | | e 0.0 | oo | s 0.0 | oo | e 0.0 | oeieinerereseeenrenens | e 0.0 | | e 0.0 | 1oerieerenrmeensrnsensens | coverreeees 0.0
14, Gain from underwriting after dividends or refunds...........ccccevveeeverviies | covvveiseireerieisieeenad (010 IO 0.0 | oo (0] O (00 (010 I (010 I R (0} IO (010 (1} 0.0 | oo (0] IO (00 0| overeeenad 0.0
DETAILS OF WRITE-INS
T10T. s | et (U I 0.0 | oo | e 0.0 | e | e 0.0 | oo | i 0.0 | e | i 0.0 | oo | e 0.0 | oo | e 0.0
1102, ettt | et (U 0.0 | e | e (0 RN ISR (00 PR ISP 0.0 | e | e (00 PR ISP 0.0 | oo | e 0.0
103, ettt n et ante | aetesetetensenentntennees (018 IO 0.0 | e | e (010 TR ISP (010 SRR ISR 0.0 | oo | e 0.0 | e | e 0.0 | e e 0.0
1198. Summary of remaining write-ins for Line 11 from overflow page........... | cooeeeeeveereeveeernne, (0} 0.0 e () 0.0 | oo (0 0.0 | oo (1) 0.0 | o 0 e 0.0 | oo (1 0.0 | oo 0 e 0.0
1199. Total (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE).....cvvversrrersrer | overssrerssnssssssesceens (V] [ (00 [ (] [ (0 (V] [ (0 (] (0 [V (00 (] [ 0.0 | v () [ 0.0
(a) Includes §......... 0 reported as "Contract, membership and other fees retained by agents."
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Annual Statement for the year 2006 of the

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (continued)
1 2

Other Individual Contracts

3 4 5 6 7
Collectively Guaranteed Non-Renewable for Other Accident
Total Renewable Non-Cancelable Renewable Stated Reasons Only Only All Other

PART 2 - RESERVES AND LIABILITIES

A. Premium Reserves:

1. UNEAMEA PrEMIUMS......ocvuiieiriireiiie ettt sr s ssnnns
2. Advance premiums...
3. Reserve for rate credits.....................

4. Total premium reserves, current year...
5. Total premium reserves, prior year...

6. Increase in total PremiUm FESEIVES. .......ccuiiiuicrereeteiesitsess ettt essssesessssereressesessnsssersssaesesaes

Contract Reserves:
1. AQItIONAI TESEIVES........oveivieceecic sttt sttt bbb
2. Reserve for future contingent benefits..
3. Total contract reserves, current year....
4. Total contract reserves, prior year

5. INCrease in CONrACE FESEIVES.......c.ciuiueiiietiiies sttt sttt s s s sns st naa

Claim Reserves and Liabilities:
1. TOtAl CUITBNE YBAN.........cviveiiceicecteeeee ettt bbbt
2. Total prior year

3 I CTEASE 1. vttt sttt ettt

PART 3 - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES

Claims Paid During the Year:
1.1 On claims incurred prior to CUMTENE YEaT.........cccucecvierircieieee e
1.2 On claims incurred during CUMTENE YEaI...........ccoeuiieiiieieieieiesie e ssees
Claim Reserves and Liabilities, Dec. 31, Current Year:

2.1 On claims incurred prior t0 CUMTENE YEAT...........cccueevevvieeiecreeteee e
2.2 On claims incurred dUriNg CUITENE YEAT........c.ceeveveerererisieeiies et sss s ssssessssseeas
Test:

3.1 LINE 1A PIUS 2.1 bbb
3.2 Claim reserves and liabilities, Dec. 31, prior year...

3.3 1IN0 3.1 MINUS LINE 3.2 | o

PART 4 - REINSURANCE

Reinsurance Assumed:

1. Premiums WHHEN.........ccveiiiiccee ettt sr et
2. Premiums earned..
3. Incurred claims......
4, COMMISSIONS......ooveiveieieieitetestet ettt se sttt st bbb b s ss ettt es et enb st sss s sntenea

Reinsurance Ceded:

1. Premiums WHHEN.........ceveiiec ettt sr s na e
2. PremilUms BAMEM..........c.cevuiuiieiieicieieee ettt st naes
3. Incurred claims

4, COMMISSIONS. ....voieeveieieiscestestesstesiss et se sttt ess st s bttt st ettt ettt sttt n st e




Annual Statement for the year 2006 of the

SCHEDULE H - PART 5 - HEALTH CLAIMS
1 2

Medical

Dental

Other

Total

Direct:
1. Incurred cla

2. Beginning cl

IMIS.c vttt nn

laim reserves and liabilities.............ccoevvriericieereecseinns

3. Ending claim reserves and liabilities.............cccoevererserierereiriennn,

4. Claims paid

B.  Assumed Reinsurance:

5. Incurred clai

6.  Beginning cl

IS, cv ettt

laim reserves and liabilities..........cccovvvreeeveresesenens

7. Ending claim reserves and liabilities..........cccverrrerrnerercrinenenerinins

8.  Claims paid

C. Ceded Reinsurance:
9. INCUITEd ClAIMS......ereeereieecie et
10.  Beginning claim reserves and liabilities.............ccooevrineeninncnenns
11, Ending claim reserves and liabilities.............covurrrrrnierneninieirieinenes
12, ClaimS PAIG. ...t st snsees
D. Net:
13, INCUITE ClaIMS.....cooeiieiee et
14.  Beginning claim reserves and liabilities.............ccooevrivieninncnenn.
15.  Ending claim reserves and liabilities...........cccooeurrurirmrencenerneencnrien.
16, ClaimS Pad.........coiveiieeicieicsie et

E.  NetIncurred Claims and Cost Containment Expenses:

17.  Incurred claims and cost containment expenses............cc.ccceveevrierennes
18.  Beginning reserves and liabilities............cc.eviverieieieeersicsieeess
19.  Ending reserves and liabilities. ............cccovoevriereiiverieieeeeeeeeeien
20. Paid claims and cost containment EXpPENSES............cc.ccevevevreirerreeennnn.
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Annual Statement for the year 2006 of the

SCHEDULE S - PART 1 - SECTION 1

Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities
Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 11 12
Reinsurance Funds
NAIC Federal Type of Amount of Payable on Modified Withheld
Company ID Effective Reinsurance Inforce at Paid and Unpaid Coinsurance Under
Code Number Date Name of Reinsured Location Assumed End of Year Reserve Premiums Losses Reserve Coinsurance
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Annual Statement for the year 2006 of the

SCHEDULE S - PART 1 - SECTION 2

Reinsurance Assumed Accident and Health Insurance Listed by Reinsured Company

as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 1 12
Reserve Reinsurance Funds
NAIC Federal Type of Liability Other Than Payable on Modified Withheld
Company ID Effective Reinsurance Unearned for Unearned Paid and Unpaid Coinsurance Under
Code Number Date Name of Reinsured Location Assumed Premiums Premiums Premiums Losses Reserve Coinsurance




Annual Statement for the year 2006 of the

SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year

1
NAIC
Company
Code

2
Federal
D
Number

3

Effective
Date

1

Name of Company

5

Location

6

Paid Losses

7

Unpaid Losses
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Annual Statement for the year 2006 of the

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 Outstanding Surplus Relief 13 14
8 9 11 12 Funds
NAIC Federal Type of Amount Modified Withheld
Company ID Effective Reinsurance In Force at Current Prior Current Prior Coinsurance Under
Code Number Date Name of Company Location Ceded End of Year Year Year Premiums Year Year Reserve Coinsurance

14°]
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Annual Statement for the year 2006 of the

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 Premiums for Unearned Current Prior Coinsurance Under
Code Number Date Name of Company Location Type Premiums (estimated) Premiums Year Year Reserve Coinsurance
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Annual Statement for the year 2006 of the

SCHEDULE S - PART 4

Reinsurance Ceded To Unauthorized Companies

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Paid and Funds Deposited Sum of Cols.
NAIC Federal Reserve Unpaid Losses Total by and Withheld Miscellaneous 9+10+11+12
Company ID Effective Credit Recoverable Other (Cols. Letters of Trust from Balances +13 But Not in
Code Number Date Name of Reinsurer Taken (Debit) Debits 5+6+7) Credit Agreements Reinsurers Other (Credit) Excess of Col. 8




Annual Statement for the year 2006 of the

SCHEDULE S - PART §

Five-Year Exhibit of Reinsurance Ceded Business

(000 Omitted)
1 2 3 4 5
2006 2005 2004 2003 2002

A OPERATIONS ITEMS

1. Premiums and annuity considerations for life and accident and

hEaIth CONTACES........ceeeiiiecc e
2. Commissions and reinsurance expense allowances............c..c.coeune...
3. CONrACE ClAIMS......ovveieieciece bbb

4. Surrender benefits and withdrawals for life contracts....

5. Refunds t0 MEMDETS.......cciurieririrresisi st nses

6. Reserve adjustments on reinsurance CEAEM...........couerviiericreesiesseeeeee s

7. Increase in aggregate reserves for life and accident and health contracts

B. BALANCE SHEET ITEMS

8. Premiums and annuity considerations for life and accident and
health contracts deferred and UNCOIIECIE............curvererrernirninises e

9. Aggregate reserves for life and accident and health contracts.

10.  Liability for deposit-type CONTACES..........oveerereererrceeirreeeeereese e
11, Contract Claims UNPAIQ...........c.oeuruerreeereeireerseneereeeeeeees s enes
12. Amounts recoverable on reinsurance........

13.  Experience rating refunds due or Unpaid.............ccccoeeureeneinmeenineineinenenesseiecsenees
14.  Refunds to members (notincluded in Ling 10).........ccciunieriinruniineeniinnineincseeieineens

15.  Commissions and reinsurance expense allowances unpaid

16.  Unauthorized reinsurance OffSet..........coiieiienieieesee s

C. UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)

17.  Funds deposited by and withheld from (F).........cccccooueiviemeiicreiineececseee s
18, Letters of Credit (L).....oveveveieeeeveeeieieiseete ettt e
19, TruSt agreEMENLS (T).....cvueeeuruuresreeeeeereireetseese et st see st et eesse st
20, OtNET (O):eerieeuirreseeesinses s seese s
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Annual Statement for the year 2006 of the

