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Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. BoNdS (SChEAUIE D).....oovevevrererrieriiiiesiiesieees s eessssesssnessensseens | seveseens 39,526,840,916 | .....ovvvrerrerrirririns (U P 39,526,840,916 |.......... 36,180,255,203
2. Stocks (Schedule D):
2.1 Prefermed SHOCKS. ... sessessseesssesssennnes | sesesenenns 4,4468,076,747 | oo (U R 4,446,076,747 | ........... 7,609,178,570
2.2 COMMON SEOCKS......ouveuveurisrisrierieriniessseessss s essessensenen. | esreseseeees 110,666,709 | ..oovevrvrerirrrirriniins (V1 110,666,709 | ...ccvvvvrrne. 98,137,411
3. Mortgage loans on real estate (Schedule B):
31 FIISEIENS. covvuvereieirite st | e 2,191,930 | oo (VN 2,191,930 | .o 2,476,507
3.2 Other than firSt IENS.......c..cvurieiieriieieieee e eseesessssenes | e 4,370,999 | ..o 4,370,999 | oo (0 T 0
4, Real estate (Schedule A):
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES).....evecvereresseresaerisesesses e seses et sest s ennies | eerisessenes 282,858,482 | ..o (U I 282,858,482 | ... 320,250,550
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)....eevveeirieieiese ettt sses ettt ssessssnsenseen | etessessesnssnns 10,405,335 | ..ooverrecccecceeinns (N 10,405,335 | ..ocoovveeeee 11,935,364
4.3 Properties held for sale (less §.......... 0 eNCUMDBIANCES).........ovvrerririrereierireirins | cereieeesieeeneens 108,887 | oo 108,887 | oo (V1 108,887
5. Cash ($.....727,088,007, Sch. E-Part 1), cash equivalents ($.......... 0,
Sch. E-Part 2) and short-term investments ($.....106,408,994, Sch. DA)........ccccovvvemreernns | vovverreeennn. 833,497,001 | ..covvvvrerrerrierirerienene (V1 833,497,001 | ........... 3,493,385,192
6. Contract loans (including §.......... 0 Premium NOLES).......cevvieeeirieceeirieeseesieeeeseseesssnees | soesessnseeenns 24,562,308 | ...ocooveveeeeeererer () 24,562,308 | ....ccoe... 20,370,105
7. Other invested assets (SChedule BA)..........c.cocuriiniiniiniicrierieniessessessesseeees | cverenssensens 361,775,986 | ....ccvoorrenne. 1,482,580 | ...cocoonvn. 360,293,406 | .............. 356,447,982
8. ReCeIVabIES fOr SBCUMHES. .......cueuevceieiececectctctete et en e | evevesesesesesns 4,141,923 | oo (1 4141923 | o, 1,588
9. Aggregate write-ins for iNVEStEd @SSELS.........c.vevviierieiierice e | s [ [ I {0 0
10. Subtotals, cash and invested assets (LINES 110 9).......ccvvvrririnnnineinireeinseereinei e 45,607,497,223 | ....ovviiiene 5,962,466 |.......... 45,601,534,757 |.......... 48,092,547,359
11. Title plants less §.......... 0 charged off (for Title iNSUErs ONIY)..........cceeveerineirieeeiees | e [0 [0 [0 0
12.  Investment income due and ACCTUE............cevviieeieecececiccce ettt | severessnenas 483,055,455 | ..covveviiiieid 695 | .oien 483,054,760 | .............. 492,691,566
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in course of collection.............ccccveees | cevirevrnnn. 383,579,398 | ....cccoeunes 39,957,188 | ... 343,622,210 | .............. 311,974,950
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled premiums)...........coevveenee | cerrerreirinnnns 1,490,975 | oo (018 I 1,490,975 | ooovvrerne 1,492,585
13.3  Accrued retroSpective PrEMIUMS..........c..veeuurureimsririsesiessesissesessessssiessesssssssssenss | esenesssesessssssseessesensons (V1 [T (01 (01 0
14. Reinsurance:
14.1  Amounts recoverable from TEINSUTETS.............ceveirieiriereieiierieie e | oevesessssesesissenns 365,825 | .oveeieeeeiei {1 I 365,825 | ovevevieienns 487,703
14.2 Funds held by or deposited with reinsured COMPANIES............orerurririerreeriririees | cereereeeeeseeseeneeneennens (01 (01 [0 T 0
14.3 Other amounts receivable under reinSUranCe CoONTACES............c.everererrrneuneereirenns [ ernerreesneiseerereesineene (01 IO (V1 IR (O 0
15. Amounts receivable relating to UnINSUrEd PlaNS...........coeueeriireeireneeiseee s | e (01 [0 [0 0
16.1 Current federal and foreign income tax recoverable and interest thereon.............cccoceee | ovvncreininencicicnin (V1 ISR (V1 TR (01 0
16.2 Net deferred taX @SSBL........oriiiriireeere e nienes | eeerensiennens 505,439,341 | ...ovevrnven. 198,102,832 | ..coovvennee 307,336,509 | ...ccooueene 264,445,858
17.  Guaranty funds receivable Or 0N dPOSIt..........ccceeiieirieeriee e | ceeseeesessseienns 622,438 | ..o (0 622,438 | oo 880,618
18. Electronic data processing equipment and SOftWare..............cccovevreueirieirnicesieesieeees | evveeeieninnns 11,789,933 | oo (| [ 11,789,933 | ..ocovee 10,137,214
19.  Fumiture and equipment, including health care delivery assets ($.......... (0) USSR IV 27,253,202 | ....cocuee... 27,253,202 | oo [0 0
20. Net adjustment in assets and liabilities due to foreign exchange rates...........coevevivens | covveveneininnenenis (01 (01 (01 0
21. Receivables from parent, subsidiaries and affiliates............cccoveeeieeniieeiiesceieices | v 54,336,830 | ..cvoveveeeiieeieeieierene () 54,336,830 | .coovevevnane 50,258,110
22. Health care (§.......... 0) and other amounts receiVabIE...............cevirvereieeriesseeessees | evrereieeenens 15,545,010 | coovvennee 15,545,010 | ..o (V8 0
23. Aggregate write-ins for other than invested assets..........oovrireennenencnseninns | eneinnenes 165,979,499 | ...coonee 110,778,164 | ..o 55,201,335 | .oviiirnnnes 52,868,489
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell ACCOUNES (LINES 1010 23).....cvvuvrverereucrireeeseeieensssensseessssessesssessssessesessesssesssas | eesseeens 47,256,955,129 | ....coovnve. 397,599,557 |.......... 46,859,355,572 |.......... 49,277,784,452
25. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.veve | covirereeeereiniieicinieennd [0 [0 [0 0
26.  TOTALS (LINES 24 AN 25)........couumrermrrieesneriecsseesssessssessessssesssssessssssssssssssssssssnns | sessoceens 47,256,955,129 | ....covvnve. 397,599,557 |.......... 46,859,355,572 |.......... 49,277,784,452
DETAILS OF WRITE-INS
0901, oot | seest et (U (U (U R 0
0902, veooeeereeeseees et | eest sttt nnens (U (1 (1 0
0903, < eeoeeeereeerseeese st | Seestne sttt (1 (1 (1 0
0998. Summary of remaining write-ins for Line 9 from overflow page............cocovvrvrerininenens [ covvereieineeenene (01 IO (V1 [N (01 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LiNe 9 @DOVE).......cuuurreuirerirerniiniiiiseiserseniens | serssesssenssenesesesesesesesans {0 O [0 0
2301. Refundable deposits in Japan, primarily leased office SPaCe............c.oeevrreneirernrnerniins | e 44,050,080 | ...ccccvvvurnne 10,520,292 | ...covverrenee 33,529,788 | ...ovvrcrenn. 31,022,346
2302. Funds held by premium collection @genCIEs.............cceuirereiieiricieeiiesies e | creresieiesnnns 14,104,468 | ... (N 14,104,468 | ................ 12,793,544
2303, Prepaid EXPENSES. ......cvcvveererirsieeisiseseseseiessssessssssesessses st ssssese s st sssssessnsesessssesessssesens | sresessssesasaes 22,141,954 | ................ 22,141,954 | oo [0 0
2398. Summary of remaining write-ins for Line 23 from overflow page..........ccovvveeverreerenrenns | vevverrereinenns 85,682,997 | ..o 78,115,918 | oo 7,567,079 | oo 9,052,599
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 8bOVE).........vveireeriirieriririisirseiseiines | cverensseniens 165,979,499 | ..o 110,778,164 | ..vvvvvvvennee 55,201,335 | .o 52,868,489




Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current Year Prior Year
1.
...... 4,700,649,858 | .... .4,530,003,085
2. 33,133,404,695 | .... 34,675,952,180
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $..........0 MOACO RESEIVE)........courvuriurieiiiineieeieeieeisees [ ereineiiesiieeieeeens 5,064,819 199,905
4. Contract claims:
4.1  Life (Exhibit 8, Part 1, Line 4.4, Col. 11ess sum of Cols. 9, 10 @NA 11)....c.cuiveiiiriieieieicisieeessie e
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 in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less $.....18,414,936
discount; including $.....121,325,558 accident and health premiums (Exhibit 1, Part 1, Col. 1, sum of Lines 4 and 14)...........cccceeevees | covvrerrerirnnne. 500,005,378 | ....ccvvrrrrernns 460,040,932
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..............ccooevvieevees | eoveieiveicceie e 0 | oo 0
9.3 Other amounts payable on reinsurance, including $.. 0 assumed and $ 0 CEUBG. . | e [0 T 0
9.4 Interest Maintenance RESEIVE (IMR, LINE B)..........c.cuiuiuiiieiiiiieieie ettt bbbt b s bbb sbenas | eebessessssasssnans 192,506,316 38,093,371
10.  Commissions to agents due or accrued - life and annuity contracts $.....11,052,443, accident and health $.....166,387,805
and deposit-type contract funds §.......... 0. e | e 177,440,248 ....180,998,323
11. Commissions and expense allowances payable On reiNSUrANCE @SSUMEM............ccuuuierurirrerrreeeeisesieeessesssesessesssssseessessssssessessns | sesesssssssssessesssssessessasssenn (01 SO 0
12.  General expenses due or accrued (Exhibit 2, LiNg 12, COL 8).........ccoviiieiiieriiiieeiiee sttt b et esbe s s sns | srevessssesessnsenns 554,715,186 | ........ ....597,547 471
13. Transfers to Separate Accounts due or accrued (net) (including $.. 0 accrued for expense
allowances recognized in reserves, net of reiNSUTEd @lIOWANCES)..........cucviuiviiieiieieieeee sttt benes | srsessessssssessesssssssassesssssnea (0 T 0
14.  Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Ling 9, COl. 5).......cvvrrrnrnrireininsineirninsinsirnnes | ceresesssseesssennes 39,610,936 33,688,434
15.1 Current federal and foreign income taxes, including $.....60,681,555 on realized capital gains (losses .309,132,413 | ... 198,292,172
15.2 Net deferred tax liability....... L0 .0
16, UNeamned INVESIMENE INCOME.........cccviiiiiieieiitsite ettt ettt bbb bbb bbb st n bbbt s s s b st st st | suessessesstentes e s s bensesessansnd 0 | oo 0
17. Amounts withheld or retained by company as agent OF tTUSIEE..........c.euiuiiririerre et sntessenes | seessssssesessseees 10,131,490 10,440,530
18.  Amounts held for agents' account, including $..........0 agents' credit DAlANCES.............cc.evveeverierieeeeceeeseeeee et | s 8,981,986 |.....cccovvrererrnnn. 7,897,904
19.  Remittances and items not allocated 23,904,343
20. Net adjustment in assets and liabilities due to foreign exchange rates
21.  Liability for benefits for employees and agents if not included above.. 0.
22. Borrowed money §.......... 0 and interest thereon §......... 0...... 0.
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
241 Asset valuation reServe (AVR LINE 16, COL. 7).ttt sttt ssessss s ssesens
24.2 Reinsurance in unauthorized companies
24.3 Funds held under reinsurance treaties with unauthorized reinsurers
24.4 Payable to parent, subsidiaries and affiliates............cccccvevreirennen.
24.5 Drafts OUESTANGING. ... .overerrireerreeie ittt s e s bbbt
24.6 Liability for amounts held under uninsured accident and health plans
24.7 Funds held under coinsurance
24.8 Payable for securities
24.9 Capital notes §.......... 0 and interest thereon §$...
25. Aggregate write-ins for liabilities................ccccvvevenee.
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)
27. From Separate Accounts Statement
28.  Total iabiliies (LINE 26 @NG 27)........ccururerrieeeieiieeereie et essseese et ss e ss st es bbb s b8 b s bbbt
29. Common capital stock.............
30. Preferred capital StOCK..........ccoovveveiercieieceia
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, UNGSSIGNEA fUNAS (SUMPIUS).......voevireieeiecicresies ettt sse st s st b s s s ettt es s bbb s bt b bt s s s b st s s a bbb s st nee
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §......... 0) ettt ettt | essessentns st st ns s 0
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt sttt bnts | netesseserent s s ens st st 0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0in Separate Accounts Statement)............cc.ccueeevveveereeeviiens | cevsieieeinnas 3,701,600,502 2,791,497 567
38.  Totals of Lines 29, 30 and 37 (PAge 4, LINE 55).........cueiiiiieieicieisie sttt sttt sb bbbttt | crstessesssnes 3,705,480,107 | ....ccocvuunee. 2,795,377,172
39. Totals of Lines 28 and 38 (Page 2, LINe 26, COL. 3)........cccueiercieeieeeieieisetesce ettt besse s sa s ssssesse s sses s sssssaesans | sesessesessnes 46,859,355,572 ...49,277,784,452
DETAILS OF WRITE-INS
2501. Payables for return of cash collateral on 10aNEd SECUMLIES.............c.eviuireieiciie ettt be s snsenes | evssssessssissenen 621,819,123
2502. Other liabiliIes. .........ovevereeeineieneiseserseeseeinae
2503. Funds held for escheat
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)
3101. Guaranty fund assessments
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 2005 of the American Family Life Assurance Company of Columbus (Aflac)
SUMMARY OF OPERATIONS

(Excluding Unrealized Capital Gains and Losses)

