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Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

ASSETS

© ®©® N o

1.
12.
13.

14.

15.
16.1
16.2

17.

18.

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

25.
26.

BONdS (SChEAUIE D)......oovee ettt sessessesssnsses

Stocks (Schedule D):

2.1 Prefermred SIOCKS. ......ccuurieriieiiecee et
2.2 COMMON SIOCKS.....cvvueverereesrriseresseriseeseessssesssesss st essssesss st
Mortgage loans on real estate (Schedule B):

3T FIISEIENS ..o
3.2 Other than first liens
Real estate (Schedule A):

4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)....ocvvviriaeiseriesissse sttt s sttt saen

4.2  Properties held for the production of income (less §............ 0
ENCUMDIANCES)......vvcveeeereeiicrseese st st s st es s s b s s s st s s essss st sessssassnaes

4.3 Properties held for sale (less $

Aggregate write-ins for invested assets

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

Title plants less §..........

Investment income due and accrued
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.

Reinsurance:

14.1 Amounts recoverable from reinsurers
14.2 Funds held by or deposited with reinsured companies
14.3 Other amounts receivable under reinsurance contracts
Amounts receivable relating to uninsured plans.
Current federal and foreign income tax recoverable and interest thereon
Net deferred taX @SSEL...........urrrrrriereer s
Guaranty funds receivable or on deposit
Electronic data processing equipment and software
Furniture and equipment, including health care delivery assets (§.......... (0) S
Net adjustment in assets and liabilities due to foreign exchange rates
Receivables from parent, subsidiaries and affiliates
Health care ($.......... 0) and other amounts receivable
Aggregate write-ins for other than invested assets.

Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 10 to 23)

From Separate Accounts, Segregated Accounts and Protected Cell Accounts.

TOTALS (Lines 24 and 25)

DETAILS OF

0901, oeoeeereeeseeesse e eese s ee s R R RRRE e R e e
0902, ... veeereeressereseseeses e RS
0903, .ooeeeeeetseeeeeee et
0998. Summary of remaining write-ins for Line 9 from overflow page

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

2301. Refundable deposits in Japan, primarily leased office space
2302. Funds held by premium collection agencies
2303. Prepaid expenses
2398. Summary of remaining write-ins for Line 23 from overflow page

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

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net

Assets Assets (Cols. 1-2) Admitted Assets
........ 45,181,249,443 | ...covvvvvvvvvirnenn0 | .0..45,181,249,443 | .......39,552,997,143
.......... 8,011,270,677 | .cevcovvvrrevernerrnecnnn0 | ....8,011,270,677 | ..........8,323,767,097
............... 71,598,681 | woovvvvvevreerrrnseriinneen0 | i 71,598,681 | ...............60,095,636
................. 3,721,125 | o0 [ 3,721,125 | ..o 2,813,152
................. 6,399,557 | ..vevvrerrrnn8,399,557 | o0 | 0
............. 266,764,789 | .....ccoccermrvriricinnn0 | e 266,764,789 | .............267,125,503
............................... 0 | im0 [ reviniinicn0 | 0
.................... 700,213 | ..c.ccovvvvern.... 108,887 | ..oecceeeee.591,326 | ............. 17,630,760
............. 448,723,658 | ...coocvirnrrriincririrnenn0 [ ... 448,723,658 | .............637,485,846
............... 45,538,302 [ ..ooovvvrvcrrverrricren | ienn.45,5638,302 | .............. 34,246,245
............. 366,706,162 | ................1,000,000 | .............365,706,162 | .............356,695,330
............................... 0 | e [ o0 | 0
............................... (O [y o [FSTOOSOOROTROTROOR | [ [OOSR RO |
........ 54,402,672,607 | .................7,508,444 | ........54,395,164,163 | ........49,252,856,712
............................... (U OSOTRRRON o N ESSTOOOORPROROOTPRIN | [OOSR |
............. 555,681,854 | ....ccooeeirnrrriinseeennn0 | vovneee...555,681,854 | .............532,011,706
............. 419,576,395 | ..............45,286,150 | ............374,290,245 | .............352,330,289
................. 2,057,380 | cooovvecreenerrrireriennnd0 [ o 2,057,380 | ...occeenn 1,782,882
............................... (U SO OTORRRRON o N ESOTOORORPSRROTPPON | ISR |
................. 1074147 | o0 | i 1,074,147 | ... 332,068
............................... 0 | cvveermrernsernnneen0 | eviiicnnd0 | 0
............................... O om0 | el [ iciinnl0
............................... 0 | e [ o0 | 0
............................... 0 | covvrreremnmereinneennnee0 [ o0 | 0
............................... 0 | cvrerrrmrernserrnneen0 [ 0 | 0
................. 1,028,215 | .ovvvererrrrinrrreirneenn0 | 1,028,215 | oo 397,149
............... 12,551,055 | o0 | i 12,651,055 | .............. 13,534,044
............... 39,957,092 | ..oveerereee39,957,092 | o0 | 0
............................... 0 | cvrerrrrmmrrnsernrneen0 [ o0 | 0
............. 257,919,597 | oooooovvvrnnneriinneeennnd0 [ 10000 257,919,597 | ...............86,661,150
............... 14,193,267 | ..oovveren 14,193,267 | o0 | e 0
............. 204,344,389 | ............136,245,651 | .............68,098,738 | ...............58,909,355
........ 55,911,055,998 | .............243,190,604 | ........55,667,865,394 | ........50,298,815,355
............................... 0 | cvvrrermnnerenserrinneen0 [ o0 | 0
........ 55,911,055,998 | .............243,190,604 | ........55,667,865,394 | .......50,298,815,355
WRITE-INS
............................... O oo | i [ el 0
............................... 0 | cvverrrmrernrerrnneen0 [ 0 | 0
............................... O om0 | 0 [ ciinel0
............................... 0 | im0 [ 0 | 0
............................... 0] s |0 |0
............... 49,743,629 | ................8, 734,214 | ............41,009,415 | ...............33,076,351
............... 22244749 | o0 | i 22,244749 | .. 19,627 177
............... 24,885,154 | ...occ0errern 24,885,154 | o0 | 0
............. 107,470,857 | .............102,626,283 | ................4,844,574 | .................6,205,827
............. 204,344,389 |............136,245,651 | ..............68,098,738 | ...............58,909,355




Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current Year Prior Year
1. Aggregate reserve for life contracts $.....6,547,997,735 (Exhibit 5, Line 9999999) less $
included in Line 6.3 (including $.....1,029,924 Modco RESErVe)............couvemveerrerenererrnnns ..6,547,997,735 | ..ooverirnns 5,468,769,854
2. 38,855,177,304 | ... 35,151,218,228
3. 24,831,849 | ..o 15,038,507
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 11ess sum of Cols. 9, 10 @NA 11)....c.iuiereieiriieiecese ettt
4.2  Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 and 11)
5. Policyholders' dividends §.......... 0 and coupons §.......... 0 due and unpaid (Exhibit 4, Line 10)
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including $
6.2 Dividends not yet apportioned (including §..........
6.3 Coupons and similar benefits (including §..........
7. Amount provisionally held for deferred dividend policies not inCluded i LN B...........c.coererrienrerrininrrnininsienernseseessissesssssssssnnsines | coveesesssssnssssssssssssssessensnnsQ | rrennensensinsssssssesssessssenes
8. Premiums and annuity considerations for life and accident and health contracts received in advance less $.....16,005,690
discount; including $.....144,534,157 accident and health premiums (Exhibit 1, Part 1, Col. 1, sum of Lines 4 and 14).........cccccoveeee | covvrrrrrrrrrrenns 519,277,298 | ..ovvvvvverrnes 508,917,913
9.  Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including $.. 0 accident and health experience rating refunds.
9.3  Other amounts payable on reinsurance, including $.. 0 assumed and $ ..0 ceded..
9.4  Interest Maintenance RESEIVE (IMR, LINE B)........cuuiurururriuierrieeieeineie et sttt st ssse st ss s ensaen
10. Commissions to agents due or accrued - life and annuity contracts $.....12,115,363, accident and health §.....
and deposit-type contract funds §.......... 0.t
11. Commissions and expense allowances payable on reinsurance assumed.
12.  General expenses due or accrued (Exhibit 2, LiNg 12, COL B).........ccevviieiiieiiiiiereece et sssesens | sresens
13. Transfers to Separate Accounts due or accrued (net) (including $.. 0 accrued for expense
allowances recognized in reserves, net of reiNSUrEd @lIOWANCES).........ccciiviuiiviireicieieie et b et ssesssnes | sebessessesssessessessssssessessnean (0 TR 0
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 5) AT,861,417 | oo 44,281,840
15.1 Current federal and foreign income taxes, including $.....28,209,213 on realized capital gains (losses). .286,674,650 171,508,482
15.2  Net deferred tax liability....... 532,845,759 .170,158,859
16, UNearned iNVESIMENT INCOME. .........vuiuieeieiieeieieeeeiet ettt st f bR R et ntas | ebbeeb et bs st n bbb L0 R 0
17. Amounts withheld or retained by company as agent or trustee 13,904,771 | oo 11,806,431
18.  Amounts held for agents' account, including $.....6,077,900 agents' credit DAlANCES............ccc.cvuevveeveeeeeieeieeieeesseeseeseeesiessieenios | cveesieesieesieesieenns 8,972,919 | oo 10,828,349
19.  Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21.  Liability for benefits for employees and agents if not included above..
22. Borrowed money §.......... 0 and interest thereon §......... 0......
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.1 Asset valuation reserve (AVR LINE 16, COL 7). esesssssss st et ssssssessessssssessessssssessesssssssssesssssnssessons
24.2 Reinsurance in unauthorized companies
24.3 Funds held under reinsurance treaties with unauthorized reinsurers
24.4 Payable to parent, subsidiaries and affiliates..............cccocovrrrnnnnnn.
24.5 Drafts OUESTANAING. ... ..cerereercerireiieiecieiseeseseses sttt a sttt s
24.6 Liability for amounts held under uninsured plans
24.7 Funds held under coinsurance
24.8 Payable for securities
24.9 Capital notes §.......... 0 and interest thereon $
25. Aggregate write-ins for liabilities...............c..cou..... .866,349,315
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 46,112,516,890
27. From Separate Accounts Statement
28. Total liabilities (Line 26 and 27)
29. Common capital stock.............
30. Preferred capital Stock..........cccocvvieieiviieiececeen
31.  Aggregate write-ins for other than special surplus funds.
32.  Surplus notes
33.  Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1)
34. Aggregate write-ins for special surplus funds
35, UNSSIGNEA fUNAS (SUMPIUS).......vecveeeieeiecictsetes ettt sttt bbbt en s bbb st st s st et s s bae st s st st n s s baen
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §......... ) O P O PR
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)..........co.coervereneererrirninnennns 4,204,417,736 | oo 4,182,418,860
38.  Totals of Lines 29, 30 and 37 (Page 4, LINE 55).........ruuriuriuriirieieiiieeiseeisee e cseessss sttt esbins | neisssisssisnes 4,208,297,341 | oo 4,186,298,465
39. Totals of Lines 28 and 38 (Page 2, Line 26, Col. 3) ...55,667,865,3%4 | ............... 50,298,815,355
DETAILS OF WRITE-INS
2501. Payables for return of cash collateral on loaned securities 807,876,773 | .eveernes 806,593,383
2502. Other liabiliies. .........occrererreirrerinerreriseesesseseieeene ...55,808,034 ...48,905,104
2503. Funds held for @SCheat............cccoveveeveeveeriieeeeeeeeeeeeeseeens ...13,960,700 10,850,828
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)
3401.
3402.
3403. ...
3498. Summary of remaining write-ins for Line 34 from overflow page.
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)




Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less Col. 11).....ccccovcves | wovrvrvenne 13,120,229,892 | ........... 12,486,915,448
2. Considerations for supplementary contracts With life CONINGENCIES.........c.iveiririiric sttt ensnans | sssesssessessasssssessassnsnnes [0 TP 0
3. Netinvestment income (Exhibit of Net Investment INCOME, LINE 17).........c.ovivirieeeiciseeieee ettt ssaessessssnes | sevessesnaas 2,287,981,031 | ............. 2,140,514,804
4. Amortization of Interest Maintenance Reserve (IMR) (Line 5) ....13,781,338 ....16,283,720
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES..........cccvuevcvrvereeieiieesee et
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Ling 26.1, COL 1).......covuiiveieicrrieeeeeieeeesce s | ceveveeseeiesseseesens 361,711 | oo 526,193
7. Reserve adjustments 0N reiNSUANCE CEART............vuiurirririeiriieireiee ettt s bbbt s sttt st ns et antenss | eesstessesssenssesnnes (180,227) | vvvoverrerverrireinns 129,705
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNtS........... | weeerrerrerrrereerneneennenens [0 R 0
8.2 Charges and fees for dEPOSIt-YPE CONMIACES. ..........rurirriirrerririeeisririssr sttt sttt stens s ssense | sssassssssessansnssnssansnssnses [0 O 0
8.3 Aggregate write-ins for MISCElIANEOUS INCOME..........ccuruuririeierieiieeise ettt s st s st bs s sessessensnsnnsensansns | sissssssssssaseans 14,568,274 | ..ooovvvvrenenns 16,331,283
9. Totals (Lines 1 to 8.3).... e .15,436,742,019 | .. .14,660,701,153
10, DAt DBNEMIES. ......oocvvcicic bbb bbb bbb bbbttt saenennas | eviesissnienes 166,488,682 | .......coec... 143,171,085
11. Matured endowments (excluding guaranteed annual pUre ENAOWMENES)..........c.coverurrirrrerirresnreeeeessseseessessssessssesssssssesessessssesessessssssessessansss | essssssessessessnns 2,521,038 | .o 2,007,373
12. Annuity benefits (Exhibit 8, Part 2, LiNg 6.4, COIS. 4 + 8).......c.coeveiiiiiicieiesetee ettt st st ssesnsas | sevsessessssnsssses 1,106,808 | ...coccvverrrne 1,070,512
13. Disability benefits and benefits under accident and health contracts 5,539,944,505 ...5,316,580,934
14.  Coupons, guaranteed annual pure endowments and SIMIlAr DENEFIS...........ccruririiriiriis ettt ssstestsstes | estesssesssssessssesestenensseens
15.  Surrender benefits and withdrawals fOr life CONMTACES............cruuierririecireie ettt
16.  Group conversions
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health CONraCES.............ccevevcuiicieicicecec e | erieseianes 3,143,890,997 | ............. 3,157,184,911
20, TOtAIS (LINES 100 19)....cuuieeiereiseiseise ettt st s 88 S eseeeeeeeesessnsinntens | enbsestaneeas 9,132,181,258 | ............. 8,860,075,229
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
(EXhibit 1, Part 2, LINE 371, COL 1)...uuiuuiiriieeiseeieeiseisseisse sttt sttt bbbt bbbt nnns | enbsesssnsens 2,149,619,880
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1) el .
23. General insurance expenses (Exhibit 2, Ling 10, ColUMNS 1,2, 3@NA 4).......ooiviieiiiieieeeee sttt essesssens | saesaesesns 1,697,530,593 | ..cceveeee 1,517,451,500
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, CoIS. 1+ 2+ 3)....cuiviiecriieiieeieeeiieesesseseiesiens | severisinnsens 141,663,210 | .ccvvevreee 129,587,726
25. Increase in loading on deferred and uncollected premiums.............. 002,036,363 | oo 1,838,308
26. Net transfers to or (from) Separate ACCOUNES NEt OF FEINSUTANCE............cvucvuiuiiciieictete ettt s st besas | suessesessessessesssssssessesnsa [0 TN 0
27, Aggregate Wrte-iNS fOr ABAUCHIONS. .........cccveieiiieiie ettt bbbt bbbt a s n s s s st en b s b bnss | ssessesssessassessnssnsensesntan [0 P 0
28, Totals (LINES 20 10 27).....cuureurireireiieiieiieieeet e bbb bbb 13,123,031,304 12,602,176,007
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28). 2,313,710,715 2,058,525,146
30.  DivIAENdS t0 POCYNOIAETS..........evieieiiieeiieie ettt st s bbb st b s s s st ent s bt ensenes | etsbssessessesssssnsansa 6,958 | oo 6,949
31.  Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)..........cccevverreriererennes | voveveienns 2,313,703,757 | .coovvnee 2,058,518,197
32. Federal and foreign income taxes incurred (excluding tax on Capital GAINS)..........ccceveveviveieieeiiiieiee et ssssssenee | svsessessssaneas 505,935,327 | ..ccovvrnnns 378,880,149
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105Ses) (LINE 31 MINUS LINE 32).......ciuiirieiiiiisieesetesese sttt ettt s st s st s s ssnnens | snsessesnnes 1,807,768,430 | ..covvuvee 1,679,638,048
34. Net realized capital gains or (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of $.....(9,803,524)
excluding taxes of §.....18,309,095 transferred t0 the IMR)...........ccc.eiiiiecicineise sttt s st es st esssns | cbsssesssnsens (17,609,907) | ..ovvvrrrrnee. 35,351,182
35, NetinCOME (LINE 33 PIUS LINE 34).......vuuieuiiuieiieiiei ittt seb bbbttt | eeiseecnnees 1,790,158,523 | ............. 1,714,989,230
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, LiNg 38, COl. 2).......ovriuriiinrrririneirsieissieisessessesssesssessessesssssssssssssssssessessssssessens | ssessssesnens 4,186,298,465 3,705,480,108
37. NetinCOme (LINE 35)......viieririrrerereiineireseieeeseie st ssneeees . ...1,790,158,523 | .. ...1,714,989,230
38. Change in net unrealized capital gains (losses) less capital gains taX of §.....(2,272,624)..........ccocvvivrrrerineirneinsineinessssissssssssssssssssssns | evssessesssssenes 8,106,413 | .ocvvvirnee (22,742,636)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoiiiueiiiiiiiieieiciees ettt ssssnaas | sassssssssissaneas 10,017,807 | ..coveverrnee. (2,439,570)
40. Change in net deferred income tax .(364,959,524) | .. .(692,725,902)
41. Change in nonadmitted assets and related IEMS.............c.ccvcviveieiciciic ettt s s sssnas | sesessssessssans (40,698,896) | ................ 195,107,847
42. Change in liability for reinsurance in UnauthOrZEd COMPANIES..........c.ruurirrerririreerrie ettt sttt ss s
43. Change in reserve on account of change in valuation basis, (increase) or decrease (Exhibit 5A, Line 9999999, Col. 4).
44, Change iN @SSEt VAIUGHON FESEIVE .........cvuiuruuriuieeireeseeeeeeeisees e st es ettt s e s b £ £ bbb s bbbttt
45. Change in treasury stock, (Page 3, Lines 36.1 and 36.2 Col. 2 minus Col. 1)
46. Surplus (contributed to) withdrawn from Separate Accounts during period...
47. Other changes in surplus in Separate Accounts Statement......
48. Change in surplus NOtES...........ccoevevcueivererciriee s
49. Cumulative effect of changes in aCCOUNING PHINCIPIES..........ccvuiveiiiiiieiee ettt bbb
50. Capital changes:
501 PAIA MMttt R bbbttt sttt enssenssnssnnsnnnns | enstnnsnnsnnssnnsnnssensseen0) | et 0
50.2 Transferred from surplus (StOCK DIVIEN)..........c.ciuiieieiiiieie ettt st s st s ssensns | snsensessessssessessessnssnensensQ | soevissesesiesssssssessessssneas 0
50.3 TranSTEITEA t0 SUMIUS........vueveieiieisciitesieieisete ettt bbbttt se st en b s b ssnsessesssssnsensesnsnts | snsessessessssensessessnssnensensQ | soesessessesiesssssssessesnssneas 0
51. Surplus adjustment:
B0 PG IN. ettt Rttt ssensnnssnssnnins | ennsnnsnssnnssnnssnnsensseen0) | i 0
51.2 Transferred to capital (StOCK DIVIAEN)...........c.cceieiiiiiieeise ettt sss st b st ssss s sssssnsansenss | snsensessessssessesssssnsssessensQ | soesessessesiesssssssessessssneas 0
51.3 Transferred from capital..............ccovvneee. .0
51.4 Change in SUrPIUS @s @ rESUIE Of FEINSUIANCE. ..........cuivieieiiieiieieie ittt s et s s bt s st ssessens | sessessssntessesnssnsessessnsand [0 R 0
52. Dividends to stockholders...........ccccoeuneirnerinniennens e ..(1,361,860,448) | .. .(664,812,245)
53. Aggregate write-ins for gains aNd 10SSES IN SUMPIUS..........cvueveveiiieiireieissieie ettt st b sttt bent s e bants | stsssessesssnsanss 7,789,984 | ..o 8,087,709
54. Net change in capital and surplus for the year (Lines 37 through 53).......c.ccciieiiiiniisieiesie ettt st ssessnss | sssssassessssaseas 21,998,876 | ..cocvrennns 480,818,357
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, LINE 38)........cccueuiuriiereiieieieieeseissieessessessssssssssssesssssssessesens | ssesesssns 4,208,297,341 | ..cocuuvn 4,186,298,465
DETAILS OF WRITE-INS
08.301.  Administrative service fees from @ffiliates..............ccouueieiiiiiiiciice bbb | srenaeseesinianes 13,300,759 | .coveverrrne 13,516,411
08.302.  Interest 0N AgENES  DAIANCES...........coueviiireiie ettt ettt bbbttt saenas | sbesbentesesntenas 1,392,072 | oo 1,262,883
08.303.  Realized foreign eXChange GaIN (I0SS).........vuururrrrrurrieeieeieiseeeseiseesesesssseesesessessesesssssssssessessssssesssssesessesssssessessassssssessassssssessesssnssnssens | sessssessssssssnssnes 287,500 | .o (210,765)
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page | ....(412,057)] .. 1,762,754
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 BDOVE)......cuuruurrrreireresiresressessrsssessessesssesssssssssssssesssnssssssssesssssssssssssssssssessenssnsss | sosssssssassssans 14,568,274
2701.
2702. .. ]
2703. . ]
2798.  Summary of remaining write-ins for Line 27 from overflow page. . ]
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @D0OVE).......evururrerueerereeserseeeseesesassssssessssssessssesssesssesesssssssssasssssssssessassssssessessssssssessans | ssssssssssssssassssssesssssasssees 0
5301.  Minimum pension liability
5302.
5303.
5398.  Summary of remaining write-ins for Line 53 from OVEMIOW PAGE........cuu vttt sttt sssanens | eesessssesestessssssessesssnsanes 0
5399.  Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @D0OVE). ... rururerirsieieeieieaseseeseessssseesesssessessesssessesessenssessssssnssssssssenssssssssessssssessessenssns | sessssssessssssenns 7,789,984 | ..o 8,087,709
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CASH FLOW

Currer11t Year Prior2 Year
CASH FROM OPERATIONS
1. Premiums COlleCted NEt Of FEINSUIANGCE...........uuiverrirerisecesessieeesseseseest st ess st sss st essteens | cesseesiesessns 13,086,903,117 | cooovveevennee 12,485,531,696
2. NEtINVESIMENTINCOME........oecicvieiecee ettt bttt ae s bt s st essesas s ssssssesnnas | eveesnsesansanes 2,297,334,281 | ..o 2,105,188,244
3. MISCElIANEOUS INCOME.........couiiuiiiiiiiiiiiii bbbt seenneens | stiissiissiesssessie 14,976,892 | ..oovvvvvivine 16,488,597
4. Total (LINES 1 HMOUGN 3)...eeoerereeerrerreieeeeseeeseeesse st st st ss sttt esseesssassssssssnssnns | sessssessaneees 15,399,214,290 | ...oovvvrnven 14,607,208,537
5. Benefit and [0SS related PAYMENLS.........ccciiieiieiee ettt bbbttt esanbans | esiestensansanes 6,075,841,961 | ..coovvvrrernne 5,758,591,818
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............c.cuvvivevcveeeeesiecieeeireieiseresens | ceveeeeie e (01 R 0
7. Commissions, expenses paid and aggregate Write-ins for deUCHONS..........cc.cocuivcieiieeiciecceees e | eviessessssaees 3,981,392,405 | ..covvvrirnns 3,747,917,437
8.  Dividends paid to policyholders
9. Federal and foreign income taxes paid (recovered) net of §......... 0 tax on capital gains (I0SSES).........cuevvervrerrrereeriererieiiens [ereersesiesesinss 405,305,378 | ...cooevvirnn 547,154,774
10, TOtal (LINES 5 thTOUGN 9)...ovvvereeercereeiecerseeeseesseees s seess st sess sttt snsssesssssssensssns | sesnsessasesenns 10,462,546,702 | ........conv.... 10,053,764,048
11. Net cash from operations (LiNe 4 MINUS LINE 10)........eieueirireiciieieiesereees e sessess st sssesses e sss s ssssssssssssssessessssassessnns | sesesssssessesen 4,936,667,588 | .........coun.. 4,553,444 489
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds 2,077,522,908 7,059,437,903
12,2 SHOCKS....vvveertseeeeseeeesecsisesi ettt nnntne | eesteenninent s 623,254,983 | .ooovvvverrins 157,064,597
12,3 MOMGAGE I08NS.......cuveiiicetcie ittt ettt bbbt bbb bbb s s bbbt n s bbb n s st s sentessesntnns | evissessessesesinsanens 1,072,950 | oo 1,379,662
124 REAIESIAE. ...ttt | sreseesi et 19,094,207 | ....ovorvvercrrerrrenrirereniennns 0
125 Other iNVESIEA @SSEES.......c.uiiiviecicict ettt bbbt b s st sse s sentensesanns | evisbesssssessssinsaneas 7,000,000 | coveveririeieinne 14,903,131
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS..............ccevvierrieeeseeceeesessseereeiens | v (01 U 0
12.7  MiISCEIIANEOUS PIOCEEAS.......c.cvecveiiieiieesteiieie sttt b sttt s e bbb s ss bt bbb es s bt ssesse s s sentessesstessensessnns | shsssessesissonsessesssssnsansessnsanean 0] e 4,141,923
12.8 Total investment proceeds (LINES 12.1 10 12.7).......vuierecreeercetreses ettt s s tss st sesse s sss s sasssassnns | sessssssssesseses 2,727,945,048 | ....c.covvvvee 7,236,927,216
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ottt Rt | eeesienn e 6,207,013,227 | ...ovvvrrvvernnne 7,331,876,260
13,2 SHOCKS ... vvreereseessereseeesseess ettt rnntns | ertseni st 11,439,495 | ...oovoivins 4,087,165,199
13.3 Mortgage loans.... ..2,054,314
134 REAIESIALE.....veeoverceecei ettt | ebieest s 3,801,865 | ovoourerrrrircrinans 2,473,737
135 Other iNVESIEA @SSEES.......coucvivceeictcteie ettt bbbt a st es e b sae e sssessesnsanes | evsessssessssaeseseans 21,147,500 | covvveeieieinne 12,023,767
13.6  MiSCEllaNeOUS APPIICALIONS.........cccvuiviieiierieiiisie ettt sttt b st s b b ssesse st snsensesnsenss | shsstessessssensessessessnsansensesansan 0 ] 0
13.7 Total investments acquired (LINES 13.110 13.6).......cveicuiceeeeciesie ettt ssses e b s s ssesessssssssenes | sasssssssssssasans 6,245456,401 | ...oovvvneenes 11,437,171,739
14.  Netincrease (decrease) in contract [0ans and PremiUum NOES..........cc.evucucieieiieeie ettt ss s ssesssnas | essessssssesssssassans 11,292,057 | ooovverereriinn 9,683,937
15.  Net cash from investments (Line 12.8 MiNUS LINES 13.7 @NA 14).......ovuiurirrerrirrinnrreessrssiessssssssesssssssss s ssssssssssssssssssssssenss | sesssssessesennes (3,528,803,410) | ..coovvrrernenns (4,209,928,460)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES........veeveceiecicicteee ettt es st ss s s stes et bsssssessssssansens | sunssessesissessesssensssssssessnsnea (01 R 0
16.2 Capital and paid in SUPIUS, €SS tTEASUNY STOCK...........evuururririecieieiintireie ettt st bt ssestnes | sebsessessssssssssssesssssessesssssanes (01 RN 0
16.3 BOITOWEM fUNAS.......vevevereerirciiiisecesesi sttt | ansisnessness st senss e (U RN 0
16.4 Net deposits on deposit-type contracts and other insurance abilitIes............c.vvuririrrinirenceeceseeeeseieees | e 8,699,961 | ..ovvrerireiinn 9,805,016
16.5 Dividends to stockholders ...1,361,860,448 664,812,245
16.6  Other ash Provided (BPPHEA)............evereeerrrimrreiseriressseees e ess e ess s eess st seest st senseseses |Lassssssssssssssas (243,465,880) 115,480,044
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Ling 16.6).........ccceeeevevvvrineens | coreeririinnnns (1,596,626,367) | ...cvoverrienan (539,527,185)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Ling 15 plus Lin€ 17).......coeveeverereeerereen | coververeiennines (188,762,189)| .....cvvvvrrvernnne (196,011,156)
19. Cash, cash equivalents and short-term investments:
191 BEGINMING O YBAI........cvieieceeee ettt ettt ettt sttt n s b s s ss et s st essesantensesansans | sessessessssanssens 637,485,846 | ...ocovevvrrrnn 833,497,002
19.2 End of year (Line 18 PIUS LINE 19.1)......uu it seise s sesss s st nnne s | snssssssssesssenees 448,723,657 | ..o 637,485,846
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Reclassification of assets - bonds to Preferred StOCKS..........cciiiiriiiiicesee et ssssessssens | evtessiesessessesaees 11,389,047 | c.cvvra 4,037,466,141
20.0002 Reclassification of assets - preferred StOCKS 10 DONAS..........ccevcvivieiiecicrcee et ssnaens | eevesssssesssssse s st es s snes (01 I 43,129,475
20.0003  Portion of par escrowed - Puerto Rico COMmMONWEAIN DONG..........oviviiiiiieiisccee e enesnessesesnssnsennsnes | cossissessssssensansene 1,022,496 | ..ooooviviiiceeeean 0
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LINES OF BUSINES

ANALYSIS OF OPZERATION BY
1

Ordinary 6 Group Accident and Health 12
3 4 5 Credit Life 7 10 1 Aggregate of
Industrial Life Individual Supplementary (Group and Life Credit (Group All Other Lines
Total Life Insurance Annuities Contracts Individual) Insurance(a) and Individual) Other of Business
1. Premiums and annuity considerations for life and accident and health CONtraCts.............oc..omrreerrrvernrrcinnrrereeeesreessneeennns .13,120,229,891 .1,319,398,401 |....293,859,509 11,496,956,934 | ........cccovvvennnn 0
2. Considerations for supplementary contracts with life CONINGENCIES............vurrrerrreneerrnrierreeeenerseeseeseesenssesseeneees | ovsvissesissssissernsd | eveeseresienssieeneni0 [ eoveisreiseresieieens0 [ evvseseeserenenne 0
3. Netinvestment income ..2,287,981,033 |......cceevevnnl0]....222,366,583 ... 48,607,631
4. Amortization of Interest Maintenance RESEIVE (IMR)..........c.curuumrumremeemrereeesneessseessssseesssesssesssssssessssesssssssesssessssssassssns 13,781,339 |... e 418,555
5. Separate Accounts net gain from operations excluding unrealized gains or losses [RUSSURSRRRRRN |  ISURRRR 0
6. Commissions and expense allowances on reinsurance ceded rvereereeen 301,71 |0 [ 361,027 | .o 0
7. Reserve adjustments on reinsUrance Ceded.............oouuuriimmniiinniiinsniinsiiinssisssinssissssssssssssssssssssssssssssssssssssss | aveeseeseens( 180,227 | corverrverenieeieeec0 [ evvevenns (180,227) | .vorevreereereenene 0
8. Miscellaneous Income:
8.1 Fees associated with income from investment management, administration and contract guarantees from S/A.......c... | vooeuvvvveereveenne. 0 | evrveeirieiereenn0 e [0 0 [0 0 |0 0 [0 0 | 0
8.2 Charges and fees for deposit-type COMTACES...........cc.rirriiiiriiriirierineesse e essseees | crestesssssesssssesand (01 USRI | R IR (0 O 0 |0 e [0 |0 0 0 0
8.3 Aggregate write-ins for miscellaneous income.... 14568272 |0 |, 77519 |......... (51,982) | ..ooovivrieirinenn0 [ {83,723 |0 10000000 226,705 |0 14,272,307
9. Totals (Lines 1 to 8.3) .15,436,742,019 .1,543,856,849 | ....342,833,713 13,308,664,533
10, DEAtN DENEAILS. .......vvvvecveirciec st | nevaa 166,488,682 |... ....164,721,287
11, Matured endowments (excluding guaranteed annual pure endowments) .2,521,038 |...
12. Annuity benefits reren 1,106,808 ...
13.  Disability benefits and benefits under accident and health contracts. .1...5,539,944,505
14. Coupons, guaranteed annual pure endowments and similar benefits..............c.c.ccccoouveucriinnnns
15. Surrender benefits and withdrawals for life contracts
16, GIOUDP CONVETSIONS.......ccvvuueiieieeiesiessssssss s
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts.................... ...3,143,890,996 |... ....589,010,492 |...244,189,667 |......cccoeceeee0 |everviiiennnn0 | 10,337,861 .2,297,510,115 |...
20, TOtalS (LINES 1010 19)...cuurieuiirieieeiieeiiessei st ...9,132,181,258 ....996,664,039 | ....283,235,566 | ......ccccoereieenn0 |0 | 12,106,061 .7,832,614,089
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).........c..ccoeeeee ..2,149,619,880 ....183,695,760 |.....11,519,914 | ..o {0 | 628,091 .1,953,044,659
22. Commissions and expense allowances On reiNSUraNCe aSSUMEM..............cvumeereeereemsermeeeserssesssesseessesessesssessssssssssssssns | covvosssessessssesend (01 SOURRTORRON | N EOURORRRRRO 0 rvrrrnnnnnnnen0 [0 L0 0 0
23, GENETAl INSUIANCE BXPENSES. ...rveereeesssrreessressssresssseesssseesssseeesssseesssseessssasessssasssssesesssseessssasessssesssssssssssssssssssssssssssssssnssssssnsssssnns ...1,697,530,593 ..113,870,987 |.....17,910,297 |..ccovvivvivvieen0 | orvrirreinrinnnnd [ 1,058,235 .1,563,525,055
24 Insurance taxes, licenses and fees, excluding federal INCOME taXES............vurrumerierinrirnerineriseeneessisessssessssessseseseesens | s 141,663,209 |....cocoeerevereenn0 | 9,046,834 |..........888,930 |....ccccoeverivvee0 |0 [ 137,080 ....131,439,052
25.  Increase in loading on deferred and uncollected PrEMIUMS............cvuueerrrmerrmereeriesiisess ettt ..2,036,363 |... .2,036,363
26.  Net transfers to or (from) Separate Accounts net of reiNSUrANCE..............cvureeeerercrernerieeiins 0 [0 s 0
27. Aggregate write-ins for deductions 0 L0 | 0
28, TOLAIS (LINES 20 0 27)...uuuveeuvereereerieriiseesseeiee et .13,123,031,303 .1,305,313,983 11,480,622,855
29.  Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28 ...2,313,710,716 ....238,542,866 .1,828,041,678
30.  Dividends t0 PONICYNOIAETS...........ccorvimriririiiricirieriee e enssessssessssssssenssesssssssssssenssssssessnnssnnsssessness | eververenrenresen,998 [ rvverivrisiniiniena [ evesrenrenind 6,958 |0 i) [0 |0 i [0 |0 [, 0
31, Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)............. ...2,313,703,758 ....238,535,908 .1,828,041,678 | ....224,310,559
32. Federal income taxes incurred (excluding tax on Capital GAINS).............rreerreerreessmreesnresssesssssssssssssssssssesssssssssssssssssssssns | wovves 505,935,326 | .....ococoeveeen0 | s 52,160,412 ....399,736,077 | ...... 49,049,770
33.  Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (losses) (Line 31 minus Line 32) ..1,807,768,432 | .....oocoovvrnnn ....186,375,496 .1,428,305,601 | ....175,260,789
08.301.  Administrative service fees from affillates...........ccccvvrerniriiriies s | s 13,300,758 |....ccocvvivveeeenn0 [ eeiienn272,699 |0 [0 [0 038,804 |0 ]1000.201,202 {0 | 12,788,053
08.302. Interest on agents' balanCes...........co.vvverrrinrirnrernnreneens 21,392,072 [0 [0 e 0 0 0 |0 |0 0 s 1,392,072
08.303. Realized foreign exchange gain/(l0Ss)..............cuurruveeirrevieirrciiinrssisessises s .287,500 creeennn 242,853
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page reenneennn(412,058)
08.399. Total (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 @DOVE)............cveervercrrrrereeeeeeieeiieeeiseceseetseeeiseesseeesseessesesneees | v, 14,568,272
2701. .0
2702. .0
2703. 0.
2798.  Summary of remaining write-ins for Line 27 from overflow page............ccoocvveevnnnce .0
2799.  Total (Lines 2701 thru 2703 plus 2798) (Line 27 above) .0

(@)

Includes the following amounts for FEGLI/SGLI: Line 1..........
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ANALYSIS1 OF INCREAZSE IN RESERVES DURIr\lor(dEm;!'yHE YEAR : -
3 4 5 Credit Life 7 8
Industrial Supplementary (Group and
Total Life Life Insurance Individual Annuities Contracts Individual) Life Insurance Annuities

Involving Life or Disability Contingencies (Reserves)

(Net of Reinsurance Ceded)

1. Reserve DECEMDET 31, PHOE YEAI.........ccvevivieeieiesie ettt ssse s sesses s ssssensesaens | evsessessssineas 5,468,769,853 |......ccccovvereririreicieien0 [ 4,647,269,417 |..covvvevrernne. 812,599,700 |[..oivovverereereieeieeeeian 0 [ oreieieeeieeesieeeensn0 e 8,900,736 |..cceverereeeee e 0
2. Tabular net premiums Or CONSIAEIALIONS. .........covueireriiriieiieiiisee et ses s sssesenes | sressesessnsenns 1,263,446,206 | .....coovvvrerrerreenrereerieeens0 e 990,217,811 [ oveevvrerrennes 270,279,044 .o 0 [0 [ 2,949,351 | .o 0
3. Present value of disability Claims iNCUITEA...........cccveuirinrrcieeises st essss s | eressnsssesessessnnens 3,244,983 |...ovvivvevrinenrnrrerennennd | 3,244,983 | ..o (1] I XXX oevvviveerreennnns [ eenenennnesnnsisinenn0 [ [0 RS 0
4. TADUII INEEIESE........oevececeriree ettt enasannnes | seesssesssseeesaas 197,888,764 | ... 0 s 180,438,367 |..ccvvrrrevrrrenn 16,814,854 | ... (U S PPORROON 0 I BOTOPORRRRRN 635,543 | oo 0
5. Tabular less actual reSErVe rElEaSEA.........cvurvrimrerrurirerirrirresiestssessesessesesesesssssesssssssssesssssssssssesssssensns | sssssssssssssessnssssssessns (21,562) | cvvovvrrerrireernrnrnnireinnrnnenn0 | v (VY4 ) I (0 (0 SRR O B ISR (18,583) [ .o 0
6. Increase in reserve on account of change in valuation Dasis..............ccceueueieiciiesiecisereeseeeseiens | e 0 [0 | 0 [ oo 0 [ 0 [0 e 0 [ 0
7. OtheriNCre@ses (MEL)........cuuereemrrmmerirerieriecsiessieesseess s sess s sesss et ssesntssesssees | sosssssnsssesssees 244,089,535 | ..o | 198,426,613 |...ccocoovnicrennc. 35,308,539 [...ccviiiiirniiisiisi, 0 {0 |, 10,354,383 | ... 0
8. TOHAIS (LINES 110 7)..euuveerrirrieirriieeeisceiseisessssens st sesss st esssessssesssnens | enensssensssenas TATTAITT79 | |, 6,019,594,212 | ...ococvvvneen. 1,135,002,137 | oo 00 | i, 22,821,430 [ .o, 0
9. TADUIAI COSL.......eeeeeicecireire sttt | eesieeri st 316,011,742 | oo | 313,295,264 |...covovvrirerinnns (860,200) | .....vvevnv. )9, CETIINY OUTRRRRTOROON | B ISR 3576,678 | ..o 0
10. ReServes released by death...........cccoviviiviieiciccce et essseens | sreseesestessese s 19,664,335 [ ...ocveverereeeeenieeeineeee0 |, 19,664,335 |....ccccoouee. )00 GO IS XXX oevoeeveeeeneeene [ eeveeeeeeeeeeesieeeseieeenend0 [ (01 I ) 0. S
11. Reserves released by other terminations (Net)...........ccviuviveiecieieceeeseesee s | v 292,515,269 | ..coooveererereeersiieeeseieeenn0 |, 239,694,164 |...cccovererirnne 52,815,755 | oo 0 [0 e 5,350 [ oo 0
12.  Annuity, supplementary contract, and disability payments involving life contingencies...........cccocveveeees | covveveveieiveininne. 1,228,697 | oo (U1 [ 121,084 .o 1,106,808 | ....coveverereierciicieieinad 0 [ 0 [ 805 | 0
13.  Net transfers to or (from) Separate ACCOUNLS...........cceveieieruiieissiseis st stess e ssessssssens | siessesssssssssesssssssssessssessssas (01 RO [0 RO 0 [ 0 [ 0 [ 0 [ 0 [ 0
14, Total deductions (LINES 910 13).......cuvirrirrirriceireriereies s sessssessssssssesesssesssns | sssessssessseeeed 629,420,043 | ..o | i, 572,774,847 | oo 53,062,363 | .....cooiieriiii, 00 | i, 3,582,833 | .o, 0
15.  Reserve December 31, CUMENt YBAN. ..ottt esse s ssssnesnsessssnsensesnses | eneessssensinans 6,547,997,736 | ..o | i 5,446,819,365 | ...cooovvevevnn 1,081,939,774 [ .o {01 U RURRRO 0 I [OOSR 19,238,597 [ ..o, 0
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EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected Earned
During Year During Year
1. U.S. government bonds ....25,710,368 ....24,536,206
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated)
1.3 Bonds of affiliates
2.1 Preferred stocks (unaffiliated)
211 Preferred StockS Of AffilIAtES..........ccoviveiiiceciec ettt renn
2.2 Common stocks (unaffiliated)
2.21  CommON StOCKS O AffIlIAES.............cvieiciciicicce ettt bbbttt bbbt
3. Mortgage loans 185,200 185,959
4. Real estate ....14,400,730 ....14,400,730
B CONMTACEIOANS........voceeiecicetee ettt s e b s bbbttt b s bt s et e et 945,339 1,046,261
6. Cash, cash equivalents and short-term investments ....24,481,292 ....25,260,772
7. DEriVALIVE INSITUMENES. ... vuiveieiiecisicte ettt s bbb s s b bR bbb b st bbb s s s b s st n st
8. OthEIINVESIEA ASSELS.......couivieeicicrc ettt bbb bbb s bbb bbb ettt bbb bbbt ....26,528,679 ....26,586,512
9. Aggregate Write-ing for INVESIMENT INCOME..........criiieriieicr ettt sttt sttt 769,011 769,011
10. Total gross investment income ...2,322,836,841
11, Investment expenses ....23,338,699
12.  Investment taxes, licenses and fees, excluding federal income taxes
13, INEEIESE EXPENSE. ....euceeceeireeceeise ettt ettt ettt s s s s8££ 82842 E R8RSR S84 E R R £ AR 4 £ 4RSS R RS E AR R bRt
14.  Depreciation on real estate and OthEr INVESIEA BSSELS..........eiuiururriuieeieiie ittt ettt b £ s8R E bbbttt
15.  Aggregate write-ins for deductions from investment income
16.  Total deductions (Lines 11 through 15) ....34,855,809
17. Netinvestment income (LINE 10 MINUS LINE 16)..........cuiueieiiiiriieiciieisite ettt sttt bbbt s bbb bbbt et b s n s nsesnsants | sbestessssnsensesnsanes 2,287,981,032
DETAILS OF WRITE-INS
0901. Miscellaneous INVESIMENT INCOME...........ccccueiiieiiieicice ettt ss et s s bbb s s b ss s ssssntenes | sessesessssesesnsesessnaesessnsesns 43,138 | oo 43,138
0902. Consentment Fee
(010X OO
0998. Summary of remaining write-ins for Line 9 from overflow page
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9 above)
1501.
1502.
1503.
1598.
1599.
(@) Includes $.....19,412,455 accrual of discount less $.....28,622,019 amortization of premium and less $.....14,517,856 paid for accrued interest on purchases.
(b) Includes $.....979,410 accrual of discount less $.....1,889,345 amortization of premium and less §.......... 0 paid for accrued dividends on purchases.
(¢) Includes§$.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
(d) Includes $.....13,595,419 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.
(e) Includes $.....9,805,621 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
() Includes §.......... 0 accrual of discount less §.......... 0 amortization of premium.
(9) Includes$.......... 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 $.....7,877,529 depreciation on real estate and §.......... 0 depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized
on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 +2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. government DONAS...........cevevcveverereiesieesetese e esiesnns | cvevresiesessesssenns (138,000) | .ocvovereerrrereererererens (0 I (138,000) | .ocvovvrrereereirerereererans L0 U 0
1.1 Bonds exempt from U.S. t8X.....c.virrerririnrinrieininsssisissinsiesnns | eveessessnssssessssssssnssens L0 R [0 L0 R [0 U 0
1.2 Other bonds (unaffiliated)............ccccrrverreereeiiniierrnisesiesiseiens | cerenienieneni 42,564,279 | oo (22,023,925) | ...ocvoererane 20,540,354 | ...oovvierirereneni (0 I 1,487,569,190
1.3 Bonds Of affiliates.........c.ccevvevererisieccsceeeee e | eeveerevesesiessssssssseneensQ | ceereeieeesee e 0 [ e (O TR [0 U 0
2.1 Preferred stocks (unaffiliated)...........cccevvevvercerereeiecceesieeeies | eveveeieeeneneenn8,303,960 | v {1 [ 8,303,960 | ..covererrrierierees (0] I 291,907,103
2.11 Preferred stocks of affiliates...........cccccvvevevereereiereiecceeeieiees | ceveereerseesieseseessreeens0 | e 0 [ e (O T [0 U 0
2.2 Common stocks (unaffiliated)..........ccoerevrrverrreseereeeeieiceeens | eereereeeesieeeenenn 195,911 | 2,028 | .o 17,939 | o (3,443,278) | ..o 981,212
2.21 Common stocks of affiliates...........cccocueveevevcerrieeieeseeieiceeeeiees | ceveereeeeeseeseseesseeeens0 | e 0 [ e (01 13,965,112 | oo 0
3. MOrGAgE l0ANS........oieieiceces i | e L0 R [0 R (0 RN [0 I 380,579
4. Realestate......ccccviveivciicereseeeee s | veveennenennnnen(1,899,271) | iviiiiiin(3,258,853) | oo (5,114,124) | o0 | 11,103,116
5. CONract loans........cccocueveevcviieieveeseeeessiesee s | cverssesiessnsesesseseesssennsQ | eveeeiesienisieenssisseeneensn0 | e [0 | e, 1,422,223
6. Cash, cash equivalents and short-term investments............ccccce. | coveeveeveveevieieieeieeend0 | e [0 IO 0 | oo (01 IO 13,595,893
7. Derivative inStrUMENTS........cccovveeiiereeeceeseeseeesee s | ceeernsssssssesesssessssnsessnsd | evevnssreiesseeinnsssesnnenenn0 | vrveieieieinisieieienee0 | e 0 | oo 0
8. Otherinvested @sSetS..........cceucvivriciereirereieseeeeieeeessienenns | cveenesiesesessssseseennienns0 [ eveesieeisiiseseissieeenen0 | e 0 [ (4,688,044) | ....oovreiereea 0
9. Aggregate write-ins for capital gains (I0SSES)........cvurrrverrerrernrnne | cennrrnrenmensmenmnsmissssennens0 | v | o0 | i [0 0
10. Total capital gains (I0SSES).......ccovwrrerrerrrnesrirerrnrnniserssnnseseessnnnes | ceneneeneennneene 48,890,879 | ovviiiinnr(25,280,750) | v 23,610,129 | v 5,833,790 | ....cc..c... 1,806,959,317
0907, 1ottt sssesessensnns | snssessessesssssesensnnssesienssQ | arresnssiesesnsssesnnennenaQ | e O L0 0
0902, oottt sssesessensnns | snssesesensssssesenssnssessenssQ. | srresinssesesnssesnsennennQ | e O [0 0
0903, oot sssesessensnns | snssesesesssssesesssnssessenns0. | srresnnsesesssssesnnennenaQ | e O L0 0
0998. Summary of remaining write-ins for Line 9 from overflow page.... | ..c.coceevveveereeerieeriniennc0 [ o0 | e L0 U L0 U 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9 @boVe)........ccooe. | covvrrrererrererisrenieriinenec | eveieeieiinesieciiiiiieieennd0 | e (O I [ P 0




Annual Statement for the year 2007 of the American FamilﬁLife Assurance Compa

EXHIBIT 1-PART1-P

EMIUMS AND ANNUIT

of Columbus (Aflac)
¥ CONSIDERA IONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

Ordinary Group Accident and Health 11
Credlt Life 8 9 10 Aggregate of
Industrial Individual (Group and Credit All Other Lines
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business
FIRST YEAR (other than single)
1. UNCOIBCEEA. ..ottt | eeesesiienenns 117,276,716 8,032,725
2. Deferred and @CCrUBA.........cccvevieieeiiieieeeie e | cereresissieseins 543,289 543,289
3. Deferred, accrued and uncollected:
31 DIFECL...eveeeeitciie ittt | sebiessienieas 117,821,867 | oo | 8577876 | e 79,519 | 0 [0 | 0 [ i 17,638 |0 [ 109,146,835 .0
3.2 ReiNSUranCe @SSUMEM..........cvvuevreireveiieieieieisssessesssessesssssssesessess | seesssessesssssssesssessssens .0 0
3.3 Reinsurance ceded.... ..1,862 .0 0
3.4 Net (Line 1+ Line 2).. ,820,005 . ,835 0
4. AGVANCE ..ottt bbb | eriesieniens 15,061,727 12, 050 562 0
5. LINE 34 - LINE 4ottt ssenssnssesnns | soesnssenens 102,758,278 ....97,096,273 .0
6. Collected during year:
6.1 DIFECE....eoceceeereeeeee ettt nnes | feeennnees 1,939,936,872 .0
6.2 REINSUrANCE @SSUME.........cocvivreeiiviiciereeeeeieie e esseesessssesieseeis | evsssssessesssseseesessesaenes 0 .0
6.3 ReiNSUIraNCe CEARM...........ccueeeeeceeeeeeeeeeeeeee ettt ee e | ereeeeieseisiin 3,264,474 | .o | e 3,185,270 .0
6.4 Netooooorrrie 1,936,672,397 ...243,803,547 ...43,448 571 0
7. LINE 5+ LINE 6.4 ...ttt 2,039,430,675 ...249,790,237 ...43,106,726 0
8. Prior year (uncollected + deferred and accrued - advance).........cccocoewee | covvverrirennn 91,338,712 | o0 | e (748,364) (296,144) .0
9. First year premiums and considerations:
9.1 DIFECL...vvve e 0
9.2 Reinsurance assumed .0
9.3 Reinsurance ceded.... 0
9.4 Net (Line 7 - Line 8) ...0
SINGLE
10. Single premiums and considerations:

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

101 DIFECL. .ottt
10.2 Reinsurance assumed
10.3 Reinsurance ceded..

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:
13.1 Direct
13.2 Reinsurance assumed.
13.3 Reinsurance ceded......
13.4 Net (Line 11 + Line 12 .
AGVANCE.......oiieciicieirieese et a s
Ling 13.4 - LiNE 14 ..o
Collected during year:

16.1 DIMECL.....veieieecteee e
16.2 Reinsurance assumed.
16.3 Reinsurance ceded..

—

Line 15+ LiNE 16.4......oeveeieieeeeee s

Prior year (uncollected + deferred and accrued - advance

Renewal premiums and considerations:

191 DIFECL. .o

19.2 Reinsurance assumed.

19.3 Reinsurance ceded......

19.4 Net (Line 17 - Line 18)
TOTAL

Total premiums and annuity considerations:

20.1 Direct

20.2 Reinsurance assumed.

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

20.4 Net(Lines 9.4 +104+19.4).......

314 356 066
..... 504,215,571

....(189,859,504)

11,158,811,787

.1, 150 045 461

..10,960,185,957

...(211,766,714)
11,180,718,315

18 791 543
.............. 153,139,055 218 582,928
............. (134,347,513) | .............(217,929,188
........... 1,076,422,260

........... 1,077,120,556
8405015
........... 1068 715,541

1, 068 016 562
coereennnn. 933,669,049
............. (135,046,492)

)

|

cocooooo

3,786,731

..46,904
3,739,827
.3,962,679
252,279

cocooooo

.6,
.6,

060,590
318,285
385,015

294350994
............ 132,414,345
............ 161,936,650

......... 9,840,787,889

9,840,474,165
.......10,002,410,815
............ 159,232,995

cocoo

cooooo

coocooco

cooo

........... 1,330,982,403

.11,584,001

... 1.319.398.402

olooco
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Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

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

S AND COMMISSIONS INCURRED (direct business only)

EXPENSE ALLOWANCE
2

1 Ordinary 5 Group Accident and Health 11
3 4 Credit Life 6 7 8 9 10 Aggregate of
Industrial Individual (Group and Credit All Other Lines
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business
DIVIDENDS AND COUPONS APPLIED
(included in Part 1)
21. To pay renewal premiums (Exhibit 4, Ling 1)......ccccocoee | verrrneneneneinincnenn [0 RO | B (TR (01 [0 ROV | B (TSRO (0 RPN | B TSRO (01 N (01 (O
22. Al other (Exhibit 4, LINES 2, 3 & 4)....ecorverveereeerrrrenenee | ceermeeeneeenseeneeennes W1 T [T | ISR Y651 T (U (SRR | I RSSO (O O OTRTRRRN | I ISR (O (U (1
REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED
23. First year (other than single):
23.1 Reinsurance Ceded.........corurvrvererrereeereciensiens | ceveeirieieieeienene 58,772 | coeeeeeeeeeeeeeeeeerienenl0 | e 58,772 | oo O | cooveeeeeeeeeseieeeeennd0 | e 0 cooreeeeereseeeeeeeieeen0 | e (01 U (01 [ (0
23.2 Reinsurance assumed...........oc.vevvueevnireinnssinns | corvnsissississississinsd 0 [ 0 | (U O LU RPN | N IO 0 [ e | i (U N (U 0 [ oo
23.3 Net ceded less assUMEd...........ccocuvvvererveveerreeneens [ e 58,772 | el | e 58,772 | oo O | cooeeerereeieseieienennd0 | e 0 oo | e (01 RO (01 [ (01
24, Single:
24.1 Reinsurance Ceded.........couurinriniiniinsinninns | v 0 [ o0 | (U N LU RPN | N IO (U (OO RORORRROON | B IO (U (U R 0 [ oo
24.2 Reinsurance assumed...........cceeeeerermncrnernes | soverinerineninesinerineneneren 0 [ e | (U O 0 [ e | 0 [ v | e (O (N (0 TSRO 0 [ e
24.3 Net ceded 1855 @SSUMEM.........ccocrverrerierereriinens | cereeriererneeereninenes (U OOPRRRRPON | I RSSO (O 0 [ oo e 0 [ o0 [ e, (O (U (U
25. Renewal:
25.1 Reinsurance ceded.........coovuiuiververnerereevereieneens | e 302,939 | o0 | e 302,255 | s O | cooveeeeeeeeeeseeeeeenn0 | e 0 oo | e (01 OO (01 U 684 | .o
25.2 Reinsurance assumed............ccovcuvneineincineines | woveiineiseiinciisciineiiseneaed LU RO N IO (U LU PR | N IO (U [OOORROON | ) ISR (U (U 0 [ oo
25.3 Net ceded less @SSUMEA..........cccuervermeenrienrieiniinns | onisiissiisiisiees 302,939 | oo [ 302,255 | i) 0 e | i) 0 i | i (O OO (O 684 | oo,
26. Totals:
26.1 Reinsurance ceded (Page 6, Line 6)........c.ccccvees | ceverrerrerrnrirennns 361,711 | e | e 361,027 | coeveeeeeeeeeei (0 TR | N TSRO 0 | o0 | e (0 (01 684 | oo
26.2 Reinsurance assumed (Page 6, Lin€ 22).......cccc. | vovveveneenenneneenenennn [0 RO | B (TSRO (01 [0 RO B (TP (0 ORI | B TSRO (O 0| oo (01 U
26.3 Net ceded less asSUME...........cocuveveververeereeerenns | coveereirieieinas 361,711 | e | e, 361,027 | e O | oo | e 0 | covereeeeeseeeeieieeen | e (01 U (01 [ 684 | .o
COMMISSIONS INCURRED
(direct business only)
27. First year (other than Single)........c..veeveevnecennerennecennens | covreevnneenns 926,528,338 | ... 0 [ s 97,131,072 | v 5,957,462 | ...ocvvevvrnerinerinnne0 | e, 10,787 | oeveevererneerrserneenend0 [ ) 61,486 | ..o (VN [ 823,367,531 | oo
28, SINGIE...ceoeereeerereerereeeeset et snsssnns | sessnesesees s 9,180 | v 0 [ 9,180 | v (U (SRR | I RSSO (U OO ) I ISR (O (U (1
29, RENBWAL.....vvurerriceieirieseicesssiseseeeniesesseeniseens | ceveesennns 1,223,082,364 | .ovovvvrrererncrrnnirinenn0 [ e 86,555,509 | ...cvvrvrrerens 5,562,453 | ..o | ) 617,304 | o0 [ e 669,970 | .ovverrrerierrireriiennd [V I— 1,129,677,128 | oo
30. Deposit-type contract funds...........coeeereereereeeeeneenerrninees | ersessrssensessisissesseseaad [0 o I [T OO (O O oo I [T (O oo | I [OOSR (O 0] o 0] e
31. Totals (to agree with Page 6, Line 21).......cooccevsvcrsrnnnee [ convernnnens 2,149,619,882 | ..ooovovvrrnnrrnnniinsniennn | i, 183,695,761 | ...oooveerrneen. 11,519,915 | o0 | e, 628,091 | om0 i 731,456 | oo [ 1,953,044,659 | ...ooovvonsriinrinsnii




Annual Statement for the year 2007 of the American Fam|Iy Life Assurance Com

EXHIBIT 2

- GENERAL EXPE

any of Columbus (Aflac)
SES

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

1. Rentiiene,
2. Salaries and Wages..........ccoeverriererierieinnnns
3.11  Contributions for benefit plans for employees...
3.12  Contributions for benefit plans for agents.....................
3.21 Payments to employees under non-funded benefit plans....................
3.22 Payments to agents under non-funded benefit plans..........c.ccocevunnen
3.31  Other employee welfare
3.32  Other agent welfare...........
41 Legal fees and eXPENSES.......cccviriiriiiireiieiesieeiss e esninees
4.2 Medical eXamination fEES.........cceuiuririeiisiese e
4.3 Inspection report fees.......cccouvverivrererersienennns
4.4  Fees of public accountants and consulting actuaries....
45 Expense of investigation and settlement of policy claims..
51  Traveling expenses...
5.2 AdVertising.........ccooeeevererreieiesseeenns 13 247,242
5.3 Postage, express, telegraph and telephone.. ...5,264,367
5.4  Printing and stationery.........c.cccccoevvveveeeerennnnen. 61,773,353
5.5  Cost or depreciation of furniture and equipment... ...1,933,598
5.6  Rental of equipment.........cccccovreviviererenienennns 33,494,772
5.7  Cost or depreciation of EDP equipment and software... .23,851,992
6.1 Books and periodicals............ccccevvveverereresierennns ..3,751,947
6.2 Bureau and assoCiation fEES.........cccvwrurirrrrninieenese s
6.3 Insurance, except on real estate
6.4  Miscellaneous l0SS€S.........ccvvrrens
6.5 Collection and bank service charges. .57,053,066
6.6  Sundry general expenses.................. 91,143,657
6.7  Group service and administration fees..
6.8 Reimbursements by uninsured plans....
7.1 Agency expense allowance
7.2 Agents' balances charged off (less $.....954,585 recovered).
7.3 Agency conferences other than local meetings................. 12 814 165
9.1 Real estate eXpenses.........ccccovvvvvrereinennenns ...8,181,607
9.2 Investment expenses not included elsewhere... 3,927,879
9.3 Aggregate write-ins for expenses.................. voe | 000028915567 | .0 ] 10000 320,490,165 | ccevecennn0 | nn....882,320 350,288,052
10.  General eXpenses INCUITEd...........c.cceevveeververseereereeresereseesssnesssnnnes | ereee 132,839,517 | o0 | 1,564,691,074 (a).1,720,869,291
11, General expenses unpaid December 31, prior year.........c.ccooeveeiveens | 000000e0.52,605,861 | covvvevcvcieieeennl0 | 471,608,405 | ..ol | 11,410,008 | 535,624,274
12.  General expenses unpaid December 31, current Year..........coeovvevvnees | veeeennd3,119,541 | iiiviiiieennl0 | 474,543,707 | c.ovvvvvvvrvrenenn0 | 8,710,066 | ... 526,373,314
13.  Amounts receivable relating to uninsured plans, prior year...
14, Amounts receivable relating to uninsured plans, current year...
15.  General expenses paid during year (Lines 10 + 11-12-13+14)....... | ........ 142,325,837
DETAILS OF WRITE-INS
09.301. OUSOUICING......cvuiveivcieriesteie s sesis s estess s sses s sssssesssssssssnsans | essessas 11,023,630 | cocvereereicienines 0 e 110,115,161 | covevvevveverieeieeen0 | ee...869,503 | ... 121,808,294
09.302. EDP PrOCESSING.......cvurirerierieieriessssssessesssssesestesss e sssssssssessssssssssseseens (0] I 79,154,833 | .o | 163,388 | 87,241,052
09.303. Sales ProMOLION........cccveveiiierieieieiesie et sanees (1] I 86,008,348 | ....ocovvreieireennnn0 | i 4,006 | 92,722,970
09.398. Summary of remaining write-ins for Line 9.3 from overflow page.. (1] I 45211823 | o0 | 45,363 | 48,515,736
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)(Line 9.3 above)............ 0] s 320,490,165 | ..coocveeeicriereenn0 | ee.....882,320 | 350,288,052
(@)  Includes management fees of $.....74,217,679 to affiliates and §.......... 0 to non- afﬂhates
EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)
Insurance
1 2 3
Accident All Other Lines
and Health of Business Investment Total
1. Real €StAtE AXES. ... nsesnnnns | sesessennsnsssenenernens0) | rnrerereeenn 0 | coecvrverrrereinienen0 | 02,882,774 | ... ..2,882,774
2. State insurance department licenses and fees............ccocoevvivereeiceviresseceeeeeseeeeens | e 137,934 | W2 M13479 |0 | 0 | ..2,251,013
3. State taxes on premiums..........cceeevevvereeereerennnnenns .85,845,203 .92,369,595
4, Other state taxes, including $.....1,341,080 for employee benefits...........cccoovevvevrreverenrens | ceerrenennn. 700,605 | ... 10,880,590 | .ocovveveverceeiienen0 | 3,042 | 11,584,237
5. U.S. SoCial SECUMtY tAXES........coccvireirireriicreiicre s ssssssesssssessnns | serenerennnnn 820,924 | i 12,809,403 | ...coocveevvveveeennn0 | 100,610 | e, 13,736,937
6. AllOthEr tAXES.. .ottt enssn st ssssesssnsssnnss | snssesiesies 10805389 | rereseeres 19,941,691 | o0 | 653,155 | oo 22,478,235
7. Taxes, licenses and fE€S INCUITEA..........ccoerererrriniinrnnieiesnnsessssssssesssssssssssssssssssssessensens | sennenns 10,072,844 | oo 131,590,366 | ..cocovvivrerveiriennn0 | 3,639,581 | .. 145,302,791
8.  Taxes, licenses and fees unpaid December 31, Prior Year.........ccoccevevveeeeereereesveeeeseens | eveeennn 3,948,311 | o 39,720,735 | o0 | 1,492,936 | 44,761,982
9. Taxes, licenses and fees unpaid December 31, cUrrent Year..........c..ccocveveereeveeveereseeeenns | cerienennnn3,919,735 | oo 42812485 | ......ccocoeeevvee0 | . 1,629,197 | 47,861,417
10.  Taxes, licenses and fees paid during year (LiNeS 7 + 8- 9)......ccovevvverieieieeresreeirissennenns | e 10,101,420 | oo 128,498,616 | ....coccoevecevnnnn0 | oon..3,603,320 | ... 142,203,356
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay renewal premiums
2. Applied to shorten the endowment or premium-paying period
3. Applied to provide paid-up additions
4. Applied to provide paid-up annuities...
5. Total Lines 1 through 4....................
6. Paid-in cash.................
7. Lefton deposit......cccccoveuvieieerinieerseeeies
8.  Aggregate write-ins for dividend or refund options..
9. Total Lines 5 through 8.........ccccovveervicrereirennnen
10.  Amount due and UnPaid...........ccceuruierrieiensinieieeseese s
11, Provision for dividends or refunds payable in the following calendar year..
12, Terminal divIdendS........ccoeeiiriereieiriseess e
13.  Provision for deferred dividend contracts.............cccovvrunnes
14.  Amount provisionally held for deferred dividend contracts not included in Line 13.
15.  Total Lines 10 through 14
16, TOLAI FTOM PIOT YEAT ... .ucvcviceieicteist ettt et bbb a bbb bR b bbb s bt e A bbb s b b e b bR bbb bbb s st s s bt nne
17, Total dividends or refunds (LINES 9+ 15 = 16)......cevueveiieeeieieisceese ettt ettt ss ettt ettt s s st sensnaas
DETAILS OF WRITE-INS
0801. .
0802. .
0803, oottt sttt
0898. Summary of remaining write-ins for Line 8 from overflow page..
0899. Totals (Line 0801 thru 0803 plus 0898) (Line 8 above)...........

11
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Valuation Standard

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

Credit
(Group and
Individual)

Life Insurance:

0100001
0100002
0100003
0100004
0100005
0100006
0100007
0100008
0100009
0100010
0100011
0100012
0100013
0100014
0100015
0100016
0100017
0100018
0100019
0100020
0100021
0100022
0100023
0100024
0100025
0100026
0100027
0100028
0100029
0100030
0100031

. 41CS0O 3% CRVM ANB IDB 57-63
. 41 CSO 3% NLP ANB IDB 57-63...
. 41 CET 3% NLP ANB IDB 57-63
. 58 CS0 2 1/2% CRVM ANB IDB 63-84.
. 58 CSO 2 1/2% NLP ANB IDB 63-84.
. 58 CET 2 1/2% NLP ANB IDB 63-84...
. 58 CSO 3% MOD ANB IDB 63-88
. 58 CSO 3% CRVM ANB IDB 63-88...
. 58 CSO 3% NLP ANB IDB 63-88...
. 58 CET 3% NLP ANB IDB 63-88
. 58 CSO 3 1/2% CRVM ANB IDB 78-88.
. 58 CET 3 1/2% NLP ANB IDB 78-88...
. 58 CSO 4% CRVM ANB IDB 84-88...
. 80 CSO 4% CRVM ALB 06-NB
. 80 CSO 4 1/2% FPT ALB IDB 89-89
. 80 CSO 4 1/2% CRVM ALB DB 95-05..
. 80 CSO 4 1/2% NLP ALB DB 95-05
. 80 CET 4 1/2% NLP ALB IDB 95-05..
. 80 CSO 5% CRVM ALB IDB 89-94
. 80 CSO 5% NLP ALB IDB 89-94...
. 80 CET 5% NLP ALB IDB 89-94
. 2001 CSO 4% CRVM ALB 06-NB...
. UNEARNED PREMIUM
. JPN 15TH LIFE TBL (MOD) 6% NLP ALB, CRF 85-86...
. JPN 15TH LIFE TBL (MOD
. JPN 15TH LIFE TBL (MOD) 5% NLP ALB, CRF 88-96
. JPN 15TH LIFE TBL (MOD) 5% CRVM ALB, CRF 85-92
. JPN 15TH LIFE TBL (MOD) 4% CRVM ALB, CRF 93-96
. JPN 5TH LIFE TBL (MOD) 4% NLP ALB, CRF 92-95
. JPN 5TH LIFE TBL (MOD) 3.5% NLP ALB, CRF 95-96..
. JPN STANDARD TBL (MOD) 3.0% NLP ALB, CRF 97-99..
0100032. JPN STANDARD TBL (MOD) 2.35% NLP ALB, CRF 99-NB
0100033. JPN EXPERIENCE LIFE TBL (MOD) 3.5% CRVM ALB, CRF 95-96
0100034. JPN EXPERIENCE LIFE TBL (MOD) 3.0% CRVM ALB, CRF 97-98...
0100035. JPN 5TH LIFE TBL (MOD) 3.5% CRVM ALB, CRF 95-96
0100036. JPN 5TH LIFE TBL (MOD) 3.0% CRVM ALB, CRF 97-99
0100037. JPN 5TH LIFE TBL (MOD) 2.35% CRVM ALB, CRF 99-NB
0100038. JPN STANDARD TBL 3.0% CRVM ALB, CRF 96-99
0100039. JPN STANDARD TBL 2.35% CRVM ALB, CRF 99-07...
0100040. 2007 JPN STANDARD 1st Sector Mortality TBL 2.35% CRVM ALB, CRF 07-
0100041. JPN STANDARD TBL 1.85% CRVM ALB, CRF 01-07
0100042. JPN STANDARD TBL 1.65% CRVM ALB, CRF 01-NB
0100043. 2007 JPN STANDARD 1st Sector Mortality TBL 1.85% CRVM ALB, CRF 07-NB
0100044. JPN STANDARD ANN TBL 6.0% NLP, ALB, CRF 85-93

51/2% NLP ALB, CRF 87-87

0199997.
0199998.

TS (GrOSS)..eeovenrerrereererrereereeereeseeseeesseseesssssesesasenns

Reinsurance ceded.

0199999.

Totals (Net)

Annuities (excluding supplementary contracts with life contingencies):

0200001. JPN STANDARD ANN TBL (MOD) 2.15% NLP ALB CRF 99-01
0200002. JPN STANDARD ANN TBL (MOD) 1.90% NLP ALB CRF 99-01
0200003. JPN STANDARD ANN TBL (MOD) 1.65% NLP ALB CRF 01-NB
0200004. ACCUMULATION AT 1.0%
0200005. ACCUMULATION AT 1.9%.
0200006. FOR CSV IN EXCESS OF RESERVES OTHERWISE REQUIRED.

0299997.

S T (oY T ——

0299999.

TOAIS (NBE)......ocvvcectectce ettt sttt bbbt en bbb nseb s s aees

Accidental Death Benefits:

0400001.
0400002.
0400003.

59 ADB WITH 58 CSO 3% NLP
59 ADB WITH 80 CSO 4 1/2% NLP
UNEARNED PREMIUM

0499997.
0499998.

Totals (Gross).............

Reinsurance ceded.

0499999.

S (o

Disability -

Active Lives:

0500001.
0500002.
0500003.

52 INTERCO DISA WITH 58 CSO 3% NLP
52 INTERCO DISA WITH 80 CSO 4 1/2% NLP..
UNEARNED PREMIUM..

0599997.

Totals (Gross).................

0599999.

TOHAIS (INEBE). ...ttt ettt bbbt snans

Disability -

Disabled Lives:

0600001.
0600002.
0600003.
0600004.
0600005.
0600006.
0600007.

52 INTERCO DISA WITH 58 CSO 3%
70 INTERCO DISA 4 1/2%
70 INTERCO DISA 5%
70 INTERCO DISA 51/2% ...
70 INTERCO DISA 6%
JPN MOF DISABLED LIFE MORTALITY 4%..
JPN 5TH LIFE TBL (MOD) 4%

0699997.
0699998.

Totals (Gross).........cccrveenee

Reinsurance ceded.

2,373

0699999.

S T (e —

i 207.705

Miscellaneous Reserves:

0700001.
0700002.
0700003.
0700004.
0700005.
0700006.
0700007.
0700008.

SUBSTANDARD.........cvouemmeeimerirresseemseessssessesesssessseessssesssesssesssssssssesssssesssessssnsens
PAYOR BENEFIT ...

GUARANTEED INSURABILITY (58 CSO 2 1/2%)..
UNEARNED PREMIUM
DEFICIENCY RESERVES
NON-DEDUCTION RESERVES
FOR CSV IN EXCESS OF RESERVES OTHERWISE REQUIRED
ADDITIONAL ACTUARIAL RESERVES - ASSET/LIABILITY ANALYSIS

0799997.

S T (oYY T —

....18,910,000

0799999.

Totals (Net).....................

......... 18,910,000

9999999.

Totals (Net) - Page 3, Line 1

...... 6,547.997.736 |..

......... 19,238,596
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EXHIBIT 5 - INTERROGATORIES

Has the reporting entity ever issued both participating and non-participating contracts?

1.1
1.2
2.1
22

3.

If not, state which kind is issued..........

Does the reporting entity at present issue both participating and non-participating contracts?

If not, state which kind is issued.......... NON-PARTICIPATING

Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?

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

described in the instructions.

4.1 Amount of insurance:

4.2 Amount of reserve:

4.3 Basis of reserve:

4.4 Basis of regular assessments:

4.5 Basis of special assessments:

4.6 Assessments collected during year:

contract loan rate guarantees on any such contracts.

. Has the reporting entity any assessment or stipulated premium contracts in force? If so, state:

6.1 If so, state the amount of reserve on such contracts on the basis actually held:
6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and

the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the reporting entity

. Ifthe contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the

. Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis?

has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently approved by the

state of domicile for valuing individual annuity benefits:
Attach statement of methods employed in their valuation.

7.1 If yes, state the total dollar amount of assets covered by these contracts or agreements:
7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

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

. Does the reporting entity have any Synthetic GIC contracts, or agreements in effect as of December 31 of the current year?

Yes [X] No[ ]

Yes[ ] No[X]

Yes [X] No[ ]

G 0
e 0
Yes[ ] No[X]

G 0
G 0

ATION DURING THE YEAR

EXHIBIT 5A - CHANGES IN BASES OF VALU
1

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

NONE

13
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TS

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

Other Individual Contracts

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

ACTIVE LIFE RESERVE

1. Unearned Premilm FESEIVES........cc.vueuieiierreieissieiessiessessessssesssssssessessssessessssens | sessessssessesses 402,810,084 |....cccovvrirrrirrrinnnns 385,460 | .oovvreiireesreieieens (01 (U1 STSTTORRRRRRRIN | I ISR 402,424,624 | ..o 0 | eererrnrenenrieensieneennd0 [ 0

2. Additional CONract reSEIVES ()........c..urrwmrrermerererereresereeessenssseesssesssesssssssns | cevseeessnces 38,311,515,273 | ..ocvevrvnne. 71,867,743 | oo (U R (U SOOI | I ISR 38,239,647,530 |..cvvoeveerrrereieeeieeeieeens (O RO ) I ST 0

3. Additional actuarial reserves - Asset/Liability analysis...........ccceevvrereeveereees | covvereiresieieenne 1,400,000 [..oovoivereeeeeeead (01 O (01 OO 0 [ eeeeeereereeeeeeeereeieneeen0 [ 1,400,000 | .ovevererereieereee e (01 TN I EOSRORR 0

4. Reserve for future contingent DENEFits...........cc.coeeieieiieieiseeeeeeee s | e (01 OO [0 OO (01 OO O [0 [ (01 OO O [ioroeeeereieeeeeieieeennd0 e 0

5. ReSErve for rate CreditS. ... sisenisenies | st (U N 0 [ (V1N (R 0 [0 | e, (1N [ 0 [ | 0

6.  Aggregate WIite-iNS fOr FESEIVES........ccevevcveiierereiieee et teresssssesssssesssnns | srssssssessssissessssssesssssssanaans 0 [ 0 [ 0 ] 0 [ 0 [ 0 [ 0 [0 | e 0

7. TOAIS (GrOSS)....oeucreciriicieiesiesie ettt bbb

8. Reinsurance ceded.

9. TOHAIS (NBE)....oeoseevciisi et es bbb snr s e
CLAIM RESERVE

10. Present value of amounts not yet due on Claims............ccceueevevereeerereeneereens | cerveeieieiienns 139,780,574 | ..covveveererrrrrnnns 302,020 | .o (01 OO (U1 SUSRRUURUURRRR | I ISR 139,478,554 | ...ooovvevrerereere e [0 TR I TSRO 0

11.  Additional actuarial reserves - Asset/Liability analysis............ccccocvererrereeiverienns [ coneiveeeiesece e (0 O (01 (11 0 |0 [ 0

12. Reserve for future contingent beNEfits...........covrurieninrinininerenerseenene [ (01 N [0 [0 0 o0 | 0

13.  Aggregate write-ins for reserves L0

T4, TOHAIS (GrOSS)....uvuierieeireieiisieie sttt sttt 139,478,554

15. REINSUTANCE CEABM........uveiveiecercieeeeeteee e sessessesssenes | erenesisseneneesenenes 328,028 [ cvvereririsieeiernennnn302,020 | oo |0 |0 | 26,608

16, Totals (Net).....oovvveeiviciccineic s | veveensiinnnnen 199,451,946 | L0 0 |0 | 139,451,946

17, TOTALS (NEt).... oo | s 38,855,177,303 [ ..o, 72,253,203 [ 0], 0 [, (] 38,782,924,100

18. TABULAR FUND INTEREST 1,464,024,939 2,465,216 1,461,559,723
L0 OO DO SPTPSSRTORTORRY PUTUTTIPTORRTURTOTRTRRTORY DOOSOTRTRTRN (VN (TSR (U (U (VN [T (U (0 R O RN 0
L0 S PRSP RPPRSTOSTOTY FOTORTTORPTORTRTPTSPRPIRRTORY DOOPPORTORTRN (U (OO (U LU (U (PO LU LU (U O 0
0803, eoorereeaereseees st | ettt | sereen st (VN PR RRRO (U R (U TR (VN (ST (U R (U R (O RN 0
0698. Summary of remaining write-ins for Line 6 from overflow page..........ccccoeveveees | cevrerreninsnnnsieineneineennd [0 (0] O [0 [0 (0] [0 (0 OO 0 | oo 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Ling 6 abOVe).......cccoviviieicerieiriens L (01 RN {01 [0 (01 RN {0 (01 (01 OO [0 0
1307, iRttt | nert ettt | serese e (VN R (U (U R (VN (TR (U R (0 R (O ORI 0
1302, oo ettt ettt nsnens | ereet st s st st st enstsens | seressesss ettt nnens (VN (T (O (U (U (ST (U (0 O 0
1303, ettt | eetni ettt | e (VN ORI (U R (U R (VN (ST (U R (U R (O SRR 0
1398. Summary of remaining write-ins for Line 13 from overflow page........cccccoeveees [ conrrrirnininenenncne [0 (0] O [0 [0 (0] [0 (0 OO 0 | oo 0
1399. Totals (Lines 1301 thru 1303 + 1398) (Line 13 @DOVE)......osvuersreenrmensresrirsnnee | onsresssssssesssersssesssseesnees (O (0 (O O (O] R (O (O 0] s 0

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

Guaranteed
Interest
Contracts

Annuities
Certain

Supplemental
Contracts

6
Premium and
Other Deposit

Funds

Balance at the beginning of the year before reiNSUFANCE. ..o
Deposits received AUIMNG the YEAT.........c ettt
Investment earnings credited t0 the aCCOUNL............ccceiiiiieecc e
Other NEt ChANGE IN TESEIVES. ...ttt sttt ettt bbb s st enns
Fees and other Charges @SSESSEA. ..ottt bbbt bbb ssenas
SUITENABT ChATGES. ... e eerererreseeeeeee it sttt es st s sttt srenna
Net surrender or withdrawal payments
Other net transfers to or (from) Separate Accounts
Balance at the end of current year before reinsurance (Lines 1+2+3+4-5-6-7-8)
Reinsurance balance at the beginning of the year
Net change in reinsurance assumed
Net change in reinsurance ceded
Reinsurance balance at the end of the year (Lines 10 + 11 - 12)

Net balance at the end of the current year after reinsurance (Lines 9 + 13)

.................................. 15,038,508

.................................. 16,005,975

....................................... 439,799

....................................... 653,584

.................................. 14,831,467

.................................. 16,000,429

....................................... 427,894

....................................... 653,584

5
Dividend
Accumulations
or Refunds
....................................... 207,041
........................................... 5,546
......................................... 11,905
.................................................. 0
.................................................. 0
.................................................. 0
........................................... 5,666
.................................................. 0
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 1 - Liability End of Current Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Credit Life Credit
Industrial Life Individual Supplementary (Group and Life (Group and
Total Life Insurance Annuities Contracts Individual) Insurance Annuities Group Individual) Other
1. Due and unpaid:
1.1 Direct......ovevervrernnee 15,769,688 ..687,077
1.2 ReiNSUranCe @SSUME...........ccuuiuuiieiiiiiiiisniiniineiniiniies | e (O PP | R OO 0
1.3 ReINSUraNCe CEAEM..........ovuuriririririsniecrerreseseniens | e 0 oo 0 [ (U OO (U T LU 0 | 0 |0 s (U OO (U OO 0
T N Lt | s 15,769,688 | ..o [0 687,077 | oo (0 {0 {0 [0 USRI | N DRSPS [0 (01 15,082,611
2. Incourse of settlement:
2.1 Resisted:
211 DIFECE. et
2.12 Reinsurance assumed.
2.13 Reinsurance Ceded..........c.cuvumnirnerierinerinerinerinereerienens
204 NEL..o e
2.2 Other:
2.2 DIFEC. ettt neeen
- 2.22 ReiNSUraNCe @SSUMEM.........c.cuurerrereeercrieiineinesieesssissseenes | erseesessnssseessesessenensens 0 [ 0 [ (VI OO (0 RO (0 R (0 PRI 0 [0 | (0 OO (0 OO 0
o 2.23 Reinsurance Ceded...........ocuuiieuierierieiiresinesisesiesienins | coeeiiessessiennnens 215,224 | .o (U OO 215,224 | .o, (O SR (VI R 0 | oo 0 |0 s (VI RN (U RO 0
3L TR 174,058,764 |.oovoeoereeereseereessnd T R RV AR W (N AT T () — 70,000 | eoovvereceeerree e () —— 25,816 | (D).vvvecreeererrresere (R — 169,841,829
3. Incurred but unreported:
31 DMECE. ..ottt eess s | reeetanees 2,348,766,990 | ....vorerererirneriieiinand (U O 127,151,603 | ..o (O O [V (V0 410,000 |.oveovreneeerncrnrrnnen 0 e 4,912,883 | ..oovorrrreereind (U 2,216,292,504
3.2 ReiNSUranCe aSSUME........c..cuuveiurermrereriirsennesreesiesinsinenes | seeessessssenensessssenesnenn (0 RO (0 (0 (0 {0 {0 [0 PSRRI | N DRSO [0 [0 0
3.3 ReiNSUranCe CeAB.........c.. v | eeoeseseesineseenes 845,000 | ..oovvrrerirriierireiinnnd [ 825,000 |...cceoucrrrereiriierins (O O [V IR (0 IO 20,000 [0 | [V RN (U RN 0
3 NEL oottt | reeeeeees 2,347,921,990 | ..vvorecererieeriereend 0 [(B)eerner 126,326,603 | (D)..vcouvererrerecerenenns O (VT (o) [(5) F— 390,000 | ..oveoreeereeereereeenn (5) H— 4,912,883 | (D).cooveeeererrrrireeinnnd 0 |(b).......2,216,292,504
4. Totals
4.1 DIECE.....vvveceerieceicrieesies sttt | reseianens 2,538,806,666 | ........ccvererirrrirriinan (U R 132,171,023 | oo (O O [V RN (VI [ 480,000 |..coevrrerrincrnernnen 0 e 4,938,699 | ..o (U 2,401,216,944
4.2 ReiNSUraNCe aSSUMEM..........evverrrererieeieirerreinersressnssernees | crseesessnssneessesssssenses [0 (0 (0 (0 {0 {0 (0 OSSR | N FUSTRORTRRR [0 [0 0
4.3 ReiNSUrance CeABA...........uwvurrrvmererriririsnneriesesesriensesnens | eoesrsssssesnsees 1,060,224 ... 0 | 1,040,224 ..., (O R 0 [ 0 [ 20,000 |..oovcincrinennnnnenens0 e (O RO (O R 0
44 NEb..ooc e | ressenes 2,537,746,442 | (3)..ooccereverinerenseeenn [ (@) 131,130,799 |0 i i [(@)eniiniinnnnnns 460,000 |...coovinvrinnrnnrinnnn0 i 4,938,699 | ..o 0 | 2,401,216,944
(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $
(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 $.....14,503,807, Individual Annuities §....
are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health $ 139,451,946

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

Ll

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
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:

11 DIMECL. ettt | evnrnes 5,795,232,994 | ...cooveiieiieiein (0] O 167,267,825 |.....ccocoucee. 1,106,808 |...coocvevrererireicienan [0 (01 I 1,885,199 | ..o (1 I 4,425,501 | .o 0 [ 5,620,547,661

1.2 ReINSUTANCE @SSUMEM........coruirrireirieieicieieireississsssseesssssessessssessesssens | seensssssesssnssessesssssnsens {0 (0 (0 [0 [0 (0 (0 (0 (0 {0 0

1.3 ReINSUTANCE CEAR. ..o ssienns | ensesseesnsenees 5,631,782 | ..o {1 [ O 5,624,512 | ..o [0 [0 (01 (0 (0 (0 U {1 O 7,270

T N (d).....5,789,601,212 |..cooevivrrererrrrerree. (0] O 161,643,313 |..cooevevnce. 1,106,808 |....covveveercrriiian [0 (01 I 1,885,199 | ..o [0 I 4,425,501 | .o {1 5,620,540,391
2. Liability December 31, current year from Part 1:

2.1 DIMBCL....ceeececeeeeeetee ettt saensans | eneensanes 2,538,806,666 |.......cccevrererrrirnnnes (/] I 132,171,023 | .o (0 U (01 (018 DS 480,000 | ..o (V1 DS 4,938,699 | ...ooooereeeierrierian (0 ) I 2,401,216,944

2.2 ReINSUrANCE aSSUMEM........coviveveieeieieiieeressressreie et sssesessssesens | stessssesssssssessssesesssnens {1 R {1 R {1 R 0 [ (0 TR (0 R (01 T (0 (O R {1 SRR 0

2.3 ReINSUrANCE CEABM.........cvurieecieiiesieieie et ssesans | eesessessessnns 1,060,224 | ..o (] 1,040,224 | ... (0 O (01 R (010 IS 20,000 | .ovverereieireieieians (0 RN 0 [, (0 O 0

2.4 NEL....oceecoeeececeee ettt sttt snnaens | eriesienes 2,537,746,442 | ..o (0] IO 131,130,799 | oo [0 T [0 (01 IO 460,000 | ..ovevercriieenn (01 I 4,938,699 |...cooieiiieeina {1 [ O 2,401,216,944
3. Amounts recoverable from reinsurers December 31, current year................ | coveevereinnns 1,074,147 | oo, {1 1,074,147 | o, 0 [ 0 [ (0 TR 0 [ 0 [ 0 [roeeeeerieeeen 0 [ 0

4. Liability December 31, prior year:

4.1 Direct 2,617,594,544 125,688,624
4.2 ReiNSUrANCE @SSUMEM.........ceueruririiirrieriesinesiessssiesssesesssssseesessesssssnenns. | seeessesssssnsssesessessseons 0 | [ 0
4.3 ReiNSUraNCe CEARM.............coueeeeeeeeeee e eeeeeeesesee e eeeeeeeeseseseensnes | eeeeieininin 1,050,000 |..oooovvivieieiiieieeeeeiend (1 I 1,020,000
A4 NBL..oooee sttt enseenns | sesbinsens 2,616,544,544 | ..o ([N DR 124,668,624
5. Amounts recoverable from reinsurers December 31, prior year..........ccovvee. [ ovrresssrienneas 332,067 | ..o [ ] T 332,067 | ..o [0 [0 {0 [0 [0 (01 {0 0
6. Incurred benefits:
8.1 DITECE ...ttt | sesssesens 5,716,445116 | ..coovvverrerrerieriene (V] DR 173,750,224 | ................. 1,106,808 | ..o (0 OO [0 O 1,758,199 | ooovvieiveeer [0 O 4718642 | oo 0 {orns 5,535,111,243
6.2 ReINSUrANCE @SSUMEM.........cuiuurirriiieieiieiiesiesiseiseseessi st sssssssinenes. | sesessessesssessesssessseens (0 O (0 (01 (01 (01 (01 (01 (0 (O (0 O 0
6.3 REINSUIANCE CEABT..........cvuerieriirce e sessesssesssensienns | sensssssssness 6,384,086 | ..o (] P 6,386,816 | ...ooviriiriinisrisniann {0 {0 (O (10,000) | .o O (O {01 P 7,270
6.4 NBL. ..ot | cenesenees 5,710,061,030 | ..coocveiricriericrienens 0 [ 167,363,408 |.....cccoevnee. 1,106,808 |, 0 [ (O P 1,768,199 | ..o (O P 4,718,642 | ..o 0 [ 5,535,103,973
(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... OinLine 1.1,$......... OinLine 14,8$.......... OinLine6.1and$§.......... Oinline 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.....2,521,038 in Line 1.1, $.....2,521,038 in Line 1.4, $.....2,521,038 in Line 6.1 and $.....2,521,038 in line 6.4.
(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... OinLine 1.1,§.......... OinLine 1.4,8.......... OinLine6.1and$.......... 0inline 6.4.
(d) Includes $.....17,257,243 premiums waived under total and permanent disability benefits.
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EXHIBIT OF NONADMITTED ASSETS
1

Current Year PriorzYear ChangeSin Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col.2-Col. 1)
1. Bonds (Schedule D)
2. Stocks (Schedule D):
2.0 Preferred SIOCKS. ...t sesssssssssssesssennes | seesissessees s L0 (RN O OO 0
2.2 COMMON SOCKS. ....veererircrceeeseeseeteseeisessseisssessssesese st esss s ssessssssessessssssessessessssssessessnes | sesssssesssssssssssssssssessessnsssnsssssnes (0 R (0 O 0
3. Mortgage loans on real estate (Schedule B):
31 FIISEIENS oottt sttt nr st entns | seteesens sttt ees (0 R (O O 0
3.2 Other than firStlIENS.........couererrrirciereerrs s sesssesssesssessens. | sessseesiessesess s 6,399,557 | ..o 5,945,588 |....oorvvrieriririeriinenns (453,969)
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPEANY........cccevieisineieiesses s ssesses | srvesessessissesssss s ssessesens 0 [ oo L0 U 0
4.2 Properties held for the production 0f INCOME............oviuriririerrnerreeereieeeensieens | vt (0 TR 0 | e 0
4.3 Properties Neld fOr SAlE.........cccvvueeierieeieiseeesse s ssssssessssessens | sessissesssssie s sessnes 108,887 [ .ovovverererveeieereiens 108,887 | vt 0
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term investments (SChEAUIE DA)...........c.oercveeeeieeese st sessesssesees | seessssessesississsssssss s ssessssessenes (0 U L0 U 0
8. CONMACTIOANS..........veriiriiriicit bbbt bbb | esbsenbe ettt 0 [ oo 0 [ et 0
7. Otherinvested assets (SChEAUIE BA)............c.cueeeriereicrieesie s ssssessesessessesssseess | evsessssessssssssssssssssesinsns 1,000,000 | ...covvereerererrireierenne 1,000,000 | ..oooveeveecereeeeee e 0
8. ReCeIVADIES fOr SECUMMIES..........cveririci bbb neies | fesbsessies bbbt 0 [ oo 0 [ e 0
9. Aggregate write-ins fOr iNVESIEA ASSEIS........vvuriirrrerrieiinrireireiiesireieesseeessssseseesessesssessessenss | ossisssesssssisssessssssssssssssssssassassans {01 SR 0 ] e 0
10. Subtotals, cash and invested assets (LINES 110 9)......cccueirieiiieieieeeecensiesseseesnies | e 7,508,444 | ..o, 7,054,475 | oo (453,969)
11, Title plants (for Title INSUMETS ONIY)........rueuriiirrirrieiesissisessee st ssess st ssesssssssssnsss | ressssesssssssssessnssssssesssssssssessassans (0 L0 U 0
12, Investment inCOME dUE @NT ACCIUB............ccuuivuiiciiciiiisiie e | coseriesisi s 0 [ oo 0 [ e 0
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection............cccoeeeee | coverervcieiierineieeennn45,286,150 | covoveciicieiiieeenni83,613,227 | oo, (1,672,923)
13.2 Deferred premiums, agents' balances and installments booked but
deferred and NOt YEE AUE........c.ccvuivcieieicceisc st sessensens | srsessessesse s st st 0 [ oo L0 T 0
13.3 Accrued retroSPECtivVe PrEMIUMS............vurirerrerienrereeeiseeeseessesssssssssessssssssessessssssssessans | seseesessesssssesssssssssssssssssssssessesens (0 L0 U 0
14. Reinsurance:
14.1 Amounts recoverable from FEINSUIETS............ccrererieeeeeriereneeneesnesssesiresesesesessessseens | resssessiesssessesssesesesesesesessssesnees 0 [ oo (O RN 0
14.2  Funds held by or deposited with reinsured COMPANIES..........coverrireieineinieeinsiiseiens | e sessenns 0 [ oo 0 | e 0
14.3 Other amounts receivable under reinSurance CONracts..............ccc.reeneeerereenceeereeenes [ covveriieriineinrineierinereenend0 [ s O O 0
15.  Amounts receivable relating to UNINSUrEd PlaNS...........ccerrrieirninreesssee s | e ssseseesessssenes L0 TR L0 U 0
16.1 Current federal and foreign income tax recoverable and interest thereon.............ccocveneveons | v (0 TR (0 OO 0
16.2 Net deferred taX @SSEL.........cuwwrirricrierierieresi s ress s sssssssssssssensss | sessssesssenessesss et LU OO [ RN 0
17. Guaranty funds receivable Or ON AEPOSIL...........ceirruriieriirriiieireieeeie e esesesseessesens | reeeesesesee st eessenenn (0 TR (O OO 0
18. Electronic data processing equipment and SOfWAIE...........c.ccueeviiereicreeeeeeessseesisesssesiens | ceevisseseses s sessenes (0 U 0 | et s 0
19.  Furniture and equipment, including health care delivery assets..........cooueevieeerieieerisiceens | covisieeseeesesne 39,957,092 | ..oveveerereeeias 33,885,229 | oo (6,071,863)
20. Net adjustment in assets and liabilities due to foreign eXchange rates...........cocoeveeveervereeisees | cevvevieeeeeece e (0 U 0 | e s 0
21. Receivable from parent, subsidiaries and affiliates............ccceererrieieieiesisieeeeeeeeie | e 0 [ oo 0 | e 0
22. Health care and other amounts reCEIVADIE................cvevcvcveieeee e | ceresresee st esaesans 14,193,267 |[.oovercreeeecirinns 13,645,549 | ..o (547,718)
23. Aggregate write-ins for other than invested aSSets..........ceiieieieieieieeeese s e 136,245,651 | ..o 104,293,228 | ..ooviicciinn (31,952,423)
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINeS 10 throuUGh 23)...........vveererreerrrerrieneeeseresseesseesseesssssssssssssssssesssnnes | eeesmessssesssnssssesssaes 243,190,604 |....oooovvverrerrrereren 202,491,708 | ..ovveeverreereeernnns (40,698,896)
25. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS..........covvveeees | covererreeiveieiseiseee e 0 [ oo 0 | e 0
26. TOTALS (LINES 24 @NA 25)........coomrveerreereeerieeereeesesesssesssseesseesssssssssessssssssesssssssssssssssssssssns | aeessesssasessmsssssnsesnnes 243,190,604 |......cooverrrrrrrrreen 202,491,708 | ...ovveoeverrerreres (40,698,896)

0903, .ottt ettt | ettt L0 R O 0
0998. Summary of remaining write-ins for Line 9 from overflow page.......cccoceveeveueierneeieisssens | e (01 RPN O [ oo 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LiNE 9 @DOVE)......cuuruuieiueiieiriisirerissisisnessesissnessesnes | eonessnsssessesenesns e ssns s snessesnssnena 0 ] o 0 ] i 0
2301. Refundable depOSits iIN JAPAN.........ccevriueiiriieiesesss st ssesssssssssens | eesessesssssssssesssssssssesaas 8,734,214 | oo 9,007,876 | ..oveereererierrereriesieiis 273,662
2302. Prepait EXPENSES.....c..vurueeruresmeremeesseessessssesssessssessssesssssesssssssssesssesssssssssesssssssssssssssssssssses | wesesssmesssesssssssnssesnns 24,885,154 | ....cvvoeveeieriens 24,048,374 | ..o (836,780)
2303. Deferred EDP deVelopMENt COSES...........ccviricierieiiereeeieiesiesssesessssssssessessssssesssssssssssssssseses | coesssssesssssesessssessenes 22,172,783 | o 19,781,979 [ oo (2,390,804)
2398. Summary of remaining write-ins for Line 23 from overflow page.........cccoeeveeercvereiverseeiiens | v 80,453,500 | ..covveriirirereierniee 51,454,999 | ..o (28,998,501)
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 8DOVE)......couovccrieresiicsscissii i |, 136,245,651 | ..o 104,293,228 | ..., (31,952,423)
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Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

NOTES TO FINANCIAL STATEMENTS

(1)

Description of Business

American Family Life Assurance Company of Columbus ("Aflac" or "the Company") markets and administers supplemental health and life
insurance in the United States and through a branch operation in Japan (Aflac Japan). Aflac is licensed in 49 states. Aflac's subsidiary, American
Family Life Assurance Company of New York (Aflac New York), markets and administers supplemental health and life insurance in the state of
New York. Aflac’s policies are individually underwritten and marketed through independent agents. Aflac Japan, accounted for 72% and 74% of
Aflac’s total revenues in 2007 and 2006, respectively and 86% and 85% of admitted assets at December 31, 2007 and 2006, respectively.