SCHEDULE S - PART 6

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement RestBated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and iNVESLEA ASSELS (LINE 10).......cciueiriierierieieiiieieieisisese st esse s ssessssestessess | s1esessessessssessessessssassessessssessnssesesses | axessnsassessesassessassessssensassasansensessntes | otessesesssssessesessassessssansassesnsansasss 0
2. REINSUTANCE (LINE 14)... .. eeeieeieereeeeiseeeseeee st ise st st see st st es st sssee e st sse et essesta | £etseeseeteessessessessantanssessessesssessessess | 28eekaessessessansanssesensantsessessessnssnssns | 4esssosssessessessomssessessenssnssesnnsssnens 0
3. Premiums and CONSIABIAtIONS (LINE 13)......cuiieirireirieiiriseissseisniseisisssssssessesseesssssssssessssessssnssns | essssessessessssessessssessessessesassessessesess | assesassssessesessassessssessassessssassansasans | sossesssssssessessnssnsessesessnsassessnsnses 0
4. Net credit for Ceded MeINSUIANCE. ..........c.ierreerieiieisee sttt sseens | wrseesessssessssenens XXX roeirietiserieiies | reeessssssssssssissssessssss st sns s sessans | sesssssessesssssenssessensenssenseeseeennan 0
5. All other admitted @SSELS (DAIANCE)............ccuriuiveieiiieisiceeeee ettt sese b b | sasesesessesessssssstessssssessssesesessssesssness | ohenessssessssssesesssnenesassesassssenesnnesenes | sesessesessssesesesamsesessssesnssesesessnsenas 0
6. Total assets excluding separate aCCOUNLS (LINE 24)........c..curiruriricieieireireincreiseieseisseseeseeeees | sosesastesessssesseessessessesssessessssssesan (0 o 0 | et 0
7. Separate aCCOUNE BSSES (LINE 25).......iuierurireiriirrieieieiesseieisinsseessssssssseesssesssssesessessesssssssessess | essssessnssessssessessesessessessesassessessesess | assesassssessesassassessssessassessssensassesans | sossessnssesossesnssnsassesassnsassesansnses 0
8. TOtal @SSELS (LINE 26).....c.ceucerreeceeeeisireeseeseeeseee et se st ses ettt sssess st esssessessensns | sbessstnssassastesssastessesssessessassssssn (0 0 | e 0
LIABILITIES, SURPLUS AND OTHER FUNDS (Page 3)
9. Contract reserves (Lines 1 and 2)
10.  Liability for deposit-type CONTACES (LINE 3).......c.ivevieereiereiieeieieieiisse sttt s s teseessssesas | esesessssssssssesissssesssssssssssssessessnsass | sassesssssssessesassassessssessssessssessansesans | sessesssssnsessesssnssessssesssssessssasssses 0
11, Claim reserves (Line 4)....
12. Member refunds/reServes (LINES 5 HTOUGN B)..........oueirireieiiririsierisisiseiessieessesssssssssssssns | sesessesssessessassssssessessenssessessesssnssesss. | 1assessasssessessesssessessassssssessassenssnssnss | ssessossarssessessesssessessesssnssnssnssnnsns 0
13.  Premium & annuity considerations received in advance (Line 7)
14, Other CONract lADIHIES (LINE 8)........vureuruereriirciisciriirsieseseiiesseeeseeseesesssesesssssseesessessesssssssesessssss | sesesssssessessassanssessasserssessessesssnssesss | 4assessasssessessesssessessessssssessassenssnssnss | ssessessasssessessesssessessesssnsssssnssnssns 0
15.  Reinsurance in unauthorized COMPEANIES (LINE 271.2)......c.cuuiuieieeiiirireeieiseies s s ssssessssesesas | sessesessessessssessssssessessessessssessessssess | assessssssessesessossessssessassessnsassansanans | sessessessnsessessssssessesessnsessesansnses 0
16.  Funds held under reinsurance with unauthorized reinSuranCe (LINE 21.3)........ovovrrinrnniines | eermereemeieesesereseessesesesessessssssssens | sesseessesseseeseens XXX vieveeieisiierieies | eveeveeiseesessssssesessesses s ssnees 0
17, All Other ADIlIIES (DAIANCE).........uevreriieiieiieisiieise ettt ss st ssess | etsesensassessnsessessesensassansesansensessesass | Hassesassssessesassessessesessansessnsassansanans | sensesssssnsassesnssssessesanssnsassasansanses 0
18. Total liabilities excluding Separate ACCOUNES (LINE 23).......cu.ruurierreeererneereireirneeseireeneessessssesssens | setesssessessesssssssssessssssnssessessesssnees (0 0 | e 0
19, Separate ACCOUNE IADIIIHES (LINE 24)...........cveuiiiriieieieeiiiseieieeisiieisssestesesssss et essssse s sssssesss | etsssessassessssessessesessessassensnsensessasess | essesassossessesassassessssessansessnsessansanans | sossesssssnsossesosssssessesansansessasansanse 0
20.  Total HAlIIES (LINE 25).......cvvuueerreeerrereeeesereseeresseessessseesssessssesssessssessssesssssesssessssessssssssnce | saesssssesssssssssssssesssssesssssssssssnnes L0 O S 0
21, Capital & SUIPIUS (LINE 30).......ciiiireieiicricieietsiet sttt a st b sseb s eaebessebens | 4essssesessssesessssesessssssessssesesesansesassns | nssssesesseresasnnns XXX oiveetiteiiiieisiins | evivererissesesssisssssssesesesesessssssnans 0
22. Total liabilities, capital & SUMPIUS (LINE 31).......ovuiuieeieieisieiie ettt sssssbeses | setessessessssesssssessssssssssssnsessnsansad 0 | e 0 | oo 0
NET CREDIT FOR CEDED REINSURANCE
23, CONMTACE TESEIVES. .....ouveueveeerritsisisisee sttt bbbttt | Hbsebstsb ettt 0
24.  Claim reserves
25, MeMDET rEfUNAS/TESEIVES. ........ouiieiieiiiiiiei it | Sbsnab bt et s sttt 0
26. Premium & annuity considerations received in advance
27.  Liability for depoSit-type CONMIACES.........c.cvveiveicieieeie ettt ssaess | sebessessessssessstsesessessssessnsessnssntad] 0
28, Other CONTAC ADIIIHIES. ........vc.evuererrrieriicrieiie ittt e | ebseessestees st s 0
29.  REINSUrANCE CEABA ASSEES.........uucuuiieeiiiiciiiiie ittt | Shseb bt 0
30. Other ceded reinSUraNCe rECOVETADIES............ovcuuiiriicicieceiree e | sbseesstas st seed 0
31, Total ceded reinSUraNCe rECOVETADIES..........c..oucuuiiriiiicieieisc e | sbsreb it ess bbb 0
32. Premiums and CONSIABIALIONS.............ccuiuiurieiiiiirineeieciseiseeie st | feesssesessessssssesses st en e ens s nies 0
33.  Reinsurance in Unauthorized COMPANIES..........c.viriiriiiriirieiieieiessese st sesessssesns | sresessessessssessassessssessessessnsessnsnsed 0
34. Other ceded reinsurance PayableS/OffSELS............ it sssiesiees | feebsessessesssnssnssesssnssnssensensesssnssees 0
35.  Total ceded reinsurance PayableS/OMfSELS. ... ..ot ssissnes | seressessessssessessessssessnsessnsessnsnsed 0
36. Total net credit for Ceded MEINSUTANCE. ..ot | ceseessess s sss st res s 0
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Annual Statement for the year 2006 of the

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Allocated by States and Territories

States, Etc.

1

Is Insurer
Licensed?
(Yes or No)

Life Contracts

2 3
Life Insurance Annuity
Premiums Considerations

4
Accident and Health
Insurance Premiums,

Including Policy, Mem-

bership and Other Fees

5

Deposit-Type
Contract
Funds

Other
Considerations

1. AIADAMAL ... s
2. Alaska.....
3. Arizona....
4.  Arkansas.....
5. California.
6. Colorado......
7. Connecticut.
8. Delaware.....
9. District of Columbia.
10, FIOMIda.. ...t
11.  Georgia...
12.
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland.....
22. Massachusetts
23, MIChIGAN.......oviiiieciieeiei e
24.  Minnesota
25.  Mississippi
26, MISSOUI.......cvivireiieiiicisieseisste sttt
27. Montana..
28. Nebraska.
29, NEVAGA.......coireiieeieie s
30. New Hampshire .
31, NEW JBISEY ..ottt et
32.  New Mexico.
33.  New York....
34. North Carolina.
35.  North Dakota...
36. Ohio.............
37.  Oklahoma
38. Oregon
39. Pennsylvania...
40.  Rhode ISIaNG........cocveieieiiciieicecee s
41.  South Carolina
42, SOUth DAKOA.......evrieirieieieissieieisessise e
43, TENNESSEE.....coiveeeerireiieereieee sttt sssnnes
44, Texas..
45, Utah.....
46. Vermont...
47.  Virginia....
48.  Washington.
49.  West Virginia...
50. Wisconsin....
51.  Wyoming.........
52.  American Samoa.
53. Guam..............
54.  Puerto Rico.....
55, US Virgin ISIands...........cuveevrreeermniierinerseiennesesssieenescsissienens
56. Northern Mariana Islands....
57. Canada........ccccooeerrrrennne
58.  Aggregate Other Alien
59, SUDBLOLAL.......cveiviecreecccc e
90. Reporting entity contributions for employee benefit plans...............
91. Dividends or refunds applied to purchase paid-up additions
ANA ANNUILIES. ..ottt
92. Dividends or refunds applied to shorten endowment or
premium paying period
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS...........cveuereueerereeenereirieie e
94.  Aggregate other amounts not allocable by State
95.  Totals (DIreCt BUSINESS)........ruererererrririnrisnissssessnnsseessssssssessssenes
96. Plus Reinsurance ASSUME............cccovueeirevererererniiereiseeseiseeseesnnes
97. Totals (All Business)...........
98. Less Reinsurance Ceded
99. Totals (All Business) less reinsurance ceded............ccceveverriennnee.
B80T, ittt ettt sttt et bbbt a s n e nn st et et
5802, ettt ettt ettt bbbt R s a et en et
5803, itttk bbb b st a s n st st en et
5898. Summary of remaining write-ins for line 58 from overflow page
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)
9401.
9402.
9403.
9498.
9499.

Explanation of basis of allocation by states, etc., of premiums and annuity considerations.

(@) Insert the number of yes responses except for Canada and Other Alien.
(b) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Col. 4 or with Schedule H, Part 1, Column 1, Line 1. Indicate which:

59

1/9/2007 1:41:58 PM




Annual Statement for the year 2006 of the

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. AIBDAMA. ... AL [ ritieieniieiiieiiieniienes | cereenienssesiensiesssssses | crresseesesssnssssessssssnsas | ansssssssessssssessnsssessns | sesssensssensnssenssssnsnnsa | evssessssssenssessnesens 0
2. AIBSKAL e AR eieieieeisiieenisisenees | cereesiineessesesseessesesas | eeessesesssessessesssnssnssne | seesessessssssssssssnssssnes | essessssssessnsanssessansassns | eeeseemesseessenenens 0
30 ATIZONA. et AZ [ coieieiisisiieineinenienns | reeenresesenensesenssesnes | eessssessssssnssssssssssssens | ressessesssssessessssnsns | aeseesessansensssssmnsansanss | ceseeseriseserinensenes 0
4. ATKANSAS.....coceieieeiieineineneeenissinseesnsssessensessessnessessessesssesessess s AR | dttetissisessessssssnsssnsenes [ sreesesssessessssensnsssnses | sessessensnsnssessssessens | eusesesuessessnnsssssesesas | eesessssssesssnssnnssnsansans | serersesiesieeseenian 0
5. California.....cceeereeeeireeereireieiseireieisneeneiseesssesseseesesssesssssssnessesseess O | drttsntsssssssssessessessens | eeseesnssssessessassssssesss | ensesseesssssessesssnsnsses | nessessesssssnssesssnssssnes | exsesssssnessnsenssnnsansanss | seeeeseseeeeeninsens 0
6. C0lOrado.......ocuueeeeeireireieineireieineineiseensseneeseessssenssssssessssesseesess OO [ iatnsnsanssssssssesssessensens | eeseesssssesssesseesssesss | ensssseessessessesssnsnsses | sessessensassessesssnsnsnes | essessssessssntessannsansanis | seeeseesseseensierineens 0
7.
8.
9.
10.
11.
12.
13.
14.
15.
16.
17.
18, KENMUCKY ...ttt s KY [ oetetieeeieieiieesienennns | eersssessessesssssnssnsessnne | sensesssssnsesesssssnsessnses | ansessssessessessssessansessns | aressesessansessnnansansonsnne | sevesesssssesesesssnsans 0
19.  Louisiana
20.
21, MAIYIAN.......cirieceee e MD [ etieiisieniereiienieienies | covnreesnsesessesssnsessnsens | eeesessessensessnnensessasense | nessesesssnsessnsessansensnnes | assssessessensesansensessasans | eressesessensesessneinees 0
22, MaSSACUSELES.........cuuiereicireics s MA i | cerernseieeesenieessensenns [ ceesensssesesensensensesses | seesessenssessessensnesensees | eesessennssssssssassssnsansns | soeeseeeessneneseneeens 0
23, MIChIGAN... .t MU coeieeieiieissienienieiens | eeesnressessesessensanssnsnne | nessesenssnnensensnsensessnses | ansensnsensessessnsensessesans | aressssessensessnnensansensnne | sevsessnssssesesessnnens 0
24, Minnesota
25.  Mississippi
26, MISSOUI....ovurvriuiretcereieeiseeseie st
21.
28.
29.
30. New Hampshire
31, NEW JBISEY...oieicicicsiess sttt sttt sss s nsnes INU | erertereieiesseesssseeens | eeresssssssnsssssenssnssssns | sessessesssnssnssesssnssnsses | sesssssessnsssssssssnsssssnes | assnssnsssnssnsnsssssansensas | seeeessesssssessnssanens 0
32, NEW MEXICO......cvieeiriiererieeieeerie et NM s | e | s | renenseeseneeeesssseses | sersesssssessssssssmsssssnses | corererseenerennesens 0
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43
44,
45,
46.
A7, VIEGINIA.....veceeeeiecicete ettt VA [ iiieinireiseiisenesiens | ceeesseieesessessessssssenns [ oeesssasessssessensssssssses | nessssenssssssssenssnssessees | eusessssessnsanssssssnsansss | soeeseesmeseessnneeens 0
48, Washington.........ccooeerrrerninrseneneeesnenseseessesseeneenssssesnenss WA | eiiiiisissiisiisisnissienns [ reeseiissiseiseiseisssisnines | seeseessiisessssssssssssnseees | euseessessessssssusnessnssnsns | nessessmssesssnssnssansansans | sevseeseeesssenensenn 0
49, WeSt VIrginia........ccooovvveverriirereniereieeeeesnssesssennesessssessesssessens s WV [ | s | creiieiesiesessssessesesenns [ evessessssnsssenssssnsessnses | ausessssessesssssnsensessnsans | crevessessessesssssnsinses 0
50, WISCONSIN.....oceuierirreeieieieeneieineeneieesseenesseensensessesnsssnessssssssessss W | ittiiisiissississiinnissssnes [ enniensssnsensenssnsenssses | nennesssnssensssssnssesssssens | eusesssessessesensesssnssnsns | eessesmnsssssssnsssnssnsans | sevseeseessseessensenn 0
51, WYOMING...oiiiiiiiriiieiiereiereiesersneiiensssessesessssessssessssesssssessssessss WY | ttitiitssssssessssssssssessnss | sensessnssnsessnsessansessnses | asesessessassesessessassensns | anessesasssnsessnsassansesnse | esssessensessnsesssssassnnan | svreressessessesinsessenns 0
52, AMENICAN SAMOA. ......cviieieeereeereeeereieeesseeseeseessssesessssessessesssessesan AS | coeiiitiieiiniinenisensnnnnns [ eenrerseenseeenssnesesssnnes | nessensesssensessensensessens | susessesssenesessenssssnsns | eeusessensessssssnnsennantans | seresessssiseeeneens 0
53.
54.
55.  US Virgin Islands....
56. Northern Mariana ISIands............cccooevereiriierieieeseee e, IP [ eeiiiiirerierersenenessens | coversssessessessssessensesens | cresessessesnesesssssnsensnns | essesssnsensnsessnsnsessesas | assessssessessessnsensessnsans | crevsesessessesssssssinee 0
57, CANAUA......ce ettt CN [ | s | e [ oenessseeeneessessssssnes | sevseiessssssssssssssissssses | ceneeesneenesesnsenens 0
58.  Aggregate Other AlIEN........c.cccevvviveicveieeeeeee e OT | cetetieresrrinersessensssenses | euersesesssssesssnssssssessnse | snsesssssssessesssssssesseses | snsessssessessessssssssnsessns | anessssesssssessssansansessnne | sevesesssssesnsessssns 0
59, TOAIS....eoceieieee ettt | feetenasent st nees (O [ (U [T (V) [T (V) [ (O [ 0
60 1/9/2007 1:42:00 PM
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Annual Statement for the year 2006 of the

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART
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Annual Statement for the year 2006 of the

SCHEDULE Y (Continued)

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
4 5 6 7 8

1 2 3 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)




Annual Statement for the year 2006 of the

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.

MARCH FILING
1. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1?
2. Will an actuarial opinion be filed with this statement by March 1?

APRIL FILING
3. Will Management's Discussion and Analysis be filed by April 1?
4. Will the Supplemental Investment Risk Interrogatories be filed by April 1?

JUNE FILING
5. Will an audited financial report be filed by June 1?

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

Responses
ERROR-Enter Response

ERROR-Enter Response

ERROR-Enter Response

ERROR-Enter Response

ERROR-Enter Response

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.
MARCH FILING

© o N>

APRIL FILING

11. Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1?
12. Will the Interest-Sensitive Life Insurance Products Report Forms be filed with the state of domicile and the NAIC by April 1?

13.  Will the Accident and Health Policy Experience Exhibit be filed by April 1?
EXPLANATIONS:

BAR CODE:

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 by March 1?
Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed by March 1?

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

63

ERROR-Enter Response

ERROR-Enter Response

ERROR-Enter Response

ERROR-Enter Response

ERROR-Enter Response

ERROR-Enter Response

ERROR-Enter Response

ERROR-Enter Response

1/9/2007 1:42:07 PM



Annual Statement for the year 2006 of the

Overflow Page for Write-Ins
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Annual Statement for the year 2006 of the

Overflow Page for Write-Ins
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Annual Statement for the year 2006 of the

SCHEDULE A - PART 1

state OWNED December 31 of Current Year

Showing all Real E
6

1 2 Location 5 7 8 9 10 1 12 13 14 15 16
3 4 Expended for
Additions,
Increase Permanent Gross Income Taxes,
Book/Adjusted (Decrease) by Improvements Earned Repairs,
Date of Carrying Value Fair Value Increase Foreign Amounts and Changes in Less Interest and
Description of Date Last Amount of Less Less (Decrease) by Exchange Received Encumbrances Incurred on Expenses
Property Code City State| Acquired | Appraisal Actual Cost Encumbrances | Encumbrances | Encumbrances Adjustment Adjustment During Year During Year Encumbrances Incurred




¢03

Nd 61:¢¥:L L002/6/}

Annual Statement for the year 2006 of the

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Year
4 5

1 Location 6 7 8 9
2 3 Book/Adjusted Expended for
Carrying Value Additions and
Date Amount of Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements
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Annual Statement for the year 2006 of the

Showing all Real Es

SCHEDULE A - PART 3

Including Payments During the Final Year on "Sales under Contract"

tate SOLD During the Year
6

1 Location 4 5 7 8 9 10 1 12 13 14 15 16
2 3
Expended for
Increase Additions, Gross Income Taxes,
(Decrease) by Permanent | Book/Adjusted Foreign Earned Repairs,
Increase Foreign Improvements | Carrying Value Exchange Realized Total Less Interest and
Disposal (Decrease) by Exchange |and Changesin Less Amounts Profit (Loss) Profit (Loss) Profit (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost Adjustment Adjustment [ Encumbrances | Encumbrances Received on Sale on Sale on Sale Encumbrances Incurred
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Annual Statement for the year 2006 of the

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

1 2 Location 5 6 7 8 9 10 1 12
3 4 Book Value/Recorded Increase Increase (Decrease) Value of Date of Last
Loan Date Rate of Investment Excluding (Decrease) by Foreign Exchange Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation

General Interrogatory:

1. Mortgages in good standing $
2. Restructured mortgages $
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

0 unpaid taxes $

0 unpaid taxes $

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

0 interest due and unpaid.
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Annual Statement for the year 2006 of the

SCHEDULE B - PART 2
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Year

1 Location 4 5 6 7 8 9 10 1 12 13
2 3 Book Value/Recorded Increase (Decrease) | Book Value/Recorded Foreign
Investment Increase by Foreign Investment Excluding Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Exchange Accrued Interest Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
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Annual Statement for the year 2006 of the

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 13 14 15 16 17 18 19
4 5 Increase
Additional Book/Adjusted Increase (Decrease) Commitment
NAIC Date Type Investment Carrying Value | (Decrease) by Foreign for Percentage
CusIP Name of Vendor Desig-| Originally | and Actual During Year Fair Amount of Less by Exchange Investment | Additional of
Identification Name or Description Code City State or General Partner nation| Acquired | Strategy Cost Actual Cost Value Encumbrances | Encumbrances | Adjustment | Adjustment Income Investment | Ownership
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Annual Statement for the year 2006 of the

SCHEDULE BA - PART 2

nvested Assets SOLD, Transferred or Paid in Full During the Year

CusIP
Identification

Name or
Description

Location

Name of Purchaser or
i Nature of Disposal

Showing Other Long-Term |
5

6

Date
Originally
Acquired

7
Book/Adjusted
Carrying Value

Less
Encumbrances,
Prior Year

Increase
(Decrease)
by Adjustment

9

Increase
(Decrease) by
Foreign Exchange
Adjustment

10
Book/Adjusted
Carrying Value

Less
Encumbrances
on Disposal

1

Consideration
Received

12

Foreign
Exchange
Gain (Loss)
on Disposal

13

Realized
Gain (Loss)
on Disposal

14

Total
Gain (Loss)
on Disposal

Investment
Income



Annual Statement for the year 2006 of the

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14| 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F
0 Rate Current
r Used Year's Total Gross
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CusIP g| Bond |Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate How Due and During

Identification Description * [n] Char |nation| Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

803
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Annual Statement for the year 2006 of the

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

603
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1 2 Codes 5 6 7 8 Fair Value 11 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
cusIp 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
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Annual Statement for the year 2006 of the

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 14 7 8 10 1 12 13 14 15 16
F
o 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/AC.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

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §$.......... 0.
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Annual Statement for the year 2006 of the

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
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Annual Statement for the year 2006 of the

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 1" 12 13 14 15 Bond

¢} 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
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received

cusIpP g| Disposal Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.CV. 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




€3

Wd ¥e:2v:L L002/6/}

Annual Statement for the year 2006 of the

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

SCHEDULE D - PART 5

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary Changein | Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Disposal Increase/  |(Amortization){ Impairment B/A.C.V. | Changein| (Loss)on on on During and
Identification Description nl_Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13-14) | BJ/AC.V. | Disposal Disposal Disposal Year Dividends




Annual Statement for the year 2006 of the

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 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 Qutstanding
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
E14 1/9/2007 1:42:37 PM
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Annual Statement for the year 2006 of the

SCHEDULE DA - PART 1

-TERM INVESTMENTS Owned December 31 of Current Year

Showing all SHORT:
6

1 Codes 4 5 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non-
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Gross Paid for
g Date Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual Year on Bond Due and Effective | How Amount Accrued
Description Code| n | Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rate of | Paid Received Interest
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Annual Statement for the year 2006 of the