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)...........
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income (Exhibit of Net Investment INCOME, LINE 17).......ccccvieieirieiieisieeesssseessiese s sesssssssesessssessesssssssssses | svesssssssessennesn 2y 041,476,626 | covvvvrirciinnns 1,945,013,088
4. Amortization of Interest Maintenance RESEIVE (IMR) (LINE 5)......cvuvuiuieiiieiriiiieieie ettt sssnss | evsessssssesesssnes 11,693,607 | .o 4,081,680
5. Separate Accounts net gain from operations excluding unrealized gains or losses......
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1).
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts....... .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 22,047,143
9. Totals (Lines 1t0 8.3).... 14,239,045,438
10. Death benefits ....145,203,840
11.  Matured endowments (excluding guaranteed annual pure endowments) 125,703
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 8) 778,159
13. Disability benefits and benefits under accident and health contracts .5,534,509,627
14. Coupons, guaranteed annual pure endowments and SIMIlar DENEILS............ccouceiciiiiics b reses | eveesesessseses st besssesesssaesned
15.  Surrender benefits and withdrawals for life contracts....
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 contracts.... 3,037,809,894 | ................... 2,861,781,114
20, TOtAlS (LINES 1010 19)...uvuiruieeeieiresieiesiesiss ettt et s et s bbb bbbttt ensnnns | sbsessensnsansiens 8,934,016,934 | ....cooovvvernn 8,472,835,427
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
(EXhibit 1, Part 2, LINE 31, €Ol 1)...uvuuiieiieriieireiesisieis sttt sssse sttt s st
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, COl. 1).....c..c.cvervvereireeeeicesceee e
23. General insurance expenses (Exhibit 2, Line 10, Columns 1, 2, 3 and 4) e .1,456,597,962 .
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, CoIS. 1+ 2 4 3).....cocuoieeveverreeeieieseieeeeeseseenes | eeveevssessesesinnens 129,632,330 | ..cocererirernnen. 110,597,250
25. Increase in loading on deferred and uncollected premiums 986,360 |..oovverercrerireieiinn (454,019)
26. Net transfers to or (from) Separate Accounts net of reinsurance..
27. Aggregate write-ins for deductions............ccccevevevrrirsieereinae
28. Totals (Lines 20 to 27)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28)..........c.ccevvverervereveerrerennns
30.  DiVIAENAS 10 POICYNOIAETS.........oveeeieieiieieee et ettt
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30).. e | .1,651,729,736 ..1,589,377,560
32. Federal and foreign income taxes incurred (excluding tax on Capital GAINS)..........ccouevurirrirerinrurinesnriresssesese s ssesssssessessss s essssssssessessensans | srsssssssssssasssssans 396,639,228 | ....cooviiiinnnnns 393,945,206
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10SSeS) (LINE 31 MINUS LINE 32).......vururuririirrieiseiineiseissesssiesssesssessessssessss s ssessss s ssessssssessessesssssssssesssssessesssssssssssensnssns | oessessessnsseses 1,255,090,508 | .....cccovvrernee 1,195,432,354
34. Net realized capital gains or (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of $.....(3,870,900)
excluding taxes of $.....94,193,084 transferred to the IMR)... . (7,087,354) .o (20,461,936)
35, NetinCome (LINE 33 PIUS LINE 34)........cvu vttt bbbt bttt bbb ss s s sssssntans | evessissessssnsas 1,248,003,154 | ...cocovverneee. 1,174,970,418
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, Col. 2)... 2,795,377173 | ..oovveen 2,353,250,368
37. Netincome (Line 35)..... .1,248,003,154 .1,174,970,418
38. Change in net unrealized capital QAINS (I0SSES)........cuciiiireiireieiie ettt bbbttt b bbb bbb s b s st sssaesessns | neaebessstesesnsesasaes 39,376,176 | ...oecvvveerrrernen (45,688,697)
39. Change in net unrealized foreign exchange capital gain (loss) 155,053,465 |.....ccoeovvirernnne. (63,909,851)
40. Change in net deferred income tax (335,313,992) | ....ccvverirerrnen. 148,451,288
41. Change in nonadmitted assets and related items...... ....434,489,616 |..... ..(25,090,120)
42. Change in liability for reinsurance in UNauthorizEd COMPANIES.........c.c.ccviiiveieiiieiieete et et benaes
43. Change in reserve on account of change in valuation basis, (increase) or decrease (Exhibit 5A, Line 9999999, Col. 4)
44. Change in asset valuation reserve
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....
49, Cumulative effect of changes in aCCOUNtING PHINCIDIES..........cvvviireieicrieeie ettt sttt b s b s sees
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)..
50.3 Transferred to surplus
51. Surplus adjustment:
5101 PAIA UMttt bt bbb se ettt s st st s bt nssseesansnsensessnsensenans | sensessesseseesensessesessnsssensesensD | cresresesessessese e s s e 0
51.2 Transferred to capital (StOCK DIVIAEN)...........c.ccueveveeiiiiecesees ettt st sae s sesss s ssssssessnssnsens | sensesssssesisssnsessesessnssssessesensQ | cresvesesissessesesessssssssesesenean 0
51.3  TranSferred from CAPIAL .........covrrurirerrrieisie ettt s s sttt ensanssessensanssnssnntans | ssssssessenssnssesssnssnsnssenssnssnssaQ | serssestensnnsnses s entensnees 0
51.4 Change in SUrplus @s @ reSUIt Of FEINSUIANCE..............c.evivieeieeiereeeeee ettt es bbbt bbb sse s sssassessnsns | sessessessesssessessesssessesasssseand 0 [ oo 0
52. Dividends to stockholders...... ..(525,815,419) | ..... ....(643,265,853)
53. Aggregate write-ins for gains and losses in surplus...... ..(24,037,989) | ..o (85,666,332)
54. Net change in capital and surplus for the year (LiNeS 37 throUGh 53).........c.eurruririenrurineineireiseeneese s ssessssssssssssessssssessessssssessessssssesses | sessssssssssssssaseans 910,102,935 | ...oovvirinnnas 442,126,805
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, LiNE 38).........ccvuevevrueeecieieireeeeesee et sesaesessessenes | oeverssssesensinsas 3,705,480,108 | ......ccoovverneee 2,795,377,173
DETAILS OF WRITE-INS
08.301.  Administrative service fees from affiliates 12,461,112
08.302. Interest on agents' balances.................... . ....1,334,953
08.303.  Realized foreign eXChange GaIN (I0SS)......c.euruerreireriirieiseieissiesesssssse ettt s st ssesse st ss s st st es s essessessessnsensessessntens | essessessssessessesnsns 8,662,098
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEMIOW PAGE..........cveiiiriieieieiieie et senns | sessessssessessssassesenns (411,020)
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above).. ..22,047,143
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 @DOVE).........ccuieiiiiiiiiiiieiiisiesiistesesietesssasissessesessssessssssessssssessssesessssssessssesessssesans | esessesesssssessssesessssesssssesannd
5301.  Minimum pension liability.
5302,  COITECHON Of BITON.......cuuevuieeciseiiesisiessess st ess sttt s st b st s8R n bt
5303.
5398.  Summary of remaining write-ins for Line 53 from overflow page
5399.  Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 GDOVE)..........criiviierieiiieesisiesiseisiiesstsstess st issessssssessssesssssessssssbsssssassssssssneas
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CASH FLOW

Curre;t Year Prior2 Year
CASH FROM OPERATIONS
1. Premiums COlIECIEA NEE Of FEINSUIANCE. ........uruuiererrireieeeeeieeseetsete ettt sttt bbbt ententens | sbsessstneneses 12,203,620,090 11,537,736,929
2. Netinvestment income ...2,049,087,708 .1,949,784,901
3. MISCEIIANEOUS INCOME........cuueuiueeireiseitseie st et se bbbt f bbb bbbt bbbt nns | sebsenbsssssnsnnssneees 22,591,371 14,484,125
4, TOtal (LINES 1 HIOUGN 3)....ovuieriirieiicic ettt ssens | sesssnsssenssnes 14,275,299,169 | .....cc.coevvnne. 13,502,005,955
5. Benefit and 0SS related PAYMENES..........ccceiiiiiieieicesce ettt bbbt s e antenns | erssessessesneas 5,605,566,608 | ..........cco...... 5,494,332,933
6.  Nettransfers to Separate, Segregated Accounts and Protected Cell ACCOUNES..........c..vurerreririrnienreniseiesnseessssssssssesssssssssesss | sessrssessssssssssessssssssessessanes [0 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........ccoccviieieiciirce et ssssssenees | ersssssessesenns 3,650,242,877 | ...ooovverrerrnnn 3,366,226,584
8.  Dividends paid to policyholders
9.  Federal and foreign income taxes paid (recovered) $ .
10, Total (LINES 5 HTOUGN 9)...oovvveiiriieieic ettt bbbttt | sbsesssnsssenssnes 9,603,678,875 | ....cccoovvrvnnn. 9,019,632,999
11, Net cash from operations (LIN€ 4 MINUS LINE 10).........cccuireuiiiieieeiisieieiessisse sttt ssssesse s ssssesssssssessens | sesssssssessessesan 4,671,620,294 | ....covevrrnnnn 4,482,372,956
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...ceoiiicireieeiree ettt | nstanstenessnnees 4,541,563,177
12.2 Stocks ...3,043,634,448
12,3 MOTIGAGE I0ANS.......couveeeiriiricee ettt | etnteenb et 1,465,184
12,4 REAIESHALE.......ceuceeeeiec bbb | Eebiens st 0 [ v 0
12.5  OthEI INVESIEA @SSELS..........cveieieieciiee ettt st s bbb s st se s sssanes | ebassssssaesansnsanea 19,039,590 | ..oovvvvivciirne 109,984,390
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS...........cccvvveiiiireies e | coesresessissessss s sesssenes 0 [ oo 0
12,7 MISCEIIANEOUS PrOCEEAS..........oveveiritiieeietctie ettt bbb s s bbbt b n s s s st ens s bnbens | absesssssssessessnsnsnes 4,140,335 | ..o 1,588
12.8  Total investment proceeds (LINES 12.110 12.7).......cuiiererciiesieeisesees et ssss st ssssesss s sssss s sssssssessessessses | svessessessssnsnns 7,609,842,734 | ..........c....... 2,900,488,751
13.  Cost of investments acquired (long-term only):
131 BONGS. ettt | ereeee s 11,557,776,733 | ..o 5,029,580,282
1312 SHOCKS....cvueeeeee ettt R R RSkttt | eesieest st 413,185,721 | oo 1,871,138,075
13,3 MOGAGE 0ANS........cocvieieiiieeetsicte ettt ettt bbb s bbb s b b a s s b bbb s s bbb n st n s s st bt | saebesntebenseses st snes 855,425 | oo 1,170,713
1314 REAIESIAIE. ... ceeceeeee etttk f bbbttt sns | eebseest sttt 4771,208 | oo 2,246,538
13,5 OthEI INVESIEA @SSELS.........ucveieieecicee ettt st et s ss ettt es s s b s s ssesassnsanes | sbssesssseesansnsaneen 22,741,316
13.6 Miscellaneous applications....
13.7 Total investments acquired (LINES 13.110 13.8).......cuiveieicieieieeeeese ettt ettt saes s | stsssessessnsanes 11,999,330,403 7,041,059,738
14.  Netincrease (decrease) in contract [0ans and PremMiUM NOES........c..cuuiuiuriieiieiciiieie ettt bs s sesnans | essessssessesessssssans 4,192,203 | .o 7,201,917
15.  Net cash from investments (Line 12.8 MINUS LINES 13.7 @NA 14)........ovvririnrrrininsinesssiess st ssssssessssssesssssssssessessssssnsss | sesessessnsssnssns (4,393,679,872) | vovvvvverrinns (4,147,772,904)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOES, CAPIEAI NOLES. ......cvuveeecercie ettt sttt
16.2 Capital and paid in surplus, less treasury stock....
18.3 BOITOWEA fUNAS......cvuieeecereireeeeie ettt 8t
16.4 Net deposits on deposit-type contracts and other insurance Iabiliies.............cocovveveiicreiciiieie s | cverereree e 4,775,553 | oo 5,327
16.5  Dividends t0 SIOCKNOIAETS..........cocvuiverieieicicte ettt bbbt b bbb s b st esesnaes | sbessessesassesssnend 634,166,248 | .......ccooeverne 534,915,024
16.6  Other cash Provided (APPHEA).........c...eiuuiuurireireiiieiieis ettt enntens | cbsssnssenseneans (2,308,437, 917) | ..vvovvvenrinnees 2,711,167,722
17. Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Ling 16.6)..........ccoreereerneenencneins | cersrssessinnenns (2,937,828,612) | ..oovevvrrrenenan 2,176,258,025
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).......cccevvevevreeveveeseerieiiens | covevereierenns (2,659,888,190) | ......ccccvvvevnee 2,510,858,077
19. Cash, cash equivalents and short-term investments:
19.1 BEOINNMING Of YBAN.......cvuiiiveieei ettt sttt s ettt sa st a st st s s s s b b s s s s sss s st essessnsantensesantes | sbessessessesensaes 3,493,385,192 | ...ccvvvverviernn 982,527,115
19.2  End of year (LiNe 18 PIUS LINE 19.1)......cc.cuumiriiriiiiiiiiieiesis ittt sensenses | eessssssssssnssnnees 833,497,002 3,493,385,192
Note: Supplemental disclosures of cash flow information for non-cash transactions:
XX v 0 [ oo ceessssceesssssscseseses 0]
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ANALYSIS OF OPERATION BY LINES OF BUSINESS (Gain and Loss Exhibit)

Excludmg Capital Gains and Losses)