Summary of Significant Accounting Policies

(a) Basis of Presentation

Aflac's financial statements are presented on the basis of accounting practices prescribed or permitted by the Nebraska Department of Insurance.
The Nebraska Department of Insurance recognizes statutory accounting principles and practices prescribed or permitted by the state of Nebraska
for determining and reporting the financial condition and results of operations of an insurance company, and for determining a company’s solvency
under Nebraska insurance law. The National Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual,
(SAP) has been adopted by the state of Nebraska. The state has allowed certain permitted accounting practices that differ from accounting
practices required by SAP. Specifically, refundable lease deposits on our leases of commercial office space which house Aflac Japan's sales

operations are admitted assets as permitted by the Nebraska Department of Insurance.

A reconciliation of the Company’s capital and surplus between SAP and practices permitted by the state of Nebraska is shown below:

2007 2006
Capital and surplus, Nebraska state basis $ 4,208,297,341 $ 4,186,298,465
State Permitted Practice:
Refundable lease deposits - Japan (40,614.934) (33.076.351)
Capital and surplus, NAIC basis $ 4,167,682,407 $ 4153222114
(b) Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in accordance with SAP requires management to make estimates when recording transactions resulting
from business operations, based on information currently available. The most significant items on the balance sheet that involve a greater degree
of accounting estimates and actuarial determinations subject to changes in the future are the aggregate reserves for life and accident and health
policies and the liability for policy and contract claims. As additional information becomes available, or actual amounts are determinable, the
recorded estimates will be revised and reflected in net income. In addition, the identification of potentially impaired investments involves significant
management judgment and requires evaluation of factors including but not limited to: percentage decline in value and length of time during which
the decline has occurred, recoverability of principal and interest, general market conditions, rating agency opinions and actions regarding the
issuer’s credit standing, and issuer’s economic, regulatory or political environment. Although some variability is inherent in these estimates, the
Company believes the amounts provided are adequate.

(c) Foreign Currency Translation

The functional currency of Aflac Japan’s insurance operations is the Japanese yen. The Company uses Tokyo market-based exchange rates to
translate yen financial results into U.S. dollars. Management believes these rates, which result in a slight variance from the NAIC published
exchange rates, are more relevant than the New York market-based exchange rates.

The Company’s process for translating yen denominated financial statements into U.S. dollars is as follows. Assets and liabilities are translated at
end-of-period exchange rates. Realized gains and losses on security transactions are translated at the exchange rate on the trade dates of the
transactions. Other revenues, expenses, and cash flows are translated using an average exchange rate for the reporting period. Therefore, the
change between years of certain balance sheet items may not correspond with the amounts of their respective summary of operations
counterparts. The net effect of unrealized currency translation adjustments for the year is included in unassigned surplus, Page 4, Line 39.
Realized currency exchange gains and losses resulting from foreign currency transactions are included in miscellaneous income.

Aflac Japan maintains an investment portfolio of dollar-denominated securities on behalf of Aflac. The functional currency for these investments is
the U.S. dollar. The related investment income and realized investment gains and losses are also denominated in U.S. dollars.

(d) Recognition of Premium Income and Related Expenses

Accident and health premiums are recognized when due with an unearned premium reserve provided for amounts unearned at the valuation date.
Life premiums are recognized as income on the policy anniversary dates. All costs of acquiring new business, including commissions and
expenses of policy issuance, are expensed when incurred.

(e) Cash and Cash Equivalents

Cash and cash equivalents include cash on hand, money market instruments and other debt instruments with a maturity of 90 days or less when
purchased.

) Investments

Short-term investments are stated at amortized cost.
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NOTES TO FINANCIAL STATEMENTS

Bonds not backed by other loans are carried at amortized cost using the effective interest method. The amortized cost of bonds is based on the
purchase price adjusted for accrual of discount or amortization of premium. The amortized cost of bonds purchased at a discount will equal the
face or par value at maturity. Bonds purchased at a premium will have an amortized cost equal to face or par value at maturity or the call date, if
applicable. Interest is recorded as income when earned and is adjusted for amortization of any premium or discount.

Collateralized mortgage obligations, asset-backed bonds and structured securities are valued at amortized cost. The Company recognizes income
using a constant effective yield based on anticipated prepayments and the estimated economic life of the securities. When estimates of
prepayments change, the effective yield is recalculated to reflect actual payments to date and anticipated future payments. The net investment in
the securities is adjusted to the amount that would have existed had the new effective yield been applied at the time of acquisition. This
adjustment is reflected in net investment income. Prepayment assumptions for collateralized mortgage obligations, asset-backed bonds and
structured securities are obtained from an independent financial information service.

Common stocks are reported at fair market value. Preferred stocks, which are mandatorily redeemable, are stated at amortized cost. Dividends
are recorded as investment income on the ex-dividend dates with a corresponding receivable to be extinguished upon receipt of cash. The
investment in the common stock of the Company's unconsolidated life insurance subsidiary is carried on the statutory equity basis (see section (j)
in this Note titled, "Investment in Subsidiary").

The Company uses the specific identification method to determine the gain or loss resulting from securities transactions. Realized gains and
losses are recorded in net income less amounts transferred to the interest maintenance reserve.

The Company's securities portfolio managers regularly evaluate the difference between the cost and fair value of its investments. Additionally,
credit analysis and/or credit rating issues related to specific investments may trigger increased monitoring by management. If after monitoring and
analysis, management believes that a decline in fair value is other than temporary, the cost basis of the security is adjusted and a realized loss is
recorded in net income less amounts transferred to the interest maintenance reserve.

The Company loans fixed-maturity securities to financial institutions in short-term security lending transactions. These securities continue to be
carried as investment assets on our balance sheet during the term of the loans and are not recorded as sales. The Company receives cash or
other securities as collateral for such loans. For loans involving unrestricted cash collateral, the collateral is recorded as an asset with a
corresponding liability for the return of the collateral.

Mortgage loans on residential real estate are carried at the aggregate unpaid balance, or at 80% of the appraised value of the property at the
effective date of the loans for residential mortgages. When management identifies a loan as impaired, a valuation allowance is created with a
corresponding charge to realized loss.

Administrative office properties owned and occupied by the Company are carried at cost less accumulated depreciation (there are no
encumbrances against the properties). If events or changes in circumstances are present, which indicate that the carrying value of a property may
not be recoverable, an evaluation is made using estimated future cash flows grouped with other assets at the lowest level of identifiable cash flows
that include the property. Such impairment evaluation is applied using the measurement process set forth in Statement of Statutory Accounting
Principles No. 40. Any resulting impairment loss is recognized by a reduction of the cost basis of the property and a charge to income. The
Company uses the straight-line depreciation method for all of its real estate holdings with various lives, based on building type.

Contract loans are stated at the aggregate unpaid balance.

Surplus notes held by the company are valued as follows: for those notes with NAIC ARO ratings equivalent to NAIC Designation 1, the carrying
value is amortized cost; for those notes with a NAIC ARO rating not equal to a NAIC Designation of 1, or not NAIC ARO rated, SVO statement
factors are applied to the outstanding face amount of the surplus note. The carrying value must not be in excess of the lesser of the calculated
amount or amortized cost. Differences between face value and amortized cost are reported as unrealized capital gains or losses. [f the carrying
value is less than the face amount, that difference would be nonadmitted. All surplus notes are reported as part of Other invested assets (Schedule
BA).

(9) Policy Reserves

Policy reserves for accident and health insurance consist of pro rata unearned premium for all policies and, when required, contract reserves. The
unearned premium is based on the valuation net premium if contract reserves are required and the gross premium if contract reserves are not
required. Contract reserves are computed by interpolating terminal reserves as of the valuation date. These reserves are computed using at least
the two-year preliminary term method. The majority of Aflac Japan’s accident and health policies in force develops and carries cash values. The
reported reserve for these policies is the larger of the interpolated terminal reserve or the cash value.

Policy reserves for life insurance contracts are computed using a methodology that produces reserves at least as strong as the Commissioners’
Reserve Valuation Method (CRVM). The methodology used varies by type of life insurance product. For products for which a mid-terminal or
interpolated-terminal reserve valuation method is used, an unearned premium reserve based on the net valuation premium is included in the policy
reserves. Policy reserves for annuities are computed using a methodology that produces reserves at least as strong as the Commissioners’
Annuity Reserve Valuation Method (CARVM).

Aflac U.S. Policy Reserves

Contract reserves for cancer insurance issued in the United States and Hong Kong are based on the Company’s 1970, 1973, 1979, and 1982
Cancer Morbidity Tables, or the NAIC Cancer Claim Cost Tables, combined with the 1958 Commissioners Standard Ordinary (CSO) Table or,
effective in 1984-2005, the 1980 CSO Mortality Table or, effective in 2006 and later, the 2001 CSO Mortality Table. For policies issued prior to
1981 an interest rate of 3.5% is used; for policies issued or converted in 1981-1983 an interest rate of 4.5% is used; for policies issued or
converted in 1984-1986 an interest rate of 6.0% is used; for policies issued or converted in 1987-1992 an interest rate of 5.5% is used; for policies
issued or converted in 1993-1994 an interest rate of 5.0% is used; for policies issued or converted in 1995-2005 an interest rate of 4.5% is used;
and an interest rate of 4.0% is used for policies issued or converted in 2006 or later. For certain policies issued or converted after 1974, the
reserves incorporate an assumption as to voluntary termination of policies. The two-year preliminary term method is used for all years of issue.
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Contract reserves on all intensive care policies are calculated using claim cost tables based on the Company's experience, combined with the 1958
CSO Mortality Table and interest at 3.5% for policies issued or converted prior to 1984, or combined with the 1980 CSO Mortality Table and
interest at 6.0% for 1985-1986 issues and conversions, 5.5% for 1987-1992 issues and conversions, 5.0% for 1993-1994 issues and conversions,
and 4.5% for 1995-2005 issues and conversions, or combined with the 2001 CSO Mortality Table and interest at 4.0% for 2006 and later issues
and conversions. These reserves incorporate an assumption of voluntary termination and reflect the use of the two-year preliminary term method.

Contract reserves on all Medicare supplement policies are calculated on a two-year preliminary term basis, using cost tables developed by the
Company, combined with the 1980 CSO Mortality Table and an assumption of voluntary termination. An interest rate of 6.0% is used for 1986
issues, 5.5% is used for 1987-1992 issues and conversions, 5.0% is used for 1993-1994 issues and conversions, and 4.5% is used for 1995 and
later issues and conversions.

Contract reserves on all long-term care policies use claim cost tables developed by the Company, combined with a mortality table and an
assumption of voluntary termination. The mortality table used is the 1980 CSO for all Policy Form Series except series A-25300 and A-27000,
which use the 1983 Group Annuity Mortality Table without projection. An interest rate of 5.5% is used for policies issued or converted prior to
1993, 5.0% is used for policies issued or converted in 1993-1994, 4.5% is used for policies issued or converted in 1995-2005, and 4.0% is used for
2006 and later issues and conversions. Long-term care policies issued prior to 1991 on Policy Form Series A-13161 and LTIOOP1 are on a
two-year preliminary term basis. All other long-term care business is on a one-year preliminary term basis.

Contract reserves on all hospital indemnity policies issued and converted after 1989 are calculated on a two-year preliminary term basis. Claim
costs developed by the Company are used for Policy Form Series A-45000, while all other business uses tables based on the 1974 Medical
Expense Tables. Termination rates consist of the 1980 CSO Mortality Table and a voluntary termination assumption for policies issued or
converted prior to 2006, or the 2001 CSO Mortality Table and a voluntary termination assumption for policies issued or converted in 2006 or later.
An interest rate of 5.5% is used for 1990-1992 issues and conversions, 5.0% is used for 1993-1994 issues and conversions, 4.5% is used for
1995-2005 issues and conversions, and 4.0% is used for 2006 and later issues and conversions.

Contract reserves on all short-term disability policies issued and converted in 1994 and later are calculated on a two-year preliminary term basis,
using the 1985 Commissioners Individual Disability Table A combined with a voluntary termination assumption and either the 1980 CSO Mortality
Table for issues or conversions prior to 2006, or the 2001 CSO Mortality Table for issues or conversions in 2006 or later. An interest rate of 5.0%
is used for 1994 issues, 4.5% is used for 1995-2005 issues and conversions, and 4.0% is used for 2006 and later issues and conversions.

Contract reserves for all specified event policies are two-year preliminary term, using Claim Cost Tables developed by the Company combined with
the 1980 CSO Mortality Table, a voluntary lapse assumption, and 4.5% interest for policies issued or converted prior to 2006, or combined with the
2001 CSO Mortality Table, a voluntary lapse assumption, and 4.0% interest for policies issued or converted in 2006 and later.

Contract reserves on all dental policies issued and converted in 2000-2005 are calculated using Claim Cost Tables developed by the Company,
the 1980 CSO Mortality Table and a voluntary lapse assumption, and 4.5% interest. Dental policies issued and converted in 2006 and later use
Claim Cost Tables developed by the Company, the 2001 CSO Mortality Table and a voluntary lapse assumption, and 4.0% interest. The two-year
preliminary term method is used.

Contract reserves on all vision policies issued in 2005 are calculated using Claim Cost Tables developed by the Company, the 1980 CSO Mortality
Table and a voluntary lapse assumption, and 4.5% interest. Policies issued in 2006 and later use Claim Cost Tables developed by the Company,
the 2001 CSO Mortality Table and a voluntary lapse assumption, and 4.0% interest. The two-year preliminary term method is used.

Contract reserves for other health insurance issued in the United States are based on the 1956 Intercompany Hospital and Surgical Tables
combined with the 1958 CSO Mortality Table with 5.0% interest, using the net level reserve method.

Aflac Japan Policy Reserves

For cancer policies issued by Aflac Japan, contract reserves for issues or conversions of 1992 and prior are calculated according to the two-year
preliminary term method. For issues or conversions of 1993 and later, the one-year preliminary term method is used. Interest assumptions are as
follows: 3.5% interest for issues or conversions for 1986 and prior; 5.0% interest for issues or conversions of 1987-1992; 4.0% interest for issues or
conversions of 1993 - 1996; 3.0% interest for issues or conversions of 1997 — July 1, 1999; 2.35% interest for issues or conversions of July 2, 1999
and later. For cancer term insurance products, the contract reserve for policies whose term renewed in 1988-1992 is calculated according to the
two-year preliminary term method and 5.0% interest. Term policies renewing in 1993 and later are reserved using a one-year preliminary term
method and 4.0% interest. For all policies in force, mortality and morbidity assumptions are based upon Japanese tables. For issues or
conversions of 1990 through 1992 and term product renewals occurring in 1988-1992, the Company's 1990 Japanese morbidity and cancer
mortality experience tables were used combined with Japan 5th Life mortality; for issues or conversions of 1993 - 1996 and term product renewals
occurring in 1993 and later, the Company's 1991 Japanese morbidity and cancer mortality experience were used, combined with Japan 5th Life
mortality; for issues or conversions of 1997 — July 1, 1999, the Company's 1995 Japanese morbidity and cancer mortality experience tables
combined with the Japan Standard Mortality Tables; for issues or conversions of July 2, 1999-2000; the Company's 1999 Japanese morbidity and

cancer mortality experience tables combined with the Japan Standard Mortality Tables were used; for issues of the 215t Century Cancer, the
Company's 2000 Japanese morbidity and cancer mortality experience tables combined with the Japan Standard Mortality Tables were used.

Riders providing survival payments, for attachment to the 215t Century Cancer product, were introduced in 2005. For these riders, contract
reserves are calculated according to the net level reserving method, assuming 1.85% interest. The reserve reported in the Annual Statement is the
larger of the reserve just described and the policy's cash surrender value.

Riders providing hospitalization and out-patient benefits related to sickness and accident, for attachment to Aflac Japan’s cancer policies, were
introduced in 1998. Contract reserves are calculated according to the one-year preliminary term method for the sickness rider utilizing Japanese
morbidity combined with Japan Standard Mortality Tables. For issues of 1998 — July 1, 1999, 3.0% interest is assumed. For issues of July 2, 1999
and later, 2.35% is used. The reserve reported in the Annual Statement is the larger of the reserves just described and the policy’s cash surrender
value.

For the first generation medical policy issued by Aflac Japan, contract reserves are calculated using the net level reserve method. For issues

through 1992, 5.0% interest was used; 4.0% was used for issues 1993 and later. A revised medical product was introduced in 1995. Contract
reserves for this product are calculated by the net level reserve method, using 3.5% interest for issues of 1995 — 1996, 3.0% interest for issues of
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(2)

(3)

(4)

(5)

1997 — July 1, 1999, 2.35% interest for issues of July 2, 1999 and later. New medical products were introduced in 1998 and 2002. In 2005,
additional New Medical products were introduced, including some riders that provided additional hospital outpatient benefits. The contract reserves
for these New Medical products are calculated by the one-year preliminary term method. The contract reserves for the medical products are based
on Japanese mortality and morbidity. The reserve reported in the Annual Statement is the larger of the reserves just described and the policy's
cash surrender value.

A dementia/bedridden product was introduced in Japan in 1992. Reserves are calculated according to the one-year preliminary term method
utilizing Japanese mortality and morbidity. The Japan 5th Life Mortality Table is used for issues through 1996. The Japan Standard Mortality
Table is used for issues of 1997 and later. For issues through September 1, 1995, 4.0% interest is assumed; for issues of September 2, 1995 -
December 31, 1996, 3.5% interest is assumed; for issues of 1997 — July 1, 1999, 3.0% interest is assumed; for issues of July 2, 1999 and later,
2.35% interest is assumed. The reserve reported in the Annual Statement is the larger of the reserve just described and the policy’s cash
surrender value.

(h) Policy and Contract Claims

Policy and contract claims are computed using statistical analysis of historical claim experience patterns and represent an estimate of the ultimate
unpaid cost of all claims incurred. The Company records provisions for possible future adverse deviations in experience for both the aggregate
reserves and policy and contract claims.

For new types of products where company experience is limited, estimates are based upon the best available information, including industry
experience or general population data.

(i) Income Taxes

The Company joins in the filing of a consolidated U.S. federal income tax return with Aflac Incorporated, its Parent Company. Income taxes are
allocated to each subsidiary based on the taxes that each entity would pay if it filed a separate federal income tax return, pursuant to a board of
directors approved tax allocation agreement. For federal income tax purposes, the operations of Aflac Japan are included in the Company’s U.S.
income tax return. Aflac Japan is also subject to Japanese corporate income taxes on its separate taxable income.

)] Investment in Subsidiary

The Company owns 100% of the common stock of American Family Life Assurance Company of New York. This investment is carried at a value
equal to its statutory equity as described in Part 8, section 3ii(A) of the NAIC Valuations of Securities manual for 100% owned subsidiaries.
Accounting Changes and Corrections of Errors

Correction of Errors

There were no corrections of errors for the years ended December 31, 2007 and 2006.

Cumulative Effect of Changes in Accounting Principles

There were no changes in accounting principles during the years ended December 31, 2007 and 2006.

Business Combinations and Goodwill

The Company did not enter into any business combination transactions during the years ended December 31, 2007 and 2006. Further, the
Company has no goodwill as a result of assumption reinsurance.

Discontinued Operations

The Company had no discontinued operations.

Investments
Mortgage Loans

The Company's mortgage loans on real estate totaled $3.7 million and $2.8 million at December 31, 2007 and 2008, respectively. There were no
mortgage loans made in the United States during 2007 or 2006. In Japan, it is customary business practice for companies to offer mortgage loans
with lower than market interest rates to employees. The interest rate on loans to employees is fixed at 2%, which is lower than rates available from
non-government loan sources. Aflac Japan offers mortgage loans (first and second mortgages) to non-officer employees. New loans are not
available to officers. Upon becoming an officer, employees are allowed to continue making payments under the original terms of the note until
maturity. At December 31, 2007 and 2008, the book value of mortgage loans to employees totaled $10.1 million and $8.8 million, respectively. Of
this amount, $364,980 and $179,042 comprise the remaining balances of loans made to employees who were officers as of December 31, 2007
and 2006, respectively.

Second mortgages made to Aflac Japan employees totaling $6.4 million and $5.9 million, have been nonadmitted as of December 31, 2007 and

2006, respectively. Employees are personally liable for the mortgage notes and are required to settle the notes upon separation from employment
with the Company.
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(7)

(8)

(9)

The maximum percentage of any one loan to value of security at the time of the loan was 80%. Fire insurance is required on all properties covered
by mortgage loans at least equal to the excess of the loan over the maximum loan that would be permitted by law on the land without the buildings.
The Company had no investments in commercial real estate loans as of December 31, 2007 and 2006.

As of December 31, 2007 and 2006, there were no outstanding advances for taxes, assessments or other amounts advanced not included in the
mortgage loan total. There were no outstanding prior liens, and no mortgages with interest more than 180 days past due as of December 31, 2007

and 2006.

There were no impaired loans or allowances for credit losses as of or during the periods ended December 31, 2007 and 2006. The Company did
not reduce interest rates on any mortgages during the years ended December 31, 2007 and 2006.

Debt Restructuring

The Company has not engaged in debt restructuring.

Reverse Mortgages

The Company has made no investments in reverse mortgages.

Loan-Backed Securities

Loan-backed securities totaled $1.3 billion and $701.3 million, (book value) as of December 31, 2007 and 2006, respectively.

Repurchase Agreements

The Company has not engaged in repurchase agreement arrangements.

Other Investments

Certain investments, principally bonds, carried at book/adjusted carrying value of approximately $6.6 million and $6.7 million were on deposit with
U.S. state and territory insurance regulatory authorities at December 31, 2007 and 2006, respectively, in accordance with statutory requirements.
Bonds carried at book/adjusted carrying value by Aflac Japan of approximately $56.6 million and $81.2 million were pledged to the Life Insurance
Policyholder Protection Corporation at December 31, 2007 and 2006, respectively. The purpose of the fund is to provide capital support to
member companies for business assumed from insolvent life insurers. Bonds carried at book/adjusted carrying value by Aflac Japan of
approximately $1.7 million and $1.6 million at December 31, 2007 and 2006, respectively were on deposit with the Legal Affairs Bureau of Japan,
as required by law. Bonds carried at book/adjusted carrying value of approximately $2.7 million and $2.8 million at December 31, 2007 and 2006,
respectively were on deposit with the Bank of New York and designated for Aflac Hong Kong, as required by law.

Joint Ventures, Partnerships and Limited Liability Companies

The Company had no investments in joint ventures, partnerships or limited liability companies that exceed 10% of admitted assets.

Investment Income

The Company did not nonadmit any investment income due and accrued from unassigned surplus.

Derivative Instruments

The Company had no outstanding derivative financial instruments as of December 31, 2007 and 2006.

Income Taxes
Disclosure of Deferred Tax Assets and Deferred Tax Liabilities

The components of the net deferred tax asset/(liability) are as follows:

December 31, December 31,
2007 2006
Total of gross deferred tax assets $ 800,369,191 $ 821,426,197
Total of deferred tax liabilities 1,333,214.,950 991,585,056
Net deferred tax asset (532,845,759) (170,158,859
Deferred tax asset nonadmitted - -
Net admitted deferred tax asset $ _(532,845,759) $  (170.158.859)
(Increase) decrease in nonadmitted asset $ - $ 198,102,832

Unrecognized Deferred Tax Liabilities

The Company has no material unrecognized deferred tax liabilities.
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Components of Income Taxes Incurred and Changes in Deferred Tax Assets and Deferred Tax Liabilities

Current income taxes incurred consist of the following major components for the years ended December 31:

2007 2006
Federal income tax on operations $ 64,651,377 $ 14,681,970
Foreign income taxes 449,789,521 397,350,468
Federal and foreign income tax incurred $ 514,440,898 $ _412,032,438

The tax effects of temporary differences that give rise to significant portions of the deferred tax assets and deferred tax liabilities are as follows:

December 31, December 31,
2007 2006
Deferred tax assets:
Depreciable assets $ 105,381,390 $ 97,812,227
Deferred acquisition costs capitalized for tax purposes that are
expensed for statutory reporting purposes 378,876,115 336,869,849
Policyholder protection fund 52,992,493 61,467,074
General accrued expenses 22,527,469 23,004,120
Policy claims 17,395,505 19,998,911
Retirement liability 40,313,652 36,733,289
Bonds 42,966,004 22,235,329
Other deferred tax assets 139,916,563 114,889,902
Alternative minimum tax credits - 79,731,109
Foreign tax credits - 28,684,387
Total deferred tax assets 800,369,191 821,426,197
Nonadmitted deferred tax assets - -
Admitted deferred tax assets $ _800,369,191 $ _821.426197
Deferred tax liabilities:
Premiums receivable $ 132,890,478 $ 125192177
Policy benefit reserves 786,130,024 519,549,699
Difference in tax basis of investment in Japan branch 410,767,217 342,584,041
Other deferred tax liabilities 3.427.231 4,259,139
Total of deferred tax liabilities 1,333,214,950 991,585,056
Net admitted deferred tax asset (liability) $ (532,845,759) $ (170,158,859)

The change in net deferred taxes is comprised of the following (this analysis is exclusive of the tax effect of unrealized capital gains (losses) as the
deferred taxes on unrealized capital gains (losses) are reported separately from the Change in Net Deferred Income Taxes in the surplus section
of the Annual Statement):

2007 2006 Change
Total gross deferred tax assets $ 800,369,191 $ 821,426,197 $  (21,057,006)
Total gross deferred tax liabilities 1,333,214,950 991,585,056 341,629,894
Deferred tax assets in excess of deferred tax liabilities $ (532,845,759) $  (170.158.859) (362,686,900)
Tax effect of change in unrealized capital gains(losses) 2,272,624
Change in net deferred income taxes $ (364,959,524)

Reconciliation Between Recorded and Direct Calculation of Incurred Income Tax Expense and Change in Deferred Tax Assets and
Deferred Tax Liabilities

The Company's income tax expense and the change in deferred tax assets/liabilities differs from the amount obtained by applying the federal
statutory rate of 35% to net gain from operations after dividends to policyholders for the following reasons:

(In thousands) 2007 2006
Net gain from operations $ 2,313,704  § 2,058,518
Realized capital gains on sales or maturities 23,610 91,880
Total statutory gain 2,337,314 2,150,398
Statutory gain taxed at enacted rate 818,060 752,639
Foreign taxes (19,477) (18,889)
Change in nonadmitted assets (5,492) (33,211
IMR (1,588) (5,707)
Difference in tax basis of investment in Japan Branch 68,183 185,104
Other 19.715 224,822
Total statutory income tax expense $ 879401 $ 1,104,758
Federal and foreign income tax incurred 514,441 412,032
Change in net deferred income tax 364,960 692,726
Total statutory income tax expense $ 879401 $ 1,104,758

Loss Carryforwards and Potential Incurred Recoveries

For current U.S. income tax purposes, no alternative minimum tax credits or foreign tax credits were available at December 31, 2007.
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The Company has no loss carryforwards at December 31, 2007.
Consolidated Federal Income Tax Returns Disclosure

The Company's federal income tax return is consolidated with the following entities:

Aflac International, Incorporated 58-1967921
Aflac Incorporated 58-1167100
Aflac Information Technology, Inc. 58-1870664
Aflac New York 52-0807803
Communicorp, Incorporated 58-1442547

The method of allocation among the companies is subject to written agreement, approved by the board of directors. Allocation is based upon
separate return calculations, and the settliement of the current income taxes, payable or refundable, is completed when Aflac Incorporated (ultimate
Parent Company) makes payments to, or receives refunds from, the Internal Revenue Service.

(10) Information Concerning Parent, Subsidiaries, and Affiliates

All outstanding common shares of the Company are owned by Aflac Incorporated. The Company has no preferred stock outstanding. The
Company declared dividends in the amount of $1.4 billion and $664.8 million to the parent during 2007 and 2006, respectively.

The Company owns 100% of American Family Life Assurance Company of New York whose carrying value is less than 10% of admitted assets.

The Company was affiliated with the following companies in 2007:

Aflac Incorporated (Parent Company)

Aflac New York (100% subsidiary)

Aflac International, Incorporated (100% subsidiary of Aflac Incorporated)

Aflac Insurance Services Company, Ltd. (100% subsidiary of Aflac International, Incorporated)
Aflac Payment Service, Ltd. (100% subsidiary of Aflac International, Incorporated)
aflacdirect.com, Ltd. (77.8% subsidiary of Aflac International, Incorporated)
Aflac Counsel, Ltd. (100% subsidiary of Aflac International, Incorporated)
[tsumo, Ltd (100% subsidiary of Aflac International, Incorporated)
Aflac Information Technology, Inc. (100% subsidiary of Aflac Incorporated)
Communicorp, Incorporated (100% subsidiary of Aflac Incorporated)

The following is a detail of the amounts due from/(due to) related parties as of December 31, 2007 and 2006.

STATEMENT VALUE
RELATIONSHIP CATEGORY 2007 2006

Aflac New York Subsidiary Receivable  §$ 566,673 $ 363,120
Aflac Incorporated Parent Payable (4,907,513) (11,591,011)
Aflac Incorporated Parent Receivable
Aflac Payment Service, Ltd. Affiliate Receivable 252,202,883 85,911,400
Aflac Information

Technology, Inc. Affiliate Payable (425,488) (560,143)
Aflac Insurance Services

Company, Ltd. Affiliate Receivable 3,886,390 16,024
aflacdirect.com, Ltd. Affiliate Payable (222,101) (194,231)
Communicorp, Incorporated Affiliate Payable (2,234,508) (1,104,975)
ltsumo, Ltd Affiliate Receivable - 57,376
Aflac International, Incorporated Affiliate Receivable 1,263,651 313,230
Aflac International, Incorporated Affiliate Payable (1,015,839) (707,158)
$ 249,114,148  § 72,503,632
Income tax

Aflac New York Subsidiary receivable  $ 11,833,638 $ _7,029,531

The Company pays a management fee to Aflac Incorporated for personnel services and managerial expertise. The management fee is an
expense-based allocation that includes a small intercompany profit charge. Total management fees expense amounted to $71.1 million and $67.0
million for the years ended December 31, 2007 and 2006, respectively.

The Company’s purchase of printing and sales promotion materials and services, including service fee, from Communicorp, Incorporated
amounted to $16.4 million and $17.2 million for the years ended December 31, 2007 and 2006, respectively.
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Aflac Insurance Services Company, Ltd (AIS) and aflacdirect.com, Ltd. receive commissions on policies they sell on behalf of Aflac Japan. The
commissions paid to AIS were $28.3 million and $23.0 million for the years ended December 31, 2007 and 2006, respectively. The commissions
paid to aflacdirect.com were $7.7 million and $9.0 million for the years ended December 31, 2007 and 2006, respectively.

Aflac Payment Service, Ltd., (APS) as an agent for Aflac Japan, collects monthly premiums from Japan policyholders and remits the payments to
Aflac Japan. At December 31, 2007 and 2006, the Company was due $256.2 million and $89.5 million, respectively in payment remittances from
APS. These balances represent a portion of the December premiums collected by APS. These balances are remitted to Aflac Japan during the
first two weeks of January of the following year. Aflac Japan paid APS collection agent fees for the collection of Aflac Japan’s monthly premiums of
$38.8 million and $37.5 million for the years ended December 31, 2007 and 2006, respectively. APS began providing temporary staffing services to
Aflac Japan in January 2006. Fees for this service were $7.7 million and $7.5 million for the years ended December 31, 2007 and 2006,
respectively.

The Company has not made any guarantees or undertakings for the benefit of its parent, subsidiary or affiliates that result in a material contingent
exposure of the Company's assets or liabilities.

The Company owns no shares of an affiliate, upstream intermediate or ultimate parent, either directly or indirectly, except those shares of Aflac
Incorporated common stock held in trust for the executive deferred compensation plan.

The Company did not recognize any impairment write down for its subsidiary.

Debt

The Company had no capital notes or other debt outstanding at December 31, 2007 or 2006.

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement
Benefit Plans

Defined-Benefit Plan

The Company participates in a qualified non-contributory defined-benefit pension plan sponsored by Aflac Incorporated, which covers substantially
all of the Company’s U.S. employees. The Company is legally liable for its employee benefits obligations under the plan. Pension benefits are
based on years of service and highest average compensation for any consecutive five-year period during the last ten years immediately preceding
retirement. Generally, the trust is funded annually, with no less than the minimum contributions required by applicable regulations. The Company
recognizes pension expense in accordance with SSAP 89. Costs are allocated to participating companies by consulting actuaries based on
employee census data. The Company's share of the expense amounted to $10.8 million in 2007 and $11.9 million in 2006. The Company
recorded a prepaid asset for this plan in the amount of $7.8 million at December 31, 2007 and a liability of $2.4 million at December 31, 2006. At
December 31, 2007, the total actuarial present value of projected benefit obligations attributable to the Company's U.S. employees determined in
accordance with SSAP 89, and valued as of September 30, 2007 and December 31, 2006 was $129.7 million and $129.6 million, respectively.
The fair value of plan assets was $115.3 million and $90.3 million as of September 30, 2007 and December 31, 2006, respectively. The
accumulated benefit obligation for the defined-benefit plan covering all U.S.Aflac employees amounted to $93.9 million at both December 31, 2007
and 2006.

The Company also sponsors a defined-benefit pension plan, which covers substantially all of Aflac Japan's non-officer employees. Benefits are
based on a formula using job level and years of service at retirement. Generally, the trust is funded annually with no less than the minimum
contributions required by applicable regulations. The Company recognizes pension expense in accordance with SSAP 89. The expense for the
plan was $14.0 million and $9.9 million in 2007 and 2006, respectively. The Company has recorded a liability for this plan in the amount of $24.8
million and $24.4 million as of December 31, 2007 and 2006, respectively.

Reconciliations of the funded status (GAAP basis) as of December 31 of the defined-benefit pension plan for Aflac Japan's employees and of Aflac
Incorporated's defined-benefit pension plan covering all U.S. employees of Aflac Incorporated and its subsidiaries were as follows:

2007 2006
(In thousands) Japan US. Japan U.S.
Change in projected benefit obligation:
Benefit obligation at beginning of year $ 110,705 § 183,955 $ 103,055 § 161,696
Service cost 9,130 10,020 8,348 11,448
Interest cost 2,761 10,018 2,583 10,982
Plan amendments - - - -
Actuarial loss (gain) (20) (14,715) (779) 3,844
Benefits paid (2,225) (3,602) (2,450) (4,015)
Effect of foreign exchange rate changes 5130 - (1.081) -
Benefit obligation at end of year 125,481 185,676 109,676 183,955
Change in plan assets:
Fair value of plan assets at
beginning of year 67,157 125,815 46,381 95,081
Actual return on plan assets (20) 7,238 3,394 14,750
Employer contribution 11,217 20,000 19,994 20,000
Benefits paid (2,225) (3,602) (2,450) (4,015)
Effect of foreign exchange rate changes 3,215 - (898) -
Fair value of plan assets at
end of year 79,344 149,451 66,421 125,816
Funded status $ _(46137) $ _(36,225) $ _(43255) $ _(58,139)
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The components of retirement expense and actuarial assumptions for the years ended December 31 were as follows:

2007 2006
(In thousands) Japan Us. Japan Us.
Components of net periodic benefit cost:
Service cost (benefits earned) $ 9,130 $ 10,020 $ 8348 $ 11,448
Interest cost 2,761 10,018 2,583 10,982
Expected return on plan assets (1,823) (10,196) (1,282) (9,218)
Amortization of:
Net actuarial loss (gain) 1,391 3,765 1,8841 4,339
Transition obligation (asset) 219 - 222 -
Prior service cost (282) 175 (286 219
Net periodic benefit cost $ _11,396 $_13,782 $_13.990 $ 17,770
2007 2006
Japan u.s. Japan u.s
Weighted-average actuarial assumptions
Used in the calculations:
Discount rate - net periodic benefit cost 2.5% 5.5% 2.5% 6.0%
Discount rate - benefit obligations 25 6.0 25 55
Expected long-term return on plan assets 25 8.0 25 8.0
Rate of compensation increase N/A 4.0 N/A 4.0

The pension obligation for the defined-benefit pension plan for non-vested U.S. employees was $14.6 million and $14.7 million as of December 31,
2007 and 2006. No employees of Aflac Japan were considered non-vested as of December 31, 2007 and 2006.

The composition of plan assets was as follows:

2007 2006
Japan us Japan us
Equity securities 36 % 79 % 39 % 65 %
Fixed-income securities 64 17 61 34
Cash & cash equivalents - 1 - 1
Other _ - _3 _ - _ -
Total 100 % 100 % 100 % 100 %

Equity securities held by our U.S. plan included $3.8 million (2.5% of plan assets) of Aflac Incorporated common stock at December 31, 2007,
compared with $2.8 million (2.2% of plan assets) at December 31, 2006. Target asset allocations for U.S. plan assets are to 55% to 65% equity
securities, 35% to 40% fixed-income securities and 0% to 3% cash and cash equivalents. Target asset allocations for Japanese plan assets are
35% equity securities and 65% fixed-income securities. As discussed below, the investment strategy of our pension plans are long-term in nature.

The investment objective of our U.S. and Japanese plans is to preserve the purchasing power of the plan’s assets and earn a reasonable inflation
adjusted rate of return over the long term. Furthermore, we seek to accomplish these objectives in a manner that allows for the adequate funding
of plan benefits and expenses. In order to achieve these objectives, our goal is to maintain a conservative, well-diversified and balanced portfolio
of high quality equity, fixed-income and money market securities. As a part of our strategy, we have established strict policies covering quality, type
and concentration of investment securities. For our U.S. plan, these policies prohibit investments in precious metals, limited partnerships, venture
capital, and direct investments in real estate. We are also prohibited from trading on margin. For our Japanese plan, these policies include
limitations on investments in derivatives including futures, options and swaps, and low-liquidity investments such as real estate, venture capital
investments, and privately issued securities.

We monitor the U.S. plan’s performance over a three- to five-year period utilizing shorter time frame performance measures to identify trends. We
review investment performance and compliance with stated investment policies and practices on a quarterly basis. The specific investment
objectives for the U.S. pension plan are: to exceed a composite of asset class target returns, weighted according to the plan’s target asset
allocation; and to outperform the median fund from a universe of similarly managed corporate pension funds. Both objectives are measured over a
rolling five-year period. We monitor the Japanese plan’s performance and compliance with stated investment policies and practices on a quarterly
basis.

Expected future benefit payments for the U.S. and Japanese plans are as follows:

(in millions) Japan us
2008 $
2009
2010
2011
2012
2013-2017 2
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The Company also has an unfunded retirement program covering retirement benefits for officers of Aflac Japan. The benefits are based on years
of service and annual salary at time of retirement. At December 31, 2007 and 2006, the related accrued liability amounted to $44.3 million and
$48.4 million, respectively. These amounts are included in the amount presented on Page 3, Line 12. The expense to the Company amounted to
$(7.3) million and $1.4 million for the years ended December 31, 2007 and 2008, respectively.
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Consolidated/Holding Company Plans

The Company also participates in a non-qualified unfunded supplemental executive retirement plan sponsored by Aflac Incorporated covering
certain U.S. officers. The expense to the Company of this program amounted to $1.7 million and $2.7 million in 2007 and 2006, respectively. The
related accrued liability amounted to $21.5 million at December 31, 2007, and $20.3 million at December 31, 2006. Also at December 31, 2007,
the Plan's total actuarial present value of projected benefit obligations determined in accordance with SSAP 89 and based on an assumed discount
rate of 6.0%, was $21.5 million.

The Company participates in an executive deferred compensation plan sponsored by Aflac Incorporated, which covers U.S. officers. Participants
can defer up to 100% of their compensation. Contributions are made by the participants at their election or by the Company in certain cases.

In addition to pension benefits, U.S. employees of the Company participate in other health care benefit plans sponsored by Aflac Incorporated.
Employees become eligible for these benefits if they terminate employment after age 55 with 15 years of service, or their age plus years of service
equals or exceeds 80. An employee can elect continuation of coverage until they are Medicare eligible or are covered by another plan. The
unfunded benefit obligation for postretirement health care costs were immaterial at December 31, 2007 and 2006. The recorded liability and
related expense was immaterial both at December 31 and for the years ended December 31 2007 and 2006, respectively. Aflac Incorporated’s
actuarial present value of the accumulated benefit obligation for this program determined in accordance with SSAP 14 at December 31, 2007 was
also immaterial.

Impact of Medicare Modernization Act on Postretirement Benefits

The Medicare Prescription Drug Improvement and Modernization Act of 2003 has no impact on the Company’s postretirement benefits.

Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

The Company has authorized 8 million shares of $1.00 par value common stock. There were 3,714,435 voting shares and 165,170 non-voting
shares issued and outstanding at December 31, 2007.

The Company has no preferred stock outstanding.

For life insurance companies domiciled in the state of Nebraska, the maximum amount of dividends that can be paid to shareholders
without prior approval of the Commissioner of Insurance is the greater of the net gain from operations, which excludes net realized
investment gains, for the previous year determined under statutory accounting principles, or 10% of statutory capital and surplus of the
previous year-end. The maximum dividend the Company can pay without prior approval in 2008 is $1.7 billion.

The Company paid common stock dividends to its parent throughout the year. The dates and amounts of the dividends and their classification are
as follows:

Date Amount Ordinary/Extraordinary
02/28/2007 $ 72,431,482 Ordinary
05/31/2007 $ 84,466,251 Ordinary
07/05/2007 $ 250,000,000 Ordinary
08/31/2007 $ 127,405,120 Ordinary
09/20/2007 $ 275,592,552 Ordinary
11/30/2007 $ 102,518,406 Ordinary
12/31/2007 $ 449,446,635 Ordinary

Aflac Japan, which comprises $3.0 billion and $2.5 billion of statutory unassigned surplus at December 31, 2007 and 2008, respectively, is required
to report its results of operations and financial position to the Japanese Financial Services Agency (FSA) on the basis of statutory accounting
practices prescribed or permitted by the FSA. The net assets of Aflac Japan based on Japanese statutory accounting practices, aggregated $2.5
billion and $2.6 billion at December 31, 2007 and 2006, respectively.

A portion of Aflac Japan annual earnings, as determined on a Japanese statutory accounting basis, can be remitted each year to Aflac after
complying with solvency margin provisions and satisfying various conditions imposed by Japanese regulatory authorities for protecting
policyholders. Profit remittances to the United States can fluctuate due to changes in the amounts of Japanese regulatory earnings. Among other
items, factors affecting regulatory earnings include Japanese regulatory accounting practices and fluctuations in currency translations of Aflac
Japan’s U.S. dollar-denominated investments into yen. Earnings were remitted from Aflac Japan to Aflac in the amount of $567.1 million in 2007
and $441.9 million in 20086.

The NAIC has established risk-based capital (RBC) requirements to help state regulators monitor the financial strength and stability of life insurers
by identifying those companies that may be inadequately capitalized. Under the NAIC’s requirements, each insurer must maintain its total capital
above a calculated threshold or take corrective measures to achieve the threshold. The threshold for adequate capital is based on a formula that
takes into account the amount of risk each company faces on its products and investments. The RBC formula takes into consideration four major
areas of risk which are: (i) asset risk which primarily focuses on the quality of investments; (ii) insurance risk which encompasses mortality and
morbidity risk; (iii) interest rate risk which involves asset/liability matching issues; and (iv) other business risks. The Company’s statutory capital
and surplus is significantly in excess of the threshold RBC requirements.

There are no restrictions on the total unassigned surplus of the Company. Aflac Japan must maintain adequate solvency margins for Japanese
regulatory authorities in order to repatriate profits to Aflac.

The Company has no special surplus funds.
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The portion of surplus represented or (reduced) by each item below as of December 31 was as follows:

2007 2006
Unrealized capital gains and losses $  (6,773,224) $ (14,879,637)
Nonadmitted assets (243,190,604) (202,491,708)
Asset valuation reserve (255,268,311) (228,713,328)

The Company had no reductions to or portions of surplus represented by separate account business or provisions for reinsurance.
The Company has not issued surplus debentures or similar obligations.

There have been no quasi-reorganizations.

Contingencies

The Company is a defendant in various litigation considered to be in the normal course of business. ~ Although the final results of any litigation
cannot be predicted with certainty, the Company believes the outcome of pending litigation will not have a material adverse effect on the financial
position of the Company.

A portion of Aflac Japan’s administrative office building is located on leased land. Under terms of the lease agreement, the Company is committed
to purchase the leased land, at fair value, upon the demand of the owner. As of December 31, 2007, the estimated fair value of the leased land
was 698 million yen ($6.1 million using the year-end exchange rate).

In the United States, each state has a guaranty association that supports insolvent insurers operating in those states. To date, state guaranty
association assessments have not been material.

The Company is not aware of any unasserted loss contingencies as being probable of assertion or having a reasonable possibility of an
unfavorable outcome.

The Company had made no guarantees or undertakings for the benefit of any party that would result in a material contingent exposure of the
Company's assets.

The Company has no gain contingencies as of December 31, 2007.

As of December 31, 2007, the Company had no commitments or contingent commitments to its subsidiary, Aflac New York. The Company will
periodically provide capital to its subsidiary.

There were no current year loss impairments of assets held by the Company's subsidiary.
The Company had committed no reserves to cover any contingent liabilities.
The Company does not act as an intermediary/broker in over-the-counter derivative instruments.

The Company paid no material amounts to settle claims related extra contractual obligations or bad faith claims stemming from lawsuits for the
year ended December 31, 2007.

Leases

Lessee Leasing Arrangements

The Company leases office space and various types of equipment under various noncancelable operating agreements that expire through
December 2026. Rental expense was $59.6 million and $57.7 million for the years ended 2007 and 2006, respectively.

In Japan, it is customary business practice for commercial real estate leasing arrangements to contain automatic renewal provisions. These
provisions extend the term of a lease for an additional period of time, typically the lease period of the original agreement, unless either party to the
lease indicates its intention not to renew in accordance with the terms of the lease agreement.

Annual lease payments in each of the five years following December 31, 2007 and in the aggregate were as follows:

Total 2008 2009 2010 2011 2012
Real Estate $ 106,749,891 38,342,319 21,284,147 15,910,600 15,809,574 15,403,251
Equipment 42128528 _17.440920 10.002.148 _8.360.237 _4.235030 _2.090.103
Total $ 148,878,419 55783239 31,286,295 24,270,927 20,044,604 17,493,354

The Company had no noncancelable subleases as of December 31, 2007.
The Company has not engaged in any sale-leaseback transactions.
Lessor Leasing Arrangements

The Company does not engage in any lessor leasing arrangements.
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(16)

(17)

(18)

(19)

(20)

Information About Financial Instruments With Off-Balance Sheet Risk And Financial Instruments With Concentrations of Credit Risk

The Company had no financial instruments with significant off-balance sheet risk as of December 31, 2007.

Sale, Transfer, and Servicing of Financial Assets and Extinguishments of Liabilities

The Company lends fixed-maturity securities to financial institutions in short-term security lending transactions. These securities continue to be
carried as investment assets on our balance sheet during the term of the loans and are not recorded as sales. The Company receives cash or
other securities as collateral for such loans. These short-term security lending arrangements increase investment income with minimal risk. At
December 31, 2007 and 2006, the Company had security loans outstanding in the amount of $771.2 million ($787.0 million at fair value) and
$746.6 million ($779.8 million at fair value), respectively. At December 31, 2007 and 2006, the Company held unrestricted cash collateral in the
amount of $807.9 million and $806.6 million for loaned securities, respectively. The liability for the cash collateral is reported on line 2501 of page
3, as part of the aggregate write-ins for liabilities.

Our security lending policy requires that the fair value of securities received as collateral and cash received as collateral be 102% of the fair value
of the loaned securities at the time of the loan. The Company’s security lending policy also requires that collateral be maintained at 100% of the
fair value, collateral falling below this level must be returned to 102% of the fair value.

The Company had no wash sales involving securities that are either unrated or have an NAIC designation of 3 or below.

The Company does not sell or factor premium receivables.

Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans

The Company does not serve as administrator for uninsured or partially insured accident and health plans.

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

The amount of direct premiums written through managing general agents or third party administrators was less than 5% of total surplus.

Other Items

Extraordinary ltems

There were no extraordinary items during the year ended December 31, 2007.

Troubled Debt Restructuring

The Company was neither a debtor nor a creditor in a troubled debt restructuring as of or during the year ended December 31, 2007.
Other Disclosures

Regarding Exhibit 5, the reserve factors used for the Japan business are terminal factors, with premiums assumed paid at the beginning of the
policy year and benefits incurred in the middle of the policy year. The reserve applied to a particular valuation cell is an interpolated reserve based
upon the policy duration as of the valuation date.

The Company elected to use rounding in reporting the amounts in this Statement. The amounts in this Statement pertain to the entire Company
business.

In 1998, the Japanese government established the Life Insurance Policyholders Protection Corporation. Funding by the life insurance industry, as
determined by government legislation, is generally made over a 10-year period. The Company recognizes charges for our estimated share of the
industry's obligation once it is determinable. The Company reviews the estimated liability for policyholder protection corporation contributions on
an annual basis and reports any adjustments in net gain from operations. At December 31, 2007 and 2006, the total liability accrued for the
Company’s remaining obligation to the Japanese policyholder protection corporation was $150.7 million and $175.0 million, respectively. The
obligation is expected to be payable in semi-annual installments through 2013.

We have entered into three outsourcing agreements with IBM. The first agreement provides mainframe computer operations and support for Aflac
Japan. It has a remaining term of eight years and an aggregate remaining cost of 24.4 billion yen ($213 million using the December 31, 2007,
exchange rate). The second agreement provides distributed computer operations and support for Aflac Japan. It has a remaining term of eight
years and an aggregate remaining cost of 30.4 billion yen ($266 million using the December 31, 2007, exchange rate). The third agreement
provides application maintenance and development services for Aflac Japan. It has a remaining term of five years and an aggregate remaining
cost of 8.8 billion yen ($77 million using the December 31, 2007, exchange rate).

We have also entered into two additional outsourcing agreements to provide application maintenance and development services for our Japanese
operations. The first agreement, with Accenture, has a remaining term of six years with an aggregate cost of 4.7 billion yen ($41 million using the
December 31, 2007, exchange rate). The second agreement, with NTT DATA, has a remaining term of three years with an aggregate remaining
cost of 1.0 billion yen ($9 million using the December 31, 2007, exchange rate).

In 2005, Aflac Inc. announced a multiyear building project for additional office space in Columbus, Georgia. The initial phase was completed in

2007 and cost approximately $27 million. The second phase of the expansion was begun in mid-2007 and is to be completed in 2009 at an
expected cost of $48 million.
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The following two tables are presented at the request of the Nebraska Department of Insurance:

Reconciliation of the net realized capital gains or (losses) reported on the Summary of Operations Page 4 Line 34 to the Exhibit of Capital

Gains(Losses) on Page 8 Line 10 Columns 1& 2.

2007
Gross realized G/(L) $ 23,610,129
Gross transfer to IMR (51,023,559)
Subtotal (27,413,461)
Less:
Total tax on Realized G/(L) 9,803,524
Net Realized Capital Gains $ (17.609,907)

Reference
Page 8 L10 C1& C2
Page 29 IMR L2 insert

Page 4 L34 insert
Page 4 L34 Net

Schedule of the 2007 change in net unrealized capital gains (losses) on the Summary of Operations on Page 4 Line 38.

2007

Surplus notes $ (4,688,044)
Preferred stocks
Common stocks (unaffiliated) (3,443,279)
Common stocks (affiliated) 13.965.112

Subtotal 5,833,789
Tax effect of change in unrealized capital (gains)
losses 2,272,624
Change in net unrealized capital gains(losses) $ 8,106,413

Balances that are Reasonably Possible to be Uncollected

_Reference
Sch BA Pt1C15 L4199999
Sch D Pt2 S1 C15 L6599999
Sch D Pt2 S2 C13 L7299999
Less L 6999999+Sch D Pt4
C11L7299999
Sch D Pt2 S2 C13 L6999999

Page 4 L38

At December 31, 2007 and 2006, the Company had no admitted assets that were reasonably possible to be uncollected.

Hybrid Securities

Hybrid securities reported in Schedule D, Part 2 Section 1 to allow RBC and the AVR schedules to utilize the preferred stock factors are as follows:

CUSIP Issuer
002927AA9 ABBEY NATIONAL CAPITAL TRUST 1
002927AA9 ABBEY NATIONAL CAPITAL TRUST |
02318@AA9 AMBER TRUST ONE (GOLDMAN SACHS)
026351BB1 AMERICAN GENL CAPITAL Il
026351BB1 AMERICAN GENL CAPITAL Il
054536AA5 AXA
05529MAA0 BB&T CAPITAL TRUST |
05946NAD7 BANCO BRADESCO SA
05946NAD7 BANCO BRADESCO SA
05958AAA6 BANCO DO BRASIL SA
05958AAA6 BANCO DO BRASIL SA
05958AAA6 BANCO DO BRASIL (CAYMAN)
06605HAAG BANKAMERIKCA INSTIT-A
06738C828 BARCLAYS BANK PLC
06738C828 BARCLAYS BANK PLC
251528AA3 DEUTSCHE BANK CAPITAL FUNDING
251594AA5 DEVELOPMENT BANK OF SINGAPORE LTD
251594AA5 DEVELOPMENT BANK OF SINGAPORE
251594AC1 DBS BANK LIMITED
26156FAA1 DRESDNER FUNDING TRUST 1
26156FAA1 DRESDNER FUNDING TRUST |
26157HAAB DRESDNER FUNDING TRUST 4
360008AA4 FULTON CAPITAL TRUST |
360008AA4 FULTON CAPITAL TRUST |
38143VAAT GOLDMAN SACHS CAPITAL 1
38143VAAT GOLDMAN SACHS CAPITAL |
39136MAA4 GREAT-WEST L & A CAPITAL |
40427LABO HSBC CAPITAL FUNDING LP
404280AF6 HSBC HOLDINGS PLC
404398AAT7 HVB FUNDING TRUST |

19.12

Description Carrying Value
YANKEE TIER | 35,734,984
YANKEE TIER | 12,956,278
TIER] 52,562,400
TRUST PREFERRED -

NON-BANKS 10,823,507
TRUST PREFERRED -

NON-BANKS 8,661,924
CAPITAL SECURITY

NON-BANK 52,066,265
TRUST PREFERRED 24,463,999
LOWER TIERI 49,044,867
LOWER TIERI 676,207
LOWER TIERI 10,120,220
LOWERTIERII 1,124,469
LOWER TIER I 16,822,714
TRUST PREFERRED 12,627,001
YANKEE TIER | 54,611,627
YANKEE TIER | 10,110,729
YANKEE TIER | 15,848,955
UPPERTIER I 36,943,540
UPPERTIERII 4,994,302
UPPERTIERII 19,954,453
YANKEE TIER | 12,350,857
YANKEE TIER | 42,717,805
TIERI 131,406,000
TRUST PREFERRED 11,928,983
TRUST PREFERRED 15,845,874
TRUST PREFERRED -

NON-BANKS 20,000,000
TRUST PREFERRED -

NON-BANKS 48,454,588
TRUST PREFERRED -

NON-BANKS 35,179,800
YANKEE TIER | 35,579,136
UPPERTIERII 15,185,565
YANKEE TIER | 45,342,909
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404399AA5
40445*AAT

42205MAB2
42205MAB2
42205MAB2
48239AAA7
49327LAA4
62874HAA3

69335GAA3
T4927PAAT
T4927PAAT
76117HAAO
76117HAAO
780097AH4
78389RAA5
846505AA3
86788X203

893472AA8
B3139PABG
B44663GE4
B44663GL8
B5375YBR9
D18036CF4
FO7707DM5
G0016ZAB3
GO016ZAF4
GO504QAT3
GO0505RAC7
(G05348B72
G0534ZBR0
G0534ZCA6
GOGI0WBEG
G0741RAU1
GO7732AV5
G07980BR8
GO0798FDJ1
G0898#104
(G2533HAAS
G2579QAV4
G2579QAW2
G2579QDT6
G2752*AA7
G29659AA0
G3119#101
G3120*110
G31526AL3
G3684FAGT
G4681#AB3
G4919*AA3
G4939#AAS
G4939#AB3
G4939#AC1
(G55356AT9
G7688DRB6
J2190#110
J7103*119
J77067AP1
J77067AQ9
L5887#AAS
N00174AG2
N2890ZAA4
N31134BW3
N31134CG7
N5350PAA2
N77161AS1
N7902UAQ5
P07867AB3
Q1288RAD5

HVB FUNDING TRUST 3

HVB FUNDING TRUST 6

HBOS PLC

HBOS PLC

HBOS PLC

KBC BANK FUNDING TRUST Il
KEY CORP CAPITAL VII

NB CAPITAL TRUST 4

PECO ENERGY CAPITAL TRUST IV

RBS CAPITAL TRUST I

RBS CAPITAL TRUST I

RESONA PFD GLOBAL SECS

RESONA PFD GLOBAL SECS

ROYAL BANK OF SCOTLAND GROUP PLC
SB TREASURY COMPANY LLC
SPAREBANKEN VEST

SUNTRUST REIT

TRANSAMERICA CAPITAL II

DEXIA BANK BELGIUM

FORTIS BANK S.A-N.V.

FORTIS BANK S.A-N.V.

KBC BANK

DEUTSCHE BANK CAPITAL TRUST II
CALYON

ABBEY NATIONAL PLC

ABBEY NATIONAL PLC

DEXIA OVERSEAS LIMITED

ASAHI FINANCE LTD

FORTIS LUXEMBOURG FINANCE S.A.
FORTIS LUXEMBOURG FINANCE S.A.
FORTIS LUXEMBOURG FINANCE S.A.
DEXIA OVERSEAS

BANCO ITAU S.A.

BANK OF SCOTLAND

BARCLAYS BANK PLC

BARCLAYS BANK PLC

BAWAG CAPITAL FINANCE JERSEY
CREDIT SUISSE GROUP CAPITAL
CSFB INTERNATIONAL

CSFB INTERNATIONAL

CREDIT SUISSE INTERNATIONAL
DEXIA OVERSEAS LIMITED

EARLS FIVE LIMITED (AXA-UAP)
ERSTE FINANCE JERSEY (3) LTD
ERSTE FINANCE JERSEY (5) LTD
CREDIT SUISSE, LONDON BRANCH
MIZUHO FINANCE CAYMAN

HYPO VORARLBERG CAPITAL FINANCE
INVESTKREDIT FUNDING Il LTD.
IRISH LIFE AND PERMANENT

IRISH LIFE AND PERMANENT

IRISH LIFE AND PERMANENT
LLOYDS BANK PLC

ROYAL BANK OF SCOTLAND
HOKUHOKU FINANCIAL GROUP INC.
SENSHU BANK LTD

SMBC

SMBC

KREDIETBANK S.A. LUXEMBOURGEOISE
ABBEY NATIONAL FIRST CAPITAL
MIZUHO FINANCE ARUBA

MIZUHO FINANCE ARUBA

MIZUHO FINANCE ARUBA

KLM ROYAL DUTCH AIRLINES

UFJ FINANCE ARUBA

SOCIETE GENERALE

BANCO BRADESCO S.A.

BANKWEST

19.13

YANKEE TIER | 7,768,453
TIER| 219,010,000
YANKEE TIER | 22,755,994
YANKEE TIER | 2,694,789
YANKEE TIER | 6,943,494
YANKEE TIER | 15,220,374
TRUST PREFERRED 7,244,154
TRUST PREFERRED 5,693,176
TRUST PREFERRED -

NON-BANKS 17,370,211
YANKEE TIER | 39,000,833
YANKEE TIER | 92,000
YANKEE TIER | 4,410,000
YANKEE TIER | 590,000
YANKEE TIER | 20,596,261
YANKEE TIER | 27,979,130
YANKEE TIER | 60,000,000
PREFERRED STOCK 4,866,183
TRUST PREFERRED -

NON-BANKS 13,702,675
UPPER TIER I 131,406,000
UPPER TIERI 175,208,000
UPPER TIER I 43,802,000
UPPER TIER I 43,802,000
TIER|I 175,208,000
LOWERTIER I 87,920,088
UPPER TIER I 43,802,000
UPPER TIER I 43,802,000
UPPER TIERII 87,604,000
UPPER TIER I 44,590,436
UPPER TIERII 131,406,000
UPPER TIER I 43,802,000
UPPER TIER I 43,802,000
UPPER TIER I 131,406,000
LOWER TIERII 262,812,000
UPPER TIERII 148,926,800
UPPER TIER I 105,124,800
UPPER TIERII 70,083,200
TIER| 122,645,600
TIER| 267,192,200
UPPER TIER I 43,802,000
UPPER TIER Il 87,604,000
UPPER TIER I 43,802,000
UPPER TIER I 43,802,000
UPPER TIERII 236,530,800
TIER|I 131,406,000
TIER| 175,208,000
UPPER TIER I 87,604,000
UPPER TIER I 16,747,871
TIER| 35,041,600
TIER| 61,322,800
UPPER TIERII 175,208,000
UPPER TIER I 87,604,000
UPPER TIERII 61,322,800
UPPER TIER I 175,208,000
UPPER TIER I 219,010,000
PREFERRED STOCK 0
PREFERRED STOCK 0
UPPER TIER I 87,604,000
UPPER TIER I 43,802,000
TIER| 175,208,000
UPPER TIER I 131,406,000
UPPER TIER I 219,010,000
UPPER TIER I 87,604,000
UPPER TIER I 87,604,000
UPPER TIER I 262,812,000
UPPER TIER I 87,604,000
UPPER TIERI 131,406,000
LOWER TIER I 153,307,000
UPPER TIER I 78,843,600
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R3552NAA4 KOMMUNAL LANDSPENSJONSKASSE UPPER TIER I 83,223,800
R6333#AA0 KOMMUNAL LANDSPENSJONSKASSE TIER| 131,406,000
R8143#AAG SPAREBANKEN NORD NORGE YANKEE TIER | 60,000,000
W5795#AAT NORDEA BANK AB TIER I 175,208,000
W5795#AB5 NORDEA BANK AB TIERI 87,604,000
W8180CAY9 SEB AB UPPER TIER I 87,604,000
W8180CCH4  SEB AB UPPER TIER I 131,406,000
W85577DD8 SWEDBANK UPPER TIER I 87,604,000
W85577ECY SWEDBANK UPPER TIER I 43,802,000
W8975#AA3 SVENSKA HANDELSBANKEN AB (PUBL) TIER| 131,406,000
WO421#AA1 SWEDBANK TIER| 122,645,600
XA4338#AA3 KAUPTHING BANK YANKEE TIER | 30,000,000
X5942#AA8 OKO OSUUSPANKKIEN KESKUSPANKKI OYJ TIER| 87,604,000

Total $ 8,011,270,680

State Transferable Tax Credits
The Company has no state transferable tax credits at December 31, 2007.
Subprime Mortgage Related Risk Exposure

Based upon NAIC guidance to reporting entities, Aflac has determined that it has no exposure to subprime mortgage related risk through the
following sources:

e Direct investments in subprime mortgage loans;

e Direct investments in securities with underlying subprime exposure, such as residential mortgage backed securities, commercial
mortgage backed securities, collateralized debt obligations, structured securities (including principal protected notes), hedge funds, credit
default swaps, and special investment vehicles;

o  Equity investments in subsidiary, controlled or affiliated entities with significant subprime related risk exposure;

e Underwriting risk on policies issued for Mortgage Guaranty or Financial Guaranty insurance coverage.

We have performed an in-depth review of our investment portfolio and determined that we have no direct subprime exposure nor are any of our
holdings collateralized by any subprime assets.
(21) Events Subsequent
The Company is not aware of any events subsequent to December 31, 2007 that could have a material effect on its financial condition.
(22) Reinsurance
Ceded Reinsurance Report
Section 1 - General Interrogatories

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

Yes () No (X)

2. Have any policies issued by the Company been reinsured with a company chartered in a country other than the United States (excluding
U.S. Branches of such companies) that is owned in excess of 10% or controlled directly or indirectly by an insured, a beneficiary, a
creditor or an insured or any other person not primarily engaged in the insurance business?

Yes () No (X)
Section 2 - Ceded Reinsurance Report - Part A

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

Yes (X) No ()

a. Ifyes, whatis the estimated amount of the aggregate reduction in surplus of a unilateral cancellation by the reinsurer as of the date
of this statement, for those agreements in which cancellation results in a net obligation of the reporting entity to the reinsurer, and
for which such obligation is not presently accrued? Where necessary, the reporting entity may consider the current or anticipated
experience of the business reinsured in making this estimate.

The contracts contain no provision that would result in a net obligation to the reinsurer if the reinsurer did unilaterally cancel as of
the statement date.

b.  What is the total amount of reinsurance credits taken, whether as an asset or as a reduction of liability, for these agreements in this
statement?

$659,746
19.14
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2. Does the Company have any reinsurance agreements in effect such that the amount of losses paid or accrued through the statement
date may result in a payment to the reinsurer of amounts which, in aggregate and allowing for offset of mutual credits from other
reinsurance agreements with the same reinsurer, exceed the total direct premium collected under the reinsured policies?

Yes () No (X)

Section 3 - Ceded Reinsurance Report - Part B

1. What is the estimated amount of the aggregate reduction in surplus, for agreements, not reflected in Section 2 above, of termination of all
reinsurance agreements, by either party, as of the date of this statement? Where necessary, the Company may consider the current or
anticipated experience of the business reinsured in making this estimate.
None

2. Have any new agreements been executed or existing agreements amended, since January 1, of the year of this statement, to include
policies or contracts which were in force or which had existing reserves established by the Company as of the effective date of the
agreement?

Yes () No (X)
If yes, what is the amount of reinsurance credits, whether an asset or a reduction of liability, taken for such new agreements or
amendments?

Uncollectible Reinsurance

The Company did not write off any uncollectible reinsurance during the year.

Commutation of Ceded Reinsurance

The Company has reported in its operations in the current year as a result of commutation of reinsurance with the company listed below, amounts
that are reflected as:

a.  Claims incurred $ 26,608
b.  Claims adjustment expenses incurred

c.  Premium earned

d.  Other

e.  Company - Lincoln National Life Insurance Co. $ 26,608

(23) Retrospectively Rated Contracts and Contracts Subject to Redetermination

The Company does not enter into retrospectively rated contracts.

(24) Change in Incurred Losses

Changes in the liability for unpaid policy claims are presented using a constant yen/dollar exchange rate and summarized as follows on a Schedule
H basis for the years ended December 31:

2007 2006
Unpaid supplemental health claims -
beginning of year $ 2,540,062,810 $ _2,589.150,388
Add claims incurred during the year related to:
Current year 6,089,946,209 5,888,976,879
Prior years (530.735,319) (558,913,846)
Total incurred 5,559,210,890 5,330,063,033
Less claims paid during the year:
On claims incurred during current year 4,298,973,437 4,099,096,305
On claims incurred during prior years 1,325,992.456 1,266,807.085
Total paid 5,624,965,893 5,365,903,390
Effect of exchange rate changes on unpaid claims 71,299,782 (13,247.221)
Unpaid supplemental health claims - end of year 2,545,607,589 2,540,062,810
Unpaid claims for life and other business 131,590,799 120,469,649
Total liability for unpaid policy claims $ _2677,198,388 $ _2,660,532,459

Amounts shown for prior-year claims incurred during the year primarily result from actual claim settlements at less than the original estimates,
which included a provision for adverse deviation.

(25) Intercompany Pooling Arrangements

The Company does not participate in intercompany pooling arrangements.
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(26) Structured Settlements

The Company had no structured settlements at December 31, 2007 or 2006.

(27) Health Care Receivables

The Company had neither pharmaceutical rebate receivables nor risk sharing receivables at December 31, 2007 or 2006.

(28) Participating Policies

Premiums and dividends under individual ordinary participating polices were immaterial for the year ended December 31, 2007.

(29) Premium Deficiency Reserves

As of December 31, 2007, the Company had no premium deficiency reserves on accident and health contracts.

(30) Reserves for Life Contracts and Annuity Contracts

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

2. Policies issued for substandard lives are charged an extra premium plus the regular gross premium for the true age. Mean reserves are
determined by computing the regular mean reserve for the plan at the true age and holding, in addition, one-half (1/2) of the extra premium
charge for the year.

3. As of December 31, 2007, the Company had $863.0 million insurance in force for which the gross premiums are less than the net premium
according to the standard of valuation required by the Nebraska Department of Insurance. Reserves to cover the above insurance totaling
$1.9 million at year-end are reported in Exhibit 5, Miscellaneous Reserves, Line 0700005.

4. The Tabular Interest (Page 7, Line 4), the Tabular Less Actual Reserve Released (Page 7, Line 5) and the Tabular Cost (Page 7, Line 9) have
been determined by formula as described in the instructions for Page 7.

5. Not applicable.
6. The details for "Other increases (net)" on page 7, line 7 are: Ordinary Life Insurance — $198,426,613, Ordinary Individual Annuities —
$35,308,539 and Group Life Insurance — $10,354,383.
(31)  Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics
Withdrawal Characteristics of Annuity

Actuarial Reserves and Deposit-Type
Contract Funds and Other Liabilities

(1) (2)

Amount % of Total
A. Subject to discretionary withdrawal:
(1) - With fair value adjustment $ - %
(2) - Atbook value less current surrender charge of 5% or more 1,081,939,774 97.8
(3)- Atfair value - -
(4) - Total with adjustment or at market value 1,081,939,774 97.8
(5) - At book value without adjustment
(minimal or no charge or adjustment) 24,831,852 2.2
B. Not subject to discretionary withdrawal - -
C. Total gross 1,106,771,626 100.0
D. Reinsurance ceded - -
E. Total net*(C) - (D) $_1,106,771,626 100.0%

*Reconciliation of total annuity actuarial reserves and deposit fund liabilities.
F. Life & Accident & Health Annual Statement:
(1) - Exhibit 5, Annuities Section, Total (net) $ 1,081,744,652
(2) - Exhibit 5, Supplementary Contracts with
Contingencies Section, Total (net)
(3) - Exhibit 7, Deposit-Type Contracts, Column 1, Line 14 24,831,851
(4) - Exhibit 5, Miscellaneous Reserves for surrender
Values in excess of reserves otherwise

required, Line 0700007 195,122
(5) - Subtotal 1,106,771,626

Amount in separate accounts annual statement -

Combined Total $ 1.106,771.626
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(32)

(33)

(34)

Premium and Annuity Consideration Deferred and Uncollected

Deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2007 were as follows:

Type __Gross _Net of Loading
Ordinary New Business $ 8,576,014 $ 1,783,766
Ordinary Renewal 18,791,543 15,066,640
Group Life 233,321 233,321
Total $ _ 27,600,878 $ 17,083,727
Separate Accounts

The Company has no separate accounts.

Loss/Claim Adjustment Expenses

The balance in the liability for unpaid accident and health claim adjustment expenses was $37.7 million as of December 31, 2007 and $36.1 million
as of December 31, 2006.

The Company incurred $118.8 million and paid $118.2 million of claim adjustment expenses in the current year, of which $29.8 million of the paid
amount was attributable to insured or covered events of prior years. The Company did not increase or decrease the provision for insured events of
prior years.
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Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4
Investment Categories Amount Percentage Amount Percentage
1. Bonds:
11 ULS. ATBASUIY SECUMHES.....cvuevveivicvceeictcte ettt ettt e b s bbb s s s saesesssnsentenas | sueveesnaans 8,759,415 | coevrrnnnnd 0.0 [ 8,759,415 | cvvrrennnnd 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. GOVEIMMENE AQENCIES. ......c.rvurerirrireiieieeciseiseesestssiss e seteesss st sstesssessessesssesssssssessensnns | sesessessessssssssessnnes (0 [ (U0 (1N I 0.0
1.22 Issued by U.S. government SPONSOred gENCIES...........c.ovueurrieeieriesieiessessssessssssssssessesssssessssssssesssssas | sessienns 341,148,237 | .cooeverene. 06 |......... 341,148,237 | .covvvereae. 0.6
1.3 Foreign government (including Canada, excluding mortgage-backed SECUMtIES)..........ccvvvevrvrireiererrirerieierneas ....11,651,828,047 | .............. 214 |...11,651,828,047 | .............. 21.4
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.cceveveicienicieieeeee e sssesesens | eevsieens 11,318,896 | ... 0.0 [ 11,318,896 | ......c........ 0.0
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations........ | ........... 42,140,029 | ..covverene. 0.1 | 42,140,029 | ..cvvverene. 0.1
1.43 Revenue and assesSmMeNnt OblIGAtIoNS............ccocuiveuiveiieieicisese ettt | oeesseesaes 58,763,172 | covevernee. 01 [ 58,763,172 | covvvernee. 0.1
1.44 Industrial development and similar OblIGAtioNS...........c.ccceveierieeieerrs s sessssessssenes | cvrersesiesnssesesnns (VN [P 0.0 | oo, (O [ 0.0
1.5  Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed DBy GNIMA ..ot sss st ssssense e | eviesessessesesssssssenaes (V1N I 0.0 [ oo (1N I 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccoovieieiieiereeerce e sssssiesesssssesssssssssnes | svevvsseseesiesissessssenns (1N I 0.0 [ oo (V1N I 0.0
1513 AlLOTNET ..ottt enes | seriieens 210,079,130 | .evvvrerreenne 04 | 210,079,130 | .vvvrerceenne 04
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC OF VA........oovvmirmirineineeiessisenesesssesessesens | coneeonns 219,545,629 | ....cconvveene. 04 | 219,545,629 | ...cccoovvvnenn. 0.4
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-backed
securities issued or guaranteed by agencies Shown in Line 1.521........c.ovvvnrrernennnniinnnnirnsiessnnns | sonveneerneresenseeseenens (VN [P (V0 I (O [ 0.0
1,523 Al OTNET ..ot sttt ssnisenes | neriiens 239,269,385 | ....cvvvreenn. 04 | 239,269,385 | ....cvvvreenn. 04
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans rated by the SVO).........cccoeveevereereveieeseieiesnens | e 8,405,373,345 | .............. 15.5 |..... 8,405,373,345 | .............. 15.5
22 Unaffiliated fOreign SECUMHIES. ... ..urrerreereirrreereeeseeeeseessesesssees st sesss st seess st sess st ssssens ....23,993,024,158 | ............. 44.11...23,993,024,158 | ....cocevnvs 441
23 AFilIATEA SECUMIHIES. .......vververeierieierii ittt neni st | essiseseseenssensteens 0 [ 0.0 [ oo 0 [ 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNGS...........cvurimireiicr st sensenssennens | renesnenes 30,738,333 | oo 0.1 [ 30,738,333 | oo 0.1
3.2 Preferred stocks:
321 AFFIIIEA. ...ttt nnnen | eerierest e eeens (O I 0.0 | o (U 0.0
322 UNGFIlIAIEG......veoeeeeeeeieceeeieeiceesi sttt ettt | ceeens 8,011,270,677 | ..ccvvvveneee 14.7 | ... 8,011,270,677 | ..cocvvvvennee 14.7
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIIBEEA. ...ttt nnnen | seriees et enens (U I 0.0 | oo (O I 0.0
3.32 UNAFfilIATEA........ooeeeereeerieirerse st | sreeeeneins 19,019,189 | ..ocovvvvvrns 0.0 | 19,019,189 | .covvvvvrns 0.0
3.4 Other equity securities:
B4 AFFIIBIE. ...ttt | ereeenenns 51,478,882 | ...covvvvvnnee 0.1 | 51,478,882 | .....cvvvvvvnee 0.1
342 UNGFIlIAIEA........ooocveiecrii ittt | cerineniiens 1,100,610 | ..ccvervvvernces 0.0 | 1,100,610 | ..ccvervvernces 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIIBEEA. ...ttt nnnen | eeriees s (O I 0.0 | v (O I 0.0
352 UNGFIIAIEG. ... . vevoeeeeereecseieeeiserer ettt ss st ssssssss e sssssssssssnssssnsssnnes | sessnmssssssesnnesssnneens [V I (00 [V I 0.0
4. Mortgage loans:
4.1 Construction and 1and deVEIOPMENL...........cc.cevuririirririnenrrs st ssssssssssessesssssssssesssssssssessanss | sessssssnssssssssnssassons (0 [P (U0 I (1 I 0.0
4.2 AGHCUIUIAL....ocveevctceeie ettt s bbb sttt s st snsentenans | ebetessessessesnsansense (V1 I 0.0 [ oo (V1N I 0.0
4.3 Single family residential PrOPEIIES.........ccviveeviviveieiie ettt ssasssenas | cbenaerenes 10,120,683 | ................ 0.0 [ 3721125 | e 0.0
4.4 Multifamily residential PrOPEIIES..........ccvviveieiicieieieece sttt ss s ssesssssas | evsissssssssessisssessans (V1 I 0.0 [ oo (1N I 0.0
4.5 COMMENCIAI IOBNS. .....ourveeiieeiriiieeiiieeet ettt bbbttt | seesbieesinentssntneneenes 0 [ 0.0 [ oo, 0 [ 0.0
46 Mezzaning real 8State I0ANS.............ocuiiiiiiii s | s 0 [ 0.0 [ oo 0 [ 0.0
5. Real estate investments:
5.1 Property 0CCUPIEA DY COMPANY.......cciiiiiiiicteiieie ettt bbb s b snassenas | ersebenas 266,764,790 | ................ 05 |........ 266,764,790 | ................ 0.5
5.2 Property held for production of income (including §.......... 0 of property acquired in satisfaction of debt)..............| cooveveiveveriieiennes (1N I 0.0 [ oo (1N I 0.0
5.3 Property held for sale (including $.....108,887 property acquired in satisfaction of debt)...........cccervereemerervenes | covvererirrennes 700,214 | .o 0.0 [ 591,327 | oo 0.0
B, CONMTACE I0BNS.......ovesieeeaeiseeeeese ettt sttt nenns | sreeienenns 45,538,302 | .....ccoovnuvnt 0.1 | 45,538,302 | ....coccovnnent 0.1
7. ReCEIVADIES fOr SEOUMHES........uuvveerrirceirrrierei sttt ensssenssesntsesssenenes | sesirenesssesssesssaeeens (U I 0.0 | e (U I 0.0
8.  Cash, cash equivalents and Short-term iNVESIMENLS...........cc.cccueveieiiiieccsee et ssnsenaes | eesisa 417,985,325 | ..o 08 |..o... 417,985,325 | .....oueone. 0.8
9. Other iNVESEA @SSEIS..........ueverrrireeriireriesei sttt nensenssensnsnenns | arsiesses 366,706,161 | ..cccocveeene. 07 . 365,706,161 | ..cccoeveene. 0.7
10, Tl INVESIEA BSSEES. .. vv.ereesirsieres et seeee e est st ....54,402,672,608 | ............ 100.0 |...54,395,164,164 | ........... 100.0
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8.1
8.2

8.3
8.4

1.1

1.2

12.
121

12.2
12.3
12.4

is an insurer?

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with such
regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement providing
disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in its Model
Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards

and disclosure requirements substantially similar to those required by such Act and regulations? Yes[X]
State regulating? Nebraska
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
reporting entity?
If yes, date of change:
State as of what date the latest financial examination of the reporting entity was made or is being made.
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.
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).
By what department or departments? Nebraska
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?
412  renewals?
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?
422  renewals?
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?
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
00000

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?

If yes, give full information:

Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity?

If yes,

7.21  State the percentage of foreign control.

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
Nationality

2
Type of Entity

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?
If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If response 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.e. 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.

Yes[X] No[ ]

No[ | NA[ ]

Yes[ 1 No[X]

12/31/2004
12/31/2004

02/22/2006

Yes[ ] No[X]
Yes[ ] No[X]

Yes[ ] No[X]
Yes[ ] No[X]

Yes[ 1 No[X]

Yes[ ] No[X]

Yes[ ] No[X]

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

Yes[ ] No[X]

Yes[ ] No[X]

1

Affiliate Name

2
Location (City, State)

3
FRB

4
0CC

5
0TS

FDIC

SEC

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

KPMG, LLP, 303 Peachtree Street, N.E. Suite 2000, Atlanta, Georgia 30308

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?

Susan R. Blanck, FSA, MAAA Senior Vice President, Corporate Actuary, 1932 Wynnton Rd, Columbus, GA 31999

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly?
11.11  Name of real estate holding company N/A

11.12  Number of parcels involved
11.13 Total book/adjusted carrying value
If yes, provide explanation.

BONDS - Mitsubishi Estate Co. Ltd., Stockland Finance Pty Ltd., Brookfield Asset Management, First Industrial LP, Security Capital Group, ERP Operating LP, &

Susa Partnership LP; PREFERRED STOCKS - SunTrust REIT

FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:

What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located?

Have there been any changes made to any of the trust indentures during the year?
If answer to (12.3) is yes, has the domiciliary or entry state approved the changes?
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Yes[ ] No[ ]
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No[ ] NAT ]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

13.1  Avre the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar functions)
of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]

a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
b. Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
C. Compliance with applicable governmental laws, rules and regulations;
d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e. Accountability for adherence to the code.
13.11 If the response to 13.1 is No, please explain:

13.2  Has the code of ethics for senior managers been amended? Yes[ ] No[X]
13.21 If the response to 13.2 is Yes, provide information related to amendment(s).

13.3  Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
13.31 If the response to 13.3 is yes, provide the nature of any waiver(s).

BOARD OF DIRECTORS
14.  Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinate committee thereof? Yes[X] No[ ]
15.  Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[X] No[ ]

16.  Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation
on the part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties
of such person? Yes[X] No[ ]

FINANCIAL

17.  Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)? Yes[ ] No[X]

18.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
18.11  To directors or other officers
18.12  To stockholders not officers
18.13  Trustees, supreme or grand (Fraternal only)
18.2  Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
18.21 To directors or other officers
18.22 To stockholders not officers
18.23 Trustees, supreme or grand (Fraternal only)

19.1  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?
19.2  If yes, state the amount thereof at December 31 of the current year:
19.21 Rented from others
19.22 Borrowed from others
19.23 Leased from others
19.24  Other

20.1  Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty
fund or guaranty association assessments?
20.2 If answer is yes:
20.21  Amount paid as losses or risk adjustment
20.22 Amount paid as expenses
20.23  Other amounts paid

21.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
21.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount.

INVESTMENT

22.1  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? Yes[ ] No[X]
22.2 Ifno, give full and complete information relating thereto.

Certain securities owned at December 31, 2007 were loaned to others.

23.1  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, or has the reporting entity sold or transferred any assets subject to a put option contact that is currently in

force? (Exclude securities subject to Interrogatory 19.1) Yes[X] No[ ]
23.2  Ifyes, state the amount thereof at December 31 of the current year:
23.21 Loaned to others $. TT173173

23.22  Subject to repurchase agreements
23.23 Subject to reverse repurchase agreements
23.24  Subject to dollar repurchase agreements
23.25 Subiject to reverse dollar repurchase agreements
23.26 Pledged as collateral
23.27 Placed under option agreements
23.28 Letter stock or securities restricted as to sale
23.29  On deposit with state or other regulatory body
23.291 Other

23.3 For category (23.28) provide the following:

1 2 3
Nature of Restriction Description Amount
0
24.1 Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[ ] No[X]
24.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NA[X]

If no, attach a description with this statement.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

25.1

252

26.

26.01

26.02

26.03
26.04

26.05

27.1

272

273

28.

29.1
29.2

30.1
30.2

31.1
312

32.1
32.2

Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the

issuer, convertible into equity? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the currentyear. S 0
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 Section 3, Ill Conducting Examinations, G - Custodial or Safekeeping Agreements of the
NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian's Address
Bank of New York One Wall Street, New York, NY 10286
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 26.01 during the current year? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Identify all investment advisors, brokers/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Number(s) Name Address
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[X]
If yes, complete the following schedule:
1 2 3
CUSIP # Name of Mutual Fund Book/Adj.Carrying Value
0
27.2999. 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
0

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

1 2 3

Excess of Statement

Statement over Fair Value (),

(Admitted) Fair or Fair Value over

Value Value Statement (+)

281 BONGS. ..ot | nnees 45,211,987,775 | ...45,936,363,684 | .......... 724,375,909
28.2  Preferred StOCKS. ... i ssesensnssnessens | ceseenas 8,011,270,677 | ...... 7,866,238,164 .(145,032,513)

28.3  TOHAIS. .. cooucererierieri it | enees 53,223,258,452 | ...53,802,601,849 | ........... 579,343,396

28.4  Describe the sources or methods utilized in determining the fair values:

Fair values were determined by independent pricing agencies and brokers.

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

If no, list exceptions:

Amount of payments to trade associations, service organizations and statistical or

OTHER

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

21.2

Yes [ X]

No [

2,848,926

................ 3,425,350

................ 1,606,350

]
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1.1
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1.3

1.4
1.5
1.6

3.1
32
33

34

35
36
3.7

4.1

4.2

5.1
5.2

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE INTERROGATORIES

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

1.31 Reason for excluding

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

Most current three years:

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

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

1.65 Total incurred claims

1.66 Number of covered lives

Group policies:

Most current three years:

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

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

1.75 Total incurred claims

1.76 Number of covered lives

Health test: 1 2
Current Year Prior Year

2.1 Premium Numerator................... ....238,438,812 | ....229,101,363
2.2 Premium Denominator.. .113,120,229,892 [12,486,915,448
2.3 Premium Ratio (2.1/2.2)....cccvvers | corrrinrsniinnnns I I 1.8
2.4 Reserve Numerator.................... .2,808,965,727 | .2,797,795,274
2.5 Reserve Denominator................ 46,970,485,427 [42,318,152,741
2.6 Reserve Ratio (2.4/2.5)......coees | cerrrinrnnnninad 6.0 [ 6.6

Does this reporting entity have Separate Accounts?

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

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

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

State the authority under which Separate Accounts are maintained:

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

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

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

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

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

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

underwritten group contracts and joint mortality or morbidity studies)?

Net reimbursement of such expenses between reporting entities:

4.21 Paid

4.22 Received

Does the reporting entity write any guaranteed interest contracts?
If yes, what amount pertaining to these items is included in:

5.21 Page 3, Line 1

5.22 Page4,Line 1

For stock reporting entities only:

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

Total dividends paid stockholders since organization of the reporting entity:
7.11 Cash
7.12 Stock

22

Yes[X] No[ ]

LI 56,034,846
$ e 0
e 0

S 55,323,521
v 40,258,868
................... 20,416

Yes [
No[ ] NAT ]

1 No[X]

Yes [
Yes [

1 No[ ]
1 No[ ]

Yes[X] No[ ]

S 86,040,697
10,445,838

Yes [

1 No[X]

S 69,929,529

$....5,461,262,238
e 2,075,945
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GENERAL INTERROGATORIES (continued)
PART 2 - LIFE INTERROGATORIES

8.1

8.2
8.3

8.4

8.5

9.1
9.2

8.31
8.32
8.33
8.34
8.35

8.41
8.42
8.43
8.44
8.45

Does the company reinsure any Workers' Compensation Carve-Out business defined as: Yes[ ] No[X]

Workers' compensation carve-out business is defined as reinsurance (including retrocessional reinsurance) assumed by life

and health insurers of medical, wage loss and death benefits of the occupational illness and accident exposures, but not the

employers liability exposures, of business originally written as workers' compensation insurance.
If yes, has the reporting entity completed the Workers' Compensation Carve-Out Supplement to the Annual Statement? Yes[ ] No[ ]
If 8.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

1 2 3
Reinsurance | Reinsurance Net
Assumed Ceded Retained

EAMEA PIEMIUM. ......cviieiteite ettt bbbttt

Paid Claims.......cccoeveririeeeeseee e

Claim liability and reserve (beginning of year)....

Claim liability and reserve (end of year)..........

INCUITEA ClAIMS. ..ottt bbbt
If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 8.31 and
8.34 for Column (1) are:

1 2
Earned Claim Liability
Attachment Point Premium and Reserve

CUB25,000......00uvvveeeeseesseeesesesseess s st ses et eSSt ESRRRERR SRR

$25,000 == 99,999.......cuvururiireers i sess ettt

$100,000 = 249,999........00uevuurerneiieeessessss ettt

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

$1,000,000 OF MOTE.......ouuvveivriisiseeesses s es st b s s e s bbbt
What portion of earned premium reported in 8.31, Column 1 was assumed frompools? B 0
Does the company have variable annuities with guaranteed benefits? Yes[ ] No[X]
If 9.1 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
0 0 0
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FIVE YEAR HISTORICAL DATA

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

—_

N e o B w D

10.
1.
12.
13.

14.
15.1
15.2

16.
171
17.2
18.1
18.2
18.3

19.
20.

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

29.

30.
31.

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

Life Insurance in Force (Exhibit of Life Insurance)
Ordinary - whole life and endowment (Line 34, Col. 4)
Ordinary - term (Line 21, Col. 4, less Line 34, Col. 4).....

Credit life (LN 21, COL 6)....cevevereirireieiiissieieeise st
Group, excluding FEGLI/SGLI (Line 21, Col. 9 less Lines 43 & 44, Col. 4)........cccocvvrvvrerrennee
Industrial (LINE 21, COL 2)....cvueviiiiieiiiiirseieississe st
FEGLI/SGLI (Lines 43 & 44, Col. 4)........couvvvviriinerirrrineeieesisesiseesiesesssssssesssesssessseenes
Total (LiN€ 21, COl 10).....cuiieiieiiirrieieisisieisieississre et naes

New Business Issued (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, Col. 2)........ccccevieeriieereceeeee e
Ordinary - term (Line 2, Col. 4, less Ling 34, COl. 2).......cccverveuererereereseeeseeseseevesesessenes
Credit life (LINE 2, COL. B)......veveviiieeiiersieeie sttt san
Group (LINE 2, COL 9)..uuveveeereeietcieee ettt seenes
INdustrial (LINE 2, COL. 2)......uvevereieeeieicieetesesee ettt anen
Total (LINE 2, COL 10)....uuireririrrereeirrirississiseessssessssssess st ssssesssssss st sessesssssssssesssssssssassanes

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

Industrial life (LIn€ 20.4, COL 2).......c.ccviireererieresieteeesee e tes et ssae s
Ordinary life insurance (Ling 20.4, Col.. 3)........cvvvirrrririnrreinrnsise s ssesssssesesssssssssssesens
Ordinary individual annuities (Ling 20.4, COl. 4)........cccovrrrurrininreneerninsensssiessnseseeeesssesseeees
Credit life (group and individual) (Line 20.4, COL. 5).......cccvuuevrrverrerereieereeee e
Group life insurance (LiNg 20.4, COL. B)..........ccvvuevrereurereieieieeese et seeas
Group annuities (LN 20.4, COL 7)......c.evueveveereeeieeesee ettt
A&H - group (LIn€ 20.4, COl. 8).....cvurerrrierereirriinsississesnsisesssssssssessssessssssessesssssssssessssssessessssns
A&H - credit (group and individual) (Line 20.4, Col. 9)......coeuviveierereeeieeee s
A&H - other (Line 20.4, COl. 10).......rurerrerrirreenrireireneeseeeessessesesse s ssessessssssesseseens
Aggregate of all other lines of business (Line 20.4, Col. 11)........ccovrinrrrinenerninerereeeeeens

Balance Sheet (Pages 2 and 3)
Total admitted assets excluding Separate Accounts business (Page 2, Line 24, Col. 3).......
Total liabilities excluding Separate Accounts business (Page 3, Ling 26)..........c.ccccovcureeneence.
Aggregate life reserves (Page 3, LiNe 1).......cnrinincieeeesesseeeese e sseseeenes
Aggregate A&H reserves (Page 3, LINE 2).......cocucvveieieiesieceseee e
Deposit-type contract funds (Page 3, Line 3)......

Asset valuation reserve (Page 3, LINE 24.1).......ccvviueieieresieeesse e
Capital (Page 3, LiNeS 29 & 30).........ccoeviiereeieieieiis ettt
SUIPIUS (PAGE 3, LINE 37ttt

Cash Flow (Page 5)

Net Cash from operations (LINE 11)......ccvvueveeiriieieieiresiesessissies et

Risk-Based Capital Analysis

Total adjUSLEd CAPITAL........eeeeeeeieeic et
Authorized control level risk-based Capital...........coovueerieierierinereeese e
Percentage Distribution of Cash, Cash Equivalents and Invested Assets

(Page 2, Col. 3) (Line No. /Page 2, Line 10, Col. 3) x 100.0

BONAS (LINE 1)..vuerireeeciree ettt
SOCKS (LINES 2.1 @NA 2.2)....cocereeieieceeeeei ettt sttt
Mortgage loans on real estate (Lines 3.1 and 3.2).......cccocoveerrirrenienerenenereeeseeeeseseneenn
Real estate (Line 4.1, 4.2 N0 4.3)......curiireeieineeeeseee ettt et st
Cash, cash equivalents and short-term investments (LiNE 5)..........c.ccoereenrneerrinenrirnirnineinns
CONtract 08NS (LINE B)........covuveereieireiieieieie ettt
Other iNVESted aSSELS (LINE 7).....vuurvurieieieriiieesiineeseiessssise ettt ssssssesssssesssenns
Receivable for SECUtieS (LINE 8).........cuevueveeviiiieeieeseeie et
Aggregate write-ins for invested assets (LiNE 9)........ccccevvivereicveeeieesecee s

Cash, cash equivalents and invested assets (LINE 10).......cceieicriiierenieissieseisseseieiseas

1 2 3 4 5
2007 2006 2005 2004 2003
.......... 14,413,223

54,439,397

.......................... 0
............... 543,779 | .cvvvernr 094,165 | ... TOT AT | 792,489 | ........894,845
.......................... 0 [ om0 i 0 0
.......................... [OOSR 0 I [FOURROOPOORTORROOO | ) OUOOOOOOOORORROOR | ) (VOO |
.......... 97,825,488 | ..........87,836,404 | .........80,6565,120 | ..........80,538,529 | ..........69,747,465
............ 4,740,585 | ............5,298,130 | ...........4,107,434 | ...........4,4564,500 | ............2,716,288
.......... 18,152,501 | .........16,236,462 | ..........14,997,655 | ..........16,704,969 | ..........16,021,484
.......................... 0 [ om0 e 0 0
........................ 88 | oo T | s |0 |0
.......................... [0 PSSO O I [FOUURSOOROORRRORROOO | ) [JOUROOOOOOOOORORPROORON | ) [OOSR
.......... 22,893,174 | ..........21,534,669 | .........19,105,089 | .........21,159,469 | .........18,737,772
.......................... 0 [ vrrrvnrrinriinennd0 i 0 | 0
..... 1,319,398,402 | .....1,231,132,642 | .....1,151,261,747 | .....1,055,520,763 | ........868,186,776
........ 293,859,509 | .......272,184,020 | .......240,187,184 | .......195,721,254 | ........170,409,040
.......................... 0 [ e | i | 0 | 0
............ 3,747,367 | ..........4,142,930 | ..........4,548,361 | ..........5,145,997 | ............4,813,351
.......................... 0 [ creerrerrereeeeenn0 | e | 0 | 0
............ 6,267,680 | ...........7,104,197 | ...........6,956,919 | ..........7,272,637 | ...........7,320,290
.......................... 0 [ e | i | 0 | 0
...11,496,956,934 | ...10,972,351,660 | ...10,754,329,376 | ...10,178,741,875 | ..... 8,978,578,877
.......................... 0 [ om0 v [0 |0
...13,120,229,893 | ...12,486,915,449 | ...12,157,283,587 | ...11,442,402,526 | ...10,029,308,334
...55,667,865,394 | ...50,298,815,355 | ...46,859,355,572 | ...49,277,784,453 | ...41,792,273,808
...51,459,568,053 | ...46,112,516,890 | ...43,153,875,465 | ...46,482,407,280 | ...39,439,023,440
..... 6,547,997,735 | .....5,468,769,854 | .....4,700,649,858 | .....4,530,003,085 | .....3,665,902,271
...38,855,177,304 | ...35,151,218,228 | ...33,133,404,695 | ...34,675,952,180 | ...31,600,783,312
.......... 24,831,849 | ..........15,038,507 | ............5,064,819 | .............. 199,905 | ...............184,009
........ 255,268,311 | ........228,713,328 | ........174,067,252 92,415,176 74,741,128
............ 3,879,605 | ............3,879,605 | ............3,879,605 | ............3,879,605 | ............3,879,605
..... 4,204,417,736 | ....4,182,418,860 | .....3,701,600,502 | .....2,791,497,567 | .....2,349,370,763
..... 4,936,667,588 | ....4,5563,444,489 | ....4,671,620,294 | .....4,482,372,956 | .....3,545,274,048
..... 4,464,054,554 | .....4,415,330,811 | .....3,879,786,965 | .....2,887,960,028 | .....2,428,111,489
........ 388,824,383 | ........367,188,819 | ........330,244,418 | ........339,041,859 | ........335,898,457
..................... 831 | 803 | 867 [ e 752 | 81T
..................... 149 | el 170 | 100 | 160 | 143
....................... 0.0 | o000 | 00 | 00 | 0.0
....................... 0.5 | o086 | o086 | il 07 | .08
....................... 0.8 | oo 13 | e 18 | 73 |24
....................... 0.1 | o0 | 01 |00 | .00
....................... 0.7 | ool 07 | iiiiiceennl08 | 07 | .08
....................... 0.0 | o000 | 00 | 00 | 0.0
....................... 0.0 [ o000 | viiiiiiiinieenn00 | o000 | i .0.0
................... 1000 | ... 1000 | ..o 1000 e 100.0 ... 100.0
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(continued)

42.
43.
44,
45.
46.
47.
48.

49.
50.

51,
52.
53.
54,

55.

56.
57.

58.
59.

60.

61.

62.
63.
64.

65.
66.
67.

68.

69.
70.
.
72.
73.
74.
75.
76.
7.
78.
79.
80.

Investments in Parent, Subsidiaries and Affiliates

Affiliated bonds (Sch. D Summary, Ling 25 COl. 1).....ccviiiieicesieeceie e
Affiliated preferred stocks (Sch. D Summary, Ling 39 Col. 1).....ccoevvvivieireirieieesiieseiienns
Affiliated common stocks (Sch. D Summary, Ling 53 Col. 1).....ccccveveviererereeieveeeeiees
Affiliated short-term investments (subtotal included in Sch. DA, Part 2 Col. 5, Line 7)...........
Affiliated mortgage loans on real estate ......
All other affiliated............c.cocuiiiiir
Total of above LiNES 4210 47 ...

