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803

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

1 2 Codes 6 Fair Value 1 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
6] Year's
R Rate Other Total Gross
E Used to Book/ Unrealized Current Than Foreign Admitted Amount
CUSIP | NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received
Identi- G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization) Impairment Change in Rate Rate of How Due and During
fication Description * | N [CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of Interest Paid Accrued Year Acquired Maturity
U.S. Governments - Issuer Obligations
3128X4F48 .. ... Federal Home Loan Mortgage Corp . . .............. [... [.oo [.ooes T 499,340 | ... .. 100.0600 500,300 500,000 | ........ 499,939 | i [ BB e 5000 (..... 5070 [FA ... [....... 9931 |........ 25,000 | 02/10/2006 | 02/08/2008
912828FPO . ... US Treasury Note 4.875% 8/15/2009 ... ............|... [oon |oennn 1. .. 625345 ... 102.7500 | . . . . 626,775 .. . 610,000 | .. CB24368 | e OT8) e e 48801 ..... 3370 [FA .. 11/15/2007 | 08/15/2009
912828FP0 ... US Treasury Note 4.875% 8/15/2009 T 1 107,604 | ..... 102.7500 107,888 105,000 107443 [ [ (182 | [ 4880]..... 3390 |FA ... 11/16/2007 | 08/15/2009
0199999 Subtotal - U.S. Governments - Issuer Obligations . .. ... .............ooiuureeiaeiinnenaeeiis |iiin, 1232290 ... XXX .. [....... 1,234,963 ]....... 1215000 ....... 1,231,749 XXX XXX XXX XXX XXX
0399999 Subtotal - U.S. GOVEIMMENTS . . . .. ... teeee et eeee i eaae e | 1232290 ... XXX .. [....... 1,234,963 ]....... 1,215000]....... 1,231,749 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
02635PSS3 .. ... American General Finance COm ................... e r I PO U P 947,300 | ..... 96.6300 | ........ 966,300 | ....... 1,000,000 | ........ 1722 e | 14,940 | oo [ 3880 (..... 5590 [AO ... [....... 9688 (........ 38,750 | 04/26/2006 | 10/01/2009
TUATIASS ... ... Pitney Bowes Credit Corp .. ..................... T LTS P 1,091,970 ..... 106.7600 | ....... 1,067,600 ....... 1,000,000 ....... 1048541 ... (26510) | ... | 8550 [..... 5520 [MS ....[...... 25175 ........ 85,500 | 04/26/2006 | 09/15/2009
3999999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations . ... ...............ccooeuee |ueen.. 2039270 [ ... XXX .. [....... 2,033900 [ ....... 2,000,000 ....... 2020263 | [ RO XXX XXX XXX |...... 34,863 ....... 124250 .. XXX.. |.. XXX..
4599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ... .. ..............coooueieeiiiiniiaeiiis [iini.. 2039270 ... XXX .. [....... 2,033900 [ ....... 2,000,000 ....... 2020263 ... [ (M570) | ..o | XXX XXX XXX |, 34,863 ....... 124250 .. XXX.. [.. XXX..
5499999 Subtotals - Issuer OBIIGAtIONS . . . . ... ...\ ettt | 3271560 ... XXX .. [....... 3268863 |....... 3215000 | ....... 3252013 | ... [ (12374) | ... XXX XXX XXX |...... 57,864 |....... 149250 [ .. XXX .. [.. XXX..
e - T e 3271560 ... XXX .. [....... 3,268863|....... 3215000 ....... 3252013 [ ... [ (12374) | ... XXX XXX XXX | 57,864 |....... 149250 [ .. XXX .. [.. XXX..
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - U.S. Governments
912828FPO ...... US Treasury Note 4.875% 8/15/2009 ......... ... ... 11/15/2007 .. | Central Capital Markets ... | XXX oo 625,345|......... 610,000.00|............... 7,434
912828FP0 . ..... US Treasury Note 4.875% 8/15/2009 ... ... 11/16/2007 .. | Bank of America-Private Bank ................................o ] XXX oo 107,604 (......... 105,000.00|............... 1,294
0399999 Subtotal - Bonds - U.S. GOVEIMMENTS ... ... ... 732950 ......... 715,000.00|............... 8,728
6099997 Subtotal - BONAS - Part 3 ... . 732950 ......... 715,000.00|............... 8,728
6099998 Summary item from Part 5 for BONAS .. ...
6099999 SUBLOtAl - BONGAS .. ... ... 732950 ......... 715,000.00|............... 8,728
6599998 Summary Item from Part 5 for Preferred SIOCKS . ...... ... . XXX oo
7299998 Summary Item from Part 5 for COmmONn STOCKS .. ... .o XXX oo
7399999 Subtotal - Preferred and COMMON STOCKS .. ... ... o XXX oo
TA99999 TOAIS .. ... 7329501 ...... XXX oo 8,728
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[AE]