Ordinary Group Accident and Health 12
3 4 5 Credlt Life 7 8 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 and Individual) Other of Business
1. Premiums and annuity considerations for life and accident and health CONtracts..............ovverrernrrinrinnrensrenssresseeneees .12,157,283,586 .1,151,261,748 |....240,187,183 10,754,329,376
2. Considerations for supplementary contracts with life CONINGENCIES..........c.rurrrrerreerreerieeriseeeeeeseeise e eessessseeseees | cevsvesseeessssseesenas 0]..
3. Netinvestment income ..2,047 476,625 |...
4. Amortization of Interest Maintenance RESEIVE (IMR)..............orvuriuerriieriinereiesereiseeeeesesessssssssssesesssssessssessssssssssssessssenes 11,693,607 |...
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments 0N reiNSUTANCE CEABA...........cuuiuriiririiiisiciesis ittt
8. Miscellaneous Income:
8.1 Fees associated with income from investment management, administration and contract guarantees from S/A.........c. | c.ovvveviviviennn. 0 [errerereneen0 e 0
8.2 Charges and fees for deposit-type COMTACES...........cc.iriiriineririiiierieriseirsiees s esssenes | svessessssessesssssesens (01 USRI | R IR 0
8.3 Aggregate write-ins for miscellaneous income 22,047,145 | .0 [ 1,149,480
9. Totals (Lines 1 to 8.3) 14 239,045,439 .1,337,484,887
10, DEAtN DENEAILS. .......vvvvecveirciec st | nevaa 145,203,840 ...142,889,918
11, Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13.  Disability benefits and benefits under accident and health contracts.
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.................... ...3,037,809,894 |... ....545,025,841 |....199,552,882 |... .2,289,790,096 |...
20.  Totals (LINES 1010 19)......rvuuiririrrirrieirsis sttt ...8,934,016,934 ...879,905,210 | ....224,127,436 .7,819,175,622
21, Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).............cccoeeuneee. ...2,066,074,838 ....161,749,952 .1,890,116,032
22. Commissions and expense allowances on reinSUranCe @SSUME...............cvueurevermreesmresemesessessssesssessssssesssesssssesessseseess | ossessssssessnssnseens 0 [0 0 |0 0 0 |0 [0 [0 0 | 0
23, GENEral INSUIANCE BXPENSES..........vveruereessereressesssseressssesssses s s ...1,456,597,962 .1,354,549,984
24, Insurance taxes, licenses and fees, excluding federal iINCOME tAXES..........c.rierirniiniinriniininissssses e sesssesses | v 129,632,329 ....121,796,951
25.  Increase in loading on deferred and uncollected PrEMIUMS............cvuueerrrmerrmereeriesiisess ettt .986,360
26.  Net transfers to or (from) Separate Accounts net of reiNSUrANCE..............cvureeeerercrernerieeiins .0
27.  Aggregate write-ins for deductions 0.
28, TOLAIS (LINES 20 0 27)...uuuveeuvereereerieriiseesseeiee et .12,587,308,423 1,134,744,313 11,185,638,589
29.  Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28 ...1,651,737,016 ....202,740,574 .1,236,265,543
30.  Dividends t0 PONICYNOIAETS...........ccorvimriiriiiriiieisiee s sesssssssesssessssssssssssenssssssesssnsssensssesssness | evenverenrenrene 20D | vovrererinrinrinieres | evesrenrennnns 7,279 |0 |0 [0 0 [0 [0 i [ 0
31, Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)............. ...1,651,729,737 ....202,733,295 .1,236,265,543 | ....189,636,051
32. Federal income taxes incurred (excluding tax on Capital GAINS).............urreerreerreessmeeesnresssnssssnsesssssssssssssssssssssssssssssssssssns | wovves 396,639,227 | ....cococeveee0 | i 53,302,937 ....319,098,514 | ...... 17,900,919
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) ..1,255,090,510 | .o 0] ...149,430,358 ...917,167,029 | ...171,735,132
DETAILS OF WRITE-
08.301.  Administrative service fees from affiliates 220,246 |..coooveevieeieen0 {0 0 |l 27,141 |00 207,592 |0, 12,006,134
08.302.  Interest on agents' DAlANCES...........covvureerieinriniereessissiessssssiesssesssssesssesssssesesesssesnssesssessssesnesssssnseses | onnereres 13884,953 [ rvvvevsiveiieieiend0 [rverecsiererecend0 [ eeeieiieiereend0 i) e |0 |0 |0 eveiiiieenn0 [ 1,334,953
08.303. Realized foreign exchange gain/(loss) 1,507,472
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Total (Lines 08.301 thru 08.303 plus 08.398) (LiN€ 8.3 @DOVE)............cveeevercrerrirreeeeeieeeieece et seeeeeeeeees
2701.
2702.
2703. .
2798.  Summary of remaining write-ins for Line 27 from overflow page...........ccc.cocuvvennn.
2799.  Total (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(@)

Includes the following amounts for FEGLI/SGLI: Line 1..........
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NG THE YEAR

ANALYSIS OF INCREASE IN RESERVES DURI

Ordinary 6 Group
3 4 5 Credit Life 7 8
Industrial Supplementary (Group and
Total Life Life Insurance Individual Annuities Contracts Individual) Life Insurance Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. ReServe DECEMDEr 31, PriOT YBAI.........cccvicveveiireieiiee sttt ssssnsebenans | ebesssisaesenns 4,530,003,087 | ...cevierirerereriiereeeind 0 4,032,280,709 |.....ccoeeeeee 489,474,461 | .o 0 [ 0
2. Tabular net premiums Or CONSIAEIALIONS............ceviiviiririeisieee e ess e snnes | sesessssesessnaees 979,816,854 | ...ccvvvvereieerceees (0 T 776,835,883 |....cce0eeern 199,843,541 | oo 0 [ 0
3. Present value of disability Claims INCUITEM............cccovueiueiiriieieecisie sttt vsssnaes | seesessssessesssenea 2,578,432 | oo [0 2,578,432 | oo (0 XXX cvevevevererees | cveereeeeee e (O () TR 0
4. TaDUIAI INEEIESE......ucevereiceiaieei ettt bttt | sbiensnneseenens 151,539,011 | oovoiecriecirerreceienns (U 141,864,447 | oo, 9,302,916 | ..ouvevrerereerirerereereeein (O R (O IO 371,648 | .o 0
5. Tabular less actual reserve released............oooininrininennrnnnsnsnsnsnsessissiseinsssssneses | sevonssonesonenssnenne( 34, 196) | o0 e (81,901) [0 0 e 0
6. Increase in reserve on account of change in valuation basis..............ccceeiieivicriieceiceeseeiies | e 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 | 0
7. Other iNCrEASES (NER).......cucurrerrrereeirririereseeriesss s sess st ees st enes | frsssssssessassees (523,540,103) | .occoveenrnrrrrrnsnriereeness 0 | (466,047,816) | ...cocornrcrennene (57,458,610) | covooueerrrrenrernnrerrieeaand (O R (O TR (KT 0 R 0
8. TOHAIS (LINES 110 7).uuruurerieerireiiiineiseiseeseets sttt sttt sttt ss st estensns | ssessssssssssees 5,140,303,125 | o0 | i 4,487,429,754 | oo 641,162,308 | ..o [0 0
9. TADUIAI COSL....vvoeveeeeereeiseise ittt ettt | sbieenenestenenn 222,716,873 | ..cveeerereeeecrinerinerenen 0 223,490,574 (4,269,214) | ....ceonvvn. D00 SO PO 0
10. ReServes released bY death...........ccccuieieiiieecee sttt ssesens | sbeesessessesinienis 13,296,520 | ....ooveverereieeeeeean [0 R 13,296,520 |....ccceonc... D90 SO PO XXXveveirnnnens [ e 0 e 0 | ). 9, SO
11.  Reserves released by other terminations (NEt)..........coeuenieieininceee s | crvseesesesnnsns 201,413,320 | .ooovererirreereeeeis [0 171,374,118 | oo 29,978,602 | ...oorereiriereeieeieis (0 TR [0 60,600 | .ovoieiereeeeie e 0
12.  Annuity, supplementary contract, and disability payments involving life contingencies...........cccccoceees | veveveviveveriiinnnns 2,226,552 | ...oocvivieeiieeeeeeran 0 [ 70,432 | 2,155,070 | .o 0 [ 0 [, 1,050 | oo 0
13.  Net transfers to or (from) SeParate ACCOUNLS..........cvueveverrerrenirnrinriseieiesssseseesssesssssssssessssssssssssssesss | ssrsssssssssssssssssssssssessasssnes [0 [0 [0 [0 [0 R [0 {0 0
14, Total deductions (LINES 910 13)......c.cceicieeiiieieicieteee e | ctsssessesssssans 439,653,265 | oo | i 408,231,644 | oo 27,864,458 | oooovieeeans [0 R [ I 3,557,163 | oo 0
15. Reserve December 31, CUMTENE YBAI. ..o ittt ettt es e sessssssessssnsesssssssenenssenses | srsssessesssns 4,700,649,860 | ...coovrerieirerieicierieeennd | s 4,079,198,110 | coovevernnnnd 613,297,850 | .o 0 ] i [ I 8,153,900 | oo 0
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EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected Earned
During Year During Year

1. U.S. government bonds
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated)
1.3 Bonds of affiliates

2.1 Preferred stocks (unaffiliated)
211 Preferred StockS Of AffilIAtES..........ccoviveiiiceciec ettt renn
2.2 Common stocks (unaffiliated)
2.21  CommON StOCKS O AffIlIAES.............cvieiciciicicce ettt bbbttt bbbt

...13,125,008 ....15,746,422

3. Mortgage loans 146,869 150,518
4. Real estate ....15,955,849 ....15,955,849
5. Contract loans 616,120
6. Cash, cash equivalents and short-term investments

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 ....25,873,657 ....25,921,976
9. Aggregate Write-ing for INVESIMENT INCOME..........criiieriieicr ettt sttt sttt 585,423 589,851

10.  Total gross investment income

...2,086,484,261

11, Investment expenses
12.  Investment taxes, licenses and fees, excluding federal income taxes

....28,238,739

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) ....39,007,637
17. Netinvestment income (LINE 10 MINUS LINE 16)..........cuiueieiiiiriieiciieisite ettt sttt bbbt s bbb bbbt et b s n s nsesnsants | sbestessssnsensesnsanes 2,047,476,624

0901. Miscellaneous iNVESIMENT INCOME..........cciiuiiiieieiiieies ettt bbbt bbb b st a bbb s b b s b s s
0902. Securities lending investment income
0903. Consentment fee
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 $.....21,330,613 accrual of discount less $.....35,745,805 amortization of premium and less $.....20,650,312 paid for accrued interest on purchases.
(b) Includes $.....6,058 accrual of discount less $.....639,221 amortization of premium and less §.......... 0 paid for accrued dividends on purchases.
(¢) Includes§$.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
(d) Includes $.....14,239,303 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.
(e) Includes$.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
() 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 $.....8,075,489 depreciation on real estate and §.......... 0 depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4
Realized
Gain (Loss) Other Increases
on Sales Realized (Decreases) by
or Maturity Adjustments Adjustment Total
1. U.S. government Donds..........cccceveveveerevevensieeseeeeseesee s
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated)...........cccoevvrrererrereeeseeeere s
1.3 Bonds of affliates.........oocereererererirrissse s

2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
Common stocks (unaffiliated)
Common stocks of affiliates..........ccoeveeeveceeseeee e
Mortgage loans
Real estate
Contract loans
Cash, cash equivalents and short-term investments....................
Derivative instruments,
Other invested @SSELS..........c.ccviireieieieiee e
Aggregate write-ins for capital gains (I0SSES)........ovrverrrrrrieneenns
Total capital gains (I0SSES).......orerurrrrrrerrirsiierireisei s snessenas

)
© oo N oW ON
NS

—
o

0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from overflow page....
0999. Totals (Lines 0901 thru 0903 plus 0998) (Ling 9 @boVe)........ccccce. | coverrerriiieriiceecesee i 0 | oo 0 | oo 0 | oo 0




Annual Statement for the year 2005 of the American FamilﬁLife Assurance Compa ¥of Columbus (Aflac)

EXHIBIT 1-PART1-P EMIUMS AND ANNUITY CONSIDERA IONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

© o~

Ordinary Group Accident and Health 11
4 Credlt 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
FIRST YEAR (other than single)
1. UNCOIBCEEA. ..ottt | eeesesiienenns 102,863,493 5,381,560 ...97,322,277
2. Deferred and @CCTUBH..........cuuiuieiurieineiere et tseeeniees | sevsessessssessenenes 133,599 133,599 0
3. Deferred, accrued and uncollected:

31 DIFECL...eveeeeitciie ittt | sebiessienieas 103,128,031 5,645,576 ...97,322,277

3.2 Reinsurance assumed... B TR 0
3.3 Reinsurance ceded.... ..130,938
3.4 Net (Line 1 + Line 2).. o ...102,997,093
Advance................ [ [ 15,801,576
LiNE 3.4 - LINE ..ot sens | seveeresaesanns 87,195,517

..130,416
...5,515,160
...2,162,737
3,352,423

277
12, 966 380
....84,355,897

cooooco

Collected during year:
6.1 DIFECE.....oceceeereeeereereireieeneineieeseieseneessssessssssssneesssenssssssssesssnsnnnns | seseeeees 1,940,310,664 | oo 0 | e 245,163,569 123, 846 | 0 | 1,635,981,559 .0
6.2 REINSUrANCE @SSUME.........cocvivreeiiviiciereeeeeieie e esseesessssesieseeis | evsssssessesssseseesessesaenes 0 [ oveveeeieeeeiieeeeennd0 e 0 .0
6.3 ReiNSUIraNCe CEARM...........ccueveeeeeeeeeeeeeee et eeeesesnenee | ereeeeeeeeisiiea 2,546,388 | .o 0 | 2,540,019 .0
6.4 Netooooorrrie . 1,937,764,276 ...242,623,550 ...58,723,634 0
LN 5 4 LINE B.4......ouieieieiieiie ittt 2,024,959,793 ...245,975,973 ...58,155,130 0
Prior year (uncollected + deferred and accrued - advance)..........ccoceee | wovvvevrivnne 74,891,066 (562,174) .0
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
. Single premiums and considerations:

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

cocoo

1.
12.
13.