Total Nonadmitted and Admitted Assets
Total nonadmitted assets (Page 2, Line 26, Col. 2)
Total admitted assets (Page 2, Ling 26, COL. 3).......cccoviveeveeriieeiceeeee e

Investment Data

Net investment income (Exhibit of Net Investment INCOME)..........cc.cevvevevevereeresieireiserern.
Realized capital GaiNS (I0SSES).......ccvuiverercreeerie et s st sa s ssaenen
Unrealized capital gains (I0SSES)........rurrererirnrenrieireissseeessisssssssssessssssessessssssessesssssssssessens

Total of above Lines 51, 52 and 53

Benefits and Reserve Increase (Page 6)

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

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

Increase in life reserves - other than group and annuities
(LINE 19, C0IS. 2 & 3)..euvuiererrerrinrieeseesnsieiseesssssssssssessss s sssssss st ssessss s ssesssssssssessanes

Increase in A&H reserves (Line 19, Cols. 9, 10 & 11)....cvvvvrverrireeeereeee e
Dividends to policyholders (Ling 30, COl 1)......ccorumirrurrureeeneireeneeneessieesessseeeesessseesesseseeens

Operating Percentages

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

Lapse percent (ordinary only) [(Exhibit of Life Insurance, Col. 4, Lines 14 & 15)
1 1/2 (Exhibit of Life Insurance, Col. 4, Lines 1 & 21)] X 100.00..........eeeerrrmernrereernernrereereenees

A&H loss percent (Schedule H, Part 1, Lines 5 & 6, Col. 2).......cccoevveuviererersieeceeceseaes
A&H cost containment percent (Schedule H, Part 1, Line 4, Col. 2)........cccovenrurrinienenrrnnenne
A&H expense percent excluding cost containment expenses

(Schedule H, Part 1, Line 10, Col. 2)......ccccoiviiiieieiieieiee et
A&H Claim Reserve Adequacy

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

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

Prior years' claim liability and reserve - health other than group (Sch. H, Part 3,

Ling 3.2, Col. 118SS COl. 2)...uvuvuivirieeiriiiieiieisissiese ettt
Net Gains From Operations After Federal Income Taxes by Lines of Business

(Page 6, Line 33)

INAUSral life (COL. 2)..vuivirvieiiiiieieiseiese et es
Ordinary = life (COL 3)....vueieieirieeiesie ettt
Ordinary - individual annUItIES (COL. 4).........cueiiirieieieireeie et sssenees
Ordinary - supplementary contracts (COl. 5).......cccoueiiuinieieiirriseereesssse s
Crdit life (COL. B)..uvvvreerrerrmeresseeesssesisseeesssseses s sss st sssss s sesss e
GrOUP lIfE (COL. 7).ttt
Group anNUILIES (COL. 8)......uvueiieiiierieieiieisieseisi ettt nsenaes
A&H = GroUP (COL 9)..vueiriiieisce e bbbt
AGH = Credit (COl. 10).....urvermreerreriireresiseerisesess st
A&H = OthEr (COL 1) ..t e
Aggregate of all other lines of busingss (Col. 12).........cccveieiieeieeieeee e

TOMAI (COL 1)..veviiiiieereictete sttt sttt bttt ns bt en s sanes

1
2007

2006

.......................... [OOSR 0 I [FOURROOPOORSORROOO | ) OOOOOOOOORORROO | ) (PO |
.......... 51,478,882 | .........37,513,770 | ..........26,769,641 | ..........24,096,397 | ..........21,242,626
........ 243,190,604 | ........202,491,708 | ........397,599,557 | ........832,089,171 | ........806,999,049
...56,667,865,394 | ...50,298,815,355 | ...46,859,355,572 | ...49,277,784,453 | ...41,792,273,808
..... 2,287,981,032 | .....2,140,514,803 | .....2,047,476,624 | .....1,945,013,083 | .....1,780,381,191
.......... 23,610,129 | .........91,880,421 | ........249,341,381 | .........(12,114,901)| .......(308,615,139)
............ 5,833,790 | .......(436,405,253) | ....(4,456,498,229) | .......928,928,431 | .....3,403,063,142
..... 2,317,424,951 | ....1,795,989,971 | ....(2,159,680,224) | .....2,861,826,613 | .....4,874,829,194
........ 448,027,847 | ........386,211,110 | ........361,679,950 | .......309,193,774 | ........327,993,597
..... 5,539,822,616 | .....5,316,463,475 | .....5,534,438,145 | .....5,301,849,970 | .....4,759,304,071
........ 589,010,492 | ........615,312,754 | ........545,025,841 | ........496,901,093 | ........392,722,643
..... 2,300,352,976 | .....2,317,230,329 | .....2,293,325,186 | .....2,197,974,945 | .....1,885,697,097
................... 6,958 | .ovvereenn8,949 | i 7279 | i 7465 | T AT0
..................... 293 | 289 | 0290 [ 284 | 205
..................... 176 | el 173 | 159 | 165 | 176
..................... 681 | o094 | il T2T |l 736 | 739
....................... 0.0 | o000 | 00 | 0.0 [ XXX
..................... 8 | 3L 314 304 | 30T
............ 2,862,452 | ...........2,809,716 | ...........2,285,995 | ...........1,849,630 | ............1,564,578
............ 4,645,558 | ...........3,630,276 | ...........2,999,063 | ...........2,429,202 | ...........1,922,921
..... 2,077,764,821 | .....2,014,179,605 | .....1,913,110,605 | .....1,920,138,434 | .....1,718,966,466
..... 2,606,717,034 | .....2,572,272,891 | .....2,306,577,947 | .....2,414,600,550 | .....2,216,392,688
.......................... 0 [ om0 i 0 0
........ 186,375,496 | ........133,739,603 | ........149,430,358 | ........151,065,051 | ........117,932,546
.......... 22,876,595 | ..........16,104,693 | .........15,356,508 | ............7,899,759 | ..........(1,619,788)
.......................... 0 [ o0 i 0 0
.......................... 0 [ i i 0 | iil0
........... (7,063,563)] ...............209,318 | ...........1,166,028 | ............1,646,901 | ................(42,019)
.......................... 0 [ om0 i 0 0
............ 2,013,514 |.............(176,882) | ...............235,485 | ...........3,977,968 | ............3,183,483
.......................... 0 [ om0 i 0 0
..... 1,428,305,601 | .....1,330,397,833 | ........917,167,029 | .....1,030,952,674 | ........869,231,436
........ 175,260,789 | ........199,363,482 | ...... 171,735,132 | o0 |0
..... 1,807,768,432 | .....1,679,638,047 | .....1,255,090,510 | .....1,195,432,353 | ........988,685,659
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Annual Statement for the year 2007 of the American Family

Life Assurance Compa

i

of Columbus (Aflac)

DIRECT BUSINESS IN DURING THE YEAR
NAIC Group Code.....370 NAIC Company Code.....60380
LIFE INSURANCE
1 2 3 4 5
Credit Life
(Group and
Ordinary Individual) Group Industrial Total

DIRECT PREMIUMS AND ANNUITY CONSIDERATIONS
Life insurance
Annuity considerations....
Deposit-type contract funds
Other considerations
Totals (Sum of Lines 1 to 4)

QR =

DIRECT DIVIDENDS TO POLICYHOLDERS
Life insurance:
Paid in cash or left on deposit
Applied to pay renewal premiums
Applied to provide paid-up additions or shorten the endowment

6.1
6.2
6.3

6.4
6.5

Totals (Sum of Lines 6.1 t0 6.4).......
Annuities:

Paid in cash or left on deposit
Applied to provide paid-up annuities...

Totals (Sum of Lines 7.1 to 7.3)...
Grand Totals (LINES 6.5 + 7.4). ..o ssessesssssneans

DIRECT CLAIMS AND BENEFITS PAID
Death benefits
Matured endowments
Annuity benefits
Surrender values and withdrawals for life contracts....
Aggregate write-ins for miscellaneous direct claims and benefits paid...
All other benefits, except accident and health
Totals

1398. Summary of remaining write-ins for Line 13 from overflow page.

1399. Total (Lines 1301 thru 1303 plus 1398)(Line 13 @bOVE).......coourrerrernrennnne | onrnrenrenmemmnmsnnennnsnnes0 | cnnnsnissnnnsiinnnninnenen0 [ im0 [
Ordinary Credit Life Group Industrial Total
(Group and Individual)
1 2 3 4 5 6 7 8 9 10
No. of Ind.
Pols. & Gr. No. of
No. Amount Certifs. Amount Certifs. Amount No. Amount No. Amount
DIRECT DEATH BENEFITS AND
MATURED ENDOWMENTS INCURRED
16. Unpaid December 31, PriOr YEAI........ [ cecceiveieiss | covieiirsisieiisieniens | cvvsneiienns | evessssssiessssssessesinses | svesvessssesens | sessesessessessssssessesins | veveessssesses | sossessessessesssanss | sevessessenns [0 IR 0

17. Incurred during current year.
Settled during current year:
By payment in full
By payment on compromised claims.
Totals paid
Reduction by compromise
Amount rejected
Total settlements
Unpaid Dec. 31, current year

(Lines 16 + 17 = 18.6)......ccccrvrercrencnens

18.1
18.2
18.3
18.4
18.5
18.6

19.

POLICY EXHIBIT

20.
21.
22.

In force December 31, prior year
Issued during year.
Other changes to in force (Net) .
In force December 31 of current year

23. . L0 [ (@)nenenn0 | s 0

(@) Includes Individual Credit Life Insurance, prior year$ .......... 0 current year §........... 0.
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year §.......... 0 current year §.......... 0.
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year §.......... 0 current year §.......... 0.

ACCIDENT AND HEALTH INSURANCE
1 2

Direct
Premiums

Direct Premiums
Earned

3
Dividends Paid Or
Credited on Direct

Business

5

Direct Losses
Incurred

24. Group policies (b)
24.1 Federal Employee Health Benefits Program premium (b)
24.2 Credit (group and individual)
24.3 Collectively renewable policies (b)
24.4 Medicare Title XVIII exempt from state taxes or fees
Other Individual Policies:
Non-cancelable (b)
Guaranteed renewable (b)
Non-renewable for stated reasons only (b).
Other accident only..
25.5 All other (b)
25.6 Totals (Sum of Lines 25.1 10 25.5).......ccuvrrrnrerrerninrireiseiersssiseessssesseeens

26. Totals (Lines 24 +24.1+242+243+244+256)....ccccovvniiniiniinnnnns

25.1
252
253
254

(b)

For health business on indicated lines report: Number of persons insured under PPO managed products

25
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EXHIBIT OF LIFE INSURANCE

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9 Total
Number Amount Number Amount Number of Amount 7 8 Amount Amount
of of of of Individual Policies and of of of
Policies Insurance (a) Policies Insurance (a) Group Certificates Insurance (a) Policies Certificates Insurance (a) Insurance (a)
1. Inforce end of Prior YEar. ..o o0 | eenrneississesseseeeeeen0 i 1,144,091 | oo 87,142,239 | ..o | s (O 34 | s 32,363 | .o 694,165 | ...oovvvvrrrene 87,836,404
2. 1SSUEA AUIING YEAT ..o
3. Reinsurance assumed...........ccourueieinirneeerineineneressiseneeenes
4. Revived dUriNg YEAr.........ccccvuvivereiereieiieieee e
5. Increased during year (net)
6. Subtotals, Lines2to 5
7. Additions by dividends during YEar............coceuereureenrerneininienes | cereerenneenens D0, NN IURTUOTTRPTORIRPIN | B ISR XXX ot | et I [ XXXt [ e 0 [ XXX e | e XK [0 | e 1
8. Aggregate Write-ins for iNCrEASES...........ccoecviivevriierereiieesieeens | oo 2,664,850 | ......ccooervereiiiieiiinieieennc e 0 [ oveveerveeseeieierieieineneend [0 {0 |, 2,664,850
9. Totals (LiNes 1and 610 8)........covuururierririeniierireiireeinsieineiinees | ceveenssesssssssssssssssssssnsensss0 | erenrinninecnninsenesneenn0 | e 1,458,468 114,128,391 | o0 | s 0 [ o34 | 32,623 | 0. 700,086 | oo 114,828,477
Deductions during year:
10. Death.... 4,573 179,842
11 MUY, oo eeseeissseenensnnes | seeneenesssseenesnssennennennnens0. | ovnennenensemensnseneene | vernnensnniennenneennens02 | o 2,980 |0 |0 Ll XXX e | 0 [0 | 2,586
12, DISADINILY.....ooveevviicriciierierierieeseiseisessesssssesssisessssnnes | ennssnssnsssssssnssinssienen0 | e 0 |93 L 873 0 [0 | e XXX [0 |35 4,908
13 EXDINY e seesnsssesssesssssssnsssnssnnnns | onssnssssssssssssssssnssinssenld | eennesnnennsnnsnnsnnsnsneen 0 | e 025 | 149115 | 0 [0 | 0 B | 1868 | 149,301
14. Surrender. 3,804,328
15, LAPSE..ceiereieeiee ettt ssesssssssenes | srssssssenessessssesesnnsenesnensQ | cenrerieneenesesnneennnnsQ | e 12,575,744
16, CONVETSION......cocvieiiieiieieictese et ssssssesssssssessssssessesaes | sveesesssssesessnsesessssenessensQ. | evvesisseessssiesessssesseeesesd | evvereeessseessissreneeneere 119 [ 21,351 [0 |0 [ XXX e | e e XXX [ XX K | e 21,351
17, DeCreased (Net).........ccccceviieririeceieeeseeess e sssesesssesssnenes | svesessssesessssessssssssesssresesnsd | veveresssisissssieesssressnessers0. | evnveveinnieiesneererennnens(191) Lo 264,375 [ o0 e |0 |2 |94 | i 264,929
18, REINSUIANCE........ovecicirecieieseieseieessissiessissiseiensesssssnensens | sesessnssseessssssssssnssesnsnens0 | eenenenesssnenennsnssnennen 0 [ e 0 | v 0 | 0 |0 [0 [0 [0 | 0
19.  Aggregate Write-ins for dECrEaSES.......cvvverrerrimrnrnrreinrnrerninnes | eererssseseesssssssssssssssnnses0 | srvnrnsessssnssesssssssnsneens0 [ ervnrnnersmisnsssssisnsnsnnnen0 [ arvnnnnsnissessssssssnsnen0 [ arinsssnosissssesnen0 [0 [0 [srsssesesen0 [0 | 0
20. Totals (LINES 1010 19)....cuivuniunricinirnnineineineiseinsississinenns | cesenssenssssssnsssnssensssnsensns0. | ovvnnennennennennenenennn [, 209,847 | ..o 16,846,682 | ....ooeveerverrerrerneiinenn0 i 0 [ overeenermernennennerneeenn0 [ 3,882 | 156,307 | o 17,002,989
21. Inforce end of year (Line 9 minus Ling 20)..........ccceevverereveens [ eeeveereieeeeieeeieneee0 | e [ 1,248,621 97,281,709 | ..oovvveeereeereeieeeeenennd0 [ e 0 [ eveeereeeeeeeeereeeeeenn 3 i 28741 | e DA3TT9 | 97,825,488
22. Reinsurance ceded end 0f Year..........cccovveevveeveeereieieeeeies [eevesreeiereed XXXt | evveessesesscesnssiesneenene | ovvereninnns XXX 2,884,322 | ............... XXXt | e 0 i XXX e | e e XXX e | ereeneeieisnsscsisesceienee 1T L 2,884,333
23, Line 21 minus LiNE 22........cccovuuirunriereineeinniineeenseisseieeieseesssensnens | avnssinssines XXX | eevrrineiineineinsinsinnennl0 | e, ). O O 94,397,387 |....ccccou..... 0.0 () IS 0 [ XXX | e XK s | e DA3768 | 94,941,155
DETAILS OF WRITE-INS

0801. Foreign Exchange AdjUSIMENL..........ccovrieerirriniecireireirneneereeneins | cneeneeneisesesenesseeseeseseneens

0802, .ottt | et

0803, oottt | ettt

0898. Summary of remaining write-ins for Line 8 from overflow page... | ....ccccocovereenrereersirneennen.

0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 abOVE).......ccccrs | woerrerrrrsrrerrinsiareeseissenes

1907, et | ehtest ettt

1902, ottt | et

1903, s | eebeeb bbbttt

1998. Summary of remaining write-ins for Line 19 from overflow page. | .....c.cccoverrrrurrerneennenes

1999. Totals (Lines 1901 thru 1903 plus 1998) (Line 19 above)........... | ccoerererrieivencercenaen,

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




Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

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

42.

43.

44.

45.

ceded to other companies

Number in force end of year if the number
under shared groups is counted on a pro-rata basis.............

Federal Employees' Group Life Insurance

included in Line 21.......cccocvvurrnne.

Servicemen's Group Life Insurance included

iNLINE 21,

Group Permanent Insurance included in Line 21

Industrial Ordinary
1 2 3 4
Number of Policies Amount of Insurance (a) Number of Policies Amount of Insurance (a)
24, Additions by diVIAENS...........cceuvereririericrieceeserineeins | ceesenrieeinenns XXX ovivvinerinserines | eevenerineesinssesse e (U IR XXX otieeviserineenines | ceveeseseesisessssessesssss s 29
25.  Other paid-Up INSUFANCE. ........cvuvererereererereisressneeessesessessseens | sesnessesssssssssssessessssssessessssssnssnes L0 R [0 SR 42,208 | oo 983,191
26. Debit ordinary iNSUFANCE.........ccovuiieierciesisrerieissiesiessssssiessens | ersssssssssessensa XXX erterierisisraniennns | cornssieneissisneas XXX oetrisrierensninnes | oreenesssssssessssssssassessssssssssessneas 0 | oo 0
ADDITIONAL INFORMATION ON ORDINARY INSURANCE
Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)

Term Insurance Excluding Extended Term Insurance Number ;f Policies Amount of Iﬁsurance (a) Number 2f Policies Amount of I‘r‘\surance (a)
27. Term poliCieS-dECrEASING........cvevriieerieireirieiseiessessssessessssens | rrsesseesssssessesssssssssessesssssnsesenns L0 U 0 | e A4 | oo 1,571
28. Term POlCIES-OthEN.......ccouveerceereeirecereeieeeiseereeeseeisnenes | ceeseeesseessseesssessenessaseens 181,544 | oo 13,837,046 | ...oveorreeereeeeene 598,848 | ..o 44,682,820
29. Other term inSUrance-decreasing.........ccveuveeeverrenreesennns | verversessserennen XXX virrievreireinsienies | eenveseississesesessssssennns 470,224 |.....covvene. XXXovreieirinnenieinns | e 3,114,027
30. Other term iNSUTANCE. .........c..ceveveeeeeeieeeeee et seessesretenes | ereerereserensnans XXX oooveveevverieeeias | ceveeeeeeeeereeenevensins 3,845,230 |.....cccoue.. XXX oovveeveveerenens | coveieeeeececeereen, 27,253,372
31, Totals, LiNeS 27 10 30........cvuuurrerrrircriiereienrieeesssenieessenions | ceereseressesssessssesssesesenens 181,544 | v 18,152,500 | ..oovveeerirririerieerineens 598,892 | ...oovvvverrierrieniins 75,051,790
Reconciliation to Lines 2 and 21:

32, Term additions..........oocvivvciiiniiiieieississsssssis | e XXX [0 e XX [ 0
33. Totals, extended term iNSUrANCe...........c.coevueruerunrinernernenes e ) 0,9 SO 155,124
34. Totals, whole life and endowment.. ..118,104 ....042,464 ...22,074,797
35. Totals, Lines 31 to 34 299,648 1,248,621 | oo 97,281,711

CLASSIFICATION OF AMOUNT OF INSURANCE (a) BY PARTICIPATING STATUS
Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)
Non-Par1ticipating Partici2pating Non-Par?icipating Partic‘i‘pating
36, INAUSHL.....oooieieiirner e | e 0 [ e L0 RO L0 OO 0
37, ONINAIY...corieieieieeciee st sesssssns | seessessesssssessessansseenns 22,591,752 | oo 301,333 | oo 96,327,097 | oo 954,614
38. Credit Life (Group and INAIVIUAI)...........ccererevrireierieiieiiiens [ e ssssessesens 0 | e 0 | e 0 | e 0
30, GIOUP..eeeceeereiieeieieeseess et ese st sse s st ens s ssenssssenns | sesessesssnsssssssenssnssesenssnsssssansens 88 | i (O I B43,779 | oo 0
40. Totals (LINES 36 0 39).......cuuurreniriiereeenrisriresenessseneseressnnes | cvsssseressesssesssssssssenes 22,591,840 | .cooovvvvinirrnincrnenis 301,333 | oo 96,870,876 | .....ocvererrirerrinirisnriines 954,614
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual Policies
and Group Certificates Amount of Insurance (a) Number of Certificates Amount of Insurance (a)

41. Amount of insurance included in Line 2

ADDITIONAL ACCIDENTAL DEATH BENEFITS

| 46. Amount of additional accidental death benefits in force end of year under ordinary PONCIES (B).........cveiersiririieriersisisieseessiessessssssiessesssssssssessessssessessessenssssssanses | sessssesesssssssassessessssasees 9,357,056 \
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47. State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on wife and
children under Family, Parent and Children, etc., policies and riders included above.
47.1 Actual Amount in Force
47.2 Actual Amount on Spouse. If Children Included, 1 1/2 - 3 Children Assumed, Depending on Coverage
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of Amount of Number of Amount of Number of Amount of Number of Amount of
Disability Provision Policies Insurance (a) Policies Insurance (a) Policies Insurance (a) Certificates Insurance (a)

48. Waiver of Premium........cocooeeverneens | vevrveenernennnad (O 0. 1,079,170 | ..coovvvnnee. 120,159,086 | .....coonevereene (1 (1R 4312 | e 119,495
49. Disability INCOME......ccvvvrrreeriireriee | v (01 ST (018 (01 SR (01 (01 ST (01 (0 ISR 0
50. Extended BENEfits.........cocovevrcrencns | covvererincrinnnnns (V1 OO (V)8 IO ) 9,9, CHRINN BR ). ,%, G
51, Other..ooociveireiereseeeeeseieninns [0 |0 [ 164,561 | oo 3,289,590
52, Total. ..o | e (I (<) 0]... 1,243,731 | (B)......... 123,448,676

(@) Amounts of life insurance in this exhibit shall be shown in thousands (omit 000).
(b) See Paragraph 9 of the Annual Audited Financial Reports in the General section of the annual statement instructions.
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Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

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

ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES
SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
1. Inforce end of Prior YEaT.........ovverrerrereernreneireieenniseereines | cerreereesseeseseesseseeens B R T 0 [ o 0 [ o 0
2. 1SSUEA dUNG YEAI.......cererrerrerrereeeseeeeeereseseeessesssnenesns | sessssseesessenssesnseand N NE .................. (0 TR 0 [ o 0
3. Reinsurance assumed..........ococveeeereneeeenennnneinsneens | ceeneeneeesenneencseceeseloen e 0 | oo 0 | oo 0
4. Increased during YEar (NEL).........coruererrerrurrenrenrerninrenrens | sressesssessessmsesssssssssssssnssssssssnssnsssQ | sesmessesssssssssssssssssssssesssssssssssassans 0 [ 0 [ s 0
5. Total (LINES 110 4)...cueieieeieeeereieiseenrereeseeneeseessseessesneses | erseessssssssssssnssssssssssssssssssensssssessQ | aresmessssssssessssssssnssnssssssssssssessnens 0 [ 0 oo 0
Deductions during year:
8. DECTEASEA (NEL)....oreuerireceeieereeireeeie et esessssesssnenes | resseesesssssseesessssssessessensssssesssnenees L0 TR 0 [ o 0 [ o 0
7. ReiNSUranCe CEARM..........ccovuireirieeeieicierireesieeeseeisnes | eetesisieressies et ssnsseenas 0 o 0 e 0 [ 0
8. Totals (LINES B @NG 7)....cuuiuurerrieeeeeeiineereereeieeereiseeseesnniees | rnsssesssssssssessssssssessnsssssssssssssesees {0 OO {0 OO 0 [ 0
9. INTOrCE BN O YBAN. ..ottt steees | reeseeseet et (0 TR (0 TR 0 [ o 0
10, AMOUNE ON AEPOSIE.....evvereecerrereeeeieeeieeetseeseereeeseeeesseeseees | ceeeeesessseessssessesssesessesssesessesea (O ) O L0 U (0T ) 0
11, INCOME NOW PAYADIE.........couieiececiricieiseie et seieeieeieies | ceeeeesesssee et ess et sssesessesian (0 TR (0 O 0 [ o 0
12. Amount of income payable........coovirinininnnninissininens ) [ ) N [ ) RN (O ) R 0
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. InfOrce end Of PriOr YT ........c.vvveverrerieeierirssiesissieisesis | cerreississssssss s ssessnens R 161,313 | oo 0 [ o 0
2. ISSUEH AUIING YEAM. ...t ssseeeesnies | eeetsssssesseesessssesessstessessesasesssns (0 TR 22,310 | oo 0 | oo 0
3. ReiNSUranCe @SSUMEM........ccuiuiieeiiriiriseireissiecsieinssnes | eeesessssssseesssnssessesssssssessssssssssns 0 | 0 | 0 | oo 0
4. Increased during YEar (NEL)........coruerrrerremenrenrersenssnnes | serssesesssssssssessassssssssssssssssssenssnens 0 [ 0 [ {01 OO 0
5. TOtal (LINES 110 4)..uiureeerrirerireireseisseseessssesesesssssessssssesses | rnssesssssssssssssssnsssssenssnssssssssasesees I O 183,623 | .o 0 | 0
Deductions during year:
8. DECTEASEA (NEL)....ereuerriereeirerreieereie et esseseesnsenes | vesseesesssssseesestssssessessessssssessanenees (0 R 9,376 | oo 0 [ o 0
7. ReiNSUrance CEARM..........cccouirurieeeieiiiesiseesieeeiseisies | ceresisieies s sensseenes 0 o 0 | 0 | o 0
8. Totals (LINES B @NG 7)....cuueuerrircerereirerereeseeieeeseesseseessnenes | rsssessssssnssessssssssssssssssnssssssssasenses 0 [ 9,376 | oo 0 [ 0
9. INfOrCE ENA O YBAN. .....veuieiececirieee e ceieieessteees | retsessees st eneees R ATA287 | oo 0 [ o 0
Income now payable:
10.  Amount of income payable............cocorereerrerrnsinrneirrinneen. () 5,694,393 | ..o .0 I [T XXXt [ ) OO 0
Deferred fully paid:
11, ACCOUNE DAIANCE. ..ot | eereessesesnsesses XXXt ) 72,813,309 [ .o 0.0 S ) 0
Deferred not fully paid:
12, AcCOUNt DAlANCE. ... | srenssnessensenssnens XXX () 1,227,855,315 | .oooorvriniinninns XXXt ) 0
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in force Policies Premiums in force Policies Premiums in force
1. Inforce end Of Prior Year..........ccocveveeeveereerreeeceecnens | eovereeeesieeeeeen20,924 | oo 1,257,582 | o0 |0 | 27,132,800 |........ 11,434,378,309
2. Issued during YEar.........ccceueveuerrieveiiereeierierieesenens | evereerensenieneerenreses D00 | ovieiieriernnesen 278,632 | veiieeieceeeieieee0 [0 4,115,004 |.......... 2,038,084,326
3. Reinsurance assumed.....
4. Increased during year (net)..

5. Total (LINES 110 4)....viriereerereireieeinereieeeeeneiseeenens
Deductions during year:
6. CONVEISIONS.......cocvecvieiecieiisiesieie et sesssenes | esbessesissesssssessessseneas (1] I XXX ovvveieiens | v D00, GO U ) 0.0 SO IR XXX v | e XXX
7. Decreased (Net)......ccooveveeeuereeeiereresseieseesieseins | ereessessesessese s 2,667 |..covee XXX et [ e (0] I XXX coevvivevevies | e 3,145,893 |............ XXX
8. ReiNSUranCe CEAEM.........cvuuiueieiereeieieeiseesieieieienes | eestessesisrsssessenseessasneas (L] XXX eeiiereene | e (L DS S U [V XXX
9. Totals (LINES B 10 8).....cvveucreereeereieeieeieiiesieeee e | eveessissiessesssesanis 2,667 |....... DS S [ 0 [ .S T [ 3,145,893 |........... XXX e
10. Inforce end Of YEar.......ccceeieieeeeeeesseesesssieies | erierssississnes 25417 [(8).cccueceee. 6,298,419 | ..o, (UL ) (V] 28,101,911 |(a)....12,414,502,898
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Deposit Funds Dividend Accumulations
Contracts Contracts
1. INTOFCE BNA OF PHIOT VBN ... .ttt s s ent s bns | atsebsnssnsnssessesssantesses s bensensensnsed 0 | 28
2. ISSUBH UING YEAI.......oeueiitiieisetseisiseiseiseisetesse sttt s s st s e Rttt bbb e tens | enbessetsntensesesnsensessessnsantenses et 0 | e 0
3. REINSUIANCE ASSUMEM.......euiriveiieiseiseiseisisesseietsstes et sse st ss st e s b8 s s s b s E bbb bbb st ntessees | ensessessntensessebnsessessesnsantensesnsan [0 TSR 0
4, INCrEASEd UMNG YEAT (NEL)......cviueviietiieiiie ittt bbb b st b s a bbb s bbb s s b s bbbt s s s b st ebensnsess | ebssetesssesessnsssassnsebensnsesasnsetnan 0 [ 0
5. TOMAI (LINES 110 4)..uuvieitireiieeisi ettt b bbb bbb bbb st bbb b s b a bR bbb b b s et bR bbb bt et s et esasnaes | Shebesinseteseeae b st et st s bt n et ens 0 [ 28

Deductions during year;
Decreased (net)...
Reinsurance ceded..

. Amount of account balan

ce.

TOtAIS (LINES B AN 7).....vovereiecieice ettt ettt bbb et s s b st b bbb ettt s bt n et s s sensaes
[N FOICE BN O YBAI.......ocvieieeieeteceetee ettt sttt bbb a s bbb n bt ses e ba et se st neas

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

Interest Maintenance Reserve

1
Amount
1. RESEIVE @S Of DECEMDET 31, PHOT YBAI.........iuiiveieeictiteie ittt ettt bbb sttt s s bbb bbb s st b bbb s st et entensenas | ebiebsstessessessssanbesses e s s tenae 199,599,546
2. Current year's realized pre-tax capital gains/(losses) of $.....51,023,559 transferred into the reserve net of taxes of §.....18,309,095..........c...cceuumrrmerierreeies | covmeveeieeiesiessee s 32,714,464
3. Adjustment for current year's liability gains/(losses) released from the reserve
4. Balance before reduction for amount transferred to Summary of Operations (LINe 1+ LiNE 2 + LINE 3).....c.vvieieiiiiieieeisseie st sessessesssnns | esessssssessessssssessesssssssenns 232,314,010
5. Current year's amortization released to Summary of Operations (Amortization, Ling 1, COIUMN 4)........c.ccviriiriiininieeinssseessesse et sesssssssessssssesses | ssessesssssssesessssssssssasssssssasees 13,781,339
6. Reserve as of December 31, current Year (LINE 4 MINUS LINE 5)........ciueuiiiisierieriiesssasssessssssessesssssssesessssssssssessessssassessessssessassessesassassessesassassessesnsessassessnsasses | sessessssassessessssassessassnsassans 218,532,671
Amortization
1 2 3 4
Reserve as of Current Year's Realized Capital Adjustment for Current Year's Balance Before Reduction for
Year of December 31, Gains/(Losses) Transferred into Liability Gains/(Losses) the Current Year's Amortization
Amortization Prior Year the Reserve Net of Taxes Released from the Reserve (Cols. 1+2+3)
1o 2007 ciicierierieeerieeseissesesirenies | serseseesri st 13,168,650 | c.vovvvvveerrrirrrrieeeenieniienne 812,689 | ..oooorerrirrerienne e (U RN 13,781,339
2. 2008.......eiernen | s 13,610,995 | ..o 1,348,131 | s [0 14,959,126
30 2009....cui e | e 14,438,450 | ..oooovvvercriiecrriinriineeens 1,818,588 | ..oovorervirrceieenniecsssieeni e (U RN 16,257,038
4. 2010.ccuirmrieieiriereiineenni s | e 15,376,004 | ..oovvvevereriiecrrineriineeens 1,851,939 | oo (U RN 17,227,943
5. 20T e | s 16,022,511 | oo 1,888,607 | ..o [0 R 17,911,118
6. 15,894,809 | ...ooovoveiereeees 1,935,730 17,830,539
T 2003 e | s 15,063,149 | ..o 1,941,152 | oo [0 R 17,004,301
8. 204 e | s 14,277,815 | oo 1,892,735 | oo [0 16,170,550
9. 2075 e | s 13,544,791 | oo 1,828,516 | oo [0 15,373,307
10 2016..c.ceereeeeerecereeeeeeiseeiseesees | ceeereresi et 12,020,394 | ..oooeoe s 1,785,272 | oo (O 13,805,666
T OSSOSO ST SROTTN 9,912,405 | ..oovvvorreererieeeeeeeeeenieeens 1,720,960 | ovoooeeereereie et (O 11,633,365
12, 2018 e srsiene | ceeeness et 7,968,309 | ..ooevereererieeereeeseeeeeens 1,630,657 | ovoooeeereernererseeersenn s (1 N 9,598,966
13, 2019, | e 6,093,110 | ..ocvorererereeneeeeeenienennne 1,504,729 | oot (1 RN 7,597,839
14, 2020.....c00cceeeieeeeereeeeiseniseesene | seeeeesieses et 3,951,822 | .o 1,391,183 | oot (1 RN 5,343,005
15, 2027 oo eenene | seeeees st 2,598,839 | ..o 1,255,003 | ooooeeeeerereeeeneen et (1 RN 3,853,842
16, 2022..c.cieereeeerneeesseeesseessssnesans | eeessssesss st enssen s 2,357,103 | oo 1,106,906 | -cvvovereereeceereenesseeesssesseseeesesneee LU O 3,464,009
17, 2023.ccieeceeeeseeeiseeesnnesans | eeessssesss s 2,359,595 | .ooorveerreeeiereennerss s R RN LU O 3,333,427
18, 2024 | eeesrseess s 2,279,956 | ..ooveeeeereneereineenssnerenenee 865,436 | ..ovvvrerrerieeernenis s eneeneen LU 3,145,392
19, 2025..ccmieecrceieeresseeesseessssesii | eeessssesss s eeseseeees 2,155,134 | oo 755,374 | oooooeeeiseeceisnenesesesseesissssennen LU 2,910,508
20, 2026.......reeieerieeeeeisene s | et 2,189,243 | oo 830,075 | ovveorrrerieeernenessesessseenieseeseen LU 2,819,318
21, 2,357,584 | ..o 503,110 2,860,694
22, 2028 | e sese 2,455,299 | ..o 431,507 | covoreeeeieereseceineesis s LU R 2,886,806
230 2029 | st 2,514,089 | ..o A45.297 | coooooeeeeeeeenee s LU 2,959,386
24, 2030.....cmurieieireerieens s | e 2,350,484 | ....cvovieirienieeni i B44.296 | ...oooovveeriee e LU R 2,794,760
25, 2031 ..o | e 1,954,599 | ooooorrerieie s A56,872 | c.ooooveeeeerirseeeieesi s LU R 2,411,471
26, 2032.....omiriieirieieenn s | e 1,381,569 | oovvrvreiieeriieceiieerienes 468,232 | .ooooreeierrei s LU R 1,849,801
27, 2033..ccoieeerieenieees e | e TBTATO | oo 428,933 | oo LU R 1,216,403
28, 2034 | e 356,630 | ovvvrerieieeriseee s 340,188 | oovvorererrcrieennieseseeni i LU RN 696,818
29, 2035.....oomiriiririereieses s | e s 140,025 | ..oooveverericeeineeerireiies 251,843 | oo LU R 391,468
30, 2036....cvereriiieirieeieeen e | s 18,727 | oot 155,303 | cooorrrrereririerniiessisesesi s (U RN 174,030
31, 2037 ANd LAtET....ccovercrreessenrincriiens | s ssssse e 0 | s 51,768 | ..vvveririsscinessnri e 0 | s 51,768
32. Total (Lines 110 31)...ccccvvvrerrrrirennns
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ASSET VALUATION RESERVE

0€

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

1. Reserve as 0f DECEMDET 31, PHIOT YEAT..........cvuurermrrireiireieseesieeieesiesss s sst sttt nssnesens | sesesssssssnesssnns 198,770,658 | .....cvvorverrrrircrirncnens 11,253 | v 198,781,910 | ..oocvverrircrirnens 4,064,736 | ..ovvreerreriins 25,866,682 | .....ooorririiinenn 29,931,417 | v 228,713,327

2. Realized capital gains/(losses) net of taxes - GENEIal ACCOUNL.........ccrurirririerreeireitneireieessetseeee sttt ssessesssssssssensens | fessssssesssssassasenns (14,358,402) | ...cooveueererreeneireieererineieena (01 (14,358,402) | ....vvvvrrrereiririencinns 11,308 | oo (3,257,459) | ..o (3,246,151) | ..vovveeererreceene (17,604,553)

3. Realized capital gains/(10sses) Net of taXes - SEPAratE ACCOUNES.........ovururrerrerureirrrirreeesisssessesssesssssssssessesssssssesessesssssssssessanes | sessesssssssssnssesssssnsssessessnssess [0 [0 [0 [0 O [0 O (0 U 0

4. Unrealized capital gains/(losses) - net of deferred taxes - General ACCOUNL...........cccevicveiieeieeesiee e essssessssssesenes | evvevessssesessssssessssssessssesesss0. | veveverevesssiessssssiessnesessnesl0 | o0 | v (2,196,812) | ..covvervrrererricrnen (3,047,228) | ....cocvvvreericrnn (5,244,040) | ..o (5,244,040)

5. Unrealized capital gains/(losses) - net of deferred taxes - Separate ACCOUNLS...........cccveiverieieiiieiieiesieeississsesssssssesessssenss | sessssssiesiessssesessssessessesssns [0 T [0 TR [0 T [0 R 0 | oo 0 [ o 0

6. Capital gains credited/(losses charged) to contract benefits, pPaymeNnts OF FESEIVES...........ccrurirrirrirririreirereeeseseeeesninsiee | eeeeseesseeeesess e eesseseeneneees (0 (0 [0 [0 0 | oo 0 [ o 0

7. BASIC CONMIIDULION. .....ocveei sttt s s ns s b sntennns | sresssssssssessssnsns 55,180,355 | oo 4,837 | o 55,185,192 | 1o [ P 128,538 | .o 128,538 | oo 55,313,730

8. Accumulated balances (Lines 1 through 5, MINUS 8 PIUS 7).........ccuumrrerremmrmimeeimiriereiensiesssessiessseesssssssessssessessssessssssessnes | cesesesssnesssscsenns 239,592,611 | oovoovverrerieriins 16,090 | oo 239,608,700 | .....oeveerrrirrrirnns 1,879,232 | v 19,690,532 | ..ooovverrriciiin 21,569,764 | ......vvvrreri 261,178,464

0. MAXIMUM FESEIVE. .....vcvevuvirerisseesssersseeesseessseesss s ess s8Rt ennte | eeessenss st enen 288,421,665 | .....ovvvrercrrieciins 14,885 | ..o 288,436,550 | ...oooerererrieriis 2,332,874 | oo 26,782,645 | ..o 29,115,519 | .ovvvvrrriciis 317,552,069
10, RESEIVE ODJECHVE. ... vveueesreeseiseees ettt es et ensnns | nessssssssssssnnees 202,725,954 | oo 11,163 | oo 202,737,117 | oo 2,332,874 | .o 26,557,703 | ..o 28,890,577 | ..oveivreeririens 231,627,694
11, 20% OF (LINE 10 MINUS LINE 8)...vv.veevvreeveeerreeseseeessssseseesesssesssessesssssssessesssssssessesssssseesesesssssessesssesssessesssesssesesssssssesesssssies | soeessssscsseesssssees (7,373,331) | coooccerressscrerssssssernes [CE5)] (7,378,317) | oot 90,728 | covvvverererrrese 1,373,434 | oo, 1,464,163 | covvoveccrerrree (5,910,154)
12. Balance before transfers (LINES 8 + 11).......c.iuiririieriiees sttt esssseenes | eeessesssnesssseneen 232,219,279 | oo 15,104 | oo 232,234,384 | ..o 1,969,960 | ...vooevrirrrirnens 21,063,966 | ...oooovvrirrriinenn 23,033,927 | .ovverrreri 255,268,310
13, THANSTEES .. oottt bbb b s st bbb bbbt R bbbt bbb b bt s bt st st | nebstesetentes st en s s ten 220 | oo (220) | wvvrreierereeee e 0 | e 0 | oo 0 | oo 0
T4, VOIUNTAIY CONEIIDULION. ... ettt nts | ebsebesessee s nnt e s et en et ees [0 [0 [0 [0 [0 O L1 R 0
15, Adjustment down to MaXIMUM/UD 0 ZET0.........cccueiiriieiiceiece ettt bbb bbb bbb s s esessnaets | sbessssssessssesessssnsessssnserensnsens 0 | oot 0 | oo 0 | oo 0 | oo 0 [ oo 0 | e 0
16. Reserve as of December 31, current year (LiNes 12 + 13 + 14 + 15).......cciiiriiiniriinsis s sssssesssssssssssssssnssssssssenes | seessessssssssssees 232,219,499 | oo 14,884 | ..o, 232,234,384 | ..., 1,969,960 | ...covvrrnirrennnens 21,063,966 | ...cooovrrriiiienens 23,033,927 | ..o 255,268,310
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Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

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. 4x7) Factor (Cols. 4x9)
LONG-TERM BONDS
1 EXEMPL ODGAHONS. ......cvvvrviceiiis st sss s esstsnnes | onerisessiens 349,907,651 | ...ccveeeee XXX e XXX s s 349,907,651 | ....ovevvvneens 0.0000 | cooouvermrerecererireerenens (O 0.0000 | ooouvermrrrerereerieeeeens (0 O 0.0000 | oooovermerereercrereciiens 0
2 1 HIGRESE QUAIILY.......ceoeee et | ceeesenaees 33,864,815,550 | ...ooooeee XXXt [ XXX | e 33,864,815,550 | .....ccovunnn 0.0004 | ....cccvvvrnne 13,545,926 | ......cccoe..n 0.0023 | ..ovovirinnne 77,889,076 | ..covvvvrenennd 0.0030 | ..cooovrrrnne 101,594,447
3 2 [HIGN QUAIIEY. cocvveeiecrec st | e 10,066,141,867 |.......e.. XXX | crrrrerree XK i | v 10,066,141,867 | ......coccouunee 0.0019 | .o 19,125,670 | ..covovevrrrncns 0.0058 |...ccovrevrernn 58,383,623 | ....cccvevernen 0.0090 |..ooovrnrrrrnes 90,595,277
4 3 [ METIUM QUAIIY.....oceeereeceeeieei sttt esssnes | reeresessiens 514,520,233 | ...ooooeeee XXX e XXX s i 514,520,233 | ....coocvvens 0.0093 | ..oovvvrvrirenens 4,785,038 | ....cooverernee 0.0230 | ..oovvvrrecrenns 11,833,965 | ...ovvvvrnenne 0.0340 | ..cooovrrrrernee 17,493,688
5 4 LOW QUAIIEY....cvorvercireeieceseriescs sttt esss s sssessssensens. | cesneesssssesans 262,812,000 | ..oveeeere XXX [ errrnenee XXX s i 262,812,000 | .....coocvvvnnent (004 X 5,597,896 | ...coovvrrrenn. 0.0530 | .oovvrrrerrers 13,929,036 |...cccoorerrrern0.0750 | oo 19,710,900
6 B | LOWEE QUAIEY....cveeecereriiceeciiceisi ittt | eeriieesiens 121,564,386 |.....ocoee. XXX oo [ corrrrenee KKK | e 121,564,386 | ....c.coocvernee 0.0432 | ..ovvvevrinens 5,251,581 | ..oovvricrenne 0.1100 | .oovvvrevrers 13,372,082 | ...oveveerrenr0.1700 | oo, 20,665,946
7 6 In or near default J [ 1,487,755 | oot XXX e e e XXX [ e 1,487,755 | ...coviieeeree0.0000 | o0 | viiiire0.2000 | oo 297,551 297,551
8 Total unrated multi-class securities acquired by CONVEISION............ccceuieviiveereieeeirieiens | evererisisessseesesesaesnnans 0 oo XXX L e XXX s (O RN, 0.0, SO [OyRTRRRRORRRRRROOR | Il DRORORORDD 0. 0. SO [OOOrUrOO o RO RRRoO 0.
9 Total bonds (sum of Lines 1 through 8) (Page 2, Line 1, Net admitted asset). .45181,249,442 |.. 45,181,249,442 |... ...175,705,333 |.
PREFERRED STOCKS
10 1 HIGRESE QUAIIEY......oo vttt nssses s | sereseness 6,315,051,255 |............ ). 9,9, RO PR )99, TN N 6,315,051,255 | ...cccvvvvernees 0.0004 |..ocovrvvrinene 2,526,021 | ..oovvverernn (0[07 14,524,618 | ..ovovvvnenn. 0.0030 | ..oovvernrrrrnn 18,945,154
11 2 [HIGN QUAIIEY. o cvveeeeerceerecee ettt | sereeeienes 1,545,798,964 | ............ ). 9.0, G PR ) 9.9, SIS (R 1,545,798,964 | ......ccovvvene. 0.0019 | .o 2,937,018 | .o 0.0058 |...ovvorrrernens 8,965,634 | .....ccooverenn. 0.0090 |..coovvorrrerne 13,912,191
12 3 MEAIUM QUANIEY...... et setennens | orstesseseenens 150,420,457 |............ XXX
13 4 LOW QUAIIEY....veveeeciiiiciieeerisesienes et eessenssssss s esnessesssenssesssenssnennss | seseenssssensssesssnessnessnens | coneeeenenes XXX
14 5 Lower quality... XXX
15 6 In or near default XXX
16 Affiliated life With AVR...........reiic e esss s esssssssessses | sostsssssssnsssssesssssesssens 0 |, XXX
17 Total preferred stocks (sum of Lines 10 through 16)
(Page 2, Ling 2.1, Net admitted @SSEL)........ccoiiiveiiiriiieiieiiieie ettt sesiesienens | crsnaenenaans 8,011,270,677 |............ XXX
SHORT-TERM BONDS
18 EXEMPL ODNGALIONS........couiiiiiii st | b (V10 PR XXX
19 1 HIGNESE QUAIIY......ceoeeeee e
20 2 HIGN QUAIIY......oooii s
21 3 MEAIUM QUAIILY. ...ttt
22 4 LOW QUAIIY. ...ttt
23 5 Lower quality
24 6 In or near default
25 Total short-term bonds (SUm of Lines 18 thrld 24)..........ccccevueiieeerirerenieeresreserisrensensnens | conresnenrenennennd0,738,333 | viienans XXX




Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)
ASSET VALUATION RESERVE (continued)
Basic Contribution, Reserve Objective and Maximum Reserve Calculations
Default Component

(43

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. 4x7) Factor (Cols. 4x9)
DERIVATIVE INSTRUMENTS
26 EXChaNGE-ATAGEM. ..ottt | ettt sttt (V] I ) .9 GRS P ). 0.9, NS IR (V1 I 0.0004 | ...oooeeerereeeene (V1 S 0.0023 | ..o (V18 S 0.0030
27 1 HIGNESE QUAIIY......cvueeeeecci ettt ntess e ssensenins | stssssessessessnessessessenseesnnl | coneeenenns ). 9.9, GRS IO ). 9.9, NS IR 0 00,0004 | oo (V1 IS 0.0023 | ..o (V1 S 0.0030
28 2 HIGO QUAIIEY...c..ovecece ettt sessentns | sinsssesensessnesenessnssnenne | coneesnenns ). 9.9, GRS I ). 9,9, NS IR 0 00019 | e (V1 0.0058 | ..o (V18 T 0.0090
29 3 MEAIUM QUAIILY. ...ttt sesensessnenns | nsesenesssninssnenensessnennens 0 | oeveesnnes )99, IS I ). 9.9, NN IR 0 20,0093 | oo (V1 0.0230 | oo (V10 0.0340
30 4 LOW QUAIIY. ..cv.eeicireii et ssessnensensens | sinssnesensessnssnenessnnsnnnel | coneeeninns ). 9.9, IS IO ).9,%, IR IOORN 0 200213 [ (V1 0.0530
31 5 LOWET QUAIIEY.......vveeviiieeeicte et sse st sessssessnsns | evsssesessssnsessssssesessnsessnsQ | evvesesinns .9, I U XXX ooveven | e 0 [ iierereeennd0.0432 | o0 | 0.1100
32 6 IN OF NEAM AEAUIL..........oveecice et enssessenssssessenssnens | ssssssssssssssnssnsensensanssess0 | oresnesanes 0.0, SO [ D, T N 0
33 Total derivative iNSITUMENTS. ..o sesesseesesssseenens | sessnsesssessesssssssesssnsensessd | connenninnns 0.9, S [ D0 S R 0 e DS T V) XXX
34 TOTAL (LineS 9 + 17 + 25 + 33).... it ssssenssssssssenss | sessesssnes 53,223,258,452 |............ 0,0 ST (- P00 ST [ 53,223,258,452 |........... P, 0 ST 55,180,355 |...cccocuu. XXX oo
In good standing:
35 Farm MOMGAgES. ......cvuiveiieiciieie ettt
36 Residential mortgages-insured or guaranteed
37 Residential mortgages-all Other...........cvieeinieeseie s
38 Commercial mortgages-insured or guaranteed... v [0 [0 [ XXX e
39 Commercial mortgages-all other. JRUE [SSURTSTORORSUSPIRRURURORORUN | B IUUUOUURIURRRUROROROROINt | B DTSRRI D0 GO TR 0
40 In good standing with restructured tIMS...........ceiririreee s | e (01 (1 [ XXX oo | e 0
Overdue, not in process:
41 Farm MOMQageS. ..ot ssssnsenees | seenensssessennesssennensennnes0 | cneennennenennnenens0 | e 9,0, SO RN 0
42 Residential mortgages-insured or guaranteed SO FSUSUTRUUSRRSOUSRSRURIRU | I IUUURRUSORRPRRPORIRIPON B DUVPRRRORON XXX ovvivenn | e 0
43 Residential Mortgages-all Other...........cccieiciiieiceeeese et sesens | evsesiessstes s sesse e 0 [ oeeveerieieieenen0 |, XXX e | e 0
44 Commercial mortgages-insured or QUArANTEEM............c.eureiiueiereiiesieeeesesresieseses | cerensessssssseses e sssenes 0 [oeveveienieieieennn0 |, XXX virvenn | e 0
45 Commercial MOrGages-all OthEr..........c.iueieiiiieieiese et sstens | stesessssessesessssessesessnee (01 SOSRURURRRRRONN |  ETSR 9.0, O IR 0
In process of foreclosure:
46 Farm MOMQageS......ccveviereieeeeree et be s sssssesensssessnns | sensesessssssssssesesssssessnns0. | eeveresreressssessssneerQ | coviierenns XXX | e 0
47 Residential mortgages-insured or qUaranteed............ccvuureerninercrernenerereernsserenenes | eernenersenssssssenseniseen0 | revcnrineveienineneenn0 [ 99,9, NN IR 0
48 Residential Mortgages-all Ot ..ot sesees | rereeessssessessssssessessenns (0] SRR | ) ISR D0 GO U 0
49 Commercial mortgages-insSured OF QUATANTEEA. ...........owrurrieererrureeeerreeesereseseesesssssesens | censessessssessnsssssesssssnsenn [0 SO | N ISP D9 GO U 0
50 Commercial MOrtgages-all Other............ocururiereie et eseesenss | rnsssesesssssssssesssssnssnesees (O SN | [ I 0.0, SO [N 0
Total Schedule B mortgages (sum of Lines 35 through 50)
51 (Page 2, Line 3, Net admitted asset)...
52 Schedule DA mortgages
53 Total mortgage loans on real estate (LINES 51 + 52).......viieeiiniierieisisrerisesssseessesssessenes | osesssessesssssnees 3,721,125 | oo (L 20,9, SO T 3,721,125 |........... 0.0 S 4,837 | D00 O 11,163 | .o S O 14,885

(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.




Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

ASSET VALUATION RESERVE

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

€€

1 2 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 7 8 9 10
NAIC Book/Adjusted Reclassify AVR Reserve
Line | Desig- Carrying Related Party Calculations Amount Amount
Number | nation Description Value Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x7) Factor (Cols. 4x9)
COMMON STOCK

1 Unaffiliated public.... 19,019,189 |..ooovvrece XXX s e XXX i | e 19,019,189 | ..ocvvvcrrnne 0.0000 [(C) B 0.1134 2,156,776 2,156,776

2 UNGffiliIated PrIVALE. ......o.veeieeiereie ettt | eebtesssensseneeas 1,100,610 | oo XXX [ e XK | i 1,100,610 | ..ocoeveeeeeei0.0000 | o0 | 01600 | i, 176,098 176,098

3 Federal Home Loan Bank....

4 Affiliated life with AVR

Affiliated Investment Subsidiary:

5 Fixed income exempt 0bliGatioNS..........cccveveiiieiriiciceces e | evvsesssssresesssessnsneena | e

6 Fixed income highest QUALILY............ccoeivereicieieicee e essssnsessenns | eoversnsensessssenessesssenses0 | coveensesiesssesessssenns

7 Fixed income high QUAlILY..........ccoeueiriiiierierccreeceeseeesseeeiseieeenseinnenns | eeeneensseenennenssennenenens0. | oo

8 Fixed income medium QUAlILY............ccceeveiieriiieceics e snsvesessssessnens | eveseresssssssssssressssnsensQ | evnieerisesens e

9 Fixed iNCOME 1OW QUAIILY..........corvireiciiieieicieie ettt sesssssssesssssnies | eovsssnsessessssessessessssenees0 | coverssiesiessssesessssenns

10 Fixed iNCOME [OWET QUAIIEY........cveeererrieirieeieree et ssesssssssenssenns | seressesessensesssssneenesnnsesQ | eereererneseeneensseseenees

1 Fixed income in or near defaull..............cocuriirciriiniiccneeeeieeesiseesenesssines | enineiseesesesnsssensessnnene | e

12 Unaffiliated common StOCK PUDIIC...........cvururirrieriirriciscinereieeiecseseesesseseessssesssseseisenns | sesnnensssesssssnsssesssnessensQ | veveeesnseneesesssenseneens

13 Unaffiliated common StOCK Private...........c.cevicveiiiireeiccsceeeee s esiseies | evssieresssesessnssesessenensQ | cvvveeisseesieennns

14 Mortgage loans

15 REAIBSIALE. ..ot

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).........cccoviverierirrersreriiseensiereersceseesessensssnesssnsens | evenrenieneerened 1,998,681 | oo | veieiiieieieciennnn0 | i 71,598,681 | vt XXX | v [ .0 N [ 2,332,874
REAL ESTATE

19 Home office property (General ACCOUNt ONIY).......c.ccvvvererieieireenieiennenesessenensssnens | veennrenneeni200,35960,116 | vvvviieviiieiieinnen0 |0 | i000.267,356,116 |00 0.0000 | coecicvieicvcieiennnd0 [ viiee0.0750 | e 20,051,709

20 INVESEMENE PrOPEIIES. ..ot sssessesssssssssenns | snsessesssssssssssssessnssnsesssd) | eevsniessessnenseseeiensens0. | eeveeissieieissieeensd0 | ceeveeieeisiseissieeenn0 | ciiee000.0000 | o0 00,0750 | e

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

22 Total real estate (sum of Lines 19 through 21)......cccceiisiierieiessissieisssensersssnssnsessessensns | seernneeneeeni200,890,116 | ovvvviericiinisriniieined [ | 000000 267,356,116 | oo XXX | cvreienisrieicssienienennd it XXX i | e, 20,051,709

OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF BONDS

23 Exempt obligations..

24 1 Highest quality

25 2 HIGR QUAIIY.... e

26 3 Medium quality.

27 4 Low quality

28 5 Lower quality

29 6 In or near default .

30 Total with bond characteristics (sum of Lines 23 through 29)........ccccvuiereiinieininssierisnns | corsessrsresessssassesssssnead 0 .0, O IR 0.9, ORI IFTUUORRRRRRRRN | I ISTURORO 0, ¢ GRS IPTOOORRRRRRRRORRORION | I FUTOPRRION 0,0 N [OOSR | I YRR D O LR 0




Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

ASSET VALUATION RESERVE (continued)

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

ve

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 HIGhESt QUAIILY..........cvuivieiiciecece st
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
38 Total with preferred stock characteristics (sum of Lines 31 through 37).......cocovvnincnninnes | e 321,345,389 [ XXX i | s XXX | v 321,345,389 | ..o 0.0, S I 128,538 |........... 0.9, S 739,094 |.......... XXX ....964,036
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF MORTGAGE LOANS
In Good Standing:
39 FarmM MOMGAGES. . .vuevevviieieiiie et en
40 Residential mortgages-insured or guaranteed
41 Residential mortgages-all other...................
42 Commercial mortgages-insured or guaranteed
43 Commercial mortgages-all other.
44 In good standing with restructured terms
Overdue, Not in Process:
45 FarmM MOMGAGES. ... cvieieeiciiie ettt sttt es
46 Residential mortgages-insured or qUaranteed...........o.eueevereeiniieiiereeese e
47 Residential mortgages-all other
48 Commercial mortgages-insured or guaranteed
49 Commercial mortgages-all Other............cccueueiiieiieceiee e
In Process of foreclosure:
50 Farm MOMGAGES. ... . cveeereieiriierereeseie et setessesssessessessssssenseenes | seressesessensesssssnennesnnnes0 | eereeresneeensenssesnsenees (] )40 G-
51 Residential mortgages-insured or qUaranteed............c.oeeureecuneenerncenienenesseenennees | eerernernesennennessnsennesneees0 | coreereeeseeneneeenennens (1] I XXX.oveee.
52 Residential mortgages-all Other ... | veneenenessseneneienen0. | e (01N I XXX
53 Commercial mortgages-insured or QUArANTEEM............ccevevcurerieieiseieieseieseesesnenes | cevesiessessssesessesssssiesnsQ | vevnsesesisesesiesinnns (0] XXX
54 Commercial mortgages-all other. v L0 | [\ . XXX
55 Total with mortgage loan characteristics (sum of Lines 39 through 54)........cccocceiiiieiiisiies | covsrreerierierssssienssesnead [0 0 | XXX




GE

Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

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 UNGFfIBLEA PUDIIC.......vvvveveereceircieiiiesi sttt esss s ssstsnees | soesssessssssssesnesesssens 0 [ ) 9.0, TN IR )99 SRS I (V0 I 0.0000 | cooooevercercrnreeeeeeens [(C) Jm (0200 N 0 | (d)eeeeenee 0.0000 | cooovvverererireerienens
57 UNaffiliAted PHIVALE. ........evveeeiirerieirireceir st enstenes | seresseesis et enens [V O )99, CHTRIOR PR )99 SOOI I (U IO 0.0000 | c.oocveeerrerrierireerennd0 | i) 0.1600 | oo (V1 0.1600 | covvovvverrrierriciriennns
58 Affiliated life With AVR........c..virncreres s ssssessssesnes | sevsssessssssessssssesssseness [V O )99, TR PR )99 SRS I (U 0.0000 | c.ooovveercrrnrrererireerennc0 | o) 0.0000 | covoomererrerrerirereiienens (V1 0.0000 | ovoomererreirerircereennns
59 Affiliated certain other (see SVO Purposes and Procedures manual).............oceeeenrrrrns | ceereernernrnsinsiessnnennenns (0] IS ) 0.0, G IR ). S (01 0.0000 | oooveveirrrrrrereinneend e 0.1300 | oo {1 0.1300 | coveeeeeeeeeee
60 Affiliated Other = @ll OB ........vveieceereerere sttt snsseenses | sssssssssssnsasssssessassasenns (L D00, SO D O IR (U 0.0000 [ .oiorrnrrmnrennenneene i 0.1600 | covvriirseeeereesnens (L 0.1600 | covvevrirserneeneens
61 Total with common stock characteristics (sum of Lines 56 through 60)...........cccoeernrnrnnes | corermiinissessessesseesseseens (O] . D0,0, SO I D8 T IO 0 [ XXX | e v, XXX eoveveeies | et 0 | XXX eeeveeee | e
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF REAL ESTATE
62 Home office property (general aCCOUNt ONIY).........cvvuivriiiiriieieiieieieieiesse e sessssesens | ervessssessessessssessesssenees (01 RN (01 [0 (01 0.0000 | .oovereerrereresrieeennd [ 0.0750 | covvvrererreereienine {1 0.0750 | oo
63 INVESEMENE PrOPEIHIES. .. ...cveivieciciiee ettt tenses | ebsessssessessssantes et senes (01 N (01 [0 (01 0.0000 | .ooverevrerererrieeeend e 0.0750 | covoveereereeeeienine {1 0.0750 | ovvvreererreeie
64 Properties acquired in satisfaction of debt.............cccceviciiiciiccccee e | e {0 [ 0 | o [0 P 0.0000 | ..ooovervreeeirceieereneenn0 | il 0.1100 | covoverieiiccecee, (L 0.1100 | covovvvieicceceie
65 Total with real estate characteristics (Lines 62 through 64)...........cccoiieeiieiiiiiieiiieiiens | cevreisiisersssiesssisesanas {0 {0 0 ] o 0 ], 0.0, SN [OTURRRRRRORON | I ISP XXX oo | e (U XXX oriveees | e
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
66 Guaranteed federal low income housing taX Credit...........cvrrerererienrerriieiernseseessessessees | ceereenesesensessssessnseneenn 0
67 Non-guaranteed federal low income housing tax Credit.............ocviveieicveieiiecieieeeeens | e 0
68 State low income housing taX Credit...........ceiviieieiiieiecese e sessiens | erverssesse s ssssssessssnea 0
69 All other low income housing taXx CrEAIL...........ccveuiuerreierisieese e esssenrenes | erersssessessessssassesssanead 0
70 Total low income housing tax credit (Lines 66 through 69)............cccccccieeiieiiiiieiiieieiens | e 0
ALL OTHER INVESTMENTS

71 Other invested assets - SChedUIE BA.............cernnrre e ssessnes | ereessesessnsens 44,360,773 |..cccovenene ) 0.0 GO (0] I 44,360,773 | .ovvreeen 0.0000 | oooveveerrrrrereeneend e 0.1300 | oo 5,766,900 | .....cooorenend 0.1300 | oo 5,766,900
72 Other short-term invested assets - SChedule DA.............ccvrcrrereneseseniens | e senesenesenens (1 I D0, SR [ 0 [ e 0 [ i 0.0000 | ..oocvovrncrrcnrncnineenn0 [ 0.1300 | oo [V 0.1300 | oo
73 Total all other (SUM Of LINES 71 + 72)......cccuivuiiierinisneeississssssssessssenessessssnssesssssnsssssssssssns | _sessesssssesans 44,360,773 ... XXX oorenen | ceveseressnnnssennes! 0 [ e 44,360,773 |.......... D O.9, SO [OOSR | I FOTTRN P00, S [ 5,766,900 |........... )0, S [P 5,766,900
74 Total other invested assets - Schedule BA & DA

(Sum of Lines 30, 38, 55, 61, 65, 70 @Nd 73).......ccorerermmmnererninmnnnessnssssesessesssensssesssssnssns | sesesssesens 365,706,162 | .....coovvencrrneriennens [V 0 | s 365,706,162 | ........... XXX oornerene | cevvnerinnnnennnnn 128,538 | i, D 9.9, ST [ 6,505,995 |........... ), 9.9, S [P 6,730,937

(@)
(b)
(c)
(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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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 Asset(s) of Asset Asset Contribution Obijective Reserve

NONE
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying valug, DECEMDET 31 O PHIOM YEAI.......c..cviuiuiiieieciiisiie ettt ettt bbb bbb bbb bbb sttt s bbb s et 284,865,150

2. Increase (decrease) by adjustment:

2.1 Totals, Part 1, Column 11... (11,300,063)

2.2 Totals, Part 3, Column 8 (4,847)
3. Cost of acquired (Totals, Part 2, Column 6, net of encumbrances (Column 7) and net of additions and permanent improvements (Column 9))..........ccoeuvevevererrirnens 0
4. Cost of additions and permanent improvements:

4.1 Totals, Part 1, COIUMN T4 ... 3,801,865

4.2 Totals, Part 3, COIMN 10........iiiiiiiiiriiiriieiei bbb 0
5. Total profit (10SS) 0N SAlES, PArt 3, COIUMN 5. ...ttt s s8R s bbbt s bbbt (1,906,011)
6. Increase (decrease) by foreign exchange adjustment:

8.1 TotalS, PArt 1, COIUMN 2. 10,228,424

8.2 Totals, PArt 3, COIUMN 9. 874,692
7. Amounts received on sales, Part 3, Column 12 and Part 1, COIUMN 13...........c.iiiiiie bbb 19,094,207
8. Book/adjusted carrying value at @Nd Of CUMTENE PEIOU. ..........cuiuiiiiciciicte ettt e b bbbt bbb st b bRt b s bbb bt nn s b e 267,465,003
9. Total VAIUBLON IIOWANCE..........cvueiiieriiiiiirir s8R 0
10. Subtotal (Lines 8 plus 9) 267,465,003
11. Total nonadmitted @MOUNES..........ccccvviiiiii s 108,887
12. Statement value, current period (Page 2, real estate lines, Net Admitted ASSES COIUMN)........cc.cvucvieiieeiieiicicee ettt ettt s b saes 267,356,116

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest of mortgages owned, December 31 Of PriOT YEAN.........c.ccvirieieiirieee e 8,758,740
2. Amount loaned during year:

2.1 Actual cost at ime Of ACQUISIEIONS..........cceireiiiiieiieicieie ettt 2,054,314

2.2 Additional investment made after ACQUISIEIONS...........ccoveieieiiiieieeese sttt 0 2,054,314
3. Accrual of discount and mortgage interest points and COMMITMENE FEES........c.vuiiiiriiiriiee bbb ses 0
4. INCrease (AECrEaSE) DY AUJUSIMENL. ........c.iuiieiteicicte ettt s bR s 8 ees s s bbb bbbttt 0
5. TOal PrOfit (I0SS) ON SAIE........cveiieiiieiieieieisise ettt st b et s a8 s et R s8R R R AR R s bR bRttt 0
6. Amounts paid on acCOUNt OF iN fUIl AUIING i YEAI.......c..cuiieiieieiei et bbb bRttt 1,072,950
7. AMOIZALON OF PIBMIUM.......cviiiiitiiicteicce ettt et a bbb bbb st bt e b s st et s e bbb st et s e b s s b bR b b s et bR b b s bbb s b b s b bt s et bbb s s b et s et b asa et s en st s e aas 0
8. Increase (decrease) by foreign EXChaNGE AQJUSIMENL...........viuiiiriiieie ettt s sttt 380,579
9. Book value/recorded investment excluding accrued interest on mortgages owned at end of current period 10,120,683
10.  Total valuation @lIOWANCE............c..viiiiii s 0
11, SUDLOLAI (LINES 9 PIUS 10).....ueucvreieireiireteiietete ettt s et b e e s bbb s bbb s s b bbb s e st bbb st et s e b s st b e st b e st bR b s s e A a b e st b et et s e st bbb s st s st bnnebnas 10,120,683
12, Total NONAAMILIEA BMOUNTS........couuiiiiiiiici bbb 6,399,557
13. Statement value of mortgages owned at end of current period (Page 2, mortgage lines, Net Admitted ASSEtS COIUMN).........ceveviveierievieeee e 3,721,126

SCHEDULE BA - VERIFICATION BETWEEN YEARS
Long-Term Invested Assets

1. Book/adjusted carrying value of long-term invested assets owned, December 31 O PriOr Y& ... 357,695,330
2. Cost of acquisitions during year:

2.1 Actual cost at ime Of CQUISITIONS..........c..cviiiiii bbb 0

2.2 Additional investment made after CQUISIIONS..............cccuuiiiiiiiii s 21,147,500 21,147,500
3. ACCIUAL OF BISCOUNL........ooiriiiii bbb 92,438
4. INCrease (AECrEaSE) DY AUJUSIMENL. ........c. ittt st b8 s st h bRttt (4,688,044)
5. TOAl PrOfit (I0SS) ON SAIE........cveiieiiieiieieicisiie ettt sttt b et s a8 s e bR s e R bR ARt R bRt 0
6. Amounts paid on acCOUNt OF iN fUIl AUIING i YEAI..........cuiueiieieieiie e bbbt s st s ettt 7,000,000
7. Amortization of premium... 541,063
8. Increase (decrease) by foreign exchange adjustment...... 0
9. Book/adjusted carrying value of long-term invested assets at end of CUITENE PEHIOM............ccoiiueiiiciciice et bnes 366,706,162
10, TOtAl VAIUBHON GIOWANCE. ........oouieiieicicicii bbb 0
11, SUDLOLAI (LINES 9 PIUS 10).....ueucvveieireiireteiete ettt ettt b e bbb b b s et bbb s s b bbb bbb bbb s st et s e b s st b e s b b se b bR b s s A a b st b et et s e st bbb s st s s et bnnetnas 366,706,162
12, Total NONAAMILIEA BMOUNTS........couuiieiiiii bbb 1,000,000
13.  Statement value of long-term invested assets at end of current period (Page 2, Line 7, COIUMN 3)........cuvveiercveeesieieiesiresee sttt e s sses s snsnes 365,706,162

37



Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States......ccoovvvrvrinne | verrernrirrirnies 349,907,652 |...cccovrrrerrennn. 355,579,834 |...cooovvrrerinnn. 345,292,798 |...coovvrrrrereen. 430,400,000
Governments 2. €aANAGA.....ceeeeerieeis [ e (0 (O U (0 O 0
(Including all obligations guaranteed 3. Other Countries.......ccccovueer. [ ererrrernnnn. 11,137,727,025 |................ 11,939,509,512 ....11,171,594,621 11,056,120,491
by governments) 4. Totals...ooniiniirnniiniieies [ 11,487,634,677 | ..coovvvnnnne. 12,295,089,346 ...11,516,887,419 11,486,520,491
5. United States......cocvverrrvens | covernrrneeneirrininns 11,318,896 | ..ooovvverrrrinenne 11,186,113 11,338,114 11,400,000
States, Territories and Possessions 6. Canada.........cccoervrunererrnrns | e 247,137,649 |.... 271,772,163 |.... .247,003,300 |... ..246,778,720
(Direct and guaranteed) 7. Other Countries......ccccoeees | eovvvereerirreieran, 97,180,092 |....cooceeriennn 96,438,988 97,107,500 97,604,000
8. TOtalS...couoiieiereiisiiississinnes [ 355,636,637 | ..oovrvriinenines 379,397,264 355,448,914 355,782,720
Political Subdivisions of States, 9. United States.. ..42,140,029 |.... ..44,614,039 |....
Territories and Possessions 10, CaNada.....c.ooveeerecieienns [ e (01 OO 0
(Direct and guaranteed) 11. Other COUNtHES. .....overerienee | cormerrisiensissiisiesee s 0 | 0
12. Totals...... ...42,140,029 | ... ...44,614,039 |.... 41,924,213 |... 42,739,000
Special Revenue and Special Assessment 13. United States........coevvvveres [ ceverrerrireienans 278,308,802 |......cccevernee 268,461,448 278,071,514 281,825,415
Obligations and all Non-guaranteed Obligations 14, Canada........ccccoeevieeiveeies | e 0 [ 0
of Agencies and Authorities of Governments 15. Other CoUuNtriEs.........ccovevcr | eveeeeererern 427,749,026 | ......covuen.. 436,429,025 427,502,098 428,717,505
and their Political Subdivisions 16, TOtalS. ..o e 706,057,827 | ...covvvvirncnnnes 704,890,472 | ..coovvvrivriiinns 705,573,612 | ..vvevvrevrinnne 710,542,920
17. United States........coooovreveins e 670,621,436 | ....ccoovorrrrrnnnee 714,760,280 670,996,289 653,633,055
Public Utilities 18. Canada.......ccovverrerieinines [ e 9,979,736 | ..covvvverererirens 11,533,000 9,967,000 10,000,000
(Unaffiliated) 19. Other Countries......c.ccovrinne [ covisrisninnnens 3,731,705,095 [ ..o 3,863,364,256 |.....ccooenrienns 3,735,797,273 | ..o 3,736,277,409
20. TotalS....ooovirrererrrersnisni | erereersiesninens 4,412,306,267 |....coorvrrnnnns 4,589,657,535 4,416,760,562 4,399,910,464
Industrial and Miscellaneous and 21. United States........ccococeeeveees [ eveerrne, 8,141,067,360 |......c.cc......... 8,001,540,301 |..ccovvvrvnee. 8,163,423,047 |..ccevvrcvernnn 8,023,842,911
Credit Tenant Loans 22, Canada......co.ovevnivnernerinnns | e 725,115,930 | ..covvvvrcricrnnee 720,036,794 | ....oovvorvriririnne 726,732,902 | ...coovvvrrrrnnn. 706,141,000
(Unaffiliated) 23. Other COUNtTiES.......ovvvrrienns | corirniiriiinns 19,311,290,715 [ .o 19,162,322,578 ....19,333,886,649 19,273,175,188
24, Totals. ..o | oo 28,177,474,006 |.....ccocconeee 27,883,899,673 ....28,224,042,598 28,003,159,099
Parent, Subsidiaries and Affiliates 25. Totals
26. Total Bonds... ...45,181,249,442 | ... ....45,897,548,329 |.... 45,260,637,319 44,998,654,694
PREFERRED STOCKS 27. United States.......covvveveiens | vevveneeneineineinns 17,370,211 | oo 16,783,460 17,270,530
Public Utilities 28. Canada
(Unaffiliated) 29. Other Countries.. [N {0 O [0 OO 0
30, TOtalS....oorererrersrereeseisnessesnes [ rresserenesnesnenenens 17,370,211 | 16,783,460 ..17,270,530
31 United States........c.covvvrrvees | corevrnierriinnns 1,052,590,840 |......covverrrennc 979,861,553 1,054,193,613
Banks, Trust and Insurance Companies 32, CaNada. ... | e 0 [ 0
(Unaffiliated) 33. Other Countries.......couuvenrres [ wermrersrirnnenand 6,441,966,825 ..o 6,397,719,285 | ..o 6,487,979,458
34, TotalS. ..o [ 7,494,557,666 |....cooovrennen. 7,377,580,838 |...oovovverrennn. 7,542,173,071
35. United States........c.ovvreveeres | overerieineieeseeeene 0
Industrial and Miscellaneous 36. CaNAda. ... | e 0
(Unaffiliated) 37. Other Countries.......c.cccoceeies [ eerveiiinninnns 499,342,800
38, TOtalS....ererererrsreeisisnessinens [ ereenrsnessessneaas 499,342,800
Parent, Subsidiaries and Affiliates 39, TOtAlS.....ceiveriririirereriniinens [ 0
40. Total Preferred Stocks...... | .................. 8,011,270,677
COMMON STOCKS 41, United States.......ccovvereernees | rerirririeieseiserseerinene [0 R 0
Public Utilities
(Unaffiliated)

Banks, Trust and Insurance Companies
(Unaffiliated)

18,173,561

18,173,561

18,173,561

18,173,561

Industrial and Miscellaneous
(Unaffiliated)

1,946,238

1,946,238

1,946,238

1,946,238

Parent, Subsidiaries and Affiliates 53, TotalS....ccoovriieiiceeriieiis | e, 51,478,882 |....cocoeevienn 51,478,882 |...ccovvverrrerna 37,305,390
54. Total Common Stocks....... | ..cccoevrrirernnen. 71,598,681 [...ovverercrnnan 71,598,681 64,874,525
55. Total StockS......ocomermrrensennes | cervvnereinienns 8,082,869,358 [....ccocovvnnnnn 7,922,049,289 8,123,660,926
56. Total Bonds and Stocks.... | ................ 53,264,118,800 |......ccouue. 53,819,597,619 |...ccovrvrnnes 53,384,298,245
Bonds and Stocks
1. Book/adjusted carrying value of bonds and stocks, prior year..............c.o....... 47,936,859,879 7. Amortization of Premium...........ccccveveeerieresieee s
2. Cost of bonds and stocks acquired, Column 7, Part 3............ccocevrrireinnineen. 6,218,452,722 8. Foreign exchange adjustment:
3. ACCrual Of AISCOUNL...........ovivieiececeeececeee ettt 20,391,866 8.1 Column 15, Part1......cccccovvvvvnnee 1,442,609,543
4. Increase (decrease) by adjustment: 8.2 Column 19, Part 2, Section 1....... 291,677,534
41 Columns12-14,Part1......ccccvviiirrrnnen. (22,317,245) 8.3 Column 16, Part 2, Section 2....... 979,259
4.2 Columns 15- 17, Part 2, Section 1.............. 0 8.4 Column 15, Part4.......ccccevva. 45,191,169
4.3 Column 15, Part 2, Section 2......... 10,568,741 9. Book/adjusted carrying value at end of current period.................
44 Columns 11-13, Part4..... (46,908) (11,795,412) 10. Total valuation allowance............cccccreureerrrerrerncnenns
5. Total gain (loss), Column 19, Part 4 51,041,498 11. Subtotal (Lines 9 plus 10)....
6. Deduct consideration for bonds and stocks disposed of, Column 7, Part 4..... 2,700,777,891 12. Total nonadmitted amounts.............c.cccoeerrierrnnes

13. Statement value of bonds and stocks, current year..
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30,511,365

1,780,457,505

53,264,118,801

0

53,264,118,801

0

T 53.264.118.801
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation 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 (a)
. U.S. Governments, Schedules D & DA  (Group 1)
1.1 Class Tueuveieeeeenrercrernrnenrssnseenesneienessssssnsensenesnesensenns | cerererienenssn 88,000,000 [ cooioiininnes 30,127,594 | ... 16,072,624 |............... 88,237,880 . O [ 349,907,652

1.2 Class2....
1.3 Class 3....
14 Class4....
1.5 ClASS B..voeiceieseete e
1.8 ClASS 6.ttt

17 TOAIS. .t

. All Other Governments, Schedules D & DA  (Group 2)
2.1 Class 1
2.2 Class 2
2.3 Class 3
24 Class4....
2.5 Class Bu..vveceeisicieieeee e
2.6 Class B.......ccevevrierireiiieisieee e

2.7 TOMAIS......cueieiiiieiiiceiei ettt nne

6€

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

3.7 TOtAIS. oo | e eneens s 4,929,284 | .coovviiinn 415421 | .o 76,576,457 |...cccocoue. 185,089,236 |.....ccoovvenee 88,626,238 |............. 355,636,636 | ..o 08 | 342,107,150 | ..o 0.9 | 48,676,950 |............ 306,959,686

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

B ClASS 1.t nnns | eristesies e 03,202,303 | ... 15,469,274

4.2 ClASS 2.ttt tenns | seseaesenseaes s tennntenas 0

4.3 ClASS 3inieiieieiieieiri ettt benns | nesebenestetee et 0

B4 ClaSS ..ot senns | eoiesesen e 0

4.5 ClaSS Bu.o.vuveiieveciiieiesetes et nenns | erieresene e 0
4.6 Class 6 .0
AT TOtAIS. .ot snseneesnesnssnsesnsenenns | eensrssrenserssssnersersnrensD | ernnereennssrdy 2025808 | rererrrarearaas 15,469,274 42,140,029

Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed, Schedules D & DA  (Group 5)
5.1 ClASS Tttt sttt ninns | srsesienenneaa 41,373,036 75,023,547 |...covveeen. 62,796,649 |............. 113,982,685 |............. 379,683,893 | ... 672,859,810
5.2 Class 2.... . 1,007,421
5.3 ClASS 3.
B4 ClaSS 4.ttt | seeeentent st (01 [ (1 0
5.5 Classb....
5.8 ClaSS B......couvurereiiieierieineiseneseieeniesiseenessssienensnissesenenennens | oo | a0 | e

............. 541,528,992 | ..o 14 [....649,973,196
..26,744,059 |. 446, . . ..33,198,018 |.. 01 |. . 00 |. ...9,105,000 |..

22,886,614
.24,093,018

0

............. 706,057,827 6 |............541,5628,992 4 ]............659,078,196

5.7 TOtIS....ociiiiir i | s 41,373,036 |...ccoennnee 76,030,967 |......ccoo.c... 89,540,708
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over% Year Over 53 Years Over 1?) Years Ove:r)r 20 T(?tal Columr71 6asa Total fror?l Column % fron? Col. 7 Tj)?al Tl:al
NAIC Designation 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 (a)
. Public Utilities (Unaffiliated), Schedules D & DA  (Group 6)

B.1 ClASS 1. eniesienenesnnns | Q) | onnn.89,532,749 | ............ 430,549,283 | ............ 116,191,277 | .........1,718,740,772 | .......... 2,351,014,080 |...coooovvvirvrcrnen 5.2 | 1,980,800,994 | ....ooovvirivriniicrns 5.0 | 609,222,070 |.......... 1,741,792,010
8.2 ClaSS 2....uvureeeeirriereiesesssiesstesssses s sssssssssssessssssssessenss. | svesssessesienss 1,229,657 | viiirinnnnn.25,931,798 | ...............41,576,278 |.............336,029,263 |..........1,656,529,190 |.......... 2,061,292,187 | ..covvvvrrrrerinrcrencd B | e, 1,872,828,016 | ...ovvrerrrrrerriernns AT | 421,101,404 |.......... 1,640,190,782
8.3 ClASS 3.
8.4 ClASS 4. s
6.5 Class5....
8.6 ClASS B.....veeeicic s

8.7 TOaIS......coiiiiiii s | s 1,220,007 | wiiiiiiiiinns 111,464,547 |............. 472,125,561 |............ 452,220,539 |.......... 3,375,269,962 | .......... 4,412,306,267 |....cocoviriiininiininas 9.8 .. 3,884,153,085 |......ccoccvviniiininan. 9.8 | 1,030,323,474 |.......... 3,381,982,793

Industrial & Miscellaneous (Unaffiliated),
Schedules D & DA (Group 7)

)4

7.1 ClaSS 1o sssssesessssensenens. | senneeennnn 300,082,389 | ..........1,327,070,024 | ..........1,732,396,373 | ..........2,542,932,849 | ........ 15,100,810,088 | ........ 21,063,291,722 | ..ccoovvvvrerren 466 | 17,406,177,394 | ...coovvvevvvenn 439 ..........3,930,825,984 | ... 17,132,465,738
7.2 ClaSS 2....covvvieeireeieieisisisnsssesissssssessssssesssssssssesssssssessssssensens. | oenennsenn 2,296,729 | ... 171,960,205 |.............678,565,931 | ..........1,531,009,311 | .......... 3,838,704,067 |.......... 6,244,536,244 | ......oovoviieeeeenn 138 | 5,566,422,169 | ........cccvverrine 140 ... 1,305,091,975 | .......... 4,939,444,269
7.3 ClasS ... sssssssssessnssssesessensesssenns | oeveesssssessnsssieseeensnsd [ everreenrnnnni 23,987,833 | o0 | 0 490,582,400 |............. 514,520,233 | ..coooevrereererere 11 | 501,354,230 |..cccoerveerivreeeena 1.3 | . 23,937,833 | .. 490,582,400
T ClaSS 4. seeses s ssssssssssssssssssssessssssssiens | ooveessssssesssssssessseesssd | oeveevereeesiessssesrenssnns0 | eierreennn262,812,000 | covovocvcvecereeeeeeeen0 | e (1N I 262,812,000 |...ccoeeeevireeenna0.8 | o 251,868,000 |....ccoevevreivrieeen08 | o0 262,812,000
7.5 ClaSS B..ovuvieevcreeieesie e ssessssssiesssssssessssessssssens | onsessssssiesissssiesseensnsQ [ eveeiennnnnnni 26,022,003 | coiivieivevieieieiennnn0 { enenn....38,893,824 | .. 56,648,559 |............. 121,564,386 |.....ccovvvereeeirnenn0.3 [ 122,060,079 |...coooovevviereirenennn0.3 [ i 121,564,386 | oo 0
T8 ClASS B.....ovveeveteee ettt | ernsensessst s st s stenea (1 I (01 I (01 I [V 1,487,755 | ..o, 1,487,755 |00 | i (1] I 0.0 |, [V 1,487,755
7.7 TO ISttt sttt nsensens | erneenaenns 384,379,118 |.......... 1,548,990,065 |.......... 2,673,774,303 | .......... 4,112,835,984 |........ 19,488,232,869 | ........ 28,208,212,340 |...ccooveviennn 624 | 23,847,881,872 | ..oovoriricrcnanad 60.1 |.......... 5,381,420,177 |........ 22,826,792,162
. Credit Tenant Loans, Schedules D & DA  (Group 8)
8.1 ClASS Tttt | ebetensen s enres et anee (0 [0 0
8.2 ClASS 2.ttt | ebstessene sttt (0 L0 0
8.3 ClASS 3.ttt | erstens sttt (0 [0 0
B4 ClASS 4.......cveeecveeteeeeee et sana | oeveriese s ene (0 I O (0 R 0
8.5 ClaSS 5.ttt nnenes | esereses et naens {1 R [0 T 0
8.8 ClASS B.....ooveecvcic ettt | oerentese st esssenea (1 I (01 P 0
8.7 TOMAIS. ...ttt nnenes | dereresessesesennteaennaens [ [0 P 0
Parent, Subsidiaries and Affiliates, Schedules D & DA  (Group 9)
9.1 ClASS Tttt sttt | ebntesse sttt (01 T 0 | e 0
0.2 ClASS 2.ttt sttt | erntenses ettt (01 0 | oo 0
9.3 ClASS 3.ttt | ebetens sttt (0 [0 0
9.4 ClASS 4.t tnn | ebetensene sttt (0 [0 0
9.5 ClaSS ...ttt nenes | esereses e nees 0 [ oo [0 TR 0
9.8 ClASS B.....ooveecvcetee ettt s e | oerenreseessisnesseennienee (1 I (01 P 0

9.7 TOtAIS. ...ttt snsnnenes | denereses et enenreren s {0 [0 P 0
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation 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 (a)
. Total Bonds Current Year
101 ClaSS oot | criessiesinns 864,743,682 | .......... 4,834,935,630 |.......... 3,511,492,527 |.......... 4,509,896,867 |........ 20,524,392,828 |........ 34,245,461,535 | ..oooovverriicinee 75.7 | ). 0.0, I PR ) .0, S I 13,401,707,792 | ........ 20,843,753,742

............. 243,296,387 | .............832,626,479 | ..........2,453,406,592 |..........6,511,390,022 | ........10,066,141,867 | .....ccecovrrreeeenn22.3 | e XXX s e XK | 10000..1,915,447,309 1| ..........8,150,694,558

.23,937,833 ..490,582,400 |.. ...514,520,233 | . XXX XXX, .23,937,833 |. ....490,582,400

.............................. 0 rennnnnn 262,812,000

105 ClaSS 5o eieeisseesseteseseessessssssissesessssssssssssssessssssssessenes | soessnesnsssnsssssesssnssessesd | servnnennennenn 20,022,003 | o0 . 38,893,824 | 56,648,559 B e XXX e XK i [ 00000 121,564,386 | o 0

10.6 Class®... 1,487,755 . .00 ... XXX XXX | v . ....1,487,755

10.7 TotalS....coevevevrrreiiinne 4 .27,584,501,564 ..100.0 |.... XXX XXX, 15,462,657,320 | ........ 29,749,330,456

10.8 Line 10.7.a5@ % OF COL B.......covrvererieiiicreccesieeescessesnenenens | cevenninisrsnneiennninnenn2e0 | e 113 | i 102 | i 155 | e 61.0 | oo 100.0 | b XXX e [ b XXX e b XXX e [ e 342 | il 65.8
Total Bonds Prior Year

............. 926,260,223 |..........4,010,739,398 | ..........3,804,089,295 | ..........3,627,050,838 |........17,291,533,888 000 29,659,673,642 | ..o 748 | 0. 12,957,216,553 | .........16,702,457,087

11.2 Class 2... ...233,998,190 |. 424,308,817 |..........2,428,624,562 | ..........5,917,118,880 | .. ..9,104,861,201 1,469,579,846 .7,635,281,356

..100,810,752 | ..

11.3 Class 3... L0 15,040,756 | oo ..470,153,600 |.. .501,354,230 .31,200,630 |. 470,153,600
114 Class4... L0 . ....30,524,075 |.. .282,392,075 .30,524,075 |. 251,868,000
115 ClaSS B | e 0 | iiiieenen26,275,971 | o0 ] 01..39,045,844 | .............56,738,264 | ... XXX s [ e XK s [ (C) e 122,060,079
116 ClasS B......oovecirirrrrerrr s | o 0 om0 i |0 |0 | b XX e XKX e | (€ 0
11.7 Totals ...1,027,070,975 | .. . |(b)....39,670,341,227

11.8 Line 11.7a58 % 0F Col. 8......oocvviriiniiriiriicscscscsssssssssnis | s 2.6 ...100.0 |...

24

. Total Publicly Traded Bonds
12,1 ClASS Tttt | fenaenieenns 661,299,894 | .......... 3,511,518,352 | .......... 2,068,063,593 |.......... 2,852,096,683 | .......... 4,308,729,270 | ........ 13,401,707,792 | oo 29.6 | ..o 12,957,216,553 | ..ocvcericinens 32.7 | .. 13,401,707,792
12.2 ClASS 2.ttt | eeeeerensnens 24,068,858 |............. 172,808,102 |............. 224,828,218 |............. 450,416,701 |.......... 1,043,325,430 | .......... 1,915,447,309 | .oovvvvrieeircinirne 4.2 | 1,469,579,846 | ...cooovvevreririinne 37 | 1,915,447,309

Class 3... .23,937,833 | . .0 .23,937,833 ...31,200,630 | ... 0.1 ]. .23,937,833 |.
30,524,075
122,060,079
.............................. 0

12,7 TOIS. .ottt | eenetessenns 685,368,752 14,610,581,183
12.8 Line 12.7.25 @ % Of COL. B....vovvireieicicie e siens | serensessessssessesneeneas 4.4 XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10 XXX
. Total Privately Placed Bonds
13,1 ClASS Tuivueieiceeeeteee et nsnnnns | eenennnnn 208,443,789 ..., 1,323,417,278 | ......... 1,443,428934 | .......... 1,657,800,184 |........ 16,215,663,558 | ........ 20,843,753,742 | .o 46.1 |........ 16,702,457,087 | woovvvererererceeen82.1 | e XXX [ 20,843,753,742
13.2 ClASS 2. sssesisstesessssessesssssssnessesnnns | nennenenneen 1,453,529 | ... 70,488,285 | ... 607,698,261 |.......... 2,002,989,892 |.......... 5,468,064,591 | .......... 8,150,694,558 | ....coovrivrririiinnne 18.0 | 7,635,281,356 | ..ovcvevvreieneenn 192 | XXX [ 8,150,694,558
13.3 Class 3... ..490,582,400 |.. ...490,582,400 | . 470,153,600 ....490,582,400
134 ClaSS 4. ..o enenssesssssseesenssessesssssssessensssssensssnnss | sessessenssessensessesenes0 | cevenenenennenesnnrenneens0 [ 262,812,000 | o0 | v 0 I 251,868,000
13,5 ClaSS Buvvuvvrieiriecseses s essssesesessssessessssnnss | sersssessessnensessessnnennns0 | ceensenenensnenennQ [ e | esnsneenen0 | 0
13.6 Class®... 1,487,755 |..

313,939,195 | ...
........... 78

13.7 Totals......ccverirerriirnns . . . 2
13.8 Line 13.7 as a % of Col. 6.....
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10

.22,175,798,304

(@) Includes $.....2,165,252,765 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
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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 Column6 asa 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 127,594 | .............16,072,624 | ..............88,237,880 | ............127,469,554 | ............349,907,652 | .......cececvvvivieeee0.8 | 402,747 407 | oo 1.0 |, 349,907,652

Single Class Mortgage-Backed/Asset-Backed Securities.

.............. 30,

.............. 16,072,624

All Other Governments, Schedules D & DA  (Group 2)
Issuer Obligations
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
Defined..

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

Defined........cccovvvnnnn.
Other..

States, Territories and Possessions, Guaranteed,
Schedules D & DA  (Group 3)
Issuer Obligations
Single Class Mortgage-Backed/Asset-Backed Securities

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-|
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
Defined

MULTI-C
ASSET-BACKED SECURITIES:
Defined.......ccccovrerirninn

0

0

0

0

0

2,303

460,274

0,029

234,445

0,029

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

1SSUET OBlIGAtIONS.........euveiiciceiese s
Single Class Mortgage-Backed/Asset-Backed Securities..............coevnne.