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Used to Other
Contracts or | Maturity, Price, Date Cost/ Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or of Exchange or Option Book Statement Fair (Decrease) of Hedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value by Adjustment ltem Income
Showing all Options, Caps, Floors and Insurance Futures Options Acquired During Current Year
1 2 3 4 5 6 7
Number of Contracts Date of Maturity,
or Notional Expiry, or Strike Price, Date of Exchange or Cost/
Description Amount Settlement Rate or Index Acquisition Counterparty Option Premium
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Annual Statement for the year 2006 of the

SCHEDULE DB - PART A - SECTION 3

Showing all Owned Options, Caps, Floors and Insurance Futures Options Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/(Loss) on Termination 17
Number of Indicate 14 15 16
Contracts Date of Strike Exercise, Other
or Maturity, Price, Date Cost/ Expiration, Consideration Increase/ Used to Adjust Investment/
Notional Expiry, or Rate or of Exchange or Option Maturity or | Termination Book Received on | (Decrease) by Basis of Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Sale Date Value * Terminations Adjustment Recognized | Hedged ltem Deferred Income
SCHEDULE DB - PART B - SECTION 1
Showing all Options, Caps, Floors and Insurance Futures Options Written and In-Force December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Date Other
Contracts or Maturity, Price, of Increase/ Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Book Statement Fair (Decrease) Used to Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value by Adjustment Adjust Basis Income
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Annual Statement for the year 2006 of the

SCHEDULE DB - PART B - SECTION 2

res Options Written During Current Year

Showing all Options, Caps, Floors and Insurance Futu
3

2 4 5 6 7
Number of Contracts Date of Maturity, Date of
or Notional Expiry, or Strike Price, Issuance/ Exchange or Consideration
Description Amount Settlement Rate or Index Purchase Counterparty Received
SCHEDULE DB - PART B - SECTION 3
Showing all Written Options, Caps, Floors and Insurance Futures Options Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 Gain/(Loss) on Termination 17
Number of Indicate Exercise, 14 15 16
Contracts Date of Strike Expiration, Maturity Other
or Maturity, Price, Date of or Closing Consideration Increase Used Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Purchase Termination Book Paid on (Decrease) by to Adjust Miscellaneous

Description Amount Settlement Index Purchase Counterparty Received Transaction Date Value * Terminations Adjustment Recognized Basis Deferred Income
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Annual Statement for the year 2006 of the

SCHEDULE DB - PART C - SECTION 1

Showing all Collar, Swap and Forwards Open December 31 of Current Year

1 2 3 4 6 7 8 9 10 11 12 13 14 15
Date of Strike Used to Other

Maturity, Price, Cost or Increase Adjust Basis Investment/
Notional Expiry, or Rate or Position or Exchange or (Consideration Book Statement Fair (Decrease) by of Hedged Miscellaneous Potential
Description Amount Settlement Index Rec (Pay) Agreement Counterparty Received) Value * Value Value Adjustment ltem Income Exposure

Showing all Collar, Swap and Forwards Opened During Current Year
1 2 3 4 5 6 7
Date of Maturity, Date of Opening
Notional Expiry, or Strike Price, Position Exchange or Cost or (Consideration
Description Amount Settlement Rate or Index Rec (Pay) or Agreement Counterparty Received)




Annual Statement for the year 2006 of the

SCHEDULE DB - PART C - SECTION 3

Showing all Collar, Swap and Forwards Terminated During Current Year

03
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1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/(Loss) on Termination 17
Date of Indicate 14 15 16
Date of Strike Opening Exercise, Consideration Other
Maturity, Price, Position Cost or Expiration, Received or Increase Used to Adjust Investment/
Notional Expiry, or Rate or Index or Exchange or (Consideration Maturity Termination Book (Paid) on (Decrease) by Basis of Miscellaneous
Description Amount Settlement Rec (Pay) Agreement Counterparty Received) or Sale Date Value * Terminations | Adjustment Recognized | Hedged ltem Deferred Income
Showing all Futures Contracts and Insurance Futures Contracts Open December 31 of Current Year
1 3 4 5 6 7 8 9 Variation Margin Information 13
10 1 12
Date of Used to
Number of Maturity Original Current Variation Opening Exchange or Cash Adjust Basis Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized of Hedged Item Deferred Exposure
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Annual Statement for the year 2006 of the

SCHEDULE DB - PART D - SECTION 2

Showing all Futures Contracts and Insurance Futures Contracts Opened During Current Year

1 2 3 4 5 6
Date of

Maturity Opening Exchange or Net Additions to

Description Number of Contracts Date Qriginal Value Position Counterparty Cash Deposits
Showing all Futures Contracts and Insurance Futures Contracts Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 Variation Margin Information
11 12 13
Net
Date of Reduction Gain/ (Loss) Used
Number of Maturity Original Termination Variation Opening Exchange or to Cash Termination Gain/ (Loss) to Adjust Basis of Gain/ (Loss)
Description Contracts Date Value Value Margin Position Counterparty Deposits Date Recognized Hedged Item Deferred
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Annual Statement for the year 2006 of the

SCHEDULE DB - PART E - SECTION 1

Showing Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Statement Value Fair Value 10 1
4 5 6 7 8 9
Description Master Fair Value Contracts Contracts Contracts Contracts Off-Balance
Counterparty or Exchange Agreement of Acceptable Statement Statement Exposure Net Fair Fair Exposure Net Potential Sheet
Traded (YorN) Collateral Value >0 Value <0 of Collateral Value > 0 Value <0 of Collateral Exposure Exposure




Annual Statement for the year 2006 of the

SCHEDULE E - PART 1 - CASH
2 3

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 *

E23 1/9/2007 1:42:50 PM
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Annual Statement for the year 2006 of the

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Date Rate of Book/Adjusted Amount of Interest Gross Investment
Identification Description Code Acquired Interest Maturity Carrying Value Due & Accrued Income




Annual Statement for the year 2006 of the

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits with the State of

Domicile for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1. Alabama........ccccoceiveieieeciceiee

2. Alaska

3. Arizona...

4. Arkansas

5. California.....cccccooevveeveererenreiennn.

6. Colorado

7. Connecticut .

8. Delaware.......ccooueveerersierrirerenennd

9. District of Columbia.............c.......... DC|....

10, Florida.....ccocveveereeierceeeecc s FL{....

11.

12.

13.

14.

15.

16.

17.

18.  Kentucky.....cooovevevererereeieiennn,

19.  LOUISIANA.......covrrrerriireicsiseieiias

20.

21.  Maryland

22.  Massachusetts..........ccooovrrerrerrnnnen.

23, Michigan........ccocoeveeivesiereineienenad

24, MiNNESOta......ccovverrereerrreriieiriienins

25, MiSSISSIPPi...ucvrrerreriirerirreisrieisenenns

26, MiISSOUS....vuvveevreeieieiererisieisnieenns

27, Montana........cccoevevrrreererensnreennen.

28.  Nebraska........ceovrevneerrreeiserennns

29, Nevada......coovvvrivnnninieniennes

30. New Hampshire.........cccocoerrerirnnn

31, New Jersey.....vvnnenererrennns

32.  New MeXiCO......ccovvrrrrrinrrerrerrrinns

33.

34.

35.

36.

37.

38.

39.

40.

41,

42.

43,

44,

45,

46.

47. \Virginia

48.  Washington.........cccoeverrenrenceneienns

49, West Virginia......cocovvrveervenserseennenns

50.  WISCONSIN.....cooovvevirerieieieieieieeines

51, WYOMING...ovvereeeeereeeeeeseseseene

52.  American Samoa....

53.

54.

55.  US Virgin Islands..........c.ccccreemuunnn.

56. Northern Mariana Islands.............. MP ...

57, Canada.......cceverereererrenseriieiienns CNJ....

58.  Aggregate Alien and Other............ oT

59, Totaleceeieee e

DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX e XK s | eerenesiessenenssnenennaQ) | e 0 [ 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........ccveviveiercienn. XXX ] XXX otieiesicisiesensissesesssiesensesssnens | avressssensesssssseseenes (O oot | OO (1 I 0

E25

1/9/2007 1:42:55 PM
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Supplement for the year 2006 of the

NAIC Group Code.....0

Address (City, State and Zip Code)

Person Completing This Exhibit.....

MEDICARE SUPPLEMENT INSURANCE EXPERIENCE EXHIBIT

For the Year Ended December 31, 2006
(To Be Filed by March 1)
FOR THE STATE OF.......... Alabama

NAIC Company Code.....55301

Telephone Number.....

* 55 3 012006 3 600110 0 =

Title.....
1 2 3 4 5 6 7 8 9 10 Policies Issued Through 2003 Policies Issued in 2004, 2005 & 2006
1 Incurred Claims 14 15 Incurred Claims 18
Standardized 12 13 16 17
Policy Medicare Date Date Percent of Number of Percent of Number of
Compliance Form Supplement Medicare Plan Date Approval Last Date Policy Marketing Premiums Premiums Covered Premiums Premiums Covered
with OBRA Number Benefit Plan Select Characteristics | Approved | Withdrawn | Amended Closed Trade Name Earned Amount Earned Lives Earned Amount Earned Lives

2.1 Address

2.2 Contact person and phone number
. Billing address and contact person for user fees established under 41 U.S.C. 1395u(h)(3)(B).

3.1 Address

3.2 Contact person and phone number.
. Explain any policies identified as policy type "O".

. If response in Column 1 is no, give full and complete details.....

GENERAL INTERROGATORIES

. Claims address and contact person provided to the Secretary of Health and Human Services as required by 42 U.S.C. 1395ss(c)(3)(E) for this state.




Supplement for the year 2006 of the

* 55 3 012006 3 6500000 =

MEDICARE PART D COVERAGE SUPPLEMENT
For the Year Ended December 31 2006

(To Be Filed By March 1)

Individual Coverage Group Coverage 5
1 2 3 4 Total
Insured Uninsured Insured Uninsured Cash

1.
12.

13.

15.
16.
17.

Premiums Collected:
1.1 Standard Coverage

111 With Reinsurance COVErage...........oureruneenecireeincesninns
112 Without Reinsurance Coverage....
1.13  Risk-Corridor Payment Adjustments

1.2 Supplemental BENEfitS........ccovviriieiereieceeee s

Premiums Due and Uncollected-Change:
2.1 Standard Coverage
2.11
212 Without Reinsurance Coverage

With Reinsurance Coverage

2.2
Unearned Premium and Advance Premium-Change:

Supplemental BENEftS..........c.covrvrieereiicrecsece e

3.1 Standard Coverage:

3.11  With Reinsurance Coverage
3.12  Without Reinsurance COVErage.........c.ocvvmvveveveverevevrcrenens
3.2 Supplemental BENEfits.........cocvvmrrernimrieinieessees e

Risk-Corridor Payment Adjustments-Change:

4.1 RECEIVADIE......coiiciicce e
4.2 Payable
Earned Premiums:

5.1 Standard Coverage:

511 With Reinsurance COVerage.........cccovvuvvvvereverrseeresiesirnnns
512 Without Reinsurance COVErage.........c.cocvvevvevvrsirrererrerennns
513  Risk-Corridor Payment Adjustments.
5.2 Supplemental BENEFitS.........cccvvveeveieiceeieieseecee e
Total PremiUMS.....c..cuiirieiieiiieiieisesteses ettt
Claims Paid:
7.1 Standard Coverage:
7.11  With Reinsurance Coverage

712 Without Reinsurance Coverage
7.2 Supplemental BENEfitS........ccceveiieiiiiiecseeee s
Claim Reserves and Liabilities-Change:
8.1 Standard Coverage:

8.11

8.12  Without Reinsurance Coverage

With Reinsurance Coverage

8.2 Supplemental BENEFitS.........ccovvvveveieiiieicsiieeee e
Health Care Receivables-Change:
9.1 Standard Coverage
9.11
9.12  Without Reinsurance Coverage

With Reinsurance Coverage

9.2
Claims Incurred:

Supplemental BENEfits..........cccuviiiieiiecse e

10.1 Standard Coverage:
10.11  With Reinsurance Coverage
10.12  Without Reinsurance COVErage........covvvvvierevereieneininennns
10.2  Supplemental BENefits...........ouuruviiviniinieinnceeeinene
TOtAl ClAIMS....ouviviicrii s
Reinsurance Coverage and Low Income Cost Sharing:
12.1
12.2 Reimbursements Received but Not Applied-Change

Claims Paid - Net To Reimbursements Applied...