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:

13,1 DIMECL.....uvvcerersetceeseese e sessssesssisssssssssessssssssessssssssessennes | eneneenenrni 289,008,144 | o0 [ i 17,154,251 | i BA7,063 | e | 00000 294,836 | ncc 0 [ i 464,674 | 0 | 270,545,320 .0
13.2 Reinsurance assumed. e 0 | 0| .0 0
13.3 Reinsurance ceded...... . ..264,747 ..259,444 .0 0
13.4 Net (Line 11 + Line 12) e ...288,741,396 .16,894,807 revennennnn 210,545,320 0
 AQVANCE.......oeciceee ettt esntens | evensnsaena 484,203,802 | ..cvvrevrerereeriereeienen0 | e, 141,502,050 234 332,870 | oeeveveereereeeeieieeen0 | 10,000 | o0 | 81,459 | el 0 [ 108,297,423 .0
. LiNe 134 -LINE 14 oot | e (195,462,406) | ......cocvvrrererrrrernnnn (1 [ I (124,607,243) ............. (233,785,806) | ......cceevecrrrrreriineenc0 | i 279,833 | cvieeeeend0 [ 403,215 | 0 | 162,247,897 | ..oovoeieieeinn 0
. Collected during year:
16.1 DIMECL.....eoveecvecveceeceeeeee ettt ssenssnsnsas | eveeienes 10,272,552,324 | w.oeveeveevereercerieeien0 | e 947,109,788 0 4,558,962 (010 6,548,567 (10— 9,079,363,982 .0
16.2 Reinsurance assumed. B OO 0 [ oo e 0 O | e 0 O | e 0 0 0
16.3 Reinsurance ceded.. ..6,891,928 ...6,821,558 0 ..65,649 0 OO 0 0 0
16.4 Net.....oooocovrrnne. .10, 265 660,396 ...940,288,230 0 4,493,313 0 ...6,548,567 0 0
. LI 15+ LiNe 16.4. ... ..10,070,197,990 ...815,680,987 0 4,772,846 0. ...6,951,782 0 0
. Prior year (uncollected + deferred and accrued - advance).........cccccevees | cevveevenans (136,821,452) | .vvvervvvererieeeiniieeennn0 [ (92,304,571) 0 300,152 (01 I 376,571 0 ...0
. Renewal premiums and considerations:
19,1 DIMECL....vvvvcireierreriseee sttt stessssssnsses | ssvsssens 10,214,127,243 | ..oovvvvvvveiercrrireieen0 | e, 915,017,684 .0
19.2 Reinsurance assumed. B RN (0 TR | N SRR 0 0
19.3 Reinsurance ceded...... ..7,107,800 ...7,032,126 0
19.4 Net (Line 17 - LiN€ 18).....vvevceeeeieeeee e | eveniaees 10, 207 019,442 | oo | 907,985,558 .0
TOTAL
. Total premiums and annuity considerations:
20.1 DIFECL.....vvucveierertesie ettt sttt ssesssssenss | sessesss 12,167,053,650 .0
20.2 Reinsurance assumed. 0
20.3 Reinsurance ceded.......... 0
20.4 Net (Lines 9.4 +10.4+19.4).....ccceoveceeeercereeerisreeneesnienens | 00eenas12,157,283,587 | o0 | 1 151 261,747 .0




ol

Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

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

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (direct business only)
1 2 Ordinary 5 Group Accident and Health 1
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

21,
22.

23.

24,

25.

26.

27.
28.
29.
30.
31

DIVIDENDS AND COUPONS APPLIED
(included in Part 1)

To pay renewal premiums (Exhibit 4, Line 1)

All other (Exhibit 4, Lines 2, 3 & 4).....c.coevvevveerverennn.

REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED

First year (other than single):

23.1 Reinsurance ceded............couuevenrnirrerniennineenenne
23.2 Reinsurance assumed............cccveeeeercueeeneenennes
23.3 Net ceded less assumed............ccvcvecvercrecrecnene
Single:

24.1 Reinsurance ceded.........c.covcunernerinciinerinriinnnns
24.2 Reinsurance assumed...........ccovvreemeenrieninnes
24.3 Net ceded less assumed............c.cccovcuevecienens
Renewal:

25.1 Reinsurance ceded............cocuvrneirernienerneenenns
25.2 Reinsurance assumed...........cccceeererererererererennes
25.3 Net ceded less assumed..........c.c.cucvcrncrecrecnene
Totals:

26.1 Reinsurance ceded (Page 6, Line 6)...................
26.2 Reinsurance assumed (Page 6, Line 22)............

26.3 Net ceded less assumed.........covveveeerenrerreenens

COMMISSIONS INCURRED
(direct business only)

First year (other than single)..........ccceevvevevevcieeerieennns

Deposit-type contract funds............cocveurereenrerrerniennenee

Totals (to agree with Page 6, Ling 21).......ccccovvrennas

........... 2,066,074,839

.................. 1,531,643

........... 1,890,116,032




Annual Statement for the year 2005 of the American Fam|Iy Life Assurance Com aS g of Columbus (Aflac)

EXHIBIT 2 - GENERAL EXPE

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

...5,144,481
.28,812,599
B ...2,823,216

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 AQVErtiSING......cccoererrieieesreieeeissiennes
5.3 Postage, express, telegraph and telephone..
5.4  Printing and stationery.........c.cccccoevvveveeeerennnnen.
5.5  Cost or depreciation of furniture and equipment...

5.6  Rental of equipment.........cccccovreviviererenienennns

5.7  Cost or depreciation of EDP equipment and software...

6.1 Books and periodicals............ccccevvveverereresierennns

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.

6.6  Sundry general expenses..................

6.7  Group service and administration fees............cc.ccoeevrvennnn.

6.8 Reimbursements by uninsured accident and health plans

7.1 Agency expense allowance.............ccoevveverrieriniererenieennnns

7.2 Agents' balances charged off (less $.....684,062 recovered).

7.3 Agency conferences other than local meetings.................

9.1 Real estate eXpenses.........ccccovvvvvrereinennenns

9.2  Investment expenses not included elsewhere...

9.3 Aggregate write-ins for expenses..................

50,837,818
..5,447,729
.38,496,631
.73,164,376
...2,405,648

58,239,126
.70,042,888

13 469 157
...8,896,316

10, GeNneral eXPENSES INCUITEM......o..oovorosoosesessessseess | e 100,744,008 | ooossssn0 | oo 1,355,853,870 | o0 | oo 28,238,737 | (a).1,484.836,701

11, General expenses unpaid December 31, prior year.........ccccooeveevveveres | 0o 46,740,282 | coovceeeeeennl0 | 504,367,443 | ..ccoovvvveeeiieennn0 | 14,484,687 | ........ 565,592,412
12.  General expenses unpaid December 31, current year..........ccccoevevvvees | c00eereeni42,094,275 | o0 | 499,983,729 | ..oovovevvvveieeeeennn0 | e 12,637,181 | ........ 554,715,185
13.  Amounts receivable relating to uninsured accident and health
PlANS, PHIOE YEAI......vvcvecvieieiciieiresesse ettt sntensens | ebessessesssssssessesesad [0 I (1 I [0 I {1 I (01 I 0
14.  Amounts receivable relating to uninsured accident and health
PlaNS, CUITENE YEAM.......c.ieieieeeciieereeeeeie et setsnnees | srssssssssssessssssesssend [ P {1 I [0 v | I [OOSR | I PO 0
15.  General expenses paid during year (Lines 10 + 11-12-13 + 14)....... | ........ 105,390,101 | wovveerrerrereeens 0f... 1,360,237,584 | .....ccocovvvvvrenennn0 | ... 30,086,243 | ... 1,495,713,928
09.301. Sales PromotioN..........cccueeriererreenrieseiserssienesessssssessessssensessessssensenses | cnnennenss,029,923 | o0 e, 71,648,765 | covvvevvveceireennn0 [ eiiiiieeen890 | e 76,675,578
09.302. EDP ProCeSSING.......cvurvrrerernrerririerceserissineressnsisensessnssssesenssssssenenesnennes | snereenennn 0,999,121 | i 0 | v 57,499,924 | ..o | 261,114 | 63,316,159
09.303. OULSOUICING......vurvrerrerrieieirerineiseiseessssnensessnineesensensssenenssssssnensessnnnnee. | onereneneens ;046,931 | o0 | s 52,235,317 | o0 [ 003,721,869 | .o 61,003,717
09.398. Summary of remaining write-ins for Line 9.3 from overflow page......... | cceeee. 2,127,671 | o0 | 36,070,130 | vooovvevrieieiveennen0 | i 101,678 | e 38,299,479
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)(Line 9.3 above)........coc. | ceeeree 17,755,246 | o0 | i 217,454,136 | ..cooovvvvivenn0 | e 4,085,651 | ..o 239,294,933

(@) Includes management fees of $.....78,806,858 to affiliates and $

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 EStALE tAXES. ...ttt essesesssssssensssssessensensnns | snsssesssssenssnssessenss0. | seoneeneessnnnenennnneens0 | e | 1,770,950 \
2. State insurance department licenses and fees. ...3,470,972
3. State taxes 0N PreMiUMS.........ovrereerrerrrrneeneireinerneieesssneeseessssssssessssesssssesssssssssessessssssessens | eeneneennns:, 882,243 | oviinni. 80 975,850 | .ovvverrrrernrnenend0 | 0 | 85 858,093
4. Other state taxes, including $.....1,642, i 102 | .l 9,287,918 | oo 0 | 3,230 | 9,750,250
5. U.S. Social Security taxes. .10,496,521 11,057,691
6.  Allothertaxes........ccceereuueee. 297 | ... 17,885,780 | .....cocceeevevennl0 | e......806,706 | .......... 20,417,783
7. Taxes, licenses and feeS INCUMEd...........ccovuiveeveiriveieieereeee e sssssssssens | cvenseneenns 097,988 | oiniee 121,974,762 | o0 | 2,693,409 | ... 132,325,739
8.  Taxes, licenses and fees unpaid December 31, Prior YEar..........cccvceveveveeveeeieseeieeenns | evvriieinns 1,932,211 | ......... 29,489,387 | .ovovvevieieieeennn0 | i 679,172 | 32,100,770
9.  Taxes, licenses and fees unpaid December 31, current year... ..2,491920 | .......... 36,209,233 | ..o | e .909,783 | 39,610,936
10.  Taxes, licenses and fees paid during year (LiNeS 7 + 8 = 9).....cccoueriiiirieriererenierisisnenieriens | cvvneenienas 7,097,859 | ........ 115,254,916 | o0 [ 2,462,798 | ... 124,815,573
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............cccceeererrierrrrierninns
4. Applied to provide paid-up annuities...
5. Total Lines 1 through 4....................
6. Paid-in cash.................
7. Left on deposit.......cocurerrenrerrenirnrnrireieeeneiseeees
8.  Aggregate write-ins for dividend or refund options
9. Total Lines 5 through 8

10.  Amount due and UnPaid............ceueueereerreeneiniinieeneseeseseeeeenes
11.  Provision for dividends or refunds payable in the following calendar year..
12.  Terminal dividends
13.  Provision for deferred dividend contracts
14.  Amount provisionally held for deferred dividend contracts not included in Line 13.
15, Total Lines 10 through 14........o et sesseneas

16.  Total from prior year..........ccccccocveeervereerrnnnns
17, Total dividends or refunds (LINES 9+ 15 = 16).....c..cuuriuieieeicieeireieetseire ettt se sttt beeen

0898: Summary of remaining write-ins for Line 8 from overflow page..
0899. Totals (Line 0801 thru 0803 plus 0898) (Line 8 above)

11




Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

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

5
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual)

Life Insurance:

0100001. 41 CSO 3% CRVM ANB IDB 57-63.........oociiiiiriieiiniisciciissise s
0100002. 41 CSO 3% NLP ANB IDB 57-63..
0100003. 41 CET 3% NLP ANB IDB 57-63.......

0100004. 58 CSO 2 1/2% CRVM ANB IDB 63-84.
0100005. 58 CSO 2 1/2% NLP ANB IDB 63-84....
0100006. 58 CET 2 1/2% NLP ANB IDB 63-84..

0100007. 58 CSO 3% MOD ANB IDB 63-88.... ceennnB, 407 642 | ...
0100008. 58 CSO 3% CRVM ANB IDB 63-88 v 2,020,098 |0 | 2,020,098
0100009. 58 CSO 3% NLP ANB IDB 63-88..........cccovuerriciniirrircininnisisiniesisenssssisenssssnenisssnnnes | cevenneenen 211414 |0 | 2,211,414
0100010. 58 CET 3% NLP ANB IDB 63-88........ ..1,361,481

0100011. 58 CSO 3 1/2% CRVM ANB IDB 78-88.
0100012. 58 CET 3 1/2% NLP ANB IDB 78-88..
0100013. 58 CSO 4% CRVM ANB IDB 84-88..
0100014. 80 CSO 4 1/2% FPT ALB IDB 89-89.....
0100015. 80 CSO 4 1/2% CRVM ALB DB 95-NB
0100016. 80 CSO 4 1/2% NLP ALB IDB 95-NB....
0100017. 80 CET 4 1/2% NLP ALB DB 95-NB....
0100018. 80 CSO 5% CRVM ALB DB 89-94...

5,235,949 | .

5,235,949 | .

0100019. 80 CSO 5% NLP ALB DB 89-94.. ..21,044 | .. ..21,044 | ...
0100020. 80 CET 5% NLP ALB IDB 89-94 .126,956 |.. 126,956 |...
0100021. UNEARNED PREMIUM..........cccevvviinriiniiciciniis ..1,648,614 | .. v 1,413,005 |
0100022. JPN 15TH LIFE TBL (MOD) 6% NLP ALB, CRF 85-86...........cccconuvmrinrinriirinniiciisiinns | v 32 456,192 | ..ccoovvviiviiennnl0 [ 32,456,192 | ...
0100023. JPN 15TH LIFE TBL (MOD) 5 1/2% NLP ALB, CRF 87-87........cccoccvviimimeinineiciiscinens | cevieiene 99,012,359 | ..o | s 99,012,359 | ...
0100024. JPN 15TH LIFE TBL (MOD) 5% NLP ALB, CRF 88-96...........cccoovuvimminrinriirinniincisiinns | e 84,637,589 |....cccovcvvrinnnnn0 | 84,637,589 |...
0100025. JPN 15TH LIFE TBL (MOD) 5% CRVM ALB, CRF 85-92.. IO I 962,300,813 | ....ccovvvviineen0 | e 962,300,813 | ...
0100026. JPN 15TH LIFE TBL (MOD) 4% CRVM ALB, CRF 93-96.. B IR 28,066,684 |.......cccoeeveeenn0 | e 28,066,684 |...
0100027. JPN 5TH LIFE TBL (MOD) 4% NLP ALB, CRF 92-95....... ..2,437,162 | .. e 2,437,162 | .
0100028. JPN 5TH LIFE TBL (MOD) 3 1/2% NLP ALB, CRF 95-96.........ccccooumrimrinriniiniiniiniiins | e 1,066,809 | .....ccooovvviviinnn0 | e 1,066,809

0100029. JPN STANDARD TBL (MOD) 3.0% NLP ALB, CRF 97-99........ccocimiiniinininninnineiiein | i 644,765
0100030. JPN STANDARD TBL (MOD) 2.35% NLP ALB, CRF 99-NB............. . §
0100031. JPN EXPERIENCE LIFE TBL (MOD) 3 1/2% CRVM ALB, CRF 95-96. 15,316,477 |..
0100032. JPN EXPERIENCE LIFE TBL (MOD) 3% CRVM ALB, CRF 97-98.. RO I 12,225,556 | ..
0100033. JPN 5TH LIFE TBL (MOD) 3 1/2% CRVM ALB, CRF 95-96....... P I 774,347,837 | ..