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

Other..
Totals

.............. 25,000,000
................... 157,583

.............. 23,

894,035
497,132

.............. 53,115,480
................... 334,651

.............. 14,683,704
................... 238,938

............ 276,433,068
................ 1,259,371

............ 252,629,476
................ 1,286,959

............ 229,453,437
................ 1,259,371
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SCHEDULE D - PART 1A - SECTION 2 (continued)

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

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

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

.......... 0.0

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa 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)
6.1 1SSUET OBlGAtIONS. ......vuveecircerciriiiiccresee e | ceeriesenneens 1,225,657 | ..coovenee 111,464,547 | ............ 472,125,561 | ............ 452,220,539 |.......... 3,375,269,962 |.......... 4,412,306,267 | ...covvrrricrriene 9.8 [ 3,884,153,085 | ..o 9.8 | 1,030,323,474 |.......... 3,381,982,793
6.2 Single Class Mortgage-Backed/Asset-Backed SeCUtES...........cccovvevri | corerrinrireisiisininininens {1 {0 RN {0 N (0 (0 (01 I 0.0 | oo (01 I 0.0 [ oo {1 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
8.3 DEFINEG......couiiiiiiiiciic b | e 0 | e 0 | e |0 0 [ 0.0 [ o0 e 0.0

Industrial & Miscellaneous (Unaffiliated),
Schedules D & DA  (Group 7)

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

7.1 1SSUET OblIgAtONS........cveeerreieieireieicire et neessnessensens | eeeeesseens 374,852,855 |.......... 1,494,857,430 |.......... 2,091,101,787 |.......... 4,010,092,314 |........ 19,361,373,118 | ........ 27,332,277,504 | ..oovvvrreinne 60.5 |........ 23,435,503,034 | ....cocvivrrrernns 591 | 5,043,287,819 |........ 22,288,989,685
7.2 Single Class Mortgage-Backed/Asset-Backed Securities.............cocvvees | corerrnerneens 5,255,836 | .....ccoonen. 17,170,563 | .....ccoouven. 34,088,130 | ..oovvreene 45,660,998 | .......ccocouu 8,307,091 | ............ 110,482,618 | .cocvvvecrercicns 0.2 | v 64,937,609 | ...oovreirriine 0.2 | s 92,438,548 | .............. 18,044,070
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
7.3 DEfiNed......coiviiririrriirrcrcrenerenseesssnenenensnessenenssnenes | soneeneneneennh, 210,427 | cie.....6,980,610 | ............3,162,175 | ... 12,304,111 | .......89,745,728 | ........... 116,463,051 | ..coovvvvrviriienen0.3 | 138,775,758 | 0.3 | e 116,463,051 | ..oovoveirccrieinenns 0
.............................. (0 OO |
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
.............................. 0 [ o0 | e l0 4587778 | oo 4587778 | e l0.0 | ece.....5,000,000 4587778 | o0
.............. 29,981,462 | ...........545422,211 | ..............44,778,561 24,219,153 | ...........644,401,388 | ..o 14 | ... 203,665,473 5| 124,642,981 | ............519,758,407
7.7 TORAIS. ottt | erensennnes 384,379,118 |.......... 1,548,990,085 |.......... 2,673,774,303 |.......... 4,112,835,984 |........ 19,488,232,869 |........ 28,208,212,340 | oo 624 ... 23,847,881,874 | ..ooveieiccicinnnad 60.1 .o 5,381,420,177 |........ 22,826,792,162
Credit Tenant Loans, Schedules D & DA (Group 8)
.............................. 0 JEOO RO SRR ()
.............................. 0 [OOSR | S (|
. Parent, Subsidiaries and Affiliates, Schedules D & DA (Group 9)
9.1 ISSUET OblIGAtIONS........vueveieiiicieireicie et | eresesessesessssnsesessnaees {1 R {0 {0 (0 (0 (01 (0 (0 0.0 [ oo {1 T 0
9.2 Single Class Mortgage-Backed/Asset-Backed SeCUrtiEs.............uvvrvies | worereirveinerieieriniienne 0 | e 0 [ e 0 [ s 0 [ s 0 [ s 0 [ e 0.0 [ oo 0 [ e (V0 I R (01 R 0

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total 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
10. Total Bonds Current Year
10.1 1SSUET OBlGAtIONS. ......cvvverircrrcriiiitiereresre s | seeesensenes 864,366,770 |.......... 5,021,922,285 |.......... 3,987,733,262 |.......... 6,794,708,094 |........ 27,237,697,769 | ........ 43,906,428,181 | ...cvocvrcrrrririennes 971 | ), 9,9, OO T ), 9,9, SOOI B 14,694,900,202 |........ 29,211,527,979
10.2 Single Class Mortgage-Backed/Asset-Backed Securities...........cocovrevrres | vervrvriininns 5413420 | coovvvrnnne 17,667,695 | .............. 34,422,781 | oo 45,899,936 | ...coccevrernn 8,338,158 | ............ 111,741,989 | oo 0.2 [ ) .9 SO S ) 0.9 O 93,697,919 | .....co..... 18,044,070
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
.............. 58,620,411 | ..............39,252,752 | ............116,810,691 | ............309,658,705 | ............544,828,440 | ......cceovcvrirnirecc 1.2 | oo XXX e e XX | e 544,828,440 | o0
.............................. 0 [ cvrrerrereereeenneneend0 | 0 | 0 |0 000 | XXX [ XXX | 0 | 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
10.5 Defined.. ...4,587,778 ..4,587,778
Other.. 644,401,388 . 124,642,981
...15,462,657,320
Ling 10.7258 % Of COL B....c.ovvvveririeieieeiecesesiesesnesenssisnienssnsnies | evvsniensesssnensnnneen@al | eveieissionisieineee 17103 | i 102 [ 185 | iiiiiiiiiieeenn81.0 | i (1[0 [N ©.0 RN FSTRRIND 0.0, CON RTRI 0.0, SRR IFTTRPRRRR 34.2
1. Total Bonds Prior Year
1.1 1SSUET OblIGAtIONS......coucveveirieirerieeieesree e | eeeninnen 995,410,843 |.......... 4,206,011,484 | .......... 4,241,326,700 |.......... 5953,776,611 |........ 23,572,537,236 | ...oocvevert e XXX s | e ) 9,9, SN B 38,969,062,874 | .....oovvirieennn98.2 | 14,027,956,990 |........ 24,941,105,883
1.2 Single Class Mortgage-Backed/Asset-Backed Securities............coevvrns | overervvieneene 7,309,278 | ....ocvenen. 20,539,868 | .............. 12,686,495 | ....ccovvenee 24,364,137 | oo 1,324,790 | ...ooovereeee XXX [ e ) 9,9 SO VO 66,224,568 | ......ccoovvririennn0.2 | i 49,922,007 | ...coovvvuvn. 16,302,560
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
.............. 65,010,060 | ...........112,991,921 | ........... 164,532,517 | .c.ooeceece. XXX orrvrvrrs [ orrrrrneee XXX | eneenn.426,388,316 vereerennnn826,388,315 | o0
.............................. 0 [ cvrrernrereernrmneneneens0 v e e XX | e e XX [ 0 cevnrnenneesnnnnnenen0 [0
.............................. 0 reereeeneenne:D,000,000 cevrrneennnn:D,000,000 | o0
............ 161,242,858 ceneenn 203,665,473 v 101,313,872 | ............ 102,351,600
...4,480,266,113 |... .39,670,341,231
Line 11.7a58 % 0f COL 8....c.ooviiiiiiesieiesesiesessessisesssnenssisnies | evvenssrsseniensesnsens @B | veinnisnienisisniennenn 1008 | oo 13 | 154 [ 599 |tk XXX [eerieeee XXX i | s 100.0
12. Total Publicly Traded Bonds
12.1 1SSUET OBlGAtIONS. ......cvvveiercirciiiieieeeeeese e | seeesensenes 659,469,452 |.......... 3,638,016,722 |.......... 2,164,888,305 |.......... 3,169,138,503 |.......... 5,063,387,220 |........ 14,694,900,202 | ...ccovvvrcrevirriinnne 325 | 14,027,956,990 | ....ovvvrvrrirnnnnn 354 | i 14,694,900,202
12.2 Single Class Mortgage-Backed/Asset-Backed Securities. ... | corerrvinienns 5,413,420 | ....cccoouen. 17,667,695 | .............. 27,306,943 | .............. 34971704 | oo 8,338,158 | ..oovvveenes 93,697,919 | ..o 0.2 | v 49,922,007 | ..oovvvrrvrrinrnenn 0 | 93,697,919
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
12.3 DEFINEG......coiiriririeisesse st snsssnnnes | sresensssesans 20,485,880 | .............. 58,620,411 39,252,752 | ovverenne 116,810,691 | ............ 309,658,705 | ............544,828,440 | ...ccccovvvrivrivrcrnenn 1.2 | v, 426,388,315 | .ooovvrvrreierinrennn 11 | e 544,828,440
............... [0 IO | rereeeennd0
12.5 DEAINEA. ..ottt enis | seeesees sttt (01 IO (0 IO 0 4587778 | oo 4,587,778 4,587,778
..19,981,462 | .. ....61,443,811 22,731,398 | ...........124,642,981 ..124,642,981 |.
. ..3,734,286,290 |..........2,292,891,811 .5,408,703,259 5,462,657,320 |.
12.8 Line 12.7 as a % of Col. 6..... ....35.0
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10 120
13. Total Privately Placed Bonds
13.1 1SSUET OBlGAtIONS. ......cvvveeiercrrcriiiicieees s | seeesensnes 204,897,317 |...oveue. 1,383,905,563 |.......... 1,822,844,957 |.......... 3,625,569,592 |........ 22,174,310,549 | ........ 29,211,527,979 | oo 64.6 |....... 24,941,105,883 | ...cocvvinirerennn02.9 [ e XX [ 29,211,527,979
13.2 Single Class Mortgage-Backed/Asset-Backed SECUMtIES..........cccrvvrvrrens | vervrvrenrinireieiniinen0 e (0] I 7,115,838 | oo 10,928,232 | ..o [N I 18,044,070 | cooovveerereieiriinnns 0.0 | covvrrnene 16,302,560 | ...ovoverrrrririrreennen0.0 [ e XXX i | i, 18,044,070
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
13.3 DEFINEA......ooieiiciciei ettt nnnes | seeesees sttt nens (01 IO (0 IO (0 O (0 O (0 O (0 (00 0 [ corrrrrrerrrrenneend0.0 e e XXX | e 0
1314 ONET ettt | seeeses sttt rene (0 IO (0 IO (0 O (0 O (0 O (1 (00 (U SRR o X0 I SRR .9 GOSN TR 0
.............................. (0 IO RROTON | RSOOSR
.............. 10,000,000 | ............483,978,400 cecneeennnenn 1,487,755
..1,393,905,563 |..........2,313,939,195 |... 22,175,798,304

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

............ 4.7

......... 7.8
............. 5.1

..145
....49.0
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Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE DA - PART 2 - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

Bonds

Mortgage
Loans

4

Other
Short-term
Investment
Assets (a)

5

Investments in
Parent, Subsidiaries
and
Affiliates

. Cost of short-term investments acquired

. Book/adjusted carrying value December 31 Of PHiOr YEAI..........ccviuevriiiveiieieieeie ettt

. Increase (decrease) by AQJUSIMENT..........cc.cvvveviiiieccee ettt b st neen

. Increase (decrease) by foreign exchange adjUSIMENL.............cvrirrrrirririrre ettt

. Total profit (loss) on disposal of ShOrt-term INVESIMENLS...........ccccuiueiiiiiicee e

. Consideration received on disposal of Short-term INVESIMENES...........cccccrieiiiireee e

. Book/adjusted Carrying ValUe, CUMTENE YEAI............ovurrererrirrisrisesisesisss sttt et sses st es s st essnssnes

. Total ValUALION @lIOWANCE. ..........cucveiiicieiictc ettt ettt bt bbb s et s e

. SUDLOLAl (LINES 7 PIUS 8).....vuieveiieiiciciiieietcte ettt sttt bbbt

. Total NONAAMITEEA BMOUNLS.........cvivieiieiiieieicieie ettt naes

............................ 117,344,084

................................ 9,805,621

................................... 935,064

......................... 7,748,866,898

.............................. 30,738,333

.............................. 30,738,333

.............................. 25,405,697

.............................. 26,336,084

7,651,520,463

........................................ 117,344,084

5,978,296,734

............................................ 9,805,621

6,074,708,106

.......................................... 30,738,333

.......................................... 30,738,333

.......................................... 25,356,893

.......................................... 26,287,336

Yen denominated call loans
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Sch. DB-Pt.A-Verification Between Years
NONE

Sch. DB-Pt.B-Verification Between Years
NONE

Sch. DB-Pt.C-Verification Between Years
NONE

Sch. DB-Pt.D-Verification Between Years
NONE

Sch. DB-Pt.E-Verification
NONE

Sch. DB-Pt. F-Sn. 1
NONE

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

46, 47, 48, 49



Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)
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

1 2 3 4 5 6 7 8
State of Year of Claim Amount Paid | Amount Resisted
Contract Claim Residence for Death or Amount During the Dec. 31 of Why Compromised
Numbers Numbers of Claimant Disability Claimed Year Current Year or Resisted
CLAIMS DISPOSED OF DURING CURRENT YEAR

Death Claims - Ordinary

PG985506............. | 7402821/0202.
B0985515..............| 21502848/0101...
PE603172............. | 364902835/0101.
A9491297..............| 987502970/0101
974502963/0101
733302991/0101
..|376302996/0101
cevvnnnnnn | 116002385/0101
PD681618............. 720402952/0101
PF599102.............. 354603086/0101
PD910147............. | 76302694/0101...
PD472287............. | 783602861/0101.
PE783273............. |456603031/0101
PG356289............. | 802302996/0101
PA429569............. | 791103014/0101
PF568024..............|613703002/0101
PD729292............. | 684703076/0101
PE651285............. |439302938/0101
PG956790............. | 244003005/0101
PC299780............. | 112902904/0101
B1347340.............. | 369202942/0101
PG894305............. 734703094/0101
PG823813............. 514503025/0101
PH369639............. 553003003/0101
PC580822............. |812603128/0101
PF320550.............. | 708402936/0101
PJ694513.............. | 780703128/0101.
PE133085............. |30503053/0101...
PH393699............. |875502974/0101.
PD414078............. |468803148/0101
PH219783............. | 787502954/0101
PC595807............. | 105503099/0101
PB842562............. | 388803132/0101
P9898020..............|659403175/0101
PG96ITTT............ 432503084/0101
PC834175............. 700103049/0101
AB943839.............. | 444803181/0101
PE609291............. | 129603181/0101
A9426021.............. 209403183/0101
PF841498.............. 936902500/0101
PF254605..............| 368102558/0101
PD094664............. |660302573/0101
PF620006..............| 566302918/0101
P9502280.............. | 266303185/0202
B0449889..............|576003197/0101
PE481360............. |847503200/0101
PAG44146............. | 105403206/0101
PJ186823.............. 325603009/0101
B1232290.............. 281803132/0101
AB261298.............. | 643202607/0101
P9320906.............. | 220203231/0101
PH131801............ 578403179/0101
PF397557.............. 755603185/0101
PHO76732............. | 368302981/0101
PL926497..............| 829503192/0101
PE973759............ |637103195/0101
PE461046............. |943203253/0101.
PE214117............. | 88403161/0101...
PF879677..............| 782602983/0101.
PG604054............. | 77603259/0101...
PF504650..............| 795203082/0202.
PG875640............. |412003158/0101
B1509432..............| 968403139/0101
PJ873722..............|301003231/0101
PJ702611.............. 883803194/0101
P0255138.............. 804403261/0101
PH014442............. | 979803196/0101
PG656712............. | 995003314/0202
PG656712............. | 995003314/0101
PL200460..............| 707203224/0101
PL681090.............. | 447203337/0101
PK188809............. | 584603275/0202
PK570754............. | 205203399/0101
PB118813............. | 594403407/0101
PG372155.............| 38803354/0101...
P2429027 .............| 776203422/0101.
P5324463..............| 738102850/0101.......
PG510346............. 91702853/0101.........
PD127297............. 496303389/0303
P3832176..............| 751503450/0101.
P9426341..............| 34303412/0101...
(L4 4 N 457602627/0101
20106670.............. 238802654/0101
31742...... . [273502493/0101
L0171492 .. |484002957/0101
44554...... . 1169703072/0101
0W254571 .. |569803128/0101
29620........ccouvvvnne 806403200/0101

39814787269....... 1001231924.......
39814551621....... 1010560094...
39814783760....... 1013865651.............
59854790841....... 1002058240.............

.2007 | ...
.2007 | ...
.2007 | ...
.2007 | ...

2007
2007

.2007 | ...
.2007 | ...

2007
2007

.2007 | ...
.2007 | ...
.2007 | ...
.2007 | ...
.2007 | ...
.2007 | ...
.2007 | ...
.2007 | ...
.2007 | ...
.2007 | ...
.2007 | ...

2007
2007

.2007 | ...
.2007 | ...
.2007 | ...
.2007 | ...
.2007 | ...
.2007 | ...
.2007 | ...

Incorrect application.....
Incorrect application.....
Incorrect application.

Dependent not covered....
Incorrect application.....
Incorrect application...........cccveveveireinieieeisseie s
Dependent Not COVErEd..........covrereieiiieieieesesese s
Incorrect application.....
Incorrect application.........
Limitations and exclusions...
Incorrect application.

Incorrect application.
Incorrect application.....

Incorrect application.....

Incorrect application.....
Dependent not COVEred...........ccooirniiernicreeeeesee e
Incorrect application..............cccevveeiricrecieecee s
Incorrect application.
Suicide........coererennnes
Incorrect application.....
Dependent not covered....
Incorrect application.....
Incorrect application.
Cancelled.................
Incorrect application.
Incorrect application.....
Dependent not covered....
Dependent not covered.... .
Incorrect application.............cccevvcevecreeeesee e
Incorrect application...........c.ocvieeeerereenirrereeeere s
Cancelled.............

Suicide..

Insufficient info 6/12/06 ..
Insufficient info 6/16/06 ..

Dependent not covered .
Incorrect application...........c.evrererrereerreneereseeeeese e
Incorrect application...........c.evrererrerrenenrseeeeeeeseeeeeseeeiees
Insufficient info 7/7/06
Cancelled.........ccccene..
Incorrect application...........c.evreereerrerrenenrieeeeeeeseeeeeseereiees
Incorrect application...........c.ovreeereeneeeeneireeeeeeeseeeeeeeies
Incorrect application.....
Incorrect application.........

Limitations and exclusions...

Dependent not covere
Incorrect application.....

Incorrect application.
Incorrect application.....
Incorrect application.....
Prior to effective date... .
Incorrect application.............ccceveverrerieieeirseie e
CaNCEHIEA........ vt
Incorrect application.........
Limitations and exclusions...
Limitations and exclusions...
Incorrect application.....
Dependent not covered....
Dependent not covered....
Dependent not covered....
Dependent not covered....
Incorrect application.........
Dependent not covered
Incorrect application.....
V0id, OthEr BITOT ...
Dependent not covered
Dependent not covered....
Dependent not covered....
Insufficient info 7/26/06
Insufficient info 8/14/06
Insufficient info 09/11/06

Dependent not covered
Cancelled.............
Prev cash surrender.
Misrepresentation.....
No coverage.....
No coverage..... .
NO COVEIAGE......cecvveivererieeisiee et




Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)
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

1 2 3 4 5 6 7 8
State of Year of Claim Amount Paid | Amount Resisted
Contract Claim Residence for Death or Amount During the Dec. 31 of Why Compromised
Numbers Numbers of Claimant Disability Claimed Year Current Year or Resisted
9507591415......... 1014095868 MisSrepreSentation............c.cceveieveienieeeseese s
9107630832......... 960385551..... No coverage
8011200487......... 982954274..... No coverage
8312303183......... 983029221..... No coverage
7607225091......... 983438229..... No coverage
96091402%......... 983637175..... . No coverage
8610303113......... 987454369............... No coverage
9812022508......... 1002868560 No coverage
9007622402......... 1006124832... No coverage
9003150421......... 1007313922... No coverage
9107261554......... 1010813090 No coverage
9511962767......... 1011380065 No coverage
9711140362......... 1011662800... No coverage
9813786720......... 1012227457... No coverage
9711264767......... 1012467156... No coverage
9111191836......... 1012557422... No coverage
8910170386......... 1012566014... No coverage
9704270253......... 1012903321... No coverage
9009202518......... 1012933891... No coverage
9603184443......... 1012973272... No coverage
8910046686......... 1012999808... No coverage
9208250027......... 1013259654... No coverage
8604210099......... 1013418787... No coverage
8611511305......... 1013431881 No coverage
9312042097......... 1013557752 No coverage
8903260162......... 1013750404... No coverage.....
9104281308......... 1013972717... No coverage.....
8104302870......... 1013985959... No coverage.....
9312203678......... 1014000646... No coverage.....
8404116049......... 1014337667... No coverage.....
7805229453......... 1014614555... No coverage.....
8912151489......... 1014800979... No coverage.....
9209500828......... 1014970742... No coverage.....
9004702030......... 1015033211... No coverage.....
8304111422......... 1015487719... No coverage.........
8408221319......... 989282352...... Preexisting Condition...
8706612055......... 1014255750 Preexisting Condition
9403960950......... 1014407371 Preexisting Condition
8702600357......... 1015404139... Preexisting Condition...
7708220384......... 930020435..... . No coverage.............
9609075651......... 970292730............... No coverage
8708121504......... 980920691............... No coverage
8212133391......... 981011015 No coverage
9404241811......... 981037219 No coverage
9709047072......... 982143926 No coverage
9410920528......... 982535433 No coverage
9011061037......... 982869765 No coverage
9506051107......... 983630154 No coverage
9820010478......... 984188323 No coverage
9001591257......... 984660383 No coverage
9310510243......... 986173471 No coverage
9402550200......... 987951591 No coverage
9405530373......... 989394525 . No coverage
8311611322......... 989853180............... No coverage
8605801011......... 990698953............... No coverage
8802592756......... 1001913901... No coverage
9207710171......... 1003051079... No coverage
7708207307......... 1003099489... No coverage
9406940890......... 1003291398... No coverage
8512591304......... 1004606341... No coverage
9310280566......... 1004684601... No coverage
9708065530......... 1005206282... No coverage
9809001420......... 1005253825... No coverage
8902060274......... 1005832876... No coverage
9710024699......... 1006690072... No coverage
9511611618......... 1007767290... No coverage
7603206162......... 1007868037 No coverage
9011420492......... 1008482736 No coverage
9705126553......... 1009062757... No coverage
9709216923......... 1009275751... No coverage
9104210377......... 1009297215... No coverage
8612710356......... 1010181531... No coverage
9506620482......... 1010244508... No coverage
8012203151......... 1010261411... No coverage
9503251385......... 1010305230... No coverage
8207271747........ 1010931866... No coverage
8908092799......... 1011826853... No coverage
8808540963......... 1011922569... No coverage
9311171665......... 1011929571... No coverage
9308622020......... 1011949408 No coverage
8809640623......... 1012108521 No coverage
8704531280......... 101213439%... No coverage
9810012179......... 1012134840... No coverage
9813795642......... 1012163076 No coverage
9108600547......... 1012206336 No coverage
9603078769......... 1012219845... No coverage
8804068234......... 1012251081... No coverage
8210603708......... 1012282369... No coverage
9703078301......... 1012305130... No coverage
7803236062......... 1012323073... No coverage
9007703255......... 1012351387... No coverage
9107261241........ 1012406572... No coverage
8804902826......... 1012415822... No coverage




Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)
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

1 2 3 4 5 6 7 8
State of Year of Claim Amount Paid | Amount Resisted
Contract Claim Residence for Death or Amount During the Dec. 31 of Why Compromised
Numbers Numbers of Claimant Disability Claimed Year Current Year or Resisted

8403602916......... 1012525326 No coverage
8512710810......... 1012575561... No coverage
9312701436......... 1012590055... No coverage
8303700746......... 1012643477... No coverage
8810541020......... 1012679137... No coverage
9410090836......... 1012770771... No coverage
8903110948......... 1012799281 No coverage
8605115329......... 1012811914 No coverage
7708211461......... 1012818277... No coverage
9808041426......... 1012855261... No coverage
8803213450......... 1012857469 No coverage
8207800699......... 1012965695 No coverage
9605046699......... 1012965695... No coverage
8611400707......... 1012982212... No coverage
9612055710......... 1012997902... No coverage
8506122382......... 1013031343... No coverage
9103201812......... 1013036019... No coverage
7902204103......... 1013040172... No coverage
8811600167......... 1013145403... No coverage
8410403316......... 1013232942... No coverage
9406093015......... 1013306865... No coverage
8906047893......... 1013373911... No coverage
9508120561......... 1013420226... No coverage
9606286224......... 1013441592 No coverage
9403110750......... 1013462719 No coverage
9105511068......... 1013595689... No coverage
9605107788......... 1013637187... No coverage
8612401941......... 1013736291... No coverage
8610909551......... 1013744391... No coverage
9004280203......... 1013847335... No coverage
8906170122......... 1013852568... No coverage
8803593025......... 1013982429... No coverage
9410610482......... 1014045453... No coverage
9607192639......... 1014161887... No coverage
7601216735......... 1014208972... No coverage
9303591901......... 1014214841... No coverage
9305610746......... 1014219389 No coverage
9605201771......... 1014219389 No coverage
8804600256......... 1014219893... No coverage
8609170204......... 1014255997... No coverage
7802222934......... 1014264651 No coverage
9511680321......... 1014351341 No coverage
9512430073......... 1014359288... No coverage
8010216076......... 1014425094... No coverage
9404530737......... 1014459983... No coverage
9102303582......... 1014486999... No coverage
9609067368......... 1014536589... No coverage
8901121039......... 1014769567... No coverage
9011081305......... 1014804036... No coverage
8605901287......... 1014891516 No coverage
9506121247......... 1014901431 No coverage
8907049403......... 1014906050... No coverage
8311141966......... 1014923698... No coverage
9402030612......... 1014925330 No coverage
8207600843......... 1014982597 No coverage
9409550797......... 1015082506... No coverage
9712081262......... 1015086617... No coverage
8804271459......... 1015101519... No coverage
9801037119......... 1015116192... No coverage
8904302972......... 1015276297... No coverage
8812066133......... 1015293698... No coverage
9701025863......... 1015559043... No coverage
7709233330......... 1015561668... No coverage
7608229759......... 1015571850... No coverage
8507500455......... 1015692240... No coverage
9009301850......... 1015752595... No coverage
9409080367......... 1015817221 No coverage
9807159681......... 1015856358 No coverage
8402910829......... 1015993479... No coverage.....
8002206781......... 1016077361... No coverage.....
9207680350......... 1016153601... No coverage.....
98440353291....... 1013386176... Misrepresentation.
98440111599....... 1015862145... Misrepresentation.
8209271187......... 1014965111... Misrepresentation.
29868415353....... 1007912711... Misrepresentation.
29873199197....... 1008697155... Misrepresentation.
29865880845....... 1009984760... Misrepresentation.
29887696304....... 1011902924... Misrepresentation.
29871778751....... 1012053076... Misrepresentation.
29881135700....... 1012385354 Misrepresentation
29879003651....... 1012536107 Misrepresentation
29884719338....... 1012590497... Misrepresentation.
29890200905....... 1012702171... Misrepresentation.
29890200905....... 1012702171 Misrepresentation
29880637957....... 1012853439 Misrepresentation
29880637957....... 1012853439... Misrepresentation.
29887800225....... 1012947441... Misrepresentation.
29883277404....... 1013327269... Misrepresentation.
29870495623....... 1013381727... Misrepresentation.
29892842785....... 1013608187... Misrepresentation.
29877777161....... 1014280380... Misrepresentation.
29890545171....... 1016045621... Misrepresentation.
29897095732....... 1015532757... Misrepresentation.
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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

1 2 3 4 5 6 7 8
State of Year of Claim Amount Paid | Amount Resisted
Contract Claim Residence for Death or Amount During the Dec. 31 of Why Compromised
Numbers Numbers of Claimant Disability Claimed Year Current Year or Resisted

29885550230....... 1010930908 Misrepresentation
29854072518....... 1014487723... Misrepresentation.
29864661261....... 1013381352... No coverage.....
59857210934....... 1004906892... Misrepresentation.
59861899203....... 1006359252... Misrepresentation.
59863710141....... 1010793854... Misrepresentation.
59863710141....... 1010793854 Misrepresentation
59863569332....... 1011190592 Misrepresentation
59864289821....... 1011955041... Misrepresentation.
59865371386....... 1012702171... Misrepresentation.
59863972781....... 1012810322 Misrepresentation
59862599068....... 1013237472 Misrepresentation
59864283891....... 1013390181... Misrepresentation.
59862856851....... 1013573219... Misrepresentation.
59863505440....... 1015317252... Misrepresentation.
59867154803....... 1015357858... Misrepresentation.
59832981642....... 1011437601... Fraudulent Claims....
59819857983....... 1000525436 Fraudulent Claims....

0199999. | Death Claims - Ordina

Death Claims - Group

L0133823.............. 669202850/0101.......
V0128604 591002668/0101.......
L0122945.............. |482403055/0101.......
0W733967............. 195503057/0101.......
0W104883............. 318403027/0101.......
L0153696.............. 41903070/0101...

0W052185............. | 339703128/0101.

OW717347... 101603181/0101.......
0W682680... 890603261/0101.......
0W798270... 619803372/0101.......

Insufficient info 1/2/07

Insufficient info 8/25/06 ..
Dependent not covered....

Dependent not covered
Dependent not covered

Dependent not covere
Dependent not covered....

.| Death Claims - Group.

.| Subtotal - Disposed-D:

Disability Benefit Claims - Ordinary

18804033315....... 988564451...............
19111080529....... 1012493459...
18611035116....... 1012726330
18808062891....... 1014284008
18703076412....... 1014480826...
9816574998......... 1001101257...
98336093554....... 1009922438
98382948602....... 1009924121
98394341207...... 1015025545...
98394341207....... 1015025545...
20851349217........ 1003237938...
29862998471....... 1003351633...
29854448003....... 1007393144...
29851207986....... 1010425006...
29889457587....... 1012085610...
20889324234....... 1012179266
29856479119....... 1012673457
20864733326....... 1013263031...
29862680624....... 1013417179...
29854918735....... 1013662301
20849981941....... 1013917732
59851832771....... 1002920995...
59851832771....... 1002920995...
59858867571....... 1006060397...
59852896714....... 1007797911...
59860717284....... 1008443790...
59860717284....... 1008443790...
59856518803....... 1009010561...
59809026650....... 1009523550...
50838249153....... 1012223427 ...
59863296808....... 1013371187...
59844386049....... 1013779305... .
59816017739....... 1015007270.............
59863995463....... 1015305971.............
59864758597....... 1011265282.............

No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage.....
No coverage.....
Misrepresentation.
No coverage.....
No coverage.....
No coverage.....
No coverage.....
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
Misrepresentation.

1199999. | Disability Benefit Claims - Ordinary

1599999. | Subtotal - Disposed-Disability Benefit Claims........

2699999. | Subtotal - Claims Disposed of During Current Year

5399999. | Totals

50.3
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SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT

Group Credit Accident and Other Individual Contracts
Accident and Health (Group and Collectively Guaranteed Non-Renewable for Other Accident
Total Health Individual) Renewable Non-Cancelable Renewable Stated Reasons Only Only All Other
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18
Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount %
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS
1. Premiums WHEN........oovieeeeereccre et 11,516,951,824 | ...... XXXeoore| e 6,271,682 | ... XXX..o. | v 0 [ XXX | e 0 [ XXX | s 0 |...XXX.... [11,510,680,142 |...... ). ,9, S R 0 | e XXXt | e 0 | oo XXXt | s 0 [..XXX..
2. Premiums €amed.......ccccouvveerreeinerinnnieriessiesesessieeseenns 11,491,047,985 |...... )99 TN I 6,290,847 | ... XXX..o. | covveererrrerriannns (U 00,9, T I (U 0. T 0 [..XXX.... |11,484,757,138 |...... ), 9,9, SN IO 0 [coe XXX | v (U I, 0,9, SO R 0 [..XXX..
3. InCUITed ClaimS......cccocvvrmericeree e eeeese e .5,559,210,890 |.......... 484 | ... 4,718,642 | ....... 75.0 | oo [V I 0.0 | oo (U I 0.0 | oo 0 [ e 0.0 | .5,554,492,248 |.......... 484 | oo, 0| (00 0| (001 N 0 [ . 0.0
4. Cost CONtAINMENE EXPENSES.......ervrrererrereerneereeeiseesessssassessssenes | essesessesessessesens (1 I 0.0 | oo 0 [ 0.0 | v (VN 0.0 | oo (VN I 0.0 | oo (VN I 0.0 [ o (U1 I 0.0 [ o (VN I (0 N (N I (0 I R 0. 0.0
5. Incurred claims and cost containment expenses
(LINES 3.aNGA 4)....oovveieriririieieieeeesstssee st .5,559,210,890 |.......... 484 | ... 4,718,642 | ....... 75.0 | oo (VN 0.0 | oo (V)N 0.0 | v [V I 0.0 | .5,554,492,248 |.......... 484 | o, (U I (10 (VN I (010 I 0. 0.0
6 Increase in CONraCt FESEIVES..........cwwuervmrvemrrierirerieesseerenns .2,268,788,071 |.......... 19.7 | . 2,866,027 | ...... 45.6 | e 0 [ e 0.0 | oo 0| e 0.0 | oo 0 [ e 0.0 |.2,265,922,044 |.......... 19.7 | s 0| e (0 N 0| (001 N 0 [ . 0.0
7 COMMISSIONS ()..verueereeesmreesseesressseesseensseesseessseesssesssesssnees 1,953,775,431 |.......... 17.0 | o 731,456 | ....... 16 | e (U I 0.0 | oo (U IO 0.0 | oo 0 [ e 0.0 |.1,953,043,975 |......... 17.0 | oo (O I (00 (O I (00 0. 0.0
8  Other general iNSUranCe EXPENSES............cvevreeverrrerereeresineenes .1,564,691,074 |.......... 136 | oo 1,166,019 | ....... 18.5 | e 0. 0.0 | oo 0 s 0.0 | oo 0 s 0.0 | .1,563,525,055 |.......... 136 | e, [0 0.0 | oo [ 0.0 | oo 0.... 0.0
9 Taxes, licenses and fees...........werrrrnrenerireseeeereeinens ...131,590,365 |............ LI R 151,313 | .ooooee 24 | ) 0 [ e 0.0 | oo (U IO 0.0 | coovererriecrienn 0 [ e 0.0 |...131,439,052
10  Total other eXpenses iINCUIed...........cccveveveeerievcrrevereiierneene .3,650,056,870 |.......... 318 | ... 2,048,788 | ....... 326 | oo (| 0.0 | e (VN 0.0 | oo (VN 0.0 |.3,648,008,082
11.  Aggregate write-ins for deductions............cccoceeveceveveecevcceiiiees | cvvvevieeieieieeennn0 | i 0.0 | e, 0. 0.0 | oo 0. 0.0 | oo 0. 0.0 | oo 0. 0.0 | o 0
12.  Gain from underwriting before dividends or refunds..........ccccoo. | ooeo. 12,992,154 |........... 0.1 | ... (3,342,610)] ...... (5320 ) O (| 0.0 | oo (VN 0.0 | oo (VN I 0.0 | ... 16,334,764
Dividends or refunds...........cccoeueeeneeneineeneeneeneennennnensieenenenns | cevneeneesessensneens0 [ eeineinen0.0 | il (0] I 0.0 | v (V1 I 0.0 | oo (1N I 0.0 | oo (10 I (00 I 0
....... (3,342,610) | .....(53.1) | ovvvvrvrirereeen0 | 0.0 | o0 | 00 | i | 0.0 ... 16,334,764
DETAILS OF WRITE-INS
...................... 0 [ 0.0 | o0 [ ien0.0 | 0 [ 0.0 | 0 [ 0.0 | 0
...................... 0 [ 0.0 | 0 [ 0.0 | 0 [ 0.0 | 0 [ 0.0 | 0
...................... 000 | o0 | 00 | 0 | 0.0 | 0 00 |0
1198.  Summary of remaining write-ins for Line 11
from OVETTIOW PAGE.......ouvvvrrirrerierieeriecie e rieesieniees | seeeessssiessenens (U I (001 [V I (001 [V I (001 (U IO 0.0 | coovereericrienn 0 [ e 0.0 | oo (U I (00 0| e 0.0 | oo 0 [ (00 N 0 [ . 0.0
1199. Total (Lines 1101 thru 1103 plus 1198) (Line 11 abOVE)....ovceee | coverrerrernerneenens [V 0.0 | oo 0] 0.0 | oo 0] s 0.0 | oo 0] s 0.0 | oo 0 e 0.0 | i (U 0.0 | oo 0] e (UX0 ) 0] e 0.0 | oo 0 ... 0.0

(a) Includes $.....7,599 reported as "Contract, membership and other fees retained by agents."
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SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (continued)
1 2 3 4

Other Individual Contracts

Group Credit Accident and 5 6 7 8 9
Accident and Health (Group and Collectively Guaranteed Non-Renewable for Other Accident
Total Health Individual) Renewable Non-Cancelable Renewable Stated Reasons Only Only All Other
PART 2 - RESERVES AND LIABILITIES
Premium Reserves:
1. UNAMEA PrEMIUMS.....c.cveviecieriieieieieie et sse e es st s bbb s st s s snsesensssesessnnes | sesesessssssesnns 402,810,084 | .....coovvervrrerne. 385,460 | ..ovoeeereeerieeeiiieeenen0 [0 0 | 402,424,624
2. Advance premiums.... 144,534,157 | ... 144,464,906

0

0
3. RESEIVE fOF FAtE CTEAIS........ouevieiececeeciee ettt | saessessssessesessesses e sesans (0 O O | eeeeeeerieeieieieeeeen0 e [
4. Total premium reserves, current year. 547,344,241 454,711 .0 .546,889,530
5. Total premium reserves, prior year.... 521,440,402 473,875 0 520,966,527
6. Increase in total PremMIUM MESEIVES. .......cvuiuieerciiisieeici st sstes st esse s ssssss s snsensensnsens | crsssesesssessans 25,903,839 (O U RRRORy | I [ UOUOUOORORRORRRURRORORPRON | I [FOOUTORORRORRO 25,923,003
Contract Reserves:
1. AQAItIONAI FESEIVES.......oivieiieiiieieetsie ettt ssnes | avtessesanes 38,312,915,273 | oo T1,867,743 | o0 i) [0 |

2. Reserve for future contingent benefits
3. Total contract reserves, current year.
4. Total contract reserves, prior year.

5. INCrease in CONrACE FESEIVES..........ccceiuiueririreiiietesesi et ses b er s bt b s sesennes

Claim Reserves and Liabilities:

1. TOtAl CUITENE YBAI.........cvevieceeiecte ettt b s nsenenas | avssesesnnas 2,545,607,589 | ......cccovvernnen 4,938,699 | ...oooevrveeeeireeiiieienennd0 0 | 0 | 2,540,668,890
2. Total prior year.. e ..2,611,362,592 | ... ..4,645,558 ..2,606,717,034
3 INCTBASE. ...ttt ettt b sttt ettt bttt ns st ent st tensenaens | crsnaensenntanea (65,755,003) 293,141 |0 |0 |0 i, (66,048,144)

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

Claims Paid During the Year:

1.1 On claims incurred prior to current year. 1,325,992,456 1,324,632,465
1.2 On claims incurred during CUITENE YB&I..........c.ccvuiveieereeeeees et s et s ees s sees 4,298,973,437 4,295,907,927
Claim Reserves and Liabilities, December 31, Current Year:

2.1 On claims incurred prior t0 CUITENE YEAT...........cvvveeverveveeeeiiereeeesee e ssssess e sesssessenes | eressesesensenes 754,634,817 | ..o, 1,502,461 | o0 |0 0 s 753,132,356
2.2 On claims incurred during CUMTENE YEAT.........c..ccvueveeveerireieeieieeies e sese s sessssesssssneens | cvessesesenns 1,790,972,772 | oo 3,436,238 | ..o | 0 0 | 1,787,536,534
Test:

3.1 LINES 1.1 ANA 2.1 ettt nes | entesiesnaan 2,080,627,273 | ...cccovveverree. 2,862,452 | .ooevevveeveeeeiieeeienen0 | 0 0 | 2,077,764,821

3.2 Claim reserves and liabilities, December 31, prior year.. .2,611,362,592 | ... ..4,645,558 ..2,606,717,034
3.3 Ling 3.1 MiINUS LINE 3.2, .. cvieiiieiieisitet ettt sttt snsensnsnsenennnns | doseessssnsnes (530,735,319) | .ovvvevercrnan (1,783,106) | ..vvvevererirerieieerieeeeed [ ievieiieicsesisiieisissieneend0 |0 [ (528,952,213)

PART 4 - REINSURANCE

Reinsurance Assumed:
1. Premiums written
2. Premiums earned
3. Incurred claims
4. Commissions

Reinsurance Ceded:
1. PrEMIUMS WHEN........vveivciciieictse ettt
2. Premiums earned
3. Incurred claims..
4. COMMUSSIONS.......ouieireriieesecsiisesiesestesssss st sessses st ssees s st es s asssssses s st es et ssensessssnsesssssnesen
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SCHEDULE H - PART 5 - HEALTH CLAIMS
1 2

Medical Dental Otier T:tal
A.  Direct:
1o INCUITED ClAIMS....ooouevernrcerreeresseeeeieesesseeessssessssssssssssesssssesessnenns | cesssnnssssssssssnsessssnessssenens | onseesssmmesessnnesees 35,623,283 | ..ovvvrvereeens 5,523,635,865 | .....oorrrernens 5,559,259,148
2. Beginning claim reserves and iabilities.............cccevevrrereireererieieisiies | eevreniesesseneseesisnsenennnns0 oo, 86,097,815 | .cvcvererrne 2,525,552,416 | ....cocovverrrnnn 2,611,650,231
3. Ending claim reserves and iabilities...........cccveurevieenesinenneieiens | cevreniesessesesessisnsenennnns0 [, 61,835,100 | .ccovverrerrnne. 2,484 101,117 | oo 2,545,936,217
4. ClAIMS PAIG...vvereererierriierrisseesiesessessssessessssssssesssssessssssssssnes | sessssesssssssssessssonssssnnenQ | e 59,885,998 5,565,087,164 | ....ccooevrevreens 5,624,973,162

B.  Assumed Reinsurance:
5. Incurred claims
6.  Beginning claim reserves and liabilities
7. Ending claim reserves and liabilities.....

8.  Claims paid.........cccoevvvveverirerriererinennns

C. Ceded Reinsurance:

9. Incurred Claims........coovrerrnereiniininns

Beginning claim reserves and liabilities
11.  Ending claim reserves and liabilities.....

Claims paid........cccovvrerernrerreneenrireenes

Incurred claims
Beginning claim reserves and liabilities
Ending claim reserves and liabilities.....

Claims paid.........ccovrremeerrerreneeneereenees

E.  NetIncurred Claims and Cost Containment Expenses:

Beginning reserves and liabilities..........

Incurred claims and cost containment €Xpenses...........c.oocveureereereennen.

Ending reserves and liabilities............cccceveveieieicsieieeseee s

Paid claims and cost containment eXpenses.............c.ceevevrivererevrnnns

........................ 35,623,283
........................ 86,097,815
........................ 61,835,100

........................ 59,885,998

........................ 35,623,283
........................ 86,097,815
........................ 61,835,100

........................ 59,885,998

..... 5,523,587,606
................... 2,525,264,777
................... 2,483,772,489

................... 5,565,079,894

................... 5,623,587,607
................... 2,525,264,777
................... 2,483,772,489

................... 5,565,079,895

................... 5,559,210,889
................... 2,611,362,592
................... 2,545,607,589

................... 5,624,965,892

................... 5,559,210,890
................... 2,611,362,592
................... 2,545,607,589

................... 5,624,965,893
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Sch. S-Pt. 1-Sn. 1
NONE

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

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

1 2 3 4 5 6 7
NAIC Federal
Company ID Effective
Code Number Date Name of Company Location Paid Losses Unpaid Losses
Life and Annuity - Non-Affiliates
58-0828824...... | ....... 05/01/1996 | Munich American Reassurance COmpany............cocveereereerrenne Atlanta, GA........coevenrerrrnenrereernennes | cereernnrnreneenenen9,900 | oo, 30,000
.. | 13-257299%4 07/01/2003 | General Re Life Company AMErCa..........ccooeveverererriesrieneinnens Stamford, CT.....covvvrreriereenienieiens | cevvvsnieieinneeend3,724 | i
.. |06-0839705...... 07/01/2006 | Swiss Re Life & Health America............ccccvvveivevcreerriecicieinns Stamford, CT......coevvereeeieceereeee ,030,224
.. |AA-1460146..... | ....... 04/01/1997 | Swiss Reinsurance Co............ .| Zurich, Switzerland...........ccocovvviveonens | o 262,812 | oo
AA-1340165..... | ....... 04/01/1997 | Munich Reinsurance Co.. .[Munich, Germany.......c.ccocovininnnnnnne | cvenrinninnenneenn 175,208 | i
0299999, | TOAl = NON-AFIIEEES. ...e. e eresreseieseresett sttt sttt bbbt ,060,224
0399999. | Total - Life and Annuity.........cccccovvererrnenneee. . ...1,060,224
0799999. | Totals - Life, Annuity and Accident and HEalth..............cccveieiiiirincsesee e sssssssessesssssssessessssssssssessesssssssessenns | svsessesnnsensens 1,004 T40 | eieiiiiiiiinns 1,060,224

56
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SCHEDULE S - PART 3 - SECTION 1

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

1 2 3 4 5 6 7 Reserve Credit Taken 10 Outstanding Surplus Relief 13 14
8 9 1 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
Authorized General Account, Non-Affiliates
82627......... 06-0839705.... | .01/01/1993 | Swiss Re Life & Health America.......... ... | Stamford, CT. .. |DIS/G........... revnrernnrnenes 10,900 [ oo ,373 | e ,766 | e 0
66346......... 58-0828824.... | .05/01/1996 | Munich American Reassurance Compa .... | Atlanta, GA... ..|COIl.... 33,724
66346......... 58-0828824.... | .05/01/1996 | Munich American Reassurance Company .... | Atlanta, GA... AMCO/..ci [ 12,448,188 [ e 0 | 0 ] 188,012
82627......... 06-0839705.... | .07/01/2006 | Swiss Re Life & Health America.......... ... | Stamford, CT ADB/...ovvcvene | 0 | e .659,746 | ...............606,587 | ...... 3,318,819
82627......... 06-0839705.... | .07/01/2006 | Swiss Re Life & Health America.......... .. | Stamford, CT.... ADB/G......oooe | ceveeereeereerierceniennd0 | o0 | 0 | 46,904
65676......... 35-0472300.... | .03/01/1982] Lincoln National Life Insurance Company. Fort Wayne, IN.. A YRT i [ 9,441,200 | 32,689 [ 032,689 [ e 71,480
65676......... 35-0472300.... | .03/01/1982] Lincoln National Life Insurance Company.... Fort Wayne, IN........ccocnrrnnrnereeeene COll.... ...3,989
00000......... AA-1460146... | .04/01/1997 | Swiss Reinsurance Co...........cccceeoervevnnee. Zurich, Switzerland... YRT /I 4,122,725
00000......... AA-1460146... | .04/01/2007 | Swiss Reinsurance Co..... .... | Zurich, Switzerland... ACAT /i ] a0 | 0 [0 [ 777,802
00000......... AA-1340165... | .04/01/1997 | Munich Reinsurance Co.........cccoeveeerervererneererennns Munich, Germany. YRT /e | 000 1,055,041,261 | oo |0 [ 2,167 474
00000......... AA-1340165... | .04/01/2007 | Munich Reinsurance Co... .| Munich, Germany. .. |CAT/I [OOSR 0 ) [FSUOUURSRORROROON | I IROORRO 399,977
0299999. | Total - Authorized General ACCOUNt, NON-AFfIAEES. .........ovuiiuiiiiiieiei s issieiiiss crtessssssesessesssessessessssssessessessensses e ssen st s st ens st sssensensnssessassansenss | sseses 2,884,333,162 {..............1,060,002 { .................959,006 |...... ..11,630,906
0399999 | Total - AULNOTZEA GENEIAI ACCOUNL... ... uiveississersesesissessessessssssessssssssessessanssessessessans _essessssssessassanssessessessssssnssessessenssesessansanssessensanssnsssssensensanssessassansnss | seses 2,884,333,162 {..............1,060,002 | .................959,006 | ............ 11,630,906
0799999. | Total - Authorized and Unauthorized GENETAl ACCOUNE... ... viuiisiiesieeisseessssssersass  evsessssssesassenssessesssssssssessessessenssessessensssssssessanssnssessensansanssessassanssnss | seses 2,884,333,162 | ..............1,060,002 | .................959,006 | ............ 11,630,906
1599999, [ TOHAIS. ....vueverereeererreresst e esesse s ersssesses e eneensses st enssns s st ensens s sesseessns e essens s seste  estsssnssessessanssessessensanssnssestensanssessessantanssessantensanssessensenssnsessensansns | sreeen 2,884,333,162 | ..............1,060,002 | ................959,006 | ............ 11,630,906
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SCHEDULE S - PART 3 - SECTION 2

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

1 2 3 4 5 6 7 8 9 Outstanding Surplus Relief 12 13
Reserve Credit 10 1 Funds
NAIC Federal Unearned Taken Other Than Modified Withheld
Company ID Effective Premiums for Unearned Current Prior Coinsurance Under
Code Number Date Name of Company Location Type Premiums (estimated) Premiums Year Year Reserve Coinsurance
Authorized General Account - Non-Affiliates
35-0472300..... ..06/01/1989 | Lincoln National Life Insurance Company....
23-1503749. ..01/01/1994 | Life Insurance Co. of North America........
01-0278678........ ..09/01/1981 [ UNUM Life Insurance Company......
0299999. | Total - Authorized General Account - Non-Affiliates..........cccovee...

0399999 | Total - AUtNOMZEA GENEIAI ACCOUNL. ... uiiuiieieitsit et it sst ettt sstessesesessssessesesssssesses et s s et se 88t s ee s et es et sesees  s4es et eesee oo s et ee s s e et et eE et eeE e E oA E e E oA e e E s en b et s st es bt ansns
Unauthorized General Account - Non-Affiliates
00000.............. AA-1580095....... [..12/01/2007] Toa Reinsurance CO., Ltd......coovvrrveeeesssenseeeessssesseeessssesssesensseeseesees | TOKYO, JAPAN.cevsrervveeressnereeseemseesssesenseeess | YR T Devvveeeesnnees | conesesssesenneas 392,101
0599999. | Total - Unauthorized General Account - Non-Affiliates.... R ..392,101
0699999. | Total - Unauthorized General Account...........ccoovereneee. ..392,101
0799999. | Total - Authorized and UnauthOriZed GENEIAI ACCOUNL. ... ... ittt ettt ettt st es st esses s sssssessessstsss _sses et eesessesessee s s s et ees et eetee s b e s b es s h st ettt es bt sns
1599999, [ TOAIS.........oveecvereeeeeceeee ettt nsenssessensssssnsesssasssssnsnssenssesnssnsssnsns  ssssssssssssisssssssssssnssssaessansnsassssesnsnsssssanssnssnsassssssnssssssssenssnsanses | ersessesesersen 392,928
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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
GENERAL ACCOUNTS, ACCIDENT AND HEALTH
Non-Affiliates
(L AA-1580095....[..12/01/2007 | Toa Reinsurance CO., Ltd........ccooveonrcenrieenresnneees 392,101
0599999. | Total - General Account-A&H - Non-Affiliates.............. ..392,101
0699999. | Total - General Account - Accident and Health........................ ..392,101
0799999. | Total - General Account - Life, Annuity and Accident and Health ..392,101
1199999. [ Total (General Account and Separate Accounts Combined).............cccovvevvvvenene.. 392,101
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SCHEDULE S - PART 5

Five-Year Exhibit of Reinsurance Ceded Business

(000 Omitted)
1 2 3 4 5
2007 2006 2005 2004 2003
A.  OPERATIONS ITEMS
1. Premiums and annuity considerations for life and accident and health
CONMTACES. ... vvvvrveeerisrestse sttt | enesseeseseesnas 12,024 | oo 10,712 | e 9,770 | v 9,059 | v 6,910
2. Commissions and reinsurance eXpense allOWANCES..........ccvvuierrreurernremeenminseneens | cesseemesesssssssennes 362 | o 526 | coovereereiins 449 | o 434 | e 381
3. CONraCt ClAIMS.......vvereeererircreierie st enssesesssnnnes | seesssenssesssienesd 6,384 | oo 5472 | oo 6,076 | ovvverrrrierinnne TABT | i, 3,400
4. Surrender benefits and withdrawals for life contracts.............ccccovcvciiniinniinccicns [ v (V10 (O (U (O 0
5. Dividends t0 POIICYNOIETS.........ccvvucveririieiieesee st sssesens | esvsesesssesesissesss s 0 | e [0 IR 0 [ e L0 IO 0
6.  Reserve adjustments on reinsSurance CEAEM..........cocouvrieveiireeiiieseeeseesnieenins | coveesesssesesinenns (R0 ] 130 | o 95 | oo 80 | oo 96
7. Increase in aggregate reserves for life and accident and health contracts.........cccoee. | corvrvrvrercrniinienne 141 | s ((UK) | 137 | e (532 [P (21)
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and accident and health
contracts deferred and UNCONECIEM.............cuuureurumrrreriirisereesee e | v 70 | s Y 396 | .o B4 | oo 55
9. Aggregate reserves for life and accident and health contracts............cccccoevevevviiiees | coververeieiieinne 1,390 | oo 1,287 | e, 1,360 | oo 1,223 | oo 1,282
10.  Liability for depOSit-type CONMTACES........cvurereeererririrecirrireeseiieeeseiseesee e sssessssesseens | conseeeseesssessessssesenns {1 N [0 R [0 [0 0
11, Contract claims UNPaIG...........ccceviviiieeieieiiceie e sssnes | evesssssaesssinnas 1,060 | covevcriiiinns 1,050 | oo 805 | v 1,163 | e 374
12. Amounts recoverable 0N rEINSUTANCE. ............cceueveeeveeeeeeeeeeereseeseeeeseesseseseessssssenes | oereessserseseseneees 1,074 | oo, KK Y2 366 | oo 488 | oo 296
13.  Experience rating refunds due Or UNPaid............cccreuremerneeneinrinineineisiseessesseessneens | coneeeeseesnseneessseses (0] O [0 (01 O [0 T 0
14, Policyholders' dividends (not included in Ling 10).........ccooeveiivrireieiieieesieiesesiiens | cvrerveissieseseesssienans 0 [ oo [0 T (01 [0 T 0
15.  Commissions and reinsurance expense allowances UNPaid............cc.cveverivereeienes | cvvevverssiesesieiensenns {11 IR [0 T (01 [0 0
16.  Unauthorized reinSUrance OffSet.............cocuiiiiiniiiiniensissesessesisesiesienins | oreeeessesisesisesisesiens (V18 O (O T (01 (O SR 0
C. UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)
17. Funds deposited by and Withheld from (F)........cccovrurinrnrirnnenreinessnsiesnsensseees | sonseseseesnsessesnssnsens {1 I [0 (01 [0 0
18, LEtters O CrEAit (L) vererereeeerereieineeseesees et isecsssese st ssessssssessessanssns | sesesssssesssssessesens 230 | e [0 [0 [0 0
19, TruSt arEEMENES (T)...vurvueererrereeereieireesneeseeseesssesse st ssesesse s s esssssesessessssssessens | ssesssessessasssssessassans {1 [0 [0 [0 0
20, OtNET (0).eruerrreeseresrrssssesssees s ssessssess e senss s s ess s nnntssssssngs | ssssenssssssssnsssssssees [0 P O O (] 0
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SCHEDULE

S - PART 6

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restafement Res:t;ated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and invested assets (LINE 10)........cccoeiueieieiiricieieissieie it sssessessssessenes | sssessessesssssssesenns 54,395,164,163 | ...oocvveverrerereiereeseiene s [0 IR 54,395,164,163
2. ReiNSUraNCe CEABH (LINE 14)......uoiueicrieeieieiis ettt bssssans | evssssessessssssessesssneas 1074047 | oo [0 I S 1,074,147
3. Premiums and considerations (LINE 13)......c.cceerieieiiinieieisinsisiessesssssiesessssessesesssssssesees | stessessessessssassessessnees 376,347,625 | ...ovveveerereereeseeis 69,626 | ..cooveriririeiiiriinins 376,417,251
4. Net credit for CEABA rBINSUTANCE...........c.cviviieiciceee ettt | eveesesenteseenas XXX otierieieinsreninns | v esseeeesnes 2,379,228 | ..o 2,379,228
5. All other admitted aSSets (DAIANCE).........ccvuriiirririeieieie e ssnsens | cresreressssssansesssssneas 895,279,459 | oo {0 I 895,279,459
6. Total assets excluding Separate ACCOUNtS (LINE 24)..........coevevivrieeieiireieiee e eeeieseies | evvesieseesessese s 55,667,865,394 | .....coceveevvirererereina 2,448,854 | ..o 55,670,314,248
7. Separate ACCOUNt ASSELS (LINE 25).........c.cviueiieieiieiereiieieei et se s sessses | ereresissesesissesssssesessssesssssesassesens 0 [ oo 0 | o 0
8. TOtal @SSELS (LINE 26).......c.uverurerreereiieeeieeisseeisess st sess st eest s ssstssensnne | sessssesssnessssssn 55,667,865,394 | .....cvverirerirnerieennne 2,448,854 | ..o 55,670,314,248
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract reserves (Lines 1 and 2).... 45,403,175,039 | .oovvevveceeeeeeees 1,388,630 45,404,563,669
10. Liability for deposit-type contracts (LINE 3)........cccvuerviuereiiieiieeeieeeee st sssesens | sevesessssesesssssessssesenns 24,831,849 | ..o [0 SRR 24,831,849
11, Claim rESEIVES (LINE 4)....cvuureeeirirceiicrieieieseisesissesiesesiseses st ssssssss st ssssssssenssnes | ossessesssssssnesssan 2,537,746,443 | ..o 1,060,224 | .....cooovvrrrin 2,538,806,667
12. Policyholder dividends/reserves (LINES 5 throUGN 7).........c.ovriinrnrininsinsieissisesssssissiesiens | sresssssseessssssssesssssessssssessesens 3942 | s 0 | oo 3,942
13.  Premium & annuity considerations received in advance (LiNE 8)...........cccueuevieieieirieiieiens | cvveieiesisseieieens 519,277,298 | ..o 0
14, Other contract liabilities (LINE 9)........vvrurrerirrrirriniesisririseessisesssssssesse st ssessssssssssssesssssssses | vsssessessssssessessssnees 241,654,208 | ....coocvererereeeee e 0
15.  Reinsurance in unauthorized companies (LINE 24.2).........cccoueereiuriieieiessssesisssessessssssiens | stesesssssssssssessssssessesssssssessesanes 0 | e 0 | e 0
16.  Funds held under reinsurance with unauthorized reinsurers (LN 24.3)...........covvnrrrininenees | oveenrereenesnseseessssesssessssesesssseenn L0 U 0 [ e 0
17, All other liabilities (DAIANCE)..........rvurrrverriirrireriresiereereeies st esssees | frstesssessssssnesesessaes 2,732,879,276 | ..cooovvvveevrincriinirinssii s O ISR 2,732,879,276
18. Total liabilities excluding Separate ACCOUNtS (LINE 26)..........ccovveveevereeeereierreeieeeeseeesesesseseens | cvevesee e 51,459,568,053 | ..coovvevvreeeeerei 2,448,854 | ......coveeiins 51,462,016,907
19.  Separate Account iabilitIES (LINE 27)........cveiueiiereieiiieseieississeseisssese s sssssssessesssssssessessssens | stessesssssssssassesssssssassessssassessassees 0 | oot 0 | oot 0
20.  Total iabiliieS (LINE 28).......cvrvreeerrerrirrirnrireiseesseesississssssssssseesesessseessssssssessssessssssssssessessesssesses | sesessssssssssssesseses 51,459,568,053 | .....coooverrrrrirrireireneneens 2,448,854 | ..o 51,462,016,907
21, Capital & SUIPIUS (LINE 38)......cuuvermrrerriirerireriieirieseseerisesiesssesss s sessesssesssss s | srsssssssssssnssssseseens 4,208,297,341 | ...cccoinerrinns XXX veereeenniseisnes | coreesesssnssensennees 4,208,297,341
22. Total liabilities, capital & SUrPIUS (LINE 39)........cocviveieeiereiieicesie et sssssiesaens | evsesaesiesssssseeseaas 55,667,865,394 | .....coceververerereriia 2,448,854 | ... 55,670,314,248
NET CREDIT FOR CEDED REINSURANCE
23, CONTACE TESEIVES. ...ttt ettt ettt s ettt ettt s s st s s e sese st st ssensn et enenenenenenenenns | orressseseseseseseeseseserasenas 1,388,630
24, Claim reserves
25.  Policyholder diVIdENAS/TESEIVES.........c.cvuevuriiviieieieieeeie sttt sssssssstenaes | srsessesssssssestesssssssesse s sessessssand 0
26. Premium & annuity considerations reCeived in @dVANCE............cccvvveverieveireve e eiseresiesies | cevevsessssssessesisssssess s sessssssssesand 0
27.  Liability for depoSit-type CONIACES.........ccuevicviieiecicicsie ettt | sesessessessss st e s sense s s ssesse s 0
28, Other CONract HADIIIES. ...........cvvereecerciieiiecie s ssssens | ensiessi sttt ennes 0
29.  ReINSUIANCE CEABA @SSELS...........vuuiuuiiiiiiiiiriiiiriisiisee et nines | esbiessis bbbttt 0
30. Other ceded reinSUranCe rECOVETADIES.............iuuuiueucrirrirriieirieesiesiesiese et sesnesens | emssssss sttt esssnnes 0
31, Total ceded reinSUranCe reCOVEIADIES...............ruuiiiuriiriiriiniiniseesiesissisrissas e sesies | ervbnesnesnss e 2,448,854
32, Premiums and CONSIAEIAtIONS. .........cceiiiueuriieieieicieiei ettt sss st ss s sssssessnns | sssssessssssesessssesessssesassnsesens 69,626
33.  Reinsurance in unauthorized COMPANIES. .......c.ceiuirieireiiininireieisieseissssesse s sesssssssessees | sesessessessssessesessssessesesssssssessesnnd 0
34. Funds held under reinsurance treaties with Unauthorized reINSUFES............cocuevrinerrininiins [ e 0
35.  Other ceded reinsurance payableS/OffSELS. ... esssseesissenes | serssseseesssssres s sssessessesssssssassesand 0
36. Total ceded reinsurance payables/OffSEtS........ oot seessesessenes | srsssesssssssssesse s sseensenens 69,626
37. Total net credit for ceded reiNSUFANCE...........cccouiiiiiiiiri s | ereinesnesnes s 2,379,228
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Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Allocated by States and Territories
1

Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Is Insurer Insurance Premiums, Total
Licensed? | Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. (Yes or No) Premiums Considerations | bership and Other Fees | Considerations 2 through 5 Contracts
1. AlAbAMA.....cocicieeiresneeeeeeeseiessessseensesssenseene AL |l YES i [ 6,459,983 98,299,994 | .....ccoovveeeen0 | e 104,759,977
2. 210,794,381 | 0 | 11,157,505
30 ANZONA....isrneseesenssssnsssssnenn AL | L YES i | 000002,580,553 | 0 [ 54,415,725 | 0 | 56,996,278
4. Arkansas.........cceeoeerieieneiniienesesnesesssenensssnee o AR |l YES i [ 0000 3,370,178 | vieiennn0 |00 63,792,184 | 0 | 67,162,362
5. California.
6. Colorado
7. CONNECHCUL.......coevevrieieieiese e
8. DEIAWAIE......c.vveieeeee e
9.  District of Columbia.
10.  Florida........ccovv.u WL v . .
110 GOIGIA. vttt e YES | 9173595 | 0 | 168,474,966
12. i e YES | 556,245 | 0 25,806,140
13. ldaho... .ID|.... . ...27,594,227
14.  lllinois.. . 127,345,295
15.  Indiana. LN . .104,158,337
16. lowa.... LA . 255,127,433 | o0 | s 56,732,422
17.  Kansas KS|.... . 42,884,262 | ..o | 44,306,428
18, KENUCKY...cvovvercecicee e . 254,823,113 | o0 | s 57,552,581
19.  Louisiana. LA]... . ..78,359,028 | ...vvvvirienn0 | 82,659,477
20. Maine.. . 10,764,446 | ..ol | e 11,114,399
21.  Maryland...... . 262,129,672 | ool | 64,699,488
22. Massachusetts . ..22,885,047 | .ovovvevieennn0 | 24,804,453
23.  Michigan...... Ml . 140,383,296 | ....ocoovvvvereenn0 | e 144,666,895
24, MINNESOA. ..ot e YES i | 2,751,600 | o0 56,676,774 | ..covvvvereneend0 | e 59,428,374
25, MISSISSIPPI....oucveeverriscriserierierisesisssisese st sesees el YES | e 4,043,089 | 0 69,078,524 | .....cccoovvirenl0 | i 73,121,613
26. Missouri... . LT7182,974 | 0 | 79,521,262
27, MONEANA. ...ttt . ..15,565,904 | ....ccoooviereenn0 | e 15,929,219
28, Nebraska.........ccoveevernernernernnrnsenineninennersensenseneeneennedNE [l YES i | 588,981 | el 0000000 33,922,623 | o0 | 34,511,604
29. Nevada............ NV|.... . .36,443,317
30. New Hampshire.. . 0 7,906,437 | 0] ...8,201,024
31.  New Jersey..... . 57,948,678
32.  New Mexico. 25,567,357
33, NEW YOTK...ooeeeieeecieiciseise ettt esees . 0 [ ...4,240,926
34, North Caroling.........ocoeueeeeneerrenenrernenenseseesesseseseeesseseseenees . .151,374,042 59,614,861
35. North Dakota... ND].... . ..20,551,587 | o0 | e 21,078,493
36. . 125,141,629 | .ovvvvvieeenenl0 | e 131,091,275
3r1. WYES ] 2,002,054 | 0 [ 44114323 | ool 0 | s 46,116,377
B T O (T o o OO W YES o ] 1,098,384 | 0 [ 60,144,455 | ....cocovovveennn0 | 61,242,839
39. Pennsylvania... PA|... . 167,261,522 | .oovevvvverrenend0 | e 172,206,985
40. Rhode Island... . 211,396,957 | 0 | e 12,010,545
41, South Caroling............cc.ocevevereeeeeieeseeceeeeeees e YES | 4,105,402 |0 [ 62,248,085 | .....covcvveeeel0 | e 66,353,487
42, SOUth DAKOtA.......crervrreeeeireeiseie et W YES i | 745,613 | 0 [ 36,248,860 | ...coovvvreerenn0 [ e 36,994,473
43. Tennessee... INJ ... ceereeenD, . 103,829,964 | .......cccoeeeeenl0 | e 108,917,881
44. Texas... TX|.... . . 285,754,624 | ..o 0 | e 302,767,747
45.  Utah..... UT... . ...26,279,781 26,702,882
46, VEIMONL......oieieeieececeeieees ettt , . 0 6,228,998 ...6,392,907
A7, VIFGINIA. ..ottt e 3,098, . 117,830,634 21,429,506
48.  Washington. e 1,532, . ..75,890,962 | ..coovvvrivrenen0 | e 77,423,145
49. West Virginia... S . 22,372,275 | o0 | 23,541,237
50, WISCONSIN......ovecvvreeeeeieeteteseeteeesses et eees e ess e senaneees 610,821 | o0 | 57,973,541 | .coveveeeeel0 | 61,584,362
51 WYOMING... ettt ees W YES | 279 | 0 [ 10,617,937 | oo | 10,856,216
52, AMErICAN SAMOA.........ccoevrivirerieieieeeie e 0 ..
53.
54. W YES | e
55.  US Virgin Islands YES 195, 001
56.  Northern Mariana Islands ......9,869
57. Canada.......ccccccoverrirennne. WNOL [
58. Aggregate Other Alien. OT].... ..1,173,416,098 | ...... ,243, ..7,899, 645 728 | 0 | 9,348,305, 711
59, SUBLOtAL. ... . ..1,327,227,832 | ...... ,243, cereeneenn 11,473,144,657 ..13,075,616,374
90. Reporting entity contributions for employee benefit plans........ e XXX [ e 28,557 | oo (0] IS 2,494,967 | ..coovvvviveeann0 | e 2,523,524
91. Dividends or refunds applied to purchase paid-up
additions and anNUILIES.............ccceuvrverreiereeeieeesee s e XXX [ e 758 | oo (01 TR (01 IO (0] IO 758
92. Dividends or refunds applied to shorten endowment or
Premium paying PEHOC..........c.cueveeieveeirerieieissiese s e XXX s [ s (0 IO (01 TR (01 IO (0] I 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.............cccoeveveerreverennes e XXX [ 121,889 | 0 |00 20,671,374 | 0| 20,793,263
94.  Aggregate other amounts not allocable by State...................... e XXX s [ e [0 0 | 0 | 0
95.  Totals (DireCt BUSINESS)......c.cvevivrrierreireieirereiesise e 13,098,933,919
96.  Plus reinsurance assumed..........ccccevvverevernnenensersnsnensennnnes |00 XXKuviies [ evenrieieiieinnnens0 [0 [0 | i 0 | e, 0
97. Totals (All Business)........... ...1,327,379,036 ...13,098,933,919
98. Less reinsurance ceded...........ccoovvrriiinnnns e XXX [ e 11,637,872 | oo | eiiii0000000392,928 | a0 | 12,030,800
99. Totals (All Business) less reinsurance ceded............cooevvevnnnn ..1,315,741,164 ...13,086,903,119
DETAILS OF WRITE-INS
5801, JAPAN oo XXX ..1,173,405,434 | ...... 275,243,885
5802. HONG KONG ..o
5803, PalaU ..o
5898. Summ. of remaining write-ins for line 58 from overflow page... | ....
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)..........
9498. Summ. of remaining write-ins for line 94 from overflow page... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)

y considerations.

Explanation of basis of allocation by states etc., of premiums and an
Ordinary life, annuity, and accident and health premiums are aIIocated by state of residence.
Group life premiums are allocated by the group's principal state of residence.

(@) 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, Cols. 8, 9, and 10, or with Schedule H, Part 1, Column, Line 1. Indicate which:
Exhibit 1, Lines 6.4,10.4 and 16.4, Cols.8,9,10
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Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

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. AlADAMA. ... AL (.o, 6,459,983 | oo (VN I 15,122,752 | ... 1,802,192 [ oo | 23,384,927
2. AIESKA.....ee e AK| e 363,124 | oo (V)N 1,275,457 | oo 32,465 | o0 | s 1,671,046
3l ATIZONA. oottt AZ ] 2,580,553 | .ovoerrrriieiieiins (VN I 12,144,256 | ............... 458,574 | o0 [ 15,183,383
4. ATKANSES.......oiiiiieiieieee st AR oo, 3,370,178 | oo (V)N 7,197,990 | oo 317,985 | o0 [ i 10,886,153
5. California.......cvvrieeireiiisce e CAl ... 11,890,761 | oo (V)N I 49,942,349 | ............... 820,115 | w0 [ e 62,653,225
B, COlOradO.......orvvrerriiriie e (G0 I 1,578,893 [ oo, (VN 5,544,368 | ............... 555,179 | o0 [, 7,678,440
7. CONNECHCUL........cvvvreeiecie s CT| s 1,023,627 | oo (V)N 8,394,117 | v 17,840 | o0 | e 9,435,584
8. DEIAWAIE.......ovei e DE| .o 763,463 | oo (VN 2,684,207 | .oovvvrrennn. 23,864 | o0 | 3,471,534
9. District of COlUMDIA. ..o (DG I 192,640 [ oo (VN 1,003,342 | oo 11,079 | o0 | e 1,207,061
10, FIOMAA.....ooee s ees FL| oo 11,603,696 | ..oovovvireireiine (VN I 50,932,103 | ............ 2,804,670 | oooovrrerinnennn0 [ e 65,340,469
11. 9,173,595 | oo, (V] I 22,348,195 | ............ 1,774,002 [ o0 | 33,295,792
12, HAWAL e H s 556,245 | ..ooooveririeind (0] 969,658 | ...covvvvnvne. 123513 [ 0 | e 1,649,416
13, 1dah0..cc s eenesiesssssesssssssseendD [ s 551,194 | oo (VN 2,374,428 | ..o TTA15 | 0 | 3,002,737
14. 4,289,390 [ ..o | e 23,303,583 30,721,862
15. ..4,630,354 v 18,441,023 | ... . 24,908,518
16, JOWAL oo A . 1,604,989 | ..oooovvriiiiennn0 | e 5,936,079 | .ccoovenenee 1,152,579 [ o0 | 8,693,647
17, KaANSES....ceeieeieeineineneineineiseessesisesissississsssisssssssssssssssnenss O [ eiviniineens 1,422,166 | .oooovvvevereicnnn0 | e 5,285,117 | oo 370,293 | o0 [ e 7,077,576
18, KENMUCKY...vecveeecieeit et 2,729,468 | ..ooovvrriinnennn0 [ e 9,743,086 | ..cvvvunve. 774,412 13,246,966
19.  Louisiana. ..4,300,449 ...12,156,892 ...369,690 16,827,031
20, MaliN ..o ME | i, 349,953 | o0 [ e 2,026,682 174248 | o0 | e 2,550,883
21, Maryland.......c.coccecnnnennnneneceesesesesesesessenensnesMD | i 2,569,816 16,449,759 | ..ccouuvvee. 146,323 19,165,898
22, MaSSACHUSEES. ........cveuiereireiiei sttt 1,919,406 | .oooovvvvvveinniennn0 | e 9,152,367 | coovvrrrirriin 5,603 11,077,376
23.  Michigan ..4,283,599 ...31,258,255 1,711,440 37,253,294
24.  Minnesota 2,751,600 | o0 [ e 9,534,903 2,027,487 14,313,990
25, MISSISSIPPI. . vvuecerecereereireisseise ettt 4,043,089 | .ooovrvriene (VN 7,383,346 | ..ooovvennnn. 661,932 | o0 [ 12,088,367
26, MISSOU....voeverienienreieeisetsesseis et seen 2,338,288 | .o (VN I 13,116,484 | ............... 560,532 | .ovvrrrnerneirnennen0 [ i 16,015,304
27 MONMEANA. ...ttt MT] e 363,315 | oot (] I 544,169 | ...ccovveenn. 133,498 [ o0 | s 1,040,982
28 NEDraska........cooorerriiriieiiieiiieeeeee st NE| oo 588,981 | oo (VN 3,129,768 | ..cvvvunvn. 520,876 | .ovvverrernrrnrennnn0 [ e 4,239,625
29, NEVAGA.......oeieeireciecieeee e NV| e 1,016,198 [ oo (VN 8,399,143 | .ooovrinn. 218,811 | vl 0 [ 9,634,152
30, New Hampshire........c.oocureeriririsinsiesiseieesesssessessssssesnees NH [ o 294587 | oo (VN 1,942,784 | ..o 11,058 | o0 | e 2,248,429
31 NEW JETSEY ..ottt NI i 632,358 | .o (V)N I 10,969,860 | ....ccvvveen. 163,825 [ .o | 11,766,043
32, NEW MEXICO.....courirrirrircieiee et NM] oo 1,628,372 | oo (VN 3,304,725 | oo 206,120 | o0 [ 5,139,217
33 NBW YOTK. oottt NY [ s 102,439 | oo (VN I 715,236 | cooovvvrrinens 42,290 | covrevvrrnrinrinnen0 | e 859,965
34, NOrth Carolina........cueeueereerneeerierreeieeissssse s NC| .. 8,240,819 | oo, (VN I 23,968,510 | ..ccovvvenee 895,851 | o0 [ e 33,105,180
35, NOMh DaKOLA. ......cvvueeieiicicieeieeie s N[0 I 526,906 | ..cooovvrerrriieiins (VN 1,764,565 | ...ocoovvveneee 354,423 | o0 [, 2,645,894
36, ONIO.cecercecc e (0] 1 IS 5,949,646 | ..c.covvvvrrrrnins (V)N I 31,609,036 | ............ 1,852,108 [ coovvvvvvirerennn0 | s 39,410,790
37, OKIANOMA. ...ttt (0] IS 2,002,054 | ..ooovvririiis (VN 4,134,343 | v 194,663 | ...coovvvverrerineen0 | o 6,331,060
38, OFBOOM...couvireiririeris ittt (0134 I 1,098,384 | ..o (VN 8,073,276 | .coovvvrnnn. 220,486 | .ooovevverernerinenn0 [ s 9,392,146
39, PeNNSYIVANIA........ccooveriierieresees e PA|.......... 4945463 | oo, (V)N I 48,398,630 | ............ 1,573,591 [ o0 | 54,917,684
40.  Rhode ISIaN.........ccooeveriiric s ({0 [ 613,588 | oo (VN 4,342,671 | oo 8,542 | o0 [ 4,964,801
41, SOUth CaroliNa.........ocvvevveereeriieeies e 103 I 4,105,402 | coooovvreien, (V)N [ 9,288,130 | coovovvvenve. 823,278 | o0 [ e 14,216,810
42.  South Dakota... 745,613 . .4,684,371
43, TENNESSEE......ooveiireiieirsire sttt sttt ssees 1\ I 5,087,917 | oo, (V)N I 13,295,287 | ...e00.rr..988,003 | o0 [ 19,371,207
A4, TEXES...oucveeiieriesiessesses sttt TX] o 17,013,123 | i (V)N I 36,550,505 | ..cc0oeernn2,256,713 | ovveiererieeeenn0 [ . 55,820,341
45, UtBN...coi e UT| s 423,101 1,670,889 | ..ooovoeeeee 119311 | 0 | e 2,213,301
46. 163,909 1,334,980 . .1,517,498
A7, VIEGINI....oocieiieiieie ettt nes VA .o 3,598,872 | oo (VN I 19,084,981 | .ovooveeer . 871,670 | o0 [ 23,555,523
48, WaShiNGION.......ccvieerierieeieiese et 1,532,183 [ oo (V)N I 12,068,551 | coovovvveeen 21,941 | o0 [ 14,022,675
49, WESt VITGINIA......oovveierriieieeiieeieeiseeeess et nsses 1,168,962 [ oo (V)N 3,423,618 | oo 271,089 | o0 | 4,863,669
50.  Wisconsin.... . ...3,610,821 ...17,200,761 1,224,783 22,036,365
51, WYOMING....oinreerieeierierieeieesssessssssssssssssssssssssssssssssssssssssnse s WY | i, 238,279 | ovvevrverrnrrnrinnnn0 [ s 530,652 | c.ovrerrrirnnns 46,505 | o0 | e 815,436
52.  AMENCAN SAMOA......c.ceviviieeiecierece et AS| .o 16,981 [ o O oo (01 U O o0 [ 16,981
B3, BUAM ..ottt (€101 I 333,448 | oo (0[N I 233,568 | oo 0 [ o0 | e 567,016
54, PUBIO RICO.......ooierireieire et PR oo 224,624 | oo (VN 3,234,442 | .. 4417 | o0 | 3,553,483
55.  US Virgin ISIands...........c.covuurrienriernieniiniesieeiesiieesieieseesisssseeens AT/ [P 195,001 [ oo (VN 1,178,336 | oo 1,843 | o0 | 1,375,180
56. Northern Mariana ISIands..........c..cccocueierercnisieieseee s MP oo 9,869 | .o (1] I 255 | o) 0 oo [ 10,124
57, CaANAUA. ... CN e (U [ (01 ORI [STRTR 2,404 | 0 | 2,404
58.  Aggregate Other AlIEN..........cccieieneiereierneiieeseese e OT|....1,173,416,098 | ........ 275,243,885 | ...oovvvririins (U [T (U [UUTURRROOON B IO 1,448,659,983
59, TOHAIS.....euieeercitriteieeeteeteete ettt | e 1,327,227,832 | ........ 275,243,885 | ........ 616,826,766 | .......... 36,500,331 | .oovvvrrrrrrninnnn0 [ e 2,255,798,814
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

9

AFLAC INCORPORATED 58-1167100
| Aflac International, Incorporated 58-1967921

Aflac Insurance Services Company, Ltd. [ Japan ]
| Aflac Payment Service, Ltd. [ Japan ]

aflacdirect.com, Ltd. [ Japan] 77.8%

Aflac Counsel, Ltd. [ Japan ]
Aflac Information Technology, Incorporated 58-1870664

American Family Life Assurance Company of Columbus (Aflac) (NE)*
58-0663085
NAIC #60380

American Family Life Assurance Company of New York (NY)*
52-0807803
NAIC #60526

Communicorp, Incorporated 58-1442547

* Denotes insurer
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Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

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)
Affiliated Transactions

58-1167100.............. Aflac INCOMPOTAted...........ocuieiecicee e seeisnies | ceveeeeieees 1,361,860,448 | .....oovoorvererrinrinneeen0 [0 0 | s 66,831,784 ..0.. (V1N I 1,428,692,232 0
... | 58-0663085... ... |American Family Life Assr Co of Columbus.. o (1,361,860,448) | .....ocvvrrenrrrnrinrineenn0 [0 [0 [ ..(134,065,073) ..0.. .0 .(1,495,925,521) | ... .0
... |52-0807803... ... |American Family Life Assr Co of New York... O (SO 0 ...(13,768,329) ..0.. .0 ..(13,768,329) .0
... |58-1967921... ... | Aflac International, INC........c.ovvererenriennee ...3,313,562 ..0.. el [ 3,313,562 .0
... | 58-1870664... ... | Aflac Information Technology, Inc..... 10,460,452 0. L0 10,460,452 .0
... | 00-0000000... ... | Aflac Payment Service Company, Ltd... 47,783,289 0. L0 47,783,289 .0
... |00-0000000... ... | Aflac Insurance Services Company, Ltd ....28,746 0. 0 [ 28,746 .0
. 100-0000000... | ISUMO, Lt 2,997,751 0. 0 2,997,751 .0
58-1442547... Communicorp, Inc.. 16,417,818 0. . .0 16,417,818 .0
.............................. 0 [ XXX | coerrerereeirerirnerneienns0 o0 0

9999999 | Control Totals
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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 Responses
1. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1? YES
2. Will the confidential Risk-Based Capital Report be filed with the NAIC by March 1? YES
3. Will the confidential Risk-Based Capital Report be filed with the state of domicile, if required, by March 1? YES
4. Will an actuarial opinion be filed with this statement by March 1? YES
APRIL FILING
5. Will Management's Discussion and Analysis be filed by April 1? YES
6.  Will the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit be filed with the state
of domicile and the NAIC by April 1? YES
7. Will the Adjustment Form (if required) by filed with state of domicile and the NAIC by April 1? YES
8.  Will the Supplemental Investment Risk Interrogatories be filed by April 1? YES
JUNE FILING
9. Will an audited financial report be filed by June 1? YES

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

MARCH FILING
10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? NO
11, Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? YES
12. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1? NO
13.  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? YES
14. Wil the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed by March 1? YES
15.  Will the Workers' Compensation Carve-Out Supplement be filed by March 1? NO
16.  Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1? YES
17.  Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 1? NO
APRIL FILING
18.  Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1? YES
19. Wil the Interest-Sensitive Life Insurance Products Report Forms be filed with the state of domicile and the NAIC by April 1? NO
20. Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? NO
21. Wil the Accident and Health Policy Experience Exhibit be filed by April 1? YES
EXPLANATIONS:
BAR CODE:

* 6 0 38 02 007 36500000 *
* 6 0 38 02 007 2 800O0O0O0TO0 =*
*= 6 0 38 02007 2 300U0UO0O0O0 =*
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Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net

Assets Assets (Cols. 1-2) Admitted Assets
2304. Prepaid premium taX reCOVErabIE..........cciuiuriinirerieieireieie et sssssssessesssns | ensessessesnnens 4844574 | oo (1] IO 4844574 | ... 6,205,827
2305. Deferred EDP development costs... 22,172,783 | .. 22,172,783
2306. Other assets..........cccvcverervrcrrererieese e ....80,453,500 [ ...cvveee. 80,453,500
2397. Summary of remaining write-ins for LiNe 23..........ocoiviiiiiiiiisieeeseseseeessnssenesns | cveeisiienens 107,470,857 102,626,283

Additional Write-ins for Summary of Operations:

08.304  Cancellation fees charged to agents
08.305  Gain/(loss) on disposal of equipment...
08.306 Realized GIL - pension asset transfer..
08.307  OtherinCoOme........ccovvvrvrrirereireirrinnrnns
08.397  Summary of remaining write-ins for Line 8.3

Additional Write-ins for Exhibit 2:

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

09.304. Consulting and other fees..... v e 3,258,550 | o0 [ 45211823 | o0 | 45,363 | 48,515,736
09.397. Summary of remaining write-ins for Line 9.3..........cccooeeveceicveiiicicinins | 0000ene3,258,550 | vivivviicieeieennn0 | e 45211823 | ..ooceevvvieieeeen0 | 45,363 | o 48,515,736
Additional Write-ins for Nonadmitted Assets:
1 2 3
Change in Total
Current Year Total Prior Year Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col. 2-Col. 1)
2304, OB @SSEIS.......cvereereeieereseeeetesese st stes s st st ss st s s s s sses s ssessssssessessssssnsssssnsssnsseses | sessessensssssnsans 80,453,500 51,454,999 | ..cooviireiererins (28,998,501)
2397. Summary of remaining write-ins for Line 23 80,453,500 51,454,999 | oo (28,998,501)
Additional Write-Ins for Schedule T:
1 Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Is Insurer Insurance Premiums, Total
Licensed? | Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. (Yes or No) Premiums Considerations | bership and Other Fees | Considerations 2 through 5 Contracts
5804, OthE.....vuveeireiieririsiessssesssiss st sssssessessensss | svsees XXX oo | cerrrrrirenenen352 | ceerveieieneenn0 e 16,293 | cvvvvrvrreirns (01 I 16,645 | .ovvevrerrrinnne 0
5897. Summary of remaining write-ins for line 58..........ccccccevevevvnines | conae D, 0 O [ (- 2.5 [P RURRRUON O 1 SOOI 16,293 | .o [\ 16,645 | oo, 0
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Overflow Page for Write-Ins

Additional Write-ins for Analysis of Operations:

1 2 Ordinary 6 Group Accident and Health 12
3 4 5 Credit Life 7 8 9 10 1 Aggregate of
Industrial Life Individual Supplementary (Group and Life Credit (Group All Other Lines
Total Life Insurance Annuities Contracts Individual) Insurance(a) Annuities Group and Individual) Other of Business

08.304. Cancellation fees charged to agents
08.305. Gain/(loss) on disposal of equipment.

(3,567,059)| ..

08.306. Realized G/L - Pension ASSEt TFANSTET........c..cvieirieiiireiiii et | seisensessnssensessanes 0
08.307. OtEI INCOME.......vvuiveuririeaieseeieeseesse sttt | arinenin 3,155,001 | .o [ eiiei221,083 | iiinid2,201 [0 [0 L4916 | (1 I 25,488 | ..o (V1 I 2,861,333 | 0
08.397. Summary of remaining Write-ins fOr LINE 8.3...... . iiiireiisiisiei sttt ens st snssessens | cosassssans (412,058) | ..oovovrererrirrinn 0 [ (231,581) | ovvevenes (60,215) | cvovvernrereneeen0 [ [V 4917 |, [ 25492 | i 0 | (150,671) | ovvverrerinneens 0
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SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 11 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
Properties Occupied by the Reporting Entity - Administrative
1932 Wynnton Rd [and/buildingsS..........ceeeveevemeenerrereneserereeesessesesnss | everenn Columbus ... [12/01/1987 | 09/03/2004 27,651,491 12,705,287 |....... (1,505,411) 0
1901 Buena Vista Rd parking garage..........ccc.ceeeeverereeserceeeseenenns | coverenns Columbus.. ... [ 08/31/1987 | 09/03/2004 5,179,729 |... ...2,691,535 |..... ..(186,349) .0
Lot 1 ANSley CHIaNd.......cc.eueeeeririecneeieeeeseie e eeseessseseennsens | eeeenees Columbus.. ... |07/06/1984 [02/28/1994 | .............. 143,049 |0 [ 143,049 | 255,000 [ .oeveererrierenend 0 ]
855/917 Brown Ave [and/buildings..........ccoeverrererererssneiissessniiens | eeveenene Columbus.. . 106/30/1994 [ 06/17/2005 34,489,996 |......cccoovivriveennn0 |10 17,371,009 | ......... 14,779,236 |....... 0 06,032 |...
AFLAC Square BUilding..........c.ccoevecueereereieeeceeieseeteeeeseeeseeeieesees | ceveenens Tokyo ........ 05/01/1994 | 07/21/2001 | ....... 328,733,932 556,991
Tokyu Harvest Club lto.......... [ I Shizuoka 04/01/1996 | ....oovvvvvrrnne
Tokyu Harvest Club KatSuura.............cceeueveeiereeseieesseesesssinenns | ceveennne DA e 06/01/1996 | ....c.vvverne.
CONSHUCEIN PrOgIeSS. . ..o vvsesivsisesseeesssssssseesssnssssessssssssnssssssssessasesss | sessanes 12/01/2007 ] ..o

0299999. Properties Occupied by the Reporting Entity - AdMINISrative............cviiiciciiiccecce s sssensssesssssnsssssssssensenss | eeeeen 398,219,683 | ovvvevvinevnnnn0 [ ......266,764,788 |.......214,525,270 | ..... (10,482,498)]..... 10,169,755 | ...........o.e.......0 ] ... 3,801,865 | ......... 14,214,318 |......... 10,400,505
0399999. Total - Properties Occupied by the Reporting ENtity.........cccoviiiiieiiieiccieiecsesiecsissessssiesessssessesssssssnsesssessesessssenesenss | eereeee 398,219,683 | vvvvvineviciinennn0 | ... 266,764,788 |.......214,525,270 | ..... (10,482,498)|....10,169,755 | ......ccoecoeveevene0 [ ..........3,801,865 | ......... 14214318 |......... 10,400,505
Properties Held for Sale

Tateshing REC.CENET ... seesanes | ceveenans Nagano ........cccoeeveeversrveennns Japan 12/01/1984 [ 09/30/2007 | ........... 2,150,100 |..ccccvveivrverienencn0 e .591,327 ... 591,327 | (817,566)] ............ 58,669 |[..oocvererieieennc |0 [ 9,783

Washington AVENUE........cuiuiieireiiisiese s sessnessss s ssssseses .. [10/07/1994 | ..o e 108,887 |0 [ 108,887 ) il 108,887 [ [ [ 0 o0 |0 [, 0

0599999. Total - Properties Held for Sale e 100,214 (817,566)] ..... ...58,669 e 9,783

9999999, TOAIS.........cooveevereeereereeeeeeieeeeeeetereeereesteeeeesseessasesesssseesssnsssensssnsnsnssssssnssnssssenssssnsssassssnssessesssnssesonsssssnssnssesessnssnsnssnsensonssssenens | ories 800,478,670 | ovrrvrrrriierenen0 | 267,465,002 |......215225,484 | ..... (11,300,064)]....10,228,424 | ......................0 | ..........3,801,865 | ......... 14,224,101
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Location

2

Description of Property City

State

Date

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED During the Year
4 5 6
Name of Vendor Actual Cost

Acquired

Amount of
Encumbrances

8
Book/Adjusted
Carrying Value

Less
Encumbrances

9
Expended for
Additions and

Permanent
Improvements

¢03

NONE
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SCHEDULE A - PART 3

Showing all Real Estate SOLD During the Year, Including Payments During the Final
7 8 9

Year on "Sales under Contract"

1 Location 4 5 6 10 11 12 13 14 15 16 17
2 3
Expended for
Book/Adjusted Increase Additions, Gross Income Taxes,
Carrying Value (Decrease) by | Permanent | Book/Adjusted Foreign Earned Repairs,
Less Increase Foreign Improvements | Carrying Value Exchange Realized Total Less Interest and
Disposal Encumbrances | (Decrease) by | Exchange |and Changes in Less Amounts Profit (Loss) | Profit (Loss) | Profit (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost Prior Year Adjustment Adjustment | Encumbrances |Encumbrances| Received on Sale on Sale on Sale Encumbrances|  Incurred
Property Sold
Chofu Land..........ccovvveeeeeseeeeeseseees ToKYO....ocverrrerae. Japar 3/23/2007 [ Chofu City.......ccceeveveververeeereererereerens | 00000.2,238,366 | .......2,145,156 | .ovovvvveveeeen0 | 0000 93,210 | el | 2,238,366 | ......... 613,605 | .........(44,171) | ..... (1,580,591)
Mitaka Seminar House Tokyo. ..| Japar| 2/28/2007 | Meiho Enterprise Co., Ltd......c..ccccooven| ... 14,209,216 | .......7,470,905 | ....ccoocviveien0 | 324,621 | 0 | e 7,795,526 | ...... 7,795,526 .0
Mitaka Parking............ .... | Tokyo. ..| Japar 2/28/2007 | Meiho Enterprise Co., Ltd.........ccceeoer| 21,418,412 | ... 1,341,567 | o0 | 058,293 | o0 | e 1,399,860 | ...... 1,399,860 0
Mitaka Computer Center. .... | Tokyo.... ..| Japar| 2/28/2007 | Meiho Enterprise Co., Ltd......c..ccceeeeer| ... 18,335,077 | .......8,818,288 | ....ccccvoveien0 [ 383,166 | o0 | e 9,201,455 | ...... 9,201,455 .0
Nishikigaoka Building.......... ..|Sendai.. . | Japar| 8/24/2007 | Shigeru SUZuKi.......cocoverreeneisnencrnnnnes | coreee 459,877 | ..........354,458 | .o (4,847) | 15,402 | 0 | 365,012 | ..o 83,762 e (274,681)
0199999. Total = Property SOI0.........cccuuieiicieieiesiticiee ettt ettt ettt bbbt ensnbansan ....21,000,219 | ....19,094,208 | ..........(50,740)| ..... (1,855,272)] ...... (1,906,012)
9999999, TOAIS.......coucvvrectecieeiectee e stes ettt bttt bbbt bttt bbb bbbttt a et bbbttt e bbb st st seenn ....21,000,219 | ....19,094,208 | ..........(50,740)] ..... (1,855,272)] ...... (1,906,012)
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 11 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

Mortgages in Good Standing
Residential Mortgages - All Other

Kanagawa... . . . .12/11/2002.. | .. 2. BAT53 |0 e 2,554 | 000 230,273 | 12/11/2002.......
Kanagawa... . - . ..07/16/2003.. |. 2. 85,886 | ..o 0 [, 000 | 00 230,273 | 07/16/2003.......
.1..08/02/1989.. |. AT | eceeeeeeeieieneennl0 e 709 | . 649,575 [ L 08/02/1989.......
.1..11/16/1990.. |. 9418 [ eeeeeeeereniieneenn0 e 91T |l 172,171 11/16/1990.......
. . - oo |..11/16/1990.. | . 222194 [0 [ 1041 | el 172171 [ 11/16/1990.......
Saitama... . - o [212/10/1990.. | v 20000 [ e 16,645 | e [ 0803 | ... 336,399 | . 12/10/1990.......
Saitama... . - o [212110/1990.. | v 000 [ e 16,929 | e [ 816 | 000000...336,399 | 12/10/1990.......
Saitama... . - o 20371511991 | e 20000 [ e 10,488 | 0 [ 890 | s, 398,642 | 03/15/1991.......
Saitama.. . - e [:01725/1999.. | o000 [ oo 125,990 | e [ 5,804 | 0,591,327 | 01/25/1999.......
212011991 002000 [ 9,467 |0 [ 838 | 0. 318,879 | 12/20/1991.......
L07/20M1992.. | v 2000 [ o301 | 0 [ 1,528 | 451,651 | 07/20/1992.......
. 1..03/09/1993.. | e 2.000 | 88,893 |0 [ 2,143 | 00000, 376,697 03/09/1993.......
0771251994 | oo 2.000 | e 34575 | e 0 01,660 | ... 367,937 07/25/1994.......
100031994 | 2.000 | e 74559 |0 003,645 | 0 427,508 10/03/19%.......
L03/10/1995.. | oo 2000 [ o000 22,042 | e [ 993 | 0,381,077 ] L 03/10/1995.......
20311411995, | e 2.000 [ e 20,149 | e [ 908 [ 442,400 ] 03/14/1995.......
]..06/01/1999.. | oo 2.000 | e 11,216 | cecreccceeeeeieeeen0 804 | 442,400 06/01/1999.......
-05/311995.. | o 2.000 | 23,445 | 0 [ 1,220 | 1,077,529 05/31/1995.......
. ]..04/122/2004.. | ..o 2.000 | e 132,850 | e 0 8,013 | . 582,789 L 04/22/2004.......
.09/20/1995.. | oo 2000 [ 82,510 | 0 e 2,818 | e ATT110 | 09/20/1995.......
.02/02/1996.. | .ovovveerrrrrrrererenni.000 [ oiiieeiiee85,261 | 0 002,250 | i 270,467 | 02/02/1996.......
. ]..04/18/2005.. | ..eveerverieriereereenn2.000 | oo 53,964 | e 0 002,554 | e 271,572 04/18/2005.......
.]..08/30/1996.. | ..ovvovrrrrrrrrenennnn2.000 | oo 94,904 | 0 [ 4,408 | .. 282,085 08/30/1996.......
05115997 | 2.000 | 088,618 | 0 00000 3,990 | 020,280,333 05/15/1997......
]..08/01/1997.. | coveeeeeeeni2.000 | 095,803 |0 e B 27T | e 127,113 08/01/1997.......
. 1..03/02/1998.. | ..o 2.000 | e 138,998 |0 000 8,242 | 00,569,426 03/02/1998.......
 ].03/27M1998.. | coeeeieieeeeeenni2.000 | e T | eceeeieeieeenn0 00003422 | 0. 250,547 | 03/27/1998.......
1212401998, | 2,000 | 1834 | e 0 [ 136 | 0. 341,656 | 12/24/1998.......
. 1212172006 | oo 2.000 | e 124139 |0 e BAT2 | 0,679,807 | 12/21/2006.......
0971771999, |0 2.000 | e 145,261 |0 8,421 | e 613,228 09/17/1999.......
] A2M10M1999. e 2.000 | e 114 |0 005,035 | . 455,541 [ L 12/10/1999.......
LA2M712002. | e 2.000 | 085,237 | e 0 000002903 | . 455,541 [ 12/17/2002.......
. 1..08/24/2000.. | ..oovevvvererereeeereenn2.000 | ieceeeeeieeeeeen8,397 |0 [ 948 | . 149,934 08/24/2000.......
. 1..06/06/2001... | ..eveerrerrieriereereenn2.000 | veieeieiieeeeeeenn87,851 | e 0 00000000 3,866 | e 496,452 L 06/06/2001.......
. 1..05/18/2007.. | coocververerereeeereen2.000 | eeeeiceeeeeeieneen82,342 | a0 0 | . 507,227 05/18/2007.......
L A1726/2001. e 2.000 | e 125,941 | 0 5543 | 0 431,026 11/26/2001.......
]..04/15/2002.. | coovveeereeeeeereenn2.000 | 165,822 | o0 [0 7,296 | e.n..665,994 [ L 04/15/2002.......
.07M12/2002.. | oo 2.000 | 088,623 |0 [ 3,004 | e A12177 07/12/2002.......
. 10/28/2002.. | v 2,000 [ 000 169,453 | 0 [ 1456 | .. 352,168 | 10/28/2002.......
1210612002, | e 2000 [ 0000 163,834 | o0 [ 1,501 | 429,172 | 12/06/2002.......
. . ] o 21210212002, | o000 [ 092,853 | e [ 115 | .499,430 | 12/02/2002.......
Saitama... . - o ]..03/19/2003.. [ .o 2,000 | e 127,877 e il 5,740 | .. 426,106 03/19/2003.......
Saitama... . - v [:03/18/2003.. | o000 [ 029,483 | e [ 1,288 | 0 421,537 ] 03/18/2003.......
..03/25/2003.. | cooeverereieeeeeei 2000 [ o0 140,276 | e [ 00,224 | e 271,187 ] 03/25/2003.......
0712312003, | oo 2.000 [ 0000 120,507 | 0 e 0,451 | i 276,741 ] L 07/23/2003.......
. 1..09/26/2003.. | ..ocververrieiieieerennn2.000 | eociiiieiieieiceiiniieeeeeen8,433 |0 0291 | 276,741 L 09/26/2003.......
. - o |..08/22/2003.. | oo 2000 [ e 155,740 | e [ 7,093 | ... 333,058 08/22/2003.......
Kanagawa... . ] o [:09/2512003.. | o000 [ e 121,845 | e [ 05,334 | 404,520 ] 09/25/2003.......
Kanagawa .05/07/2004.. [ ..o 2.000 [ o 184,827 | e [ 1,284 | 412,158 ] 05/07/2004........
0373172004 | oo 2.000 [ e 70,853 |0 03,720 | . 344,575 | L 03/31/2004.......
..04/08/2004.. | ...cooerereieneeeai2.000 | o0 183,240 | 0 |0 8,999 | . 513,009 ] 04/08/2004.......
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 11 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 Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
..07/29/2004.. 105,992

. {..12117/2004.. |. 151,933 | ...
.1..03/17/2005.. |. 100,649 | ...
. ..03/24/2005.. |. 110,693 |...
. |..03/24/2005.. |. 128,778 | ...
. 1..04/27/2005.. |. 113,885 | ...
. 1..06/13/2005.. |. 81412 |
.1..07/21/2005.. |. .51,008 | ...
. ..03/23/2006.. |. 162,388 | ...
. 1..05/31/2006.. |. 95,926 | ...
. ..06/15/2006.. |. 164,589 | ...
..08/03/2006.. . 162,693
.............................. ..10/10/2006.. . 144,839
. ... |..09/28/2006.. | . 124,814 | ...
.1..10/16/2006.. |.
. ..10/25/2006.. |.
..12/26/2006..
..10/26/2006..
. ..10/26/2006.. |.
R ... |..01/26/2007.. | .
....... . S I ... |..03/26/2007.. |.
..03/29/2007 ..
.................................................................................. ..05/24/2007 ..

Kanagawa... ..07/02/2007.. |.

Fukuoka....... . 1..08/30/2007.. |.
Kanagawa... . |..11/20/2007.. |.
Hokkaido. .1..11/12/2007.. |.
TOKYO ottt .1..11/29/2007.. |.
TOKYO ottt .1..11/22/2007.. |.
TOKYO ottt . 1..02/15/2006.. |.
TOKYO oottt . 1..02/10/2006.. |.
TOKYO ettt . 1..06/23/2006.. |.
CRIDA...eeoeee e . 1..07/28/2006.. |.
Tokyo... .1..07/28/2006.. |.
ChIDA. oo . 1..08/30/2006.. |.
TOKYO ettt .1..09/11/2006.. |.
TOKYO .ottt .1..11/29/2006.. |.
TOKYO ot .1..12/14/2006.. |.
KANAGAWA........cocveeierciie et .1..01/29/2007.. |.
Tokyo....... . . | ... |..03/28/2007.. |.
HIrOShima.........ooorieeieiesiieeeeeseeesessieeseneees | JAPAN. e | et ..04/25/2007..

Kanagawa........cocoeisinnssnsisissessessesssenssssssssssssssssssssssess | JAPANcssiisierns | sorsresssssssssssnssssessanes ..03/29/2006..

0399999. Total - Mortgages in Good Standing - Residential Mortgages - All Other.
0899999. Total - Mortgages in Good Standing 39,316,163

9999999, TOMIS.. oo T 1. ~39.316.163

General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

2. Restructured mortgages §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
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Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

Showing all Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 11 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
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Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

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 11 12 13
2 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 Type Acquired Interest Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
Mortgages Sold

03/05/2001....
03/19/2001....
02/24/1999....
07/04/2003....
03/25/2002....