SCHEDULE D - PART 4

rwise DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Othe
4 5 6 7 8 9 10

1 2 3 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

e Prior Year Unrealized Other Than Total Foreign Carrying Foreign Stock

i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization)| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
Bonds - U.S. Governments
3133XBSUO | Federal Home Loan Bank .................... ... [06/08/2007| Matured ............... ..o XXX ... [.... 500,000]...500,000.00]...... 493235 ...... 47712 oo [ 2288 2288 ... | 500,000 . ..oooiiin | e 9,688 |06/08/2007
912828AN0 | US Treasury Note 3% 11/15/2007 ... ... [11/15/2007) Matured ............... Lo XXX...|.... 725000]...725000.00]...... 709,380 ...... 718620 ........... |.......6380)........... |........ 6,380 .......... |...... 725000 .. ... | e | 21,750 [11/15/2007
0399999 Subtotal - Bonds - U.S. GOVEIMMENTS . . .. ...ttt .. 1,225,000 | . 1,225,000.00].... 1,202,615|.... 1,216,332 ........... |.......8668]........... |........ 8,668 12250000 e e 31,438|. XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
00077QAG5 | ABN AMRO Bank NV (Chicago) .............. . |06/18/2007| Matured ............... XXX .... 500,000 ...500,000.00]...... 513,150 ...... 504,649 ........... |..... (4649 |........... |, (4649 .......... |...... 500,000 . ...oooiin e e 17,813 |06/18/2007|
59018YTN1 | Merrill Lynch & Colnc ........................ ... |04/30/2007| Matured ............... XXX ....1,000,000 | . 1,000,000.00]...... 976,020 ...... 993211 ........... |....... 6789 ... | 6,789 ...1,000,000 (... e 15,000 |04/30/2007|
4599999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ...1,500,000 | . 1,500,000.00].... 1,489,170 |.... 1,497,860 ........... |.......2%40 . .......... |........ 2,140 01,500,000 L e 32,813|. XXX
6099997 Subtotal - Bonds - Part4 ... .. 2,725,000 | . 2,725,000.00|....2,691,785(.... 2714192 ........... |..... 10,808 ........... |....... 10,808 2725000 .. s e 64,250 | . XX X
6099998 Summary Item from Part 5 for Bonds .. .. T P [P O P [P P P I I P I B TP PP . XXX
6099999 Subtotal -Bonds ... 2,725,000 | . 2,725,000.00.... 2,691,785 2714192 .. ... ... 10808 . ... [l 10,808 2,725,000 ... e 64,250 | . XX X
6599998 Summary Item from Part 5 for Preferred Stocks .............. ... . o XXX e e e e . XXX
7299998 Summary Item from Part 5 for Common Stocks .. .......... ... o XXX e e e e e e e e e . XXX
7399999 Subtotal - Preferred and Common Stocks ... XXX e e e e e e e . XXX
TA99999 TOAIS . . ... .. 2,725000(... XXX ... |....2691785|.... 2714192|........... |..... 10,808 |........... |....... 10,808|.......... 2725000 .. e 64,250 | . XX X
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E13  Schedule D - Part 5 LT Bonds/Stocks Acquired/Disp

E14 ScheduleD-Part6Sn1 .............cccvvvnn.s.
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Gl3

SCHEDULE DA - PART 1
Showmg aII SHORT TERM INVESTMENT Owned December 31 of Current Year

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other Than Foreign Dec. 31 of
Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Gross Paid For
For. Date Name of Maturity Carrying Increase/ (Amortization) | Impairment Change in Par Actual on Bonds Not Due and Effective How Amount Accrued
Description Code | eign | Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost in Default Accrued Rate of Rate of Paid Received Interest
6099999 Subtotal - BONAS . . ...\ ... L e XXX ] XXX XXX
Parent, Subsidiaries and Affiliates |Other Thort-term Invested Assets
7699999 Subtotal - Parent, Subsidiaries and Affiliates - Other Short-term Invested Assets ..........................oooo [ [ XXX oo XXX XXX XXX |
7799999 Subtotal - Parent, Subsidiaries and Affiliates ........... ... .. .. e e XXX oo XXX XXX XXX oo
Class One Money Market Mutual Funds
Merrill Lynch Premier Institutional Fund ......... ]1 ...... .... |12/31/2007 | MellonBank .................. 12/31/2008| ... 37,078,578 | ............. [ .. 37,078,578 ...... 148,553 | ............. |..... 4786]..... 4786|......... . 1,488,165|.............
8099999 Subtotal - Class One Money Market Mutual Funds ............. ... 37078578 | L XXX .. 37,078,578 ...... 148,553 |............. XXX XXX XXX . 1,488,165|.............
8299999 Total Short-term INVESIMENES . . . . ...t 37078578 | e L XXX .. 37,078,578 ...... 148,553 |............. XXX XXX XXX . 1,488,165].............
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E16