12.3 Reimbursements Receivable-Change...........cocvcvonririinniiniiniiniinns
12.4 Health Care Receivables-Change..........c..cooouerinrinneinennernennes
Aggregate Policy Reserves-Change.........ccvvesnensnsesseennns
Expenses Paid
EXPENSES INCUITEA. ...t
UNAerWItiNg GaIN/LOSS........ouverrrerierircriiesie it ssessssissss s

Cash FIOW RESUIS. ..o neneas

XXX....
XXX
XXX

XXX....
........... XXX
........... XXX

........... XXX
XXX

XXX
XXX
XXX....
XXX

XXX

XXX....
XXX
XXX

XXX....
XXX
XXX

XXX....
XXX
XXX

............................... (U [SURNY 0,9 O [N | RIY, 0.9,
............................... 0 [ XXX | v [ XKX
............................... 0 [t XXX | v Lk XX | il

365

1/9/2007 1:43:02 PM




DETERMINATION PROCEDURES, ANSWERS TO THE INTERROGATORIES AND
AN ACTUARIAL OPINION AS TO THE NON-GUARANTEED ELEMENTS

* 3700010 *

ACTUARIAL OPINION

|, (name, title), am (relationship to Company) and a Member of the American Academy of Actuaries. | have examined the actuarial
assumptions and methods used in determining nonguaranteed elements for the individual life insurance and annuity contracts of
the reporting entity used for delivery in the United States. The nonguaranteed elements included are those:

i. Paid, credited, charged or determined in (year of statement); and

ii. Authorized by the Reporting Entity to be illustrated on new and existing business during (year of statement).
My examination included such review of the actuarial assumptions and methods of the underlying basic records and such tests of
the actuarial calculations, as | considered necessary. In my opinion, the nonguaranteed elements described above have been

determined in accordance with generally accepted actuarial principles and practices applicable to the determination of
nonguaranteed elements, except as described above.

Signature of Actuary

Date

1/9/2007 1:43:04 PM



ACTUARIAL OPINION ON PARTICIPATING AND NON-PARTICIPATING POLICIES
FOR EXHIBIT 5

* 3710010 *

ACTUARIAL OPINION

[, (name, title), am (relationship to Reporting Entity) and a Member of the American Academy of Actuaries. | have
examined the actuarial assumptions and methods used in determining dividends or refunds under the dividend or refund
scale for the individual participating life insurance contracts of the reporting entity issued for delivery in the United
States. The dividends or refunds encompassed by this scale include:

i.  Apportioned for payment during (year following year of statement); and

ii.  In effect as of January 1, (year following year of statement) that are illustrated for payment on
new or existing business in (second year following year of statement) and later that are
authorized for illustration by the reporting entity.

My examination included such review of the actuarial assumptions and methods of the underlying basic records and
such tests of the actuarial calculations, as | consider necessary. In my opinion, these dividends or refunds have been
determined in accordance with actuarial principles and practices of the American Academy of Actuaries applicable to
the determination of dividends or refunds except as described above.

Signature of Actuary

Date

1/9/2007 1:43:06 PM



ACTUARIAL OPINION

* 4 4000 10 *

1/9/2007 1:43:07 PM



Supplement for the year 2006 of the

* 55 3 012 006 46 00 O0O0O0O0 =

SUPPLEMENTAL COMPENSATION EXHIBIT
For the Year Ended December 31, 2006
(To be filed by March 1)
PART 1 - INTERROGATORIES
1. The reporting insurer is a member of a group of insurers or other holding company system? Yes[ | No [
If yes, do the amounts below represent

1) total gross compensation paid to each individual by or on behalf of all companies which are part of the group; or Yes[ | No [

2) allocation to each insurer? Yes[ ] No [
2. Did any person while an officer, director, or trustee of the reporting entity receive directly or indirectly, during the period covered by this statement any

commission on the business transactions of the reporting entity? Yes[ ] No [

3. Except for retirement plans generally applicable to its staff employees, has the reporting entity any agreement with any person, other than contracts
with its agents for the payment of commissions whereby it agrees that for any service rendered or to be rendered, that he/she shall receive directly or
indirectly, any salary, compensation or emolument that will extend beyond a period of 12 months from the date of the agreement? Yes[ ] No[ ]

PART 2 - OFFICERS AND EMPLOYEES COMPENSATION
1 2

Annual Compensation

3 4 5 6
Name and All Other
Principal Position Year Salary Bonus Compensation Totals

Chief Executive Officer

PART 3 - DIRECTOR COMPENSATION
1

2 3 4
Name and Principal Position Compensation Paid or Deferred All Other Compensation Paid or
or Occupation for Services as Director Deferred Totals
Directors
ettt

460 1/9/2007 1:43:08 PM




Supplement for the year 2006 of the U.S. Branch of the

* 4 9 000 10 *

Trusteed Surplus Statement

AFFIDAVIT OF U.S. MANAGERS, GENERAL AGENTS OR ATTORNEYS

being duly sworn, says that he/she is the of the ,a
corporation organized under the laws of , entered to transact business in the United States through the State of , that this
trusteed surplus statement together with its related schedules appended hereto is a true statement of the trusteed surplus of said corporation, that the several items of
assets, as hereinafter enumerated, are the absolute property of said corporation, free and clear from any liens or claims thereon, except as hereinafter stated, and that
each and all of the hereinafter mentioned assets are held in the United States by Insurance Departments and Officers of the various States of the United States and
Trustees as hereinafter indicated, and that the assets, liabilities and deductions therefrom reported in this statement are in accordance with the instructions accompanying
this statement.

Subscribed and sworn to before me this day of A.D., 2007

AFFIDAVIT OF TRUSTEE - SCHEDULE B

being sworn, say that it is the Trustee of the
, a corporation organized under the laws of

, entered to transact business in the United States through the State of , located at , that the
assets listed in Schedule B of the following statement are held by it as such Trustee within the United States, and that the said assets are subject to no other claims than
those of policyholders and creditors within the United States.

Subscribed and sworn to before me this day of A.D., 2007

AFFIDAVIT OF TRUSTEE - SCHEDULE C

being sworn, say that it is the Trustee of the
, a corporation organized under the laws of

, entered to transact business in the United States through the State of , located at , that the
assets listed in Schedule C of the following statement are held by it as such Trustee within the United States, and that the said assets are subject to no other claims than
those of policyholders and creditors within the United States.

Subscribed and sworn to before me this day of AD., 2007

AFFIDAVIT OF TRUSTEE - SCHEDULE D

being sworn, say that it is the Trustee of the
, a corporation organized under the laws of

, entered to transact business in the United States through the State of , located at , that the
assets listed in Schedule D of the following statement are held by it as such Trustee within the United States, and that the said assets are subject to no other claims than
those of policyholders and creditors within the United States.

Subscribed and sworn to before me this day of A.D., 2007

4901 1/9/2007 1:43:11 PM



Supplement for the year 2006 of the U.S. Branch of the

Trusteed Surplus Statement (Continued)
Assets

Schedule A - Deposits with State Officers (Excluding Special Deposits)

Line
Number

2 3

Description Admitted Asset Value

Par Value Fair Value

1.01
1.02

1.03].

1.04
1.05
1.06
1.07

1.08].

1.09
1.10
1.1
1.12

1.13].

1.14
1.15
1.98
1.99

Schedule B - Deposits with United States Trustee

1
Line
Number

2 3

Description Admitted Asset Value

Par Value Fair Value

2.01
2.02
2.03
2.04
2.05
2.06
2.07
2.08
2.09
2.98
2.99

Mortgage Loans on Real Estate

Real Estate.........covernineniininenns
Short-Term Investments..................
Other Invested Assets..........c....c......
Miscellaneous Assets not included in any of the above categories.
Accrued Investment Income............
TOtalS..c.eeiese e

Schedule C - Deposits with United States Trustee

1
Line
Number

2 3

Description Admitted Asset Value

Par Value Fair Value

3.01
3.02
3.03
3.04
3.05
3.06
3.07
3.08
3.09
3.98
3.99

Mortgage Loans on Real Estate
Real Estate.........ccovervinrvieninnnne
Short-Term Investments..................
Other Invested Assets..............c......
Miscellaneous Assets not included in any of the above categories............ccoeveveverecrrennnee
Accrued Investment Income............

TotalS.....oocvevececeees s

Schedule D - Deposits with United States Trustee

Line
Number

2 3

Description Admitted Asset Value

Par Value Fair Value

4.01
4.02
4.03
4.04
4.05
4.06
4.07
4.08
4.09
4.98
4.99

Mortgage Loans on Real Estate

Real Estate........cocovvininiiirininnns
Short-Term Investments..................
Other Invested Assets..............c......
Miscellaneous Assets not included in any of the above categories............ccccocvivcvereiircinnen.

Accrued Investment Income

490-2

1/9/2007 1:43:14 PM




Supplement for the year 2006 of the U.S. Branch of the

Trusteed Surplus Statement (Continued)
Liabilities and Trusteed Surplus

1

Current Year

1. Total liabilities

ADDITIONS TO LIABILITIES:

2. Aggregate write-ins for additions to liabilities

3. Totals (Lines 1 +2)

DEDUCTIONS FROM LIABILITIES:
4. Amounts Recoverable From Reinsurers:
4.1 Authorized Companies

4.2 UNAULhOMZEA COMPANIES. ........cvevieieeiicteteiiete ettt ettt a ettt s s s b et sbebes b s s b s sesesabsesess | 4etassssessssssesessssessssssesssssesesansebas s e snssnantenns
5. Special State Deposits, not exceeding net liabilities carried:
5.1 Special State Deposits (SUDMIt SCREAUIE)...........everureiierierieieie ettt sttt snssans | nssessesssessessessenssssssesssss st anssansensenssssensesses
5.2 Accrued interest on special state deposits

6. Life insurance premiums and annuity considerations deferred and uncollected

7. Accident and health premiums dUE @NA UNPAIG..........cc.cvuiviuiiiiireiieiei ettt ba s ens | Sebssbesssses st es e s s s st s s st st s et s ss st enneen
8. Policy loans and premium notes:
8.1 Policy loans not exceeding reserves Carried 0N SUCK POIICIES. ..........c.euiieiiieriieiirseisiseissis e sessstesees | sressssesssssessssassassessssessessesessessassssessessessnsassns
8.2 PIEIMIUM NOLES........couvrircieeicicsi ettt bs bbbt neRe | o8 1R s eRE AR ettt

8.3 Interest due and accrued on policy 10aNS aNA PrEMIUM NOES.........cueieviiiieiiiiiie it esiess | sressesesssssessssessesses st entessesessessessesessensessnsassns

9. Aggregate write-ins for other deductions from HADIIIHES. ...t sees | sstsssssss st st st sttt st st st 0

10. Total Deductions (Lines 4.1 thru 9)

. Total Adjusted Liabilities (Line 3 minus Line 10)

0201.