0299999. Total - Mortgages Sold.

9999999, TOAIS.....cvvuurruesirssisis i eris s ris s s s sas s R s
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 1 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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

01880* 10 3[ALLIANCE TECH. VENTURES (PV=1,000,000)........ [ [ATLANTA........... [GA..JALLIANCE TECH. VENTURES....]....... [03/09/1994 .......... 1 1,000,000 | ...ccooovveee. 0 [ 1,000,000 | .ooovireriieieians 0. 1,000,000 | .cooooeirerennans [V I [V I [V 0 |VARIOUS..
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.............ccccooiiieiiiiiiciccecccscecescee e ensiens | aeneens 1,000,000 | .................. 0. 1,000,000 | ....ccoovrerirrenane. 0. 1,000,000 | ....ccooevernenas (O (O (V] I 0 ]...XXX.......
Surplus Debentures - Unaffiliated

030367 AA 4|AMERICAN UNITED LIFE INS. (PV=42,000,000)....... |....... INDIANAPOLIS.. |IN... 05/31/2001 |..........0 | .....41,060,070 | .....c.cccoe0o....0 | oo 47,740,560 | ....coocoevvveeenn0 | e 41179478 | o0 | 0 | 3,272,878

468502 AA 7|JACKSON NATIONAL LIFE (PV=35,830,000)............ |....... ML... 01/13/2003 | ..........0 | .....42,203,484 | ........c.c.....0 | ........ 44244 317 | o0 | ANT38MT | 0 | 0 | 2,769,274

53079Q AB 3|LIBERTY MUTUAL (PV=14,000,000)........cccccervrereererc | crrreee MA. 02/07/2002 |..........0 |....13,319,320 | .....c.ccc0o....0 | oo 15,373,540 | ..ooovvvrviceennnl0 | e 13,390,773 | o0 | evvienn0 | 1,204,205

604074 AA 2|MINNESOTA LIFE INS. CO. (PV=25,000,000)............ | ....... MN. 03/06/2002 |..........0 |.....28,807,809 | ......ccccee0ee.0 | corren 30,883,750 | .ovvvrerrrerriinnenn0 | e 28,356,117 | .ovovererrcreenn0 | crvrvriienennn0 | s 1,967,366

638671 AE 7 |NATIONWIDE MUTUAL INS. (PV=23,525,000).......... | ....... OH. 03/20/2003 |..........0 |.....23,784,101 | ..cc.ccecee..0 | oo 26,833,556 | .oooorrrrirriinnenn0 | e 23,768,413 | .0 | 0 | 1,848,492

638671 AE 7|NATIONWIDE MUTUAL INS. (PV=100,000)....... ... |LS.. OH. 03/20/2003 |.........0 | ce0oeereel97,137 | e l0 | e 114,064 | ..ooveeeeeeeeeenn0 | 97,273 | o0 | 0 | s 7,907

677412 AD 0|OHIO NATIONAL LIFE INS. (PV=22,000,000)............ | cc.0... OH.. 01/31/2003 |..........0 |.....26,709,100 | ......ccccco0...0 | cooeoe 26,166,140 | ...c.cevevveereenenl0 | e 26,229,371 ....1,753,126

707567 AA 1|PENN MUTUAL LIFE INS. CO. (PV=48,000,000)....... | ....... PA.. 06/16/2004 |..........0 |....48,326,600 | .........ccc0...0 | cooeoe 51,046,080 | ...ccoevevrreerenreenn0 | e 48,308,927

743917 AH 9|PRUDENTIAL INS. CO. (PV=42,250,000).........ccccc0rers | cerrees . INJ.. 12/19/2001 |.........0 | .....44,865,608 | ........cc.cec....0 | .o 49,822,890 | ..ccoverververierennnn0 | 44,563,055

814120 AC 5|SECURITY BENEFIT LIFE (PV=30,970,000).............. | cevvee. ..|KS.. 02/15/2005 |..........0 |.....24,557,633 | ..11,247,500 | ........ 32,381,303 | ..ocvvrveeeeeennn0 | e 30,970,000

905641 AA 4|UNION CENTRAL LIFE INS. (PV=15,100,000)........... | cco0... OH.. 05/04/2001 |..........0 |....13,596,946 | .........ccc....0 | coernee 17,042,313 | o0 | 13,735,446

030367 AA 4|AMERICAN UNITED LIFE INS.(PV=5,000,000).......... | cc00... INDIANAPOLIS.. | IN... |[UBS WARBURG.........cccovvmrrerns | ernee 1 105/30/2001 |.........0 | .0ee0ed, 719,750 | v | 5,683,400 | .cocovvriervrieienn0 [ i 4,750,975

575767 AB 4|MASSACHUSETTS MUTUAL LIFE (PV=5,000,000)...]....... SPRINGFIELD... |MA..|UBS WARBURG.........ccceecmrrmrnrns | veene 1105/2111997 |.........0 | ...e.4,891,450 | oo | 5,850,550 | vovverrrnrieinnnn0 [ i 4,913,673

638671 AG 2|NATIONWIDE MUTUAL INS.(PV=28,475,000)........... | ....... COLUMBLUS....... OH..|[VARIOUS........coveeierererreeeenes | e 1 104/22/2004 |.........0 | .....28,092,800 | ....9,900,000 | ........ 28,086,886 | .......cccovveeeennn0 | oo 28,107,659

677412 AD 0|OHIO NATIONAL LIFE INS.(PV=5,200,000)....... R CINCINNATI....... OH..[MCDONALD INVESTMENTS...... |..... 01/08/2003 |.........0 | ......5817,760 | .....c.cccoeco0..0 | orrec. 6,184,724 | .......cceoevveeeel0 | e 5,758,355

707567 AA 1|PENN MUTUAL LIFE INS CO (PV=10,000,000)......... | ....... HORSHAM......... .. |GOLDMAN........ccoevreene. .1 106/23/2004 .0 1....9,837,000 | .....cec......0 | oo 10,634,600 | ..oooovoririiiennnnn0 [ e, 9,842,530 . \
2199999. Total - SUrplus DEDENLUIES = UNGMTIIAEA. ... ..u.eieeiseisieieiesi sttt et et ess sttt s 8888888ttt ...360,686,567 | ..21,147,500 | ...... 398,088,673 ....365,706,161 | ..... (4,688,044) | . ....25,998,912
3999999. Subtotal - Unaffiliated TS — ...361,686,567 | ..21,147,500 | ...... 399,088,673 ....366,706,161 | ..... (4,688,044) | . ....25,998,912
4199999, TOAIS.......ooeveieieeciiereestee et s ettt saes st ss st b s s s s bt e st st bse s st e s s s st st es st saesaents esbisssessestntaeteesaest st et e sees s s s e e s et b ae s s bt s s e s st ss s s sttt neens ...361,686,567 | ..21,147,500 | ...... 399,088,673 ....366,706,161 | ..... (4,688,044) ...25,998,912
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets SOLD, Transferred or Pald in Full During the Year
1 2 Location 10 11 12 13 14 15
3 4 Book/Adjusted Book/Adjusted
Carrying Value Increase Carrying Value Foreign
Date Less Increase (Decrease) by Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Encumbrances, (Decrease) Foreign Exchange| Encumbrances Consideration Gain (Loss) Gain (Loss) Gain (Loss) Investment
Identification Description City State Nature of Disposal Acquired Prior Year by Adjustment Adjustment on Disposal Received on Disposal on Disposal on Disposal Income

Surplus Debentures - Unaffiliated
743917 AG 1]PRUDENTIAL INSURANCE CO (PV=7,000 000) ........ [NEWARK............. [NJ.. IMATURITY ..oooovveeceneseseeensennees [01/31/1997] ............. 7,005,733 7,000,000 7,000,000 529,767
2199999. Total - Surplus Debentures = UNffIlIAEA. ... ..ottt sis eeetsssesssesess et et ss st s st es st et sttt ssensentassaas ..7,005,733 ....7,000,000 ....7,000,000 529,767
3999999. Subtotal - Unaffiliated..........ccceversrirnnnas ..7,005,733 7,000,000 7,000,000 529,767
4199999, TOUAIS. .......cvuvveecreereeiectcte ettt ettt et es bt sttt es st s st en st s es s tnses | ebseststantestent st eesseneentessessestentesssentensenteessessestensnnes | nereesiesiens 7,005,733 7,000,000 7,000,000 529,767
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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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
Rate Current
Used Year's Total Gross
to Unrealized Current Other Than Foreign Admitted Amount
Obtain Valuation Year's Temporary Exchange Effective Amount Received
CcusIpP Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate How Due and During
Identification Description Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
3128X3 UQ 4 |FEDERAL HOME LOAN MTG CO.......convrvermrremnrremnerennneesnnsesnesenns | eovvene | oo | vereeenn | ] 10i002.9,715,800 |......100.284 ] ......... 10,028,400 | .......... 10,000,000 9,726,283 0 10,282 0 0f.....5750]... 6.010 12/20/2006. | 09/03/2024.
3128X4 V2 4|FEDERAL HOME LOAN MTG CO. 0,052,500 .10,000,000 ..9,858,023 0 6,631 0 0 04/25/2006. | 04/07/2021.
3128X5 3C 0|FEDERAL HOME LOAN MTG CO. 6,381,908 ...6,200,000 ..5,969,554 0 2,054 0 0 07/03/2007. | 04/16/2037.
31331V KM 7| FEDERAL FARM CREDIT BANK <o 10,350,050 .10,000,000 0 0 0 0 12/09/2005. | 12/15/2020.
313393 5W 6| FEDERAL HOME LOAN BANK.........ccconmreermrermnmeenmeenmnnensnnessmnnennns | evneeee | oo fomneeinne [ o] 000000...9,980,000 | ......111.344] .......... 11,134,400 | .......... 10,000,000 0 1,596 0 0 07/25/1996. | 06/14/2011.
31339X BL 7| FEDERAL HOME LOAN BANK.......c.ccvvvrsrinrinniirnninnrrnniseississsiens | evivene || veveenn | o] 15,108,389 | ........19.842] ......... 19,842,000 | ........ 100,000,000 |..........20,134,062 | ..cccvvvvvrrrrrrernnns ([N 1,230,224 0 0 05/21/2003.] 06/10/2010.
3133MY K4 8| FEDERAL HOME LOAN BANK 25,000,000 25,000,000 0 0 0 12/21/2005. | 05/14/2018.
3133XC F6 5|FEDERAL HOME LOAN BANK o | [ ] 1] 129,363,000 | .....100.157] .......... 10,015,650 | ......... 10,000,000 0 0 0 06/15/2006. | 07/07/2025.
313586 UV 9| FEDERAL NATIONAL MTG ASSN......comivimrrimerrineessressessessneenenas ..7,000,000 | ..o 7,313,209 | oo 0 0 0 09/12/1996. | 03/10/2016.
31359M WE 9| FANNIE MAE ...8,000,000 0 0 0 10/07/2004. | 03/20/2008.
31359M Y2 3| FANNIE MAE .20,000,000 0 0 0 11/03/2006. | 09/26/2036.
3136F6 2B 4|FANNIE MAE .10,000,000 0 0 0 03/23/2005. | 03/29/2035.
3136F6 HW 2| FANNIE MAE .25,000,000 0 0 0 10/13/2004. | 10/19/2034.
3136F6 U4 9| FANNIE MAE .15,000,000 0 0 0 03/09/2005. | 03/16/2035.
3136F7 BK 2|FANNIE MAE ...1,500,000 0 0 0 06/07/2005. | 06/14/2035.
3136F7 BK 2| FANNIE MAE ,000,000 |.......98.985] .........49,492,250 | .......... 50,000,000 | .......... 50,000,000 0 0 0 06/07/2005. | 06/14/2035.
3136F7 EC 7| FANNIE MAE.......ooiooooieooeeeereeeeeeeeereeeessneesseerersseesseeeesseenesssneensenes | LS [ oo | o] s 1 25,000,000 X 25,007,750 25,000,000 25,000,000 0 0 0 07/08/2005. | 07/25/2025.
3136F7 FB 8| FANNIE MAE.......ccoooiimiirrriinneiieneiessissnssssssssssssssssssssssssssssssssnsses | envve [ | cvvnneens ] e 1 50,000,000 125( 50,062,500 | ........... 50,000,000 | ..........50,000,000 0 0 0 07/08/2005. | 01/25/2008.
3136F7 JP 3| FANNIE MAE . [ [ | I L] 30,000,000 250 ... 30,075,000 | .......... 30,000,000 | .......... 30,000,000 0 0 0 08/01/2005. | 02/15/2008.
912810 DW 5[ US TREASURY......ooommrrirmrrerreirinseesnessssssssnsssssssssnsssssssssnsssssnnses | connees e | o 961,132 980,063 797,000 | .cvvvvvrnnee. 933,843 .0 0 0 11/07/2005. | 05/15/2016.
912810 DW 5| US TREASURY [STO0N (PO SRR IO 1 .3,590,530 . 3,931,319 3,197,000 3,465,416 .0 0 0]. 11/07/2005. | 05/15/2016.
912810 DW 5[ US TREASURY SD. ] | e 1 4,570,197 969 ............ 4,557,231 4,360,155 .0 0 0]. 11/07/2005. | 05/15/2016.
0199999. U.S. Government - Issuer Obligations. .345,292,798 | ... .355,579,834 ........349,907,652 .0 0 0 [ XXX Lo XXX | XXX e 5237,115 | 19 810,341
0399999. Total - U.S. Government OSSOSO SO PSSO ROT RO RRTTRTIIRY ISR 345,292,798 | .... 355,579,834 | ........430,400,000 | ........ 349,907,652 .0 0 0 .. XXX L XXX [ XXX ... 5237115 ] L. 19,810,341
All Other Governments - Issuer Obligations
008281 AG 2| AFRICAN DEVELOPMENT BANK........cooovvemeerrremmreesnnessneesnneeens [ e Floo | AFE | s 23,264,364 T4 24148714 | .......... 18,171,000 | .......... 22,253,031 | ceovvvveereiend 0 f (237,211) 0 0 060[MS..... | oo 533,016 | ........ 1,599,048 | 08/05/2003. | 09/01/2019.
056732 AE 0| COMMONWEALTH OF THE BAHAMAS Fl oo | AFE | s 39,808,065 350 v 45,740,000 | .......... 40,000,000 | .......... 39,813,805 0 2,722 0 0 ...338,611 07/31/2003. | 05/15/2033.
056732 AE 0| COMMONWEALTH OF THE BAHAMAS.. ~|F] 14,421,385 6,580,750 | ..........14,500,000 | ..........14,424,630 0 (1,458) 0 0 122,747 10/15/2003. | 05/15/2033.
059622 AE 0|BANOBRAS .|Df... .324,134,800 | .... 320,189,172 | ........ 324,134,800 | ........ 324,134,800 0 0 0. 13,497,600 54,022 12/29/2003. | 12/29/2033.
066716 A* 2| BANQUE CENTRALE DE TUNISIE .|D]... .262,812,000 252,897,312 262,812,000 262,812,000 0 0 0 3,781,573 01/24/2003. | 02/03/2033.
066716 AC 5|BANQUE CENTRALE DE TUNISIE .|D]... .175,208,000 188,935,144 | ........ 175,208,000 | ........ 175,208,000 0 0 (V] [ 7,296,000 |... 2,137,058 03/28/2001.| 03/17/2031.
066716 AE 1| BANQUE CENTRALE DE TUNISIE .|D]... 122,063,033 134,233,340 | ........ 122,645,600 122,132,424 0 11,047 0 5,085,613 |... 2,196,196 12/05/2001. | 08/02/2030.
067070 AC 6| GOVERNMENT OF BARBADOS . |F|... 16,237,780 6,681,120 6,000,000 ..6,207,963 0 (8,868) 0 0f.. 19,333 12/06/2004. | 12/15/2021.
067070 AD 4| GOVERNMENT OF BARBADOS ~|F|- 9,520,300 30,240,300 .30,000,000 29,531,487 0 5,588 0 0 143,542 11/28/2005. | 12/05/2035.
067070 AD 4| GOVERNMENT OF BARBADOS ~|F] 4,950,000 5,040,050 ...5,000,000 .4,951,415 0 585 0 0 23,924 12/22/2005. | 12/05/2035.
14184@ AD 9| THE CARIBBEAN DEVELOPMENT BANK... .|D] ... 56 714,830 7,569,730 | ..........56,714,830 | ..........56,714,830 0 0 0 2,361,715 943,890 02/18/2000. | 02/22/2030.
219868 AF 3 CORPORACION ANDINA DE FOMENTO.... Fl......|.1FE]........15,651,000 |.....119.879] .......... 17,981,897 | .......... 15,000,000 | .......... 15,481,876 | .oooovvvvvvinnns (0] I (35,876) 0 05/17/2002. 1 03/01/2017.
219868 AN 6| CORPORACION ANDINA DE FOMENTO.... F 5,335,100 5,000,000 | ............ 5,035,401 0 (7,077) 0 01/07/2003. | 03/15/2012.
219868 AP 1| CORPORACION ANDINA DE FOMENTO |F] s | IFE | .......... 49,416,000 |......124.355] .......... 62,177,550 | ..ooovnec 50,000,000 49,493,173 0 17,419 0 10/18/2002. | 10/25/2022.
219868 AP 1| CORPORACION ANDINA DE FOMENTO.... ~|F]. 4,871,020 .20,000,000 ....19,797,269 0 6,967 0 10/18/2002. | 10/25/2022.
232979 A* 5|CZECH REPUBLIC .|D] ... .262 812, 000 245,122,177 262,812,000 ..262,812,000 0 0 0 01/16/2006. | 01/16/2036.
458182 BM 3| INTER-AMERICAN DEVELOPMENT BK ~|F]. .A1,327,477 ...11,664,727 .10,235,000 110,580,257 | ..o (V) (92,518) 0 07/17/1996.| 03/15/2011.
465410 A@ 7|REPUBLIC OF ITALY....... .|D .219,010,000 | ... 217,204,810 | ........219,010,000 | ........219,010,000 0 0 0 05/18/2006. | 05/19/2036.
515110 A* 5[LANDWIRTSCHAFTLICHE RENTENBANK RO O D 219,010,000 203,380,767 | ........ 219,010,000 | ........ 219,010,000 0 0 0 04/21/2006. | 04/21/2036.
682051 A* 8| THE SULTANATE OF OMAN.......oovvereernrrineeinnnessneessseessssenssnees | oneees D 306,614,000 275,867,024 | ........ 306,614,000 | ........ 306,614,000 0 0 0 04/12/2004. | 04/17/2034.
74727P AE 1| STATE OF QATAR |F|-. 45,101,850 68,512,500 145,000,000 ...45,095,015 0 (6,705) 0 03/07/2001. | 06/15/2030.
74727P AE 1|STATE OF QATAR o ) . 6,470,000 . 1,972,500 | ..........21,000,000 | ..........26,101,436 | ...ccccovvrrrrrrerne 0 s (86,513) 0 07/08/2003. | 06/15/2030.
91086Q AJ 7 [UNITED MEXICAN STATES........commrremmrermmeesmmeesmeeesseessseesessssssssnens | cevnne F 2FE | .......... 48,950,900 1900 .......... 61,450,000 | .......... 50,000,000 | .......... 49,089,517 0 30,553 0 02/20/2003. | 09/24/2022.
A52480 D9 7| REPUBLIC OF AUSTRIA.......coomirrireinerieeeisesnsseesssssesssesssssssens | s . v 15,339,440 220 .......... 90,424,849 | .......... 87,604,000 | .......... 86,347,853 | ...oovvvrrind 0f . 1,063,524 0 07/18/1994. | 02/03/2009.
J12168 BC 3|DEVELOPMENT BANK OF JAPAN I ] . .2,536,688 2,653,350 2,628,120 | ............2,553,020 0 10,221 0 06/06/2006. | 09/19/2014.
J12168 CC 2| DEVELOPMENT BANK OF JAPAN........ccomviirmmrrimnrriinsiinnsessnsesennes | covne . 175,102,875 174,489,647 | ........ 175,208,000 | ........ 175,102,875 0 (374) 0 03/14/2007. | 12/19/2036.
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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

CcusIpP 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
J1929M AA 5 HELLENIC RAILWAYS........ooovoeeeimerineeinersssesssssesssssessssssssseessns | oneees (0] ISP IUUPR [ IS 11,516,501 |...... 138.560] .......... 10,439,033 .7,533,944 | ... 9,515,974 399,071 |...eeer 7.350] covvonn 3.200[MS..... 10/27/1999. | 03/03/2015.
J1929M AC 1|HELLENIC RAILWAYS .|D] ... 7,392,562 0,948,566 .25,405,160 | ..........26,515,959 w0 s 1,105,357 3.900( JD...... 09/02/1999. | 12/06/2016.
J26147 AW 8| JAPAN NATIONAL GOVERNMENT .|D] ... 58,304,185 53,193,149 52,562,400 52,687,701 | .. 0 2,200,601 4550[MS..... 01/23/1996. | 03/20/2008.
J26147 BB 3| JAPAN NATIONAL GOVERNMENT. .|D] ... 54,603,486 |......103.220] .......... 63,297,3% | .......... 61,322,800 60,863,174 0 0 2,527,336 5.970|MS..... 12/15/1992. | 09/22/2008.
J26147 BD 9| JAPAN NATIONAL GOVERNMENT, Df.cccoowes | TFE | e 10,319,050 8,857,640 8,760,400 | ............ 8,794,688 | ...ocvvrvrrirns 0 0 368,027 3.460|MS..... 04/16/1996. | 03/20/2008.
J26147 BG 2| JAPAN NATIONAL GOVERNMENT D| .o | AFE | s 14,293,338 |.....103.510] .......... 12,539,985 | .......... 12,114,757 | .......... 12,268,281 | oo 0 0 513,265 3.500(MS..... 03/19/1996. | 09/22/2008.
J26147 BK 3| JAPAN NATIONAL GOVERNMENT. ..|1Df... 48,377,820 55,342,951 52,562,400 ....52,098,700 0 5.750| MS..... 07/16/1993.] 03/20/2009.
J26147 CN 6| JAPAN NATIONAL GOVERNMENT. .|D]... 428,538,970 502,077,797 | ........ 477,441,800 | .......472,010,549 | ooooovvvvvrrrrennncd 0 5.880|MS..... 01/12/1993. | 03/20/2009.
J26147 DF 2| JAPAN NATIONAL GOVERNMENT D 131,373,061 152,930,303 | ........ 131,406,000 | ........ 131,368,070 0 6.780( MS..... 12/09/1991. | 09/20/2010.
J26147 GW 2| JAPAN NATIONAL GOVERNMENT D| .o | AFE | s 17,509,718 |.....120.930] .......... 21,187,903 | ..cco...e. 17,520,800 | .......... 17,517,546 0 7.300[ MS..... 11/07/1990. | 03/21/2011.
J26147 HD 3| JAPAN NATIONAL GOVERNMENT. .|D] .. 530,461,537 594,617,406 499,342,800 507,452,073 | oo l0 | e (2,154,798 6.120| MS..... 10/05/1994. | 03/21/2011.
J26147 HN 1| JAPAN NATIONAL GOVERNMENT. Df... .222,126,985 .242,252,568 198,861,080 ..205,703,631 (1,571,418 8,584,886 5.720|MS..... 10/07/1994. | 09/20/2011.
J26147 HZ 4|JAPAN NATIONAL GOVERNMENT. D|.. 19,147,058 ...10,606,216 ...8,760,400 ..8,873,590 .369,829 |... 6.190| MS..... ...568,041 | 10/04/1994.] 09/20/2011.
J26147 HZ 4|JAPAN NATIONAL GOVERNMENT. D|... 402,470,542 466,673,516 385,457,600 ..390,437,938 272,469 | ... 6.190( MS..... 4,993,799 | 10/04/1994. | 09/20/2011.
J26147 JF 6| JAPAN NATIONAL GOVERNMENT. .|D].. 429,373,836 503,680,074 | ........411,738,800 | ........417,411,246 17,395,629 |... 5910|MS..... | ........7,340,036 | ...... 25,484,379 | 06/18/1996. | 03/20/2012.
J26147 KC 1[JAPAN NATIONAL GOVERNMENT D 305,773,177 366,630,624 | ........ 341,655,600 | ........ 336,181,114 | o0 | 2,846,701 [ ool O | 13,964,700 5990(MS.... | .......4,833,864 | ...... 16,783,026 | 01/06/1993. | 09/21/2009.
J26147 KL 1[JAPAN NATIONAL GOVERNMENT D 113,196,063 127,107,097 | ........ 103,372,720 | ........ 106,835,175 | oovoovvvververrrnnn | eireeed(617,126) | o0 | s 4,456,262 |.........5.900] .........5.080[ MS..... | .......1,725813 | ........ 5,991,971 | 03/10/1995. | 09/20/2012.
J26147 KU 1[JAPAN NATIONAL GOVERNMENT. D|.. 99,964,600 112,862,336 192,860,240 95,344,961 3,975,729 5,108,925 | 09/08/1995. | 09/20/2012.
J26147 LE 6| JAPAN NATIONAL GOVERNMENT. Df.. .9,070,240 ..10,847,127 |. ...8,760,400 | .. ..8,877,520 369,902 weenen490,581 | 05/21/1996. | 03/20/2013.
J26147 LE 6[JAPAN NATIONAL GOVERNMENT D 250,338,625 299,380,713 | ........ 241,787,040 | ........ 245,019,545 | o0 | e (516,421) [ O | 10,209,308 |.........5.700{ ..........5.380 | MS..... | ........3,899,812 | ...... 13,540,029 | 05/21/1996. | 03/20/2013.
J26147 LU 0| JAPAN NATIONAL GOVERNMENT D 132,679,587 160,052,508 | ........ 131,406,000 | ........ 131,882,740 04/05/1995. | 03/20/2013.
J26147 MJ 4| JAPAN NATIONAL GOVERNMENT. .|D] ... ...712,025,731 ...87,449,817 .70,083,200 ....70,854,268 06/03/1994. | 09/20/2013.
J26147 ND 6| JAPAN NATIONAL GOVERNMENT. D|.. .103,533,430 .113,020,198 192,860,240 97,450,996 07/31/1996. | 03/20/2014.
J26147 QR 2| JAPAN NATIONAL GOVERNMENT. D|.. 6,814,082 53,438,440 56,566,993 07/31/1996. | 09/22/2014.
J26147 QR 2| JAPAN NATIONAL GOVERNMENT. D|.. 5,334,379 112,264,560 12,982,589 07/31/1996. | 09/22/2014.
J26147 TC 2| JAPAN NATIONAL GOVERNMENT. Df.. ..1,752,080 ,720,099 08/16/1996. 03/21/2016.
J26147 TC 2| JAPAN NATIONAL GOVERNMENT D 3,088,041 2,628,120 | ......c..... 2,580,148 08/16/1996. | 03/21/2016.
J26147 VF 2| JAPAN NATIONAL GOVERNMENT D| .o | AFE | ......... 14,247,967 |......120.400] ......... 13,711,778 | .......... 11,388,520 | .......... 13,578,633 02/10/2005. | 09/20/2016.
J26160 2E 0 JAPAN NATIONAL GOVERNMENT. D|.. 142,131,358 141,918,480 ..141,977,298 0 09/14/2006. | 09/15/2008.
J26160 2E 0 JAPAN NATIONAL GOVERNMENT. D|.. 9,660,076 59,570,720 ....59,595,409 .0 09/14/2006. | 09/15/2008.
J26160 3A  7[JAPAN NATIONAL GOVERNMENT. .|D]... 0,522,992 .10,512,480 ...10,508,195 0 10/26/2006. | 10/15/2008.
J26160 3N 9| JAPAN NATIONAL GOVERNMENT. .{D] ... ..45,536,559 143,802,000 ....45,139,596 .0 12/19/2006. | 09/20/2026.
J26160 3N 9| JAPAN NATIONAL GOVERNMENT. D|... 235,654,760 ..242,851,025 .0 12/19/2006. | 09/20/2026.
J26160 3P 4[JAPAN NATIONAL GOVERNMENT. D|.. .10,512,480 10,516,300 0 11/14/2006. | 11/15/2008.
J26160 4A 6 JAPAN NATIONAL GOVERNMENT. D|... 161,322,800 61,223,824 0 02/01/2007. | 11/20/2021.
J26160 4A 6[JAPAN NATIONAL GOVERNMENT. D|.. 272,448,440 272,008,704 0 02/01/2007. | 11/20/2021.
J26160 4V 0| JAPAN NATIONAL GOVERNMENT. .|D] ... rirren30,661,400 | ..........30,292,675 0 01/30/2007. | 12/20/2026.
J26160 5P 2| JAPAN NATIONAL GOVERNMENT. Dl....... | .1FE|.........17,525,881 | ......100.190] ..........17,554,090 | .......... 17,520,800 | .......... 17,523,362 0 02/15/2007. 02/15/2009.
J26160 5X 5[JAPAN NATIONAL GOVERNMENT D ...12,301,354 12,264,560 | .......... 12,246,431 0 03/13/2007. | 02/20/2022.
J26160 6H 9[JAPAN NATIONAL GOVERNMENT. ..|Df... 5,386,069 ..5,256,240 | ............5,269,123 0 05/10/2007. | 03/20/2017.
J26160 6S 5[JAPAN NATIONAL GOVERNMENT. .|D] ... 1,064,907 21,024,960 21,015,755 0 04/24/2007. | 04/15/2009.
J26160 7J 4[JAPAN NATIONAL GOVERNMENT. .|D] ... 3,515,373 3,504,160 .3,505,311 0 05/15/2007. | 05/15/2009.
J26160 8C 8[JAPAN NATIONAL GOVERNMENT. .|D] ... 3,520,630 3,504,160 3,504,645 0 06/05/2007. | 06/15/2009.
J26160 8H 7[JAPAN NATIONAL GOVERNMENT. .|D] ... 3,504,160 3,525,595 0 08/10/2007. | 06/20/2017.
J26160 AM 3| JAPAN NATIONAL GOVERNMENT. D ..5,256,240 | ............ 5,276,487 0 08/25/2004.] 03/20/2012.
J26160 BL 4 [JAPAN NATIONAL GOVERNMENT D| .o | AFE | e 28,969,224 28,909,320 | .......... 28,940,766 0 09/06/2004. | 06/20/2012.
J26160 C5 8[JAPAN NATIONAL GOVERNMENT. .[D] ... 132,718,507 135,965,788 | ........ 131,406,000 | ........132,641,698 0 12/09/2005. | 09/20/2035.
J26160 C5 8[JAPAN NATIONAL GOVERNMENT. D|.. .372,496,609 .381,610,646 | ........368,812,840 | ........372,281,034 0 12/09/2005. | 09/20/2035.
J26160 F8 9[JAPAN NATIONAL GOVERNMENT D] e | IFE | 43,584,426 990 ......... 44,673,660 | .......... 43,802,000 | .......... 43,625,754 0 02/10/2006. | 12/20/2015.
J26160 F8 9[JAPAN NATIONAL GOVERNMENT D[ .o | AFE | e 3,486,754 |...... 101.990] ...cvvvvees 3,573,893 ..3,504,160 | ............ 3,490,060 0 02/10/2006. | 12/20/2015.
J26160 G7 0 JAPAN NATIONAL GOVERNMENT. .|D] .. 16,158,838 |...... 101.490 6,003,674 | ..........15,768,720 | ..........16,126,813 0 01/18/2006. | 12/20/2025.
J26160 HE 4| JAPAN NATIONAL GOVERNMENT, Df .o | IFE | e 13,215,414 |...... 100.000] .......... 13,140,600 | .......... 13,140,600 | .......... 13,147,927 0 08/19/2003. ] 06/20/2008.
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J26160 JB 8| JAPAN NATIONAL GOVERNMENT D ...7,008,320 [ .....cocon.. 7,154,225 298,216 |..........1.600] .......... 1.220| MS..... 02/17/2004. | 09/20/2013.
J26160 KL 4[JAPAN NATIONAL GOVERNMENT. .|D] ... rrer10,512,480 | .........10,581,306 1.280|JD...... 03/23/2007. | 12/20/2013.
J26160 P3 9[JAPAN NATIONAL GOVERNMENT. D|....co.. | IFE]..........59,531,254 | ......101.370] .......... 2,162,922 | .......... 61,322,800 59,659,837 2.280|MS..... 04/19/2006. | 03/20/2026.
J26160 P3 9[JAPAN NATIONAL GOVERNMENT. Dl | IFE ] ....ees.22,111,609 |...... 101.370 23,089,085 22,777,040 | ..........22,159,368 2.280|MS..... 04/19/2006. | 03/20/2026.
J26160 PT 2| JAPAN NATIONAL GOVERNMENT. Df.......|.1FE{.........90,657,875 | ...... 106.710] .......... 03,482,228 | .......... 87,604,000 | .......... 90,432,511 2.160(JD...... 05/29/2006. | 06/20/2024.
J26160 QR 5[ JAPAN NATIONAL GOVERNMENT D|..cc.. | IFE ] ............2,660,367 |...... 104.790 2,754,007 2,628,120 | ......cc.... 2,654,650 1.730(JD...... 06/23/2006. | 06/20/2014.
J26160 QY 0O JAPAN NATIONAL GOVERNMENT. .|D].. ...8,760,400 | ............8,998,047 2.360|JD...... 09/28/2004. | 06/20/2034.
J26160 R6 0 JAPAN NATIONAL GOVERNMENT. D|.. , . 3,110,794 | ..........70,083,200 | ..........70,902,818 2.220[MS..... 06/19/2006. | 03/20/2026.
J26160 SK 8| JAPAN NATIONAL GOVERNMENT D| .o | AFE | s 45,595,751 580 .......... 45,370,112 | .......... 43,802,000 | .......... 45,464,645 2.300(MS..... 02/10/2005. | 09/20/2034.
J26160 SK 8| JAPAN NATIONAL GOVERNMENT D| .o | AFE | e 110,341,717 109,795,670 | ........ 106,000,840 | ........ 110,024,441 2.300[MS..... 02/10/2005. | 09/20/2034.
J26160 U2 5[JAPAN NATIONAL GOVERNMENT. .|D] ... 46,558,267 7,748,735 46,430,120 | ..........46,554,711 2180 MS..... 06/14/2006. | 03/20/2026.
J26160 V9 9| JAPAN NATIONAL GOVERNMENT. .|D]... 5,630,814 ...67,504,313 .64,826,960 65,588,954 2.220]JD...... 08/17/2006. | 06/20/2026.
J26160 VB 4|JAPAN NATIONAL GOVERNMENT. D|.. 9,212,529 101,286,694 199,868,560 99,255,292 0 2.430(JD...... 02/24/2005. | 12/20/2034.
J26160 YS 4[JAPAN NATIONAL GOVERNMENT. D|... 9,924,187 | .... ...30,434,506 .30,661,400 ....29,964,667 0 2410(JD...... 10/17/2005. | 06/20/2035.
J26160 YS 4[JAPAN NATIONAL GOVERNMENT. D|.. 410,388,848 |........99. 417,387,506 | ........420,499,200 | ........410,944,006 0 2410(JD...... 10/17/2005. | 06/20/2035.
J26161 AQ 2[JAPAN NATIONAL GOVERNMENT D| .o | AFE | s 14,159,435 000 .......... 14,296,973 | .......... 14,016,640 | .......... 14,157,109 0 1.580(MS..... 12/11/2007. | 09/20/2017.
J26161 BK 4 [JAPAN NATIONAL GOVERNMENT D| .o | AFE | 196,749,035 198,645,574 | ........ 192,728,800 | ........ 196,743,965 0 2.400[MS..... 12/18/2007. | 09/20/2037.
J26161 CF 4 [JAPAN NATIONAL GOVERNMENT. .|D] ... 19,257,462 9,274,807 119,272,880 ....19,257,462 0 1.220( MN..... 12/19/2007. | 11/20/2022.
J26161 CH 0| JAPAN NATIONAL GOVERNMENT. .|D]... ...45,269,367 ..45,672,521 |. 45,554,080 | ..........45,269,367 0 2.130| MS..... 12/17/2007. | 09/20/2027.
J26161 CV 9| JAPAN NATIONAL GOVERNMENT D| .o | AFE | e 175,882,551 . 175,996,436 | ........ 175,208,000 | ........ 175,880,297 0 1.020{JD...... 12/20/2007. | 12/20/2012.
J26161 CY 3[JAPAN NATIONAL GOVERNMENT D| .o | AFE | s 78,339,001 AU [— 78,938,212 | .......... 78,843,600 | ......... 78,339,265 0 2.130(JD...... 12/18/2007. | 12/20/2027.
J2628M BD 0| JAPAN BANK FOR INTL COOPERATION .|D] ... 17,448,089 |.... .17,520,800 17,459,616 0 1.700{ MS..... 05/09/2005. | 03/19/2020.
J2661G 2D 1| JAPAN NATIONAL GOVERNMENT. .|D]... . ...5,256,240 ..5,330,625 0 1.970(MS..... 02/09/2001. | 03/22/2021.
J2661G 3D 0| JAPAN NATIONAL GOVERNMENT. .|D]... .35,041,600 35,109,128 .0 1.030(MS..... 09/25/2003. | 03/21/2011.
J2661G 3H 1| JAPAN NATIONAL GOVERNMENT. .|D] ... ...4,380,200 .4,373,784 0 1910 MS..... 05/10/2001. | 03/22/2021.
J2661G 4Z 0| JAPAN NATIONAL GOVERNMENT. .|D]... . 12,264,560 | .........12,304,909 | ..cooovvviriiinnnnn 0 1.300] JD...... 07/23/2004.] 06/20/2011.
J2661G 6B 1| JAPAN NATIONAL GOVERNMENT. D 5,469,118 5,256,240 0 2.000[MS..... 11/12/2001. | 09/21/2021.
J2661G 6M 7| JAPAN NATIONAL GOVERNMENT. D 5,417,081 ...5,256,240 0 2440|MN..... 03/14/2002. | 11/20/2031.
J2661G 7N 4| JAPAN NATIONAL GOVERNMENT. .|D] ... 4,437,230 4,475,000 4,380,200 0 06/07/2004. | 12/20/2011.
J2661G 8T 0| JAPAN NATIONAL GOVERNMENT. .|D] ... 1,082,674 1,132,187 .21,024,960 0 08/24/2007. | 08/15/2009.
J2661G G2 0| JAPAN NATIONAL GOVERNMENT. .|D]... 4,587,559 4,480,000 | ............4,380,200 .0 122,249 11/07/2003. | 03/22/2010.
J2661G KF 6| JAPAN NATIONAL GOVERNMENT. .|D] ... 138,122,126 3,063,286 | ........ 120,893,520 ,710,444 07/23/1996. | 03/20/2015.
J2661G N8 9| JAPAN NATIONAL GOVERNMENT. .|D]... ....324,254 357,004 350,416 .9 12/19/2000. | 05/20/2030.
J2661G X9 6| JAPAN NATIONAL GOVERNMENT. .|D]... .3,609,670 . 3,608,000 3,504,160 06/24/2004. | 12/20/2010.
J2661G ZE 3| JAPAN NATIONAL GOVERNMENT. .|D]... 6,118,043 650 .......... 35,842,301 | .......... 31,537,440 01/20/2005. | 09/20/2019.
J28217 DH 7|FINANCE CORP. MUNI ENTERPRISE .|D] ... 8,188,346 |.......91. 8,055,188 8,760,400 09/06/2005. | 12/20/2022.
J28217 DY O FINANCE CORP. MUNI ENTERPRISE o ] 2,437,519 680 .......... 31,436,520 | .......... 31,537,440 | ........32,331,517 | oo 0 07/04/2005. | 09/20/2023.
J28217 EL 7| FINANCE CORP. MUNI ENTERPRISE.........ccccocevvirvmrnrinererenineiins | v Dl | AFE | ... 17,288,299 .8401 .......... 17,492,767 | .......... 17,520,800 0 04/12/2004.] 12/20/2033.
J28217 FQ 5[FINANCE CORP. MUNIENTERPRISE........ccooovcunreerrrernreersnnennneees | cevne D| .o | AFE | s 15,906,924 .340] .......... 15,822,334 | .......... 15,768,720 | ......... 15,872,266 | ....ccvvvverrrrrernnc 0 08/03/2005. | 03/24/2015.
J28217 GD 3| FINANCE CORP. MUNI ENTERPRISE .|D]... 16,736,306 | .... .16,644,760 0 10/07/2005. | 09/24/2025.
J28217 GF 8| FINANCE CORP. MUNI ENTERPRISE .|D] ... 131,011,782 131,406,000 0 10/13/2005. | 06/20/2035.
J28217 GK 7[FINANCE CORP. MUNI ENTERPRISE .|D] ... 5,768,720 |.... .15,768,720 0 333,079 | 12/08/2005. | 09/24/2025.
J65565 AA 1[ROYAL GREENLAND .|D] ... 3,802,000 143,802,000 0 [ o0 [ il | 101,824,000 | .........3.9001 .........3.900 [ MN..... | ...........257,412 | ....... 1,682,871 | 11/07/1996.| 11/07/2011.
J75691 DQ 5 JAPAN FIN CORP S&M ENTERPRISE o ] 0,300,916 |.......91. reeee 11,388,520 0 08/03/2005. | 03/20/2018.
P93960 AB 1| REPUBLIC OF TRINIDAD AND TOBAGO..........coovmrvmrinrirniinnrinnns | cvvens [D] [FSTSR [NV IR 96,364,400 0761 .......... 97,401,618 | .......... 96,364,400 0 05/30/2000. | 06/27/2030.
QB750X  AJ 7 NEW ZEALAND........cooovorreerreirneeissnesisssesssssensssesssssssssssssssssssssnesssns | cevene (0] ISP IOV IS 87,604,000 108,262,469 | .......... 87,604,000 | .......... 87,604,000 0 11/26/1992. | 11/27/2012.
$69124 FM 2| REPUBLIC OF SOUTH AFRICA .{D]... .262,812,000 289,847,602 262,812,000 | ........ 262,812,000 O [ o0 0 | 10,944,000 05/25/2000. | 06/01/2020.
S69124 FS 9|REPUBLIC OF SOUTH AFRICA. o ] .262,812,000 . 289,401,741 262,812,000 262,812,000 (VN [UURTORRROPOON | I STOURPRRRRRTRORN | I IO 10,944,000 |... 06/12/2001. | 09/07/2021.
V05973 BQ O|AFRICAN DEVELOPMENT BANK........cooovvereirrrerneeerneeesssnesnnneens [ e Flooe | AFE | s 11,842,300 480 .......... 12,548,000 | .......... 10,000,000 | .......... 11,621,404 | oo 0 0 05/04/2004. | 04/06/2023.
V05973 BR 8| AFRICAN DEVELOPMENT BANK........oovvvieireriinerreenrisesnisnenns [ e Dl .o | AFE | s 40,482,457 |.....119.470] ......... 48,143,829 | .......... 40,297,840 | .......... 40,374,444 20| e (11164) [ O | 1,681,403 |.........5.100] .........5.050 | AO.....| ... 499,759 | ........ 1,999,580 | 04/30/1996. | 10/04/2013.
V06423 AA 1| BANQUE CENTRALE DE TUNISIE.......ccomerveermnereessnreeessnsesesssnneess | crveens D| .o | 2FE | s 43,320,853 |.....116.310] .......... 47,889,340 | .......... 41,173,880 | .......... 42,586,036 | .ooveovrvvirennn0 | (121,140 | 0 | 1,774,537 |........4.350] ........3.910| FA..... | ..........682,076 | ........ 1,722,673 | 01/10/2002. | 08/15/2017.




€803

Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

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
Rate Current
Used Year's Total Gross
to Unrealized Current Other Than Foreign Admitted Amount
NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CcusIpP Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate How Due and During
Identification Description * nation|  Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
V06423 AC 7| BANQUE CENTRALE DE TUNISIE........coovvveermnrrersrereeessnseresssneness | cevnnns . ,605,447 |...... 105.246] .......... 32,638,800 | .......... 31,011,816 | .......... 30,889,651 | ..oovvvevvrrrrnee0 | 36,458 | 0 | 1,285,768 | .........3.300 ] ... 3450(FA...... 01/17/2003. | 08/02/2010.
V06423 AE 3| BANQUE CENTRALE DE TUNISIE 3,860,390 | ..........12,439,768 13,091,891 3.440(MS..... 12/06/2002. | 09/27/2011.
V09265 AA 3|BQ NATL DEV TOURISTIQUE 8,591,779 | ......c... 31,537,440 33,478,084 3.960(JD...... 87, 05/22/2000. | 06/09/2017.
X32332 DR 0|REPUBLIC OF GREECE o 2,943,000 2,628,120 ..2,822,907 3.000[ MN..... . 12/19/1997. 11/16/2009.
X32332 DX 7[REPUBLIC OF GREECE.........ccccoovmimiriierieeieiersessesesssssssssesienss | cevis 4,256,867 | ....cocon.. 3,286,902 | ............ 3,859,436 08/04/1999.| 07/14/2015.
X32332 EE 8| REPUBLIC OF GREECE..........oooioooeeeeeeeeeeeeeeeeeceseeeeeseneeeeeeessseeeens | coreeee 18,896,724 | .......... 14,754,266 | .......... 16,135,126 11/13/1998. | 02/01/2016.
X32332 EP 3[REPUBLIC OF GREECE 330,985 262,812 [ oo 313,920 11/13/1998. | 08/22/2016.
X3252U AD 8| THE HELLENIC REPUBLIC o ] 146 312,749 . 173,490,962 | ........ 140,166,400 | ........143,545,103 05/08/1997.| 11/08/2016.
X3252U AM 8| THE HELLENIC REPUBLIC.........ccoovvrmmrvermreeennerrnneeesneeessneesnesissneees | eeveees [ D] vevvvvene | AFE [ i 11,723,728 0L [ 13,598,000 | .......... 11,388,520 | .......... 11,580,789 02/16/1998. | 08/08/2017.
X3252U FH 4|REPUBLIC OF GREECE AFE [ 17,446,337 R0 [ 19,383,261 | .......... 17,520,800 | .......... 17,473,054 08/04/1999. | 04/30/2019.
X6650P MH 8| REPUBLIC OF POLAND . .175,208,000 175,540,895 175,208,000 | ........175,208,000 11/09/2007. | 11/16/2037.
Y03382 DN 8[ASIAN DEVELOPMENT BANK......coociiiiiiiiiiiiniissiisenisesisssisssssssiens ...41,896,841 .........48,513,387 | . .39,859,820 | .......... 40,631,853 | . 09/04/1996. ] 02/12/2013.
0499999. All Other Governments - Issuer Obligations w2 11,171,594,621 11 939,509,511 |...11,056,120,491 | ..11,137,727,024 | ....c..occo...0 | ooooee . ....413 426 426 ....107 370 302 | ...414, 720 655
1099999. Total - All Other Governments: ..11,171,594,621 ..11,939,509,511 |...11,056,120,491 | .. 11,137,727,024 | ...occvvvviiirnnnnnnd 0f.... (4,987,127) ...413,426,426 ...107,370,302 | ....414,720,655
States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
452151 LE  1[ILLINOIS STATE.....oriireeereeeereeinneessssessssssssssssssssssssssssssssssssssns | cvnnees I I AFE [ 9,860,500 |........ 97.218] ........... 9,721,800 | .......... 10,000,000 | ............ 9,881,236 0 4,723 0 07/02/2003. | 06/01/2023.
563469 ED 3| PROVINCE OF MANITOBA......... AFE ] 4,390,000 |...... 101.420] ....cvvve 5,071,000 ..5,000,000 [ .....ooc... 4,929,284 0 88,707 0 05/02/2000. | 10/01/2008.
62940A A* 1|NRW.BANK AFE 87,604,000 |.... 6,732,988 87,604,000 0 0 3,648,000 05/09/2006. | 05/09/2036.
642866 DT 1|NEW BRUNSWICK FE 6,964,760 ...7,000,000 0 2,745 0 01/27/2000. | 02/15/2013.
745145 AN 2| PUERTO RICO COMMONWEALTH 2FE | .............447 924 414,092 400,000 0 (5,767) 0 10/09/2001. | 07/01/2010.
74514L PW 1| PUERTO RICO COMMONWEALTH 2FE|..............695,041 739,908 675,000 0 (174) 0 04/12/2005. | 07/01/2034.
74514L PX 9|PUERTO RICO COMMONWEALTH 2FE ....334,649 | ........95. 310,313 325,000 0 (84) 0 04/12/2005. | 07/01/2034.
C76312 ED 2|PROVINCE OF QUEBEC..... FE .175,208,000 | ...... 105.965] ........ 185,659,788 | ........ 175,208,000 175, 208 000 0 (VN [ 7,296,000 8,523,850 | 05/24/1994.] 12/13/2023.
C76312 EE 0|PROVINCE OF QUEBEC..... AFE 8,801,749 7,008,320 .7,110,105 .0 0 296,227 ...363,117 | 03/12/1996.| 07/07/2014.
C76312 EH 3|PROVINCE OF QUEBEC..... AFE 1,172,307 8,760,400 ..8,760,400 0 0 364,800 ...464,576 | 01/17/1995.] 02/02/2015.
C76312 FC 3[PROVINCE OF QUEBEC..... AFE . 143,802,000 | .. 44,147,686 | .ovovvveerriennn 0 06/13/1996.] 07/11/2016.
Y7526B AA 6| SARAWAK INTERNATIONAL.........c.ocooenuuee 2FE .. ,706,000 | ......... 10,000,000 | ............ 9,576,092 0 04/10/2006. | 08/03/2015.
1199999. States, Territories & Possessions - Issuer Obligations........cccocovecveioiciiiciiciisiisiceiee }........355,448914 | .. XXX | covneen 379,397,264 | ........ 355,782,720 355,636,636 0] .088323 | o0 ] 13,443,797 [ XXX | XXX | XXX 2,939,107 ..15,552,077 ) ... XXX ] e XXX.......
1799999. Total - States, Territories & Possessions (Direct and Guaranteed)...........ccvvevevvveveveiviveeeeeensneennes | 20 399,448,914 | .. XXX | oo 379,397,264 355,782,720 355,636,636 0f......88323 | o0 013,443,797 L XXX L XXX XXX 2,939,107 ....15,652,077 ... XXX......] ..... XXX.......
Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issue Obllgat ons
04780E AB 3| ATLANTA GA DOWNTOWN DEV AUTH LEASE REV.... B o] | AFE ] 5,548,250 5,000,000 | ...cooevrnn 4,733,680 0 f o357 [ 0 | 0 | .8.875 W TTBO | FALLL | i 143,229 f 343,750 | 02/09/2000. 02/01/2021.
24919P FX 7|DENVER COLORADO CITY . AFE 9,037,502 8,855,000 ..8,753,192 0 ...641,988 | 06/15/2005. | 12/15/2018.
51639L BE 4 |LANSING MICHIGAN BRD WTR & LT.....cooooomrreirriineeieeeisessisnees . AFE|..........18,663,821 |.....104.039] .......... 19,438,647 18,684,000 18,671,578 0 1,438,668 | 11/30/1999. | 07/01/2016.
544358 VB 7| LA CALIFORNIA CTFS.. . FE 0,589,640 .10,200,000 ..9,981,579 0 ...739,500 | 05/18/1999. | 04/01/2029.
1899999. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.. 4,614,039 42,739,000 | .. 42,140,029 0 3,163,906
2499999. Total - Political Subdivisions of States, Territories & Possession ........44,614,039 42,739,000 | .......... 42,140,029 0 i 1,075971 | ........ 3,163,906
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and d Their Political Si delVISIOhS Issuer Obligations
00254E BA 9| SWEDISH EXPORT CREDIT........coovrmrineirniineiinniiseiseesssesssisesssnnns | neens Ff o 1] 1FE | ..........25,000,000 [........94.293[ .......... 23,573,288 | .......... 25,000,000 | .......... 25,000,000 O om0 |0 | 0 6150 e 6150 | MNL | e 217,813 | ........ 1,537,500 | 10/13/2005. | 05/10/2008.
00389C AD 6|ACADEMICA CHARTER SCHOOLS FINANCE LLC i I 1] .2FE | ... .15,000,000 .0 .453333 | ... 1,200,000 | 03/22/2006. | 08/15/2014.
00389C AD 6|ACADEMICA CHARTER SCHOOLS FINANCE LLC 2FE ...7,145,000 .0 215,938 ...571,600 | 04/26/2006. | 08/15/2014.
10575R AA 2| BRAZIL DEVELOPMENT FUND 1FE 25,932,500 23,000,000 0 116,837 2,213,750 | 12/13/2004. | 12/12/2011.
54438E JV 1|CITY OF LOS ANGELES CA REDEV AGENCY... AFE|..........15,666,720 |.......96.527] .......... 14,884,463 | .......... 15,420,000 .0 344,380 1,211,070 | 08/09/2006. | 09/01/2016.
57419P MD 8| MARYLAND COMMUNITY DEVELOPMENT AUT . AFE 0,215,700 .10,000,000 0 258,756 0 | 08/28/2007.] 09/01/2043.
758582 BL 3|REEVES COUNTY LAW ENFORCEMENT TRUST.............. 2FE 8,285,914 ...9,105,000 0 46,284 299,302 | 05/14/2007.] 03/01/2017.
J26987 EN 3| JAPAN HIGHWAY PUBLIC CORP AFE ] .. ...19,399,310 18,922,464 | .........19,166,526 | ....ccccovrrvriinnnnn 01 . oinen(36,644) | o0 | e 798,594 | ... 1760 ... . 1.540 | MS.... | i 93,980 | .ovvvne. 327,192 | 03/02/2006. | 03/20/2014.
J26999 BG 6| JAPAN HIGHWAY PUBLIC CORP AFE | .. 3,783,091 3,504,160 0 3111 92,058 | 06/26/2002. | 06/20/2022.
J26999 DS 8| JAPAN HIGHWAY PUBLIC CORP FE 9,255,363 ...8,760,400 0 08/16/2005. | 06/20/2034.
J26999 DT 6|JAPAN HIGHWAY PUBLIC CORP AFE 7,117,650 | ............7,008,320 0 05/16/2006. | 09/22/2014.
J2739V_AF 2| JAPAN EXPRESSWAY HOLDING AFE|......131,235,172 | .....101.280] ........ 133,087,997 | ........ 131,406,000 0 12/06/2005. | 09/20/2035.
2599999. Special Revenue & Assessment Obligations - Issuer Obligations...........cccvvieeisiiereeissiesiesiesiesisrenns | ceniens 276,669,788 ....XXX ............... 276,476,031 | ........ 274271344 | ........ 276,433,068 ...................... 0f . (168,086)] ...oovoovverierienenn0 | e 7,070,262 | .. XXX....... | . XXX....... | XXX...] ........3,394921 | .....11,155,076 | ..... XXX.......] ... XXX.......