1222555 |
...... 774347837 | .

0100034. JPN 5TH LIFE TBL (MOD) 3% CRVM ALB, CRF 97-99..... e | s 373,852,646 |......cccocvvvree0 | e 373,852,646 | ...
0100035. JPN 5TH LIFE TBL (MOD) 2.35% CRVM ALB, CRF 99-NB... ) [ 26,635,120 |....occvvcvvrcveennn0 | e 26,635,120 |...
........ 86,101,094 | ...

0100036. JPN STANDARD TBL 3% CRVM ALB, CRF 96-99............ [V IO 86,101,094 |..
0100037. JPN STANDARD TBL 2.35% CRVM ALB, CRF 99-NB..

0100038. JPN STANDARD TBL 1.85% CRVM ALB, CRF 01-NB..
0100039. JPN STANDARD ANN TBL 6% NLP ALB, CRF 85-93...

0199997. Totals (GroSs)......ccervreverrereererereenirireesieeseeeseseeneens
0199998. Reinsurance ceded

Sk === =R=R-R-R-R-R-R-R-R-R-R-f-R-R-N-R-f-f-f-R-N-f-N-f-N-R-N-R-N=R=R=R ==

0199999, TOMAIS (NET.ov.ocooersrrscrrserrsersserseesserserseereeerseesseesseesseesseesseeseerseeeseeeseerseeeee

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 j 246 | XXX oo
0299997. Totals (Gross) X

0299999, TOMAIS (NEU.....ccoccrserrscerseerseesserssersserseerseerseerseesseesseesseesseesseeeeesereseers s e

Accidental Death Benefits:

0400001. INTERCO DI WITH 41 CSO 3% NLP
0400002. 59 ADB WITH 58 CSO 3% NLP.........
0400003. 59 ADB WITH 80 CSO 4 1/2% NLP...
0400004. UNEARNED PREMIUM.................

0499997. Totals (Gross)............
0499998. Reinsurance ceded

0499999, TOHalS (NEE)........veiecriiisiecieis st

Disability - Active Lives:

0500001. 52 INTERCO DISA WITH 58 CSO 3% NLP........coooriiriiriiririicsscscccccceeas
0500002. UNEARNED PREMIUM.

0599997. Totals (Gross)............

0599999, TOMBIS (NET)..o.oeorooeoreoooereosesososeseseseeeseeeeeseeeeeeeeereeeeereeeeeeeee "

Disability - Disabled Lives:

0600001. 52 INTERCO DISAWITH 58 CSO 2 1/2%.......covvvucriiricrierieiienissississsisiessississsenenes
0600002. 52 INTERCO DISA WITH 58 CSO 3%...
0600003. 70 INTERCO DISA 4 1/2%.......corvuriiriiniiniiiississississiesississssssessss s
0600004. 70 INTERCO DISA 5%
0600005. 70 INTERCO DISA 51/2%...
0600006. 70 INTERCO DISA 6%......ccccvcuenienricnanee

0600007. JPN MOF DISABLED LIFE MORTALITY 4%.
0600008. JPN 5TH LIFE TBL (MOD) 4%...................

6354566 N
1,005.244 |

oOloocjocococooo oo

0699997, Totals (Gross)..—..vrrrorr 8,128,346 .. 07,886,730 ..
0699998. Reinsurance ceded.... ...4,324 0. .0
0699999, TOAIS (NED).rrrrererererrerersrrererernrrerersrrerereseeeeereererereerereeereeeererereereeere: | ceree 8,124,022

Miscellaneous Reserves:

0700001. SUBSTANDARD.........covviiririririsici i
0700002. PAYOR BENEFIT.........coociiiiniicininciscieines

0700003. GUARANTEED INSURABILITY (58 CSO 2 1/2%).
0700004. UNEARNED PREMIUM........cccccovmimiininnicrinen.
0700005. DEFICIENCY RESERVES.....
0700006. NON-DEDUCTION RESERVE
0700007. FOR CSV IN EXCESS OF RESERVES OTHERWISE REQUIR

o|olojloococococo oo

0700008, ADDITIONAL ACTUARIAL RESERVES - ASSET/LIABILITY ANALYSIS... .

0799997. TotalS (GrOSS).....vereriercreeriirsreserisniieerisseserersssesee e senessesenses v [ e 707,333,865 | ..

0799999. TOtalS (NEE).......oourieiieiiieiieiiiissisr et snssnsesnns | eseses 707,333,865 |.. . .

9999999. Totals (Net) - Page 3, LiNe T........oooioieioiriiciesiere et neenesniseenisnenes | eoed 4,700,649,860 ..4,692,495,959 [ ..o 0 [ 8 153,901
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Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating contracts? Yes[X] No[ ]
1.2 If not, state which kind is issued........
2.1 Does the reporting entity at present issue both participating and non-participating contracts? Yes[ | No[X]
2.2 If not, state which kind is issued........ NON-PARTICIPATING
3. Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements? Yes[X] No[ ]
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as
described in the instructions.
4. Has the reporting entity any assessment or stipulated premium contracts in force? If so, state: Yes[ | No [ X]
4.1 Amount of insurance: S, 0
4.2 Amount of reserve: G 0
4.3 Basis of reserve:
4.4 Basis of regular assessments:
4.5 Basis of special assessments:
4.6 Assessments collected during year: S, 0
5. If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.
6. Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis? Yes[ | No[X]
6.1 If so, state the amount of reserve on such contracts on the basis actually held: LS 0
6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the reporting entity
has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently approved by the
state of domicile for valuing individual annuity benefits: G 0
Attach statement of methods employed in their valuation.
7. Does the reporting entity have any Synthetic GIC contracts, or agreements in effect as of December 31 of the current year? Yes[ | No[X]
7.1 If yes, state the total dollar amount of assets covered by these contracts or agreements: G, 0
7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:
7.3 State the amount of reserves established for this business: G, 0
7.4 Identify where the reserves are reported in the blank.
EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR
1 Valuation Basis 4

2 3
Description of Valuation Class Changed From Changed To

Increase in Actuarial
Reserve Due To Change

NONE
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CTS

EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND HEALTH CONTRA
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 Premium FESEIVES.........cieiereurirereisssesseessssssesessssesssssssssessessessnses | essessesssssssens 351,587,970 | ..ocoovririrreirirnns 405,129 | .o [0 TR {1 TR {1 [ 351,182,841 |.ovoeieveereereeis [0 RN [0 TR 0
2. Additional contract reSEIVES (Q)..........ccveueireveriirieeieiseieieeeiese e sessssenes | eovesseienas 32,673,952,599 |....coovvevenen 65,340,713 | oo (O [ T (| - 32,608,611,886 | ....coveereiiciiirrnnd [ [ 0
3. Additional actuarial reserves - Asset/Liability analysis............c.cccoeeevivereeereiens | ceerveeeiiiierens 1,400,000 |..ovivervieerieeeciend 0 [ 0 [ 0 | {1 1,400,000 [ .o 0 e 0 e 0
4. Reserve for future contingent BENEFits..........ccveieieieiccisecseeeeieies | e (0 U [0 TR [0 TR {0 RN [0 RN [0 RN [0 TR [0 TR 0
5. RESEIVE fOr 1ate CrEAIS. .......ceureererieceeireieeeet ettt snrenas | seseesesseeessestess e ssessensees (0 (0 (0 (0 (0 (0 O (0 O (0 O 0
6. Aggregate write-ins for reserves

7. Totals (Gross)

8. ReINSUrANCE CEAR. .......vuivieieeiceiecreieeeseiseeese e snseesensesenenns | snssrssssssnsssssssnsssssssnessensd | erneenssneensenmnnssrssensnersens0 | onsnesseessesnssnssesssssensesssd | vnesrosenssnsenssnssssnsnsennesns0 | eonennennsnnsnsssnssnnsenssnseensd | neseesnsenssssnsnssessssenenernss0 [ eonnnnninninmnssinsesensenne0 [0 | 0
9. TOtAlS (NEE)....cocercreisieiiseieri it | sneseinensnes 33,026,940,569 | ....cocvvininnen 65,745,842 | ..o 0 | 0 [ e 0 [ s 32,961,194,727 | o0 | i 0 [ 0

CLAIM RESERVE

10. Present value of amounts not yet due on Claims............ccccveerveeveerereieerieeeens | ceveververenenne 107,035,013 | oo 570,886 |...ccovvveriierereeieiias 0 [ 0 | {1 IO 106,464,127 | ..cooveverirereeeeesiceeinnd [0 [0 0
11, Additional actuarial reserves - Asset/Liability @nalySis............cccoeriererereiieies | crereiveresesessessseisnnns (0 U [0 TR [0 TR {0 RN [0 RN [0 TR [0 TR [0 TR 0
12.  Reserve for future contingent DENEFItS............covuriierrerrinincneieerenesrinens | ceeereneennisesenenseessnneeen0 | e [0 R (O R (0 O (0 O (0 O 0 [ 0 | 0
13.  Aggregate Write-ins for IESEIVES..........cccceviivevsiceeiieseeeeseeeeeeeesiseens | eveeiesninisresssiesssnesrereeesQ | cevivieieisisiersssesesssesenans 0 | oo | e 0 | e 0 | oo 0 | cveveerieeiceieienieieiieeendd | e, (O RO 0
T4, TOLAIS (GrOSS)....cuuveurereerrrnireieieeesieeiseise bbbttt ssasnns | sebessssessssens 107,035,013 | oo 570,886 | ..covvererrrernrrneirernrnenennc0 | s (0 R (V1 I 106,464,127 | ...ocvovveererenrneneieenn0 | e (O IR 0
15. REINSUTANCE CEAER........c.vevieeiiiceeiccte et snseses | eenssesesssnsessnsesens 570,886 | ..o 570,886 | ..o | 0 ] e [0 o 0 | e | (O P 0
16, TOLAIS (NEE). .. cveieeeieciii st | snbeeensensneens 106,464,127 | oo 0 e 0 | i 0 [ e (1 IR 106,464,127 | covvovvvincneinnnineienn0 | i 0 [ 0
17, TOTALS (NE). o coteieeerieiiseieessesssessessessns s ssnsssssnssss s semssnssssssssnnss | sesssssssesns 33,133,404,696 | ..oovvvinrnnenn 65,745,842 | ..o | (01 [V I 33,067,658,854 | ...ovovrrrenrnnrinrnnnninnnen0 | oo [0 0
18.  TABULAR FUND INTEREST........coosvirrerinrennireiesienissesessesssssseesesssssessssssssenss | sessesssseseens 1,388,589,091 | ..covovvverrrinne 2,224,980 | ..ovvrerrrerernrrriinrierinnend0 | s (0 [ (V] [P 1,386,364, 1171 | covoveeererrererenrereeen0 | e (O [P 0

0698. Summary of remaining write-ins for Line 6 from overflow page..........c.ccc.......
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 abOVE).......ovrverrerrrnrerrerniees

1307, e
1302, oo
1303, oo
1398. Summary of remaining write-ins for Line 13 from overflow page.............cc...
1399. Totals (Lines 1301 thru 1303 + 1398) (Line 13 above)........ccccvrvrercrirnnen.

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

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

1. Balance at the beginning of the year DEfore FeINSUIANCE. ...........ovu et sesssestsees | seeeesessesssssessessesssssesseseas 200,321 | oo (0 PR 2,855 | i [0 RN 197,466 | ..o 0
2. Deposits reCeIVEd AUIMNG the YEAN.........ccuiueeiierice e ea bbb a bbb s s aesssnns | sbesessssesesensesessssesessnsetenen 6,230,403 | ..ocoereiireeeee e 0 | 6,224,779 | oo 0 e 5,624 | .o 0
3. Investment earnings credited t0 the @CCOUNL............ccciiiiiieccc et | sebestesesssses s sense s snsesse s 88,945 | .o 0 [ 78,125 | oo 0 [ 10,820 [ oo 0
4. Other NEt ChANGE IN TESEIVES. ... eueererirreseesrete e esessssssessessesssssses et s st ess st ss s st s s st st s s st essenssessessansnsnnss | stessesssssssssassansssssessesssnssnssessanssnssn 0 [ oo 0 [ o L0 SR L0 OSSR 0 e 0
5. Fees and Other Charges @SSESSEA.........c.uiuiiiuiieiiieiiicere ettt ae bbb s b bbb snaeaas | sesesesssetessssssesssssbe s s s e s s st s sens 0 [ 0 | 0 | 0 e 0 e 0
B, SUITENGAET CRAIGES. ... cuiveiectiie ettt sttt s bbb bbb bbb bbb st ntesntas | ebsebssbessesssbensesse s s en bbbt en bbb nee 0 | oo e 0 [ o 0 [ 0 [ e 0 [ e 0
7. Net surrender or Withdrawal PAYMENTS...........cciiiiieiieiriece et sse et ses et es s s sssesens | sesesessssssesessnsesasnsesessnsees 1,454,850 | ..o {0 TR 1,437,386 | ..o 0 [ 17464 [ oo 0
8. Other net transfers to or (from) SEPArate ACCOUNLS...........cvrwererrieirnirerisseseisssssieese s sssssesessesssssssssessesssnsses | sremsssssssssssasssssssssassenssnssessessansssssns 0 | o 0 [ 0 | 0 oo 0 | 0
9. Balance at the end of current year before reinsurance (LiNes 1+ 2+ 3+ 4 -=5-6-7=8).cocvceevieininieriinieiens | ceveeieineeseesssssesnens 5,064,819 | o0 | e 4,868,373 | oo [0 RN 196,446 | ..o 0
10. Reinsurance balance at the beginning Of the YEAI.............ccciiiiieiicecee et sesssaens | eveaessssse sttt 0 | oo 0 [ 0 [ 0 | 0 | 0
11, Net change in reiNSUrANCE @SSUME.........c..vuirrurrerierereereereseeseieesesesssesesssseesessssssessessesessesssssssesssssssessessssessessessssessess | essesssssssessessssessesessssessesssassessnenes L0 SRR 0 [ o 0 | e 0 e 0 e 0
12.  Net change in reinsurance ceded
13. Reinsurance balance at the end of the year (Lines 10 + 11 - 12)
14. Net balance at the end of the current year after reinsurance (Lines 9 + 13)......cooorrrrininrinnininssssnssnssnnenenns | eenmesnsnessessssnsssessennnssnss 0,004,819 | i | o 4,868,373
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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 10,114,194 .493,671