0202.

0203.

0298. Summary of remaining write-ins for Line 2 from overflow page

0299. Totals (Lines 0201 thru 0203 plus 0298) (LINE 2 BDOVE)........ccueuiiiiieiteiieteteisecisist ettt sttt ss et sss st sa et esessesessbssetsssssesebsesebens st s sssssebensesesssanes

0901.
0902.
0903.

0998. Summary of remaining write-ins for Line 9 from overflow page

0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9 above)

INTERROGATORIES TO BE COMPLETED BY FRATERNAL ORGANIZATIONS ONLY
1.1 Have there been any changes made to any of the trust indentures during the YEAr?..........cieeieieee e ss e

490-3

Yes[ ]
Yes[ 1]

No[ ]
No[ ]

1/9/2007 1:43:14 PM




Supplement for the year 2006 of the U.S. Branch of the

Overflow Page for Write-Ins

490-4 1/9/2007 1:43:18 PM
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Supplement for the year 2006 of the

* 12 3 45 2 006 21000100 =

ACCIDENT AND HEALTH POLICY EXPERIENCE EXHIBIT FOR YEAR
1 2 3 4 5

Premiums
Earned

Incurred Claim
Amounts

Change in Contract
Reserves

Loss Ratio
(2+3)/1

Number of
Policies or Certificates
as of December 31

6
Number of
Covered Lives
as of December 31

7

Member
Months

INDIVIDUAL BUSINESS

Comprehensive Major Medical

1.1 With cONtract reServes..........couvvevieeiisereesns
1.2 Without contract reServes...........cooeuevvinierninisrieininnins
1.3 SUDBLOtAL. ...
Short-Term Medical

2.1 With cONtract reSerVes.........oouviieniienieeiescenns
2.2 Without CONtract reSEIVES...........covvivvirireeririeieccers
2.3 SUBIOLAL. ...
Other Medical (Non-Comprehensive)

3.1 With contract reserves

3.2 Without contract reserves
3.3 SUDIOLAL. ...
Specified/Named Disease
4.1 With coNtract reSErVeS...........couviuerenirenniersneesseeens

4.2 Without contract reserves

4.3 SUBLOAL...c.vec s
Limited Benefit

5.1 With contract reserves

5.2 Without contract reserves

5.3 SUBOtAl.....cecic
Student

6.1 With CONtract reServes.........cocvviieniienieeiescens

6.2  Without contract reserves
8.3 SUDIOLAL....vvece e
Accident Only or AD&D
71
7.2 Without contract reserves
7.3 Subtotal

Disability Income - Short Term
8.1
8.2 Without contract reserves
8.3 SUBIOtAL. ...

With contract reSErVes..........ccovveiriieeiieneeees

With contract reServes...........coceveveveveveesieeeeeeseenes
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Supplement for the year 2006 of the

ACCIDENT AND HEALTH POLICY EXPERIENCE EXHIBIT FOR YEAR
1 2 3 4 5

Premiums
Earned

Incurred Claim
Amounts

Change in Contract
Reserves

Loss Ratio
(2+3)/1

Number of
Policies or Certificates
as of December 31

6
Number of
Covered Lives
as of December 31

7

Member
Months

INDIVIDUAL BUSINESS (Continued)
Disability Income - Long-Term

9.1
9.2 Without contract reserves
9.3 SUBIOLAL. ...
Long-Term Care

With contract reserves

10.1  With cONtract reSEIVES.........ccoevevviiieiiiieeieeeisee e

10.2  Without contract reserves
103 SUBLOAL...cvvecc s
Medicare Supplement (Medigap)

11.1 With contract reserves
11.2 Without contract reserves
11.3 SUBLOAL ..o
Dental
12.1 With contract reserves............coevvnenne
12.2 Without contract reserves
12,3 SUBLOtAL.....vve s
State Children's Health Insurance Program

13.1 With contract reSErves...........coovueveriennicreneeieniesns
13.2 Without contract reServes...........coiuevvinieeiniseieeneinnins
13.3 SUBLOAL. ..o
Medicare

141 With CONtract reSErVeS.........ccovvrureireirieeeieceeeeeisnns
14.2  Without contract reServes..........coouvvieneieninicniienns
14,3 SUBLOtAL......vvvici s
Medicaid

15,1 With cONract reSEerVeS..........occvuvivivvinereininieiessieeseeiss
15.2  Without contract reServes...........cooeuevvinierniniseieiniinnins
15.3 SUBLOAL. ...
Other Individual Business

16.1 With cONtract reServes..........couvveririeeerneeseeeesnns
16.2 Without contract reServes..........oovvviierniiieninieiienns
16.3 SUDLOAL. ...
Total Individual Business

17.1 With cONtract reSerVes..........couvveivieceriissreeeseens
17.2 Without contract reServes...........cooeuevrineeeneeriesiieseinnens
Grand Total Individual...........ccooiiiiiiiieieess

.............................................. 0.000
.............................................. 0.000

.............................................. 0.000

.............................................. 0.000
.............................................. 0.000

.............................................. 0.000

.............................................. 0.000
.............................................. 0.000

.............................................. 0.000

.............................................. 0.000
.............................................. 0.000

.................................................... 0 [ o0 | 0
.................................................... 0 [ i 0 | . 0
.................................................... 0 | o0 | o0
.................................................... 0 [ o0 | .0
.................................................... 0 [ o0 | i 0
.................................................... 0 [ o0 | i)
.................................................... 0 | o0 | o0

.............................................. 0.000

.................................................... 0 [ o0 | 0
.................................................... 0 [ i | .0
.................................................... 0 | o0 | o0
.................................................... 0 [ o0 | 0
.................................................... 0 [ o0 | 0
.................................................... 0 [ o0 | 0
.................................................... 0 | o0 | o0
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Supplement for the year 2006 of the

ACCIDENT AND HEALTH POLICY EXPERIENCE EXHIBIT FOR YEAR
2 3 4 5

1 6 7
Number of Number of
Premiums Incurred Claim Change in Contract Loss Ratio Policies or Certificates Covered Lives Member
Earned Amounts Reserves (2+3)/1 as of December 31 as of December 31 Months

B. GROUP BUSINESS
Comprehensive Medical
1. Single Employer
1.1 Small employer. 0.000
1.2 Other employer. 0.000
1.3 Single employer subtotal 0.000
2. Multiple Employer Associations and Trusts...........c.ceveeiirnenes 0.000
3. Other Associations and Discretionary Trusts 0.000
4. Other Comprehensive Major Medical.... 0.000
5. Comprehensive/Major Medical Subtotal 0.000
Other Medical (Non-Comprehensive)
6.  Specified/Names Disease 0.000
7. Limited Benefit 0.000
8.  Student 0.000
9. Accident Only or AD&D..........cccvuururieniiniireieineiseieeeeeeees 0.000
10.  Disability Income - Short-Term 0.000
11.  Disability Income - Long-Term 0.000
12, LONG-TEMM CaIE....vviviiireireirieeeieeeieeseesss s 0.000
13, Medicare Supplement (Medigap)..........cccovvvevrvevererevrsiinisiennn 0.000
14,  Federal Employees Health Benefit Plans 0.000
15, Tricare 0.000
16, DNl . 0.000
17. Other Group Care 0.000
18.  Grand Total Group Business 0.000
C. OTHER BUSINESS
1. Credit (Individual and Group) 0.000
2. Stop Loss/Excess Loss..... 0.000
3. Administrative Services Only. 0.000
4. Administrative Services CONracts.........cccevevruerinrireerernnieens 0.000
5. Grand Total Other BUSINESS..........ccvvuierirrrieiiiinisiereineins . 0 [ v 0 [ e 0 0.000
D. TOTAL BUSINESS
1. Total Non-U.S. Policy FOrMS.........ccovvivireieieiisieieieeieienas 0.000
2. Grand Total Individual, Group and Other BuSIin€ess.........ccccoccerrs | . 0] e 0 | o 0 0.000
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Supplement for the year 2006 of the

ACCIDENT AND HEALTH POLICY EXPERIENCE EXHIBIT FOR YEAR
PART 1 - INDIVIDUAL POLICIES

SUMMARY
1 2 3 4
Incurred Change in
Premiums Claims Contract Loss Ratio
Earned Amount Reserves (2+3)/1

DA whN =

U.S. forms direct business
Other forms direct business...

PART 2 - GROUP POLICIES

SUMMARY
1 2 3 4
Incurred Change in
Premiums Claims Contract Loss Ratio
Earned Amount Reserves (2+3)/1

1. U.S. forms direct business
2. Other forms direct business...
3. Total direct business
4. Reinsurance Assumed
5. Less Reinsurance Ceded..
6.
PART 3 - CREDIT POLICIES (Individual and Group)
SUMMARY
1 2 3 4
Incurred Change in
Premiums Claims Contract Loss Ratio
Earned Amount Reserves (2+3)/1

1. U.S. forms direct business
2. Other forms direct business...
3. Total direct business.....
4. Reinsurance Assumed......
5. Less Reinsurance Ceded..
B, TOMAL. ..otttk etttk bi b et et s s h st e s ee skttt seE s AL oL s h et e Aottt ee s oL s hs et oL s e st s A s e b et st e b bsetens st etsnsentessessststesses | bassessessstessessssssnestansessntassessesnsessenssnnsensossl) | essessesstessessstassessessssassassesissantessesntantasases
PART 4 - ALL INDIVIDUAL, GROUP AND CREDIT POLICIES
SUMMARY
1 2 3 4
Incurred Change in
Premiums Claims Contract Loss Ratio
Earned Amount Reserves (2+3)/11

U.S. forms direct business
Other forms direct business
Total direct business
Reinsurance Assumed......
Less Reinsurance Ceded..

....................................................... 0.000
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Supplement for the year 2006 of the

ANALYSIS OF OPERATION BY LINES OF BUSINESS (Gain and Loss Exhibit) (Excluding Capital Gains and Losses)

Life Insurance

PN RN

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

Miscellaneous income:

8.1 Fees associated with income from investment management, administration and contract guarantees from Separate ACCOUNS.........cc.evererrrrnrereenresirnernreseneeeeeeeeeens

8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
Totals (Lines 1t0 8.3

Death Benefits..........
Matured endowments

ANNUILY AN O BFE DENEFILS.........cuceiiiectceicee ettt bbbttt bs bbb bbb s A ee s et b bbb h et e At b st bbb st eb s bbbttt Re e s s st et bbe bt s s s et e .
Disability, accident and health benefits, including premiums waived §.......... 0ttt R RSt
Surrender benefits and WIthArawals fOr ife COMTACES............euu i bR f bR
Interest and adjustments on certificates or deposit-type contract funds
Payments on supplementary contracts with life contingencies
Increase in aggregate reserve for life and accident and health certificates and contracts

I
Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reinsurance ceded
Reserve adjustments 0N FEINSUFANCE CEABM...........ccciviuiieiicte ettt s bbb bbb ee s b e bbb b s et et st b st b s s bR bbb R bbb R bbb en s bbb s s s bt en st et s st

1
Interest Sensitive

2
Non-Interest Sensitive

Total

TOLAIS (LINES 10 TIU 7).ttt f 888828422525 E 2828828428254 s e84 E 842 E 42 E 4 RE e £8 22 E 2242 E bR s ettt nt e

Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only

Commissions and expense allowances on reinSUranCe asSUMEd.............ccvveveeerisersieeseseies s ssiessesens

General insurance expenses and fraternal expenses

INSUFANCE tAXES, lICEBNSES AN FEES......uvuiviiierieiicisiiee ettt bbb sk s b8 8 ee 88t E s8R sttt
Increase in loading on deferred and uncollected premiums
Net transfers to or (from) Separate Accounts net of reinsurance

AQGQregate WHHE-INS fOr ABAUCHONS. ...........riueereiereeie ittt 8 R8s 8 42428284282 E8 5845845848588 48R E bbbttt enn
TOAIS (LINES 1810 25)...u.ruurvureeureeesririssseesesssessesssesssessssssssessessesssessessesssessessesssesssssesssnssessessanssssasssassossssssassasssssessassassasssessossasssessossasssessesssssnssessesssnssnssesssnssessnssesssessnssenssnssnsnnees

Net gain from operations before refunds to members (Line 9 minus Line 26)
REFUNAS 10 MEIMDETS........ooiviectctec ettt bbb senaen
Net gain from operations after refunds to members and before realized capital gains or (losses) (Line 27 minus Line 28)

DETAILS OF WRITE-INS

08.301. ...