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
[ 314000 TM 1]FN689156 COIN. | I Y 2] ], 1,261,922 [.....100.073] ........... 1,203,436 [ ............ 1,202,546 | ........... 1,259,371 | 0] (1,917)] o] o] ) S 66,140 | 06/10/2003.] 02/01/2033. ]
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2699999. Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities.. o 1,261,922 | .. XXXeoooos | o 1,203,436 | ............ 1,202,546 | ............ 1,259,371 0 (1,917) 0 0 .. XXX....... XXX...o... . 5512 | oo 66,140 | ..... XXX.ooeee ] e XXX..oooe
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
31359F F5 2| FNR1993-255E.....oooveeeeeeeeeeereesereessneessneessneeesssesessnesessnsessseesnns | evveees || cornncei2 | | 814,944 | . 107.744 946,054 878,054 0 8,070 0 02/01/2000. | 12/25/2023.
31393D 3T 6|FNR2003-78 B ...5,000,000 | .. 0 14,809 0 08/12/2003. | 08/25/2023.
31393D Z9 5|FNR2003-75DE 4,349,000 | ..o 4,184,266 | oo 0 0 02/12/2004.] 03/25/2032.
31393P D6 8|FHR2595DC ...6,260,589 0 0 08/11/2003. | 04/15/2023.
31393W 3T 4|FHR 2650 PC . . s 10,213,000 0 0 07/09/2003. | 07/15/2033.
31394F U2 9| FNR 2005-87 QA......ourverrrererimeeeinesssssesssessssesssssssssssssssssssssssssnns v [ | 2] 1 13,786,336 | ......88.633] .......... 12,742,899 | .......... 14,377,147 0 0 08/25/2005. | 10/25/2025.
31394N TL 2|FHR2733GN . . . 778,417 795,064 0 0 01/30/2004. | 09/15/2033.
31394N TM 0|FHR 2733 GQ o] 2] v 10,483,073 | ....... 91.980 .....oocct 9,748,915 | .......... 10,599,000 | .......... 10,492,380 | ..coovvvrvrrrrernncd 0 0 02/17/2004.| 01/15/2034.
31394R X8 7|FHR 2765 JE . 2] 2,305,679 2,422,834 0 0 07/13/2004. | 03/15/2024.
31394X C6 1|FHR 2781 JH.......... . o] 2| e ...5,413,000 0 0 06/04/2004. | 04/15/2034.
31394Y 3Z 5|FHR279%4B . . o] 2] 5,000,000 0 0 06/09/2004. | 05/15/2034.
31395V XZ 7| FHR 3004 HK . 2] ...5,000,000 0 0 01/26/2006. | 07/15/2035.
31395X P6 6|FHR 3015PJ . o 2] , ! 22,444,592 23,705,134 0 0 08/18/2005. | 08/15/2025.
31396A KJ 2|FHR 3030 DK 2] ] 22,279,480 |........ 87.872| .......... 19,964,270 | .......... 22,719,673 0 0 08/31/2005. | 09/15/2035.
31396A T7 9|FHR 3039 KA o 2] A 9,693,345 9,287,388 ...9,872,280 0 0 09/28/2005. | 06/15/2020.
31396E E5 1|FHR 3050 VP 4,949,179 5,000,000 0 0 11/16/2005. | 11/15/2020.
31396G L8 2|FHR3101PE 4,901,242 5,000,000 0 0 02/07/2006. | 01/15/2036.
31396G S8 5|FHR 3098 KG ...5,000,000 0 0 02/10/2006. | 01/15/2036.
31396W XE 1|FNR 2007 -61KC.... 19,811,144 0 0 10/25/2007. | 07/25/2037.
31397E YB 5|FHR 3282 C. .25,991,206 0 0 11/29/2007. | 02/15/2037.
31397F BM 3|FHR3279N .13,999,597 0 0 10/02/2007. | 02/15/2037.
31397H MZ 8|FHR 3337 DG ,657, ...7,000,000 0 0 08/27/2007. | 03/15/2037.
31397 PE 8|FHR 3343 GG 2,337,396 2,350,000 0 0 08/22/2007.| 07/15/2037.
38374F TH 7|GNR 2004-19 R 5,501,561 6,000,000 0 0 06/01/2004.] 03/16/2034.
38375K 3G 5| GNR 2007-43 MD crveermnesennnsesnssssssssnssnnsees | ooneeee | oo [ e[ o] 7,148,425 | i 96.917 | ....oovvvl 6,974,315 | .cccccveenn 7,196,146 , 0 0 0 08/22/2007. | 06/16/2037.
J22712 DC 4| GOVERNMENT HOUSING LOAN CO......ccccomvvermrrermneersnnesseeeissneees | wvvveee | D] cooveees | AFE | ... 94,691,898 |......102.500 .......... 96,054,482 | .......... 93,711,690 | .......... 94,589,377 | coovvvverrrind 0 0 5,311,306 06/18/2007. | 05/10/2041.
J22712 DJ 9| GOVERNMENT HOUSING LOAN CO.. 8,657,265 .37,929,028 37,965,690 0 0 2,837,254 07/09/2007. | 05/10/2037.
J22712 DQ 3| GOVERNMENT HOUSING LOAN CO 1,233,785 .20,780,764 21,082,624 .0 (V] I 878,138 12/21/2006. | 11/10/2041.
J9442# AA 1] URA TRUST CERTIFICATE C 8,334,295 .58,694,680 .0 0 2,349,856 05/30/2006. | 08/31/2019.
2799999. Special Revenue - Defined Multi-Class Residential Mtg.-Backed Securities 427,210,998 | ........435,069,030 0 0f... 11,376,554 | ... XXX...... | .. XXX...... | XXX...] ........1,207,790 | ......11,869,615 | ..... XXX.......| ..... XXX.......
3199999. Total - Special Revenue & Special Assessment Obligations...........coceiviveieveeriesiieneseeeiesesessesieesesenns | eeeeree 109,573,612 o XXXoovois e 704,890,465 | ........ 710,542,920 0 0]... 18,446,816 | .. XXX....... | .XXX....... | XXX...] ........4,608,222 | ......23,090,831 | ..... XXX ] e XXX.......
Public Utilities (Unaffiliated) - Issuer Obligations
001814 AQ 5|ANR PIPELINE CO 11,212,600 |...... 113.376 11,337,600 .10,000,000 .0 0 08/03/2007. | 02/15/2024.
00386S AB 8| TAQA ABU DHABI NATIONAL ENERGY co. ...10,409,800 |........ 96.316 9,631,600 .10,000,000 0 0 01/05/2007. | 10/27/2036.
010392 EP 9|ALABAMA POWER CO . 3,465,000 92.656 3,242,960 ...3,500,000 | .. 0 0 09/21/2005. | 03/15/2035.
02360X AJ 6|AMEREN ENERGY GENERATING CO......c.ccocvmmrrmrinnrernerseniiverrenes | wvnnees [ oo | ovvvenn | 2FE | ..........40,820,870 | ...... 114.093] ..........41,404,350 .36,290,000 | .......... 40 581 927 AAAAAAAAAAAAAAAAAAAAAA 0 0 12/01/2004. | 06/01/2032.
05257H AD 3| AUSTRALIAN GAS LIGHT CO.....ccocermrrerrmrrerrnnnerrsnneersneessmseesssnsesssnees | wvvees [ F| oo | 2FE | ..........15,348,560 | ...... 109.790] .......... 17,566,400 | .......... 16,000,000 | .......... 15,507,758 0 0 04/02/2002. | 04/15/2018.
195869 AL 6| COLONIAL PIPELINE COMPANY.........ccommrvrmmrrmmmrimnmeessneeessneessnnees | evvvs [ | covvinne | IFE | ........9,982,300 | ..... 101.507{ .......... 10,150,700 | .......... 10,000,000 .9 0 0 08/09/2007. | 08/01/2037.
210371 AF 7| CONSTELLATION ENERGY......c.ccouvrvmmerenmmrrnnenenseessnsennssssssnssssssnes | cvseeee | eo [ onseeenne | 2FE [ ..........38,200,050 |...... 112.496 39,373,600 35,000,000 .0 0 04/19/2007. | 04/01/2032.
210371 AH 3| CONSTELLATION ENERGY........coosvvemmrrernrrernneesnneesmneesssnessneesnns | cvnneee | oo [ vvnevcinne | 2FE [ i 7,733,754 | ... 106.962] ... 9,672,574 ...9,043,000 .0 0 10/22/2002. | 04/01/2012.
26439R AH 9| DUKE CAPITAL CORPORATION........comurremrremnrrnmnenimernernenrinnesenns | vevvees [ | vevvinees | 2FE | i 7,786,695 | ... 115.203 9,792,255 8,500,000 0 0 01/23/2003. | 10/01/2019.
26439R AH 9| DUKE CAPITAL CORPORATION .29,000,000 0 0 03/25/2003. | 10/01/2019.
26835P AB 6| EDP FINANCE B.V ...7,500,000 0 0 11/06/2007. | 02/02/2018.
29268B AB 7|ENEL FINANCE INTERNATIONAL S. A 5,000,000 0 0 09/13/2007. | 09/15/2017.
29268B AC 5|ENEL FINANCE INTERNATIONAL S.A .10,000,000 0 0 12/11/2007. | 09/15/2037.
29364D AK 6|ENTERGY ARKANSAS INC ...7,000,000 0 0 10/05/2004. | 11/01/2034.
29364D AK 6|ENTERGY ARKANSAS INC .15,000,000 0 0 10/05/2004. | 11/01/2034.
341081 EX 1|FLORIDA POWER & LIGHT.......c.ccoocvvinmmrrmmenrrnenrnnenrrsesrnsensnsensnnes | evneene | oo [ vveeienne [ AFE | ooccee 4,998,750 | ......104.642] ............5,232,100 | ............5,000,000 [ ............ 4,999,333 0 0 04/19/2006. | 06/01/2036.
341099 CH O] FLORIDA POWER CORRP.........cccooreermmreemmeeermmmeermmnesmneesmnessssnsesasessns | cvneeee | oo | coneeeeenne | AFE | oocvc..4,993,400 | ......105.360] ............5,268,000 | ............5,000,000 | ............ 4,993,400 0 0 09/13/2007. | 09/15/2037.
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461070 AC 8| INTERSTATE POWER & LIGHT CO.....cccconmrrermrrernerersererseressnneenns [ oneeee ...4,000,000 | ............ 4,043,187 0 (53) 0 0[....5450(.... 6.360 AO...... 0 | 10/29/2007.] 10/15/2033.
465077 AB 1|ISRAEL ELECTRIC CORPORATION LIMITED..... .25,000,000 | ..........24,602,610 0 8,679 0 0 8.040(JD...... 1,968,750 | 04/16/1997. | 12/15/2026.
465077 AB 1|ISRAEL ELECTRIC CORPORATION LIMITED. .17,000,000 17,004,772 0 (964) 0 0. 7.860(JD...... 1,338,750 | 03/28/2000. | 12/15/2026.
46507V AB 8|ISRAEL ELECTRIC CORPORATION LIMITED. .26,070,000 23,629,996 0 44,276 0 0. 8.750( JD...... 2,020,425 | 02/09/2001. | 12/15/2027.
46507V AB 8|ISRAEL ELECTRIC CORPORATION LIMITED ...4,000,000 0 6,794 0 0 02/09/2001. 12/15/2027.
46507V AB  8|ISRAEL ELECTRIC CORPORATION LIMITED .15,000,000 0 (4,252) 0 0 05/28/1998. | 12/15/2027.
46507V AD 4|ISRAEL ELECTRIC CORPORATION LIMITED. ...5,200,000 0 4,530 0 0f.. 04/28/1999.1 07/15/2018.
494550 AJ 5| KINDER MORGAN ENERGY PARTNERS LP. veeeenr 44,570,000 | .......... 47,738,963 | ..covvoecrriinnnne (V) (60,933) 0 0]. 07/28/2003. | 03/15/2031.
570362 AA 1| MARITIME & NE PIPELINE ceeeveennseesnsessnsssssssesissssissens | conneee | oo | ceveercenne | AFE [ ooci......9,967,000 | ......115.330] ..........11,533,000 | .......... 10,000,000 0 824 0 0 06/18/1999. | 11/30/2019.
595620 AB 1| MIDAMERICAN ENERGY COMPANY........ccccrmmrrrmmrrermmererneeenmeenerneens | cvnveee | o [ vvveeenne [ AFE [ i 14,419,450 | ......108.639] .......... 16,295,850 15,000,000 | .......... 14,460,416 0 7,955 0 0 07/22/2002. | 12/30/2031.
595620 AB 1| MIDAMERICAN ENERGY COMPANY. 2,591,700 .30,000,000 29,134,029 0 13,667 0 0 02/13/2002. | 12/30/2031.
62983P AA 3| NAKILAT INC 0,036,950 .11,000,000 10,697,300 0 6,400 0 0 04/16/2007. | 12/31/2033.
63618E AM 3| NATIONAL FUEL GAS CO....... 1,169,200 .10,000,000 548,782 0 14,917 0 0]. 05/14/2001. | 03/30/2023.
636203 AA 9| NATIONAL GAS COMPANY 6,124,700 .38,000,000 36,528,762 0 17,664 0 0f. 08/11/2006. | 01/15/2036.
637432 BS 3| NATIONAL RURAL UTILITIES 2,217,941 .18,997,000 18,796,457 0 13,754 0 0 06/25/1997.| 11/01/2026.
637432 CT 0| NATIONAL RURAL UTILITIES ...5,000,000 | ..oooornec 5,866,184 | .o 0 0 0 09/04/2003. | 03/01/2032.
637432 CT O NATIONAL RURAL UTILITIES......cccomvvvermmrrmnnrirnnnrinserinsesinssssnsenses | coneene | oo [ vveeienne [ FE | ..........53,559,210 |......120.770] ..........64,008,100 | .......... 53,000,000 | .......... 53,560,160 0 0 0 03/08/2002. | 03/01/2032.
678858 AZ 4| OKLAHOMA GAS & ELECTRIC COMPANY 2,028,135 | ..........20,765,000 22,233,627 | ceovrveerrinnend 0 0 0 01/30/2007. | 07/15/2027.
68233D AR 8| ONCOR ELECTRIC DELIVERY........cccccosvrmmrimrirmnrnneirseississnsissssenes | severee | oo [ ceviivnnns | 2FE | .......... 10,438,120 |......103.594] .......... 11,395,340 | .......... 11,000,000 10,515,729 0 0 0 01/10/2003.] 09/01/2022.
69351U AH 6|PPL ELECTRIC UTILITIES CORP. 5,091,500 5,000,000 | ............ 4,999,982 0 0 0 08/09/2007. | 08/15/2037.
744567 CN 6| PUBLIC SERVICE ELECTRIC & GAS CORP.......cccccommvvrmmmernrreisnenes | cvvneee | oo [ covevvenne | AFE | .evi 11,139,898 | ......135.417 | .......... 13,379,200 | ............ 9,880,000 | .......... 10,914,955 | oo 0 0 0].....9250]......7.960{ D...... | ...........76,158 | ........... 913,900 | 05/21/2001.] 06/01/2021.
744567 ES 3| PUBLIC SERVICE ELECTRIC & GAS CORP... 2,000,000 ..1,889,205 0 0 0 ...135,000 | 09/17/1996.] 01/01/2016.
843163 AX 4|SOUTHERN INDIANA GAS & E..... ...4,500,000 ..4,889,246 0 0 0 12/18/2006. | 08/01/2029.
843646 AG 5|SOUTHERN POWER COMPANY .13,000,000 13,095,216 0 0 0 02/20/2007.| 11/15/2016.
843646 AG 5| SOUTHERN POWER COMPANY .15,000,000 15,228,148 .0 0 0 12/05/2006. | 11/15/2016.
844030 AC 0| SOUTHERN UNION CO seerer30,500,000 31,523,210 .0 0 0 08/06/2001. | 11/15/2029.
872384 AA 0| TEPPCO PARTNERS, LP......cccccommrremrrennmrenneennneesnneessneesssesssseess | coneeee | oo [ coveeeenne | 2FE | ...c......9,956,100 | ......109.839] ..........10,983,900 | .......... 10,000,000 0 0 0 02/14/2002. | 02/15/2012.
88031J AB 2| TENASKA GEORGIA PARTNERS ..5,969,978 | .........7,502,452 | ..coovvrrrrrind 0 0 0 09/22/2004. | 02/01/2030.
880451 AU 3| TENNESSEE GAS PIPELINE .29,734,000 0 0 0. 04/15/2002. | 04/01/2037.
880451 AU 3| TENNESSEE GAS PIPELINE ...1,766,000 0 0 0]. 04/15/2002. | 04/01/2037.
89566E AB 4| TRISTATE GENERATION & TRANSMISSION .19,000,000 .0 0 0f. 08/26/2004. | 07/31/2033.
89566E AB 4| TRISTATE GENERATION & TRANSMISSION 143,500,000 .0 0 0]. 02/25/2004. | 07/31/2033.
902691 AE 4|UGI UTILITIES INC ...5,000,000 0 0 0 09/12/2006. | 09/30/2036.
91311Q AC 9| UNITED UTILITIES PLC 33,663,027 33,435,000 0 0 0 06/17/2003. | 08/15/2028.
91311Q AC 9| UNITED UTILITIES PLC......onmrrerrrernnrernneesnseesnneessnseesssssessssessneess | wovvene | F | cecvvneeens | 2FE ] ..........32,632,385 |......100.682] .......... 31,645,359 | .......... 31,431,000 .0 0 0f. 08/18/2004. | 08/15/2028.
91802M AA 8| UTILITY CONTRACT FUNDING LLC. 23,002,800 22,118,077 0 0 0 06/27/2002. | 10/01/2016.
96432W AB 1| WHITE PINE HYDRO LLC ...9,500,000 0 0 0 06/22/2007.| 07/10/2037.
96432W AB 1| WHITE PINE HYDRO LLC......c.covvivrrirnrineirriinnsisssisesiesisseessssissssnns | neens wenenn 17,065,785 .16,500,000 0 0 0 05/30/2007.] 07/10/2037.
97672* AE 3| WISCONSIN MICHIGAN INVESTMENT CORRP.........ccoovvrmmmeermmeernnne | cocvnne | oo | ceiveeees | AFE ] ........20,715,600 | ..... 111817 ........... 22,3234% | .......... 20,000,000 | .......... 20,673,179 | ceovrrerrrrnend 0 0 0 08/24/2004. | 12/01/2028.
976826 BE 6|WISCONSIN POWER & LIGHT COMPANY . 5,178,550 5,000,000 | ............4,971,672 0 0 08/08/2007. | 08/15/2037.
A19857 AB 6|EVN......... D|..... | IFE ] .......... 70,083,200 |......121.474] .......... 85,132,957 | ..cco...u. 70,083,200 70,083,200 0 0 08/18/1994.| 09/01/2014.
E6163# AA 9|IBERDROLA FINANZAS SAU .|D 128,395,686 131,406,000 131,406,000 0 0 0 05/26/2006. | 05/25/2036.
G0372V AV 6| ANGLIAN WATER SERVICES FINANCING PLC........ccooocvnmerrirnnnens .|D .131,406,000 | ... 124,441,193 131,406,000 131,406,000 0 0 0 11/21/2007. | 12/12/2037.
G1081J AB 7|NATIONAL GRID GAS PLC .|D] ... 87,604,000 ...92,998,435 | ..........87,604,000 87,604,000 0 0 0 3,699,570 | 03/08/1999. | 03/23/2029.
G1081) AC 5| NATIONAL GRID GAS PLC......ccosverrineirerierinsersnsississsssssssssssnens | oeven D 87,604,000 100,304,031 | .......... 87,604,000 | .......... 87,604,000 0 0 0 4,293,000 | 10/22/1999.| 11/12/2029.
G2018# AA 3 CENTRICAPLC A....oiviveireireeerseeinseeessessssessssessssssssssssssssssnness | cevnes D| .o | AFE | s 43,802,000 |.......97.331] .......... 42,632,754 | .......... 43,802,000 | .......... 43,802,000 0 0 0 1,733,270 | 12/12/2006. | 12/19/2036.
G2018# AB 1|CENTRICAPLCB .|D]... 43,802,000 42,632,754 143,802,000 | ..........43,802,000 0 0 0 1,733,270 | 12/12/2006. | 12/19/2036.
G2018# AC 9|CENTRICAPLCC . .|D] ... 3,802,000 2,632,754 | ..........43,802,000 | ..........43,802,000 0 0 0 1,733,270 | 12/12/2006. | 12/19/2036.
G6372# AA 4| NATIONAL GRID ELECTRICITY ......voorverrrreneeernneernesesnesesseeesnns | ceviens D| e 1 AFE | s 87,604,000 |.......93.411] .......... 81,831,825 | .......... 87,604,000 | .......... 87,604,000 0 0 0 2,418,477 | 09/06/2005. | 09/06/2035.
G6372# AB 2| NATIONAL GRID ELECTRICITY......coovrrvrrrrierrineenisssnsseessseeseens | e D| e 1 AFE | s 87,604,000 |.......92.546] .......... 81,073,989 | .......... 87,604,000 | .......... 87,604,000 0 0 0 2,371,140 | 09/28/2005. | 09/28/2035.
G6665J AA 2| UNITED UTILITIES WATER PLC .|D] .. 87,604,000 101,147,184 | ..........87,604,000 | ..........87,604,000 0 0 0 4,355,748 | 08/31/1999. | 09/10/2029.
G7932E BK 5| SCOTTISH POWER UK PLC........omveereirnerinneiinseesnnsesssssesssnesesnes | covne (0] ISV IOVl IS 87,604,000 |......106.948] .......... 93,691,085 | .......... 87,604,000 | .......... 87,604,000 0 0 0 3,648,000 3,765,862 | 07/09/1999. | 07/27/2029.
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G8056# AA 3| SEVERN TRENT WATER UTILITIES FINANCE PLC.......ccccocomvvverrnee | cov D| .. AFE | .........87,604,000 |....... 92.744( .......... 81,247,103 | .......... 87,604,000 87,604,000 0 0 0 3,648,000 2750 s | e 1,077,408 | ........ 2,269,483 | 01/20/2005. | 01/20/2035.
J06510 DA 6| CHUBU ELECTRIC POWER CO.,INC .|D] ... 1FE 7,254,908 48,182,200 48,334,184 ,756) 0] 2,012,993 4.530 04/07/1995. | 11/27/2013.
J06510 DD 0| CHUBU ELECTRIC POWER CO.,INC .|D] ... AFE 2,165,344 43,101,168 44,954,008 .0 ,239) .0 874,897 |... 4.010 08/19/1996. | 04/25/2014.
J06510 DJ 7|CHUBU ELECTRIC POWER CO.,INC .|D] ... 1FE . 1,905,117 | ..........18,396,840 | ..........18,477,341 0 (9,093) 0 769,543 | ... 4.070 05/26/1995. | 04/24/2015.
J07098 CP 9| CHUGOKU ELECTRIC POWER CO,INC........coocrmrrrerireririririiiniinnns [0] [ AFE ] ..........18,785,481 | ...... 118.890] .......... 22,153,215 | .......... 18,633,371 | ....co.... 18,704,076 0 ) 0 4.030 05/29/1995. | 05/25/2015.
J07098 DK 9| CHUGOKU ELECTRIC POWER CO,INC.. (0] IS AFE | ...........810,959 | ...... 103.000 902,321 876,040 0 0 2570 01/24/2000. | 10/25/2018.
J07098 DR 4| CHUGOKU ELECTRIC POWER CO,INC.. .1D]... AFE 145,554,080 0 10/30/2000. | 11/22/2029.
J21378 BR 4|HOKKAIDO ELECTRIC POWER CO,INC. .|D]... AFE ..876,040 0 03/09/1995. | 09/25/2014.
J21378 BT 0|HOKKAIDO ELECTRIC POWER CO,INC (0] IS AFE | .. ...7,008,320 0 05/23/1995. | 05/25/2015.
J21378 BW 3| HOKKAIDO ELECTRIC POWER CO,INC........ccoovvermmrrimnrrirnreinnerins | e (D] IS AFE | .. ..1,752,080 0 01/08/1998. | 02/25/2016.
J38468 CV 4|KYUSHU ELECTRIC POWER CO.,INC .|D] ... AFE 11,125,708 0 05/25/1995. | 04/24/2015.
J62320 AQ 9| OSAKA GAS CO..LTD .|D]... 1FE 87,604,000 0 07/24/1992. | 06/26/2012.
J72079 BQ 8| SHIKOKU ELECTRIC POWER CO,INC. .|D] ... AFE ...7,884,360 0 09/07/2000. | 08/24/2018.
J85108 CB 2| TOHOKU ELECTRIC POWER CO.,INC .|D]... 1FE 110,792,813 .0 02/09/1996. | 02/25/2014.
J85108 CC 0| TOHOKU ELECTRIC POWER CO.,INC .|D] ... AFE ..9,312,305 .0 04/07/1995. | 04/25/2014.
J85108 CG 1| TOHOKU ELECTRIC POWER CO.,INC.... (0] IS AFE| .. ...9,636,440 .0 04/04/1995. | 01/23/2015.
J85108 CU 0| TOHOKU ELECTRIC POWER CO.,INC (D] IS AFE | .. ...4,204,992 0 09/26/2000. | 12/25/2017.
J86914 EE 4| TOKYO ELECTRIC POWER CO.,INC D AFE .38,020,136 .0 05/23/1995. | 02/28/2014.
J86914 EG 9| TOKYO ELECTRIC POWER CO.,INC .1D]... AFE .29,785,360 | .. 31,244,213 05/30/1995.] 07/29/2014.
J86914 EH 7| TOKYO ELECTRIC POWER CO.,INC.....coconrrrrrrerrreereeeeennnessnnreenns | cevne (0] IS AFE 56,416,976 | .......... 58,569,014 .0 01/17/1996. | 11/28/2014.
J86914 EK 0| TOKYO ELECTRIC POWER CO.,INC......corvrrrrrrinrrerrenneiensesssnneenns | covns (0] IS AFE | .. 24,967,140 | .......... 24,979,908 0 05/25/1995. | 05/29/2015.
J87000 AJ 4| TOKYO GAS CO.LTD.....cooumrermerrrerrmeesssssssssessssssssessssessssssenns .|D] ... ..4,380,200 | ...........4,540,692 | ...ccooorrrrrrnninn 0 08/21/1996. | 07/25/2014.
J87000 AK 1| TOKYO GAS CO.LTD.....cooeerreereeesesesseeessssesessssesesssssssssesnns .|D]... . ...9,636,440 0 05/24/1995. | 05/25/2015.
129753 AA 5| ENEL FINANCE INTERNATIONAL S.A .|D .175,208,000 175,354,702 175,208,000 0 10/01/2007. | 10/03/2037.
M60170 AD 5|ISRAEL ELECTRIC CORP.... .|D 174,296,918 .190,187,075 | ........175,208,000 0 05/09/1997. | 05/15/2027.
M60170 AG 8|ISRAEL ELECTRIC CORP .|D]... .175,208,000 |.... 173,242,990 | ........ 175,208,000 0 03/21/2000. | 03/21/2030.
M60170 AH 6| ISRAEL ELECTRIC CORP.........cosrrererermerereesseessseesssessssessssneees | onnees Dl .o | 2FE | s 30,759,184 36,204,599 35,041,600 ,265, 0 09/25/2002. | 05/23/2030.
M60170 AK 9| ISRAEL ELECTRIC CORP..........oosreerrrererirneresneeessesessessssessssnnsess | renees D|... 131,406,000 139,501,556 | ........ 131,406,000 | ........ 131,406,000 0 12/03/2001. | 01/14/2032.
M6025B AA 7|ISRAEL ELECTRIC CORP... .|D] ... ...87,604,000 ...92,155,606 .87,604,000 ....87,604,000 0 06/02/1998. | 06/19/2028.
N8979# AA 9| UNION FENOSA FINANCEBV .|D] . .324,134,800 | .... .296,842,553 324,134,800 ..324,134,800 0 03/14/2003. | 03/14/2033.
P3013# AA B[ CFE. ..o ssssssessssssnssssssssssssssssnsssssnsnenn | .|Df... .280,332,800 .285,009,536 280,332,800 ..280,332,800 0 0 11,673,600 |... 09/09/2002. | 09/20/2032.
Q3535# AC O|ENVESTRA VICTORIAPTY LTD ~|F]. ...50,000,000 ...50,971,980 .50,000,000 ....50,000,000 0 0 0f.. 09/15/2003. | 09/19/2033.
T0452# AA 6 ASMBRESCIA S.PA. ... .|D]... .122,645,600 124,446,835 | ........122,645,600 | ........122,645,600 0 (VN I 5,107,200 |... 08/10/2006. | 08/10/2036.
W9809# AA 3| VATTENFALL TREASURY AB .{D] ... .131,406,000 | ... 127,124,779 | ........ 131,406,000 | ........ 131,406,000 0 0 472,000 | ... 11/14/2006. | 11/14/2036.
Y8345# AA 4| TNB CAPITALLTC SRR ORISR JR D| .. .227,770,400 . 228,877,273 227,770,400 227,770,400 0 0]....9484:800 |.. 04/06/2004. | 04/13/2034.
3299999. Public Utilities (Unaffiliated) - Issuer Obligations ....4,416,760,562 | .. XXX...oo.. | .oo.. 4,589,657,538 | ... 4,399,910,464 | ..... 4,412,306,267 .0 ...0 | ...130,412,890 ...188, 761 220 ..... XXX o] XXX.oone
3899999. Total - Public Utilities (UN@ffiliated)........oovvviorieeiece oo sssesssssssssesssssesssssessssnssanees | ssees 4,416,760,562 | .. XXX....... | ..... 4,589,657,538 | ... 4,399,910,464 | ..... 4,412,306,267 .0 ...0 | ....130,412,890 ...188,761,220 | ..... XXXooeee] e XXX..o.oc
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00078U BD 1| ABN AMRO BANK NV. 21,900,000 25,000,000 0 0 0 0 ...206,000 11/08/2006. | 11/13/2036.
00184A AC 9| TIME WARNER INC.......cocoormmrermnrirnnrirnneesnnessnsessssnsssssssssssssssssssns | cvsnees | oo [ covsevenne | 2FE | ........18,639,420 |......110.662] .......... 19,919,160 | .......... 18,000,000 0 (9,451) 0 0 289,750 10/24/2001. | 04/15/2031.
00209T AB 1| AT&T BROADBAND CORP 36,709,704 28,868,000 0 0 0 0]. ...348,766 11/18/2002. | 11/15/2022.
00254E CS 9| SWEDISH EXPORT CREDIT.........ccoovvermrrermmrernmeernmeesnneesmseesnneees | cvneeee | F | oo T AFE | ..........25,000,000 |.......98.947] .......... 24,736,663 | .......... 25,000,000 0 0 0 0f. 40,313 06/08/2007. | 06/22/2037.
003876 AB 5|ABX FINANCING CO 9,794,500 | ..........10,000,000 0 3,367 0 0 ...134,056 10/18/2006. | 10/15/2036.
00440E AC 1|ACE INA HOLDINGS INC ...19,506,580 | .......... 15,250,000 | ..........18,411,868 | .....ccooocrrmucrrennt () - (61,357) 0 0 511,299 01/23/2003. | 08/15/2029.
008117 AH 6|LION CONNECTICUT HOLDING 5,994,050 5,000,000 0 (7,513) 0 0 ...144,028 03/27/2002. | 08/15/2026.
008117 AJ 2| AETNA SERVICES INC........coovvremrrerrerenserinnerenneeisnssessseessssssssnseees | coneeee | oo [ onneeenne [ FE | ...vr.10,955,900 | ......112.257 | .......... 11,225,700 | .......... 10,000,000 | .........10,911,538 | ...ccoovvvvrmnnrrnn (V) (11,224) 0 0 07/29/2003. | 08/15/2036.
008685 AC 3| AHOLD FINANCE USA INC 4,653,021 .13,479,000 0 (9,323) 0 0 07/18/2000. | 07/15/2010.
008685 AC 3| AHOLD FINANCE USA INC 1,653,479 ...1,521,000 0 (1,052) 0 0 07/18/2000. | 07/15/2010.
00868P AA 3| AHOLD LEASE USA INC ...16,762,500 .15,000,000 ) 0 0 02/11/2003. | 01/02/2025.
012873 AH 8| ALBERTA ENERGY COMPANY LTD......cccconmmrrermmmremmnernnenernensensennes [ coneeee | oo fovveiinae [ AFE [ 12,762,157 |......119.644] .......... 12,700,211 | ..ooovev 10,615,000 | .......... 12,707,856 ,859) 0 0 08/02/2006. | 09/15/2030.
012873 AH 8| ALBERTA ENERGY COMPANY LTD 28,080,447 23,470,000 | .......... 28,269,064 ) 0 0 11/01/2006. | 09/15/2030.
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012873 AK 1|ALBERTA ENERGY COMPANY LTD ..4,470,000 [............ 5,016,997 0 (9,618) O o0 e 7.375] 6.370 54,944 329,663 | 09/18/2006. ] 11/01/2031.
013716 AQ 8|ALCANINC .25,276,000 | ..........27,946,405 | .. .0 0 6.370 ...539,572 01/31/2007. | 03/15/2031.
01903# AS 1|ALLIED CAPITAL CORP +rerrr-10,000,000 10,000,000 0 0 6.340 137,367 09/21/2005. | 10/13/2012.
01903# AT 9| ALLIED CAPITAL CORP.......cccommrvrmmrrrmmreermneerrsneeesnesessneessnesssssssssnnes | cvneeee | oo [ coveevenns | 2FE | ..........50,000,000 |......107.095] ..........53,547,630 | .......... 50,000,000 50,000,000 0 0 6.750 04/04/2006. | 05/01/2013.
01903Q AA 6| ALLIED CAPITAL CORP 5,000,000 | ...coovens 4,999,525 0 0 07/20/2006. 07/15/2011.
023139 AA 6|AMBAC INC 8,000,000 | ........... 8,440,125 0 04/25/1997.| 08/01/2011.
023139 AA 6|AMBAC INC . ...2,000,000 ..2,110,031 0 04/25/1997. | 08/01/2011.
02319* AA 0| AMBER TRUST TWO (ENCANA) e 89. , v D3,044,222 | .........53,044,222 0 02/26/2007. | 08/20/2034.
02364W AJ 4| AMERICA MOVIL SA DE CV.....coevvemmrvermneernnneernerensenessseessssessssnesess | cvnneee | F [ covsvecenn [ FE | .........39,393,100 | ........ 882 .......... 39,552,800 | .......... 40,000,000 | .......... 39,405,572 0 09/18/2006. | 03/01/2035.
02364W AJ 4| AMERICA MOVIL SA DE CV.....coeecemmmrrrmmnrrmnnrinensnsesssssensssssssnseesns | coneeee | F [ v [ FE | ...... 16,439,730 | ........ 98.882 ...16,809,940 .17,000,000 | .......... 16,459,128 0 03/18/2005. | 03/01/2035.
023650 AH 7| AMERICA WEST AIRLINES.........coovvvceemeriererecenereeeneesenessenesessnesesnes | coveeee | oo | coverrcenee | AFE | .c........3,374,180 | ...... 108.224 3,400,083 ..3,141,709 ..3,339,829 0 03/07/2005. | 04/02/2021.
023654 AW 6 AMERICA WEST AIRLINES.........ccooevrmirimmrrmrnnessiinsiensinsnsssesssnis | evvnees [ oo | eovsviiens | AFE [ 113,154,767 | ... 105.000 2,446,095 11,853,424 12,988,024 0 04/13/2005. 01/02/2019.
026351 AU 0| AMERICAN GENERAL CORP............coovveermmreermmrrermmerenneeemneeenseesnnns | cvnneee | oo [ connevcenne [ AFE [ 1.er219,048,940 | ... 111.142 7,227,010 .15,500,000 18,732,859 0 10/22/2004. | 07/15/2025.
026657 A@ 5| AMERICAN HONDA FINANCE CORP. 1,883,676 .21,901,000 21,901,000 0 09/07/2007. | 09/18/2009.
029163 AD 4| AMERICAN RE CORPORATION . 5,898,474 ..5,700,000 | ............5,966,964 0 05/17/2002. | 12/15/2026.
029163 AD 4| AMERICAN RE CORPORATION v 45,373913 | ... 103.482] ..........44,326,515 42,835,000 | .......... 45,128,119 0 03/26/2003. | 12/15/2026.
031162 AT 7| AMGEN INC.......oovvvrririnrrinrrinneninnseinsessssssnsssssssssssssssssssssssens [ oneees | oo [ oneerenne [FE [ 19,616,550 |...... 101.395] .......... 20,279,000 | ........... 20,000,000 | .......... 19,619,433 0 07/13/2007. | 06/01/2037.
031162 AT 7|AMGEN INC . . 35,894,325 6,755,688 .36,250,000 35,897,497 0 07/23/2007. | 06/01/2037.
03235M AA 0| AMTRAK/PENN STATION LEASE . e | 6,615,992 5,751,638 | ..........13,687,317 [ ..........15,819,019 0 10/28/2003. | 06/15/2017.
035229 CF 8| ANHEUSER BUSCH COS INC......cooovvveeemmemereeseneeeeeiemnneseesnneessessnns | wvvees | oo [ woceisnnnn | AFE | .........31,527,188 | ......120.357 | .......... 33,080,121 | .ccvvevee 27,485,000 | .......... 31,483,145 0 08/07/2007. | 10/01/2030.
035229 CJ 0| ANHEUSER BUSCH COS INC 2,797,150 2,500,000 | ............ 2,583,425 0 07/12/2007. | 08/20/2032.
035229 DC 4| ANHEUSER BUSCH COS INC v [ oo | v | IFE | .......4,982,800 |......108.390] ............ 5,419,500 ...5,000,000 0 0 08/21/2007.| 09/01/2037.
03746A AA 8| APACHE FINANCE CANADA CORPORATION........ccooevvermreerrrrerns . 1,611,038 .18,100,000 | .........21,761,548 | ..ccovvvrirrrnd () - (49,495) 0 05/03/2007. | 12/15/2029.
039483 AM 4| ARCHER DANIELS MIDLAND . 1,975,315 ,700,000 0 (6,225) 0 08/27/2003. | 03/15/2027.
039483 AT 9| ARCHER-DANIELS-MIDLAND........cccosmreermrermmeeerneessneesaeeesseneesnenes . ..12,243,401 .12,715,000 0 6,927 0 06/07/2007. | 10/01/2032.
039483 AX 0| ARCHER-DANIELS-MIDLAND..........ccomvrvermriremrioeneesessisessssssssissnes . 5,196,500 5,000,000 0 66 0 12/06/2007. | 01/15/2038.
042735 AL 4| ARROW ELECTRONIC INC.......cccoonsvrerrmmrerrmmnesnnesnnssrsnesssssssssssesssns | cvnveee | oo [ covveeenne | 2FE | .ccc....6,664,097 |......105.573] ............ 7,706,829 | ............ 7,300,000 ! 0 27,619 0 06/30/1999. | 06/01/2018.
04621W AA 8| ASSURED GUARANTY US HOLDING INC........ccouvvermmrrermmmmermneernnne | cvneeee | oo [ cvveeieenne [ AFE | .......37,158,930 | ........88.274] .......... 30,895,900 | ....oo.... 35,000,000 | .......... 37,080,210 | ceovvvverrin () - (32,110) 0 04/06/2005. | 06/01/2034.
046353 AD 0| ASTRAZENECA PLC......ccconvvvrmmrrmnerirnnerinssrenssssnsensnsssssssssssssssens | coneeee | F [ covveen | IFE | .ev.......9,957,800 | ......109.568] .......... 10,956,800 | .......... 10,000,000 ..9,957,994 0 194 0 09/05/2007. | 09/15/2037.
049255 AE 2|ATLAS COPCO AB 30,742,150 25,000,000 25,000,000 0 0 0 08/26/1999. | 09/01/2019.
049255 AE 2| ATLAS COPCO AB . 4,918,744 | ..... ...4,000,000 .4,099,612 0 (5,049) 0 05/08/2001.| 09/01/2019.
052528 A* 7|AUSTRALIA & NEW ZEALAND BANKING GROUP. 5,618,622 87,604,000 87,604,000 0 0 0 3,648,000 2.790 11/15/2006. | 11/14/2036.
052528 A@ 5|AUSTRALIA & NEW ZEALAND BANKING GROUP. 3,032,911 87,604,000 87,604,000 0 0 0 2,771,967 03/08/2007. | 03/27/2037.
05330A AA 5| AUTOPISTA DEL MAIPO 1,182,937 ...9,715,000 11,220,997 | oo (N O (120,717) 0 07/10/2003. | 06/15/2022.
053611 AB 5|AVERY DENNISON CORP. 9,178,300 .10,000,000 10,000,000 0 144 0 01/04/2007.| 01/15/2033.
055291 AC 2|BBV INTERNATIONAL FINANCE LTD 1,730,480 .36,000,000 ....33,624,757 0 58,694 0 05/04/1999. | 12/01/2025.
055291 AC 2|BBV INTERNATIONAL FINANCE LTD 5,934,580 | ..........31,000,000 | ..........28,824,893 0 53,687 0 03/27/2000. | 12/01/2025.
055443 AA 3| CORREDOR SUR TRUST.......cccoermmrirmrimmrseisnirsnessssssessseessssssssssens | vveees | F | ovsvnne | 2FE | ..........20,000,000 | ........99.458( .......... 19,891,654 | .......... 20,000,000 | .......... 20,000,000 0 0 0 05/19/2005. | 05/25/2025.
055443 AA 3| CORREDOR SUR TRUST.......ccconmvrermmmremmrrennneersmnessseresssnsessessssnneees | cvneeee | F [ coveeecenns | 2FE | .........10,000,000 |.......99.458] ............9,945,827 | .......... 10,000,000 | .......... 10,000,000 0 0 0 05/19/2005. | 05/25/2025.
055450 AG 5|BHP FINANCE USALTD 3,228,896 .21,275,000 20,658,680 0 0 06/09/1997.| 03/01/2016.
05565A A@ 2|BNP PARIBAS SA 7,147,390 87,604,000 87,604,000 0 0 05/16/2006. | 05/16/2036.
059438 AG 6|BANC ONE CORPORATION 2,363,780 .11,000,000 11,276,668 0 0 08/26/1997. | 07/15/2025.
05965X AA 7|BANCO SANTANDER CHILE SA 1,193,533 .10,515,000 10,605,487 .0 0 01/29/2003.| 07/18/2012.
05965X AA 7|BANCO SANTANDER CHILE SA 8,250,108 | ............7,750,000 7,824,727 .0 0 01/29/2003.| 07/18/2012.
060505 A# 1|BANK OF AMERICA CORP.........cccccommimmriimnrinnrrseirnnisnsisssssnsssesanees | wovnes [ O] covvvreenn | AFE | ........175,208,000 |........93.174] ........ 163,249,073 | ........ 175,208,000 | ........ 175,208,000 0 0 7,296,000 11/13/2006. | 11/13/2036.
060505 DL 5|BANK OF AMERICA CORP 5,052,100 5,000,000 | ............ 4,971,332 0 0 09/06/2007. | 09/15/2037.
060587 AB 8| BANK AUSTRIA.........ccomvvirmmeirnneersnneinneessnnessnsesssnssssssssssssssssssssssnns | cosneee | F [ covsevcenns | AFE | ... 10,614,750 | ......116.729] .......... 12,840,190 | .......... 11,000,000 10,731,088 0 0 03/27/2000. | 02/15/2017.
064149 M# 1|BANK OF NOVA SCOTIA. 1,917,633 | ..........87,604,000 | ..........87,604,000 0 0f.... (3,272,044)[ ... 10/30/2007. | 11/20/2037.
06416L F3 7| BANK OF NOVA SCOTIA........cccnmreerrmeenneeirnneeenneeesneessnesssssesssssneees | cvneeee | oo | cvceneeT| IFE | ..........40,000,000 |......100.079] .......... 40,031,908 | .......... 40,000,000 | .......... 40,000,000 0 0 0].....6.600]....6.600{JJ....][ ....1,180,667 | ..... 2,640,000 | 07/12/2006. | 07/20/2026.
067901 AA 6| BARRICK GOLD CORP.........ccccmmmrrirmrrrimmrrirmsnrinssrinessisssssnssssssssins | coneeee | oo [ oreeienne | IFE | ..c....18,675,600 | ........96.538] .......... 19,307,600 | .......... 20,000,000 | .......... 18,707,564 0 18,094 0.0 |.nni..5.8001 ..........6.300 [ MN.... | ........... 148,222 | ....... 1,160,000 | 04/05/2006. | 11/15/2034.
072732 AC 4|BAYER CORPORATION 3,844,379 | ..........31,340,000 | ..........29,905,934 0 31,106 0 2,084,110 | 09/03/2003. | 02/15/2028.
072732 AC 4| BAYER CORPORATION......ccooormmrvemmrrirnreesnnsessnnsssssnssssssssssssssssnsssss | cvnneee | oo [ covneicenne | 2FE | .....21,322,700 | ......107.991] .......... 21,598,200 | ........... 20,000,000 | .......... 21,201,459 | oo (V) (29,718) O 0 | 66501 ........6.130 | FA..... | ...........502,444 | ........ 1,330,000 | 05/09/2003. | 02/15/2028.
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0727G0 DV 9| BAYERISCHE LANDESBANK NY........ccoovrvmmmreermmrremmnnernneensnnnsssnneens | wovvnne | oo | vvveeen 1AFE | s 50,000,000 |.......98.588] .......... 49,294,000 | .......... 50,000,000 | .......... 50,000,000 0 0 0 (V) I 6.080]......... 6.080[JJ..occs | v 1,334,222 | ........ 3,040,000 | 01/11/2006. | 01/23/2036.
073902 B# 4|BEAR STEARNS COMPANIES INC .131,406,000 125,369,747 131,406,000 ..131,406,000 0 0 0 5,079,573 2.950 2.950 04/03/2007. | 04/20/2037.
078149 DP 3|BELL CANADA 19,927,405 9,076,980 8,500,000 ..8,907,452 0 7.560 06/05/1996. | 10/15/2010.
079857 AH 1|BELLSOUTH CAPITAL FUNDING 0,525,000 |.....116.497{ .......... 29,124,250 | .......... 25,000,000 | ..........30,141,466 0 6.160 01/28/2004. | 02/15/2030.
084423 AB 8| W.R.BERKLEY CORPORATION.........ccocormrrvmmirmrrirmrinensnnransssmsssnnns | vveeen [ oo | eovsvrnns | 2FE [ e 17,404,210 |......101.545] .......... 15,231,750 | .......... 15,000,000 | .......... 15,109,125 0 7.840 04/16/1997. 05/15/2008.
084423 AC 6| W.R. BERKLEY CORPORATION........cccoovemmmrermmmeemmmeemmreemeenssneenns [ oneeee | oo [ oneeeenne [ 2FE [ oiiieenee 11,940,700 |.....116.974] ......... 11,697,400 | .......... 10,000,000 | .......... 11,501,641 0 7.000 08/12/1998.| 01/01/2022.
084423 AP 7|W.R.BERKLEY CORPORATION..... 19,956,800 | ... 8,599,200 .20,000,000 19,957,302 0 6.270 02/09/2007. | 02/15/2037.
104213 A* 4|BRADFORD & BINGLEY PLC 7,604,000 0,324,292 | ..........87,604,000 | ..........87,604,000 0 2.750 06/27/2005. | 06/27/2035.
104213 A@ 2|BRADFORD & BINGLEY PLC corevernsesemsesensssesnnneses | weeeees [ D] o 1] IFE | .........87,604,000 | ........91.528] .......... 80,182,075 | .......... 87,604,000 | .......... 87,604,000 0 2.750 10/04/2005. | 10/04/2035.
10549P AG 6|BROOKFIELD ASSET MANAGEMENT INC......coooomvvverrrirrinnciins ...35,593,354 .31,990,000 | .......... 35,785,018 0 6.410 06/01/2006. | 03/01/2033.
110122 AA  6|BRISTOL MYERS SQUIBB 5,718,450 ...5,000,000 0 7.220 08/31/1999. | 06/15/2023.
11041R AL 2|BRITISH AEROSPACE FINANCE 0,214,026 ...9,000,000 0 7.260 04/16/2001.] 07/01/2027.
111021 AE 1|BRITISH TELECOMMUNICATIONS PLC. 4,341,605 .33,500,000 0 6.660 05/22/2006. | 12/15/2030.
111021 AE 1|BRITISH TELECOMMUNICATIONS PLC .15,000,000 0 6.570 09/14/2004. | 12/15/2030.
122014 AC 7|BURLINGTON RESOURCES INC . +rerrr10,000,000 .0 0 7.650 07/29/1996. | 06/15/2010.
12201P AB  2|BURLINGTON RESOURCES FINANCE..........cccoooconmmrermmeermmeirnnneenns | eeveens [ oo | cevvrnen | IFE | ...........9,964,000 | ......115.878] ..........11,587,800 | .......... 10,000,000 0 0 7.230 10/29/2001. | 08/15/2031.
125577 A* 7| CIT GROUP INC......coeevvrrrrrrrrncrrrsenrnnensnsessnsssssnsensssessissssssssssnns | wevvees [ O] v 1] 1FE | ........175,208,000 |........93.920] ........164,555,441 | ........ 175,208,000 0 0 2.830 03/30/2006. | 04/02/2036.
125581 AY 4|CIT GROUP INC... 14,698,950 .15,000,000 ....14,704,854 0 0 6.140 08/29/2006. | 04/01/2036.
125581 AY 4| CIT GROUP INC 9,285,200 +ereerr.-20,000,000 19,297,101 0 0 6.270 09/15/2006. | 04/01/2036.
12612W AB O CON-WAY INC.....coorrrrerrremnreernnnrenneresnsesssnsnessnesssssesssssssssessssnnssssns | eevnne | oo | eevvnneeees | 2FE | iiiiecns 15,099,454 |......90.749] ..........14,637,814 | .......... 16,130,000 | .......... 15,108,322 0 0 7.240 06/06/2007. | 05/01/2034.
130914 AM 6| CALIFORNIA PETROLEUM TRANSPORT CORP.... ...6,786,000 | ....oovnec 6,982,607 .0 0 02/26/2003. | 04/01/2008.
130914 AM 6| CALIFORNIA PETROLEUM TRANSPORT CORP.... .15,571,000 15,816,832 .0 0 01/07/1997.| 04/01/2013.
13170H BD 0|CALYON .25,000,000 25,000,000 0 0 11/02/20086. | 11/13/2036.
134429 AG 4| CAMPBELL SOUP COMPANY. . s 13,000,000 ...14,530,412 .0 0 01/12/2001. | 05/01/2021.
136069 K# 7|CANADIAN IMPERIAL BANK OF COMMERCE.........cccoocommeernrriins v | T] e 1] FE | ........131,406,000 | ........98.046] ........128,838,314 | ........ 131,406,000 131 ,406,000 0 0 09/25/2007. | 10/16/2037.
136375 BQ 4| CANADIAN NATIONAL RAILWAY CO. . 5,116,500 5,000,000 ..4,987,557 0 0 09/19/2007. | 11/15/2037.
136385 AL 5| CANADIAN NATURAL RESOURCES LIMITED..........ccouomererrrereens 28,090,763 28,750,000 0 0 03/12/2007. | 03/15/2038.
136385 AL 5| CANADIAN NATURAL RESOURCES LIMITED.... ...1,250,000 0 0 03/12/2007. | 03/15/2038.
136420 AF 3| CANADIAN OCCIDENTAL PETROLEUM LTD. .10,000,000 0 0 10/18/2002. | 05/01/2028.
136440 AL 8| CANADIAN PACIFIC LTD. ...5,000,000 0 0 04/20/1992. | 08/01/2021.
14040H AR 6| CAPITAL ONE FINANCIAL CORP 5,000,000 0 0 08/28/2007. | 09/15/2017.
141781 AT 1| CARGILL INC 5,000,000 0 0 04/14/2004. | 04/19/2034.
141781 AW 4| CARGILL INC 25,000,000 0 0 09/06/2007. | 09/15/2037.
141781 G* 9| CARGILL INC ...7,000,000 | ...........7,687,806 | ...oovorerrrrirnn 0 0 04/23/1997. | 12/09/2024.
141784 AK 4| CARGILL INC .20,000,000 0 0 05/20/1997. | 05/23/2017.
141784 AM 0| CARGILL INC .14,500,000 0 07/14/2000. | 06/18/2027.
141784 BH 0| CARGILL INC 10,000,000 0 09/20/2006. | 05/01/2028.
141784 CA 4| CARGILL INC 5,000,000 0 11/05/1998. | 11/10/2028.
143658 AF 9| CARNIVAL CORPORATION .36,368,000 0 10/13/2006. | 10/01/2023.
143658 AH 5| CARNIVAL CORPORATION ...6,885,000 0 07/02/2003. | 01/15/2028.
143658 AH 5| CARNIVAL CORPORATION .11,125,000 0 01/13/2004. | 01/15/2028.
149123 BC 4|CATERPILLARINC ...6,460,000 0 08/14/1995. | 08/15/2011.
16675H AL 6| CHEVRON ESOP..... 9,431,375 0 05/03/2000. | 01/01/2014.
172062 AE 1| CINCINNATI FINANCIAL CORPORATION 8,790,000 0 11/10/2004. | 11/01/2034.
172062 AE 1| CINCINNATI FINANCIAL CORPORATION ..1,210,000 0 11/10/2004. | 11/01/2034.
172062 AF 8| CINCINNATI FINANCIAL CORPORATION........cosvrermereerrrernreenneens 27,376,300 25,900,000 0 01/05/2005. | 05/15/2028.
17252M AG 5| CINTAS CORPORATION NO.2........coonmrrvrrmnrirnneirnnsessenessssisssnssssnnes | wovvene | oo | cecvvnnens | AFE ] enni 12,456,216 |........91.726 .......... 11,479,509 | .......... 12,515,000 12,457,035 0 06/19/2007. | 08/15/2036.
17252M AG 5| CINTAS CORPORATION NO.2 .- 8,930,380 | ..........31,540,000 | ..........31,764,719 0 10/10/2007. | 08/15/2036.
173074 A* 6| CITIGROUP GLOBAL MARKETS HLDS.........cccconmeeemmerermnerernneeeinnnees | weveees [ O] v 1] IFE | ........262,812,000 | ........97.264] ........ 255,620,491 | ........ 262,812,000 | ........ 262,812,000 0 04/04/2005. | 04/04/2035.
1730T0 AB 5| CITIGROUP FUNDING INC........cocevvererrirmerrirnenrsenrirnesnisessisessisennes | coveeee | oo | w1 IFE | ..........30,000,000 |........98.626] .......... 29,587,800 | .......... 30,000,000 0 11/03/2005. | 11/18/2017.
191219 AP 9| COCA-COLA ENTERPRISES 6,188,850 5,000,000 0 10/03/2000. | 02/01/2022.
191219 AV 6| COCA-COLA ENTERPRISES........ccoooocommrrimmrrermnneernnneesnesssnsessnsssnns | evvees [ | vovicenens | AFE | .....11,868,450 |.......49.762] ......... 15,077,886 | .......... 30,300,000 0 09/16/2005. | 06/20/2020.
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20029P AH 2| COMCAST CABLE COMMUNICATIONS INC.......c.coovvvermvrermeeeermeeees [ conveee | oo [ coreevrnne | 2FE | ... 12,495,900 | ...... 120.415] .......... 12,041,500 | .......... 10,000,000 12,447,157 0 0 8.500(.......... 6.290| MN..... ...141,667 03/16/2007. | 05/01/2027.
20029P AH 2| COMCAST CABLE COMMUNICATIONS IN +eerer.20,000,000 25,008,930 0 0 6.250 | MN..... 283,333 03/12/2007. | 05/01/2027.
200339 AE 9| COMERICA BANK .15,000,000 15,719,704 0 0 74401 JJ....... 12/09/1996. | 07/15/2014.
202712 B* 5| COMMONWEALTH BANK OF AUSTRALIA .87,604,000 | ..........87,604,000 (VN I 3,648,000 2.750| MN..... 05/27/2004. | 05/26/2034.
202712 B@ 3| COMMONWEALTH BANK OF AUSTRALIA 87,604,000 | .......... 87,604,000 0 3,648,000 3.820[ MN..... 10/21/2005. | 11/07/2035.
205887 AX 0| CONAGRAINC......... .36,500,000 | .......... 39,518,293 | oo (0 [ (49,748) 0 0 7.490[MS..... 09/26/2001. | 09/15/2030.
20763# DU 2| SOUTHWEST AIRLINES - N514SW. ...3,185,967 ..3,185,967 0 0 0 9.430|MS..... 09/17/1991.] 03/26/2013.
20763# DV 0| SOUTHWEST AIRLINES - N515SW. . . . 3,185,967 | ............3,185,967 0 0 0 9.430[MS..... 09/17/1991.| 03/26/2013.
21987B AE 8| CODELCO INC......coorreerreereeieeieneesseessssesssssesssssssssssssssssssssssnns | oenees F cieeeennn 24,586,050 | ...... 103.669] .......... 25,917,250 | .......... 25,000,000 | .......... 24,916,744 0 56,945 0 7.640 [ MN..... 09/11/2000. | 05/01/2009.
21987B AK 4| CODELCO INC.....oorverrrirrrirerissssissesssssessssssssssssssssssssssssssssnns | oneees Flooe | AFE | s 18,962,200 | ........ 91.904( .......... 18,380,800 20,000,000 | .......... 18,992,765 0 13,937 0 6.000[MS..... 11/03/2005. | 09/21/2035.
21987B AK 4| CODELCO INC o ) 14,713,550 3,785,600 .15,000,000 14,722,276 0 4,006 0 5.750|MS..... 02/01/2006. | 09/21/2035.
225313 A* 6|CREDIT AGRICOLE S.A. LONDON BRANCH........cccccouvvrmmrirrirmnrianns v | DI 6,626,506 .87,604,000 87,604,000 0 0 0 2.880|JJ....... 06/18/2007. | 07/06/2037.
23330J AA  9|DP WORLD LTD F 4,259,600 .15,000,000 14,986,719 0 69 0 6.850( JJ....... 06/21/2007. | 07/02/2037.
233835 AP 2| DAIMLER FINANCE NORTH AMERICA LLC.... 6,447,240 ...6,000,000 ..5,984,980 0 4,211 0 7.840[ .o | 210,542 | 465,000 | 01/11/2001. | 01/18/2011.
233835 AQ 0| DAIMLER FINANCE NORTH AMERICA LLC.... ’ . 2,300,000 | ..........10,000,000 | ..........12,592,793 | ...ccevvvrrrrrirrnrnnd (V) (48,781) 0 6.340( JJ....... ...850,000 | 03/09/2005.] 01/18/2031.
233835 AQ 0| DAIMLERCHRYLSER NA HOLDING CORPORATION........ccooevvemmee | commeee | oo [ cormvvconne [ AFE [ e 29,765,100 | ...... 123.000] .......... 36,900,000 | .......... 30,000,000 | .......... 29,781,423 0 2,972 0 8570(JJ.ccces | 1,154,583 | ... 2,550,000 | 01/11/2001.] 01/18/2031.
236363 A# 4| DANSKE BANK........coovivimvrrnnrinnnrinsnrinssninsssinsssissnsssessssssssssssens | coveeee | Df oo TLAFE [ e 87,604,000 |........ 99.550 .......... 87,209,852 | ......... 87,604,000 | .......... 87,604,000 0 0 0 3,648,000 2.900[JD...... | v 28,228 | ....... 2,471,917 | 06/27/2006. | 06/27/2036.
236363 B* 7|DANSKE BANK 87,604,000 |.... 5,877,895 87,604,000 87,604,000 0 0 0 252,498 2.830| MN..... 378,766 0 | 10/16/2007.] 11/06/2037.
239753 DJ 2| DAYTON HUDSON . . ...5,288,000 | ............5,616,037 0 0 0 08/18/2003. | 01/01/2028.
24240V AE 1| DEAN WITTER DISCOVERY & CO......covvvverrrerrererneeeseeeessseessneesnns | onneee . . 6,798,848 6,400,000 | ........... 6,195,362 0 0 0 03/04/1997.| 10/15/2013.
24240V AM 3| DEAN WITTER DISCOVERY & CO.......ccoocermmvermnrermmrermmeesmnessssnessss [ coneeee | oo [ ovnerinne [ AFE [ v 13,022,390 |...... 104.4471 ......... 15,249,262 14,600,000 | .......... 13,663,013 0 0 0 09/26/1996.| 01/01/2016.
24820R AE 8|STATOILHYDRO 10,263,210 2,000,345 .10,500,000 10,343,421 0 0 0. 11/30/2000. | 05/01/2016.
24820R AG 3| STATOILHYDRO 2,598,910 6,135,040 .24,000,000 22,763,105 0 0 0 04/26/2004. | 12/01/2028.
2495E5 WB 5| DEPFA BANK PLC NY 0,000,000 |.... 9,431,710 .30,000,000 30,000,000 0 0 0 03/01/2007. | 03/15/2037.
25156P AC 7|DEUTSCHE TELEKOM INTERNATIONAL FINANCE 2,328,900 2,459,500 .18,000,000 22,193,247 .0 0 0 01/24/2007. | 06/15/2030.
25156P AC 7|DEUTSCHE TELEKOM INTERNATIONAL FINANCE... 9,961,100 . 8,716,250 | . .15,000,000 | .. 19,621,217 .0 0 0 03/04/2005. | 06/15/2030.
25156P AD 5| DEUTSCHE TELEKOM INTERNATIONAL FINANCE..........cccooveenee | oneee | F [ covvvvcenie [ AFE [ e 13,418,200 |...... 135.853] ... 13,585,300 | .......... 10,000,000 | .......... 13,323,536 .0 0 0 03/03/2006. | 06/01/2032.
25179S AD 2| DEVON FINANCING CORP ULC ...24,635,220 |...... 120.945 26,607,900 22,000,000 | .......... 24,458,366 0 0 07/16/2003. | 09/30/2031.
25468P BW 5| WALT DISNEY COMPANY.........ccormurrimmmnermmrrernmnressnninserssssensssssessnnee | cvnvees | oo [eoneeeinee [ AFE [ iiiinn2,711,325 | ... 114.908 2,872,700 2,500,000 ..2,705,922 0 0f. 05/04/2006. | 03/01/2032.
25468P BW 5| WALT DISNEY COMPANY.........ooccommreemmreermmeeemnneemmnessnneessnnessssnnessnnes | cvnneee | oo [ consevrnne [ AFE [ 213,509,135 | ... 114.908] .......... 14,156,666 | .......... 12,320,000 0 0]. 05/05/2006. | 03/01/2032.
25468P BW 5| WALT DISNEY COMPANY.........ccocvmurrmmrrimmrrnenrinenninsnsssennsnssesinnns | ESe | oo [ v [ AFE [ i 197,165 | .. 114.908 206,834 180,000 0 0f. 05/05/2006. | 03/01/2032.
257867 AC 5| DONNELLEY & SONS.......oovveooeeereeeeceeeeeceeeereseeeeeeneeecssseresseneesseneesnene | covene | oo | ceveevcen | 2FE | ...v.....5,569,250 | ...... 121.097 6,054,850 5,000,000 0 0 01/08/2001. | 04/15/2021.
260543 BA 0| DOW CHEMICAL ...5,000,000 0 0 08/22/2006. | 04/01/2021.
260543 BE 2|DOW CHEMICAL 1,191,000 | ..........10,000,000 0 0 02/09/2007. | 03/01/2023.
26054C BR 3| DOW CAPITAL BV 6,264,550 | ..... ...5,000,000 0 0 01/09/2007. | 06/01/2022.
261561 AB 0| DRESDNER BANK NEW YORK BRANCH... 3,914,575 22,500,000 0 0 07/06/2000. | 09/15/2015.
261561 AB 0| DRESDNER BANK NEW YORK BRANCH... .16,250,000 0 0 08/09/1999. | 09/15/2015.
26884A AD 5|ERP OPERATING LP X ..6,000,000 |............6,873,690 | .oovvvivirrirninnn 0 0 0 11/03/2005. | 08/15/2026.
278058 AM 4| EATON CORPORATION.......ccossveerrmrerrmeernmnessmmnesssenessneessnesssssssns | cvneeee | oo [ coneerenne [ AFE [ iiirn2 12,704,100 | ... 123.236] .......... 14,788,320 | .......... 12,000,000 | ..cc..ees12,552,696 | ovooovcrernrrinnand 0 0 0 06/16/1997. | 08/15/2022.
278058 AP 7|EATON CORPORATION 5,733,350 5,000,000 0 0 0 07/05/2007. | 04/01/2024.
291011 AH 7|EMERSON ELECTRIC. ...7,000,000 |...........6,864,428 | .......ccoevvunnn 0 0 0 02/11/2000. | 03/15/2009.
292505 AD 6|ENCANA CORP .10,000,000 0 0 0 12/19/2006. | 08/15/2034.
29333* AA 5| ALABAMA CAPCO NOTES, SERIES 2004 531,209 0 0 0 02/04/2004. | 03/01/2014.
29333@ AA 3| ENHANCED CAPITAL TEXAS FUND, LP NOTES 660,951 | .. I 0 0 0 . I 08/09/2005. | 08/01/2011.
294429 AC 9| EQUIFAX INC.....cooosrvviirreeneessssissesissssssssssssssssssssssssnssssssssssssssssnns | cosneee | oo [ covevvrnns [ 2FE | oone.n 17,941,446 | ......100.053] ..........18,509,805 | .......... 18,500,000 | .......... 17,998,157 0 0 0 A50[ i | i 638,250 | ....... 1,276,500 | 01/29/2002. | 07/01/2028.
30251T AA  7|FNBC 1993-A PASS THROUGH TRUST.........cooevvrmmerrmmerrnnerrsneenns | evvens [ | o2 | AFE | .......... 31,975,428 | ......118.789] ..........36,647,046 | .......... 30,850,538 | .......... 31,470,250 | cooovvverrrirn 0 0 0 . B70[ e | e 1,218,661 | ........ 2,492,722 | 04/21/1997.| 01/05/2018.
302915 AA 1|FGIC CORP .10,000,000 ..9,890,775 0 0 0f. 276,667 ...600,000 | 01/07/2004. | 01/15/2034.
31331F AU 5|FEDERAL EXPRESS.. .13,426,130 0 0. .464,320 | ........ 1,006,960 | 12/14/2001.| 12/27/2011.
32055R AB 3| FIRST INDUSTRIALLP.... ...7,500,000 0 0 68,521 536,250 | 04/21/2005. 05/15/2027.
32055R AE 7| FIRST INDUSTRIAL LP.......cccooommrrrmmrrmnerrirnenrnsenrisessisessissssssessenes | vvvves [ o | vevivnee | 2FE | .........32,489,570 |......100.818] ..........29,237,220 | ........... 29,000,000 0 0 UV [ 1,016,289 | ........ 2,204,000 | 02/02/2006. | 07/15/2028.
337358 AU 9| FIRST UNION CORPORATION 10,113,300 | .......... 10,000,000 0 0 PYO S [ 101,667 | ..oeeovnec 600,000 | 09/03/1996.] 10/30/2008.
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345220 AB 3| FORD CAPITALBYV. Flooiee | BFE | . 22,587,565 20,250,000 | .......... 20,830,830 0 (V) I 9.500] .......... 8.120( JD...... ..160,313 | ........ 1,923,750 | 03/08/1996. | 06/01/2010.
345277 AE 7|FORD HOLDINGS INC 3,133,086 .11,300,000 12,987,440 0 7.860|MS..... 350,300 1,050,900 | 06/01/2001. | 03/01/2030.
345277 AE 7|FORD HOLDINGS INC. 3,953,280 .22,000,000 23,856,418 0 8.440|MS..... 682,000 2,046,000 | 01/06/2005. | 03/01/2030.
345370 AZ 3|FORD MOTOR COMPANY 5,020,884 ...4,499,000 4,671,017 0 8.280|MS..... 07/09/1992. | 09/15/2011.
345370 AZ 3|FORD MOTOR COMPANY ....559,116 501,000 | ..ccccrvrrnne 520,156 0 8.280| MS..... . 07/09/1992.1 09/15/2011.
345370 BJ 8| FORD MOTOR COMPANY.........commreemmreermmmeernmeeermneessnnnssssessssssssnneses [ vneeee | oo [ onsereenne [ BFE [ oieieenee 28,599,150 25,000,000 | .......... 27,777,367 0 7570 | e 1,023,086 | ........ 2,218,750 | 07/08/1997.| 01/15/2022.
345370 BJ 8|FORD MOTOR COMPANY 11,454,900 .10,000,000 11,116,458 0 7.570(JdJ....... ...887,500 [ 01/09/1997.| 01/15/2022.
345370 BV 1| FORD MOTOR COMPANY 9,891,375 . +eeeer17,500,000 | ..........19,804,700 0 7.690(JdJ....... 1,557,500 | 02/02/2005. | 01/15/2032.
34540# AA 0| FORD MOTOR CREDIT.......comvvermmeerrmmeeernmeeirnmnesnneesssmessssssssssnsssssnnees | evnneee | Of covrevconae | o] oo 262,812,000 |........ 81.746( ........ 214 839165 ........ 262,812,000 | ........ 262,812,000 0]...10,944,000 |..........3.750] .........3.740 [ JJ....... | ........4,188,566 | ........ 9,284,248 | 01/28/2003.] 01/28/2013.
349631 AD 3| FORTUNE BRANDS INC........ccconmervrrmrrinenrimeneineneesensssensssssssssssens | cvnneee | oo [ vnneeinne [ 2FE [ v 2,554,640 |...... 122.008 2,440,160 2,000,000 | ...ooverenne 2,498,073 O o0 ] .ne....8.625] .........5.960 | MN..... ...172,500 | 05/11/2005.] 11/15/2021.
349631 AG 6|FORTUNE BRANDS INC 14,381,521 |.......96.875] ......... 14,424,688 | .......... 14,890,000 14,454,295 0 0 | 66251 .........6.850 | JJ...... ...986,463 | 10/04/2006. | 07/15/2028.
35177P AL 1| FRANCE TELECOM SA 54,540,550 8,074,650 .52,500,000 53,122,468 0 05/23/2001. | 03/01/2031.
36158F AA 8| GE GLOBAL INSURANCE HOLDING CORPORATION.... 9,619,000 1,831,800 .30,000,000 29,665,686 0 10/21/2002. | 02/15/2026.
36158F AD 2| GE GLOBAL INSURANCE 0,784,000 1,447,200 .10,000,000 10,724,427 0 07/11/2002. | 06/15/2030.
362320 BA 0| VERIZON COMMUNICATIONS 1,120,000 . 1,423,000 | ..........20,000,000 21,032,365 0 11/24/2003. | 04/15/2028.
362337 AK 3| GTE NORTH INCORPORATED.........ccoovvemmrremnrremnneernneessnneesssnsessnns [ vneeee | oo [ covnercenne [ AFE [ i 21,103,971 | ...... 102.233] .......... 19,730,969 | .......... 19,300,000 0 04/22/2003. | 02/15/2028.
362337 AK 3| GTE NORTH INCORPORATED.........ccouevvmerrrmerrinneninsenninsennesesnsnes | vneene | oo feoveviinae [FE [ i 2,200,125 |...... 102.233 2,196,987 2,149,000 0 10/12/2004. | 02/15/2028.
362337 AK 3| GTE NORTH INCORPORATED . 19,829,408 ...9,601,000 0 10/12/2004. | 02/15/2028.
36959C AA 6| GENERAL ELECTRIC CAPITAL SVCS.......coocommrnrinnesiinsinsrrnnens [ eeves 5,915,350 6,123,050 ..5,000,000 |...........5,870,082 | ..coovvrrvrrrrinnnnn 0 0 09/16/2003. 08/21/2035.
369622 @U 0| GENERAL ELECTRIC CAPITAL......coommveveeernrreeeeremnnnreeesneeseresssnnreees | evveee | O] covvece 1| 1] ......262,812,000 |.......93.929] ........ 246,855,580 262,812,000 0 0. 10,944,000 04/19/2004. | 04/19/2034.
369622 CN 3| GENERAL ELECTRIC CAPITAL ...5,000,000 .0 0 0 07/10/1996. | 06/15/2008.
369622 DN 2| GENERAL ELECTRIC CAPITAL seeeene 14,800,000 .0 0 0 05/03/2000. | 05/15/2012.
37247D AB 2| GENWORTH FINANCIAL INC.........coovvvenrrrrmnnernneernneersnnessneessseees | eevees [ | vovvcrnnee | AFE | ... 20,411,382 | .......97.422] ..........19,060,614 | .......... 19,565,000 .0 0 0 08/05/2004. | 06/15/2034.
37247D AB 2| GENWORTH FINANCIAL INC. 423,786 435,000 0 0 0 08/05/2004. | 06/15/2034.
379308 AA 7| GLITNIR BANKIHF.......oovvvrrreenrrrennrcenneeennenesnneesssesssssesssssesssssnsssns | coneeee | F [ conseecenn | AFE | ...vv...19,998,500 | ......100.738] .......... 20,147,600 | .......... 20,000,000 0 0 0 06/14/2006. | 06/15/2011.
379308 AA 7| GLITNIR BANKI HF 0,147,600 | . .20,000,000 | .. 0 0 0 06/12/2006. | 06/15/2011.
38142E AE 8| GOLDMAN SACHS GROUP.........ccoovremeremmernmmeensnesnsnesnssessssssssnnes | wvovnee | oo | wevnneeees | AFE | ..er.. 14,059,080 |......110.453] .......... 14,358,890 | .......... 13,000,000 | .......... 13,488,031 | oo 0 0 0 10/14/1997. 03/01/2013.
386088 AB 4| GRAND METROPOLITAN INVESTMENTCORP .......... 11,306,000 | .......... 10,000,000 | .......... 10,074,690 .0 0 0 900,000 | 02/25/1992.] 08/15/2011.
386088 AF 5| GRAND METROPOLITAN INVESTMENT CORP. 24,470,932 28,507,681 23,900,000 24,357,367 .0 0 of......8000|......7.770| MS..... | ..........562,978 | ....... 1,912,000 | 03/28/2000. | 09/15/2022.
40429C AA 0| HSBC FINANCE CORPORATION 4,171,400 25,934,000 25,000,000 ....24,618,468 0 0 0 ......1,687,500 | 10/08/2002. 05/15/2011.
405808 A* 7|HBOSPLC .372,317,000 |.......98.431] ........ 366,475,458 | ........ 372,317,000 ..372,317,000 0 0. 15,504,000 |.........3.500{..........3.500 | FA...... | .......4,452,291 | ...... 12,533,511 | 02/27/2001. | 02/28/2031.
406216 AH 4|HALLIBURTON COMPANY. .10,100,000 10,907,933 | oo 0 0 0 ...883,750 | 11/21/2000. 02/15/2021.
40621P AA 7| HALLIBURTON COMPANY .13,485,000 13,850,673 0 0 0 ...455,119 [ 06/21/2007. | 02/01/2027.
41011W AA 8] JOHN HANCOCK GLOB FDG I +ieer15,000,000 | ..........15,044,599 .0 0 0 1,185,000 | 07/27/2000. | 07/02/2010.
427866 AE 8|HERSHEY FOOD CO......cocconmrrerrrrennrrernceennneensnsesssesessnnssssssssssnssses | cvnneee | oo [ eoveevornne [ AFE [ 120,313,228 | ......131.312] .........23,242,224 | .......... 17,700,000 | .......... 19,661,577 .0 0 0 05/30/1997. | 02/15/2021.
441812 *C 0|HSBC FINANCE 350,416,000 350,416,000 0 0. 14,592,000 09/11/2002. | 09/30/2032.
441812 *D 8|HSBC FINANCE........oooeooeeecoeeeeceeeeeeeeereceseeeceseneeesenreesneeeeseeeeeseseesseeneens | covene | Of oo 1| AFE | .........87,604,000 |......109.623] ..........96,034,221 | .......... 87,604,000 | .......... 87,604,000 0 0 (V] I 3,648,000 |... 11/08/2002. | 11/26/2032.
448414 AC 6|HUTCHISON WHAMPOA FINANCE (CI) LIMITED........ccccoceevceeverees f coveee | F | covveeee. | AFE | ........... 10,077,352 | ......112.268] .......... 13,764,057 | .......... 12,260,000 0 96,363 0 0 11/06/1998. | 08/01/2017.
448414 AC 6| HUTCHISON WHAMPOA FINANCE (Cl) LIMITED. ...4,350,000 0 34,191 0 0 11/06/1998. | 08/01/2017.
448414 AC 6| HUTCHISON WHAMPOA FINANCE (Cl) LIMITED, 140,260,000 0 19,456 0 of. 08/06/2002. | 08/01/2017.
448414 AE 2| HUTCHISON WHAMPOA FINANCE 42,800,000 |..........36,779,885 | ...cocovrrrrrirnnn (] 107,892 0 0]. 01/25/1999. | 08/01/2027.
44927A AA 3| ICICI BANK LIMITED +errrr--10,000,000 0 353 0 0f. 09/26/2007. | 10/03/2012.
44977G BE 0| ING BANKNV . ..22,879,803 | .......... 25,000,000 0 0 0 0 08/10/2005. | 03/14/2008.
454614 AK 4| INDIANA BELL TELEPHONE COMPANY .......oooommreemmreernreeserennnes . 27104750 25,000,000 |..........28,768,539 | ..covvvvrrrreenn 0 f (108,411) 0 0 03/01/2005. | 08/15/2026.
45905U FC  3|IBRD WORLD BANK.......ccccomvenrerrrineinnisesissessessisssssssssssssssssssesss | sevenee | F | v 1 IFE ] ..........30,000,000 |........94.369] .......... 28,310,634 | .......... 30,000,000 0 0 0 01/26/2007.] 02/16/2037.
46115H A* 8] INTESA SANPAOLO SPA........cccoommermmrrnnnrensnnesnnneesnsessnssssssssssees | wevees [ D] o 1] IFE | ........131,406,000 |.......99.174] ........ 130,320,849 | ........ 131,406,000 0 0 0. 7,079,436 06/28/2007. | 07/24/2037.
46625H C* 9|JP MORGAN CHASE & CO 116,678,817 131,406,000 0 0 0 472,000 | ... 04/28/2006. | 05/15/2036.
46625H D* 8|JP MORGAN CHASE & CO 143,802,000 0 0 0. 1,385,984 03/13/2007. | 03/27/2037.
471117 AA 9| JARDINE STRATEGIC FIN ...3,000,000 0 (5,683) 0 0 01/16/2003. | 11/08/2011.
472319 AC 6| JEFFERIES GROUP INC 10,946,000 ,733, 0 3,039 0 0 12/14/2006. | 01/15/2036.
478165 AF 0|SC JOHNSON & SON INC .15,000,000 | ..........13,907,535 0 11,385 0 0 06/06/2007. | 02/15/2033.
49306C AB 7|KEY BANK NA. ..5,300,000 | ............ 5,729,396 0 (5,363) 0 0 06/06/2007. | 02/01/2028.
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494368 AS 2| KIMBERLY-CLARK CORP........ccconmmevrmmrermmnninenniseneessnsssnsssssesssssnnes | eonneee | oo [ vvneeinne [AFE [ 9,820,300 |.....105.411] .......... 10,541,100 | .......... 10,000,000 | ... 9,822,845 0 2,545 0 0 6.375] .......... 6.530( JJ....... 318,750 0 | 08/06/2007.] 01/01/2028.
50074M AA 5| KOWLOON-CANTON RAILWAY CORP. 8,400,050 | ..........50,000,000 | ..........50,000,000 0 0 0 0 7770 MN..... 11/02/1999. | 11/17/2014.
50075N AC 8| KRAFT FOODS INC 9,814,300 .10,000,000 10,200,470 0 (1,865) 0 0 6.340| MN..... 05/16/2007.| 11/01/2031.
505861 AC 8|LAFARGE SA 1,789,980 | ..........43,000,000 | ..........44,360,158 0 (9,110) 0 0 6.870JJ....... 04/16/2007.| 07/15/2036.
514886 A* 1|LANDESBANK BADEN-WURTTEMBERG..........ccccccoerrmriinerrnvinnirnns | coveees | D] v 1] AFE | ...........56,942,600 | ........90.239 .......... 51,384,199 | .......... 56,942,600 | .......... 56,942,600 0 0 O . 3,466,664 |.........2.800( ..........2.800 | FA...... 02/09/2007. ] 02/23/2037.
51488P M5 4|LBBW NY. 24,918,150 25,000,000 | ......... 25,000,000 0 0 0 0].....6.250{.........6.250 | JJ....... 01/17/2007.| 01/30/2037.
524671 AA  2|LEGRAND SA.......cccommiimmrrninniinninerrsriseisnssssissssssssssssssssssssssssenss | cvneees | F | ovsvcnnns | 2FE | ..........46,101,485 | ......116.335] .......... 50,475,430 | .......... 43,388,000 | .........45,672,068 | ....cceoovrrrnnend (0] I (61,859) 0 0 01/14/2000. | 02/15/2025.
524671 AA 2|LEGRAND SA.... 130,295 112,000 0 (173) 0 0 01/14/2000. | 02/15/2025.
524908 BF 6|LEHMAN BROTHERS HOLDINGS INC..........cooovvemmrvermneernmnernenrnns | cvneeee | oo [ covrvecens | AFE | .....219,210,893 | ......113.793] ......... 21,398,774 | .......... 18,805,000 | .......... 19,065,350 | oooovrvrirrrrinnncd () - (24,497) 0 0 12/02/1999. | 08/01/2015.
524908 C* 9|LEHMAN BROTHERS HOLDINGS INC........ccoouvvvmmerrrmnerrnnnrernneeinse | cvneee | Of w1 AFE | ........ 175,208,000 | .......91.177] ........ 159,749,048 | ........ 175,208,000 | ........ 175,208,000 0 0 0. 7,296,000 |.........2.705] ..........2.700 | FA...... 02/10/2004. | 02/09/2034.
524908 WH 9| LEHMAN BROTHERS HOLDINGS INC 19,357,970 | ... 8,888,200 .10,000,000 | ............9,367,498 0 9,528 0 0].....6.000].....6.580 | MN..... 06/19/2007. | 05/03/2027.
52517P AZ 4|LEHMAN BROTHERS HOLDINGS INC 7,472,757 .17,365,000 17,445,658 0 (4,515) 0 0 04/20/1999.1 01/15/2019.
52517P Q3 8|LEHMAN BROTHERS HOLDINGS INC 0,000,000 .20,000,000 0 0 0 0 12/15/2006. | 12/22/2036.
53079E AM 6| LIBERTY MUTUAL GROUP INC 0,802,000 |.... +eerrr.10,000,000 0 (4,424) 0 0 04/26/2007. | 08/15/2036.
532457 AM O ELILILLY oooooreirrriieerienrisseeisseninsenisssnsssssssssssssssssssssssssssssssssssnns | evvene | oo | eevneees | AFE 111,921,200 ......116.599] ..........11,659,900 | .......... 10,000,000 | .........11,740,378 | ...cccoooerruuurrecnl (V) (58,128) 0 0]. 08/27/2004. | 06/01/2025.
532457 AN 8|ELILILLY. 5,000,000 0 27,247 0 0 07/10/1996. | 01/01/2016.
548661 AK 3|LOWE'S COMPANIES INC 8,000,000 | .........8,476,308 [ ...ovvrvrrrrrirnnn (VN (10,926) 0 0 07/06/2004. | 03/15/2029.
548661 CP 0|LOWE'S COMPANIES INC 3,000,000 0 62 0 0 09/06/2007. | 09/15/2037.
54908X AA 5[LOYOLA UNIVERSITY. .21,100,000 0 0 0 0]. 06/26/1997.1 07/10/2017.
55262C AE 0|MBIAINC ...2,000,000 0 (7,577) 0 0 05/03/2005. | 12/15/2025.
55262C AF 7|MBIAINC 2,300,000 0 (4,620) 0 0 05/12/2005. | 10/01/2028.
55262C AJ 9|MBIAINC 9,958,500 |........79.318] ............7,931,800 | .......... 10,000,000 0 608 0 0 11/17/2004. | 12/01/2034.
55266L DF 0| MBIA GLOBAL FUNDING LLC 4,999,750 .25,000,000 0 12 0 0 04/18/2006. | 04/28/2021.
573284 AA 4| MARTIN MARIETTA MATERIAL 3,300,780 3,000,000 0 (8,234) 0 0 07/12/2004. | 12/01/2025.
57542Q AA 5| MASS TRANSIT RAILWAY CORPORATION... 9,404,500 .50,000,000 0 23,027 0 0 11/05/1998. | 11/15/2018.
57542Q AA 5| MASS TRANSIT RAILWAY CORPORATION... 19,849,600 +eerrrr10,000,000 0 5,845 0 0 11/09/1998. | 11/15/2018.
577778 AR 4| MAY DEPARTMENT STORES CO. v 12,818,500 | ......126.245] ..........12,624,500 | .......... 10,000,000 3T | (V) (92,291) 0 0 03/04/1997.| 01/01/2021.
577778 AX 1| MAY DEPARTMENT STORES CO......cooocoormmrrrmmrrermrrernmeermneessnneenns [ cvneeee | oo [ coveevconne [ 2FE [ o 12,276,534 12,650,000 | .......... 12,436,236 0 20,606 0 0 04/25/1997. | 06/01/2015.
577778 BD 4|MAY DEPARTMENT STORES CO 16,905,990 .17,000,000 16,913,808 0 783 0 0 10/12/1999. | 08/15/2036.
577778 BL 6|MAY DEPARTMENT STORES CO 7,238,130 .13,000,000 16,892,982 | .oooovrirnd () I (85,789) 0 0 07/01/2003. | 05/15/2029.
58013M DL 5| MCDONALDS CORP. 50,064,722 50,372,300 50,080,652 0 6,772 0 2,085,218 01/04/2006. | 06/12/2030.
580645 AF 6| THE MCGRAW-HILL COMPANIES 4,980,250 ...5,000,000 ..4,980,346 0 96 0 0 10/30/2007. | 11/15/2037.
582834 AP 2| MEAD CORPORATION 6,213,586 .34,525,000 36,193,033 0 (5,585) 0 0 02/28/2007. | 03/01/2047.
589331 AD 9|MERCK & CO INC ,294,405 ...9,335,000 19,296,944 0 902 0 0 05/02/2006. | 03/01/2028.
589331 AD 9|MERCK & CO INC 0,986,465 .10,500,000 .0 .(11,575) 0 0 11/07/2005. | 03/01/2028.
589497 AA 4|MEREY SWEENY LP 5,141,875 12,671,137 .0 (219,503) 0 0 06/08/2005. | 12/18/2019.
590188 *E O|MERRILLLYNCH & CO......... 219,010,000 . +rr.219,010,000 0 0 (V] I 9,120,000 03/03/2004. | 03/03/2034.
59018Y WQ 0| MERRILL LYNCH......ccoooormmrriimnriinnnriisnsisnssissssissssssssssssssssssssssssnssss | vsnees | oo | cvvene [ AFE [ i 25,000,000 22,566,500 | ........... 25,000,000 0 0 0 0 02/01/2006. | 02/04/2036.
59018Y XM 8| MERRILL LYNCH.......ccovvvmrrvemrreernnreinnreennneeinneesnnneensnsesnsessssnssnnees | evvnee | oo | veveeen 1 AFE | s 20,000,000 19,400,400 | .......... 20,000,000 0 0 0 0 06/01/2006. | 06/16/2036.
59018Y XQ 9| MERRILL LYNCH.......cooovvrmmrirmrriisnniisnniisneeisnseisssnssssssssssssssnsssssnnss | evvvnne | oo | vvvvers 1 AFE | s 25,000,000 24,465,750 .25,000,000 0 0 0 0 06/15/2006. | 06/23/2036.
59022C AB 9|MERRILLLYNCH & CO......... 9,978,200 9,207,700 .10,000,000 0 704 0 0 09/18/2006. | 09/15/2026.
59156R AE 8|METLIFE INC 29,760,900 30,188,100 .30,000,000 0 3,483 0 0 12/03/2002. | 12/15/2032.
592179 A* 6|METROPOLITAN LIFE GLOBAL FUNDING .131,406,000 | ... 7,811,231 131,406,000 0 0 (V] [ 5,472,000 |.........2.945] .........2.940| JD...... 06/29/2004. | 06/29/2034.
592179 A@ 4|METROPOLITAN LIFE GLOBAL FUNDING 87,604,000 |.... 5,072,236 87,604,000 0 0 (VN I 3,648,000 |.........2.800..........2.800 | JD...... 12/05/2005. | 12/05/2035.
594185 AQ 3| MICHIGAN BELL TELEPHONE . ,359, ..4,600,000 |.........5,265,676 | ..coovvrrvrrrirninnn (0] I (28,909) 0 0f.....7.850]......6.280 | JJ....... 10/06/2005. | 01/15/2022.
611662 AT 4| PHARMACIA........cccomvrvrmrrimrernnerennneenseeenseessnsnssnssssssssssssssssssssns [ eoneee | Of covvevonne [ oone ] v 88,484,420 112,817,150 | .......... 87,604,000 | .......... 88,084,207 | ..oovvverrrrind (V) (52,834) [ cvvooeverreereeennnd (VN I 3,669,027 |.........5.606|..........5.520 | JJ....... 04/23/1996.| 01/31/2016.
61744# AJ 8|MORGAN STANLEY 43,802,000 |.... 40,772,641 143,802,000 | ..........43,802,000 0 0 (V] I 1,824,000 |... 03/02/2004. | 03/02/2034.
617446 AS 8| MORGAN STANLEY GROUP INC 3,372,690 5,133,432 | ..........14,340,000 | ..........13,860,396 0 64,100 0 0 05/28/1997.| 10/01/2013.
619331 AA 9| MORTON INTERNATIONAL.........coovvrererererenervenervenereienerereneseennnssennes | coneene | oo [ coverrenee [ 2FE [ oo 38,616,712 42,620,555 | .......... 32,478,000 | .......... 37,036,971 | cocovrvvererin (N - (154,393) 0 0 06/05/1997. | 06/01/2020.
628931 AB 3| NBD BANK NA MICHIGAN.........ccouvrvmmrrrmnrrrinerrinennencensennssessssenns [ oveees | oo [ oveerinne [FE [ 11,355,600 11,816,400 | .......... 10,000,000 | .......... 11,180,268 | oo (V) (35,784) 0 0 03/13/2002. | 11/01/2024.
62983P AB 1| NAKILAT INC 29,864,700 27,277,200 30,000,000 | .......... 29,870,064 0 5,364 0 0 01/08/2007. | 12/31/2033.
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632525 B@ 9| NATIONAL AUSTRALIA BANK AFE | ... 175,208,000 171,275,369 | ........ 175,208,000 175,208,000 0 0 (VN I 1,942,818 |.......... 2.810] oo 2810[MS..... | woree 1,271,864 | oo 0 | 09/20/2007. | 09/28/2037.
638585 AU 3| NATIONSBANK CORPORATION 1FE 5,182,750 7,001,600 | ..........15,000,000 ....15,115,346 0 (9,107) 0 0f.. v [BT0| MS.... 05/08/1997. | 09/15/2016.
638585 AU 3| NATIONSBANK CORPORATION AFE 9,876,300 2,668,800 .20,000,000 ....19,922,912 0 5,039 0 0f.. 7.860[MS..... 09/18/1996. | 09/15/2016.
638602 A* 3| NATIONWIDE BUILDING SOCIETY . 1FE .131,406,000 |........95. 125,738,919 | ........131,406,000 | ........131,406,000 0 0 (VN I 7,643,624 |... . v 2880 MN...... 05/09/2007. | 05/26/2037.
644239 AY 1| NEW ENGLAND TELEPHONE & TELEGRAPH.........ccccovvverrrrrirnen. e [ AFE | e 19,272,750 A82] ... 17,172,300 | .......... 15,000,000 | .......... 19,049,392 [ .oooovvvivis (0] I (91,506) 0 0 k e 150,938 | . 06/07/2005. | 11/15/2029.
650094 CA 1|NEW YORK TELEPHONE CO. AFE [ 19,628,000 299 ..o 20,259,800 | ........... 20,000,000 | .......... 19,559,530 | oovoovvrerrriennand (V] (43,076) 0 0 07/09/2003.| 11/01/2013.
651639 AE 6| NEWMONT MINING CORPORATION 2FE 12,373,947 |.... 915] e 12,057,542 | .......... 13,715,000 | .. 12,385,369 0 0 05/31/2007. 04/01/2035.
65334H AA 0|NEXEN INC 2FE 7,151,708 . 28,949,750 25,000,000 | ..........27,022,905 0 0 11/13/2003. | 03/15/2032.
65486A AA 1| NLV FINANCIAL CORP. 2FE | ... 38,813,890 496 .......... 39,403,520 | .......... 37,000,000 | .......... 38,796,898 0 0 04/03/2007. | 08/15/2033.
655664 AH 3| NORDSTROM INC AFE [ 14,206,200 (0] [ 12,181,200 | .......... 12,000,000 | .......... 14,057,771 0 0 02/08/2005. | 03/15/2028.
656531 AC 4|NORSK HYDRO ASA AFE | .........19,060,830 |.....118.444] ......... 22,504,360 | .......... 19,000,000 19,059,188 0 0 10/16/2001. | 06/15/2023.
656531 AC 4| NORSK HYDRO ASA AFE 5,922,200 5,000,000 ..5,709,579 0 0].. 08/14/2003. | 06/15/2023.
656531 AG 5|NORSK HYDRO A/S AFE 7,594,370 7,000,000 ,238,044 0 0]. 09/28/1999. | 01/15/2028.
670768 AA 8| NYNEX CORPORATION 1FE 1,191,587 ..1,125,200 | ............1,135,002 0 0f. 05/08/1991.| 05/01/2010.
693070 AD 6|CARNIVAL PLC AFE , . 2,149,768 | ..........18,340,000 | ..........21,348,067 0 0f.. . . . , , 08/30/2007. | 06/01/2027.
69344M AJ 0| PMI GROUP INC AFE [ . 28,310,360 665 .......... 22,586,200 | ........... 28,000,000 | .......... 28,306,912 0 0 I 546,194 | L 1,839,542 | 10/12/2006. | 09/15/2036.
693506 AQ O0|PPG INDUSTRIES INC AFE | ..........29,165,000 112 32,278,000 | ........... 25,000,000 | .......... 28,225,594 0 0 . rereennen 375,000 | oo 2,250,000 | 10/18/2001. | 05/01/2021.
693506 AZ 0|PPG INDUSTRIES INC AFE 14,930,950 5,701,300 5,000,000 ..4,946,460 0 0 07/03/2001. | 08/15/2019.
693506 AZ 0|PPG INDUSTRIES INC AFE 2,329,480 . 25,655,850 22,500,000 | ..........22,369,158 0 0 05/03/2002. | 08/15/2019.
69367C AB 1|PTT PUBLIC COLTD 2FE | ... 10,427,077 (0] [ 10,159,890 | .......... 10,900,000 | .......... 10,440,828 0 0 12/14/2005. | 08/03/2035.
694032 AX 1|PACIFIC BELL AFE [ 17,433,540 784 .......... 16,963,280 | .......... 17,000,000 | .......... 17,361,208 0 0 12/07/2004. | 10/15/2013.
694032 AX 1| PACIFIC BELL 1FE 32,451,350 |.... 32,030,664 32,100,000 0 0 01/04/2005. | 10/15/2013.
694476 AA 0| PACIFIC LIFECORP FE 4,205,657 24,991,502 22,850,000 0 0 06/07/2007. | 09/15/2033.
694476 AA 0| PACIFIC LIFECORP . AFE ....568,244 . 574,203 525,000 0 0 06/07/2007. | 09/15/2033.
69563A GK 1| PAINE WEBBER GROUP INC. AFE 0,000,000 129 e 23,825,800 | ........... 20,000,000 0 0 03/12/1997.| 03/17/2017.
69563A HL 8| PAINE WEBBER GROUP INC. AFE 0,000,000 k 1,782,100 |. .10,000,000 | .. 0 0f. 09/04/1997.1 09/11/2017.
698900 AG 2|ENCANA CORP . AFE [ 10,365,000 L Y4 10,825,700 | .......... 10,000,000 | .......... 10,336,771 0 0 11/07/2001. | 11/01/2031.
699490 AA 6| BANQUE PARIBAS - NY BRANCH........coovvemreerreeenreeneeineeeeeees . AFE [ . 28,232,290 932 .......... 33,297,022 30,850,000 | .......... 29,480,894 0 0 10/26/1999. | 07/22/2013.
706448 AH 0| PEMEX FINANCE LTD AFE .51,000,000 | ..........51,067,866 0 0 01/21/1999. | 11/15/2018.
71645W AB 7| PETROBRAS INTERNATIONAL FINANCE COMPANY... 2FE .35,319,000 | .. 0 0 05/19/2003. | 07/06/2011.
71645W AB 7| PETROBRAS INTERNATIONAL FINANCE COMPANY 2FE ...4,681,000 0 0 05/19/2003. | 07/06/2011.
71645W AB 7| PETROBRAS INTERNATIONAL FINANCE COMPANY... 2FE .20,000,000 0 0 01/11/2002. | 07/06/2011.
716708 AC 6| PETROLIAM NASIONAL BERHAD FE .28,000,000 0 0 01/08/1998. | 08/15/2015.
716708 AF 9| PETROLIAM NASIONAL BERHAD AFE .32,750,000 0 0]. 06/14/2004. | 10/15/2026.
716708 AF 9| PETROLIAM NASIONAL BERHAD 1FE 3,250,000 0 0f. 06/14/2004. | 10/15/2026.
716708 AF 9| PETROLIAM NASIONAL BERHAD AFE ...5,000,000 0 0. 06/14/2004. | 10/15/2026.
716743 AB 5| PETRONAS CAP LTD . AFE +errr--.10,000,000 0 0 05/15/2002. | 05/22/2022.
71713U AQ 5| PHARMACIA CORP......ovvirririinrirsiieiiesississsissssssssssssessssssssssssns | sevenes IO I AFE ] .......... 11,218,800 |.....112.220] ..........11,222,000 | .......... 10,000,000 0 0 08/05/2003. 12/01/2018.
71713U AW 2| PHARMACIA CORP. .| AFE ] ... 5,538,850 5,000,000 0 0 05/04/2004. | 12/01/2028.
718337 AC 2| KONINKLIJKE PHILIPS ELEC FE 5,904,100 5,000,000 0 0 06/15/2001. | 05/15/2025.
718507 AZ 9| CONOCOPHILLIPS AFE | ..........16,706,580 |.....101.250] .......... 17,212,500 | .......... 17,000,000 0 0]. 03/17/1998. | 03/15/2028.
725906 AN 1|PLACER DOME INC. 1FE .19,502,000 0 0f. 06/20/2006. | 10/15/2035.
73102Q AA 4| POLAR TANKERS INC . AFE ...5,000,000 0 0 08/09/2007. | 05/10/2037.
740816 AB 9| PRESIDENT AND FELLOWS OF HARVARD COLLEGE.................. . . AFE +errr--.10,000,000 0 0 05/11/2006. | 10/01/2037.
7425A0 BC 3| PRINCIPAL LIFE GLOBAL FEOURTOTRROTRROIRRTOTINY PO e [ AFE | e 5481 .......... 29,738,920 | .......... 29,000,000 0 0 07/07/2004.] 10/15/2033.
742741 AA 9| PROCTER & GAMBLE PROFIT SHARING & ESOP.... B [ I AFE [ 21,178,077 A37| 21,991,679 | .ccvvevnee 17,256,903 | .......... 19,867,349 0 0 08/12/2003.| 01/01/2021.
742741 AA 9| PROCTER & GAMBLE PROFIT SHARING & ESOP.... FE 15,739,181 .14,273,700 15,101,010 0 0f.. 07/16/1996. | 01/01/2021.
743315 AF 0| PROGRESSIVE CORPORATION . . AFE .3,656,960 ...4,000,000 |............3,833,863 0 0].. 06/27/1997.| 10/01/2013.
743315 AF 0| PROGRESSIVE CORPORATION . AFE | ...........4,136,100 5,000,000 | ........... 4,577,600 0 0 . . 12/20/1994. | 10/01/2013.
749770 E@ 8| RABOBANK NEDERLAND AFE [ oo 87,604,000 87,604,000 | .......... 87,604,000 0 3,648,000 rerenen 347,983 | 2,467,934 | 05/11/2006. | 05/11/2036.
74977E ME 0| RABOBANK NEDERLAND NV NY 1FE 46,000,000 . 6,184,000 | ..........46,000,000 | ..........46,000,000 0 0 2,668,000 | 03/07/2005. | 03/09/2008.
74977R AW 4| RABOBANK SIFMA RANGE ACCRUAL NOTE AFE | . 15,000,000 | ......103.680] .......... 15,552,000 | .......... 15,000,000 | .......... 15,000,000 0 0].....8350]......8.350 | FMAN.| ...........135,688 | .......... 313,125 | 07/24/2007.] 08/22/2022.
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74977R AW 4| RABOBANK SIFMA RANGE ACCRUAL NOTE.......cccommreemmrrenreirens | ceveens F ...5,000,000 [ .......c.... 4,824,598 0 2,098 0 0 8.770 08/09/2007. | 08/22/2022.
75405U AA  4|RAS LAFFAN LNG Il ~|F]. .10,000,000 | ............9,695,043 0 8,043 0 0].....5838] ... 6.130 03/21/2007. | 09/30/2027.
75405U AA  4|RAS LAFFAN LNG Il F] .25,850,000 25,221,016 0 18,524 0 0 6.060 05/11/2006. | 09/30/2027.
75405U AD 8|RAS LAFFAN LNG Il F . +1002-20,000,000 | ..........19,844,930 0 3,430 0 0 6.410 06/26/2007. | 09/30/2027.
755920 AD 7| ROCS SERIES BLS-1998-1........ccccomriimmrmmrnrinninersernsessssessssssnsses | eonneen [ oo | eovenrinnns | AFE | 11,492,783 | ... 99.750 ..o 12,800,246 | .......... 12,832,327 | ...coooue. 11,932,321 | oo (0] I 101,975 0 0 7.900 11/27/2000. | 01/15/2018.
758203 AA 1| REED ELSEVIER INC.......coovverrrrernmeerrnneeennesneesssneessssesssssssssssesnnns | coneeee | oo [ coneeecenne [ AFE [ ...vv..23,015,850 | ...... 103.358 25,839,500 25,000,000 | .......... 23,437,602 0 50,318 0 0 7.280 01/18/2007. | 10/15/2023.
758203 AA 1| REED ELSEVIER INC.......cooovvrmrrirnrriieneirensissssissssisssssssssssssssssenns | cvsneee | oo [ cvveevenee | AFE | .......10,374,900 | ...... 103.358 ...10,335,800 .10,000,000 10,363,749 | oo () - (11,151) 0 0 6.260 01/19/2007. | 10/15/2023.
75820Q AC 6|REED ELSEVIER CAPITAL INC 5 ...5,000,000 |............5,105,978 0 (2,981) 0 0. 7.280 08/27/1997. | 05/15/2025.
75820Q AC 6|REED ELSEVIER CAPITAL INC .32,600,000 | .......... 37,046,066 | ...coovvoorriirnnn 0 f (139,507) 0 0 6.210 10/05/2006. | 05/15/2025.
75913M AA 7| REGIONS BANK 10,000,000 | ... 9,870,144 0 0 6.550 06/21/2007. | 06/26/2037.
75913M AA 7| REGIONS BANK .20,000,000 19,887,651 0 0 6.490 06/19/2007. | 06/26/2037.
760719 AS 3| REPUBLIC NY CORP .10,000,000 11,492,392 0 0 7.510 06/27/1997. | 06/01/2021.
766879 AA 8| RINKER MATERIALS CORP 142,500,000 42,402,074 0 0 7.720 04/02/2003. | 07/21/2025.
775371 AU 1| ROHM & HAAS CO .10,000,000 11,842,657 0 0 . 6.270 05/10/2007. | 07/15/2029.
780085 A# 3|ROYAL BANK OF CANADA |- . , v 93, , rieeenr.87,604,000 | ..........87,604,000 0. 6,592,983 2.860 2.860 06/06/2007. | 06/26/2037.
780085 A* 7|ROYAL BANK OF CANADA . 87,604,000 |...... 101.932] .......... 89,296,860 | .......... 87,604,000 | .......... 87,604,000 (V] I 3,648,000 |.......... 2.900].......... 2.900 06/20/2006. | 06/20/2036.
78008M A@ 8| ROYAL BANK OF CANADA NY......coomirrvimmrrimrrieerissssisessssensinens | vevvens I 1 AFE | .cooe.e. 30,000,000 |........ 96.468( .......... 28,940,373 | .......... 30,000,000 | .......... 30,000,000 0 0 6.260].......... 6.260 02/03/2006. | 02/07/2031.
780641 AH 9| KONINKLIJKE KPN NV 13,346,000 |...... 119.903 1,990,300 | ..........10,000,000 13,187,322 0 0 06/15/2005. | 10/01/2030.
780641 AH 9| KONINKLIJKE KPN NV.......ccconvimmrmneinnirerirneissesssissssssssssssssssssssens | vsnees | F | eovseeens | 2FE | ..........23,564,860 | ...... 119.903] ... 21,582,540 | .......... 18,000,000 | .. 0 0 03/09/2005. | 10/01/2030.
78442F DJ 4|SLM CORP. 68.718 3,435,900 5,000,000 | ............ 4,766,544 0 7,603 0 0 02/01/2006. | 01/25/2025.
78442F DV 7|SLM CORP. o 1 2FE | e 25,000,000 |........ 75.575] .......... 18,893,750 | .......... 25,000,000 | .......... 25,000,000 0 0 0 0 . 03/02/2006. | 03/10/2021.
78442P D# 0|SLM CORP 0 43,802,000 1,626,808 143,802,000 43,802,000 0 0 0. 1,824,000 2.605 2.600 03/30/2004. | 03/15/2034.
78442P D@ 2|SLM CORP |0 .132,063,030 0,150,571 131,406,000 131,831,838 | oo 0 0 03/16/2004. | 03/15/2014.
78442P G* 1|SLMCORP . o 0] 4,614,387 87,604,000 87,604,000 0 0 02/14/2005. | 03/15/2035.
78572M AA 3| SABMILLER PLC.......ovoeeereeeineeesneessseeesseeessseesssesssseesssessssssssanes | seeeens Fl.. 0,188,533 .19,540,000 19,349,858 0 0 08/06/2003. | 08/15/2033.
78572M AA 3| SABMILLER PLC LS...|F|... 5,641,217 ...5,460,000 | .. ..5,406,869 0 0 08/06/2003. | 08/15/2033.
802813 AD 7| SANTANDER FINANCIAL ISSUANCES..........ccooovmmmreimmmrismreisnninns [ oneeee F ...33,811,358 .29,960,000 | .......... 28,718,997 | oo 0 0 10/14/1998.| 11/01/2015.
802813 AD 7| SANTANDER FINANCIAL ISSUANCES..........cooovvrmmrermneirnreeeeneeonns LS..[F 5,687,892 ...5,040,000 0 0 10/14/1998.| 11/01/2015.
803111 AM 5| SARA LEE CORPORATION 7,575,440 ...8,000,000 0 0 08/10/2005. | 11/01/2032.
803111 AM 5| SARA LEE CORPORATION 26,987,505 28,500,000 0 0 08/07/2007. | 11/01/2032.
806605 AG 6| SCHERING-PLOUGH CORPORATION........cccconmmrvermenrermenrirnennirsennes [ coveeee | oo [ v | 2FE | ..vi 12,749,750 | ......108.512] .......... 13,564,000 12,500,000 0 0 11/24/2003. | 12/01/2033.
806605 AG 6|SCHERING-PLOUGH CORPORATION.... 0,851,200 .10,000,000 0 0 12/01/2003. | 12/01/2033.
81413P AG 0| SECURITY CAPITAL GROUP 8,977,550 .15,000,000 .0 0 07/09/2002. | 06/15/2028.
81413P AG 0| SECURITY CAPITAL GROUP. 5,303,400 .20,000,000 .0 0 10/17/2002. | 06/15/2028.
824348 AL 0| SHERWIN-WILLIAMS CO 6,248,300 | ..........15,000,000 .0 0 03/03/2006. | 02/01/2027.
824348 AL 0| SHERWIN-WILLIAMS CO.......coocvvmmrrrrmrerseernmmnrirssenessssssssesssssssnnees | coneeee | oo [ onseeenne [ FE | ...v...12,583,620 | ......108.322] .......... 14,623,470 | .......... 13,500,000 0 0 05/22/2001.| 02/01/2027.
824348 AL 0| SHERWIN-WILLIAMS CO .- . . 9,207,370 8,500,000 0 0 05/22/2001. | 02/01/2027.
826200 AD 9| SIEMENS FINANCIERINGSMAATSCHAPPIJ N.V......covvvvvrvrrrers [ s F . v 11,165,990 | .039] .o 10,894,290 | .......... 11,000,000 0 0 11/08/2007. | 08/17/2026.
82929R AC 0| SINGAPORE TELECOMMUNICATIONS B AFE [ 11,833,299 |...... 17.021] ... 11,705,611 | ...ccvvv. 10,003,000 | .......... 11,737,794 | o 0 0 10/07/2004. | 12/01/2031.
82929R AC 0| SINGAPORE TELECOMMUNICATIONS 21,948,380 |...... 117.021 25,744,620 22,000,000 21,953,715 0 0 07/02/2002. | 12/01/2031.
83363R AA 5| SOC CONC AUTO CENTRAL 0,000,000 |...... 107.139] .......... 32,141,700 | .......... 30,000,000 30,000,000 0 12/17/2003. | 12/15/2026.
833654 AA 4| SNCB BELGIUM RAIL .29,530,000 33,959,076 0 11/30/2000. | 12/01/2024.
844741 AM 0| SOUTHWEST AIRLINES CO .11,450,000 12,258,397 0 04/07/2003.| 07/01/2016.
844741 AN 8| SOUTHWEST AIRLINES CO ...6,880,000 ..7,263,031 0 05/02/2003. | 03/01/2027.
844741 AN 8| SOUTHWEST AIRLINES CO .29,950,000 0 10/28/2005. | 03/01/2027.
844741 AN 8| SOUTHWEST AIRLINES CO 0 10/28/2005. | 03/01/2027.
844741 AR 9| SOUTHWEST AIRLINES CO 0 0 04/11/1996. | 07/01/2013.
844741 AS T7|SOUTHWEST AIRLINES CO . . , 0 0 09/20/1995.| 01/01/2018.
844741 AU 2| SOUTHWEST AIRLINES CO.......oovvverreerreerneeeneeeneeessseeessesssneees | oeneee . ..8,059,000 [ .o 8,811,412 | o 0 0 03/03/2003. | 01/02/2021.
844741 AX 6| SOUTHWEST AIRLINES CO.......covvverrrirrrierisnssissssissssssssssseeens | oneees e | .12,015,000 0 0 07/15/2005. | 03/01/2017.
84474W AA 8| SOUTHWEST AIRLINES CO......covvrverreerneeerneeerneeesneessnessssesssneees | coneeee . AFE .. 3141700 | ... 3,178,848 | 0 0 04/04/2003. | 02/26/2010.




Annual Statement for the year 2007 ofthe American Family Life Assurance Company of Columbus (Aflac)