E16

E17

E17

E18

E18

E19

E19

E20

E20

E21

E21

E22

E23

E24

Schedule DB - Part A Sn 1 Opt/Cap/FloorOwned .....................t.. NONE
Schedule DB - Part A Sn 2 Opt/Cap/Floor Acquired ................ccouttn. NONE
Schedule DB - Part A Sn 3 Opt/Cap/Floor Term ............c.ccvviveinnnnn. NONE
Schedule DB - Part B Sn 1 Opt/Cap/Floor In-force ...................c.vt NONE
Schedule DB - Part B Sn 2 Opt/Cap/Floor Written ......................... NONE
Schedule DB - Part B Sn 3 Opt/Cap/Floor Term ............c.ccvviveinnnnn. NONE
Schedule DB - Part C Sn 1 Col/Swap/FrwrdOpen ..............cccvvvnnnnn. NONE
Schedule DB - Part C Sn 2 Col/Swap/Frwrd Opened ....................... NONE
Schedule DB - Part C Sn 3 Col/Swap/Frwrd Term ...............cccvvuntn. NONE
Schedule DB - Part D Sn 1 Futures Contracts Open ....................... NONE
Schedule DB - Part D Sn 2 Futures Contracts Opened ..................... NONE
Schedule DB - Part D Sn 3 Futures Contracts Term ....................... NONE
Schedule DB - Part E Sn 1 Counterparty Exposure ........................ NONE
Schedule E-Part1Cash ...........c..oiiiiiiii i NONE
Schedule E - Part2 - Cash Equivalents ..................ccciiiiinniinnn, NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

1
Type of
States. Etc. Deposit
1. Alabama (AL) ...
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) .................... .. B..
5. California (CA) ..............oooo |
6. Colorado (CO) ... |
7. Connecticut (CT) ...............oo |
8. Delaware DE) .................o [t
9. District of Columbia (DC) ..........[........
10. Florida (FL) ... |
1. Georgia (GA) ...
12. Hawaii (H) ............ooooo o
13. Idaho (ID) ... |
14. Mlinois (IL) ...
15. Indiana (IN) ...............oooo [
16. lowa (IA) ...
17. Kansas (KS) ................oco [
18. Kentucky (KY) ...
19. Louisiana (LA) .............oooooo o
20. Maine (ME) ... oo,
21. Maryland (MD) ...............ooo oot
22. Massachusetts (MA) ..............[........
23. Michigan (MI) ...............ooo o
24. Minnesota (MN) ................... .ot
25. Mississippi (MS) .................. [t
26. Missouri (MO) ..................... .. B..
271. Montana (MT) ..................o it
28. Nebraska (NE) .................... ..o
29. Nevada (NV) ... oo
30. New Hampshire (NH) ............. [........
31. New Jersey (NJ) ... it
32. New Mexico (NM) .................[........
33. New York (NY) ...
34. North Carolina(NC) ...............[........
35. North Dakota (ND) ................[........
36. Ohio (OH) ..o
3r. Oklahoma (OK) .................. |
38. Oregon (OR) ... |
39. Pennsylvania (PA) ................ [........
40. Rhode Island (RI) ................. ...
41. South Carolina (SC) ...............|........
42. South Dakota (SD) ................|........
43. Tennessee (TN) .................. |
44, Texas (TX) ..o
45. Utah (UT) .o
46. Vermont (VT) ... [
47. Virginia (VA) ...
48. Washington (WA) ................. |
49. West Virginia (\WV) ................ |
50. Wisconsin (WI) .................. oo
51. Wyoming (WY) ...
52. American Samoa (AS) .............|........
53. Guam (GU) ... [
54. PuertoRico(PR) ..................[........
55. U.S. Virgin Islands (VI) ............[........
56. Northern Mariana Islands (MP) ... |........
57. Canada (CN) ...
58. Aggregate other alien (OT) ........ XXX
59. Total ... XXX
DETAILS OF WRITE-INS
5801, o
5802. o
5803. o
5898.  Summary of remaining write-ins
for Line 58 from overflow page .... | XXX
5899.  Totals (Lines 5801 through 5803
plus 5898) (Line 58 above) ........ XXX

E25
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