08.302. ...
08.303. oooriirerirniiesss st
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398 above) (Line 8.3 above)
2501.
2502.
2503.
2598.
2599.

Summary of remaining write-ins for Line 25 from overflow page...
Totals (Lines 2501 thru 2503 plus 2598 above) (Line 25 above)
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Supplement for the year 2006 of the

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR

Life Insurance

1
Interest Sensitive

2
Non-Interest Sensitive

Total

Involving Life or Disability Contingencies (Reserves)

(Net of Reinsurance Ceded)

1.

Ll

RESEIVE DECEMDET 31, PIIOT YBAI.........cuiiecviveiiiteieiieeseetetetee ettt ettt ettt s st et es bt e b b ss b s et e ase s st b st b e eebes e et e bbb s s s b e A bbb et b b e b sea ettt b s e st a et ba et et s s et s e
Tabular Net PremMIUMS OF CONSIAEIALONS. ..........vuuvrreuererriseeriaseeeee st e st e et eesee et es e eeseee a8 Es 284582 R84 58S 2842888222842 8o s AR R RE e eE bbb en et renteen
Present value of diSability CIAIMS INCUITEA............c.cviviieeiciceisiees ettt sttt as s sas sttt s bbb se s s bt b A ettt s s bt s ettt s et e et bae b neen
TADUIAT INEEIESE...... ..ottt bbbt b bbbt
Tabular less actual reserve released
Increase in reserve on account Of ChANGE IN VAIUGHION DASIS...........evuveerirririierieiieiies st ses et ss st s st
ONEIINCIBASES (NBL)........cuiviieeieiiiieiteete ettt ettt ettt e bbb bbb e s s ee s s 4t e b s et e b see s et e bbb et e s s eea s e st et e ss e bbb se R b s AR e b es s e et b s st s e s e b eb s et et s st et s st es st et b sae b s annetaes
L0 T (3 =T I (0 OSSOSO
TADUIAE COSL.........vveieiii 8RR e RS
Reserves released by death
Reserves released by Other tEIMINGLONS (MEL)...........ovuevririrrirririreireerei ettt ees st e et ssees e s e Es a8 E s8££ RE e s Er st st
Annuity, supplementary contract, and disability payments involVing life CONHINGENCIES...........civiiieiiiieireeeee ettt bbbt st b st
Net transfers t0 OF (fromM) SEPArATE ACCOUNES..........c.rueruiuierrier et eseeteeasesse s s eesee e sse e ese s et b see s et E 2 E 4R E 4284284 EE R AR LA R8s A bbb
TOtal AEAUCHONS (LINES 910 13).....viieiieriieeicescet ettt ettt et a bbbt b sttt et b b s st s bR s bbb e e s s R R s b st bbb s b b st s en s e s st st s et n b s b

RESEIVE DECEMDET 31, CUITENE YEAT..........cuivitiiteieiieiteiectetet et ettt ieesseetebestebessetssesetetessetes s st st sseseases et et essetesasseaebssseseb s ettt e bR seseb et et set et s sesehnseh et b ae st sseseesnseaebebeeb et s e setansnne
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Annual Statement for the year 2006 of the

*» 55 3 012006 28500100 =«

SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES
Due April 1
For the year ended December 31, 2006

Of
Address (City, State, Zip Code):
NAIC Group Code.....0 NAIC Company Code.....55301 Employer's ID Number.....

The Investment Risks Interrogatories are to be filed by April 1. They are also to be included with the Audited Statutory Financial Statements.
Answer the following interrogatories by reporting the applicable U.S. dollar amounts and percentages of the reporting entity's total admitted

assets held in that category of investments.
1. Reporting entity's total admitted assets as reported on Page 2 of this annual statement. RN 0

2. Tenlargest exposures to a single issuer/borrower/investment.

Percentage of Total

Issuer Description of Exposure Amount Admitted Assets

0.000 %

0.000 %

e ! 0.000 %

e s nnneeed 0.000 %

2105 RS eRR RS RR R R TP 0.000 %
2008 oot eRE feRE AR RS8R E R B e nnneend 0.000 %
2007 RS eeeR SRR RPN 0.000 %
2108 ettt eREeRE R R RS B st nnneend 0.000 %
2009 RS eeeR AR RPN 0.000 %
200 ettt R R R4S RRAeEAE R R SRR RR AR AR e e 0.000 %

3. Amounts and percentages of the reporting entity's total admitted assets held in bonds and preferred stocks by NAIC rating.

_Bonds 1 2
3.01
3.02
3.03
3.04
3.05
3.06

3.07
3.08
3.09
3.10
3.1
3.12

4. Assets held in foreign investments:

4.01 Are assets held in foreign investments less than 2.5% of the reporting entity's total admitted assets? Yes[ ] NoJ ]

4.02 Total admitted assets held in foreign investments e et 0.000 %
4.03 Foreign-currency-denominated investments G ] 0.000 %
4.04 Insurance liabilities denominated in that same foreign currency s e 0.000 %

If response to 4.01 above is yes, responses are not required for interrogatories 5-10.

5. Aggregate foreign investment exposure categorized by NAIC sovereign rating:

1 2
5.01  Countries rated NAIC-T ...t B ] 0.000 %
5.02  CoUNtriES FAEA NAIC-2........couueviiiieiireirieie sttt e e nneeend 0.000 %
5.03 Countries rated NAIC-3 OF DEIOW.........ccueiruririniriiicieiseieieries sttt G s 0.000 %
6.  Two largest foreign investment exposures to a single country, categorized by the country's NAIC sovereign rating:
1 2
Countries rated NAIC-1:
B.01  COUNMMIY: oottt bR e e 0.000 %
B.02  COUNMIY: oottt ettt bttt G s 0.000 %
Countries rated NAIC-2:
B.03  COUNMIY: oottt bbb bbb G e 0.000 %
B.04  COUNMIY: ovovreereeeiiseeisesesiee sttt G s 0.000 %

285 1/9/2007 1:43:36 PM



Annual Statement for the year 2006 of the

Countries rated NAIC-3 or below:

B.05  COUNMTY: oottt ettt G st 0.000 %

B.06  COUNMIY: ovooreeserieaseisesssiee s see sttt G s 0.000 %
1 2

Aggregate unhedged foreign currency exposure: e ] 0.000 %

Aggregate unhedged foreign currency exposure categorized by NAIC sovereign rating:
8.01 Countries rated NAIC-1.
8.02 Countries rated NAIC-2.....

8.03  Countries rated NAIC-3 OF DEIOW..........c.riumriimirieciieiiesiieeeiieies st

.0.000 %
.0.000 %
0.000 %

Two largest unhedged foreign currency exposures to a single country, categorized by the country's NAIC sovereign rating:

Countries rated NAIC-1:
9.01 Country:
9.02 Country: ....cccoevne

Countries rated NAIC-2:
9.03 Country:
9.04 Country: ...

Countries rated NAIC-3 or below:
L0 0701V LTSN 0.000 %
0.08  COUNIY: oouoereeusreessseeesssseess et ees st 8RR e ] 0.000 %

.0.000 %
0.000 %

.0.000 %
.0.000 %

Ten largest non-sovereign (i.e. non-governmental) foreign issues:

1 2
Issuer NAIC Rating 3 4

............................... 0.000 %
F0.03 ettt SRR SRR RS NN 0.000 %
F0.04 oottt RR SRR SRR B ! 0.000 %
10105 ettt SRR s RS NN 0.000 %
10.0B oeereeeeeeseeesseeeeessseeees st sS4 ER R eeRE RS eRERR R ER SRR e ! 0.000 %
10.07 ottt R R SRR RR SRR B ] 0.000 %
10.08 oot eeetseeesseeeees s es s RS E RS eeER R eeRE RS e R RR AR RR SRR e e 0.000 %
10009 oottt R R R R RS ER R RR R O PROOOON 0.000 %
1010 iieeeeeteeeeeess et ss e RR SRR RS E R ERRRRERREEEeRn B s nneeend 0.000 %

Amounts and percentages of the reporting entity's total admitted assets held in Canadian investments and unhedged Canadian
currency exposure:

11.01 Are assets held in Canadian investments less than 2.5% of the reporting entity's total admitted assets? Yes[ ] NoJ ]

If response to 11.01 is yes, detail is not required for the remainder of Interrogatory 11.
11.02 Total admitted assets held in Canadian Investments G s 0.000 %
11.03 Canadian currency-denominated investments ettt et ensss e 0.000 %
11.04 Canadian-denominated insurance liabilities G s 0.000 %
11.05 Unhedged Canadian currency exposure e ettt 0.000 %
Report aggregate amounts and percentages of the reporting entity's total admitted assets held in investments with contractual sales restrictions.
12.01 Are assets held in investments with contractual sales restrictions less than 2.5% of the reporting entity's total

admitted assets? Yes[ ] No[ ]

If response to 12.01 is yes, responses are not required for the remainder of Interrogatory 12.

1 2 3

12.02 Aggregate statement value of investments with contractual sales restrictions: G s 0.000 %

Largest 3 investments with contractual sales restrictions:

............................... 0.000 %

Amounts and percentages of admitted assets held in the largest 10 equity interests:
13.01 Are assets held in equity interest less than 2.5% of the reporting entity's total admitted assets? Yes[ ] No[ ]

If response to 13.01 above is yes, responses are not required for the remainder of Interrogatory 13.