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 10,114,194 | oo [0 493,671 | .o (0 {0 {0 [0 USRI | N DRSPS [0 [0 O 9,620,523
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...........ocuuuiiiierierineiinesineiisesiesienins | s 485,000 | ..o 0 [ 485,000 | ..o, (O SR (VI R 0 | oo 0 |0 s (VI RN (U RO 0

3L TR 214,525,302 [ ooovveereseeeeessssene VT 2,655,637 [ (D)..eoeverrrsereerrersasnd (N AT T () —— 154,000 | cooeeveereeeerreesesee () —— 29,495 | (D).vvveeeererrreccre (R — 211,686,170
3. Incurred but unreported:

31 DMECE. ..ottt eess s | reeetanees 2,379,708,798 | ...cvorevererrrrericiind (U O 7,913,724 | ..o, (O O [V (V0 445,000 |.overvveeerncennernnen 0 e 3,600,781 | .o (U 2,257,749,293

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 320,000 | .eooreeririreiierereeinnnd [ 300,000 | ..oovererererireriierennee (O O [V IR (0 IO 20,000 [0 | [V RN (U RN 0

3 NEL oottt | reeeeeees 2,379,388,798 | ....vorecerererreririnnd 0 [(B)eerner 117,613,724 | (D).cvooveerverecerenne O (VT (o) [(5) I— 425,000 | .o (5) H— 3,600,781 | (D)..verereernererrerrerenns 0 |(b).......2,257,749,293
4. Totals

4.1 DIECE.....vvveceerieceicrieesies sttt | reseianens 2,604,833,294 | ... (U R 121,548,032 | ...vvvorcrcriecennn. (O O [V RN (V0 R 599,000 | ....cveverrrererrerrrereeen0 [ 3,630,276 | ..coovvrirricrieerinenne (U 2,479,055,986

4.2 ReiNSUraNCe aSSUMEM..........evverrrererieeieirerreinersressnssernees | crseesessnssneessesssssenses [0 (0 (0 (0 {0 {0 (0 OSSR | N FUSTRORTRRR [0 [0 0

4.3 ReiNSUrance CeAEA...........wvrrrrimrerrrrirrieeresriereseenieesiens | eessesessssesesesnes 805,000 | ..oveerireiriiireanienand (O P 785,000 | ..oovverirericiirnicnienes (O R 0 [ 0 [ 20,000 |..oovcincrinennnnnenens0 e (O RO (O R 0

44 NEb..ooc e | ressenes 2,604,028,294 | (2).....ceeeirerrereririrnna () 120,763,032 | ..oovorniiscinrreeiennns O 0 [ (V) 579,000 |..coovvrrcnscrinnnnnnrnnnn |, 3,630,276 | ..o 0 | 2,479,055,986
(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 $.....7,886,730, Individual Annuities $........... 0, Credit Life (Group and Individual) §.......... 0, and Group Life $.....237,292,
are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health §.......... 0, Credit (Group and Individual) Accident and Health §.......... 0 and Other Accident and Health $.....106,464,127

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:

1. DIECL. .ottt sttt | ensennas 5,397,138,163 | ..oevererrrrerirrieirens [V S 132,316,735 |..covovrrrirrenns 778,159 | .o (0 (V[ O 2,474,094 | ..o (U O 4433724 | .o (O 5,257,135,451

1.2 ReiNSUraNCe @SSUME...........cuuruiurireriiniieieieieiereiessenenssisssessinnienses | srieeersisssennsnsssnsnend 0 [ (0 TR 0 [ 0 [ (010 TN (01 TN (01 TN [0 TSN [0 RN 0 [ 0

1.3 REINSUrANCE CEABG. ... uuvueeererircecireieiecieieesieeeseese et snsenens | seesssesnsnnennd 6,432,507 | ..ooeovereereierireieieeene (V) IS 6,274,566 | ....overereereieinieene (O (0 (01 O 145,622 | .o [V O 12,319 | (0 0

T INEL e (d).....5,390,705,656 |....ocoerrrrrrrrrrrrrrrirns [V 126,042,169 |....ccovvvrerrenne 778,159 [ .o (01 O (V[ O 2,328,472 | .o (0 O 4,421,405 | oo 0 [rorrns 5,257,135,451
2. Liability December 31, current year from Part 1:

2.1 DIFECE ettt | sreesenes 2,604,833,294 | ....ovrrireien, [V S 121,548,032

2.3 ReiNSUranCe CEUEBM............cceireceieeeeee ettt seeens | eeereinseeinenas 805,000 | ..coovieriiiieiiee [0 785,000
2.4 NEL...ooceceee et | srennaa 2,604,028,294 |....coovveirvrieieiieennn0 [ 120,763,032
365,825 365,825

3. Amounts recoverable from reinsurers December 31, current year.

4. Liability December 31, prior year:

4.0 DITEC....vevvecieieeci ettt sttt | essenaa 2,315,277,947 | .o, [V 104,785,475 | ..oovoeiererreieierins (N (01 O (01 O 687,500 | ..ooveeririrerierinrieinn (0 O 2,999,083 | .oovvieririrrirrienad (V10 2,206,805,909
4.2 ReiNSUranCe aSSUME.........c..vuevueruiuiureririinsieeeessieiseresssssssessensiessenns | eesersenssenssensesssesenn 0 [ 0 [ 0 [ 0 [ (01 OO (01 TN (01 RN [0 OO [0 TN [0 RPN 0
4.3 REINSUrANCE CEABG. .....vuverererircireeiseeieeisseeessse e sstessesnnsenans | sessessnnssnenns 1,162,500 | .ovooverererreeneereinienns [V IS 1,087,500 | ..eovorerrreerireirrinens (O (0 (01 O 75,000 | .oooveoverereereeennineens (0 (0 (0 0
B4 NEE...oei s | cenienaa 2,314, 115,447 | oo, [V R 103,697,975 |...vovvvrrirerieinninns (U R (01 OO (V1N O 612,500 | ..o (V1 O 2,999,063 | ... 0 [eeren 2,206,805,909
5. Amounts recoverable from reinsurers December 31, Prior Year..........cococeves [ cevrinereiininnas 364,652 | ..ccoveeeiieieieen (O T 344,652 | oo (O (U T [V T 20,000 | .o (U (U (U 0
6. Incurred benefits:
8.1 DIFECE. ...ttt | ceenienes 5,686,693,510 | ....oovvvrriririirereriene [V R 149,079,292 |....covvvvveenee T78,159 | .o (01 OO (V] R 2,385,594 | ....ooiiieien (V1 O 5,064,937 | ..o [ 5,529,385,528
6.2 ReiNSUIranCe aSSUMEM.........cvuuiireriiinisereininiseeee s seteseesetsssenns | veseneenssesseensssssesenn (0 SR (0 R (0 R (O R (010 RN (010 RN (010 RN (01 RN [0 RN [0 RN 0
6.3 ReiNSUrance CeM...........virmriirireienieereseess s | eosnessnsesenes 6,076,180 | ..o [V 5,993,239 | ..o (O RO {01 RO {01 PN 70,622 | .o {01 12,319 [ 0 [ 0
B4 INBL. oot | s 5,680,617,330 | ..o 0 [iiins 143,086,053 |....covvvieininns 778,159 [ .o 0 [ 0 [ 2,314,972 | .o 0 [t 5,052,618 | ..o 0 [iins 5,529,385,528
(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 $.....125,703 in Line 1.1, $.....125,703 in Line 1.4, $.....125,703 in Line 6.1 and $.....125,703 in line 6.4.
(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to $
(d) Includes §.......... 0 premiums waived under total and permanent disability benefits.
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EXHIBIT OF NONADMITTED ASSETS

Current Year Prior2 Year Change3in Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col. 2 - Col. 1)
1. BONAS (SCHEAUIE D).....oeoeeceeieieccieie ettt st ess s ssensnssns | ssesssssessessssssssnsssssnssessensnnssnes [0 R 20,434 | oo 20,434
2. Stocks (Schedule D):
2.1 Preferred stocks
2.2 Common stocks
3. Mortgage loans on real estate (Schedule B):
B0 FIISE NS et etee | etesseenetens ettt (0 TR (0 T 0
3.2 Other than firSt lIENS........cvvceeveeeeeecceee et esaes s senentens | evessstesesssessersssesenenens 4,370,999 | .o 5,650,158 | ..oooveeereceeeeei 1,279,159
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY........c.oiuriirierrireiieeireireiseseeseesseieessssssisseseniens | estseessssessssesessessssssssessesssesenes L0 OO 0 | oo 0
4.2 Properties held for the production 0f INCOME..........c.ruurieriirririrerrsnneeressieereeieees | vt eees L0 RN 0 | oo 0
4.3 Properties held fOr SAIE. ..ottt esis | nebsesssssessese st ese s eneees 108,887 | oot [0 TR (108,887)
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term investments (SChEAUIE DA)...........ccuiveieieiieie et | stesessssesses s sesss s sssessesnea 0 | oo 0 | e 0
6. CONMACEIONS. ... cveeeieceeie ettt
7. Other invested assets (Schedule BA).......
8. RECEIVADIES fOr SECUMIES. ... cvueuieceeie ittt sttt snsns | esbeseessess e s b s sttt enee L0 RN L0 R 0
9. Aggregate Write-ins fOr INVESLEA @SSELS.........cciuiveieicieieeeie e sees | stesisssstessesssssssssassessssnsensessnnad] 0 ] o 0 | o 0
10. Subtotals, cash and invested assets (LINES 110 9)........covuivueieirireieiieireee e | et 5,962,466 | ....covverrrerererien. TAB3172 | oo 1,190,706
11, Title plants (for Title INSUFETS ONIY)........cciiviuiiriieiciieeseetse ettt ssessssenses | evssssssssessessssssses e ssssessessssand 0 | e 0 | oo 0
12, Investment inCome dUE aNd ACCTUBT...........c..cvuevrivieeiieieiesieie et ssssnsesaes | sessssessessssessesessssssessessssenea 695 | oo 503 | oo (192)
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection............ccceee | coverrervereieiieiecininns 39,957,188 | ..ocveeees 32,155,312 | oo (7,801,876)
13.2 Deferred premiums, agents' balances and installments booked but
deferred and NOt YEL AUE........c.ciiiieieccse et ssisnaes | ebsssssssess st s s sesse s ssesnd (0 TR (0 TR 0
13.3 Accrued retroSpective PrEMIUMS..........cceueiiuiireieieiiieieiesssie e sessesessssssssssssessess | essessssssessesssssssessesssssssessessesned (0 U 0 | e 0
14. Reinsurance:
14.1 Amounts recoverable from FBINSUTETS.............ccviuiiiiciiciieisssssissiniens | s sssssssssesees 0 [ oo L0 RN 0
14.2  Funds held by or deposited with reinsured COMPENIES...........cceuiieieiinisieiinseies | ererenseseesssese s (0 T (0 T 0
14.3 Other amounts receivable under reinSUrance CONracS............c.ocueieieinciniiieiins | e O RN O RN 0
15. Amounts receivable relating to UNINSUIEd PIANS...........cirieieiiinieieeie et | evessssssseseessssesesssssessessesnnd (0 T (0 T 0
16.1 Current federal and foreign income tax recoverable and interest thereon...........ccocovvevevees | covveeevecceieceeesee s 0 [ oo 0 [ e 0
16.2 Net deferred taX @SSEL....... .ot enees | sesseesssnesss s eneseas 198,102,832 | ..o, 597,212,871 | oo 399,110,039
17.  Guaranty funds receivable Or 0N AEPOSIL..........c..cooicuiiiiceieee e | cerersssseses e ss e ae s 0 [ e 0 [ e 0
18. Electronic data processing equipment and SOfIWAIE............ccccueeieeiiicieieee e eieieiies | cererseese s snan 0 [ oo 0 [ e 0
19. Furniture and equipment, including health care delivery assets............occcveeeieeveseceiins | ceveveeieeeesee e 27,253,202 | ..o 22,813,604 | ...coovererceiee (4,439,598)
20. Net adjustment in assets and liabilities due to foreign exchange rates.............ccccveeeivivees | vvveveiseicese e 0 [ o 0 [ e 0
21. Receivable from parent, subsidiaries and affiliates..........c.coverrrinrnrirninrnenrsinrs | e (0 T 0 [ e 0
22. Health care and other amounts receivable 15,545,010 13,295,523 | covvveeeereens (2,249,487)
23.  Aggregate write-ins for other than iINVEStEd SSELS............cceveveveierieiieeeee e | cereissiesesesienisnens 110,778,162 | oo 159,458,185 | ....ocovvvvcricicinna 48,680,023
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 10 through 23)..........cceeverrrieierieriesiesesessessesssesssesssssssssssens | oseesssesssssssnesssnens 397,599,555 | ....ovvverrrrcrirenens 832,089,170 | oooovvverrircrircnens 434,489,615
25. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........cccvvves | wovreereieneieiieeienessissieseenad 0 | e 0 | o 0
26. TOTALS (LINES 24 NG 25).......cooveemirircrirernieesserissessssesisesssesssesssssessssssssssssssssssesssnsses | soneessessssssssnsssssens 397,599,555 | ....ovvverrirerirenens 832,089,170 | oooorverrircrernens 434,489,615
DETAILS OF WRITE-INS
0907, oeetrereeree sttt | eeet e (O RO (O R 0
0902, ...ooovereeeeeeeei Rttt | eeet e (O R LU SRR 0
0903, ..oorereeeee sttt | eest e (O RN LU SRR 0
0998. Summary of remaining write-ins for Line 9 from overflow Page........cccovveenineneinisiies | e s (0 T 0 | e 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @DOVE)......oveuirereiiiiiiiereississeseissiesens | coreressssssesesssssssessessssessessessees 0 | o 0 ] o 0
2301. Refundable deposits in Japan, primarily leased office SPACE...........ccvvererrieiriecreeeeerieien | e 10,520,292 | ..o 12,337,604 | oo 1,817,312
2302. Prepaid BXPENSES.......cuvvireisresieriieiseissiessessssssssessessssssessessssessessesssssssessessessssessessessssessassess | sesessessessssessesssssssesns 22,141,954 | oo, 25,141,820 | coovereeeeeens 2,999,866
2303. Deferred EDP developmeNnt COSES.........ciiiiiiciiiciceriete et sssesenss | oeaessssssessssesessssesesees 27,567,575 | ooovveveerieeereieienns 90,499,432 | oo, 62,931,857
2398. Summary of remaining write-ins for Line 23 from overflow Page.........coceveeeieeeiieeieiens | ceverveeveieseeeisesens 50,548,341 | oo 31,479,329 | oo, (19,069,012)
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 @bOVE)........cccvereenrreririeeseriienriscrissereene | oevirsesessnsrenssieees 110,778,162 | ..., 159,458,185 | ...ovvvverreriieniinniens 48,680,023
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NOTES TO FINANCIAL STATEMENTS

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 75% and 76% of
Aflac’s total revenues in 2005 and 2004, respectively and 85% and 82% of admitted assets at December 31, 2005 and 2004, respectively.