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

¥1°803

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

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

Identification Description * |n nation|  Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
8447HB AA 0| SOUTHTRUST BANK NA. . 5,352,400 ..5,000,000 | ........... 6,079,890 0 (V) I 7.690].......... 5710 MN..... 11/02/2004. | 05/15/2025.
845335 BQ 0| SOUTHWESTERN BELL TELEPHONE 9,742,860 9,000,000 | ............8,535,459 0 7.920(JJ....... 03/22/1995. | 07/01/2015.
852060 AG 7|SPRINT CAPITAL CORP .17,383,975 .17,500,000 17,844,443 0 6.650| MN..... 06/22/2006. | 05/01/2019.
852060 AT 9| SPRINT CAPITAL CORP . 5,636,000 5,000,000 ..6,140,648 0 6.810[MS..... 04/21/2006. | 03/15/2032.
853250 AA 6| STANDARD CHARTERED BANK.........ccccouurmmrmmennrinersmnisnrrsneinnes | vvnees [ F | eovvveens | AFE | ..........39,463,160 | ...... 113.794] .......... 42,103,780 | .......... 37,000,000 0 7440 MN..... 254,889 2,960,000 | 08/30/2001. | 05/30/2031.
853250 AA 6| STANDARD CHARTERED BANK........cccooermmreermrremnerensneessmneeesnneeens | evneeee | F [ covevce [ AFE | ...vv.9,923,520 | ... 113.794 9,103,520 8,000,000 O 0] ..nn.....8.000] ..........6.180 | MN..... B5111 | o 640,000 | 05/02/2003. 05/30/2031.
86664R AB 2| SUN CANADA FINANCIAL CO.......ccocomrrvmrirnrinsiinersersseesseesssssssssnss | sevies | oo [ coricvenes | AFE | ... 7,638,640 |..... 112.463 8,997,040 8,000,000 0] cvvvieieieee0 ] 7.2501 L 72710 [ DD . ...580,000 | 05/05/1997.| 12/15/2015.
86664R AB 2| SUN CANADA FINANCIAL CO......cconvvremerrnmmnrrsnerensesnssseessssesnsenens | wvvees [ o | vevvenne | IFE | ........18,899,800 | ..... 1124631 .......... 22,492,600 | ........... 20,000,000 0 04/23/1997.| 12/15/2015.
867229 AE 6| SUNCOR ENERGY INC.....ccooovvveeemeerreeccssnnneeesmsesesessnenssssesseesssssssnsss | evveeee | oo | wvvevennnne | AFE | cc........5,014,800 |...... 106.922 5,346,100 5,000,000 0 09/19/2007. | 06/15/2038.
869049 AG 1| SUSA PARTNERSHIP LP........cccoonmmrvrmmrnmnrrnsnneirsserisesssssssessssssssens | cvneeee | oo [ vnsevenee [ AFE | 110,102,732 | ... 120.404 9,684,094 8,043,000 0 07/07/2003.| 07/01/2018.
870836 AD 5| SWISS BANK CORP NEW YORK........cocconmmeermmreermmreemnnenseeessseeessans | cvsneee | oo [ coveeecenne | AFE | ..v....9,187,100 | ... 109.030] .......... 10,903,000 | .......... 10,000,000 0 04/24/1997.| 10/15/2015.
871829 AD 9| SYSCO CORP.......ccecormrrirereirsnriisneirsssssssssssssssssssssssssssssssssssssssssnnss | cvsnees | oo [ cvvsevcenne [ AFE [ ooev.....5,559,800 | ... 115.448 5,772,400 5,000,000 0 07/31/2006. | 04/15/2027.
87406D AB 4| TAKEFUJI CORPORATION crreeensesenesssssssssssssssssssssssssssnns | covvnee | F | eevneeeens | 2FE ] ........30,000,000 | ...... 117.595 35,278,740 .30,000,000 0 10/24/1997. 11/01/2017.
87406D AC 2| TAKEFUJI CORPORATION.......coocvemmrernreernneessmsesnneessnssssanssssansesss | soveees [ F | o | 2FE | ..........19,941,800 | ..... 113.785 2,757,000 .20,000,000 0 04/18/2001. | 04/15/2011.
87406D AC 2| TAKEFUJI CORPORATION . . . ,964,942 | ...... 113.785 9,969,268 | ..........17,550,000 | .. 0 01/08/2003. | 04/15/2011.
87612E AR 7| TARGET CORPORATION . AFE [ 10,141,600 |...... 100.510] ...c...... 10,051,000 | .......... 10,000,000 | .......... 10,141,438 0 10/05/2007. | 10/15/2037.
879385 A# 9| TELEFONICA EUROPE B.V. SERIES B.........ccooevimurrrmerrnnenrrnennnnes [ coveee | Df v [ 2FE | e 43,802,000 |........ 94706 .......... 41,483,113 43,802,000 | .......... 43,802,000 0 735,678 08/16/2007.| 07/27/2037.
879385 A@ 1| TELEFONICA EUROPE B.V. SERIES A 43,802,000 . 1,483,113 143,802,000 43,802,000 0 735,678 |... 08/16/2007.| 07/27/2037.
879385 B* 2| TELEFONICA EUROPE B.V. SERIES C.........ccoeevvivmrimnrrnrerseensenns [ cvvvees [ D v | 2FE [ i 43,802,000 |........ 94.706] .......... 41,483,113 143,802,000 | .. 43,802,000 0 735,678 08/16/2007. 07/27/2037.
88163V AD 1| TEVA PHRMACEUTICAL FINANCE LLC.......oocoomvreemreemmreemereeneeees [ vvreee | oo [ v 99.307 5,958,420 ...6,000,000 [ ....coccono 5,787,445 0 0]....6.150]......6.420|FA... reee 184,500 | 04/12/2007. | 02/01/2036.
881685 AN 1| TEXACO CAPITAL......commmrrrvvrsnnnerirsssesssssssssssssssssssssssssssssssssssssssssnes | evsiees | oo [ evsvssnens | AFE | ... 16,411,695 | ...... 1444921 ......... 19,506,420 | .......... 13,500,000 | .......... 15,636,544 0 0 . rrrrnnen 387,563 | o 1,316,250 | 05/29/1997. | 03/15/2020.
881685 AP 6| TEXACO CAPITAL.......coovveieeeeeeeecsereessneessneessseesssseesssessssssssessnns | covenee | oo [ cevenvcenne | AFE | o.ce........6,446,940 | ...... 113.548 6,812,880 6,000,000 ..6,113,084 0 0 ...776,250 | 03/23/1995.] 06/30/2010.
88319Q K3 6| TEXTRON FINANCIAL CORP.........cccconmrremmmrenmnrernneesmneesnnnessnessnns | wevvene | oo | veveee [ AFE ] ........25,000,000 |...... 100.502] .......... 25,125,500 | ........... 25,000,000 25,000,000 0 0 08/28/2006. | 09/08/2026.
887315 AM 1| TIME WARNER COMPANIES INC 4,469,200 | ........... 20,000,000 22,532,222 0 0 03/14/2002. | 02/01/2023.
887315 BM 0| TIME WARNER COMPANIES INC . 8,163,440 8,000,000 ..8,465,852 0 0 09/15/2004. | 01/15/2028.
88732 AJ 7|TIME WARNER CABLE INC . . . 2FE | .........14,903,400 |...... 102.070] .......... 15,310,500 | .......... 15,000,000 | .. 14,905,229 0 0 04/04/2007.] 05/01/2037.
891490 AT 1|TOSCO CORP . AFE [ 16,252,540 |...... 127431 e 16,527,030 | .......... 13,000,000 | .......... 16,052,068 0 0 08/07/2007. | 02/15/2030.
89233P TK 2| TOYOTA MOTOR CREDIT CORP.........cccoommrrrmmrermnneernneeermneessnseensnns [ vnneee | oo | cecvnnc T AFE [ e 30,000,000 |........ 92.245( .......... 27,673,500 30,000,000 | .......... 30,000,000 0 0 03/24/2005. | 04/03/2008.
89233P TP 1| TOYOTA MOTOR CREDIT CORP 20,000,000 8,446,300 .20,000,000 20,000,000 0 0 04/08/2005. | 04/16/2035.
893817 AA 4| TRANSOCEAN INC.......cosvverrrernmrerinmeerrnneesnenesssneesnneessesesssnesssssssssas | coneeee | F [ covseeconn [ 2FE [ o 13,161,568 3,061,997 .11,700,000 13,128,163 0 0 05/03/2007. | 04/15/2027.
893817 AA 4| TRANSOCEAN INC 1,164,100 | ..........10,000,000 0 0f. 05/07/2007. | 04/15/2027.
893830 AF 6| TRANSOCEAN INC 28,583,751 26,020,000 0 0]. 06/05/2007. | 04/15/2031.
893830 AF 6| TRANSOCEAN INC . 5,492,650 5,000,000 0 0]. 07/13/2007. | 04/15/2031.
893939 AE 8| TRAVELERS/AETNA PROPERTY CASUALTY CORP........ccccvvvr . 28,852,368 25,400,000 0 0]. 12/01/2004. | 04/15/2026.
89417E AD 1| TRAVELERS COMPANIES INC 9,686,100 .10,000,000 0 0 08/06/2007. | 06/15/2037.
90261X BQ 4|UBS AG STAMFORD 8,631,500 .50,000,000 0 0 01/19/2006. | 02/21/2036.
902905 AQ 1|MARATHON OIL CORP 3,685,761 ...3,115,000 0 0 02/03/2003. | 07/15/2023.
904764 AH 0| UNILEVER CAPITAL CORP weeenn 12,895,090 .13,000,000 0 0 08/07/2007.] 11/15/2032.
904764 AH O] UNILEVER CAPITAL CORP.........ccooovemmrremrrremmerenneeenmeessssnsssnsessssnnees | cvneeee | oo [ conneeenne [ AFE [ 19,441,200 | .......99.193] .......... 19,838,600 | .......... 20,000,000 0 0 04/11/2007. | 11/15/2032.
905572 AD 5| UNION CARB CHEM & PLASTIC .11,000,000 0 0 06/04/2003. | 04/01/2023.
905581 AR 5| UNION CARBIDE CORP. ...4,000,000 0 0 06/25/2003. | 06/01/2025.
911308 AA 2| UNITED PARCEL SERVICE 4,813,000 0 0 05/05/2000. | 04/01/2020.
911308 AB 0| UNITED PARCEL SERVICE 5,000,000 0 0 04/24/2006. | 04/01/2030.
913017 AS 8| UNITED TECHNOLOGIES CORP. . .16,750,000 0 0 03/28/2000. | 03/01/2021.
91911T AG 8| VALE OVERSEAS LIMITED 5,015,550 5,000,000 0 0 11/16/2006. | 01/23/2017.
91911T AH 6| VALE OVERSEAS LIMITED 28,583,041 28,255,000 | .......... 28,300,063 0 0 03/21/2007. | 11/21/2036.
91911T AH 6| VALE OVERSEAS LIMITED 1,765,259 ...1,745,000 .1,818,127 0 0 03/21/2007. | 11/21/2036.
91911T AH 6| VALE OVERSEAS LIMITED 5,058,050 5,000,000 | ............4,924,781 0 0 11/16/2006. | 11/21/2036.
92857T AH 0| VODAFONE GROUP PLC 23,768,810 | ... . reennn 24,093,781 .20,450,000 | .......... 23,725,042 0 0 04/11/2007. | 02/15/2030.
92908K AA 3| VOTORANTIM OVERSEAS TRADING IV LTD......occvevvvvermerrermernnnnens [ oveene | F [ oo [ 2FE [ e 30,200,000 |...... 105.750] ... 31,725,000 | .......... 30,000,000 | .......... 30,196,038 | .. .0 0 0 07/11/2006. | 06/24/2020.
92908K AA 3| VOTORANTIM OVERSEAS TRADING IV LTD v | oo | F [ o | 2FE [ ......... 10,621,800 | ...... 105.750 0,575,000 .10,000,000 | ..........10,583,180 | .. .0 0 0 07/27/2006. | 06/24/2020.
931142 AS 2| WAL-MART STORES INC.......cosvriermrriirmmrenneeinssessnsessesssssssessssesnns | connees e | AFE | 9,411,749 | 111.716] .......... 10,836,452 ..9,700,000 | ............ 9,568,830 0 18,890 0 0 07/12/1996. | 06/01/2013.
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931142 CK 7| WAL-MART STORES INC AFE [ oo 4,996,200 5,265,050 ...5,000,000 [ .......c.... 4,996,200 0 0 0 6.500{.......... 6.500( FA...... 08/17/2007. | 08/15/2037.
957674 AD 6|BAKER HUGHES INC . AFE 5,813,000 6,333,250 5,000,000 | ............5,705,629 .0 0 0 7.080(JD...... 04/04/2002. | 06/15/2024.
961214 B# 9| WESTPAC BANKING CORPORATION.... AFE 7,604,000 |.... 4,133,883 .87,604,000 87,604,000 0 0 3,648,000 2.745 2.740|MS..... 621,222 2,362,534 | 09/28/2006. | 09/29/2036.
961214 C* 2| WESTPAC BANKING CORPORATION 1FE 3,802,000 3,076,678 | ..........43,802,000 | ..........43,802,000 0 0]....1,824,000 |........2.830] .........2.830 | AO......| ..........244 476 | ........ 1,206,055 | 10/20/2006. | 10/20/2036.
961214 C@ 0| WESTPAC BANKING CORPORATION.... AFE | e 87,604,000 |........95.102] ..........83,313,550 | .......... 87,604,000 | .......... 87,604,000 0 0f....1958231|......2640] .......2.640 | MS..... | .........591,035 | ........ 1,147,228 | 03/13/2007. | 03/29/2037.
962166 BR 4| WEYERHAEUSER CO cereeennsessnssssnssssnsssssssssnsssnnses | eevnee | oo | eevneenens | 2FE | i, 10,483,110 | ........98.000] ............9,800,000 | .......... 10,000,000 | .......... 10,480,009 0 0 05/21/2007. | 03/15/2032.
962166 BT 0| WEYERHAEUSER CO 10,203,661 |.... .10,215,000 10,205,219 0 0 03/23/2007. | 12/15/2033.
963320 AH 9| WHIRLPOOL CORPORATION 3,213,890 +1ee12,000,000 | ......... 13,002,260 | ..oovovrrirnenne 0 0 07/12/2005. | 07/15/2016.
983024 AF 7| WYETH...coooiiririreineeinnneisnneinnessssesesnssessssssssssssssssssssssssssssssssss | coneeee | oo [ connevenne [ AFE [ v 13,649,762 |......106.084] ..........14,900,559 | .......... 14,046,000 | .......... 13,688,638 0 0 07/20/2004. | 02/01/2024.
983024 AF  T{WYETH....oocommvrimrerirrrrinnerrnneninssnnnsssssssssssssnssssssssssssssssssssssssns | ESe | oo [ v [ IFE [ iieen...927,088 | ......106.084 ] ............ 1,012,041 0 0 07/20/2004. | 02/01/2024.
983024 AG 5|WYETH 1,143,860 .10,500,000 0 0 07/15/2004. | 02/01/2034.
98372P AG 3| XL CAPITAL LTD....ooviirriiririreirsiiesisessiesisssissssssssssssssssssissssssssnns 8,700,100 .30,000,000 .0 0 11/15/2004. | 11/15/2024.
98934K AB 6|ZENECA WILMINGTON . ..11,240,100 .10,000,000 .0 0 10/20/2004. | 11/15/2023.
A19494 AB 8| FIRST AUSTRIAN BANK.......ccoovorriiirrriineiisseissssessesssessssessessnsees [0] ISP IOV 1 .101,283,540 87,604,000 0 0 3,648,000 10/02/1997. | 12/28/2027.
A3585# AA 0| KOMMUNALKREDIT AUSTRIA AG [ [] [T I 1 } 5,077,716 | ..........43,802,000 0 0. 1,824,000 09/20/2002. | 09/20/2032.
A3585# AB 8| KOMMUNALKREDIT AUSTRIA AG.......cormrrvenerererenneeenesesssnesinns | ceveens D| .. AFE [ oo 87,604,000 |.......92.070] .......... 80,657,152 | .......... 87,604,000 0 0 03/24/2004. | 03/24/2034.
A3585# AC 6| KOMMUNALKREDIT AUSTRIA AG.......coomirvirrireriiseesisesninessines | veveens [0 ISP IV Ll 43,802,000 |.......93.931] ......... 41,143,530 | .......... 43,802,000 0 0 03/10/2004. | 03/17/2034.
A3585# AD 4|KOMMUNALKREDIT AUSTRIA AG .|Df .. AFE 26,281,200 24,682,425 26,281,200 ....26,281,200 0 0 03/31/2004. | 03/31/2034.
D05528 AB 6| DRESDNER BANK AKTIENGESELLSCHAFT.. D] e | e L 131,406,000 148,153,419 | ........ 131,406,000 | ........131,406,000 0 0 04/09/1997. 05/14/2027.
D0553J AC 9| DRESDNER BANK AKTIENGESELLSCH [0 IS IS L] 87,604,000 |......104.424] .......... 91,479,461 | .......... 87,604,000 | .......... 87,604,000 0 0 01/19/1999. | 01/29/2029.
D0756D ES 8|BAYERISCHE HYPO UND VEREINSBANK AG.........ccocoeommmeeermmreerinns | ceveens D 175,208,000 179,175,217 | ........ 175,208,000 | ........ 175,208,000 0 0 02/10/1999. | 05/28/2029.
D1206L AA 7|BMW FINANCE N.V o ] 131,747,656 .139,947,561 131,406,000 131,460,233 | ..o O [ (@8, 113) [ 0 6,595,037 | 09/26/1994. | 09/30/2009.
D1246* AA 6|LANDESBANK BADEN-WURTTEMBERG,LONDON...........ccoovuenneee o ] S 7,604,000 |.... 7,559,480 87,604,000 ....87,604,000 0 0 2,422,157 | 07/14/2006. ] 07/14/2036.
D15643 BA 2| COMMERZBANK [ [2] [T I 1 7,209,782 105,179,973 87,604,000 ....87,495,542 0 0 6,518,340 | 12/12/1991.| 09/19/2011.
D1770* AA 0|DEUTSCHE POSTBANK AG .|D AFE .183,968,400 | ... 164,947,079 | ........183,968,400 | ........183,968,400 0 0 4,883,646 | 02/07/2006. | 02/07/2036.
D1770* AB 8|DEUTSCHE POSTBANK AG .|D ..26,281,200 |.... E ..24,028,362 | .......... 26,281,200 | .......... 26,281,200 0 0f]....1,094,400 |.. ...717,886 | 02/22/2006. | 02/22/2036.
D1771# AA 5| DEUCHE TELEKOM AG........c.osivveerreeecreeesesessieessisessssssssesssssss | oeeees [0] ISP IOV L 262,812,000 |...... 1105001 ........ 290,408,101 262,812,000 262,812,000 0 (O [PST | J IO 10,944,000 |.........3.650{..........3.650 | AO......] ........1,625,419 | ....... 9,259,517 | 10/24/2002. | 10/31/2032.
D18036 BX 6|DEUTSCHE BANK LUXEMBOURG.........coccrmmrirrrerreeinneennneeinnnees [ e [0 ISP IOV I 131,406,000 |...... 113.951] ........ 149,738,858 | ........ 131,406,000 | ........ 131,406,000 0 0. irerirenn0 | ........5,472,000 | .........5.350] ..........5.340[ MS..... | ........1,649,881 | ........ 6,527,000 | 09/19/1997.] 09/30/2027.
D3195* AA  3|HELLA KG HUECK & CO .|D] ... .104,620,201 |.... .101,307,508 105,124,800 ..104,675,544 0 10,918 3,614,806 | 09/05/2002. | 09/17/2032.
D3195* AB 1|HELLA KG HUECK & CO .|D] ... ...87,604,000 7,304,792 87,604,000 ....87,604,000 0 0 3,398,715 | 06/20/2003. | 06/20/2033.
D35300 6E 3|IKB DEUTSCHE INDUSTRIE BANK .|D .113,885,200 7,133,587 113,885,200 113,885,200 0 0 2,961,056 | 07/21/2005. | 07/21/2035.
E1127# AA 5| BANCAJA EMISIONES,S.A UNIPERSONAL. .|D .131,406,000 121,002,337 131,406,000 131,406,000 0 0 1,855,802 | 04/17/2007.| 05/11/2037.
E2238# AA 9|BBVA SUBORDINATED CAPITAL,S.A .|D .175,208,000 .156,788,506 175,208,000 175,208,000 0 0 4,687,848 | 10/21/2005. | 10/22/2035.
F1259# AA 4|CAISSE NATIONALE DES CAISSE D'EPARGNE.... .|D 7,604,000 5,366,813 87,604,000 87,604,000 0 0.0 ......3,648,000 | .........2.770] ........ 2770 MN..... | ...........397,698 | ........ 2,390,272 | 11/02/2006. | 11/02/2036.
F1259# AB 2|CAISSE NATIONALE DES CAISSE D'EPARGNE.... .|D 7,604,000 |.... 5,825,245 87,604,000 87,604,000 0 0 0 | 09/21/2007.] 10/16/2037.
F22890 DV 0|HSBC FRANCE .|D]... 3,802,000 5,782,573 143,802,000 43,802,000 0 0 0 | ..nn1,824,000 | ..........5.375] ........5.370 | MN..... | ...........277,363 | ........ 2,319,860 | 05/12/1994. | 05/19/2009.
F22899 AL 6|HSBC FRANCE .|D]... 7,604,000 0,949,973 | ..........87,604,000 ..87,604,000 0 0 5,363,335 | 12/21/1993. | 12/22/2008.
F2412* AA 0| CAIXA GERAL DE DEPOSITOS,S.A(PARIS)......c.covvenremnrinrrirniienes | s Df ..../| 1FE | ........ 131,406,000 120,549,065 | ........ 131,406,000 |........ 131,406,000 0 0. iinnecrinnnn0 | -.en..5,472,000 |..........2.880] ..........2.880 | JD...... | ........... 168,200 | ........ 3,682,303 | 12/15/2006. | 12/15/2036.
F49644 AG 6|IMERYSS.A SO PR D| e 1] 2FE | el 61,322,800 |.......94.062] .......... 57,681,575 | ......... 61,322,800 | .......... 61,322,800 0 00| ..n..2,553,600 | ..........3.400] .........3.400 MS..... | ...........608,118 | ........ 2,048,390 | 09/03/2003. | 09/16/2033.
F8483V AU 8|SOCIETE GENERALE .|D]... 86,834,837 reveerr..87,604,000 87,200,920 0 45,742 3,630,464 12/19/1996. | 09/20/2016.
G0258# AA 6|ALLIED IRISH BANKS PLC .|D] ... 175,269,323 | .... 175,208,000 175,269,323 0 0 [V I 4,568,622 05/21/2007. | 03/08/2037.
G0450# AA 2| ARCH FINANCE LTD (JGB #15) 2004-1... .|D] ... 3,802,000 143,802,000 43,802,000 0 0 0f....13824,000 |.. 10/15/2004. | 06/25/2034.
G0450# AB 0|ARCH FINANCE LTD (JGB #15) 2004-: .|D] ... 3,802,000 143,802,000 43,802,000 0 0 0 ,824,000 |... 10/15/2004. | 06/25/2034.
G0450# AC 8| ARCH FINANCE LTD (JGB #15) 2004-. .|D] ... 3,802,000 reeeeer43,802,000 | .........43,802,000 0 0 0 ,824,000 | ... 10/15/2004. | 06/25/2034.
G0450# AD 6| ARCH FINANCE LTD (JGB #15) 2004-4... Df .o | TFE | e 43,802,000 |........92.497 ] .......... 40,515,645 | .......... 43,802,000 | .......... 43,802,000 0 0 0 10/15/2004. | 06/25/2034.
G0450# AE 4| ARCH FINANCE LTD (JGB #15) 2004-5... D| .o | AFE | s 43,802,000 |.......92.497] .......... 40,515,645 | .......... 43,802,000 | .......... 43,802,000 0 0 0 10/15/2004. | 06/25/2034.
G0450# AF 1| ARCH FINANCE LTD (JGB #15) 2004-6 .|D]... 43,802,000 40,515,645 143,802,000 43,802,000 0 0 0 10/15/2004. | 06/25/2034.
G0450# AG 9| ARCH FINANCE LTD (JGB #18) 2005- .|D 3,802,000 3,077,200 | ..........43,802,000 | ..........43,802,000 0 0 0 , 06/28/2005. | 03/26/2035.
G0450# AH 7|ARCH FINANCE LTD (JGB #18) 2005-2... D| e 1 AFE | s 43,802,000 |........98.345] .......... 43,077,200 | .......... 43,802,000 | .......... 43,802,000 0 0 0f.....1,824,000 |.......3.350] .........3.350| MS..... | ..........408,848 | ........ 1,533,181 | 06/28/2005. | 03/26/2035.
G0450# AJ 3| ARCH FINANCE LTD (JGB #18) 2005-3... D| e 1 AFE | s 43,802,000 |........98.345] .......... 43,077,200 | .......... 43,802,000 | .......... 43,802,000 0 0 0]....1,824,000 |........3.350] .........3.350 { MS..... | ...........408,848 | ........ 1,533,181 | 06/28/2005. | 03/26/2035.
G0450# AK 0| ARCH FINANCE LTD (JGB #18) 2005-4 .|D 43,802,000 3,077,200 | ..........43,802,000 | ..........43,802,000 0 0 0 1,533,181 | 06/28/2005. | 03/26/2035.
G0450# AL 8| ARCH FINANCE LTD (JGB #18) 2005-5... D| oo 1 AFE | e 43,802,000 |.......97.871] .......... 42,869,565 | .......... 43,802,000 | .......... 43,802,000 0 0 0]....1,824,000 |........3.370] ........3.370 [ MS..... | ..........400,904 | ....... 1,503,391 | 07/27/2005. | 03/26/2035.
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G0450# AM 6| ARCH FINANCE LTD (JGB #18) 2005-6..........ccccorvrerereerneeereneensnees | o D 43,802,000 |........ 97.871] .......... 42,869,565 | .......... 43,802,000 43,802,000 0 (U [SUTRRRRRON | I ISR 1,824,000 |..........3.370] .......... 3.370[MS..... | ..........400,904 | ........ 1,503,391 | 07/27/2005. | 03/26/2035.
G0450# AN 4| ARCH FINANCE LTD (JGB #18) 2005- .|D 3,802,000 2,869,565 143,802,000 43,802,000 0 0 . 3.370| MS..... 07/27/2005. | 03/26/2035.
G0450# AP 9| ARCH FINANCE LTD (JGB #18) 2005- .|D 3,802,000 2,869,565 143,802,000 43,802,000 0 0 3.370(MS..... 07/27/2005. | 03/26/2035.
G0450# AQ 7|ARCH FINANCE LTD (JGB #19) 2005- .|D 3,802,000 . 3,295,277 | ..........43,802,000 | ..........43,802,000 0 0 3.440(JD...... 09/27/2005. | 06/25/2035.
G0450# AR 5| ARCH FINANCE LTD (JGB #19) 2005-10........cccomremrrrvmriererseerssninns | cvvens D 43,802,000 |........ 98.843] .......... 43,295,277 | ..ovvvvv 43,802,000 | .......... 43,802,000 0 0 09/27/2005. | 06/25/2035.
G0450# AS 3| ARCH FINANCE LTD (JGB #19) 2005-11 D 43,802,000 |........ 98.843] .......... 43,295,277 | .......... 43,802,000 | .......... 43,802,000 0 0 09/27/2005. | 06/25/2035.
G0450# AT 1| ARCH FINANCE LTD (JGB #19) 2005-12. .|D 43,802,000 3,295,277 143,802,000 43,802,000 0 0 09/27/2005. | 06/25/2035.
G0450# AU 8| ARCH FINANCE LTD (JGB #19) 2005-13. .|D 3,802,000 . 3,054,217 | ..........43,802,000 | ..........43,802,000 0 0 10/20/2005. | 06/25/2035.
G0450# AV 6|ARCH FINANCE LTD (JGB #19) 2005-14 D 43,802,000 |........ 98.293( .......... 43,054,217 | .......... 43,802,000 | .......... 43,802,000 0 0 10/20/2005. | 06/25/2035.
G0450# AW 4| ARCH FINANCE LTD (JGB #19) 2005-15 D 43,802,000 |........ 98.293( .......... 43,054,217 43,802,000 | .......... 43,802,000 0 0 10/20/2005. | 06/25/2035.
G0450# AX 2| ARCH FINANCE LTD (JGB #19) 2005-16. .|D 43,802,000 3,054,217 143,802,000 43,802,000 0 0 10/20/2005. | 06/25/2035.
G0450# AY 0|ARCH FINANCE LTD (JGB #19) 2005-17. .|D 3,802,000 3,069,026 143,802,000 43,802,000 0 0 11/09/2005. | 06/25/2035.
G0450# AZ 7|ARCH FINANCE LTD (JGB #19) 2005-18. .|D 3,802,000 3,069,026 | ..........43,802,000 43,802,000 0 0 11/09/2005. | 06/25/2035.
G0450# BA 1| ARCH FINANCE LTD (Codelco) 2006-1.... .|D]... 5,861,706 4,615,617 | .......... 25,861,706 25,861,706 0 0 12/27/2006. | 09/25/2035.
G0450# BB 9| ARCH FINANCE LTD (Codelco) 2006-2 v | D] 5,861,706 24,615,617 25,861,706 | ..........25,861,706 0 0 12/27/2006. | 09/25/2035.
G0450# BC 7|ARCH FINANCE LTD (Codelco) 2008-3........c.cveerreerrreermereenreennees | ceve D 25,861,706 |.......95.182] .......... 24,615,617 | .......... 25,861,706 | .......... 25,861,706 0 0 12/27/2006. | 09/25/2035.
G0450# BD 5[ ARCH FINANCE LTD (ALCOA) 2007-1.......omvvvererrirerrereerereensnensens | o D 108,309,538 |........83.999 .......... 90,978,517 | ........ 108,309,538 | ........ 108,309,538 0 0 03/14/2007. | 02/07/2037.
G0450# BE 3| ARCH FINANCE LTD (TAQA) 2007-2 D .107,076,407 116,436,545 107,076,407 ..107,076,407 0 0 07/19/2007. | 11/02/2036.
GO0730# AA 4|BANCO ESPIRITO SANTO CAYMAN .|1D .262,812,000 |.... . .246,927,590 | ........262,812,000 | ........262,812,000 0 0 10/27/2005. | 12/28/2035.
GO730@ AA  6|BANCO BPLS.A......ooreercnreeneeeseeeesesessseessssssssssesssnsssssnsssssnness | aveeees D 153,307,000 |........ 85.230] ........ 130,663,694 | ........ 153,307,000 | ........ 153,307,000 0 0 03/13/2006. | 03/13/2036.
G0747* AA 9| THE GOVERNOR & CO. OF BANK OF IRELAND.... D| e 1 AFE | s 87,604,000 |........ 99.947{ .......... 87,557,281 | .......u 87,604,000 | .......... 87,604,000 0 0 (VN [ 3,648,000 06/29/2006. | 06/27/2036.
G0747* AB 7| THE GOVERNOR & CO. OF BANK OF IRELAND.... .|D 87,604,000 |.... 5,200,672 .87,604,000 ....87,604,000 0 0 0 ,637,104 02/08/2007. | 02/25/2037.
GO0798N AA 6|BARCLAYS BANK PLC .|D]... 131,377,132 .155,112,339 | ........131,406,000 ..131,383,830 0 803 0 471,057 08/29/1997. | 08/31/2027.
G1081F AW 9|LBB FINANCE (IRELAND) PLC o ] .131,406,000 147,649,648 | ........ 131,406,000 131,406,000 0 0 0 472,000 04/09/1997. | 04/30/2027.
G20981 AA 7| CHEUNG KONG INFRASTRUCTURE FINANCE...........ccccommrrernnreenns e | D .262,812,000 271,478,462 262,812,000 262,812,000 0 0 0 ,944,000 | ... 03/12/2002. | 03/15/2032.
G2722# AA (0|DEPFABANKPLC.. .|D .175,208,000 |.... . 158,336,241 | ........ 175,208,000 | ........ 175,208,000 0 0 0f.....7,296,000 |... 02/17/2004.1 02/17/2034.
G2940* AA O] EFG HELLAS PLC........oovrveeeenerenerisseeisseesssessssessssessssessssssssnnes | seveens D 296,882,948 |........ 89.894(........ 267,752,485 | ........ 297,853,600 | ........ 296,930,047 0 21,206 (V] 12,364,493 05/11/2005. | 05/11/2035.
G4681# AA  5|HYPO VORARLBERG CAPITAL FINANCE..........ccococommmremmmeernneirnns | e (0] ISV IOV IS 61,322,800 |........ 69.145] .......... 42,401,374 | ......... 61,322,800 | .......... 61,322,800 0 0 0 2,553,600 06/27/2003. | 06/27/2033.
G4916# AC 8|INVESTCORP CAPITALLTD....... ~|F] 50,000,000 .50,000,000 50,000,000 0 0 0 0 06/07/2002. | 07/12/2032.
G4916# AD 6|INVESTCORP CAPITALLTD....... .|D] ... 7,520,800 |.... 117,520,800 ....17,520,800 0 0 12/10/2002. | 03/29/2030.
G5919@ AA 8| MAX CAPITAL LTD(WACHOVIA) 2007-1.... .|D]... 102,671,888 102,671,888 ..102,671,888 0 0 04/16/2007. | 02/05/2037.
G5919@ AB 6|MAX CAPITAL LTD(WACHOVIA) 2007-2.... .|D] ... ...52,036,776 52,036,776 ...52,036,776 0 00 ] ....1,998,868 | ........4.180] .........4.180 | FA...... 04/24/2007. | 02/05/2037.
G5919@ AC 4|MAX CAPITAL LTD(WELLS FARGO BANK).... .|D]... .105,501,497 105,501,497 ..105,501,497 0 0 0 | ......6,243,276 | ..........3.890] ..........3.890 | FA...... 864,444 | 06/06/2007. | 08/28/2036.
G5919@ AD 2|MAX CAPITAL LTD (ANHEUSER-BUSCH) 2007-04 .|D]... .105,555,932 | .... 102, +0errr.105,555,932 | ........105,555,932 0 0 f o0 ] 2,738,168 | .........2.955] .........2.950 | MS..... 0 | 10/09/2007. | 09/04/2037.
G6174* AA 8| MORGAN STANLEY JAPAN (HOLDINGS) LTD....... .|D]... 7,604,000 |.....120.911] ........ 105,922,750 | .......... 87,604,000 | .......... 87,604,000 0 0.0 | +....3,648,000 | .........6.810] .........6.800| JD...... 5,804,742 | 03/25/1992.] 12/19/2011.
G6328# AA 9|ALPHA CREDIT GROUP PLC .|D .262,812,000 | ... 232,333,640 262,812,000 262,812,000 0 0 ......10,944, 2,940 ... 2.940 | MS..... 7,591,092 | 03/04/2005. | 03/04/2035.
G6360* AA 2|NBG FINANCE PLC .|D .262,812,000 |.......89.747] ........ 235,866,832 | ........ 262,812,000 | ........ 262,812,000 0 0 (V] 10,944,000 |.........2.755( .........2.750 | JD...... 7,044,962 | 06/28/2005. | 06/28/2035.
G7393C AK 2| RAVINTL LTD (HKBK).......crsrvrerrriersreerseiisssesssssssssssssssssssssssssssssns | onnees D| | 1] s 87,604,000 |......110.459] .......... 96,766,765 | .......... 87,604,000 | .......... 87,604,000 0 0 0 3,648,000 |.........4.000{.........3.990 | MN..... | ..........301,747 | ....... 3,451,656 | 05/30/1997.] 05/30/2017.
G7393D AA 2| RAVINTLLTD (BTMU)....coeeeereeereeeeeeesessisesesesesssesesssssssssesessssssnsses | eseeee Dl|... 131,406,000 |.....111.999] ........ 147,172,775 | ........ 131,406,000 | ........ 131,406,000 0 0 0]....5472,000 |........5.000] ........4.990 [ MS..... | ......1,595,344 | ........ 6,311,250 | 08/07/1997. | 09/30/2027.
G7393E AD 4|RAV INTLLTD (HSBC BANK) .|D] .. 43,802,000 5,655,652 | ..........43,802,000 | ..........43,802,000 0 0 0]....1,824,000 |.........5.050] .........5.040 JD...... 2,000,760 | 12/18/1997.] 12/30/2027.
G7393E AM 4| RAV INTL LTD (TENAGA) .|D] ... 2,706,076 149,058,240 49,058,240 0 0 0 01/16/1998. | 11/04/2025.
G7393E AN 2| RAV INTL LTD (PETRONAS) .|D] ... 0,979,041 .16,644,760 16,644,760 0 0 0 01/16/1998. | 10/16/2026.
G7653# AA 2| SIGNUM ORANGE LTD(METLIFE) 2005-1.. .|D] ... 3,469,280 143,802,000 43,802,000 0 0 0 09/26/2005. | 06/20/2035.
G7653# AB 0| SIGNUM ORANGE LTD(METLIFE) 2005- .|D] ... 3,469,280 | ..........43,802,000 | ..........43,802,000 0 0 0 09/26/2005. | 06/20/2035.
G7653# AC 8| SIGNUM ORANGE LTD(METLIFE) 2005-3........ccconvvvrverremrierernnens | crvens Df...c.. | .1FE|..........43,802,000 |........99.240| .......... 43,469,280 | .......... 43,802,000 | .......... 43,802,000 0 0 0 09/26/2005. | 06/20/2035.
G7654* AA 5| SIGNUM RHINESTONE LIMITED (AZN)2007-1......ccvvvereerernrrenneees | ceveens D| .o | AFE | 132,823,154 |......100.565{ ........ 133,573,658 | ........ 132,823,154 | ........ 132,823,154 0 0 0 12/05/2007. | 09/16/2037.
G8098@ AA 5| SIGNUM IRON LIMITED(APACHE CORPORATION)... .|D]... 108,761,243 | .... 103,924,533 | ........108,761,243 | ........108,761,243 0 0 0 06/07/2007. | 01/16/2037.
G81277 AA 6| SIGNUM(TELEKOM MALASIA).. .|D] ... 61,305,262 1,226,409 | ..........61,322,800 | ..........61,305,8671 | ..cccocvvvrrerrrrrenne 0 s (13,354) 0 03/09/1998. | 08/02/2025.
G81277 AB 4| SIGNUM(TENAGA NASIONAL).......crsrreerrrererereresaeeesseeessesssnnees | cevnee (0] ISV IOV I 26,281,200 |......127.677] .......... 33,555,061 | .......... 26,281,200 | .......... 26,281,200 0 0 0 03/10/1998. | 11/02/2025.
G81277 AE 8| SIGNUM(MARATHON OIL)......covvvvoereeerireesereiisseesssisssssssssssesessin | evrvens D covvveerres | e s 43,802,000 |.....102.013] .......... 44,683,708 | .......... 43,802,000 | .......... 43,802,000 0 0 0 12/11/1998. | 07/19/2023.
G81277 FZ 6| SIGNUM(AHOLD)........ocoeeecveeeceeeeceeeeeseeeeieessiseesissesseseesssesssssnness | oo D| e d] 3] e 280,332,800 |........85.116] ........ 238,608,318 | ........ 280,332,800 | ........ 280,332,800 0 0 0 05/11/2001. | 05/15/2031.
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G8350# AA 6| SPICES FINANCE LTD (SBC)......cverereerererereeneresseeesmssesssssesssessens | covnne D|..oe. | AFE | ......... 48,975,942 | ........98.750] .......... 46,394,924 | .......... 46,982,025 | .......... 48,837,690 .0 2,036,065 2.800[MS..... | ........419,131 | ........ 1,391,765 | 06/01/2005. | 09/20/2034.
G8350# AB 4|SPICES FINANCE LTD (VZ) .|D] ... 1,170,016 58,649,126 | ..........73,898,444 20| e (495,492) [ O | 3,084,781 2.760( JD...... 2,454,107 | 07/15/2005. | 12/04/2030.
G9572@ AA 8]|INTERNATIONAL SECURITIES TRADING CORP... ~|F] 0 .10,000,000 0 0 ,000, 0] 0.000|MS..... . ...681,000 | 08/04/2006. | 09/06/2011.
G9572@ AA 8]|INTERNATIONAL SECURITIES TRADING CORP... |F] s | BFE | ..........10,000,000 |.........0.000 | oovvorverrrriien 0 .10,000,000 0 0 [ — 10,000,000 | .. L0 0.000|MS..... .0 | ..........681,000 | 08/04/2006.| 09/06/2011.
H8964# AA 3| FLUGHAFEN ZURICH AG.......ccovimiineiirineinsisiiesisssssssississsssnns | neens Df .| ...2{ .......324,134,800 | ........ 5271 ........ 296,670,858 | ........ 324,134,800 0 0 0f ... 13,497,600 3.900 [ MN..... | woovenee 1,275,684 | ...... 12,085,427 | 05/23/2003. | 05/23/2024.
J00105 AU O ACOM CO.LTD.....rvorreereeereeeseeesseeessesssssesssssssssssssssssssnssssnsssens | wevene Dl | 2FE | ..c....898,116 | ... 101.360 887,954 876,040 0 (2,952) 0 36,816 2190 MN..... 3,195 22,091 | 08/29/2002. | 05/10/2010.
J00105 BN 5|ACOM CO.LTD . |D] .o | L2FE ] ............8,760,400 |...... 101.780 8,916,335 ...8,760,400 0 0 0 364,800 2.700] JD...... 06/17/2002. | 06/26/2012.
J0011B AE 2| ABBOTT JAPAN CO.... .|D]... 4,530,000 ...4,380,200 0 0 (V] I 182,400 10/29/2003. | 11/06/2013.
J0055# AA B[ AIFUL CORP......ovveereeirreeieeeieeesnssesssesssessssssssensssssssssnssssnssssns. | ceviens D[ .o | 2] ... 131,406,000 |......109.426 ........ 143,792,264 | ........ 131,406,000 0 0 (VN I 5,472,000 05/25/2000. | 06/05/2015.
J00557 AK 4 AIFUL CORP......oervvrrrirerrierrieeriessiessisssssssssssssssssssssssssssssssssnns. | cvvins D 876,040 0 (585) 0 36,536 04/04/2002. | 11/30/2009.
J00557 AM 0| AIFUL CORP .|D] ... ...1,752,080 0 8,120 0 72,075 03/19/2002. | 02/10/2010.
J00557 AP 3| AIFUL CORP .|D]... ...7,884,360 0 16,393 0 326,191 04/19/2002. | 06/28/2010.
J0070* AA 3] AISIN SEIKI CO.LTD . .|D 87,604,000 0 0 0 3,648,000 10/16/2006. | 10/25/2036.
J0142) AA 5| TYCO ELECTRONICS AMP GTD LN .|D]... 52,562,400 0 0 2,188,800 02/28/1994. | 12/30/2013.
J0372* AA 8| BMW JAPAN FINANCE CORP .|D] ... 131,406,000 0 0 472,000 01/27/2000. | 01/31/2030.
J0372* AB  6|BMW JAPAN FINANCE CORP.........ccoooormmreemrrrinneeenneeesnesesnnessnnsens | ceveens D| .o | ] oernnn.87,604,000 |......112.760] .......... 98,781,867 | .......... 87,604,000 0 (V] I 3,648,000 02/16/2000. | 02/22/2030.
J1326G AC 3| SMBC INTL FIN......ccoooirirrriieriincniisensisssssssessssssssssssssssssssssness | veveens Dl .o | 1] e 43,802,000 |......110.828 .......... 48,544,771 | .......... 43,802,000 0 (VN I 1,824,000 11/28/1996. | 12/19/2016.
J1327* AA 2| EAST JAPAN RAILWAY COMPANY D 87,604,000 9,628,038 87,604,000 87,604,000 0 0 3,648,000 10/27/2006. | 10/31/2036.
J1327* AB 0| EAST JAPAN RAILWAY COMPANY .1D]... 7,604,000 |.... . 6,964,631 .87,604,000 | .. 87,604,000 0 0 3,648,000 12/22/2006. | 12/26/2036.
J15708 CB 4| FUJITSU LTD...oooirerrrrermererrenesneessssessessssssessssesssssssssssssssssssssnnsssnns. | wevnne D| .o | 2FE | s 11,288,178 | ...... 109.550] .......... 11,516,422 | .......... 10,512,480 | ... 11,000,549 | oo 0 (V] I 458,551 |..........3.000] .........2.480 | MN..... 05/12/2000. | 05/08/2018.
J2388Q AA  8]ING BANK TOKYO BRANCH........coooermrrienreinneisnniisssesssssssssnsssnnns | ceveens [0 ISP IOV IS 135,786,200 |...... 117.003] ........ 158,873,914 | ........ 135,786,200 | ........ 135,786,200 0 0 5,654,400 |.........4.663].........4.660| JD...... 12/01/1995. | 12/01/2015.
J24113 AN 2| ING BANK .|D] ... 8,760,400 |...... 104.954 9,194,425 8,760,400 0 0 364,800 12/04/1996. | 11/29/2010.
J3183P AF 4|KDDI .|D]... 1,744,581 |...... 102.370 1,793,604 ..1,752,080 0 0 72,910 02/06/1998. | 04/28/2009.
J3183P AG 2|KDDI .|D]... .3,851,808 3,504,160 .0 .0 04/06/2000. | 04/28/2017.
J3217T AB 5|KEIO ELECTRIC RAILWAY .|D] ... 1,792,553 ,752,080 0 0 05/18/1999. | 08/20/2013.
J33136 AT 9| KINKI NIPPON RAILWAY CO.,LTD .|D]... 0,512,480 110,512,480 0 0 03/29/1995. ] 03/25/2010.
J43938 BM O MITSUBISHI ESTATE CO.,LTD.....cevvurreererereresseresseeesseessssesssnees | cevene D ...4,380,200 0 0 08/16/2005. | 05/20/2032.
J43938 BQ 1| MITSUBISHI ESTATE CO.,LTD....osvverrrvererernererneeerssneesseesssnesssnnes | cevne D ...8,760,400 0 0 02/13/2004. | 11/22/2032.
J43938 BU 2| MITSUBISHI ESTATE CO.,LTD .|D] ... 14,999,767 .17,520,800 , 0 0 04/13/2006. | 12/20/2032.
J43938 BW 8| MITSUBISHI ESTATE CO.,LTD .|D] ... 6,100,701 .33,289,520 26,401,393 | oo 0 0 05/09/2006. | 04/20/2033.
J45992 DD 3| MIZUHO BANK SUB .|D]... 3,802,000 143,802,000 43,802,000 0 0 0 03/29/1996. | 03/24/2011.
J5127G AA  9|NIKE LOGISTICS Y.K I ] ...91,984,200 . 191,984,200 ....91,984,200 0 0 0 06/27/1996. | 06/27/2011.
J52054 AA 1| NIPPON BOEHRINGER INGELHEIM CO LTD......ccocoormmvermrriirerriinns o ] S .175,208,000 .180,798,397 175,208,000 ..175,208,000 0 0 0 12/11/2000. | 12/16/2030.
J64083 BG 2|PROMISE COLTD. .|D]... 4,380,200 4,409,547 ...4,380,200 ..4,380,200 0 0 0 07/19/2002. | 07/30/2010.
J77046 AH 3| SMBC INTL FIN .|D]... 7,604,000 6,399,494 87,604,000 87,604,000 0 0 0 02/19/1998. | 01/28/2028.
J7747# AA 7| SUMITOMO MITSUI BANKING CORP .|D] .. 7,604,000 |.... 1,869,731 .87,604,000 87,604,000 0 0 0 06/29/2005. | 06/29/2035.
J8132N AA 1| TAKEFUJI CORPORATION.. .|D] ... 7,604,000 0,699,338 .87,604,000 | ..........87,604,000 0 0 0 11/28/1997.| 11/15/2017.
J81335 AA 9| TAKEFUJI CORPORATION.......ccommvirirriiniiienriesisssisssssssssesssesessness | cvvees [D] [T [NV I 87,604,000 0501 .......... 91,151,962 | .......... 87,604,000 | .......... 87,604,000 0 0 0 05/29/1998. | 05/29/2018.
J81335 AK 7| TAKEFUJI CORPORATION ST DO D| .o | 2FE | .covee 262,812,000 |........ 98.440 ........ 258,712,133 262,812,000 262,812,000 0 0 0 05/31/2002. | 06/05/2022.
J81335 AL 5| TAKEFUJI CORPORATION............. .|D]... .175,208,000 | .... .165,431,3% | ........ 175,208,000 | ........ 175,208,000 0 0 0 10/16/2002. | 10/22/2032.
J8340N AA 9| TIFFANY JAPAN .|D] ... 3,802,000 8,046,239 143,802,000 0 0 0 04/05/1996. | 04/05/2011.
J92203 AV 0| TOSTEM CORP .|D] ... 1,767,113 1,754,358 ..1,752,080 0 (1,715) 0 08/28/1998. | 01/28/2008.
K3499A BF 3| FINANCE FOR DANISH INDUSTRY A/S .|D] ... 7,604,000 1,717,691 87,604,000 0 0 0 03/19/1999. | 03/29/2029.
N0024* AA 5|ABN-AMRO BANKN.V...... .|D] . .131,406,000 | ... 131,028,195 131,406,000 | ........ 0 0 0 06/21/2006. | 06/21/2036.
N1678* AA 2| BTM CURACAO HOLDINGS N.V.....cccovivmrininrineissiissieeinsrisnins | crviees [] ST I | =) IR 175,208,000 158,747,839 | ........ 175,208,000 | ........ 175,208,000 0 0 0 03/14/2005. | 03/14/2035.
N6661Y AC 1| TELECOM ITALIA FINANCE S.A......cooniiremrreeeernneesneeessessssseenns | rneeee D| s | 2] 175,208,000 199,897,208 | ........ 175,208,000 | ........ 175,208,000 0 0 0 440[AO......| ... 1,741,828 | ..... 10,113,838 | 10/22/1999. | 10/29/2029.
N6661Y AJ 6| OLIVETTI FINANCE NV .|D] .. .175,208,000 | ... .168,005,147 175,208,000 ..175,208,000 0 0 (VN I 7,296,000 3.550 | MN..... .......6,126,689 | 04/10/2002. | 05/14/2032.
N7279K FY 0|BTM CURACAO HOLDINGS N.V. .|D] ... 87,604,000 5,970,839 .87,604,000 | ..........87,604,000 0 0 0 3,648,000 5.100(JD...... 12/01/1998. | 12/15/2028.
N83837 AT 6] SMBC INTL FIN.....couieerieerrierreeereeeeseeeesseeesseesseeesssessssessssssssses | eneee (0] ISV IOV ) I 87,604,000 |......107.881] .......... 94,507,966 | .......... 87,604,000 | .......... 87,604,000 0 0 (V] I 3,648,000 4,000 JJ....... 12/18/1997.| 01/28/2028.
P9160# AA 4| TOLLO SHIPPING CO. S.A.......onivrmerrerrnenrinssnisesssssssssssssssenes. | v D| ] 3] e 210,249,600 142,701,996 | ........ 210,249,600 | ........ 210,249,600 0 0 (V) [ 8,755,200 4160 FA...... 08/08/2003. | 08/08/2033.
Q2595* AA 7| COCA-COLA AMATIL LTD .|D] .. ...87,604,000 ...88,934,915 .87,604,000 | ..........87,604,000 0 0 0 3,648,000 | ... 4.150(JD...... 05/26/2006. | 06/20/2036.
Q2704L BD 1| COMMONWEALTH BANK OF AUSTRALIA........ccooooommrvmrrrmnneiiennes | o [0] ISV IOVl I 175,208,000 178,124,985 | ........ 175,208,000 | ........ 175,208,000 0 0 (VN [ 7,296,000 MS..... 04/07/1999. | 09/28/2029.
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Q7788# AP 6| PUBLISHING AND BROADCASTING FINANCE LTD.....c.ccovvvvemrvens | cevne D|.. 131,406,000 129,587,486 | ........ 131,406,000 | ........ 131,406,000 0 0 (V] [ 5,472,000 |.........4.910] ......... 4890(JdJ....... | ......2,646,197 | ........ 6,199,530 | 07/07/2006. | 07/28/2036.
Q8773# AP 1| STOCKLAND FINANCE PTY LIMITED .|D .113,885,200 .101,538,507 | ........113,885,200 ..113,885,200 0 0 0 742,400 |... 3.990(FA...... 08/05/2005. | 08/24/2035.
Q8773# AU 0| STOCKLAND FINANCE PTY LIMITED. ~|F] 15,000,000 |......105.878] .......... 15,881,793 | .......... 15,000,000 15,000,000 0 0 0 0].. 6.280(JD...... 06/05/2007. | 06/21/2027.
Q8773# AU 0| STOCKLAND FINANCE PTY LIMITED . |F]. .5,000,000 5,293,931 5,000,000 | ............5,000,000 0 0 0 0f.. 6.280(JD...... 06/05/2007. | 06/21/2027.
R4446E AR 5[ STATOILHYDRO........ootiimiieriiniineieisssisssiiesiesssssisssssssssessssssssssses | oneens D ...87,604,000 |......109.908] .......... 96,283,655 | .......... 87,604,000 | .......... 87,604,000 0 0 0 3,648,000 |..........4.300{ ..........4.290 | MS..... 03/11/1999. | 03/30/2029.
R8144# AA 5| SPAREBANKEN ROGALAND ....... D 113,885,200 102,305,603 | ........ 113,885,200 | ........ 113,885,200 0 0 02/14/2005. | 02/14/2035.
R8241* AA 1| SPAREBANKEN MIDT-NORGE .|D 78,843,600 |.... 72,983,021 .78,843,600 ....18,843,600 0 0 12/22/2006. | 12/22/2036.
R93961 AZ 4|DNB NOR BANK ASA .|D]... 7,604,000 3,486,924 | ..........87,604,000 87,604,000 0 0 11/11/11996. | 12/05/2011.
R9397Q AH 8| DNB NOR BANK ASA..........oomrrimmriinneiinnseinneeinsssssssssssssessssnssssneses | covene D| .o | 1] eennn.87,604,000 |......101.178] ..........88,635,809 | .......... 87,604,000 0 0 02/10/1999. | 02/26/2029.
U17406 AX 4| CITIGROUP INC.......vvvvirrrrirereieerieenisessissessssessssssssssssssssssssssssses | oneees 0 8,760,400 0 0 05/23/2003. | 06/04/2010.
U17406 AZ 9|CITIGROUP INC.. O] ... ...8,760,400 0 0 05/23/2003. | 06/04/2008.
U17406 DC 7| CITI GROUP INC.. .10} ... . .65,703,000 0 22,358 10/04/2005. | 09/14/2035.
U17406 DE 3| CITI GROUP INC O] oo | IFE | ......... 17,519,048 | .......95.720] .......... 16,770,910 | .......... 17,520,800 0 161 09/07/2005. | 09/16/2015.
U36963 5L 3| GENERAL ELECTRIC CAPITAL CORP O] ... , 876,040 0 0 05/19/2004. | 06/02/2014.
U38141 AM 6| GOLDMAN SACHS GROUP O] ... , 107,817,107 | .....cc.. 87,604,000 0 0 11/2111991. | 11/28/2011.
U38141 DS 0| GOLDMAN SACHS GROUP..........coccmmmeeerrereeeineeesseessesessesssnnees | renees (o] [P [PV S 87,604,000 . 101,179,151 | .......... 87,604,000 0 0 06/22/1994. | 06/29/2012.
U4607Y AB 7| INVESTCORP CAPITAL LIMITED.......cccccoorrirerrieerieneesesnsssessnees [ s D| .o | 2FE | oo 306,482,5% |....... 97.367{ ........ 298,541,099 | ........ 306,614,000 ,505, 0 3,086 05/29/2001. | 03/29/2030.
U58013 AW 0| MCDONALDS CORP. O] . 87,604,000 1,534,424 87,604,000 87,604,000 0 0 03/30/1994. | 12/06/2023.
U5904G H6 7|MERRILL LYNCH .10 ... 19,636,440 | ... 9,550,676 ...9,636,440 19,636,440 0 0 06/12/2003. | 06/27/2008.
U61744 BG 9| MORGAN STANLEY GROUP........ccommreererernreerneeesneeesneesssnsssssnesens | onneee [o] [ 87,604,000 0 0 07/22/1994.] 01/10/2011.
UB176L AE 5| MORGAN STANLEY ......osvvirnrrirrrinneesnnsessssssnssssnsssssssssssssssnssssas | innees Of..ccc.... | IFE | ............4,380,200 |.......99.290] ............4,349,101 | ............ 4,380,200 0 0 06/26/2003. | 07/10/2008.
U70577 AC 2|PEMEXPRJ FDG MASTER TR O] ... .262,812,000 278,288,841 262,812,000 0 0 11/27/2002. | 12/05/2023.
U77529 AA 0|ROHM & HAAS CO O] . .175,208,000 |.......95.308 ] ........ 166,983,614 | ........ 175,208,000 0 0 01/16/2002. | 03/29/2032.
U8280V AP 7| SLM CORP, O] ... ....865,528 854,000 876,040 0 2,056 R6,326 06/15/2004. | 06/15/2009.
WO0101* AB 9| SWEDBANK MORTGAGE AB.........coccoreereermeeesrneessneessseesseeesnns .|D] .. 7,604,000 |........89.657| .......... 78,543,399 | .......... 87,604,000 0 0 0 3,648,000 03/17/2004. | 03/16/2034.
W4787# AA 0|INVESTOR AB ..|1D|f... .262,812,000 |.... 255,638,862 262,812,000 0 0 0f ... 10,944,000 04/04/2003. | 04/04/2033.
W7515D CK 3 SBLAB..cceoeecevcseeeeveeeseveesseesevesseessssesssessssssessssssssseesssssnsnssses | cosnees (0] ISP IOV IS 87,604,000 |......101.018] .......... 88,495,949 | .......... 87,604,000 0 0 0 3,648,000 |..........6.200]...........6.200 | MS..... 12/30/1992. | 03/30/2008.
X04608 AT 6|BANCO BPI, S.A......ieeeieeiieeeisseeisssesssessssssssssssssssesssssssssnns | enees (0] ISV IOV IS 65,703,000 |......106.151] .......... 69,744,155 65,703,000 0 0 12/06/1996. | 11/29/2011.
X2135D AB 5| STORAENSO OYJ .|D]... 87,604,000 .100,698,634 .87,604,000 87,604,000 0 0 01/16/1997.| 03/27/2017.
X4025# AA 1| GLITNIR BANKI HF .|D 3,802,000 |.... 7,670,495 143,802,000 43,802,000 0 0 06/25/2001. | 06/25/2031.
X4761* AA 3| LANDSBANKI ISLANDS HF. .|D 3,802,000 2,850,581 143,802,000 43,802,000 0 0 12/18/2003. | 12/18/2033.
X5313W AY 0| NORDEA BANK FINLAND .|D] ... 7,604,000 9,462,168 87,604,000 87,604,000 0 0 01/29/1999. | 02/26/2029.
X95188 AC 2| UPM-KYMMENE .|D]... 7,604,000 |.... 4,833,418 87,604,000 87,604,000 0 0 3,769,676 | 06/22/1999. | 06/29/2029.
X95188 AD 0| UPM-KYMMENE .|Df... 6,364,400 2,501,517 | ..........96,364,400 96,364,400 0 0 4,077,799 | 06/22/1999. | 06/29/2029.
X9518S AF 5| UPM-KYMMENE .|D 7,604,000 4,239,875 | .......... 87,604,000 87,604,000 0 0 [ 0 | ........3,648,000 |...........3.550] ..........3.550 [ MN..... | ..........285,078 | ........ 3,063,345 | 11/14/2000. | 11/28/2030.
Y3994M AF 3| INDUSTRIAL BANK OF KOREA. .|D] ... 8,760,400 | ........99. 8,734,995 8,760,400 ..8,760,400 0 0 0 | 11/02/2007.] 11/09/2009.
Y4178# AA 5]101 VENTURES (L) BERHAD (D] ... .131,406,000 | ...... 100.771] ........ 132,418,523 | ........ 131,406,000 | ........131,406,000 0 0 0 | 7,816,975 | .........4.325] .........4.320 [ JJ....... | ... 2,421,990 | ... 2,759,229 | 01/17/2007. | 01/22/2037.
Y6599* AA 5[ PTT PUBLIC CO LTD.....ooviierirriieinsirsiiesisesisesisseisssssssssssssesssssesas | neees Df.ccooes | TFE | ...cc 201,489,200 |...... 103.521] ........ 208,584,421 | ........ 201,489,200 | ........ 201,489,200 0 0f.eiieiviiiienn0 ] +.....8,390,400 | .........4.4501 ..........4.450| AO......| ........2,093,615 | ........ 8,763,968 | 04/03/2006. | 04/07/2036.
Y68851 AN 7| PETRONAS........otoeereeeneeeneeeisseesssseesssesssssssssssessssssssssssssssssssnssssns | onnees D| .o | AFE | s 24,596,575 | ...... 109.240 28,709,583 26,281,200 | .......... 25,592,778 | oo (] I 101,442 | o0 | 1,064,535 | ..........3.400] .........3.870 [ W | 1 395,789 | e 841,772 | 10/22/2002. | 07/22/2013.
Y68851 AT 4| PETRONAS . D .43,232,574 |...... 106.250] .......... 46,539,625 | .......... 43,802,000 | .........43,720,792 0 69,400 [...oooeene.0 ] ........1,819,790 ] .........7.200] ..........7.380 [ JJ...... | ........1,405473 | ........ 2,970,959 | 01/11/1999.] 01/21/2009.
3999999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...............cveciiisssiiiiiiiieeeens ...27,345,849,077 | .. XXX....... ..27,104,823,519 |...27,119,419,182 | ...27,301,539,170 0 ... (6,392,212) .1,095,475,000 | ..... XXX.ooiee ] e XXX.onne
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Serurltles
12544V AB 5[ CWHL 2007-5 A2........ccovvveerevireesesseossesssssssssssssssssssssssssssssssnssssenns ...17,985,731 .19,000,000 | .......... 17,898,664 0 38,664 | ..ocooovriverriiienn0 | v [ 5.750] ... 8510 | MTH.L. | .............91,042 | . 546,250 | 06/28/2007. | 05/25/2037.
141884 AA 4| CARIBBEAN OIL PURCH LTD 7,516,129 ..7,129,699 | ...........7,115,838 0 11,680 ...490,523 | 12/18/2001.] 01/15/2014.
70338A 10 3| PATRON'S LEGACY 2003-3 ...11,265,250 10,928,232 | .......... 10,928,232 0 0 12/12/2003. | 04/17/2018.
94983Q AE 6| WFMBS 2006-3 A.........oooveeoveeenrereeeesensecesnrecsseneesssssessssnessssessssesnns | e | oo | coreenn2| AFE ] ..........18,130,076 | ........98.076 .......... 18,286,640 | .......... 18,645,372 | .......... 18,133,771 0 30,316 02/07/2007. | 03/25/2036.
94983S AM 4| WFMBS 2006-8 A10 34,552,412 .38,000,000 36,799,849 0 11,099 08/04/2006. | 07/25/2036.
94984Y AJ 7| WFMBS 2006-16 A9, . 9,502,966 | ..........20,000,000 | ..........19,606,264 0 12,514 03/09/2007. | 11/25/2036.
4099999. Industrial & Misc. (Unaffiliated) - Single Class Mtg-Backed/Asset Backed Sec........cooovveveiviniieiiniinees | o0 110,405,482 | XXX [ s 109,109,126 | ........ 113,703,303 | ........ 110,482618 | .................... (L] 104,273 | oo O e 0 L XXX ] XXX XXX 577,383 ] ....5,638,668 | ..... XXX.......| ..... XXX.......
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
05952H BF 5] BOAMS 2007-1 1A30 [ 2] AFE ] .o 5,628,523 |........96.234] 5,542,121 | 5,759,000 |............ 5,631,499 | 0] 2,976 [ o0 | o0 [ 00n8.000] oo 6220 [MONL. | ... 28795 | 143,970 | 07/12/2007.] 03/25/2037.]
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12667G JN 4| CWALT 2005-11CB 2A10.........cosvvemrrrerneeernnnrennenssnnenessssnssssssssssssesnns | svvees [ | 2| AFE | ..........9,810,864 | .......93.871] ...........9,397,516 | .......... 10,011,086 0 4,110 0 0[.....5500].... 5.800 | MON.. 12/01/2005. | 06/25/2035.
12667G JN 4| CWALT 2005-11CB 2A10, . v 11,415,149 0 38,169 0 0 6.320| MTH... 11/28/2005. | 06/25/2035.
12669F TZ 6] CWHL 2004-9 Ad.......coomivirrrireienseeeieseissesieessssssssssssssssssssssnees . ...7,137,000 0 (6,313) 0 0 6.100  MON.. 07/28/2004. | 06/25/2034.
16162W NL 9| CHASE 2005 -S3 A10 .19,527,000 0 6,376 0 0 5.890 01/26/2006. | 11/25/2035.
170257 AH 2| CWHL 2006-16 3A4 8,982,000 0 262 0 0 12/10/2007. | 11/25/2036.
22541Q GS 5|CREDIT SUISSE FIRST BOSTON 2003-17 1A25.........cooveemmrrrernnees 90.934 5,278,735 5,805,000 0 (2,248) 0 0 10/14/2003. | 06/25/2033.
45660L XP 9| RAST 2005-A10 A5 92.872 9,287,249 | .......... 10,000,000 0 11,592 0 0 12/20/2005. | 09/25/2035.
52520C AH 8| LMT 2006-3 1AB........coomveeeeerereererenseeseserssseesesseesssssesssssesesssesssssssnnens | covenee | oo | covereii2 | AFE [ 3,755,434 | ....... 96.894 3,741,677 3,861,629 0 1,463 0 0 05/24/2007. | 07/25/2036.
61752 AF 7| MSM 2007-1XS 2A4A........cocomrrimnrrimnrriinsneennnsessnsessssesssssssssssnnnes | woivnne | oo | vereen2 | AFE | ..........5,000,000 |........99.531] ........... 4,976,562 | ............ 5,000,000 0 0 0 0 01/23/2007. | 09/25/2046.
74160M BJ 0]|PRIME MORTGAGE 2003-2 1A5.......c.ccconneeee. 14,474,100 | .......... 13,649,236 | ...oocovvrrrrirnn 0 s (45,265) 0 0 12/02/2003. | 10/25/2033.
94985L AF 2| WFMBS 2007-13 A6 ...5,000,000 0 7,499 0 0 08/16/2007. | 09/25/2037.
94985L AK 1| WFMBS 2007-13 A10 ..9,222,110 0 15,067 0 0 08/24/2007. 09/25/2037.
94986A AD 0] WFMBS 2007-8 1A4. ..o . 5,072,212 5,207,578 0 2,552 0 0 09/14/2007. | 07/25/2037.
4199999. Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed Securities 15,987,252 | ... XXX.ooooo f e 112,098,952 | ........ 121,401,652 0 36,239 0 0 .. XXX [ XXX | XXX el 570,930 ] ...5,140,414 . XXX ] e XXX.......
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
[ 4,610,662 [ .....104.092] ............ 4775500 [ ........... 4587778 | ............ 4,587,778 | 0] 0] 0 0 230[MON.. [ ............ 28253 | ..oooooe 339,037 | 12/14/1999. ] 12/15/2031. |
[4399999. Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed Securities..................c...... | 4,610,662 [ ... XXXoooowo [ oo 4775500 [ .......... 4,587,778 | ........... 4,587,778 | 0] 0] 0] 0 [ XXX [ XXX [xxx...] 28,253 | 339,037 .. XXXeoooo [ o XXX |
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
17305B AB 7| CITICORP LEASE........ccccovierseeereeieeesvesises s sessssesissses | cvveene ]| 2| 1FE | ......... 24,960,175 |...... 115.051] oo 24,735,965 | .......... 21,500,000 | .......... 24,292,252 | oovoieinnd 01 s (160,112) 0 0f]......8.040{........6.250 | ID...... | .c........... 76,827 | ........ 1,728,600 | 07/02/2003. | 12/15/2019.
55262T FJ 7|MBNA MASTER CREDIT CARD TRUSTII 2000-E A......ccvvvvenrveerns | ceveene . AFE [ 19,939,445 |...... 107.772] .......... 21,554,436 | .......... 20,000,000 | .......... 19,981,462 0 7,125 0 0].....7.800].....7.860[MON.. | ...........69,333 | ........ 1,560,000 | 05/23/2000. | 10/15/2010.
61748K A* 5| MORGAN STANLEY ACES SPC 2006-31 l........oovvvermreeremrersmerennnes [ rreeee D AFE [ 52,562,400 S 52,562,400 | ......... 52,562,400 0 0 (VN I 2,188,800 |..........3.000{..........2.990 | MJSD. | ............48,182 | ....... 1,661,059 | 10/27/2006. | 12/20/2016.
61750E AC 7| MORGAN STANLEY ACES SPC 2006-23 IB . |F AFE .10,000,000 10,000,000 0 0 0 0 ...646,300 | 09/08/2006. | 09/20/2016.
617545 AA 6| MORGAN STANLEY ACES SPC 2007-19 A. . |F FE .10,000,000 10,000,000 0 0 0 0 ...407,306 | 04/13/2007.| 06/20/2017.
617545 AA 6| MORGAN STANLEY ACES SPC 2007-19 A. |F AFE .20,000,000 20,000,000 0 0 0 0 814,611 | 04/13/2007. | 06/20/2017.
61757T AA 1| MORGAN STANLEY ACES SPC 2007-40 A F AFE .10,000,000 10,000,000 0 0 0 0 0 | 11/14/2007. | 12/20/2012.
703344 AG 6|PATRICK FAMILY HOUSING, LLC . . .6FE ...3,805,000 | .. ..1,487,755 0 0 2,317,245 225,256 | 04/13/2005. | 09/15/2038.
81752X AA 5| GREYSTONE CDO 2006-2 A........oorvermrrerererneeesneesssessssesssssssesns | oneees F AFE | .. .10,000,000 | .......... 10,000,000 0 0 0 302,500 | 05/04/2006. | 06/20/2013.
87247K AA 3| TIERS GEORGIA 2007-21......ccoorreirreeeneeineeesseessnseesssseessssssssssesess | onnees . AFE | ..........11,000,000 |.......70.610] ...........7,767,100 | .......... 11,000,000 | .......... 11,000,000 0 0 0 02/15/2007. | 04/03/2017.
88102N AA 9| TERA 2007-3AA............. F AFE 20,000,000 ...15,800,000 | .......... 20,000,000 20,000,000 0 0 0 04/13/2007. | 06/20/2017.
G0598V AA 0| ATAMI BEACH LINE MEZZANINE FUNDING... .|D 2FE 2,731,398 22,548,979 22,731,398 22,731,398 0 0 0 05/23/2002. | 05/31/2030.
G1061# AA 1|BERYL FINANCE LIMITED 2006-15..... .|D AFE 3,802,000 |........78.000{ .......... 34,165,560 43,802,000 43,802,000 0 0 0 12/12/2006. | 12/20/2016.
G1061# AB 9|BERYL FINANCE LIMITED 2007-5. .|D AFE 3,802,000 3,727,540 143,802,000 43,802,000 0 0 0 02/16/2007.| 03/21/2017.
G1061# AC 7|BERYL FINANCE LIMITED 2007-14 .|D FE 5,703,000 3,219,430 165,703,000 65,703,000 0 0 0 10/02/2007. | 12/20/2017.
G2954@ AA 1|EIRLES TWO LIMITED 310 A .|D AFE 3,802,000 3,561,092 143,802,000 43,802,000 0 0 11/21/2008. | 12/20/2016.
G5724C AA 8| MORGAN STANLEY ACES SPC 2007-211.. .|D 1FE 3,802,000 3,727,540 | ..........43,802,000 43,802,000 0 0 04/26/2007. | 06/20/2017.
G6263B AA 5| MORGAN STANLEY ACES SPC 2007-29 I.. .|D AFE 3,802,000 |........85.400( .......... 37,406,908 | .......... 43,802,000 43,802,000 0 0 07/11/2007. | 09/20/2017.
G6264R AA 9| MORGAN STANLEY ACES SPC 2007-38 | e e | D AFE 5,703,000 |.... 55,597,879 65,703,000 65,703,000 0 0 (2,565,705) 10/23/2007. | 12/20/2017.
J28854 AA 5| J-WBS FUNDING KK B2 NOTE........cccovvrrererrninerierneisesesesisssesias | v D 2FE | ......... 61,451,578 |.....103.136] .......... 63,245,883 | .......... 61,322,800 0 (6,111) 2,558,664 12/07/2006. | 11/15/2016.
J4T06# AB 1| NIS FUNDING B.......cooreeerreieeeneeineeeeenessssessnsnesssssssssssessssssssnnnes | cevnne D AFE | ... 4,381,733 ...4,380,200 0 19,527 03/05/2002. | 07/25/2021.
J4706# AC 9| NIS FUNDING C.....coovvvvvrrirrrennee .|D FE 8,731,491 8,760,400 0 8,363 12/17/2001.] 07/25/2021.
J4706# AD _7|NIS FUNDINGD.......coocoonsiieninnenee . D FE ... 98, 7,467,940 ...7,568,986 0 0 . 12/14/2001. ] 07/25/2021.
4499999. Industrial & Misc. - Other Multi-Class Comm. Mtg.-Backed/Asset Backed Sec... XXX 553,092,585 | ........644,047,184 L0 (131,207)] ..........2,317,245 | ...... 13,929,551 |.... XXX XXX 1,653,770 | ...... 19,559,375
4599999. Total - Industrial & Miscellaneous (Unaffilidted)............o.iiviiiiiiiiieiissii s ...28,224,042,597 | .. XXX....... ...27,883,899,682 | ...28,003,159,099 .0 6,382,906) ....866,879,615 | ... XXX....... [ .. XXX....... XXX...] ...282,946,947 | .1,126,152,494
Totals
5499999. Total - Issuer Obligations ...43,953,5639,974 | ... XXX....... ...44,690,057,736 | ..43,678,643,200 |..43,875,689,847 | ....cccoovviviiinnnn 0]... (10,783,227) 1,417,303,439 | ... XXX....... XXX XXX...| ....450,748,243 | .1,748,638,275
5599999. Total - Single Class Mortgage-Backed/Asset-Backed Securities............. N 111,667,404 | .. XXX f e, 110,312,562 | ........ 114,905,848 | ........ 111,741,989 (Ol 102,356 0 .. XXX....... XXX XXX ] 582,895 | ....... 5,704,808
5699999. Total - Defined Multi-Class Residential Mortgage-Backed Securities.. 543,629,154 | ... XXX..... .539,309,950 | ........556,470,682 | .......544,828,439 | ....cccovvrernnnnnd [V 110,805 | .0 | e 11,376,554 i 1,778,720 | ...... 17,010,029
5899999. Total - Defined Multi-Class Commercial Mortgage-Backed Securities..................... 4,610,662 |...XXX..... 4775500 | ..........4 587,778 | .......... 4,587,778 0 0 0. XXX | .. s | XXX 28,253 339,037
5999999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities. o 647,190,124 | ... XXX.ooooo | e 553,092,585 | ........ 644,047,184 | ........ 644,401,388 | ..o 0f . (131,207)] ........... 2317245 | ...... 13,929,551 | ... XXX....... XXX XXX 1,653,770 | ...... 19,559,375
6099999. Grand Total - Bonds.. ...45,260,637,318 | ... XXX....... ..45,897,548,333 | ...44,998,654,693 |...45,181,249,442 | ... 0f... (10,701,272)] ......... 22,317,245 | .1,442,609,544 | .. XXX...... XXX XXX...| ...454,791,881 | .1,791,251,524
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Preferred Stocks - Public Utilities (Unaffiliated)
[69335G_AA3[PECO ENERGY CAPITAL TRUST IV.......ooommomssccccecoreee [ [...]...190,000.000 [ ....... 100.00 J...... COST..[........ 17,370,211 | 16,783,460 | ........ 17,270,530 | .............48,556 [ ......... 1,092,500 | 0 0 24,203 | 0 24203 7 ... . [09/04/2003. |
[6199999. | Total - Preferred Stocks - Public Utilities (Unaffiliated) [ 17,370,211 | 16,783,460 | ........ 17,270,530 | ... | 0 0 24,203 | 0 24203 [ .... 0 [.XXX.... [ . XXX....... |
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated
002927 AA 9|ABBEY NATIONAL CAPITAL TRUST | F.|....300,000.000 I [ 35,734,984 35,239,800 | ........ 36,122,150 | ..ooovvrrrennn 7,469 | e 4,033,350 0 (V1 I (107,276) . | 09/27/2005.
002927 AA 9|ABBEY NATIONAL CAPITAL TRUSTI.. ...|....100,000.000 . 12,956,278 11,746,600 3,169,400 vereenn 1,344,550 0 0 . [ 11/13/2003.
02318@ AA 9|AMBER TRUST ONE (GOLDMAN SACHS).. 0.]....525,624.000 I [ 52,562,400 40,547,140 | ......... 52,562,400 | ..........771,328 | ......... 2,119,680 0 0 ...2,188 . | 11/25/2005.
026351 BB 1|AMERICAN GENL CAPITAL II... I 66,680.000 ...8,661,924 1,799,493 | ... 8,825,765 | ...........283,390 | ..o 566,780 0 0 .. | 07/17/2003.
026351 BB 1|AMERICAN GENL CAPITALII... ...83,320.000 .10,823,507 ..9,745857 | ......... 11,028,235 | ............354,110 | ............ 708,220 0 0]. ..(51,064) | . .. | 07/17/2003.
054536 AA  5|AXA .452,100.000 52,066,265 55,435,598 52,554,531 3,888,060 0 (1 I (115,685) . | 05/16/2003.
05529M AA  0|BB&T CAPITAL TRUST | ....250,000.000 .24,463,999 21,662,250 | ........ 24445750 | ..........540,313 | ........ 1,462,500 0 0 7,453 10/24/2005.
05946N AD 7|BANCO BRADESCO SA LS. |F. | 6,800.000 676,207 ..770,100 ...674,444 59,500 0 0 481 .. 1 10/20/2003.
05946N AD 7| BANCO BRADESCO SA......ooooerrerererneeesneeesssessneeees | seeeenns F.|....493,200.000 49,044,867 .55,854,900 8,917,056 | ...........803,162 | ........ 4,315,500 0 0 34,864 .. 1 10/20/2003.
05958A AA  6|{BANCO DO BRASIL SA.......ooomreereernreerneeesneesssneeesnnne | oeeeees F.|....150,000.000 16,822,714 .16,537,500 7,064,800 | ...........357,708 | ........ 1,275,000 0 0 (211,513) .. | 11/02/2006.
05958A AA 6|BANCO DO BRASIL SA LS. |F. | 10,000.000 1,124,469 1,102,500 11,139,850 85,000 0 0 .(14,436) .. | 12/01/2006.
05958A AA  6|{BANCO DO BRASIL SA.......ccoereereeerreereeesssessseessnee | neeees Folo 90,000.000 0,120,220 9,922,500 | .........10,258,650 | ...........214,625 | ........... 765,000 0 0 (129,922) . | 12/01/2006.
06605H AA 6 |BANKAMERIKCA INSTIT-A | | -.125,000.000 12,627,001 .13,100,750 1,513,125 0 0 (11,491) 06/28/2001.
06738C 82 8|BARCLAYS BANKPLC .|F. {....100,000.000 10,110,729 8,574,189 | .......10,113,400 | ............27,902 | ............ 627,800 0 0 (1,570) . | 07/13/2005.
06738C 82 8|BARCLAYS BANKPLC .|F. |....545,000.000 54,611,627 46,729,276 3,421,510 0 0 (1,899) . [ 10/25/2005.
M| 251528 AA 3| DEUTSCHE BANK CAPITAL FUNDING........... .|F. |....159,000.000 .15,848,955 16,597,215 1,877,472 0 0 30,717 .. | 03/28/2000.
8 251594 AA 5|DEVELOPMENT BANK OF SINGAPORE LTD.. AF e 50,000.000 4,994,302 ..5,253,050 | ..........4,973,800 | ...........154,219 | ............ 393,750 0 0 3,202 .. | 08/02/1999.
251594 AA 5|DEVELOPMENT BANK OF SINGAPORE LTD, .|F. |....370,000.000 .36,943,540 38,872,570 2,913,750 0 0 31,716 .. 1 02/02/2000.
251594 AC 1|DBS BANK LIMITED .|F. |....200,000.000 119,954,453 21,358,200 ..1,575,000 0 0 17,496 .. | 04/05/2000.
26156F AA 1| DRESDNER FUNDING TRUST |... .|F. |....112,000.000 .12,350,857 11,423,216 ..1,369,368 0 0 | oo (26,936) | w.oovvverreernn0 [ .. | 01/27/2005.
26156F AA 1 |DRESDNER FUNDING TRUST I... .| | -.420,000.000 42,717,805 42,837,060 0 0 (8,686) .. 1 03/01/2005.
26157H AA 6| DRESDNER FUNDING TRUST 4........coovvemmrernneernneeennns | ceveenns 0..1,314,060.000 . 131,406,000 110,312,472 0 0 0 . | 03/26/2001.
360008 AA 4| FULTON CAPITAL TRUST L...ovreerreerrreeneeesneeesseeessnnnes | neeees ..|....120,000.000 I [ 11,928,983 ...9,016,800 0 0 219 .. | 01/26/2006.
360008 AA 4|FULTON CAPITAL TRUST | ....160,000.000 15,845,874 12,022,400 15,841,700 0 0 1,993 . | 03/13/2006.
38143V AA 7| GOLDMAN SACHS CAPITAL | ....200,000.000 . .20,000,000 .18,062,400 | .. 0,000,000 0 0 0 ... | 02/12/2004.
38143V AA 7| GOLDMAN SACHS CAPITAL | ..|...490,000.000 I [ 48,454,588 | .......90.312 | ......... 44,252,880 | ......... 48,429,350 0 0 7,014 ... | 05/06/2004.
39136M AA 4| GREAT-WEST L & A CAPITAL l...covvvvirvrrinernienrinennins | cevvenne ...|-...350,000.000 I [ 35,179,800 | ........93.063 | ......... 32,572,050 | ......... 35,184,200 0 0 .(2,756) .. | 08/22/2005.
40427L AB 0|HSBC CAPITAL FUNDING LP .|F. {....300,000.000 .35,579,136 .37,874,700 35,960,300 0 (U I (105,732) | .ovvvevverrrnen0 [, .. | 01/22/2004.
404280 AF 6|HSBC HOLDINGS PLC .|F. {....150,000.000 .15,185,565 .16,328,850 | .. 5,195,650 0 0 .(2,620) .. | 08/22/2002.
404398 AA 7| HVB FUNDING TRUST L..ovsvviirrriinsrisnceisesissssssssinnns | avvvenns ...|....450,000.000 |........100.00 |........COST.. ]| .........45,342,909 |......110.502 | .........49,725,900 | ......... 45,373,650 0 0 (6,173) .. | 11/22/11999.
404399 AA 5| HVB FUNDING TRUST 3......oiiireiinrrineiisneeinssissnssisnns | aevvenns Folo 75,000.000 | ........100.00 |........COST.. | ..........7,768,453 | ......112.897 | .........8,467,275 | ........... 7,783,590 0 0 (4,096) . | 05/27/2003.
40445* AA 7 |{HVB FUNDING TRUST B....ccocooorrrrrmrrernneenneesnsssssnniens | onneees 0.1.2,190,100.000 .219,010,000 0 0 0 .... | 04/05/2001.
42205M AB 2|HBOS PLC LS. [F. ] 27,000.000 0 0 67 .. | 10/05/2005.
42205M AB 2 |HBOS PLC......oieeeeeeeeeseeseeeeeeeseeeeessessessseessesssessnes | cvinees Folo 70,000.000 0 0 718 . | 10/04/2005.
42205M AB 2 [HBOS PLC.......oooeeveeeeeeeeeeeeeeeeeeseeseesiessesesseseseesssnsssens | cvennes F.|....228,000.000 0 0 565 .. | 10/05/2005.
48239A AA 7| KBC BANK FUNDING TRUST Hll.....coerrrrernreeeeeerneennnes .{....150,000.000 115,220,374 16,114,650 0 (U (106,064) | ...ovoovvrrrenn0 [ e . [ 11/29/1999.
49327L AA 4| KEY CORP CAPITAL VII ...76,000.000 7,244,154 6,473,376 0 0 4,958 03/15/2006.
62874H AA 3| NB CAPITAL TRUST 4......cooomrrererinecernnenersssesssssssennes | ceveenns S 54,000.000 ...5,593,176 0 (U (20,636) | <veoveverrrrrnnd0 | s .. | 10/11/2001.
74927P AA 7|RBS CAPITAL TRUST Il LS. ... 900.000 ...92,000 0 0 (30) | covveerrieenn0 | s .. 1 02/12/2004.
74927P AA  7|RBS CAPITAL TRUST Il..oooivoecviiseiiessiiesssissssiesssssssens | eseees o] +..379,100.000 .39,000,833 0 0 | oo (16,634) | ..oovvvvrverrnnc0 | e .. 1 02/12/2004.
76117H AA 0|RESONA PFD GLOBAL SECS LS. |F. | 5,900.000 ..590,000 ..585,422 0 0 0 .. | 07/20/2005.
76117H AA 0| RESONA PFD GLOBAL SECS.......ccccomuivmrrimrrinnerririenns | cervenne Folo 44,100.000 4,410,000 4,375,778 0 0 0 .. | 07/20/2005.
780097 AH 4 |ROYAL BANK OF SCOTLAND GR! .|F. {....200,000.000 .20,596,261 .20,634,600 0 0 (9,083) .. | 10/26/2001.
78389R AA 5|SB TREASURY COMPANY LLC.....c.ccoevrrvvrnrinns .|F. |....280,000.000 27,979,130 28,551,320 3,948,000 0 0 38,019 .| 08/12/1998.
846505 AA 3 |SPAREBANKEN VEST .|F. {....600,000.000 .60,000,000 54,275,064 4,380,000 0 0 0 . | 04/02/2004.
86788X 20 3|SUNTRUST REIT ...50,000.000 4,866,183 5,800,000 .450,000 0 0 4,275 . | 09/01/2000.
893472 AA 8| TRANSAMERICA CAPITAL Il...coveorrerreerreeernneeereneen .| ] --.120,000.000 113,702,675 2,952,080 | .........13,860,500 | ..............76,500 | ............ 918,000 0 (0 (45,674) | o0 | s (45,674) .| 01/06/2005.
B3139P AB 6 |DEXIA BANK BELGIUM .|D. {.1,314,060.000 131,406,000 .131,406,000 6,218,905 0 0 0 0 0 |..5472,000 |P1U...... 11/25/1997.
B44663 GE 4 |FORTIS BANK S.A-N.V...coiiireieeeereeneneenneeisseeennees | e D.|.1,752,080.000 175,208,000 175,208,000 9,684,505 0 0 0 0 0 |..7,296,000 |P1U...... 10/13/1995.
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B44663 GL 8|FORTIS BANK S.A-N.V...coiiirreieeeereineneesseeessesinnnes | cevnens D.|....438,020.000 | ........100.00 |........COST.. | ......... 43,802,000 50,240,894 | ........ 43,802,000 | ............441545 | ......... 2,405,430 0 0 0 0 0 |..1,824,000 |P1U...... 11/10/1995.
B5375Y BR 9|KBC BANK .|D.|....438,020.000 143,802,000 45,929,463 | .. 3,802,000 2,241,644 0 0 0 0 0| ..1,824,000 |RP1U....| 07/22/1994.
D18036 CF 4|DEUTSCHE BANK CAPITAL TRUST Il..ccovveerrreernrennnes | s 0..1,752,080.000 175,208,000 | ........98.520 |....... 172,614,922 | ....... 175,208,000 | .........4,386,646 | ......... 8,724,820 0 0 0 0 0 |..7,296,000 |P1U...... 04/27/1999.
FO7707 DM 5| CALYON.....cooiriirerriieerineriessssessssssssssesssssssssssssssssssnas | seveenns D.|....876,040.000 | ........100.00 |........COST.. | ......... 87,920,088 90,240,880 | ........ 89,983,378 | ..............33,338 | ........ 5,838,837 0 0 | o (592,952) | ...vvvvnrrirnnn (V[ I (592,952) | ...3,668,180 P1U...... 09/30/1993.
G0016Z AB 3|ABBEY NATIONAL PLC .|D.|....438,020.000 143,802,000 43,802,000 2,344,059 0 0 0 0 0| ..1,824,000 | P1UFE. | 07/24/1995.
G0016Z AF 4|ABBEY NATIONAL PLC .|D.|....438,020.000 143,802,000 3,802,000 | .............19,468 | ........ 1,704,770 0 0 0 0 0| ..1,824,000 | P1UFE. | 11/22/1996.
G0504Q AT 3 |DEXIA OVERSEAS LIMITED........ccoomvummrimrinerirmrirseerisnens | cvvenes D.|...876,040.000 | ........100.00 |........COST.. | ......... 87,604,000 |........98.863 | .........86,608,249 | ......... 87,604,000 3,012,223 0 0 0 0 0 | ..3,648,000 | P1UFE. | 01/25/2001.
GO505R AC 7 [ ASAHI FINANCE LTD......ovtrvrrimrirnrrieeseisssesssssssiesssenins | cveeens D.|...876,040.000 | ........100.00 |........COST.. | ........ 44,590,436 | .....107.525 | ........94,196,254 | ......... 87,604,000 3,634,230 0 0 0 0 0 |..1,856,832 | P1UFE. | 03/27/1997.
(G05348 BZ 2|FORTIS LUXEMBOURG FINANCE SA..... .|D. [.1,314,060.000 131,406,000 .131,406,000 | .........3,405,785 | ......... 3,110,085 0 0 0 0 0| ..5,472,000 | P1UFE. | 12/22/1994.
G0534Z BR 0|FORTIS LUXEMBOURG FINANCE S.A .|D.{....438,020.000 143,802,000 ...43,802,000 2,035,480 0 0 0 0 0] ..1,824,000 |P1U...... 09/01/1995.
G0534Z CA 6|FORTIS LUXEMBOURG FINANCE S.A. .|D.|....438,020.000 143,802,000 3,802,000 | ..............35,090 | ........ 1,755,913 0 0 0 0 0| ..1,824,000 | P1UFE. | 11/28/1996.
G0690W BE 6|DEXIA OVERSEAS .|D. {.1,314,060.000 131,406,000 .131,406,000 ..5,823,900 0 0 0 0 0 |..5472,000 |P1U...... 12/28/1998.
G0741R AU 1|BANCOITAUS.A .|D. |.2,628,120.000 262,812,000 .262,812,000 10,743,010 0 0 0 0 0 | .10,944,000 | P1UFE. | 08/13/2001.
G07732 AV 5|BANK OF SCOTLAND .|D. |.1,489,268.000 148,926,800 166,739,905 .148,926,800 ..6,087,706 0 0 0 0 0| ..6,201,600 | P1UFE. | 02/09/1996.
G07980 BR 8|BARCLAYS BANKPLC .|D. [.1,051,248.000 105,124,800 104,837,935 .105,124,800 v 4,514,674 0 0 0 0 0| ..4,377,600 | P1UFE. | 05/29/1998.
GO0798F DJ 1|BARCLAYS BANKPLC .|D.....700,832.000 .70,083,200 71,992,673 ..70,083,200 | ............554,487 | ........ 3,168,498 0 0 0 0 0| ..2,918,400 | P1UFE. | 04/02/1998.
G0898# 10 4|BAWAG CAPITAL FINANCE JERSEY.. .|D. {.1,226,456.000 122,645,600 .90,159,933 .122,645,600 3,681,239 0 0 0 0 0 | ..5,107,200 | P3UFE. | 04/06/2004.
G2533H AA 5|CREDIT SUISSE GROUP CAPITAL .|D. {.2,671,922.000 267,192,200 205,897,027 267,192,200 | .........3,936,437 | ......... 4,688,296 0 0 0 0 0 | .11,126,400 | P1UFE. | 12/06/2001.
G2579Q AV 4 |CSFB INTERNATIONAL .|D.|....438,020.000 143,802,000 45,729,288 3,802,000 2,668,326 0 0 0 0 0| ..1,824,000 |P1U...... 12/22/1993.
G2579Q AW 2| CSFB INTERNATIONAL .|D.|....876,040.000 87,604,000 .90,847,100 7,604,000 5,259,068 0 0 0 0 0| ..3,648,000 |P1U...... 10/07/1993.
G2579Q DT 6|CREDIT SUISSE INTERNATIONAL. .|D.|....438,020.000 143,802,000 49,872,081 3,802,000 2,381,661 0 0 0 0 0| ..1,824,000 |P1U...... 12/27/1995.
G2752* AA 7|DEXIA OVERSEAS LIMITED......... .|D.|....438,020.000 143,802,000 43,316,424 ..43,802,000 | ...........675,037 | ......... 1,506,111 0 0 0 0 0 |..1,824,000 | P1UFE. | 01/09/2001.
G3119%# 10 1|ERSTE FINANCE JERSEY (3) LT .|D. [.1,314,060.000 131,406,000 .131,406,000 ..4,853,891 0 0 0 0 0| ..5472,000 |P1A..... 11/26/2001.
G3120* 11 O|ERSTE FINANCE JERSEY (5) LTD... .|D. [.1,752,080.000 175,208,000 .175,208,000 5,476,829 0 0 0 0 0] ..7,296,000 |P1A...... 01/30/2003.
G31526 AL 3|CREDIT SUISSE, LONDON BRANC .|D. |....876,040.000 87,604,000 ...87,604,000 1,955,156 0 0 0 0 0 |..3,648,000 |P1U...... 12/21/1998.
G3684F AG 1| MIZUHO FINANCE CAYMAN........coovverreermeerneneeeeeesnns | ceeeenns D.|....175,208.000 | ........100.00 |........COST.. | ......... 16,747,871 | .....109.117 | .........119,118,220 | ......... 15,944,804 | ............345452 | .......... 635,956 0 0 80,728 0 80,728 | ...... 696,522 | P1UFE. | 01/12/1996.
G4681# AB 3|HYPO VORARLBERG CAPITAL FINANCE... D.|....350,416.000 | ........100.00 |........COST.. | ......... 35,041,600 28,478,308 35,041,600 | ............551,570 | ......... 1,408,265 0 0 0 0 0| ..1,459,200 |RP1A....| 01/29/2004.
G4919* AA 3 |INVESTKREDIT FUNDING Il LTD. .|D.|....613,228.000 61,322,800 | .......89.934 | ... 55,150,047 | ......... 61,322,800 805,648 2,566,667 0 0 0 0 0 |..2,553,600 |P2A...... 09/08/2003.
G4939%# AA 5|IRISH LIFE AND PERMANENT. .|D. {.1,752,080.000 175,208,000 177,481,972 .175,208,000 | ......... 2,982,451 | ........ 8,388,143 0 0 0 0 0| ..7,296,000 | P1UFE. | 08/12/2004.
G4939%# AB  3|IRISH LIFE AND PERMANENT. [ I D.|....876,040.000 | .......100.00 |........COST.. | ......... 87,604,000 |.......91.335 | ........ 80,012,807 | ......... 87,604,000 3,015,896 3,548,112 0 0 0 0 0| ..3,648,000 | P1UFE. | 02/22/2005.
G4939# AC 1|IRISH LIFE AND PERMANENT........oosvvvemermiremrirenrnnenes | s D.|....613,228.000 | .......100.00 |........COST.. | ......... 61,322,800 |.......91.189 | ......... 55,919,660 | ........ 61,322,800 507,765 2,504,045 0 0 0 0 0| ..2,553,600 | P2UFE. | 10/14/2005.
(55356 AT 9|LLOYDS BANK PLC .|D. {.1,752,080.000 212,583,371 175,208,000 | ........2,493,989 | ......... 9,556,906 0 0 0 0 0 |..7,296,000 |P1U...... 09/22/1995.
G7688D RB 6|ROYAL BANK OF SCOTLAND .|D. {.2,190,100.000 187,845,906 .219,010,000 5,619,727 0 0 0 0 0 |..9,120,000 | P1UFE. | 11/08/2004.
J2190# 11 0 |HOKUHOKU FINANCIAL GROUP INC.......ccccomvvrmrimrrins | crrrerns D.|....100,000.000 | ...........0.00 | ... COST.. | covovvrvrvrrrirrennc0 | 0000 | o0 | e 438,020 12,786 0 0 0 0 0 0 |P2A...... 07/15/1999.
J7103* 11 9| SENSHU BANK LTD.....coooiiimrireiiniirneiieeiseissssisessssienes | ceveenes D. | 50,000.000 | ...........0.00 |.....COST.. | covveovvrrirnrirene0 | 10eiien0.000 | o0 [ s 438,020 .4,262 0 0 0 0 0 0 |P2A...... 04/20/1999.
J77067 AP 1|SMBC .|D.|....876,040.000 87,604,000 .73,842,288 87,604,000 | .........1,041,699 | ........ 4,043,978 0 0 0 0 0| ..3,648,000 |P1U...... 09/29/1995.
J77067 AQ 9|SMBC .|D.|....438,020.000 143,802,000 47,445,012 | .........43,802,000 A 0 0 0 0 0] ..1,824,000 |P1U...... 04/30/1996.
L5887# AA 8|KREDIETBANK S.A. LUXEMBOURGEOISE...........cccoooec. | onrrees D.|.1,752,080.000 175,208,000 | ........80.818 |....... 141,599,601 | ....... 175,208,000 0 0 0 0 0 |..7,296,000 |P1A...... 05/16/2003.
N00174 AG 2|ABBEY NATIONAL FIRST CAPITAL.....ococommrremmmeerrmneeins | rrreees D.|.1,314,060.000 131,406,000 | .....121.241 | ....... 159,317,948 | ....... 131,406,000 0 0 0 0 0 |..5472,000 |P1U...... 01/27/1995.
N2890Z AA 4 |MIZUHO FINANCE ARUBA .|D. {.2,190,100.000 219,010,000 240,686,493 .219,010,000 0 0 0 0 0| ..9,120,000 | P1UFE. | 03/03/1998.
N31134 BW 3| MIZUHO FINANCE ARUBA .|D.|....876,040.000 87,604,000 78,843,600 7,604,000 0 0 0 0 0 |..3,648,000 |P1U...... 02/19/1997.
N31134 CG 7|MIZUHO FINANCE ARUBA..........ccoooeomrrmmmerenensseesssneees | neeees D.|....876,040.000 | ........100.00 |........COST.. | ......... 87,604,000 |......105.545 | ......... 92,461,642 | ......... 87,604,000 0 0 0 0 0 |..3,648,000 |P1U...... 03/18/1997.
N77161 AS 1|{UFJ FINANCE ARUBAL........ccccoommrrimrrimnnrinseiseesnsseinns | veeees D.|....876,040.000 | ........100.00 |........COST.. | ......... 87,604,000 |......101.620 | ......... 89,023,185 | ......... 87,604,000 0 0 0 0 0 |..3,648,000 |P1U...... 09/24/1996.
N7902U AQ 5|SOCIETE GENERALE .|D. {.1,314,060.000 158,751,589 .131,406,000 0 0 0 0 0 |..5472,000 |P1U...... 12/22/1994.
P07867 AB 3|BANCO BRADESCO S.A .|D. {.1,533,070.000 787, .153,307,000 6,040,931 0 0 0 0 0 | ..6,384,000 | P1UFE. | 04/24/2002.
Q1288R AD 5|BANKWEST .|D.|....788,436.000 .90,164,358 8,843,600 3,533,633 0 0 0 0 0| ..3,283,200 | P1UFE. | 05/24/1996.
R3552N AA 4| KOMMUNAL LANDSPENSJONSKASSE.. .|D.....832,238.000 85,400,102 83,223,800 3,213,348 0 0 0 0 0| ..3,465,600 |P2U...... 12/03/1997.
R6333# AA 0|KOMMUNAL LANDSPENSJONSKASSE.. .1D.{.1,314,060.000 | ........100.00 |........COST.. | .......131,406,000 |.......90.515 | ......118,941,510 | ....... 131,406,000 | ..............60,689 | ........ 7,282,739 0 0 0 0 0 |..5472,000 | P2UFE. | 04/22/2004.
R8143# AA 6|SPAREBANKEN NORD NORGE .|F. {....600,000.000 ...60,000,000 ..4,200,000 0 0 0 0 0 0 |P1A..... 05/23/2003.
W5795# AA 7 |NORDEA BANK AB .|D. [.1,752,080.000 .175,208,000 ..7,170,858 0 0 0 0 0 |..7,296,000 | P1UFE. | 02/28/2005.
W5795# AB 5|NORDEA BANK AB .|D.|....876,040.000 ...87,604,000 3,450,135 0 0 0 0 0 | ..3,648,000 | P2UFE. | 10/05/2005.
W8180C AY  9[SEB AB.....oooeceeeeceeeeeeeeeeesesssesessseesssessssssssssssessssssnsses. | cvoeees D.]....876,040.000 | ........100.00 |.......COST.. | ........87,604,000 | ......112.872 | ........98,880,387 | ......... 87,604,000 3,796,822 0 0 0 0 0] ..3,648,000 | P1UFE. | 11/17/1995.
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W8180C CH 4| SEB AB......ooeoeeeereereeesseeesneessseessseesssesssssssssssssssnsses. | sesnnnes D.|.1,314,060.000 | ........ 100.00 | ........ COST.. | ....... 131,406,000 | ........ 96.130 | ....... 126,320,588 | ....... 131,406,000 | .........2,438/438 | ........ 5,737,500 0 0 0 0 0 |..5472,000 |P1U...... 12/22/1997.
W85577 DD 8|SWEDBANK .|D.|....876,040.000 87,604,000 195,682,841 | .. 7,604,000 .3 0 0 0 0 0 |..3,648,000 |P1U...... 08/30/1996.
W85577 EC 9| SWEDBANK........oosrvererererirrerenseeessesssseesssessssesssssessas | seeeeens D.|....438,020.000 | ........100.00 |........COST.. | .........43,802,000 | ......100.710 |........44,112,994 | ......... 43,802,000 0 0 0 0 0 |..1,824,000 |P1U...... 04/27/1998.
W8975# AA 3 |SVENSKA HANDELSBANKEN AB (PUBL).......cccouvevriees [ covre D.|.1,314,060.000 | ........100.00 |........COST.. | .......131,406,000 | ........86.537 |.......113,714,613 | ...... 131,406,000 0 0 0 0 0 | ..5,472,000 | P2UFE. | 12/15/2005.
W9421# AA 1|SWEDBANK .|D. {.1,226,456.000 ......122,645,600 0 0 0 0 0| ..5,107,200 | P2UFE. | 09/28/2005.
X4338# AA 3| KAUPTHING BANK....... .|F. {....300,000.000 . ,000, . 0,000,000 \ 0 0 0 0 0 0 | P2UFE. | 12/05/2005.
X5942# AA 8| OKO OSUUSPANKKIEN KESKUSPANKKI OYJ.....ccooees | covienas D. |....876,040.000 N 87,604,000 256 |.........80,819,990 | ......... 87,604,000 | ............138,098 0 0 0 0 0 | ..3,648,000 | P1UFE. | 06/14/2004.
6299999. Total - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)..........cooviniiniiniininnsinsiissiisinenns ....7,494,557,665 |...... XXX ....7,377,580,839 |....7,542,173,072 | ....... 83,026,530 0 0. (1,426,621) | ..vvvvrieniinnnd 0 [ (1,426,621) | 270,883,934 | . XXX.... | .. XXX.......
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
G29659 AA  0|EARLS FIVE LIMITED (AXA-UAP).......cocomeirmrineirseinneinns | ceveees ‘D.‘.2,365,308.000 236,530,800 | .......89.121 | ....... 210,798,614 | ....... 236,530,800 | ......... 4,168,057 | ......... 9,937,090 0 0 0 0 0| ..9,849,600 |RP2U....| 07/27/1998.
N5350P AA 2|KLM ROYAL DUTCH AIRLINES.... .|D. |.2,628,120.000 262,812,000 245,287,696 | .......262,812,000 4,481,988 | .....13,118,012 0 0 0 0 0 |.10,944,000 | P2U...... 03/12/1999.
6399999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ...499,342 800 ...456,086,310 | ....... 499,342,800 8,650,045 23,055,102 0 0 0 0 0 ].20,793,600 |.XXX....|..XXX.......
6599999. Total - Preferred Stocks ...8,011,270,677 |...... XXX...... ....7,850,450,609 | ....8,058,786,402 | ....... 91,725,130 | ..... 382,293,476 0 0 .. (1,402,418) | oo (] - (1,402,418) | 291,677,534 | . XXX.... | .. XXX.......
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Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
J03906 10 4| IKEDA BANK.......ooomiieimreereeeineeemeessseessssessssssssssesssssssssssssssssssssssssssssssns | aeveeons [0 [ 10,300.000 ....365,145 35.451 365,145 (V] IO 5,459 0 (129,145) (V[ I (129,145)| ..o 20,583 |U 03/24/1999.
J04116 10 9| THE BANK OF SAGA LTD .|D. 35,000.000 | .. 440,370 3.262 440,370 (V1N O 5,754 0 (91,681) 0 (91,681) 22,156 | U. 02/01/2001.
J04243 10 1| THE BANK OF KOCHI .|D. 32,000.000 | .. 173,844 1.317 173,844 (VN O 5,626 0 (90,884) 0 (90,884) 11,024 |U. 03/23/2000.
J05754 10 6|KEIYO BANK, LTD .|D. .36,464.000 | .. 207,590 5.693 207,590 (V] IO 2,499 0 (1,867) (11 IO (1,867) 8,722 |U. 02/15/1990.
J10752 10 3| DAISAN BANK LTD......coorrierirrirniinsiseiissiiesisessssisssssssssssssssssssssssssssssses | conseens D.| . 233,000.000 3.395 791,035 (1] [ 9,930 0 (25,133) 0 (25,133) 33,987 |U..coooneee 07/17/2000.
J10941 10 2| DAITO BANK, LTD.....coorrreerereimeeesseeesseeesseessssssssssessssssessssssessssssssssssssssses | aeeeeens D.| . 141,980.000 0.981 139,282 (V] [ 1,736 0 (80,867) 0 (80,867) 9,167 [U.......... 05/29/2001.
J11193 10 9| RESONA HOLDINGS INC D | ... 185000 | ... 328,736 | ... 1,776.953 328,736 (1] 1,508 0 (197,784) (U IO (197,784) | ... 21,925 | U. 12/11/2001.
J12684 10 6|EHIME BANKLTD .|D. . . 3.501 367,605 (VN OO 5,370 0 (70,097) 0 (70,097) 18,227 |U. 01/15/2001.
J1351* 10 3| THE FIRST BANK OF TOYAMA........covorrerreeneeiseeesnssessesssssesssssssssnns | conneees [D) [ 50,000.000 8.870 443,500 (V1 ST 3,196 0 (19,271) 0 .(19,271) 19,271 | U 08/21/2001.
J15960 10 7| FUKUI BANK LTD.....oriermrirrrirenessessnsesssesssssssssssssssssssssssssssssssssssssnes | seveeons D.| 421,000.000 3.032 1,276,472 0 17,943 0 (146,837) (V] IR ((EGRRTAT —— 59,269 |U........... 04/25/2002.
J17129 10 7| FUKUOKA FINANCIAL GROUP INC .|D. .21,700.000 | .. 5.782 125,469 0 869 0 (37,413) 0 (37,413) 6,783 [U. 01/23/1996.
J21903 10 9|HOKUHOKU FINANCIAL GROUP INC .|D. 79,000.000 | .. 2.873 801,567 (1 4,550 0 (263,652) (V] IO (263,652) [ ..o 44,358 | U. 06/26/1998.
J22743 10 8| HOWA BANK .|D. 00,000.000 | .. 1.406 140,600 0 0 0 (34,595) 0 (34,595) 7,295 (U. 03/30/2000.
J22932 10 7|HYAKUJUSHI BANK,LTD .|D. .70,000.000 4.960 347,200 (V] [ 3,580 0 (99,668) 0 (99,668) 18,608 |U. 03/21/1997.
J2476* 10 1| THE ISHIKAWA BANK,LTD .|D. .12,500.000 0.000 0 0 0 0 0 0 0 0 |A 03/16/2000.
J25596 10 7[IYO BANK .....ioieceeeceecieeet et sesssssssssssssnnss | aeeeeons Do e 100,000.000 | ...oovvvevrnvenne 966,300 9.663 966,300 (V1N ST 5,967 0 (15,379) 0 (15,379) 40,879 (U 04/07/1999.
J28709 10 3 JUROKU BANK........cviirriircriieriiersieesissssssssssssssssesssssssssssssssssssssens | seveeons Do e 104,000.000 ....565,448 5.437 565,448 (VN [P 7,130 0 (31,949) 0 (31,949) 24877 |U........c. 12/11/2001.
J28965 10 1|KAGAWA BANKLTD D e 100,000.000 ....552,500 5.525 552,500 (V] [ 5,114 0 (99,866) 0 (99,866) 27,166 | U. 01/19/2000.
J30384 10 1]|THE KANTO TSUKUBA BANK LTD .|D. 6,000.000 35,910 5.985 35,910 0 489 0 (19,942) 0 (19,942) 2,326 | U. 04/18/2001.
J33867 10 2| THE KITA-NIPPON BANK LTD......ccvourevereeereressneesseeessneeessssessssesssssneesns | seveeens (D) [ 9,200.000 | covoovvrerreenne 331,844 36.070 331,844 (V] [ 5,080 0 (100,788) (]} I (100,788) | .veovvveene 18,016 |U........... 03/30/2000.
J3404P 10 O KIRAYAKA HOLDINGS INC.....ooomriirriernreissnsisssssssssssssssssssesssssssssssssans | eeveeens (D) [ 250,000.000 ...391,250 1.565 391,250 0 11,674 0 (195,431) (V] [ (RESERXHN] — 24431 [U.......... 03/26/2001.
J34728 10 5|KIYO HOLDINGS INC .|D. 174,000.000 | .. 258,390 1.485 258,390 (V] [ 3,547 0 (9,775) ([N IR (9,775) 11,167 |U. 03/30/2001.
J42368 10 0| MICHINOKU BANK LTD .|D. 00,000.000 | .. 313,000 3.130 313,000 O [ e 6,337 0 (28,522) 0 (28,522) 14,222 |U. 12/02/1999.
J45916 10 3| MIYAZAKITAIYO BANK, LTD .|D. 80,000.000 | .. 700,200 3.890 700,200 (V] [ 7,671 0 (9,392) (VN I (9,392) 29,549 | U. 01/24/2001.
J46883 10 4| MUSASHINO BANK LTD. .|D. .12,000.000 |.. 46.943 563,316 (V] [ 6,137 0 (39,878) 0 (39,878) 25,118 | U. 08/17/2001.
J47442 10 8|BANK OF NAGOYALTD .|D. .91,000.000 | .. 6.047 550,277 (1] 5,025 0 (31,507) 0 (31,507) 24227 | U. 09/04/2002.
J56773 10 4| NISHI-NIPPON CITY BANK LTD......ccnsrrermrrereemmneeesnsnesneesssensssesssnssssns | seeeenns Do e 195,000.000 2475 482,625 (V] [ 6,360 0 (391,699) (V[ I (391,699) | .ooooeeene 36,409 |U 08/02/2001.
J59697 10 2| OGAKI KYORITSU BANK LTD.....coooviumerierireireireeiseeineesensssesseessessssssees | coveeens D.| . 100,000.000 5.499 549,900 (1] [T 5,967 [ cooooveiienne 0 [ e 103,303 0 103,303 18,597 |U 07/09/1999.
J6628# 10 5|SAIKYO BANK COLTD .|D. 113,000.000 0.000 0 (V] IO 2,303 0 0 0 0 0|u. 09/17/1999.
J69241 10 7| THE TOMATO BANK LTD. .|D. 45,000.000 2.148 311,460 (V] [ 6,180 0 (2,186) (V[N I (2,186) 13,061 |U. 07/24/2000.
J71692 10 7|SHIGA BANKLTD .|D. 12,000.000 | .. 6.622 741,664 (V] [ 5,728 0 16,858 0 16,858 30,182 | U. 06/20/2003.
J71950 10 9| THE SHIKOKU BANK LTD .|D. .79,000.000 | .. 3722 294,038 (V] [ 3,689 0 (19,371) 0 (19,371) 13,051 |U. 04/26/2000.
J72380 10 8| SHIMIZU BANK. .|D. .10,000.000 | .. 44.468 444,680 (V1N O 5,967 0 12,952 0 12,952 17,978 |U. 12/20/2002.
J74779 10 9| THE SHONAI BANK LTD .|D. .50,000.000 |.. 2414 120,700 (VN [SO 2,557 0 (36,079) 0 .(36,079) 6,529 [U. 08/09/1999.
J86463 10 6| TOKUSHIMA BANK .|D. .76,800.000 |.. 5.720 439,296 (V] ST 5,237 0 (34,154) 0 ...(34,154) 19,715 | U. 03/15/2000.
J88505 10 2| TOKYO TOMIN BANK .|D. 06,700.000 28.113 2,999,657 0 45476 (V) I (1,270,422) [ covvoovveerirerrennnd (V[N I (1,270,422) ........... 177,814 | U. 07/11/2001.
J9058N 10 1| TOYAMA BANK .|D. 20,000.000 3.183 381,960 (V] [ 5,114 0 (1,571) (V[ (1,571) 15,971 | U. 05/18/1998.
J9579M 10 3| YAMAGUCHI FINANCIAL GROUP INC......cocooviiiiiiiiiiisissisisisiesisssesssissisas | covieans D.] . 20,060.000 ....230,730 11.502 230,730 (U] [ 1,539 0 16,411 0 16,411 8,925 |U........... 09/28/2001.
6799999 Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated).........cocoviirirsriinisssissieninsi | cvsseieninns 18,173,561 | ....... DO S 18,173,561 0 228,308 (U] (3,477,279) 0 (3,477,279) 901,583 | . XXX.... | ...XXX........
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
J00178 10 3| ADVANCE CREATE.......cooiiivvreerrieesiesssiessssesssisssssssssssssssssssssssssssssssssses. | aevvoons (D) [ 760.000 | ...ovverrceennees 296,300 389.869 296,300 0 10,140 0 (174,901) (V[ IR (174,901) | oo 19,622 06/12/2001.
Jo488# 10 7|KIKYO .|D. 20.000 0 0.000 0 0 815 0 0 0 0 0 02/14/2002.
J0643# 10 9| CHORYOSHA .|D. 2,000.000 0 0.000 0 0 408 0 0 0 0 0 12/03/2001.
J08211 10 4|COOP LIFE SERVICE CO LTD .|D. 40.000 0 0.000 0 (VN [ 1,644 0 0 0 0 0 01/21/1994.
J0988* 10 6] ENSHU RAILWAY COLTD....corsiiiriiniirerinrirneississssesssesssssisssssssssesssnns | oevivns D 100,000.000 0 0.000 0 (1 4,892 0 0 0 0 0 07/18/2001.
J1354X 10 7| FM NISHI-TOKYO CO.LTD....cirvirreerrrereresseeesseessseesssessssessssssssnnees | eeveenns D. 16.000 0 0.000 0 0 0 0 0 0 0 0 06/05/1997.
J16212 13 6| FUKUYAMA TRANSPORTING CO.LTD D] 60,000.000 | ....cvvvvrerrernees 238,680 3.978 238,680 (V] [ 3,580 0 1,712 (V] IO 1,712 9,868 10/27/1995.
J1673# 10 0|FUSO KOGYO .|D. 4,440.000 0 0.000 0 (V] IS 1,810 0 0 0 0 0 01/28/2002.
J1916# 10 7 HEALTHY FAMILY CO LTD.....ciiiieiriereeerneeeiseeeseeeeseesessesesssssssssssssnees | aeeeenns D. 2,000.000 0 0.000 0 (V] [ 1,631 0 0 0 0 0 03/31/2000.
J2241# 10 1| HORAI SANGYO CO LTD.....oomirrimeriirriinrissesissssssssssssssssssssssssssssens | ceveenns D. 6,600.000 0 0.000 0 (1] [ 2,691 0 0 0 0 0 12/10/2001.
J22418 10 7|HORAICO. D] 97,000.000 | ..oovverrreernees 278,681 2.873 278,681 (VN [ 4,314 0 2,567 (V[N IS 2,567 11,498 05/21/1999.
J2303# 10 6] IBASHIN INSURANCE CENTER.......c.coovimrimerirneineirniinsrinesiesiseessesssisns | coveeens D. 24.000 0 0.000 0 0 391 0 0 0 0 0 09/17/1999.
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J2398# 10 2| INSURANCE SYSTEM SOLUTION........commvverrrirreirneisnseisessisnsssssnssssnns | eeveenns D. 1,400.000 0 0.000 0 0 0 0 0 0 0 05/30/2002.
J2410# 10 6| INTERNATIONAL ASSURANCE GROUP. D s 45,000.000 | ...ovverrnreernnes 273,375 6.075 273,375 (V] IS 7,570 0 ....26,860 0 26,860 10/20/2004.
J2476# 10 7|ISHIKAWA SHOJILTD .|D. 5,000.000 0 0.000 0 (V1N IV 2,557 0 0 0 0 08/25/2000.
J2561# 10 3|IYO TOTAL SERVICE .|D. 850.000 0 0.000 0 0 693 0 0 0 0 11/08/2001.
J2855# 10 8|JOYO INSURANCE SERVICE .|D. 300.000 0 0.000 0 0 12,328 0 0 0 0 10/05/2001.
J2883# 10 4 SUNLIFE. ..o esssssessssesesssssssssssssssssssnsssnnsssnessssnnses | oeveeens D. 2,000.000 0 0.000 0 (V] [T 1,631 0 0 0 0 10/01/2002.
J3407# 10 9| THE KIYO AGENCY SERVICE.........coomreemrrenreernneeenneresnneesssneesssesssnssess | aeveeens D. 2,000.000 0 0.000 0 0 815 0 0 0 0 09/24/2003.
J3431L 10 6| KOBAYASHI YOKO CO LTD .|D. 7,200.000 39,974 5.552 39,974 0 881 0 (45,777) 0 ..(45,777) 05/23/2001.
J3481# 10 8|KOYO TORANOKO HOKEN CENTER .|D. 290.000 0 0.000 0 (VN [ 1,182 0 0 0 0 03/06/2002.
J3639* 10 3| KOTOBUKI SHOUL.....cooiioreeieeieeiseeiseeesnseeseseessssssssesssssesssssssssssssas | coneeees D. 970.000 0 0.000 0 0 791 0 0 0 0 02/09/2001.
J3841* 10 TIKYOYU SHOUL....coomrreirriieriiereiseeeiseessssesissssssssssssssssssssssssssssssssssnses | oneeees D. 200.000 0 0.000 0 0 822 0 0 0 0 08/24/2001.
J4586# 10 0| THE MIYAZAKI INSURANCE SERVICE .|D. 18.000 0 0.000 0 0 734 0 0 0 0 07/09/1999.
J4852* 10 1| NANTO SHOJI .|D. 4,800.000 0 0.000 0 (V] [T 1,957 0 0 0 0 05/08/2001.
J57547 10 1| NISSHA PRINTING CO., LTD .|D. ...6,000.000 ...233,922 38.987 233,922 (V] [ 2,192 0 ....41,092 0 41,092 03/04/1998.
J6447# 10 4|RESEARCH INSTITUTE OF HEALTH AND WELFARE, .|D. 1,000.000 0 0.000 0 0 0 0 0 0 0 07/24/2000.
J6594# 10 5|SAGAKYOYU SHOJI .|D. 2,000.000 0 0.000 0 (VN IO 1,667 0 0 0 0 12/20/2000.
J6832* 10 1| SANSHIN SHINKO.......rveorerreereeesesesseeesnesessesessessssesssssssssssssnnssens. | coneeees [ DN [ 20.000 | coooovrrrereinnns KIRNKI I— 19,186.734 383,735 0 815 (V] I 379,128 0 379,128 03/17/2005.
J70316 13 8| SEINO HOLDINGS CO.,LTD......omtrrirrrirrriresrirsresessisessssessssessssessssees | ceveenns [0 [ 30,000.000 | ..oovvevrerrrnees 201,570 6.719 201,570 (VN [ 2,691 0 (92,151) 0 ..(92,151) 10/04/1993.
J7107# 10 3| SENSHU JITSUGYO .|D. 1,700.000 0 0.000 0 0 347 0 0 0 0 05/17/2002.
J7197* 10 8| SHIKOKU LIFE SERVICE... .|D. 2,000.000 0 0.000 0 0 822 0 0 0 0 09/18/2001.
J74530 10 6| SHOEI CO LTD...ooverreeereeeereeessenessssessssssessessssesssssssssssesssssesssssssssssssssnnes | aeeeeens D. 2,000.000 0 0.000 0 0 815 0 (57,621) 0 ...(57,621) 03/20/2002.
J7864R 10 O SPEC......iiieiicieiieiinsieeissisissssseste st ssssssssssssessssssssssssssssssssnens | sevesns D.| s 20,000.000 0 0.000 0 O [ e 4,931 0 0 0 0 03/29/1993.
J8e46# 10 9| TOKUSHIMA FAMILY LIFE .|D. 26.000 0 0.000 0 0 530 0 0 0 0 01/25/2002.
J8658# 10 4| TOKYO UNITY COLTD. D 9.000 0 0.000 0 0 367 0 0 0 0 11/17/1999.
J9037# 10 4| TOWA SHOJICO LTD .|D. 40.000 0 0.000 0 (1] [ 1,631 0 0 0 0 12/19/2001.
J9471* 10 1| WAKABA. .|D. 18.000 0 0.000 0 0 147 0 0 0 0 09/17/2001.
J9566* 10 7| YAMAGUCHI INSURANCE SERVICE .|D. 1,400.000 0 0.000 0 0 571 0 0 0 0 09/18/2001.
J9845# 10 6] THE YUKO CO LTD....c i | s D .. 2,000.000 |.... (O 0.000 0 0 889 0 0 0 0 11/22/1999.
6899999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 1,946,238 |....... .00, SO [ 1,946,238 0 82,690 0 ...80,909 0 80,909 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
02588%# 10 2 | AFLAC OF NEW YORK | | 10,000.000 | .............. 51,478,882 51,478,882 37,305,390 0 0 0 . 13,965,112 13,965,112 (S
6999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 51,478,882 | .... ..51,478,882 37,305,390 0 0 0. 13,965,112 13,965,112 XXX...
7299999. Total - COMMON SHOCK. ....uuieeeiiies e 71,598,681 ..71,598,681 64,874,525 0 310,998 0 f 10,568,741 10,568,741 | ... XXX...
7399998. Total - Preferred Stock from Section 1 8,011,270,677 .7,850,450,609 | ........8,058,786,402 | ........... 91,725130 | ......... 382,293,476 0 0 (1,402,418)| ....291,677,534 | . XXX...
7399999. Total - Preferred and Common Stock 8,082,869,357 | ... XXXooosowersnrres [ o 7,922,049,289 |......... 8,123,660,927 | ........... 91,725,130 | ......... 382,604,474 | ..o 0 f 10,568,741 0 9,166,323 | ....292,656,793 | . XXX...