1 2 3
Name of Issuer
13102 ettt ees ettt AR R8RSR e s nnneend 0.000 %
13103 ettt R TP 0.000 %
13104 ettt R8RSR e st nnneend 0.000 %
1305 oeieeeeeea sttt R TP 0.000 %
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13106 ettt Rttt G s 0.000 %
13007 Rttt G s 0.000 %
13108 Rt ekt G e 0.000 %
13100 Rt e et G s 0.000 %
L OO G s 0.000 %
X OO OSSOSO TN 0.000 %

Amounts and percentages of the reporting entity's total admitted assets held in nonaffiliated, privately placed equities:

14.01 Are assets held in nonaffiliated, privately placed equities less than 2.5% of the reporting entity's total admitted assets? Yes[ ] No[ ]
If response to 14.01 above is yes, responses are not required for the remainder of Interrogatory 14.
1 2 3
14.02 Aggregate statement value of investments held in nonaffiliated, privately placed equities: G e 0.000 %
Largest 3 investments held in nonaffiliated, privately placed equities:
14.03 ... 0.000 %
14.04 ... 0.000 %
14.05 ... .0.000 %
Amounts and percentages of the reporting entity's total admitted assets held in general partnership interests:
15.01 Are assets held in general partnership interests less than 2.5% of the reporting entity's total admitted assets? Yes[ ] No[ ]
If response to 15.01 above is yes, responses are not required for the remainder of Interrogatory 15.
1 2 3
15.02 Aggregate statement value of investments held in general partnership interests: G e 0.000 %
Largest 3 investments in general partnership interests:
15,03 ettt TN 0.000 %
15,04 R TN 0.000 %
15,05 ettt R RN 0.000 %
Amounts and percentages of the reporting entity's total admitted assets held in mortgage loans:
16.01 Are mortgage loans reported in Schedule B less than 2.5% of the reporting entity's total admitted assets? Yes[ ] No[ ]
If response to 16.01 above is yes, responses are not required for the remainder of Interrogatory 16 and Interrogatory 17.
1 2 3
Type (Residential, Commercial, Agricultural)
1B.02 oottt RN 0.000 %
1B.03 oottt RS SRR 0.000 %
1B.04 oo SRR 0.000 %
1B.05 oottt bR SRR 0.000 %
1B.00 oo eeeeteeeeeree et SRR 0.000 %
18,07 ettt RPN 0.000 %
1B.08 oottt RS SRR 0.000 %
18,09 otttk R AR ARkttt s e 0.000 %
18,101 oottt SRR 0.000 %
8.1 ettt SRR 0.000 %
Amount and percentage of the reporting entity's total admitted assets held in the following categories of mortgage loans:
Loans
16.12 CONSHUCHON I0BNS........vveieireceeicee ettt sttt s bt setes st et et s et s ens et ees e ee st esentesensnsetenas Gt s 0.000 %
16.13 Mortgage loans over 90 days PASt AUE........cccueirrriririrrse ittt s s 0.000 %
16.14 Mortgage loans in the process of fOrECIOSUE. ..ot sr s s e 0.000 %
16.15 Mortgage 10anS fOrECIOSEA...........rvuiurirreririieeieeire ettt s i 0.000 %
16.16 Restructured MOMGAgE I0BNS.........cviuvreierirrireiriereie et st ennen s e 0.000 %
Aggregate mortgage loans having the following loan-to-value ratios as determined from the most current appraisal as of the annual
statement date:
Loan-to-Value Residential Commercial Agricultural
1 2 3 4 5 6
17.01 above 95%........ccoevvenens e e 0.000 % $.ooovriicriiieerinnerinns s 0.000 % $..ovovverererrrieerineiis e 0.000 %
17.02 91% 10 95%....ccvvvrvrrnnnn. e e 0.000 % $.ooovrviriiieerisneiins e 0.000 % $..ovovvererirrrieriineiis e 0.000 %
17.03 81% 10 90%....crvrerrrrenes G e 0.000 % $.ooveeeieeeesreee e 0.000 % $eoooovereeeeieeniens e 0.000 %
17.04 71% 10 80%....covvrvrncenn. e s 0.000 % $.evovriecriiieerinneriens s 0.000 % $..ovovrerercrreinerineies e 0.000 %
17.05 below 70%.........ovveereenn. e e 0.000 % $.coovveicrriieirisnnerinns e 0.000 % $..ccvovverererrriieriineines e 0.000 %
Amounts and percentages of the reporting entity's total admitted assets held in each of the five largest investments in real estate:
18.01 Are assets held in real estate reported less than 2.5% of the reporting entity's total admitted assets? Yes[ ] Nol[ ]

If response to 18.01 above is yes, responses are not required for the remainder of Interrogatory 18.

Largest five investments in any one parcel or group of contiguous parcels of real estate.

285.2 1/9/2007 1:43:36 PM
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Description 2 3
18.02 ootttk t RS RR R R ER R e ] 0.000 %
18,03 o eeeeeereetaeeeessseeess s ss e st RS0 R£RRRERR£RRRER£RR RS e st nnneend 0.000 %
18.04 ettt ER R e ] 0.000 %
18.05 o veuueereesueeessseeess e ess e ee st e RS RRR SRR 80RER£RR R RR RS e s nnneend 0.000 %
18.0B vvuruereeeesaeessssesese e ss st ER R TN 0.000 %
19.  Report aggregate amounts and percentages of the reporting entity's total admitted assets held in mezzanine real estate loans.
19.01 Are assets held in investments held in mezzanine real estate loans less than 2.5% of the reporting entity's admitted assets? Yes[ ] Nol ]
Is response to 19.01 is yes, responses are not required for the remainder of Interrogatory 19.
1 2 3
19.02 Aggregate statement value of investments held in mezzanine real estate loans s e 0.000 %
Largest three investments held in mezzanine real estate loans.
19.03 et tereererne et eSS PPN 0.000 %
19,04 ettt te et R R8RSR e e 0.000 %
19.05 11iertseeeeeserenneseeess et RS AR R TN 0.000 %
20.  Amounts and percentages of the reporting entity's total admitted assets subject to the following types of agreements:
At Year-End At End of Each Quarter
1st Qtr 2nd Qtr 3rd Qtr
1 2 3 4 5
20.01 Securities lending (do not include assets
held as collateral for such transactions)..................... s e 0.000 % $.ovoeveeeeeeceeeeeia G G
20.02 Repurchase agreements...........cccoceevereereerereneerneenenns et eeeer e 0.000 % .o G et et
20.03 Reverse repurchase agreements...........c..ccc...evvenen. e e 0.000 % $..ooereeeeeeceeeia G, G
20.04 Dollar repurchase agreements............coc.oevvereeerennees e e neeeend 0.000 % oo B e s
20.05 Dollar reverse repurchase agreements..................... e s s 0.000 % $.eovvoevreeeereer s B B rens
21. Amounts and percentages indicated below for warrants not attached to other financial instruments, options, caps and floors:
Owned Written
1 2 3 4
21.01 HEAGING....vvooreveerveeereeesees e ieeren s s 0.000 % s s 0.000 %
21.02 Income generation............cc.eeereeeeeeererereesneesenesesesneens s s 0.000 % G e 0.000 %
21,03 OthBI..cvvvrerviirerricriisieeeseesss s sssssss s e s 0.000 % i s 0.000 %
22. Amounts and percentages of the reporting entity's total admitted assets of potential exposure for collars, swaps, and forwards:
At Year-End At End of Each Quarter
1st Qtr 2nd Qtr 3rd Qtr
1 2 3 4 5
22,01 HEAGING. ... .vvveererereeeinneeerissessisisesessessssssesessseesens TN 0.000 % $...ovvereerirceirieeriens B T
22.02 InCOME GENEIALION. ........covvereeecveercsrrssresesseesieesseenes G st 0.000 % $..ovvovveeeieeeeis B B
22.03 Replications........cco.uecveceeereeereeciee e e e 0.000 % $.evooeveeeeeeeeeeeeeea G s
22,04 OthBI..cevvrereereeeeeseereessseeeseeeeesssesssssessssssssssssesssnes TN 0.000 % $..oovverereiirreenieriienes e R
23. Amounts and percentages of the reporting entity's total admitted assets of potential exposure for futures contracts:
At Year-End At End of Each Quarter
1st Qtr 2nd Qtr 3rd Qtr
1 2 3 4 5
23,01 HEAGING.....cvvvverervrreieieeiseseisessssessssssesensseseens e s 0.000 % $...ovvvomeirirciriierienns N s
23.02 InCOME GENETALION.......vovvverereeireeseiireiseseensseniseens G s 0.000 % $..ovvovriereeereis G e
23.03 RePICAtONS........vvveveerveeerieereeseseee s s st 0.000 % $.oovvvvveeeerceeereesis B B
23,04 OthBI..covvrreereeeeseeseesseeeesseeeesssesssssesess s sesssnes OO 0.000 % $...oveereeerireirieeriiseees s e
285.3 1/9/2007 1:43:36 PM
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Supplement for the year 2006 of the

LONG-TERM CARE (LTC) EXPERIENCE REPORTING FORM-A
NATIONWIDE EXPERIENCE

* 55 3 012006 3100000 0 =

NAIC Group Code.....0 CLAIM EXPERIENCE BY CALENDAR DURATION (TO BE FILED BY APRIL 1) NAIC Company Code.....55301
PART 1 - LTC INSURANCE EXPERIENCE BY CALENDAR DURATION
1 2 3 4 5 6 7 8 9
Change in Policy Anticipated
Earned Incurred Reserve for Total (Active Life) Reserves Calendar Number
Calendar Policy First Year Premiums and Incurred Incurred Over the Experience Duration Loss of Insured
Duration Form Issued by Duration Paid But Unpaid Claims Period Percentage Lives
PART 2 - LTC INSURANCE EXPERIENCE BY LINE OF BUSINESS
1 2 3 4
Earned Premiums Incurred Reserve for Incurred Total
by Duration and Paid But Unpaid Incurred Claims
1 INAIVIAUAL ...ttt ettt et s st ee st b b e st bss s st st st ssesses s s ssssans  4stassiessessasssssessessesssessessess e s s essessae s s et e s Reseae s e sAse s et e bs et s te s ee A st s eeeAes s et bAee s st ee bR s A st esseesAessesseessessessensaessessenssesaessnsss | Snsansinntntastssesantanseetantantanesa | Aetiesseesastassssssastssasstestansansses | suetsestntintasssantantasssentensansens | seetsessntastassaretantans

2. Group direct r
3. Other group..............
4. Total (sum lines 110 3).......

PART 3 - EXPERIENCE FOR PRODUCTS PROVIDING LTC INSURANCE OTHER THAN ON A STAND-ALONE BASIS

Premiums and Annuity Considerations Benefits
1 2 3 4
Long-Term Care Applied to Provide
Total Benefit Component Total Long-Term Care Benefits

A.  Products Providing LTC Benefits With Distinct LTC Premiums
o INAIVIAUAD == LB oottt sttt s et e b s bt et s st b st ss st b s ness s s s ssesbses s e sssenbsestesesse  Sesbsesisaessestsesstasssessesestaesseeetaesteesseestses s s s A ee s ee A e b s esssesbs s essseesseesaessseesaeessensseesseesasesseessn | aetsestasessaessenssessaesseeesanssanstsn | 4eetsnessenssantsseesanssenssanesanesaneen

1

2. Individual - Annuity.........
3. Individual -- Disability.
4. Individual -- Other..
5. Group -- Life.....
6
7
8

B.  Products Provid

Individual -- Annuity.........
. Individual -- Disability......
Individual -- Other............
Group -- Life.....c.evnne..
Group -- Annuity.........
Group -- Disability.......

GIOUD == OFNBT ..ttt ettt ettt ssen e et ee e ee s e ee e eeEeeEeeEeeEEee s 40 £ eeE8eE R EASEE oA RS e 8 eEReeE S e esterEsessestens £ eEfeEteEieEiesiessiesiesiesEsssiesiresessissestessssssiestestessiessessessiesiessesieesiesiessessiesesiessiesesiessesissis | stessasstestessastasssessestessiestessenss | essensestestastasesentantanssensestasess
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LONG-TERM CARE EXPERIENCE REPORTING FORM-B

NATIONWIDE EXPERIENCE
CUMULATIVE CLAIM EXPERIENCE

g-0c¢

NAIC Group Code.....0 (TO BE FILED BY APRIL 1) NAIC Company Code.....55301
1 2 3 4 5 6 7 8
Actual Actual Anticipated Anticipated Number
Calendar Policy First Year Earned Incurred Earned Incurred Policy of Insured
Duration Form Issued Premiums Claims Premium Claim Reserves Lives

. Individual
. Group direct response
. Other group.................
. Total (Sum Lines 1to 3).....
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