(1) 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,
version effective January 1, 2001, (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:

2005 2004
Capital and surplus, Nebraska state basis $ 3,705,480,108 $ 2,795,377,173
State Permitted Practice:
Refundable lease deposits - Japan (33,529,788) (31,022,346)
Capital and surplus, NAIC basis $ 3,671,950,320 $ 2.764,354,827
(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 year. 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.
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(f) Investments
Short-term investments are stated at amortized cost.

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 management monitoring. 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.

Policy loans are stated at the aggregate unpaid balance.
(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, the 1980 CSO Mortality Table. For policies issued prior to 1981 an interest rate of 3 1/2% is used; for policies issued or
converted in 1981-1983 an interest rate of 4 1/2% is used; for policies issued or converted in 1984-1986 an interest rate of 6% is used; for policies
issued or converted in 1987-1992 an interest rate of 5 1/2% is used; for policies issued or converted in 1993-1994 an interest rate of 5% is used;
and an interest rate of 4 1/2% is used for policies issued or converted in 1995 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 1/2% for policies issued or converted prior to 1984, or combined with the 1980 CSO Mortality Table and
interest at 6% for 1985-1986 issues and conversions, 5 1/2% for 1987-1992 issues and conversions, 5% for 1993-1994 issues and conversions,
and 4 1/2% for 1995 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% is used for 1986
issues, 5 1/2% is used for 1987-1992 issues and conversions, 5% is used for 1993-1994 issues and conversions, and 4 1/2% 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 1/2% is used for policies issued or converted prior to
1993, 5% is used for policies issued or converted in 1993-1994, and 4 1/2% is used for 1995 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. An interest rate of 5 1/2% is
used for 1990-1992 issues and conversions, 5% is used for 1993-1994 issues and conversions, and 4 1/2% is used for 1995 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 Tables A combined with the 1980 CSO Mortality Table and a voluntary termination assumption.
An interest rate of 5% is used for 1994 issues, and 4 1/2% is used for 1995 and later issues and conversions.

Contract reserves for all specified event policies issued and converted in 1999 and later are two-year preliminary term, using Claim Cost Tables
developed by the Company combined with the 1980 CSO Mortality Table and a voluntary lapse assumption, and 4 1/2% interest.

Contract reserves on all dental policies issued and converted in 2000 and later are calculated using Claim Cost Tables developed by the Company,
the 1980 CSO Mortality Table and a voluntary lapse assumption, and 4 1/2% 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 1/2% 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% 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 1/2% interest for issues or conversions for 1986 and prior; 5% interest for issues or conversions of 1987-1992; 4% interest for issues or
conversions of 1993 - 1996; 3% 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% interest. Term policies renewing in 1993 and later are reserved using a one-year preliminary term
method and 4% 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% 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% interest was used; 4% 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% interest for issues of
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.
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(2)

3)

(4)

(5)

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% 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% 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

During financial statement preparation in 2004, the Company discovered an error in the development and reporting of certain life reserves for our
Japan Branch operation that relates to years 2000 through 2003. Aggregate reserve for life contracts (Page 2, line 1) and the Gains and Losses
section of the Summary of Operations (Page 4, line 5302) were adjusted by $77.2 million in 2004 to correct for this error.

Cumulative Effect of Changes in Accounting Principles

There were no changes in accounting principles during the years ended December 31, 2005 and 2004.

Business Combinations and Goodwill

The Company did not enter into any business combination transactions during the years ended December 31, 2005 and 2004. 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 $2.2 million and $2.5 million at December 31, 2005 and 2004, respectively. There were no
mortgage loans made in the United States during 2005 or 2004. 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, 2005 and 2004, the book value of mortgage loans to employees totaled $6.6 million and $8.1 million, respectively. Of
this amount, $34,000 and $64,332 comprise the remaining balances of loans made to employees who were officers as of December 31, 2005 and
2004, respectively.

Second mortgages made to Aflac Japan employees totaling $4.4 million and $5.7 million, have been nonadmitted as of December 31, 2005 and
2004, respectively. Employees are personally liable for the mortgage notes and are required to settle the notes upon separation from employment
with the Company.

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, 2005 and 2004.
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(6)

(7)

(8)

()

As of December 31, 2005 and 2004, 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, 2005
and 2004.

There were no impaired loans or allowances for credit losses as of or during the periods ended December 31, 2005 and 2004. The Company did
not reduce interest rates on any mortgages during the years ended December 31, 2005 and 2004.

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 $333.4 million and $427.1 million, (book value) as of December 31, 2005 and 2004, respectively. The Company
has elected to use the January 1, 1994 book value as the cost when applying the retrospective adjustment method to loan-backed securities
purchased prior to January 1, 1994,

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 $6.7 million and $5.3 million were on deposit with
U.S. state and territory insurance regulatory authorities at December 31, 2005 and 2004, respectively, in accordance with statutory requirements.
Additionally, bonds carried at book/adjusted carrying value by Aflac Japan of approximately $111.5 million and $126.0 million were pledged to the
Life Insurance Policyholder Protection Corporation at December 31, 2005 and 2004, respectively. The purpose of the fund is to provide capital
support to member companies for business assumed from insolvent life insurers.

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, 2005 and 2004.

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,
2005 2004
Total of gross deferred tax assets $ 1,185,261,703 $ 1,277,691,610
Total of deferred tax liabilities 679.822,362 416,032,881
Net deferred tax asset 505,439,341 861,658,729
Deferred tax asset nonadmitted (198.102.832) (597,212.871)
Net admitted deferred tax asset $ 307,336,509 $ 264,445,858
(Increase) decrease in nonadmitted asset $ 399,110,039 $ (87,342,721)

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:

Federal income tax on operations $

Foreign income taxes

Federal and foreign income tax incurred $

2005

6,004,371 $
390,634,857
396,639,228 $

2004
25,288,544
368,656,662

393,945,206

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

Deferred tax assets:
Depreciable assets
Deferred acquisition costs capitalized for tax purposes that are
expensed for statutory reporting purposes
Policyholder protection fund
General accrued expenses
Policy claims
Retirement liability
Bonds
Difference in tax basis of investment in Japan branch
Other deferred tax assets
Alternative minimum tax credits
Capital loss carryforwards
Foreign tax credits
Total deferred tax assets
Nonadmitted deferred tax assets
Admitted deferred tax assets

Deferred tax liabilities:
Premiums receivable
Policy benefit reserves
Difference in tax basis of investment in Japan branch
Other deferred tax liabilities
Total of deferred tax liabilities

Net admitted deferred tax assets

December 31, December 31,
2005 2004

$ 112,696,561 $ 55,976,558
297,901,670 261,218,298
70,978,243 88,986,192
19,569,451 23,823,215
21,506,070 22,806,287
33,562,315 29,455,623
32,266,306 44,059,095
- 99,533,642
70,034,345 90,378,003
203,934,936 -
19,802,136 -
303,009,670 561.454,697
1,185,261,703 1,277,691,610
(198.102.832) (597.212.871)

$ _ 987,158,871

$ 120,590,772
383,748,115
157,480,447

18,003,028
679,822,362

$ _307.336.509

$ _680.478,739

$ 108,158,747
301,954,881

5,919,253
416,032,881

$ _ 264,445,858

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):

Total gross deferred tax assets $
Total gross deferred tax liabilities
Deferred tax assets in excess of deferred tax liabilities $

Tax effect of change in unrealized capital gains(losses)
Change in net deferred income taxes

2005 2004 Change
1,185,261,703  $§ 1,277,691,610 $§ (92,429,907)
679,822,362 416.032.881 263.789.481
505,439,341 § _ 861,658,729 (356,219,388)
20.905.396
$ _(335,313,992)

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)

Net gain from operations

Realized capital gains on sales or maturities
Less: capital loss carryforwards utilized
Total statutory gain

Statutory gain taxed at enacted rate
Foreign taxes
Change in nonadmitted assets
IMR
Other
Total statutory income tax expense

Federal and foreign income tax incurred
Change in net deferred income tax
Total statutory income tax expense

2005 2004

$ 1651730 $ 1,589,378
269,281 -

(269.281) -

1,651,730 1,589,378

578,106 556,282
10,179 (106,928)
51,462 (224,926)

90,027 8,313

2179 12.753

731,953 245,494

396,639 393,945
335314 (148.451)

$ 731953 $ 245,494
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Loss Carryforwards and Potential Incurred Recoveries

For current U.S. income tax purposes, alternative minimum tax credits of $204 million and foreign tax credits of $31 million were available at
December 31, 2005.

Due to alternative minimum tax limitations, recoverable U.S. taxes related to loss carrybacks are limited to zero. The Company has capital loss
carryforwards of $57 million which primarily expire in 2008.

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 settlement of the current income taxes, payable or refundable, is completed when Aflac Incorporated (Parent)
makes payments to, or receives refunds from, the Internal Revenue Service.

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 $525.8 million and $643.3 million to the parent during 2005 and 2004, 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 is affiliated with the following companies:

Aflac Incorporated (Parent Company)

Aflac New York (100% subsidiary)

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

Aflac Insurance Service Company, Ltd. (100% subsidiary of Aflac International, Incorporated)
Aflac Payment Service Company, 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)
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, 2005 and 2004.

STATEMENT VALUE
RELATIONSHIP CATEGORY 2005 2004
Aflac New York Subsidiary Receivable $§ 749,860 $ 1,345,817
Aflac Incorporated Parent Payable (18,015,257) (5,189,614)
Aflac Incorporated Parent Receivable 210,652 -
Aflac Payment Service
Company, Ltd. Affiliate Receivable 48,816,984 48,390,354
Aflac Information
Technology, Inc. Affiliate Payable (697,158) (780,975)
Aflac Insurance Service
Company, Ltd. Affiliate Receivable 9,488 8,267
aflacdirect.com, Ltd. Affiliate Payable (163,578) (83,843)
aflacdirect.com, Ltd. Affiliate Receivable -
Communicorp, Incorporated Affiliate Payable (3,858,331) (828,548)
Aflac International, Incorporated Affiliate Receivable 4,549,847 513,672
Aflac International, Incorporated Affiliate Payable (1.606,829) (424.861)
$ 29,995,678 $ 42,950,269
Income tax
Aflac New York Subsidiary receivable  $_7,133,266 $_6478942

The Company pays a management fee to Aflac Incorporated for personnel services and managerial expertise. The management fee is an
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expense-based allocation that includes a small intercompany profit charge. Total management fees expense for 2005 and 2004 amounted to
$70.0 million and $37.9 million, respectively. The increase in management fees in 2005 resulted from a change in the management agreement to
reflect actual expense levels.

The Company’s purchase of printing and sales promotion materials and services, including service fee, from Communicorp, Incorporated
amounted to $15.3 million and $13.2 million for 2005 and 2004, respectively.

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 $22.1 million and $19.5 million for the years ended December 31, 2005 and 2004, respectively. The commissions
paid to aflacdirect.com were $10.5 million and $7.9 million for the years ended December 31, 2005 and 2004, respectively.

Aflac Payment Service Company, Ltd., (APS) as an agent for Aflac Japan, collects monthly premiums from Japan policyholders and remits the
payments to Aflac Japan. At December 31, 2005 and 2004, the Company was due $51.8 million and $51.5 million 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
$37.7 million and $34.9 million for the years ended December 31, 2005 and 2004, 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 to 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, 2005 or 2004.

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 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, including
amortization of unfunded prior service cost. The Company recognizes pension expense in accordance with SSAP 89 and therefore excludes
expenses attributable to non-vested employees. Costs are allocated to participating companies by consulting actuaries based on employee
census data. The Company's share of the expense amounted to $8.4 million in 2005 and $7.4 million in 2004. The Company recorded a liability
for this plan in the amount of $10.1 million and $13.7 million at December 31, 2005 and 2004, respectively. At December 31, 2005, 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, 2005 and 2004 was $113.2 million and $89.1 million, respectively. The fair value of plan assets was $70.3 million and
$50.0 million as of September 30, 2005 and 2004, respectively. The accumulated benefit obligation for the defined-benefit plan covering U.S.
employees amounted to $119.8 million and $98.8 million at December 31, 2005 and 2004, respectively.