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....57, the total $ value (included in Column 8) of all such issues $.....19,462,689.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
[ 31285 3C_0OJFEDERAL HOME LOAN MTG CO........oocccoovne: [..07/03/2007.... JLEHMAN BROTHERS.......oocooooomssesessseesssesssssssssssssssssssessesees 5,967,500 | 6,200,000 | 81,633 |
[__0399999. Total - Bonds - U.S. Government 5,967,500 | 6,200,000 | 81,633 |
Bonds - All Other Government
J12168 CC 2| DEVELOPMENT BANK OF JAPAN D ...03/26/2007..... | MITSUBISHI UFJ SECURITIES CO.,LTD 169,389,831 0
J26160 4A 6| JAPAN NATIONAL GOVERNMENT D ...02/01/2007..... | BARCLAYS CAPITAL JAPAN LTD 151,420
J26160 4V 0| JAPAN NATIONAL GOVERNMENT D ...06/18/2007..... | CREDIT SUISSE SECURITIES(JAPAN) LIMITED 73,420
J26160 5P 2| JAPAN NATIONAL GOVERNMENT, D ...02/15/2007..... MITSUBISHI UFJ SECURITIES CO.,LTD .16,622,340 1,818
J26160 5X 5| JAPAN NATIONAL GOVERNMENT D ...03/13/2007..... | MITSUBISHI UFJ SECURITIES CO.,LTD 11,868,738 [ e 11,886,568 9,806
J26160 6H 9| JAPAN NATIONAL GOVERNMENT D ...06/08/2007..... | VARIOUS, 5,024,926 5,012,204 9,297
J26160 6S 5| JAPAN NATIONAL GOVERNMENT D ...04/24/2007...... | MITSUBISHI UFJ SECURITIES CO.,LTD.....coumrrirerrimerrineersseessssesssssesssssssns | nmeessnsssssssssssssssssssssssssssssssssssssssnns | soeessssessssessssssssssssssnsssssssssns 20,256,486 | ....ovvereererereiieerieeeienniees 20,270,270 5,309
J26160 7J 4| JAPAN NATIONAL GOVERNMENT D ...05/15/2007..... | MIZUHO INVESTORS SECURITIES CO LTD 3,318,759 3,317,300 245
J26160 8C 8| JAPAN NATIONAL GOVERNMENT D ...06/05/2007..... | OKASAN SECURITIES CO.,LTD 3,284,696 3,284,072 0
J26160 8H 7|JAPAN NATIONAL GOVERNMENT D ...08/10/2007.....| MORGAN STANLEY TOKYO BRANCH 3,411,509 3,390,118 9,451
J26160 KL 4|JAPAN NATIONAL GOVERNMENT D ...03/23/2007..... | CREDIT SUISSE SECURITIES(JAPAN) LIMITED 3,408,469 3,387,534 12,814
J26161 AQ 2| JAPAN NATIONAL GOVERNMENT D 1211112007 ... | VARIOUS......ooeeeee e seseessessesssssesesssesssssessssesssssssessssens | ceeesssssssssessssssssssssssssssssssssesssesssssesns | eoesseessssessseesssssssessesesseessssen 14,196,016 | covooovverreeeeeeerseneieeeesenes 14,051,228 27,310
J26161 BK 4| JAPAN NATIONAL GOVERNMENT D ...12/18/2007..... | VARIOUS, 198,322,824 ...194,270,138 1,223,896
J26161 CF 4| JAPAN NATIONAL GOVERNMENT D ...12/19/2007..... | BARCLAYS CAPITAL JAPAN LTD 19,403,775 23,546
J26161 CH 0| JAPAN NATIONAL GOVERNMENT D ...12/17/2007.....| CREDIT SUISSE SECURITIES(JAPAN) LIMITED 45,879,654 242,152
J26161 CV 9| JAPAN NATIONAL GOVERNMENT. D ...12/120/2007..... VARIOUS, 76,405,734 32,166
J26161 CY 3| JAPAN NATIONAL GOVERNMENT D ...12/18/2007..... | CREDIT SUISSE SECURITIES(JAPAN) LIMITED 79,617,834 27,634
J2661G 8T 0| JAPAN NATIONAL GOVERNMENT D ...08/24/2007..... | VARIOUS, .20,803,929 7,313
X6650P_MH 8| REPUBLIC OF POLAND.........cooiiieiieiiesciessce i D ...11/09/2007 ... [ VARIOUS.......oooiviiiis s ...177,195,003 ...177,195,003 0
1099999. Total - Bonds - All Other Government 1,055,156,839 | ..o 1,051,535,673 1,857,597
Bonds - States, Territories and P ions
74514L PW 1| PUERTO RICO COMMONWEALTH | ...12/03/2007..... | MISCELLANEOUS BROKER (BOND ESCROW) 690,185 675,000 14,250
74514L PX 9| PUERTO RICO COMMONWEALTH ...12/03/2007..... MISCELLANEOUS BROKER (BOND ESCROW) 332,311 325,000 6,861
1799999. Total - Bonds - States, Territories & Possession 1,022,496 1,000,000 21,111
Bonds - Special Revenue and Special A t
31396W XE 1]|FNR 2007 - 61 KC ...10/25/2007..... | JEFFERIES & COMPANY, INC 19,466,683 19,889,331 88,121
31397E YB 5|FHR3282C ...11/29/2007..... | JEFFERIES & COMPANY, INC 25,845,006 .25,991,206 12,996
31397F BM 3|FHR 3279 N ...10/02/2007..... | JEFFERIES & COMPANY, INC 13,807,224 13,999,720 9,333
31397H MZ 8|FHR 3337 DG ...08/27/2007..... | VARIOUS, 6,906,250 7,000,000 28,299
31397) PE 8|FHR 3343 GG ...08/22/2007..... | CITIGROUP GLOBAL MARKETS 2,308,875 2,350,000 10,608
38375K 3G 5| GNR 2007-43 MD ...08/22/2007.....| VARIOUS 7,148,425 7,196,146 29,878
57419P MD 8| MARYLAND COMMUNITY DEVELOPMENT AUTHORITY ...08/28/2007.....| MORGAN KEEGAN & COMPANY 9,918,000 | ..vvvvvvermrrrermeerreriseeereriieneens 10,000,000 40,089
758582 BL 3|REEVES COUNTY LAW ENFORCEMENT TRUST ...05/14/2007.....| MORGAN KEEGAN & COMPANY 9,105,000 9,105,000 0
J22712 DC 4| GOVERNMENT HOUSING LOAN CO D ...06/18/2007..... | CREDIT SUISSE SECURITIES(JAPAN) LIMITED 138,221,257 [ coovo s 38,105,417 27,061
J22712_DJ 9| GOVERNMENT HOUSING LOAN CO D ...07/09/2007..... | CREDIT SUISSE SECURITIES(JAPAN) LIMITED 36,850,474 | ... .36,812,002 20,180
3199999. Total - Bonds - Special Revenue and Special A IMENES. ...ttt sess e ssneensenssnensensensnsares ...169,577,193 ...170,448,822 266,564
Bonds - Public Utilities
001814 AQ 5|ANR PIPELINE CO ...08/03/2007..... | DEUTSCHE BANK SECURITIES 10,000,000 354,408
00386S AB 8| TAQA ABU DHABI NATIONAL ENERGY CO F ...01/10/2007..... | LEHMAN BROTHERS .10,000,000 131,806
195869 AL 6| COLONIAL PIPELINE COMPANY. ...08/14/2007..... | BANC OF AMERICA SECURITIES.........cocorrimerireireesieessseessssssssssssesensenns 9,982,300 10,000,000 3,542
210371 AF 7| CONSTELLATION ENERGY ...04/19/2007.....| J P MORGAN 5,725,150 5,000,000 24,278
26835P AB 6| EDP FINANCE B.V F ...11/09/2007..... DEUTSCHE BANK SECURITIES 7,517,400 7,500,000 8,750
29268B AB 7|ENEL FINANCE INTERNATIONAL S.A F ...09/20/2007..... | CREDIT SUISSE SECURITIES(USA)LLC 4,990,550 5,000,000 0
29268B AC 5|ENEL FINANCE INTERNATIONAL S.A F ...12/14/2007..... | MORGAN STANLEY & CO.,INC......cevvvorrvirrrriieeeiseisisssisssssssssissssssssssssssssssns | insssssssssssssssssssssssssssssssssssssssssssssans | soessssnsssssessssnsssssssssssssssssssns 10,025,500 | covooovverriinniiieeeiiessiseneis 10,000,000 158,667
341099 CH 0| FLORIDA POWER CORP. ...09/13/2007..... | BANC OF AMERICA SECURITIES.........cccomrrirerireiinesseesseesssssssssessseesenns 4,993,400 5,000,000 0
461070 AC 8| INTERSTATE POWER & LIGHT CO. ...10/29/2007..... | LEHMAN BROTHERS 4,043,240 4,000,000 11,467
62983P AA 3| NAKILAT INC F ...04/19/2007..... | CREDIT SUISSE SECURITIES(USA)LLC........cvurreeimremmmermmeessersssssssssessnees [ nseessssssssssssssssssssssssssssssssssssssssssns | soeesssseesssessssssssssssssssssssssssnns 10,690,900 11,000,000 222457
678858 AZ 4| OKLAHOMA GAS & ELECTRIC COMPANY +:01/30/2007 ... | J P MORGAN........ceereetreeeeseeesseeesseeessseesssesssssesssessssssssssessssssssssssssssssssnnsssss. | soneesssmsesssnnessssnesssnsssssnnesssnnssssnsesssnsssssnns | neeeessmsesssseesssnsssssesssnnnsssnns 22,268,178 20,765,000 65,208
69351U AH 6| PPL ELECTRIC UTILITIES CORP ...08/09/2007..... CREDIT SUISSE SECURITIES(USA)LLC 4,999,950 5,000,000 896
843646 AG 5|SOUTHERN POWER CO. ...02/20/2007.....| FTN FINANCIAL 7,033,740 7,000,000 114,042
96432W AB 1| WHITE PINE HYDRO LLC ...06/27/2007..... | CREDIT SUISSE SECURITIES(USA)LLC 9,386,560 9,500,000 5,413
96432W AB 1| WHITE PINE HYDRO LLC ...05/30/2007..... | CREDIT SUISSE FIRST BOSTON........couuurrummrrrmmeemmmeessneesssesssssssssssssesssnees | mseesssssssssssssssssssssssssssssssssssssssssssns | soessssssessseessssssssssssssssssssssssns 16,500,000 | covooovvvermrirereeeereseeeseeees 16,500,000 0
976826 BE 6|WISCONSIN POWER & LIGHT COMPANY ...08/08/2007..... | BANC OF AMERICA SECURITIES........ooccrieenererneineeesneeesnsessssessssssssseeeenns 4,971,550 5,000,000 0
G0372V AV 6| ANGLIAN WATER SERVICES FINANCING PLC D ...12/12/2007..... | THE ROYAL BANK OF SCOTLAND PLC 135,196,034 135,196,034 0
129753 AA 5| ENEL FINANCE INTERNATIONAL S.A D ...10/04/2007.....| MORGAN STANLEY INTERNATIONAL 171,174,255 171,174,255 15,592
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3899999. Total - Bonds - Public Utilities. 451,121,108 | oo 447 635,290 1,116,526
Bonds - Industrial and Miscellaneous

00254E CS 9| SWEDISH EXPORT CREDIT F ...06/08/2007..... | CANTOR FITZGERALD AND COMPANY........ccommrirmmrieimeesenseisnsessnssssssesnseesnns 25,000,000 25,000,000 0
013716 AQ 8|ALCANINC ...01/31/2007..... | DEUTSCHE MORGAN GRENFELL 27,988,873 .25,276,000 712,643
02319* AA 0| AMBER TRUST TWO (ENCANA) ) ...03/02/2007.....| MORGAN STANLEY INTERNATIONAL 51,413,773 51,413,773 0
026657 A@ 5| AMERICAN HONDA FINANCE CORP. ) ...09/20/2007..... | HSBC SECURITIES LIMITED 21,548,009 700
031162 AT 7|AMGEN INC ...07/18/2007..... | VARIOUS, 19,616,550 58,438
031162 AT 7|AMGEN INC ...07/23/2007..... | VARIOUS, 35,894,325 .36,250,000 115,990
035229 CF 8| ANHEUSER BUSCH COS INC ...08/07/2007..... | VARIOUS, 31527187 [ s 27,485,000 373,955
035229 CJ 0|ANHEUSER BUSCH COS INC ...07/12/2007..... | CAROLINA CAPITAL 2,583,950 2,500,000 78,389
035229 DC 4| ANHEUSER BUSCH COS INC ...08/21/2007..... | MERRILL LYNCH PIERCE FENNER & SMITH INC 4,982,800 5,000,000 0
03746A AA 8| APACHE FINANCE CANADA CORPORATION.........ovverreermmrrernreesnneesssesnneees ...05/03/2007..... | DEUTSCHE MORGAN GRENFELL........ovveeeeeeeeeeeneeeeneseeeesssessssessssssessssnessss | oseessesesssssessssssessssssssssssssssssssssssssssssssns | eovssssssessssssssssssssssssssssssssssssnns 21,811,043 [ oo 18,100,000 557,203
039483 AT 9| ARCHER-DANIELS-MIDLAND ...06/07/2007..... | MCDONALD AND COMPANY.........covirrrmrrimmrrimesssssssssssssssssssssssssssssssssssness | oeesssessssssssssssssssssssesssssssssssssssssssnns | soesssssssssseesssssssssssssssssssssons 12,111,800 | covevreeierieeeiieeniseesienes 12,715,000 148,831
039483 AX 0| ARCHER-DANIELS-MIDLAND ...12/06/2007..... | BARCLAYS CAPITAL INC 4,977,700 5,000,000 0
046353 AD 0|ASTRAZENECA PLC F ...09/05/2007..... | CITIGROUP GLOBAL MARKETS 9,957,800 10,000,000 0
052528 A@ 5| AUSTRALIA & NEWZEALAND BANKING GROUP. D ...03/28/2007..... |HSBC SECURITIES LIMITED..........erveuurrermreermeeesseesssseesssessssesssssesssssssssssesssssees | onseesssesssssssssssesssnssssssssssssssssssssssesssnns | noeessssesssseessssssssssssssnsssssssssns 84,832,033 84,832,033 6,202
053611 AB 5|AVERY DENNISON CORP ...01/04/2007..... | CREDIT SUISSE SECURITIES(USA)LLC 9,999,856 | ....ovvvvverurererenrrenis e 10,000,000 290,000
05952H BF 5| BOAMS 2007-1 1A30 ...07/12/2007..... | KEYBANC CAPITAL MARKETS INC 5,628,523 5,759,000 15,357
060505 DL 5|BANK OF AMERICA CORP ...09/06/2007..... | BANC OF AMERICA SECURITIES........oocemmrreemrrerneinreesssessssesssssssssssssseeeenns 4,971,200 5,000,000 0
064149 M# 1|BANK OF NOVA SCOTIA T ...11/20/2007..... CITIGROUP GLOBAL MARKETS .90,876,045 0
073902 B# 4|BEAR STEARNS COMPANIES INC 0. ...04/20/2007..... | BEAR STEARNS SEC. JAPAN....... 26,326,427 0
084423 AP 7|W.R.BERKLEY CORPORATION ...02/09/2007..... | CREDIT SUISSE FIRST BOSTON .20,000,000 0
12544V AB 5| CWHL 2007-5 A2 ...06/28/2007..... | CANTOR FITZGERALD AND COMPANY........commrvrrreermreerneessssessseessssssssssesenns 19,000,000 84,972
12612W AB 0| CON-WAY INC ...06/06/2007.....| GOLDMAN SACHS 16,130,000 120,079
136069 K# 7|CANADIAN IMPERIAL BANK OF COMMERCE T ...10/16/2007..... | BARCLAYS BANK PLC LONDON 127,931,770 ...127,931,770 0
136375 BQ 4| CANADIAN NATIONAL RAILWAY CO ...09/19/2007..... | JPMORGAN SECURITIES 4,987,150 5,000,000 0
136385 AL 5| CANADIAN NATURAL RESOURCES LIMITED ...03/12/2007..... SALOMON BROTHERS.......coooitevieieiiesiciess st sssssssessssssssssssesssssssns | svsssssssssssssassssssessesssssessssssssssssesssssnsss | soissssssssssssesssssssssssssssssseseses 29,796,900 [ ...oovvvererieieiieeeeienienens 30,000,000 0
14040H AR 6| CAPITAL ONE FINANCIAL CORP. ...08/28/2007..... | CITIGROUP GLOBAL MARKETS 4,985,800 5,000,000 0
141781 AW 4| CARGILL INC ...09/06/2007.....| CITIGROUP GLOBAL MARKETS........ceesvtrvieerssiinsessssssssssssssssssssssssssssssssssses | sosssisnssssssssssssssssssssssssssssssssssssssssseness | sossesssssssassssssssnssssssssnsssssssssnees 24,941,500 [ ..oovvereerieeneieesieesisis 25,000,000 0
170257 AH 2| CWHL 2006-16 3A4 ...12/10/2007..... | CREDIT SUISSE SECURITIES(USA)LLC 8,892,180 8,982,000 19,461
17252M AG 5| CINTAS CORPORATION NO.2 ...06/19/2007..... | VARIOUS, 12,456,216 12,515,000 242,225
17252M AG 5| CINTAS CORPORATION NO.2 ...10/10/2007..... | CREDIT SUISSE FIRST BOSTON 6,942,320 7,000,000 71,750
20029P AH 2| COMCAST CABLE COMMUNICATIONS INC ...03/16/2007..... | CITIGROUP GLOBAL MARKETS 12,495,900 10,000,000 330,556
20029P AH 2| COMCAST CABLE COMMUNICATIONS INC ...03/112/2007..... SALOMON BROTHERS 25,111,200 20,000,000 632,778
225313 A* 6|CREDIT AGRICOLE S.A. LONDON BRANCH D ...07/06/2007.....| CALYON SECURITIES 81,280,988 81,280,988 0
23330J AA 9|DP WORLD LTD F ...07/02/2007..... | DEUTSCHE BANK SECURITIES 14,986,650 .15,000,000 0
236363 B* 7|DANSKE BANK D ...11/06/2007..... | CITIGROUP GLOBAL MARKETS 87,351,502 87,351,502 0
2495E5 WB 5| DEPFA BANK PLC NY ...03/01/2007..... | DEUTSCHE MORGAN GRENFELL 30,000,000 | ... .30,000,000 0
25156P AC 7|DEUTSCHE TELEKOM INTERNATIONAL FINANCE F ...01/24/2007..... | CREDIT SUISSE FIRST BOSTON 9,871,600 8,000,000 80,667
260543 BE 2|DOW CHEMICAL ...02/09/2007..... | DEUTSCHE MORGAN GRENFELL.......oovveoieeeeeeeeeeeeeeeeeeeeeeeeeeseeeseseeeesseesseeens | coveeeeeseseeesesseesseseossseesssssesssesesssssessesseess | eoeeseeseeeesseeeesesesesseseesessesssee 11,216,000 | covooveeeereeeeeeerseeeneeeesnenens 10,000,000 333,924
26054C BR 3| DOW CAPITAL BV F ...01/09/2007..... CREDIT SUISSE SECURITIES(USA)LLC 6,313,500 5,000,000 49,200
278058 AP 7|EATON CORPORATION ...07/05/2007..... | KEYBANC CAPITAL MARKETS INC 5,534,100 5,000,000 104,844
40621P AA 7| HALLIBURTON COMPANY. ...06/21/2007..... | DEUTSCHE BANK SECURITIES........covveuureernreeseeeseeessesssssssssesssssssssessssnnes | osessssessssssssssssssssssssssssssssnssssnssssnns | soessssmessssessssmsssssnssssnsssssssssns 13,854,489 13,485,000 366,621
44927A AA  3|ICICI BANK LIMITED F ...10/03/2007..... | MERRILL LYNCH PIERCE FENNER & SMITH INC 9,991,600 .10,000,000 0
45905U FC 3|IBRD WORLD BANK... F ...01/26/2007..... | MORGAN KEEGAN & COMPANY........cmrriimeeimmeesmneessnsessanesssssssssssssanssssasessss | omsesssmssssssssssnssssnsssssnssssnssssnssssnssssons | soeesssmesssseesssmsssssnnsssnsssssssssns 30,000,000 30,000,000 0
46115H A* 8]|INTESA SANPAOLO SPA D ...07/24/2007..... JPMORGAN SECURITIES JAPAN..... 124,326,564 ...124,326,564 0
46625H D* 8|JP MORGAN CHASE & CO ) ...03/28/2007..... | JPMORGAN SECURITIES JAPAN..... 42,416,016 0
478165 AF 0]/SC JOHNSON & SON INC ...06/06/2007..... | CITIGROUP GLOBAL MARKETS 15,000,000 277,917
49306C AB 7|KEY BANK NA ...06/06/2007..... | KEYBANC CAPITAL MARKETS INC 5,300,000 133,015
494368 AS 2| KIMBERLY-CLARK CORP ...08/06/2007..... | CITIGROUP GLOBAL MARKETS 9,820,300 10,000,000 67,292
50075N AC 8| KRAFT FOODS INC. ...05/16/2007.....| MCDONALD AND COMPANY 10,202,335 .10,000,000 164,306
505861 AC 8|LAFARGE SA F ...04/16/2007..... | LEHMAN BROTHERS 18,000,000 334,875
514886 A* 1|LANDESBANK BADEN-WURTTEMBERG D ...02/123/2007..... MERRILL LYNCH INTERNATIONAL 53,475,936 0
51488P M5 4|LBBW NY. ...01/17/2007..... | CANTOR FITZGERALD AND COMPANY........comireermreermeeesneessneessseesssssssssseesans 25,000,000 .25,000,000 0
524908 WH 9| LEHMAN BROTHERS HOLDINGS. ...06/19/2007..... | LEHMAN BROTHERS 9,357,970 10,000,000 85,000
52520C AH 8|LMT 2006-3 1A5 ...05/24/2007..... | KEYBANC CAPITAL MARKETS INC 3,755,434 3,861,629 18,665
53079 AM 6| LIBERTY MUTUAL GROUP INC 20472612007 ..... | J P MORGAN. ..ottt sssss st sesss st esssssassssssssssss. | snesssnssssnssssssssssssssssssssssssssssssnssssans | seeessssesssssesssnsssssnsssessssssssssns 10,802,000 | cvvooumverrierneeereeeeiseeeereenes 10,000,000 158,333
548661 CP 0] LOWE'S COMPANIES INC ...09/06/2007..... | MERRILL LYNCH PIERCE FENNER & SMITH INC 2,987,610 3,000,000 0
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580645 AF 6| THE MCGRAW-HILL COMPANIES ...10/30/2007..... JPMORGAN SECURITIES 4,980,250 5,000,000 0
582834 AP 2| MEAD CORPORATION ...02/28/2007..... | CANTOR FITZGERALD AND COMPANY........ccommreerrrermeeerneessneesssessssssssssseesans 5,879,816 5,525,000 4,635
61752) AF 7| MSM 2007-1XS 2A4A ...01/23/2007.....| MORGAN STANLEY & CO.,INC 5,000,000 5,000,000 25,351
617545 AA 6| MORGAN STANLEY ACES SPC 2007-19 A F ...05/15/2007.....| MORGAN STANLEY & CO.,INC 10,000,000 0
617545 AA 6| MORGAN STANLEY ACES SPC 2007-19 A ...04/13/2007.....| MORGAN STANLEY & COMPANY. 20,000,000 0
61757T AA 1| MORGAN STANLEY ACES SPC 2007-40 A F ...12/06/2007.....| MORGAN STANLEY & CO.,INC ,000, 10,000,000 0
62983P AB 1| NAKILAT INC F ...01/08/2007..... | LEHMAN BROTHERS 29,864,700 | ... .30,000,000 120,118
632525 B@ 9|NATIONAL AUSTRALIA BANK D ...09/28/2007..... CITIGROUP GLOBAL MARKETS 173,265,182 | ... 73,265,182 0
638602 A* 3| NATIONWIDE BUILDING SOCIETY D ...05/25/2007.....| MORGAN STANLEY INTERNATIONAL 123,762,376 | ... 123,762,376 0
651639 AE 6| NEWMONT MINING CORPORATION ...05/31/2007..... | CREDIT SUISSE FIRST BOSTON 113,715,000 143,246
65486A AA 1| NLV FINANCIAL CORP. ...04/03/2007..... | DEUTSCHE BANK SECURITIES 16,857,450 15,000,000 168,750
693070 AD 6| CARNIVAL PLC F ...08/30/2007..... | LEHMAN BROTHERS 5,697,000 5,000,000 102,813
694476 AA 0| PACIFIC LIFECORP ...06/07/2007..... | MORGAN STANLEY & COMPANY .......corriririmirimeerisessisessisssssssssssessssessses | eeessssssssssssssssssssssssssssssssssssssssssns | soesssssssssseesssssssssssssssssssssens 10,324,000 | covoovvereerrieerieennieesienes 10,000,000 159,500
73102Q AA 4| POLAR TANKERS INC ...08/14/2007..... | CAROLINA CAPITAL 4,675,850 5,000,000 77,694
74977R AW 4| RABOBANK SIFMA RANGE ACCRUAL NOTE F ..07/2412007..... | GOLDMAN SACHS........coooreeeemeeieseiiessiiesssssessssssssssisssssssssssssssssssssssssssssssssses | cossssssssssssnsssssssssnssssssssssnssssssssssnssssns | eovssssosessssssssssssssonssssssssssssssens 15,000,000 | cvvoovrverreiiinneireesissensisennes 15,000,000 0
74977R AW 4| RABOBANK SIFMA RANGE ACCRUAL NOTE F ...08/22/2007..... | GOLDMAN,SACHS & CO 4,822,500 5,000,000 0
75405U AA  4|RAS LAFFAN LNG Il F ...03/21/2007..... | CREDIT SUISSE FIRST BOSTON 9,687,000 10,000,000 285,413
75405U AD 8| RAS LAFFAN LNG Il F ...06/26/2007..... | CREDIT SUISSE FIRST BOSTON........couumrrurmrrmmeemmmeessnsessssssssssssssssssesssnees | nsesssssssssssssssssssssssssssssssssssssssssssnns | noeessssesssseesssssssssssssssssssssssns 19,841,500 ,000, 172,371
758203 AA 1| REED ELSEVIER INC ...01/23/2007..... | LEHMAN BROTHERS 5,186,950 5,000,000 90,174
758203 AA 1| REED ELSEVIER INC ...01/19/2007..... LEHMAN BROTHERS .10,000,000 182,188
75913M AA 7|REGIONS BANK........ ...06/21/2007.....| MORGAN,KEEGAN & COMPANY, INC 9,869,400 .10,000,000 0
75913M AA 7|REGIONS BANK........ ...06/19/2007..... | MERRILL LYNCH 19,887,000 .20,000,000 0
775371 AU 1| ROHM & HAAS CO ...05/10/2007..... | CITIGROUP GLOBAL MARKETS 10,000,000 261,667
780085 A# 3|ROYAL BANK OF CANADA T ...06/26/2007..... | CITIGROUP GLOBAL MARKETS 81,011,018 0
803111 AM 5| SARA LEE CORPORATION ...08/07/2007..... | CREDIT SUISSE FIRST BOSTON 13,700,700 .15,000,000 252,656
826200 AD 9| SIEMENS FINANCIERINGSMAATSCHAPPIJ N.V F ...11/14/2007..... | CREDIT SUISSE SECURITIES(USA)LLC 11,165,990 11,000,000 162,823
867229 AE 6| SUNCOR ENERGY INC ...09/19/2007..... | JPMORGAN SECURITIES 5,014,800 5,000,000 77,639
87247K AA 3| TIERS GEORGIA 2007-21 ...02/15/2007..... | CITIGROUP GLOBAL MARKETS 11,000,000 11,000,000 0
87612E AR 7| TARGET CORPORATION ...10/05/2007..... | MORGAN KEEGAN & COMPANY 10,141,600 .10,000,000 10,833
879385 A# 9| TELEFONICA EUROPE B.V. SERIES B D ...08/23/2007..... | MERRILL LYNCH TOKYO BRANCH 43,066,322 43,066,322 0
879385 A@ 1| TELEFONICA EUROPE B.V. SERIES A D ...08/23/2007..... | MERRILL LYNCH TOKYO BRANCH 43,066,322 43,066,322 0
879385 B* 2| TELEFONICA EUROPE B.V. SERIES C D ...08/23/2007..... | MERRILL LYNCH TOKYO BRANCH 43,066,322 43,066,322 0
88102N AA 9| TERA 2007-3A ...04/13/2007.....| GOLDMAN SACHS 20,000,000 20,000,000 0
88163V AD 1| TEVA PHRMACEUTICAL FINANCE LLC ...04112/2007..... UBS SECURITIES.... 5,784,840 6,000,000 77,900
88732) AJ 7|TIME WARNER CABLE INC ...04/04/2007..... | DEUTSCHE MORGAN GRENFELL........vveieecieeeeeeeeeeeeeeeseeeseseeesesesessseeesssesens | coveseessssesssssssssssssssessssssssessssssesssssesns | eovesesssssessssesesssessesssesseesssses 14,903,400 | covoonrrerreeeneresseeesseeeesnenens 15,000,000 0
891490 AT 1]|TOSCO CORP ...08/07/2007..... | FTN FINANCIAL 3,633,690 3,000,000 118,490
893817 AA 4| TRANSOCEAN INC F ...05/03/2007..... | VARIOUS, 8,350,226 7,425,000 60,997
893817 AA 4| TRANSOCEAN INC ...05/07/2007..... | BANK OF NEW YORK ....11,331,400 10,000,000 51,736
893830 AF 6| TRANSOCEAN INC F ...06/05/2007..... | CITIGROUP GLOBAL MARKETS 11,202,600 10,000,000 110,417
893830 AF 6| TRANSOCEAN INC F ...07/13/2007..... | CITIGROUP GLOBAL MARKETS 5,524,850 5,000,000 96,875
89417E AD 1| TRAVELERS COMPANIES INC ...08/06/2007..... DEUTSCHE BANK SECURITIES 9,599,600 | ..ovvvrrireiniieiieeieeieirnii 10,000,000 121,528
904764 AH 0| UNILEVER CAPITAL CORP. ...08/07/2007..... | LEHMAN BROTHERS 12,607,860 13,000,000 287,297
904764 AH 0| UNILEVER CAPITAL CORP. ...04/11/2007..... | LEHMAN BROTHERS 19,441,200 .20,000,000 494,944
91911T AH 6| VALE OVERSEAS LIMITED F ...03/21/2007..... | CREDIT SUISSE FIRST BOSTON 10,421,600 .10,000,000 238,715
92857T AH 0| VODAFONE GROUP PLC F ...04/11/2007..... | LEHMAN BROTHERS 23,768,810 20,450,000 272,880
931142 CK 7| WAL-MART STORES INC ...08/17/2007.....| GOLDMAN,SACHS & CO 4,996,200 5,000,000 0
94983Q AE 6| WFMBS 2006-3 A5 ...02/07/2007..... | CANTOR FITZGERALD AND COMPANY........comireerreemmmesrneessneessseesssssssssseesans 7,215,272 7,371,926 12,389
94984y AJ 7| WFMBS 2006-16 A9 ...03/09/2007..... | CANTOR FITZGERALD AND COMPANY.........cosmiiirmriineissnssssnsessssssssssssssssssss | insesssnsssssssssssssssssssssssssssssssssssssssans | soessssnessssessssnsssssnsssssssssssssssns 19,593,750 | covoovrvvrreiisnerieseiisessisenei 20,000,000 36,111
94985L AF 2| WFMBS 2007-13 A6 ...08/16/2007..... | DEUTSCHE BANK SECURITIES 4,503,125 5,000,000 24,167
94985L AK 1| WFMBS 2007-13 A10 ...08/24/2007..... | DEUTSCHE BANK SECURITIES 8,549,184 9,222,110 44,574
94986A AD 0| WFMBS 2007-8 1A4 ...09/14/2007.....| MORGAN,KEEGAN & COMPANY, INC 5,051,351 5,207,578 15,623
961214 C@ 0| WESTPAC BANKING CORPORATION D ...03/29/2007..... | THE ROYAL BANK OF SCOTLAND PLC.......rvurreermrremmeeeseeesseessssessssseessssesssns | nmeesssessssesssnesssssssssssssssnsssssssssnssssnns | soeessssesssseesssnsssssnssssnsssssssssns 85,645,769 | ....vveoreeeereereeeeiseeeiseeeeenens 85,645,769 0
962166 BR 4| WEYERHAEUSER CO ...05/21/2007..... LEHMAN BROTHERS 10,483,110 10,000,000 141,354
962166 BT 0| WEYERHAEUSER CO ...03/23/2007..... | SALOMON BROTHERS 10,203,661 | ... 110,215,000 200,930
E1127# AA 5| BANCAJA EMISIONES,S.A UNIPERSONAL D ...05/11/2007..... | DRESDNER KLEINWORT (JAPAN) LTD. 125,031,258 | ... 25,031,258 0
F1259# AB 2| CAISSE NATIONALE DES CAISSE D'EPARGNE.........cccoovimmrrirrriierrisiirnnenns D ...10/16/2007..... | CITIGROUP GLOBAL MARKETS.........oveoerveieeeeieseeseseeessseessseeessssssssssssssssssssen | cosesesesesssesssssssssssssssssssssssssssssssssssssssnns | oovssessssssesssssssssssssssssssssssseens 85,287,846 0
G0258# AA 6|ALLIED IRISH BANKS PLC D ...06/08/2007..... | CREDIT SUISSE SECURITIES(JAPAN) LIMITED 170,700,700 280,269
G0450# BD 5| ARCH FINANCE LTD (ALCOA) 2007-1 D ...03/15/2007..... | CREDIT SUISSE INTERNATIONAL 105,427,970 0
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G0450# BE 3| ARCH FINANCE LTD (TAQA) 2007-2 D ...07/20/2007..... CREDIT SUISSE INTERNATIONAL 0
G0747* AB 7| THE GOVERNOR & CO. OF BANK OF IRELAND D ...02/27/2007.....| JPMORGAN SECURITIES JAPAN..... 0
G1061# AA 1|BERYL FINANCE LIMITED 2006-15 D ...01/11/2007..... | LEHMAN BROTHERS INTERNATIONAL 0
G1061# AB 9|BERYL FINANCE LIMITED 2007-5. D ...03/07/2007..... | LEHMAN BROTHERS INTERNATIONAL 0
G1061# AC 7|BERYL FINANCE LIMITED 2007-14 D ...10/31/2007..... | LEHMAN BROTHERS INTERNATIONAL 0
G5724C AA 8| MORGAN STANLEY ACES SPC 2007-21 | D ...05/24/2007.....| MORGAN STANLEY INTERNATIONAL 41,118,421 0
G5919@ AA 8| MAX CAPITAL LTD(WACHOVIA) 2007-1 D ...04/18/2007..... | CITIGROUP GLOBAL MARKETS .98,669,810 0
G5919@ AB 6| MAX CAPITAL LTD(WACHOVIA) 2007-2 D ...04/126/2007..... CITIGROUP GLOBAL MARKETS .50,037,908 0
G5919@ AC 4|MAX CAPITAL LTD(WELLS FARGO BANK) D ...06/08/2007..... | CITIGROUP GLOBAL MARKETS .99,258,221 0
G5919@ AD 2|MAX CAPITAL LTD (ANHEUSER-BUSCH) 2007-04, D ...10/11/2007..... | CITIGROUP GLOBAL MARKETS 02,817,764 0
G6263B AA 5| MORGAN STANLEY ACES SPC 2007-29 | D ...08/09/2007.....| MORGAN STANLEY INTERNATIONAL ,736, 41,736,227 0
G6264R AA 9| MORGAN STANLEY ACES SPC 2007-38 | D ...11/21/2007.....| MORGAN STANLEY INTERNATIONAL 68,268,706 68,268,706 0
G7654* AA 5| SIGNUM RHINESTONE LIMITED (AZN)2007-1.......cccvvoerrrmrrienne D ...12/10/2007..... | GOLDMAN,SACHS & CO 135,821,627 135,821,627 0
G8098@ AA 5|SIGNUM IRON LIMITED(APACHE CORPORATION) D ...06/12/2007..... | GOLDMAN,SACHS & CO. 101,955,326 | ... 01,955,326 0
Q8773# AU 0| STOCKLAND FINANCE PTY LIMITED F ...06/05/2007.....| CITIGROUP GLOBAL MARKETS........coesstvvieieresiinssessssssssssssssssssssssssssssssssssses | sosssisnssssssssssssssssssssssssssssssssssssssssssnness | sossssssssssssssssssssssssssssonsssssssssnees 15,000,000 15,000,000 0
Q8773# AU 0| STOCKLAND FINANCE PTY LIMITED F ...06/21/2007..... | CITIGROUP GLOBAL MARKETS 5,000,000 5,000,000 0
Y3994M AF 3] INDUSTRIAL BANK OF KOREA......... D ...11/02/2007..... | UBS SEC TOKYO BRANCH 8,718,396 8,718,396 0
Y4178# AA 5]101 VENTURES (L) BERHAD D ...01/22/2007..... | HSBC SECURITIES LIMITED 123,589,025 123,589,025 0
4599999. Total - Bonds - Industrial and Miscellaneous R 4,359,756,885 | ... 4,332,373,792 | ...
6099997. Total - Bonds - Part 3. s i 6,042,602,022 | ... 6,009,193,577 | ..
6099998. Total - BoNdS = SUMMANY HEM fTOM PAME 5.ttt s eenssessnsensesssssnsessssnssnsensnsas  fesscsssessessssocsesssssssssossessssonsassesassanssesesses e s aesseseeeeeoesaesee s e s oeseesee et aeseeseesceseseesee e sssensesaes et aesessesnsansesssssessnsassesassarssssesensessssansas | sonsiesosssssssnssssssnsssesansarsesnnsane 164,411,206 | ... ...173,918,625
6099999. Total - Bonds .. T 6,207,013,227 ....6,183,112,202
Preferred Stocks - Banks, Trust and Insurance Companies
05958A AA 6] BANCO DO BRASIL [F [..01/01/2007.....] TRANSFERRED FROM SCH. D PART 170 2-1 100,000.000 11,389,047 | oo 10,000,000.00 0
6299999 Total - Preferred Stocks - Banks, Trust and INSUrance COMPEANIES............cuviveriiiireessessisssssesssssssssssssssssassessses seses 11,389,047 XXX 0
6599997. Total - Preferred Stocks - Part 3 s e 11,389,047 XXX 0
6599999. Total - Preferred Stocks oo 11,389,047 XXX 0
7299998. Total - Common StOCKS = SUMMEATY HEM FIOM PAME 5.ttt e s s e s senses | ssessssnsessessrssesessee e s e s eeseeaee e s eeseE e s s ee e eseE e e ee A ee s e e s EEA e e e e eE e eEE e e A EeeEee A e LA e e e L e ee e e eeEee s ae e e e e e e e s eeses et et assesaesarsessassessessrasssssessenness | sesesscsossersessesorsesssmsessesarsemsesarssssemses 50,448 DS O [ 0
7299999. TOtal = COMMON SHOCKS. .. .vvoieieetis ettt sibas . 50,448 XXX 0
7399999. Total - Preferred and Common Stocks L EEeEELe e eeELeheCeeeeeeeeeeeeieieiis  eeeeeeeEeieeeeeeEeieeeeieeeEieieeeeiediiiieeiieieiiieEEiiiistiiieitiieitiiiEtiiiEtiiieiiiiieieiieiiiieiiiieiiiiiiiiiiiiiisiiiisisiisisissssssiscsssssssess | e 11,439,495 XXX 0
7499999, Total - Bonds, Preferred and COMMON STOCKS..............ouiviverveieieieieecieiesiecieseet ettt esaens eras 6,218,452,722 XXX 14,517,856
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Bonds - U.S. Government
3128X3 RX 3|FREDDIE MAC IA.A|11/29/2007 JEFFERIES & COMPANY, INC.......ccooevvvemrrrmnrins | corrirerriisniiiennns | e 29,862,000 | ....... 30,000,000 30,000,000 | ....... 30,000,000 0 0 0 0 0f . 30,000,000 | .ccccvveren0 | e (138,000)] ... (138,000) ] ...2,420,000 |07/26/2024
31359M Y2 3] FANNIE MAE ...]12/05/2007 | LEHMAN BROTHERS........oooviiiiiiesiiesnicessiisnns | coviesssssssissssies | conees 30,000,000 | ....... 30,000,000 30,000,000 | ....... 30,000,000 0 0 0 0 0. 30,000,000 0 i 0 [..2,368,917 [09/26/2036
0399999. Total - Bonds - U.S. GOVEIMMENE.......cuuiiieiieie i s | e 59,862,000 | ....... 60,000,000 60,000,000 | ....... 60,000,000 0 0 0 0 0]... 60,000,000 | ...........0 | ... (138,000)] ..... (138,000)]..4,788,917 | ..... XXX....
Bonds - All Other Government
A52480 BL 2|REPUBLIC OF AUSTRIA .| D103/13/2007 | MATURITY ....oorverrriirnreerneeenseeenneesnsessnnnssnnnes. | cevsnesesssnsessnsees | ooneee 21,226,015 | ....... 21,226,015 | ....... 19,641,778 | ....... 20,991,189 | ....ccc.....d (V] I (2,172) (V) . (2,172)] ....236,997 | ...... 21,226,015 0 0 0 |..1,251,704 [03/13/2007
J26147 AE 8| JAPAN NATIONAL GOVERNMENT.. ..| D 03/20/2007 | MATURITY ...oooorrinrinrinrirnecinsissrsssiesssssssssins | sevessinesssssssssians | voeene 79,177,553 | ....... 79,177,553 | ....... 79,143,150 | ....... 78,443,382 | ............. 0 |...(82,989) 0f.. (82,989)| ..... 817,160 | ...... 79,177,553 0 0 0 |...2,266,944 (03/20/2007
J26147 AP 3| JAPAN NATIONAL GOVERNMENT .| D109/20/2007 [ MATURITY ....covvvermreernreerneressmeessseeessseesssseessnnes | cevenne ....165,790,381 | ..... 165,790,381 | ..... 129,692,023 | ..... 160,301,614 | .......cccnl 0 {1,183,642 0 [ .1,183,642 | ..4,305,125 | ....165,790,381 0 0 0 |...7,946,376 (09/20/2007
J26147 AU 2| JAPAN NATIONAL GOVERNMENT.. ..| D 09/20/2007 | MATURITY. [RTSTORIRTRION IV 77,572,832 | ...... 77,572,832 | .......66,054,839 . 0 0 |..4,337,767 (09/20/2007
J26147 QR 2| JAPAN NATIONAL GOVERNMENT.. ..| D |12/18/2007 | MITSUBISHI UFJ SECURITIES CO.,LTD........... . ...5,143,506 ...1,620,036 109/22/2014
J26160 2K 6| JAPAN NATIONAL GOVERNMENT ..| D |12/17/2007 | LEHMAN BROTHERS JAPAN INC........cooovvrmuvee | covrrnrrerarrirnneens | 000r....6,904,806 | .........6,818,137 | ........6,751,310 | ........6,711,018 | ............. 09/20/2016
J26160 3V 1| JAPAN NATIONAL GOVERNMENT ..| D |01/30/2007 | UBS SEC TOKYO BRANCH........ccccrmvrvemmrrinnrnens | cevrerrirserrrsceins | 0000 3,320,243 | .........3,288,933 | .........3,510,163 | .........3,398,278 | ............. 09/20/2016
J26160 AY 7|JAPAN NATIONAL GOVERNMENT.. ..| D |01/30/2007 | CREDIT SUISSE SECURITIES(JAPAN) LTD..... |. 13,267,900 | ... US| I [ 06/20/2012
J26160 C5 8] JAPAN NATIONAL GOVERNMENT.. ..| D |12/18/2007 | VARIOUS ...357,466,483 | ..... ....342,208,929 | ..... 331,438,930 | .. L0 . O 16,278,148 | ....347,709,576 09/20/2035
J26160 CA 7| JAPAN NATIONAL GOVERNMENT.. ..| D |12/14/2007 | MORGAN STANLEY TOKYO BRANCH. ....35,607,780 | ....... 35,527,134 | ......34,225112 | ....... 32,762,660 | ....cc...e.0 | .. . O . 43,586 | ..1,899,236 | ...... 34,705,482 06/20/2022
J26160 F8 9|JAPAN NATIONAL GOVERNMENT.. ..| D |06/18/2007 | CREDIT SUISSE SECURITIES(JAPAN) ....39,456,319 | .......40,482,552 81,754,166 | ... 0 | e . 0f... .(1,487,779)] ......40,277,265 12/20/2015
J26160 H9 5| JAPAN NATIONAL GOVERNMENT.. ..| D |12/17/2007 | LEHMAN BROTHERS JAPAN INC . ’ reeenn4,231,302 ..4,102,087 | .........4,088,146 | ...........0 | ... B,767 | o0 [ oo 8,767 | i 31,502 | .......4,126,416 12/20/2015
J26160 KA 8| JAPAN NATIONAL GOVERNMENT ..| D |01/30/2007 | MORGAN STANLEY TOKYO BRANCH.........ccoo. | covrmrvemnmrirnnrons | e 13,248,347 | ....... 13,155,731 | ....... 15,022,265 | ...... 13,560,123 (279,841 ...... 13,278,704 09/20/2013
J26160 MY 4| JAPAN NATIONAL GOVERNMENT ..| D |01/30/2007 | MORGAN STANLEY TOKYO BRANCH........cccoo. | covrvervrncrirncrns | 000 2,476,640 | ... 2,466,700 2,906,153 2537478 [ o0 | eeeee(216) | o0 | v (216) | (52,367)| ... 2,484,895 | ...... 1,382 | (9,637)] ovovve (8,255) ........ 13,792 [03/20/2014
J26160 PT 2| JAPAN NATIONAL GOVERNMENT.. ..| D |12/18/2007 | MORGAN STANLEY TOKYO BRANCH 6,192,498 | .........6,445,607 | ........6,074,411 | .cccee.0 [ :(9,420) | oo O | oiinn(9,420) | ... 325,803 .6,390,794 . 06/20/2024
J26160 Q3 8| JAPAN NATIONAL GOVERNMENT.. ..| D [12/17/2007 | LEHMAN BROTHERS JAPAN INC . IR rnennnD,293,806 ..5,282,601 4,997,596 | .0 4,235 | 0] 4,235 | 254,571 .5,256,402 03/20/2016
J26160 W8 0 JAPAN NATIONAL GOVERNMENT ..| D |12/17/2007 | LEHMAN BROTHERS JAPAN INC........ccovvvvermenee | covrrmreerrameernneens | ooveee 10,801,820 | ....... 10,347,341 | ....... 10,541,138 10,207,844 | ....occcc00 | s (4,905) [ o0 | e (4,905) | ... 272,958 | ...... 10,475,898 06/20/2016
J26160 XU 0 JAPAN NATIONAL GOVERNMENT ..| D |01/30/2007 | MORGAN STANLEY TOKYO BRANCH.......occoo. | covmmmvermmrernnieins | cerreens 4,829,403 | ......... 4,933,399 | ......... 5,051,904 ...(101,982)] ........ 4,840,074 06/20/2015
J2661G 5E 6| JAPAN NATIONAL GOVERNMENT.. ..| D |12/17/2007 | MORGAN STANLEY TOKYO BRANCH. ..5,409,370 ..5,293,806 ,958,241 | .........5,020,985 | ..cccocce0 [ e 961 | 0 | 961 | 255,651 .5,277,598 06/21/2021
J2661G 6X 3| JAPAN NATIONAL GOVERNMENT.. ..| D |12/14/2007 | MORGAN STANLEY TOKYO BRANCH ,747,030 O ()] 0 | (1,419) ] .5,354,764 12/20/2021
J2661G 7X 2] JAPAN NATIONAL GOVERNMENT.. ..| D |01/30/2007 | NIKKO CITIGROUP LIMITED .0 03/20/2012
J2661G G7 9| JAPAN NATIONAL GOVERNMENT.. ..| D |12/17/2007 | MORGAN STANLEY TOKYO BRANCH .0 03/20/2020
J2661G L8 1|JAPAN NATIONAL GOVERNMENT.. ..| D |12/17/2007 | MORGAN STANLEY TOKYO BRANCH 0 06/22/2020
J2661G R4 4| JAPAN NATIONAL GOVERNMENT. ..| D |12/17/2007 | MORGAN STANLEY TOKYO BRANCH 09/21/2020
M8489A AB 2| STATE OF ISRAEL D |08/03/2007 | MATURITY. 08/03/2007
S69124 FT 7|REPUBLIC OF SOUTH AFRICA.... D |07/18/2007 | MATURITY. ..(18,141)]. 0f.. (18,141 .... 07/18/2007
X27717_AR 2| REPUBLIC OF FINLAND, D 105/28/2007 | MATURITY. .. ...106,800 ....106,800 | ... 05/28/2007
1099999. Total - Bonds - All Other Government ...976,900,401 | .....960,227,264 | ..... 917,511,181 1,070,199 .1,070,199 | 25,155,054 | ....960,782,641 | .(243,204){ ..16,360,964 | ..16,117,760 |.32,382,730 | ..... XXX....

Bonds - States, Territories and Pc ion:

[ 74514L DF _1]PUERTO RICO COMMONWEALTH . ]12/03/2007 [ MISCELLANEOUS BROKER (BOND ESCROW)| ......oovvvoccccersise | cvvce 1,022,480 [ ........ 1,000,000 [ ........ 1,029,690 [ ........ 1,025,131 | 0] 0] 0 [......71,111 [07/01/2034]
[1799999. Total - Bonds - States, TEITtONES & POSSESSIONS...oovc...vrerrssesserrsessers _eossssseeeesssseeeesesseeeeseeseeeesseeseeeeseeseseessesssessessseesessseeeseseeees |_sseee 1,022,480 [ ........ 1,000,000 [ ........ 1,029690 [ ........ 1,025,131 | 0] [l 0 [ 7111 [ XxX... |
Bonds - Political Subdivisions of States
[ 24919P FR_ 0] DENVER COLORADOQ CITY..ooooocccoosoccccesssnseess [..]12/17/2007  SECURITY CALLED BY ISSUER at 102.000...... [ ccoooccccccrsscnee [ ... 1,167,900 [ ....... 1,145,000 [ ....... 1,130,009 [ ........ 1,131,078 | 0. 36,09 J........ 36,095 |.......83,013 [12/15/2018]
[2499999. Total - Bonds - Political Subdivisions of States..............ccceersresscceeeercere | 1,167,900 [ ........ 1,145,000 [ ....... 1,130,009 [ ....... 1,131,078 | 0] 36,095 | 36,095 | ......83,013 [ ... XXX...|
Bonds - Special Revenue and Special Assessment
31393K TB 1]FHR 2575 PE . ]10/02/2007 [ JEFFERIES & COMPANY, INCrorrr oo | corereessccreesssii | oo 13,935,666 | ....... 14525776 | ... 13,985599 [ ... 14,068,503 0 ...(129,094)] ....(129,004)] .....674,641 [10/01/2032
31394F U2 9|FNR 2005-87 QA ... [12126/2007 | MBS PAYDOWN......ooccccccrsceoesscsseresssssconees | o 394 394 378 392 0 2 0 2 394 0 0 0 10 [05/01/2025
31394N TL 2[FHR 2733 GN ... [01116/2007 | MBS PAYDOWN......ccccccorrerevenessnceerssssnsseness | cosvemssssssensssins | covseeee 150,976 | oo 150,976 | ...ooov... 148,948 | ... 150,867 | covvcveeee (O [ L[0T [— (o [ 109 | cooercicienn0 | e 150,976 0 0 0 692 [01/01/2023
31396A KJ 2|FHR 3030 DK . .. [12117/12007 | MBS PAYDOWN.....ooocccccoereeoesseereessssonees | o 338 338 331 337 0 1 0 1 338 0 0 0 9 |05/01/2035
31396A T7 9|FHR 3039 KA ... [12117/2007 | MBS PAYDOWN......ooocccceereereeesesessvessssnsoenes | o 36 36 35 36 0 0 0 0 36 0 0 0 1 03/01/2020
31396W XE 1|FNR 2007 - 61 KC ... [12126/2007 | MBS PAYDOWN......ooccccccerseeoesssceoesssseeees | e 78,187 78,187 76,525 0 0. LTI — 0 f e 181 78,187 0 0 0 546 [01/01/2037
31397F BM 3|FHR 3279 N .. [1211712007 | MBS PAYDOWN......occccccoereceoesscescressssscoeees | o 122 122 121 0 0 0 0 0 122 0 0 0 1 102/01/2037
314000 TM 1] FN689156 COIN........ ... [12126/2007 | MBS PAYDOWN.......ooccccccereereeesssreoessssnneenes | e 25,647 25,647 26,914 25,671 () — (23) 0 (23) 25,647 0 0 0 07/01/2032
J22712 DC 4| GOVERNMENT HOUSING LOAN CO .| D 1211072007 | MBS PAYDOWN.......ccccccoorereeersccceenssssieoeess | covereesssssoeessss | eovie 4303454 | ......... 4303454 | ......... 4,272,614 0 0 0 05/10/2041
J22712 DJ 9| GOVERNMENT HOUSING LOAN CO... .| D |12/10/2007 | MBS PAYDOWN.......ccc.cooooeremmrscreemssssreenssss | e 1 719,326 | .. R 0 0 0 05/10/2037
J22712 DQ 3| GOVERNMENT HOUSING LOAN CO .| D [12/10/2007 | MBS PAYDOWN........ccccooooecccermrscceresssseeeessss | oo 1,057,755 | ... 1,036,445 | ............ 0 0 0 11/10/2041
J26999 CW 0] JAPAN HIGHWAY PUBLIC CORP..........oooccccvmes D 06/18/2007 | NIKKO CITIGROUP LIMITED.........occoococcmscciiees | e 19,192,758 | ....... 18,424,144 | ... 0....1662 [ .0 | ....... 1,662 | ....(656,387)] ...... 17,769,419 | ..(34,412)] .....463,487 | ....... 429,075 06/20/2033
3199999.  Total - Bonds - Special Revenue and Special Assessmentt . 40,481,304 [ ... 36,814,213 [ ..ol 0 ..(411,957)] .....39,283,870 | ..(34412)[ .....334,393 [ ... 299981 [.....996,078 [ ..... XXX....

Bonds - Public Utilities
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195869 AB 8| COLONIAL PIPELINE ... 108/15/2007 [ MATURITY -...coorverreernreernreeneressnseessssnessnsnsssnnnes. | cevsseeesnnsessnsenns | ooneee 12,750,000 | ....... 12,750,000 | ....... 12,261,878 | ....... 12,715,023 | o0 | 34977 | 0] 034977 [ 0 ] 12,750,000 0 08/15/2007
637432 BS 3| NATIONAL RURAL UTILITIES... ... [11/30/2007 | SINKING FUND REDEMPTION.........covvrnrrenrrrenns [ eviree +.....1,003,000 | .........1,003,000 986,350 999,799 | ..coovverend0 | 003,201 |0 003,201 | 0 | 1,003,000 0 11/01/2026
880277 AG 3| TENAGA NASIONAL BERHAD. F.104/29/2007 [ MATURITY ....covvvrrrirmmeinrennesssnnesnseesnsessnnees. | eevsnsessssesesnsnesns | ooveeees 8,050,000 | ......... 8,050,000 | ......... 6,776,688 | ......... 7,978,673 8,050,000 0 04/29/2007
88031J AB 2| TENASKA GEORGIA PARTNERS ...|08/01/2007 [ SINKING FUND REDEMPTION..........convrvemrrrenns | covenee 15,011 15,011 19,343 15,058 15,011 0 02/01/2030
91311Q AA 3| UNITED UTILITIES......coocovrrrrrirnnns F.|11/27/2007 | CREDIT SUISSE FIRST BOSTON........ccconmvevrnes | covenne 22,033,000 | ....... 22,000,000 | ....... 19,859,420 | ....... 21,553,264 | .............0 | ..322,747 | ool | 322,747 | i l0 | i 21,876,011 | ... 0 04/01/2008
91802M AA 8| UTILITY CONTRACT FUNDING LLC. ...|10/01/2007 [ SINKING FUND REDEMPTION..........commrvemrrrenns | covenee ..1,002,074 21,002,077 | o0 [ o549 | 0 | 549 | 0 | 1,002,626 0 10/01/2016
J06510 DH 1] CHUBU ELECTRIC POWER CO.,INC... D [03/23/2007 | MATURITY ....oevvrrirreineieriesisesissseissisessssssenees. | vevenns 5,081,301 0 03/23/2007
J38468 CU 6| KYUSHU ELECTRIC POWER CO.,INC........c.......... D 102/23/2007 [ MATURITY......oooeirieiinissrissie i | e 041 0 10 |0 e 110 [ (70,782) e 3,455,368 0 02/23/2007
3899999. Total - BONAS = PUDIIC ULIIHIES. ... ettt |_osees 53,390,305 | ....... 53,357,305 | ....... 51,616,046 | ....... 52,827,278 | ...........0 | ..432,880 | .................0 | ... 432,880 | ......(26,842) ...... 53,233,316 | .......c...u 0]...... 156,989 |...... 156,989 |...3,228,251 | ... XXX....
Bonds - Industrial and Miscellaneous
002920 AC O[ABBEY NATIONAL PLC........ccoovvemmreermrrennreernneins F.|06/28/2007 | CANTOR FITZGERALD AND COMPANY.........c.. | coeoreeeemmreernnnins | oo 17,860,500 | ...... 15,000,000 | ...... 18,066,600 | ....... 17,869,749 | o0 | (2847 1) [ 0 | (2847 [ 0 ] 17,841,278 | ool 0 f e 19,222 | ......... 19,222 |...... 804,938 [10/26/2029
023650 AH 7[AMERICA WEST AIRLINES ...|10/02/2007 [ SINKING FUND REDEMPTION.......ccocnvvrernrrernns | covenne 65,653 70,511 65,783 65,653 0 0 0 2,519 [04/02/2021
023654 AW 6|AMERICA WEST AIRLINES...... ...|07/02/2007 [ SINKING FUND REDEMPTION........c.onmvvemmrrenns | e | oo 1,160,447 11,287,848 | ......... 1,161,855 | ..cccoeciec0 | (1,408 | o0 | (1,408 | O | 1,160,447 0 0 0 55,377 101/02/2019
03235M AA 0| AMTRAK/PENN STATION LEASE ...[12/14/2007 | SINKING FUND REDEMPTION 742,184 900,989 | ....ccee... 751,150 | o0 |1 i(8,966) | o0 | i (8,968) | o0 | e 742,184 0 0 0. 53,290 [06/15/2017
035229 BN 2[ANHEUSER BUSCH COS INC.. ...|07/02/2007 | SECURITY CALLED BY ISSUER at 103.026 10,302,600 ,832,200 9,887,475 0]...415125 | ....415125 | ...... 712,500 [07/01/2017
049255 AC 6|ATLAS COPCO AB F.]01/29/2007 | SECURITY CALLED BY ISSUER at 106.036...... | . 10,603,588 ,850,200 | .........9,948,116 | ...cccceee0 [ 101,353 [ o0 | 1,383 | 0 | 9,949,469 | ............. 0 reeen854,119 | 318,611 (09/01/2009
05946X KP 7|BAFC 2004-4 1A1 ...|09/14/2007 | MORGAN,KEEGAN & COMPANY, INC.............. . 4,740,625 | .........5,000, ..5,000,000 | ....... , 5,000,000 0f. (259 375)] .. ,375)] ...... 219,941 [11/25/2034
059520 AA 4[BANCO DE CHILE F.|06/19/2007 | MORGAN KEEGAN & COMPANY.......ccoooormmreees | covrmmremnmeerannens | oo 19,454,580 | ....... 19,440,000 | ....... 19,277,482 | ....... 19 284,285 | ..ccceeein0 | 05,956 | o0 | 105,956 | i l0 | i 19,290,241 | ...l 0f.... 164,339 | ....... 164,339 |...... 644,625 [06/15/2016
05958A AA 6[BANCO DO BRASIL F.101/01/2007 | TRANSFERRED FROM SCH. D PART 1 TO 2-1] ..ccovvvvvvvvvirvcnins | oo 11,389,047 | ....... 10,000,000 | ....... 11,398,500 | ....... 11,389,047 | o0 |0 [0 | 0 0 11,389,047 0 0 0 0 [09/20/2014
066748 AB 0|BANQUE PARIBAS F.|06/15/2007 | MATURITY. [ESTRR IS 11,000,000 | ....... 11,000,000 11,095,760 | ....... 11,004,994 | o0 | s (4,994) [ 0 | e (4994) [ 0 ] 11,000,000 0 0 0 ... 459,250 [06/15/2007
12668A FM 2| CWALT 2005-48T1 A6 . | ...|03/08/2007 | CANTOR FITZGERALD AND COMPANY............ [RTSTORIRTROION PO 22,994,168 | ....... 24,348,557 | ....... 24,203,987 | ....... 24221492 | coviviee0 | o723 [ el 0 i 723 | 0 ] 24222215 | ..coeenee. 0] ..(1,228,047)] ..(1,228,047)| ....... 379,432 [10/01/2009
130914 AM 6| CALIFORNIA PETROLEUM TRANSPORT... .| .--104/02/2007 | SINKING FUND REDEMPTION.........cconvveerrmrrenns | cevenee 849,000 849,000 920,325 849,606 849,000 0 0 0 36,167 [04/01/2015
130914 AM 6] CALIFORNIA PETROLEUM TRANSPORT CORP ...104/01/2007 [ SINKING FUND REDEMPTION..........commrvemmmrenns | covrnmrerrnneesnneins | vereeens 1,945,000 | ......... 1,945,000 | ......... 2,036,396 | ......... 1,943224 | ..ol | 0l 1776 | a0 | el 776 | el | 1,945,000 0 0. 82,857 [04/01/2015
141781 AU 8| CARGILL INC ...|04/13/2007 | DEUTSCHE BANK SECURITIES.........cocoommrrvnne | cevrrmerrineeenseenns | voveeens 5,000,400 | ......... 5,000,000 | ........ 4,987,050 | ......... 4,987,098 | ..o 0 [ e D5 |0 [ 55 | O | 4,987,153 | .oovvvnl0 [ e 13,247 | ......... 13,247 |...... 177,795 109/15/2036
141884 AA 4| CARIBBEAN OIL PURCH LTD.....ccoccommrrermrriirnrienns F.]10/15/2007 [ SINKING FUND REDEMPTION..........coovvvemrrrernns | covenee 849,828 849,828 846,845 847,361 849,828 0 0 [ 36,901 101/15/2014
149123 BN 0] CATERPILLAR INC ...|04/10/2007 | DEUTSCHE BANK SECURITIES.........cocoommrrvinee | eorermerrirnerrrnenins | oo 10,117,500 | ....... 10,000,000 | ....... 10,266,400 | ....... 10,265,533 | ..coveree0 | eiereenn(850) [ oo | ciieecnn(850) [ 0 | 10,264,683 | ...........0 | ... (147,183)] ..... (147,183)] ...... 411,736 [08/15/2036
16675H AL 6|CHEVRON ESOP ...|01/02/2007 | SINKING FUND REDEMPTION . 884,191 884,191 874,257 884,072 884,191 0 0 32,392 101/01/2014
171196 AP 3|DAIMLERCHRYSLER AG ... [06/29/2007 | SECURITY CALLED BY ISSUER at 124.511...... [RTSTORIRTROION PO 25524813 | ....... 20,500,000 | ....... 19,034,865 | ....... 19,159,784 | ...........0 | ... 13,535 | o0 | 013,535 | 0 e 19,173,319 ...6,351,494 |....6,351,494 |...1,264,224 |03/01/2027
191219 AW 4] COCA-COLA ENTERPRISES .| ..-]11/08/2007 | CREDIT SUISSE SECURITIES(USA)LLC......cooo. | covrrmrvrrererreerens | e 11,242,800 | ....... 10,000,000 | ....... 11,315,600 | ....... 11,289,416 | ...ccoeoee0 | (31,085) [ v | 1(31,085) [ o0 | 11,258,331 | o0 | e (15,531)| ....... (15,531) ...... 783,611 [10/01/2026
20763# DU 2[SOUTHWEST AIRLINES - N514SW. ...|03/26/2007 [ SINKING FUND REDEMPTION..........comvvvemrrrerns | covenee 227,742 227,742 227,742 227,742 227,742 0 0. 10,738 103/26/2013
20763# DV 0[SOUTHWEST AIRLINES - N515SW. ...|03/26/2007 | SINKING FUND REDEMPTION . 227,742 227,742 227,742 227,742 227,742 0 0f.. 10,738 [03/26/2013
21987B AL 2[CODELCO INC F.|04/19/2007 | CREDIT SUISSE SECURITIES(USA)LLC........... [ESTIRRR IS 10,178,300 | ....... 10,000,000 | ....... 10,201,500 | ....... 10,201,251 | oo | oo BID) [0 | e BID) [ 0 | 10,200,734 | oo | oo (22,434)| ....... (22,434)]...... 298,958 [10/24/2036
233893 AA 4|DAIMLERCHRYSLER CO LLC ...|07/30/2007 [ ISSUER SSTSTTUSTORRURRTRRIRRTOORY (URRPIURRPORRTORIOR PPN 17,840,037 | ....... 10,879,000 15,315,565 | ....... 14,613,451 | o0 | 10(93,556) [ ..o | 10(93,556) [ oo | 14,519,894 ...3,320,144 | ....3,320,144 | ... 05/01/2020
239753 DJ 2|DAYTON HUDSON ...|04/26/2007 | LEHMAN BROTHERS ..7,000,000 7,670,880 | .........7,622,134 reeeen 1,617,078 01/01/2028
248204 A* 0|DEN DANSKE BANK .| D 109/14/2007 | MATURITY . .......86,896,072 | ....... 80,742,834 | ....... 83,956,000 ......86,896,072 09/14/2007
25152A AM 2| DEUTSCHE BANK AG LONDON.. ...|03/15/2007 | SECURITY CALLED BY ISSUER at 100.000...... reeermnesssnnsnnnes | 025,000,000 | ... 25,000,000 25,000,000 25,000,000 (VN TOURRRORONN | N ISURRPRORRPROON O I IS 25,000,000 03/15/2018
25468P BW 5| WALT DISNEY COMPANY.... ... [10/10/2007 [ VARIOUS.........osrrerrerreennreenerinneeesssesessnnessnes | cevnneeesnesesnneens | 0000.16,836,330 | oooevc 15,000,000 .16,935,330 0] (26,719) o0 [ s 16,908,612 03/01/2032
26441Y AK 3|DUKE REALTY LP. ...|06/26/2007 | CREDIT SUISSE FIRST BOSTON 0 9,610,347 03/01/2016
29331@ AA 5| COLORADO CAPCO NOTES ...|04/30/2007 | SINKING FUND REDEMPTION . (VN [RSPOROROON o I ESVOROPRROOOOR o Y ESSRROOOON 144,042 0 [03/01/2013
29333* AA 5| ALABAMA CAPCO NOTES, SERIES 2004 ... [02/28/2007 | SINKING FUND REDEMPTION 265,604 265,604 0 265,604 03/01/2014
29333@ AA 3| ENHANCED CAPITAL TEXAS FUND, LP NOTES ...|06/30/2007 | SINKING FUND REDEMPTION 330,475 330,475 0 330,475 08/01/2011
30251T AA 7|FNBC 1993-A PASS THROUGH TRUST.................. ...|01/05/2007 | SINKING FUND REDEMPTION 0 01/05/2018
31331F AU 5|FEDERAL EXPRESS ...|07/16/2007 | SINKING FUND REDEMPTION 0 01/15/2018
337378 AB 9|FIRST UNION NATIONAL BANK COM. 1999-C4.... | ... |[12/17/2007 | MBS PAYDOWN 0 12/15/2031
374288 AA  6[JPAUL GETTY TRUST......covvvverrrrirrrirerrienriennns ...|10/24/2007 | TENDER . . 023,000, 22,816,090 22,821,067 0 10/01/2033
45660L XP 9|RAST 2005-A10 A5 ...|04/03/2007 | CANTOR FITZGERALD AND COMPANY............ [ESTIRRR IS 14,559,375 ....... 15,000,000 | ....... 14,488,200 | ....... 14,532,914 0 08/01/2035
589331 AD 9|MERCK & CO INC ... [07/23/2007 | MCDONALD AND COMPANY........covvemmrrmrinnens [ rovenniinniinsrirnnns | eviene 10,772,475 | ....... 10,500,000 | ....... 10,986,465 | ....... 10,975,221 0 03/01/2028
589497 AA 4MEREY SWEENY LP. ...|12/18/2007 | SINKING FUND REDEMPTION........cocmvrremmerernns | cevrmmrernnerennneeens | ovverenned 475,846 | ............ 475,846 | ...........568,631 | ............ 480,735 0 12/18/2019
638612 AB 7|NATIONWIDE FINANCIAL SERVICES.. ...|06/04/2007 | SECURITY CALLED BY ISSUER at 103.728...... [ETSTEURTIRRR RS 28,317,744 | ....... 27,300,000 | .......27,532,129 | ....... 27,436,709 0 03/01/2027
670768 AA 8[NYNEX CORPORATION ...|05/01/2007 | SINKING FUND REDEMPTION . 356,193 356,193 352,999 0 '%56,193 0 0 0f.. 17,008 [05/01/2010
69563A JK 8|PAINE WEBBER GROUP INC... ...|11/27/2007 | CREDIT SUISSE FIRST BOSTON.......cococmmreeraes | covrremeernmeernnnens | oo 10,549,875 | ....... 10,500,000 | .........9,388,050 | ....... 10,271,189 0..165377 | coovcereeen0 | 10,436,566 | ............. 0f.. 113,309 | ....... 113,309 | ...... 880,040 [04/01/2008
706451 BF 7|PEMEXPROJ FDG MASTER TR. 1. [10/16/2007 [ ISSUER........cooirvirerrirerrirerriessiseenieesssessinsenns | cevssessiseessneenens | ooveeees 7,109,060 | ......... 7,000,000 ..6,985,970 | ......... 6,987,507 O o914 | 0 [ 6,988,421 | .coovv 0. 120,639 | ....... 120,639 | ...... 353,306 [12/15/2015
742741 AA 9| PROCTER & GAMBLE-ESOP ...|07/02/2007 | SINKING FUND REDEMPTION ....... 599,180 599,180 .735,328 599,180 0 0 0 ... 42,393 (01/01/2021
742741 AA 9| PROCTER & GAMBLE PROFIT SHARING & ESOP ... |07/01/2007 | SINKING FUND REDEMPTION...........cccormvvmmeinne | ovmrirnrineieniinnnns | e 495,600 | ............ 495,600 546,483 | ...........496,295 | ..cccoeernl0 | eieeens(895) | a0 [ (695 | 0 | 495,600 0 0 0 ] 35,065 101/01/2021
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755920 AD 7|ROCS SERIES BLS-1998-1... .| -.-107/15/2007 | SINKING FUND REDEMPTION.......coovvermrrerrrrens [ correrrnes 840,956 838,066 0 2,891 0 2,891 0 840,956 0 0 0 01/15/2018
806605 AG 6| SCHERING-PLOUGH CORP. ... [04/12/2007 | UBS SECURITIES........ccvvvvrmrreeerensrinsnsensssnsnns | sovvvessssssssisnsnens | voveeees 5,520,650 | .........5,000,000 | ........5,272,100 | ......... 5,272,100 0 0 0 0 0 5,272,100 0f.... 248,550 | ....... 248,550 12/01/2033
844741 AR 9[SOUTHWEST AIRLINES... ...|01/02/2007 | SINKING FUND REDEMPTION 304,871 304,810 (V] I 62 0 62 0 304,871 0 0 0. 07/01/2013
84474W AA 8| SOUTHWEST AIRLINES... ...|01/02/2007 | SINKING FUND REDEMPTION 238,575 238,575 0 0 0 0 0 238,575 0 0 0 07/02/2019
88168L CX 2|TEXACO CAPITAL 1. |06/19/2007 [ ISSUER.........ooervemrrrirrenereiseresssessseenssessssseens | cevsneessseessseenens | voveeees 5,917,600 | .........5,000,000 | ........5,103,450 | ......... 5,085,088 | ....cooonue (VN I (1,368) [ ..ovvvrerrenae (V) I (1,368) 0 5,083,720 0. 833,880 | ....... 833,880 03/03/2023
94983Q AE 6| WFMBS 2006-3 A5 ...|05/25/2007 | VARIOUS................... 958,938 | ............958,938 | ............931,495 | .......... 684,297 | ............ (V] I 821 0 821 0 958,938 0 0 0 03/01/2036
G0598V AA 0| ATAMI BEACH LINE MEZZANINE FUNDING......... D [11/30/2007 | SINKING FUND REDEMPTION.......cccoovvvereerens [ cerrrrrans 912,254 912,254 851,527 889,346 0 0 0 0 22,908 912,254 0 0 0 05/31/2030
J43615 AN 3| BOTM SUB LOAN D [09/30/2007 [ MATURITY ....coovverreermreemmmesseneesnsnesssseessnsnsssnnees. | eevsseeesseeesnnsenns | oovees 43,316,296 | .......43,316,296 | ....... 42,087,542 0 0 0 0(.1,33829% | ...... 43,316,296 0 0 0 09/30/2007
J4706# AD 7|NIS FUNDINGD.. D [10/25/2007 | SINKING FUND REDEMPTION . 142,755 134,547 0 0 0 0 30| ... 142,755 0 0 0 07/25/2021
J48818 AZ 1|NEC CORP.......ccc.cco. D [12/21/2007 | MATURITY. ......88,417,330 417, .....81,300,813 0 0 0 0 [.4,461,330 | .....88,417,330 0 0 0 |..5,156,929 [12/21/2007
T2180E_AA 4| BRACCO FINANCE B.V.....coooooiiiiiiii s D ]03/15/2007 | CITIGROUP GLOBAL MARKETS........coccoovveviinee | covinniees ..182,484,864 | ..... 170,546,602 | ..... 166,251,039 0 0 0 0[.2,634,602 | ...170,546,602 | ..300,689 | ..11,637,573 |..11,938,262 |...2,332,963 [10/30/2021
4599999. Total - Bonds - Industrial and Miscellaneous ..771,153,595 | ... 735,903,902 | .... 727,883,445 | .... 734423760 | ............. 0]...6448 ... 0] .ol 6,448 | 11,397,238 | ....746,101,264 | ..300,689 |..24,751,643 | ..25,052,332 |.32,171,076 | ..... XXX....
6099997. Total - Bonds - Part 4 .1,903,080,534 | ..1,851,421,261 | ..1,799,651,675 | ..1,820,778,848 .0 .0 .1,501,134 | 36,113,492 | .1,861,555,377 | ....23,074 |..41,502,084 | ..41,525,158 |.73,721,175 | ..... XXX....
6099998. Total - Bonds - Summary Item from Part5....... .. 174442375 | ... 173,918,625 | ..... 164,411,206 | oo 0 .0 0] (9,427)] ..8,846,154 | ...173,247,934 |..270,246 | ....... 924195 [...1,194,441 |..2,403,778 | ..... XXX....
6099999. Total - Bonds. .2,077,522,908 | ..2,025,339,886 | ..1,964,062,880 | ..1,820,778,848 0 0 | 1,491,708 | 44,959,646 | .2,034,803,310 | ..293,320 |..42,426,279 |..42,719,599 |.76,124,953 | ..... XXX....
Preferred Stocks - Banks, Trust and Insurance Companies
055227 AA 0|BACOB BANK... F.109/17/2007 [ MATURITY ....cocvvvrrrirrrirnnerisneisenssnssnssssninens | e 50,000.000 | ........ 5,000,000 | ....5,000,000.00 | ......... 4,399,350 | ......... 4,926,968 | ............. 0f... 73,032 0 5,000,000 0 0 0 362,500 | ..... XXX....
05562E AA  6|BNP US FUNDING LLC.......ccooooomrrrerriinreiireiinnees ... [12/05/2007 [ MATURITY ....oovrivrrriirneeinneeeneneenseesnsessnnessssnees. | eovnneennesennnsennns | ooneee 10,000,000 | ..10,000,000.00 | ......... 9,285,000 | ......... 9,898,810 | ..cooovnvvnt 01..101,190 0...101,190 | coovvcereeenn0 | 10,000,000 0 0 0. 773,800 | ..... XXX....
125563 AC 0|CIT CAPITAL TRUST | ...|04/10/2007 | SECURITY CALLED BY ISSUER at 103.622...... ...134,520.000 | ...... 13,939,231 | ..13,452,000.00 | ....... 14,075,574 | ....... 13,909,485 | ............. (VN I (6,284) 0. nn(6,284)] o0 | 13,903,201 (VN [ 36,030 |......... 36,030 |...... 676,150 | ..... XXX....
125563 AC 0|CIT CAPITAL TRUST | . ...|04/10/2007 | SECURITY CALLED BY ISSUER at 103.622...... | .cooveerereerreecerane | v 20,724,400 | ..20,000,000.00 16,615,100 | ....... 16,859,599 | ......ecnue 0. 14,573 0 ORI 16,874,172 0 {...3,850,228 | ....3,850,228 |...1,005,278 |..... XXX....
22541G AA 2| CREDIT SUISSE, NASSAU BRANCH F.|06/15/2007 | MATURITY. 1,000,000.000 | ....100,000,000 | 100,000,000.00 | .....100,000,000 | ..... 100,000,000 0 0 0 0 0 { ....100,000,000 0 0 0 [..3,868,000 |..... XXX....
31945J AA 9| FIRST CHICAGO NBD INSTL CAPITAL A. ...102/21/2007 | BANK OF NEW YORK........cvvvcmmreermrremmreenneeennes | eovnreennneennsneennnne | oonees 27,829,120 | ..26,800,000.00 | ....... 26,961,676 | ....... 26,808,896 | o0 | oeere(3,575) | o0 | oeeree(3,575) | il 0 | i 26,805,321 | ..coovvernnn 0 (..1,023,799 |...1,023,799 | ...... 474,539 | ..... XXX....
46623M AA 9| JPM CAPITAL TRUST Il .| ... 102/20/2007 16,344,870 | ..15,720,000.00 | ....... 16,530,283 | ...... 16,334,964 | oo | e B, [0 | et B [ 0 16,328,853 | .....cc..0 | ... 16,017 ] ... 16,017 | ... 690,829 | .... XXX....
475068 AA 0|JEFFERSON-PILOT CAPITAL TRUST B.. ...|03/01/2007 ....12,335,738 | ..11,845,000.00 12,709,803 | ....... 12,345,236 | oo |1 (9,853) [ o0 | 1n(9,853) [ 0 | 12,335,383 | o0 [ o355 | 355 | i 490,679 | ..... XXX....
475529 AA 1|JEFFERSON-PILOT CAPITAL TRUSTA.. ...103/19/2007 | VARIOUS................... ...29,139,600 | ..28,000,000.00 29,933,800 | ....... 29,144215 | ..cccoee0 | 02,083 | o0 | 12,083 | 0 | i 29,146,298 1,145,594 | ... XXX....
553038 AA 8| MIC FINANCING TRUST I..... ...|02/01/2007 | SECURITY CALLED BY ISSUER at 100.000...... ....26,000,000 | ..26,000,000.00 25,845,650 | ....... 25,864,534 25,864,750 ...1,088,750 |..... XXX....
616906 AG 8| MORGAN STANLEY FINANCI . F.|02/28/2007 | SECURITY CALLED BY ISSUER at 102.677...... ....36,758,366 | ..35,800,000.00 36,492,884 | ....... 36,139,364 | ..occooeel0 [ 0rinn(8,537) [ o0 | eiien(8,537) | o0 | e 36,130,827 | .............0 | .......627,539 | ......627,539 | ...... 718,685 | ..... XXX....
833606 AA 4|SOC GENERAL REAL ESTATE CO. ...[10/01/2007 | SECURITY CALLED BY ISSUER at 100.000...... ....22,480,000 | ..22,480,000.00 19,091,786 | ....... 22,068,987 | .....c.....0 | ..411,013 | .ooiiivennl0 | 411,013 | 0 ] e 22,480,000 0 0 01.1,717472 |..... XXX....
83364L AA 7|SOCIETE GENERALE F.|04/30/2007 | MATURITY. 25,000,000 | ..25,000,000.00 | ....... 24,778,400 | ....... 24988418 | ........ec..0 | ... 11,582 | vl | 111,582 | 0 | i 25,000,000 0 0 0f.. 981,250 | ..... XXX....
86679P AA 1[SUN LIFE CANADA CAP TR ...|05/07/2007 | SECURITY CALLED BY ISSUER at 104.263...... 10,426,300 | ..10,000,000.00 | ....... 10,402,100 | ....... 10,297,143 | o0 | e i(6,536) [ o0 | s (6,536) [ o0 | 10,290,606 0f.... 135,694 | ....... 135,694 |...... 426,300 | ..... XXX....
86679P AA 1[SUN LIFE CANADA US CAPITAL. ...|05/07/2007 | SECURITY CALLED BY ISSUER at 104.263...... 52,652,815 | ..50,500,000.00 52,868,455 | ....... 52,090,861 | .....cc....0 [ ....(46,252) [ ocovvvvrvreenn 0 [ 1. (46,252) | oo O | 52,044,609 0 608,206 608,206 |...2,152,815 | ..... XXX....
989819 AA 5[ZURICH CAPITAL TRUST..... ...|06/01/2007 | SECURITY CALLED BY ISSUER at 104.188...... ....16,149,140 | ..15,500,000.00 15,184,975 | ....... 15,195,167 | o0 | 000883 [0 | 0883 [ 0 | 15,196,051 0 .953,089 953,089 |...... 649,140 | ..... XXX....
989819 AA 5[ZURICH CAPITAL TRUST ...|06/01/2007 | SECURITY CALLED BY ISSUER at 104.188...... . .| -.....52,094,000 | ..50,000,000.00 51,597,500 N I 51,169,550 0 .924,450 924,450 | ...2,094,000 | ..... XXX....
G2534W AA 1| CREDIT SUISSE GROUP CAPITAL........ccoovvverreene D |07/31/2007 | SECURITY CALLED BY ISSUER at 100.00........ ....142,929,208 | 142,929,208.00 42,318,962 ,008 | ...142,929,208 0 0 0 (..4,910,336 | ..... XXX....
N77163 AM_0fUFJ FINANCE ARUBA D 103/12/2007 [ MATURITY.....oovviiiniinnnisnnissnissnsssssissnssnnes | 200:38,838.085 | oo 3,383,808 | ....3,383,808.48 ..3,198,102 ..25,561 3,383,808 0 0 0 62,212 |..... XXX....
6299999 Total - Preferred Stocks - Banks, Trust and INSUrANCE COMPANIES...............oviveveeieiieieereeseteseseesessssseesssessessssssesssssesssssssessesssssssessessessssessess ...623,186,597 12,289,400 229,569 | ....614,882,637 ....8,303,960 | ....8,303,960 |.24,288,328 |..... XXX....
6599997. Total - Preferred Stocks - Part 4 ....623,186,597 ...612,289,400 | ....614,160,585 | ...........0 |..492,483 | ..............0 | ...492483 | ... 229,569 | ....614,882,637 ...8,303,960 | ....8,303,960 |.24,288,328 | ..... XXX....
6599999. Total - Preferred StOCKS. ..., ....623,186,597 | ... XXXoovovvwe | oo 612,289,400 | .....614,160,585 | ...........0 | ..492,483 | .................0 | ....492,483 | ..... 229,569 | ....614,882,637 ....8,303,960 | ....8,303,960 |.24,288,328 | ..... XXX....
Common Stocks - Banks, Trust and Insurance Companies
J2630N 10 3| BONDS SETTLEMENT NETWORK.........cccovvvevrnnnne I D |10/19/2007| ISSUER ... | oevesninenns 42.000 [ .cooooreee. 10,741 18,893 O 0 |0 a0 e | 0 | el [ e (409) el 11,150 )l 10,741 |0 ] XXX....
J38586 10 3] KYUSHU-SHINWA HOLDINGS INC.......c.coooisrieennce D ]09/03/2007 | MIZUHO INVESTORS SECURITIES COLTD.... | ..... 45,000.000 | ............. ...44,955 |...(46,908)] .........0 | o0 | ....(46,908) ] ... 1,953 | 0 [ ..2436 ] ... 16,197 [ ... 18,633 | .0 ] XXX....
6799999. Total - Common Stocks - Banks, Trust and Insurance COMPANIES..........coouivriiiiisiieriesesisieseessesssnenees 44,955 |...(46,908)] .....o.o.0 | o0 | .. (46,908 ... 1,953 | i 0]..20028 | 27,346 20374 ) 0] XXX....
7299997. Total - CommOn StOCKS - Part 4. s | s 20,0 L4 | verenie XXX f 0. 345,901 | ... 44,955 1...(46,908)f ..o 0 0 ...(46,908) ] . 1953 ) 0012028 027,346 29374 0] XXX....
7299998. Total - Common Stocks - Summary Item from Part 5 0 .00 i O L0 ) 0] 50448 |0 | L (11,439) ] (11,435) ] 0 ] XXX....
7299999. TOtal = COMMON SOCKS. ......vveereeeieiesreeeseseeesesessssesessesesssessnesssssesesns  oseessessssssessssessesssssssesesesssessesssssssesssssssssssssssssssssssssessssssessssesssssees | seeeneeesess08,380 | vererees XX Kenrrrees | crrereenss: 396,349 | tivvierivrees 44,955 |...(46,908)] ..c..ooc0 |0 | s (46,908) ! w15, 0 | XXX....
7399999. Total - Preferred and COMMON StOCKS.............cvveorevereeerreeereeenseccereenes ....623,254,983 | ... XXX.......... | .....612,685,749 | ..... 614,205,540 | ...(46,908) | ...492,483 ...445574 | ..... 231,523 | ....614,933,084 | ...... 2,028 |...8,319,871 | ...8,321,899 |.24,288,328 |..... XXX....
7499999. Total - Bonds, Preferred and Common Stocks............ .2,700,777,892 ..2,434,984,388 | ...(46,908)| 1,984,190 1,937,282 | 45,191,169 | .2,649,736,395 | ..295,348 | ..50,746,150 |..51,041,498 (100,413,282 | ... XXX...
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

€3

1 2 3 4 5 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 20 21
F 12 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized and Paid for
e or Carrying | Unrealized Other Than Total Foreign | Exchange Gain Dividends | Accrued
i Number of Value at Valuation Temporary | Change in| Exchange Gain (Loss) Received | Interest
CUSIP g| Date Shares Actual Disposal Increase/ Impairment | B./A.C.V. | Change in | (Loss)on on During and
Identification Description n | Acquired Name of Vendor Name of Purchaser (Stock) Cost Consideration Date (Decrease) Recognized [(12+13-14)[ B./A.C.V. | Disposal Disposal Year Dividends
Bonds - All Other Government
J26160 4M 0] JAPAN NATIONAL GOVERNMENT.......... D [02/09/2007 | VARIOUS.........c.ccovvvmmriririrarirniinns LEHMAN BROTHERS JAPAN INC.................. 7,058,408 | ....6,639,761 | ....7,210,305 |....7,051,408 O[89 |0 [ 489 | ..411,158 | ....... 9,255 149,642 ..115,925
J26160 4V 0| JAPAN NATIONAL GOVERNMENT.. D [06/18/2007 | CREDIT SUISSE SECURITIES(JAPAN) LTD CREDIT SUISSE SECURITIES(JAPAN) LTD...|...45,879,654 | ..40,940,685 |..45,770,461 |..44,641,482 0 0(..26451 | 3,674,346 | ..... 92,962 | ....1,036,017 ..474,026
J26160 6H 9| JAPAN NATIONAL GOVERNMENT.. D [06/08/2007 | CREDIT SUISSE SECURITIES(JAPAN) LTD JPMORGAN SECURITIES JAPAN 2,646,903 | ....2,434,864 | ....2,697,538 | ...2,608,694 0 {2,160 [0 | e 2,160 | ..171,670 | ....... 5851 |........82,994
J26160 QR 5| JAPAN NATIONAL GOVERNMENT.......... D [07/10/2007 [ VARIOUS.........ccooovioiireiiiesiis LEHMAN BROTHERS JAPAN INC ...54,847,841 |..50,898,939 |..57,420,754 |..55,468,293 .0 ...(38,668) | 4,608,021 | ...162,188 | ....1,790,273
1099999. Total - BONAS - All OthEr GOVEIMMENL. .......iees ettt oeiet e ees et 110,432,807 | 100,914,249 | 113,099,058 | 109,769,877 L0 (9,568)] 0 ] (9,568)| 8,865,195 | ...270,255 | ....3,058,926
Bonds - Industrial and Miscellaneous
46628Y AV 2| JPMMT 2006-S2 1A20.. ...101/19/2007 [ MCDONALD AND COMPANY JEFFERIES & COMPANY, INC... ...20,000,000 [ ..20,018,750 |..19,356,250 |..20,018,750 0 0 0 0 0 (662,500)
74922L AH 6| RALI2006-QS16 A8...... ...|03/06/2007 | MCDONALD AND COMPANY. JEFFERIES & COMPANY, INC 6,092,000 | ....6,065,348 | ....4,569,000 | ....6,065,489 0 0. 141 | (1] I ..(1,496,489)
J73082 DF 3| SHINKIN CENTRAL BANK D [01/10/2007 | SHINKIN SECURITIES.... OKASAN SECURITIES CO.,LTD. 1,674,621 |...1,674,621 | ....1,678,908 | ....1,674,621 0 0 0 0
J73082 DG 1| SHINKIN CENTRAL BANK.... D [02/09/2007 | SHINKIN SECURITIES.... DAIWA SECURITIES SMBC CO.LTD.............. 1,648,805 |....1,648,805 | ....1,652,267 | ....1,648,805 0 0 0 0
J73082 DH 9| SHINKIN CENTRAL BANK.... D [03/09/2007 | SHINKIN SECURITIES.... CREDIT SUISSE SECURITIES(JAPAN) LTD...{....1,693,767 |....1,703,287 | ....1,695,342 | ...1,693,767 0 0 0. (9,520)
J73082 DJ 5| SHINKIN CENTRAL BANK D [04/10/2007 | SHINKIN SECURITIES DAIWA SECURITIES SMBC CO.LTD...... 1,677,852 |...1,677,852 |....1,679,027 | ....1,677,852 0 0 0 0
J73082 DK 2| SHINKIN CENTRAL BANK D {05/10/2007 | SHINKIN SECURITIES DAIWA SECURITIES SMBC CO.LTD.. 1,663,617 |....1,663,617 |....1,663,999 | ....1,663,617 0 0 0 0
J73082 DL 0| SHINKIN CENTRAL BANK D [06/08/2007 | SHINKIN SECURITIES NIKKO CITIGROUP LIMITED...... 1,648,397 |...1,648,397 |....1,645,331 | ....1,648,397 0 0 0 0
J73082 DM 8| SHINKIN CENTRAL BANK D [07/10/2007 | SHINKIN SECURITIES MIZUHO INVESTORS SECURITI 1,622,192 |...1,622,192 | ....1,622,938 | ....1,622,192 0 0 0 0
J73082 DN 6 SHINKIN CENTRAL BANK D [08/10/2007 | SHINKIN SECURITIES MORGAN STANLEY TOKYO BRANCH.. 1,695,059 | ....1,695,059 | ....1,700,568 |....1,695,059 0 0 0 0
J73082 DP 1| SHINKIN CENTRAL BANK.... D [09/11/2007 | SHINKIN SECURITIES.... SMBC FRIEND SECURITIES CO.,LTD... 1,761,339 |...1,761,339 | ....1,762,977 | ...1,761,339 0 0 0 0
J73082 DQ 9| SHINKIN CENTRAL BANK.... D [10/10/2007 | SHINKIN SECURITIES.... MIZUHO INVESTORS SECURITIES COLTD.. |.....1,705,175 | ....1,705,175 | ...1,705,567 | ....1,705,175 0 0 0 0
J73082 DR 7| SHINKIN CENTRAL BANK D [11/09/2007 | SHINKIN SECURITIES SMBC FRIEND SECURITIES CO.,LTD... 1,771,950 |...1,771,950 |....1,771,950 | ....1,771,950 0 0 0 0
J73082 DS 5| SHINKIN CENTRAL BANK.... D {12/11/2007 | SHINKIN SECURITIES..... SHINKIN SECURITIES............ 1,787,150 |...1,787,150 |....1,786,310 |....1,787,150 0 0 0 0
J7470W P3 3| CENTRAL BK COMMERCE & INDUSTRY | D [01/10/2007 | CENTRAL BK COMMERCE & INDUSTRY...... NIKKO CITIGROUP LIMITED.. 1,674,621 |...1,674,621 | ...1,675,827 | ...1,674,621 0 0 0 0
J7470W P9 0| CENTRAL BK COMMERCE & INDUSTRY | D [02/09/2007 | CENTRAL BK COMMERCE & INDUSTRY...... NIKKO CITIGROUP LIMITED 1,648,805 |...1,648,805 | ....1,651,674 | ....1,648,805 0 0 0 0
J7470W Q7 3| CENTRAL BK COMMERCE & INDUSTRY | D [03/09/2007 | CENTRAL BK COMMERCE & INDUSTRY...... DAIWA SECURITIES SMBC CO.LTD.. 1,693,767 |...1,703,287 | ....1,693,767 | ....1,693,767 0 0 0f.... (9,520)
J7470W R6 4| CENTRAL BK COMMERCE & INDUSTRY | D [04/10/2007 | CENTRAL BK COMMERCE & INDUSTRY...... DAIWA SECURITIES SMBC CO.LTD.. 838,926 0 0 0 0
J7470W S4 8| CENTRAL BK COMMERCE & INDUSTRY | D [05/10/2007 | CENTRAL BK COMMERCE & INDUSTRY...... DAIWA SECURITIES SMBC CO.LTD.. 831,808 0 0 0 0
J7470W T3 9| CENTRAL BK COMMERCE & INDUSTRY | D [06/08/2007 | CENTRAL BK COMMERCE & INDUSTRY...... NIKKO CITIGROUP LIMITED............... 824,198 0 0 0 0
J747T0W T9 6| CENTRAL BK COMMERCE & INDUSTRY | D |07/10/2007 | CENTRAL BK COMMERCE & INDUSTRY...... MIZUHO INVESTORS SECURITIES CO LTD. 811,096 0 0 0 0
J7470W U8 6| CENTRAL BK COMMERCE & INDUSTRY | D [08/10/2007 | CENTRAL BK COMMERCE & INDUSTRY...... MORGAN STANLEY TOKYO BRANCH........... 1,695,059 0 0 0 0
J7470W V6 9| CENTRAL BK COMMERCE & INDUSTRY | D [09/11/2007 | CENTRAL BK COMMERCE & INDUSTRY...... OKASAN SECURITIES CO.,LTD.....ccoccoerrrernnns 1,761,339 0 0 0 0
J7470W W5 0| CENTRAL BK COMMERCE & INDUSTRY | D [10/10/2007 | CENTRAL BK COMMERCE & INDUSTRY...... MIZUHO INVESTORS SECURITIES CO LTD. 1,705,175 0 0 0 0
J7470W X3 4| CENTRAL BK COMMERCE & INDUSTRY | D [11/09/2007 | CENTRAL BK COMMERCE & INDUSTRY...... SMBC FRIEND SECURITIES CO.,LTD... 1,771,950 | .... 0 0 0 0
J7470W_Y2 5| CENTRAL BK COMMERCE & INDUSTRY | D [12/11/2007 | CENTRAL BK COMMERCE & INDUSTRY..... SMBC FRIEND SECURITIES CO.LTD 1,787,150 {...1,787,150 | ....1,786,096 | ....1,787,150 0 0 0 0
4599999. Total - Bonds - Industrial @nd MISCEIIANEOUS. ... . ceueu i ittt ...63,485,818 | ..63,496,956 |..61,343,317 |..63,478,057 0 0. 141 ] ...(19,041)] oo )| ..(2,134,731) 1,255,678
6099998. TOtA] = BONDS. .ot e et 173,918,625 | 164,411,206 | 174,442,375 [ 173,247,934 0 0. (9,427)| 8,846,154 | ...270,246 924,195 2,403,778
Common Stocks - Industrial and Miscellaneous
457197 10 3|INHIBITEX, INC....ooooviiiiiiiiiniicsiens [...]01/02/2007 | MORGAN KEEGAN & COMPANY.................. [01/05/2007 [ MORGAN KEEGAN & COMPANY.................... ...23,464.000 50,448 39,012 0 0 0 0 0 (11,435) .0
6899999. Total - Common Stocks - Industrial and MISCEIIANEOUS.............  woveiuiieiiiiiiieeieiesteee ettt ses s ssseesesssssssessss st ensesassssssssenssssssanes 50,448 39,012 0 0 0 0 0 (11,435) .0
7299998. Ol = COMIMION SHOCKS .. ettt ooeee oo ee oot E s e e EE e EE A EEE ettt 50,448 39,012 0 0 0 0 0 (11,435) 0
7399999. Total - Preferred and COMMON STOCKS. ... ..uuuiiuiiuiiiieiiiisiiieitiss  eeoieisisssesstesss st esees ettt 50,448 | ........ 39,012 0 0 0 0 0 (11,435)
7499999. Total - Bonds, Preferred and COMMON STOCKS.............orvoreeevre. eeveeeeresseseeereeeeneerssseeeeeseeeeeesessesseseeeseeeeneeseneseseeeeseeseeensesseseeeeseeeseneseeseeeee 164,461,653 | 174,481,387 [173,298,381 | ....cccovveene. 0. (942N o0 ] e (9,427)| 8,846,154 | ...270,246 912,760 2,403,778
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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
Common Stocks
U.S. Life Insurer
02588# 10 2| AFLAC NEW YORK......ccooooviirereriesissiesiesisesaenaas | [60526.......... | TN [.NO.oieeeeen, NA. o] s 51,478,882
1299999. | Total - Common Stocks - U.S. Life INSUrer.........cccoovvveveriersrennn. Ol 51,478,882
1899999. | Total - COMMON SHOCKS. ......uiuuiviiiiisiiiesiesssssesiessssssesssssss s sssssssessesses st sesessenssns st ensssessenssnssessensensnsssnsensnssns | sessessssssessessans) | ceressenes 51,478,882
1999999. | Total - Preferred and COMMON SEOCK............c.ovveverveereririreersereeeiierieseesesereesssseessessesesessessesssssessessssssessessessessanes | soessesiesessesea [} 51,478,882
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: $.....37,513,770.
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
|dentifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1| Number of Shares | % of Outstanding

NONE
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7

1 Codes 4 5 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1" 14 15 16 17 18 19
F Amount
o 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
Class One Money Market Mutual Funds
BNY HAMILTON FUNDS-MONEY FUND-HAMILTON SHARES].........] ..... .12/31/2007. | BANK OF NEW YORK.......cocvvrmrrerrrrircens 12/31/2008 0 0 0 (V] ST (V] IO 30,581,056 | ........ 1,552,965 | ..oovvvverrrrinnn 0f... 4920 | ..... 5.130 |MON.. | ....13,130,651
FIDELITY INSTITUTIONAL MNY MKT PRIME #690 CLASS 1... | ..cooovee | veves .12/31/2007. | BANK OF NEW YORK 12/31/2008 0 0 0 (VN [STOUTRRON B IS 122,098 0 0f... 4.940 | ..... 4.940 [MON..| ......... 103,865
DREYFUS INSTITUTIONAL CASH ADVANTAGE #99.........o0. | o] e, .12/31/2007. | BANK OF NEW YORK 12/31/2008 , 0 0 0 0 ....35,180 0 0f... 4.900 | ... 4.900 |MON..] ......... 725,759
8099999. Total - Class One Money Market Mutual FUNdS.........c..cocoiiiieiiiiesisie s 30,738,333 0 0 0 0 i DO 30,738,333 | ....... 1,552,965 XXX XXX XXX | ....13,960,275
8299999. Total - Short-TerM INVESHIMENES........cvuiieiiieiieitieis sttt 30,738,333 0 0 0 0 D00, SO [ 30,738,333 | ........ 1,552,965 XXX XXX XXX ] ....13,960,275
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Sch. DB-Pt. A-Sn. 1
NONE

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

Sch. DB-Pt. A-Sn. 3
NONE

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

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

Sch. DB-Pt. B-Sn. 3
NONE

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

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

Sch. DB-Pt. C-Sn. 3
NONE

Sch. DB-Pt. D-Sn. 1
NONE

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

Sch. DB-Pt. D-Sn. 3
NONE

Sch. DB-Pt. E-Sn. 1
NONE

E16, E17, E18, E19, E20, E21, E22
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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 *

Open Depositories
MiZURO BanK.........cccueeriieieiicirceece e HONG KONG....vieee s | e XXX
. Japan.. XXX
.. Japan.. XXX
Nishi Nippon City.........cveererenrerirrisrineirereriesinenninas JaAPAN.....ooeecensneennes | e | 000000 | 0 | 0 116,770 | XXX
SaN-iN GOO......c.ocviviiiccecesceece e JAPAN....ceiiiceseeesssesesnennnn | s | e 020000 | 0 | 0 | 119,231 [ XXX
Hokuriku....... . Japan.. XXX
Toyama Daiichi .. Japan.. XXX
Shiga............ . Japan.. XXX
Michinoku..... . Japan.. XXX
Kagoshima SKN..........cccvriinieerinineeeeseresie Japan.. XXX
MIYaZaKi......oovireirieieieicere e Japan.. XXX
Ehime...... . Japan.. XXX
Gamagori Skn.. .. Japan.. XXX
Senshu......... . Japan.. XXX
Chuo Labour. .. Japan.. XXX
Shlnkln Central . Japan.. XXX
...... Japan.. XXX
. Japan.. XXX
. Japan.. XXX
.. Japan.. XXX
. Japan.. XXX
Keishicho Shokum Skm.... . Japan.. XXX
Mizuho(Kasoukaouzaguchi).. . Japan.. XXX
UFJ e .. Japan.. XXX
Postal Office-Osaka(Refund)..........cocevevvvrrninienns Japan.. XXX
Sumitomo Trust&Banking............ccceveervreeiinnnnnn, Japan.. XXX
Postal Office-Tokyo...... .. Japan.. XXX
Mizuho Bank................ .. Japan XXX
Columbus Bank & Trust . Columbus, GA. XXX
Bank of New York............ . New York, NY.. XXX
Banko Popular De Puerto Rico............cccoeurriiniennnne Sanjuan, PRu.....c.coviireinceinsesesseeneninnns. | cvinii XXX
Wachovia BanK.............cccoeeeuieiiiieicniecceeceeeeees Atlanta, GA........ooooeeeeeeeeeceeeeeeeeeeseeeeneseeensenes | eveses | evrerrieenn b 010 | 1,359,750 | o0 | (67,962,931) | XXX
Bank of AMENiCa. ..o Dallas, TX....coccovvrrrrernrnererennenerennnnneeensnseenenes [ reoneres | senernennnnee0.0000 | 0 | 0 | e 778,749 | XXX

0199998. Deposits in.....

290 depositories that do not exceed allowable

limits in any one depository (see Instructions) - Open Depositories. XXX
0199999. Total - Open Depositories XXX
0399999. Total Cash on Deposit..... XXX
0499999. Cash in Company's Office XXX
0599999. Total Cash XXX

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

1. January.... ...316,982,918 | 4. April.. ..339,136,569 10. October..... 260,460,551
2. February.. ...329,850,835 |5. May... ..270,619,907 11. November. 228,250,724
3. March......oocoviniennn. 352,259,707 354,511,390 12. December. ..417,929,776
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

Description Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Gross Investment
Income

ve3

NONE
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EPOSITS

SCHEDULE E - PART 3 - SPECIAL D
1 2

Deposits for the
Benefit of All Policyholders

All Other Special Deposits
5 6

3 4
Type of Purpose of Book/Adjusted Fair Book/Adjusted
States, Etc. Deposit Deposit Carrying Value Value Carrying Value

® NN =

Alabama........cccoevevriereeiereiereess
AlaSKa........cevercrieie e
ANZONA.....ovecvreerereeree e
ArKansas...........cccoevveeverrerseeerennnas
California..
Colorado......
Connecticut.. .
Delaware.........cocoeveveeervereereineranns
District of Columbia...........c.cceeunene DC
Florida........coevevrereiecceeeie e
€T ] TR
Hawaii.......cocvvveveereeeeesee

Kentucky.. .
LouiSiana.........cccevveveieuriieieieiens

Maryland...........ccoevevererericreeinnns
Massachusetts............cccoevvvrirernne MA
Michigan........ccccueveveveieieiciinns
Minnesota
Mississippi
MISSOUI......ovvveveieieriereicssisiiiaes
Montana...
Nebraska.

New Hampshire.........ccocovverrerrennn.
NEW JEISEY....ovivririrrireieiriieieienns NJ
New MEXICO.......uuurerriiveirrireirnns NM

Pennsylvania.........ccccoevevinnninnins

Rhode Island...........ccovnvvinireinennne. RI
South Carolina..........cceereerrrennnns SC
South Dakota..........cccerrrrreiirenninns SD

Virginia.........
Washington......
West Virginia
WISCONSIN.....ovvvrvrrerirerresiseiiersneeinns
WYOMING...oververieereiereees e

American Samoa.........coveererererenns

US Virgin Islands..........cccourrerreenen.
Northern Mariana Islands.
Canada........ccccoeveeveieeeeieieieeis

Required by State.......ccocvervreieieiseiee s
Required by State.........ccooeeervrieeeierece e
Required by State.........ccooeeeivniereieeeece e

Required by TeITtOry.........cceevvveveeerereiece e
Required by TertOry.......coeverrieireerrireesssse s
Required by TermtOrY........cvveverrieireereireeeeesssesesseesseeesnes
Required by TermtOry.......covveverrveircerrreeeeesseseseseseeeesnes

Required by State.......ccoeueeereereirceee s
Required by State.........ccceveviiieeseeeee e

......... 61,007,847
......... 65,729,804

......... 71,824,032
......... 76,846,650

DETAILS OF WRITE-INS

5801.
5802.
5803.
5898.

5899.

Summary of remaining write-ins for
line 58 from overflow page..........c.....
Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe).........ccoouvverecrsirinenns

Designated for Aflac Hong Kong
Legal Affairs Bureau, Japan - Required by Govt Law
Policyholder Protection Corp of Japan - Required by Govt

2,951,256
coerennnn2,068,694
......... 66,814,082
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