The Company also sponsors a defined-benefit pension plan, which covers substantially all of Aflac Japan's non-officer employees. Benefits are
based on formula determined salaries. Generally, the trust is funded annually with no less than the minimum contributions required by applicable
regulations, including amortization of unfunded prior service cost. The Company recognizes pension expense in accordance with SSAP 89. The
expense for the plan was $10.7 million and $5.8 million in 2005 and 2004, respectively. The Company has recorded a liability for this plan in the
amount of $38.4 million and $18.4 million as of December 31, 2005 and 2004, 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:
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2005 2004
(In thousands) Japan u.s. Japan Us.
Change in projected benefit obligation:
Benefit obligation at beginning of year $ 112592 § 131,390 $ 96806 $ 111,039
Benefit obligation assumed by
Japanese Government - -
Service cost 8,606 7,133 3,604 5,621
Interest cost 2,612 7,796 1,941 7,129
Plan amendments (5,489) - - -
Actuarial loss (gain) 1,385 18,149 3,855 9,981
Benefits paid (1,814) (2,773) (856) (2,380)
Effect of foreign exchange rate changes (13,585) - 9,405 -
Benefit obligation at end of year 104,307 161,695 110,755 131,390
Change in plan assets:
Fair value of plan assets at
beginning of year 39,919 70,380 31,146 52,054
Transfer of assets to Japanese Government -
Actual return on plan assets 5,273 7,474 2,010 2,878
Employer contribution 9,438 20,000 4,534 17,828
Benefits paid (1,814) (2,773) (856) (2,380)
Effect of foreign exchange rate changes (5,581) - 2,060 -
Fair value of plan assets at
end of year 47,235 95,081 38.894 70,380
Funded status (57,071) (66,614) (71,861) (61,010)
Unrecognized net actuarial loss (gain) 39,792 68,144 50,422 53,927
Unrecognized transition obligation (asset) 2,249 - 2,796 (110)
Unrecognized prior service cost (4,4006) 1,492 578 1,667
Adjustment for minimum pension liability (20,769) (27,770) (15,562) (22,895)
Adjusted accrued benefit cost $ _(40,205) $_(24,748) $ _(33.627) § _(28421)

The components of retirement expense and actuarial assumptions for the years ended December 31 were as follows:

2005 2004
(In thousands) Japan U.S. Japan u.S.
Components of net periodic benefit cost:
Service cost (benefits earned) $ 8,606 $ 7133 $ 3,604 $ 5,621
Interest cost 2,612 7,796 1,941 7,129
Expected return on plan assets (1,043) (5,881) (633) (5,394)
Amortization of:
Net actuarial loss (gain) 2,262 2,339 2,142 1,661
Transition obligation (asset) 235 (121) 313 (121)
Prior service cost (207) 175 80 175
Net periodic benefit cost $ _12.465 $ 11,441 $ _7447 $ _9.071
2005 2004
Japan u.s. Japan u.S.
Weighted-average actuarial assumptions
Used in the calculations:
Discount rate - net periodic benefit cost 2.5% 6.0% 2.5% 6.5%
Discount rate - benefit obligations 2.5 55 2.5 6.0
Expected long-term return on plan assets 25 8.0 25 9.0
Rate of compensation increase N/A 4.0 35 4.0

A minimum pension liability adjustment is required when the accumulated benefit obligation less plan assets exceeds accrued pension liabilities.

The pension obligation for the defined-benefit pension plan for non-vested U.S. employees was $13.2 million and $11.9 million as of December 31,
2005 and 2004. No employees of Aflac Japan were considered non-vested as of December 31, 2005 and 2004.

Assets of the U.S. plan included $2.8 million (or 3% of plan assets) of Aflac Incorporated common stock at both December 31, 2005 and 2004.
The increase in fair value of plan assets was primarily due to contributions and the performance of invested assets and general market conditions.

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, 2005 and 2004, the related accrued liability amounted to $47.4 million and
$55.0 million, respectively. These amounts are included in the amount presented on Page 3, Line 21. The expense to the Company amounted to
$1.0 million and $1.2 million for the years ended December 31, 2005 and 2004, respectively.

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 $2.9 million and $2.5 million in 2005 and 2004, respectively. The
related accrued liability amounted to $18.1 million at December 31, 2005, and $19.4 million at December 31, 2004. Also at December 31, 2005,
the Plan's total actuarial present value of projected benefit obligations determined in accordance with SSAP 89 and based on an assumed discount
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rate of 5.5%, was $21.6 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. Currently, all contributions are made by the participants.

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 age 65. The unfunded benefit obligation for postretirement health
care costs were immaterial at December 31, 2005 and 2004. The recorded liability and related expense was immaterial both at December 31 and
for the years ended December 31 2005 and 2004, respectively. Aflac Incorporated’s actuarial present value of the accumulated benefit obligation
for this program determined in accordance with SSAP 14 at December 31, 2005 was also immaterial.

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, 2005

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 2006 is $1.2 billion.

Aflac Japan, which comprises $1.6 billion and $879 million of statutory unassigned surplus at December 31, 2005 and 2004, 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 $2.8 billion and $2.9 billion at December 31, 2005 and 2004, 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. Eamings were remitted from Aflac Japan to Aflac in the amount of $374.0 million in 2005
and $220.3 million in 2004.

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.

The portion of surplus represented or (reduced) by each item below as of December 31 was as follows:

2005 2004
Unrealized gains and losses $ 7,862,999 $  (31,513,177)
Nonadmitted assets (397,599,557) (832,089,171)
Asset valuation reserve (174,067,252) (92,415,176)

The Company had no reductions to or portions of surplus represented by separate account business or provisions for reinsurance.
The Company had no 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. Some of this litigation is pending in states
where large punitive damages bearing little relation to the actual damages sustained by plaintiffs have been awarded against other companies,
including insurers, in recent years. 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.

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.
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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, 2005.

As of December 31, 2005, 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.

Leases
Lessee Leasing Arrangements

The Company leases office space and various types of equipment under various noncancelable operating agreements that expire through May
2021. Rental expense was $53.1 million and $57.1 million for the years ended 2005 and 2004, 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, 2005 and in the aggregate, were as follows:

Total 2006 2007 2008 2009 2010
Real Estate $ 76,033,133 25628231 13,195,682 12,860,197 12,384,025 11,964,998
Equipment 39.853.641 _17.919.605 10173319 _6.059.965 _3.010.722 _2.690.030
Total $ 115,886,774 43,547,836 23,369,001 18,920,162 15,394,747 14,655,028

The Company had no noncancelable subleases as of December 31, 2005.
The Company has not engaged in any sale-leaseback transactions.
Lessor Leasing Arrangements

The Company does not engage in any lessor leasing arrangements.

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, 2005.

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, 2005 and 2004, the Company had security loans outstanding in the amount of $547.5 million ($605.3 million at fair value) and $2.51
billion ($2.86 billion at fair value), respectively. At December 31, 2005 and 2004, the Company held unrestricted cash collateral in the amount of
$621.8 million and $2.89 billion 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.
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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.

September 11 Events
The Company paid no expenses related to September 11, 2001 events during the years ended December 31, 2005 and 2004, and does not

anticipate paying any such expenses in the future.

Other Items

Extraordinary ltems

There were no extraordinary items during the year ended December 31, 2005.

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, 2005.

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 fund contributions on an
annual basis and reports any adjustments in net gain from operations. At December 31, 2005 and 2004, the total liability accrued for the
Company’s remaining obligation to the Japanese policyholder protection fund was $202.8 million and $254.2 million, respectively. The obligation is
expected to be payable in semi-annual installments through 2013.

The following three 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.

2005 Reference
Gross realized G/(L) $ 249,341,381 Page 8 L10 C1& C2
Gross transfer to IMR (260,299.637)  Page 29 IMR L2 insert
Subtotal (10,958,256)
Less:
Total tax on Realized G/(L) 3,870900  Page 4 L34 insert
Net Realized Capital Gains $ (7,087,356)  Page 4 L34 Net

Schedule of the 2005 change in net unrealized capital gains (losses) on the Summary of Operations on Page 4 Line 38.

2005 Reference
Preferred stocks $ 42,610,306 Sch D Pt2 S1 C15 L6599999
Common stocks (unaffiliated) 14,998,022  Sch D Pt2 S2 C13 L7299999

Less L 6999999+Sch D Pt4
C11L7299999

Common stocks (affiliated) 2673244  SchDPt2 S2 C13 L6999999
Subtotal 60,281,572

Tax effect of change in unrealized capital gains

(losses) (20,905.396)

Change in net unrealized capital gains(losses) $ 39,376,176 Page 4 L38
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Schedule of Increases (Decreases) by Adjustment, Column 3 of the 2005 Exhibit of Capital Gains and (Losses)

1.1
1.2
1.3
2.1
2.1
22
2.21

o o B

oo

10

Unrealized
Unrealized Foreign Total
Valuation Currency Incr(Decr) by
Incr(Decr) Gain(Loss) Adjustment
U.S. government bonds
Bonds exempt from U.S. tax
Other bonds (unaffiliated) (3,903,692,418) (3,903,692,418)
Bonds of affiliates
Preferred stocks (unaffil.) 42,610,306 (575,031,294) (532,420,988)
Preferred stock of affiliates
Common stocks (unaffil.) 14,998,022 (5,147,136) 9,850,886
Common stocks of affiliates 2,673,244 2,673,244
Mortgage loans
Real estate 3,492,026 3,492,026

Contract loans
Cash, cash equivalents
& short-term investments 21,136,459 (57,537,438) (36,400,979)
Derivative instruments
Other invested assets
Aggr. write-ins for capital
gains (losses)

Total capital gains (losses) $ _81418,031 $ _(4,537,916.260) $ _(4,456,498,229)

Balances that are Reasonably Possible to be Uncollected

At December 31, 2005 and 2004, the Company had no admitted assets that were reasonably possible to be uncollected.

Events Subsequent

The Company is not aware of any events subsequent to December 31, 2005 that could have a material effect on its financial condition.

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)
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?

$496,101

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
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(26)

(27)
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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 did not commute any ceded reinsurance during the year.

Retrospectively Rated Contracts and Contracts Subject to Redetermination

The Company does not issue retrospectively rated contracts.

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:

2005 2004
Unpaid supplemental health claims -
beginning of year $ _2536.589.167 $ _2.365.004,546
Add claims incurred during the year related to:
Current year 5,935,310,643 5,812,848,039
Prior years (394.,180.408) (495,041.689)
Total incurred 5,541.130,235 5,317.806,350
Less claims paid during the year:
On claims incurred during current year 4,061,717,093 4,013,131,216
On claims incurred during prior years 1,199.839.764 1,185.115.719
Total paid 5,261,556,857 5,198,246,935
Effect of exchange rate changes on unpaid claims (227,012,157) 52,025,206
Unpaid supplemental health claims - end of year 2,589,150,388 2,536,589,167
Unpaid claims for life and other business 121,342,032 118,197,865
Total liability for unpaid policy claims $ _2710492,420 $ _2,654,787,032

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.

Intercompany Pooling Arrangements

The Company does not participate in intercompany pooling arrangements.

Structured Settlements

The Company had no structured settlements at December 31, 2005 or 2004.

Health Care Receivables

The Company had neither pharmaceutical rebate receivables nor risk sharing receivables at December 31, 2005 or 2004.
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NOTES TO FINANCIAL STATEMENTS

(29) Participating Policies

Premiums and dividends under individual ordinary participating polices were immaterial for the year ended December 31, 2005.

(30) Premium Deficiency Reserves

As of December 31, 2005, the Company had no premium deficiency reserves on accident and health contracts.

(31) Reserves for Life Contracts and Deposit-Type 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.

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.

As of December 31, 2005, the Company had $1.1 billion 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
$1.5 million at year-end are reported in Exhibit 5, Miscellaneous Reserves, Line 0700005.

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.

Not applicable.

The details for "Other increases (net)" on page 7, line 7 are: Ordinary Life Insurance — $(466,047,816), Ordinary Individual Annuities -
$(57,458,610) and Group Life Insurance - $(33,677).

(32)  Analysis of Annuity and Actuarial Reserves and Deposit 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 613,297,848 99.2
(3)- Atfairvalue - -
(4) - Total with adjustment or at market value 613,297,848
(5) - At book value without adjustment
(minimal or no charge or adjustment) 5,064,819 .8
B. Not subject to discretionary withdrawal -
C. Total gross 618,362,667 100.0
D. Reinsurance ceded - -
E. Total net*(C) - (D) $_618,362,667 100.0%

*

F.

Reconciliation of total annuity actuarial reserves and deposit fund liabilities.

Life & Accident & Health Annual Statement:
(1) - Exhibit 5, Annuities Section, Total (net) $ 613,254,602
(2) - Exhibit 5, Supplementary Contracts with

Contingencies Section, Total (net)
(3) - Exhibit 7, Deposit-Type Contracts, Column 1, Line 14 5,064,819
(4) - Exhibit 5, Miscellaneous Reserves for surrender

Values in excess of reserves otherwise

required, Line 0700007 43,246

(5) - Subtotal 618,362,667

Amount in separate accounts annual statement

Combined Total $_618.362,667
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NOTES TO FINANCIAL STATEMENTS

(33) Premium and Annuity Consideration Deferred and Uncollected

Deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2005 were as follows:

Type _Gross _Net of Loading
Ordinary New Business $ 5515160 $ 2,266,435
Ordinary Renewal 16,894,807 13,827,193
Individual Annuities 650,722 580,444
Group Life 295,900 295,900

Total $ _23,356,589 $ 16,969,972

(34) Separate Accounts

The Company has no separate accounts.

(35) Loss/Claim Adjustment Expenses

The balance in the liability for unpaid accident and health claim adjustment expenses was $39.0 million as of both December 31, 2005 and 2004.

The Company incurred $100.8 million and paid $97.8 million of claim adjustment expenses in the current year, of which $24.5 million of the paid

amount was attributable to insured or covered events of prior years. The Company did not increase or decrease the provision of insured events of
prior years.
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SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
Investment Categories Am:)unt Percezntage Amgunt Perc:ntage
1. Bonds:
1.1 U.S. trBASUNY SECUMHES. .. ...vvueeuierieseereereeesetese ettt sensnsnis | nerienene 8,954,971 | ..coovvene 0.0 | e 8,954,971 | oo 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. GOVEIMMENE AQENCIES. .......cvurrvrrrrrereeeseiseeseiseesesssesssssssssssssssesessesssssessessessssssessassessnss | sessssssssessssssssessn (01 IO 0.0 | oo [0 0.0
1.22 Issued by U.S. government SPONSOred @gENCIES...........vcrerrurrerrenrerernrinseeessseesssssesssssssssssssssessssssssessans | eseees 339,984,258 | .............. 0.7 | e 339,984,258 | ..............d 0.7
1.3 Foreign government (including Canada, excluding mortgage-backed SECUNtIES)...........ccevvrvevvverercrrirercinnes ..11,011,622,613 | ............. 241 1..11,011,622,613 | ............. 241
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.cc.cveiveieicinersieeiseiesee s | seereeens 11,326,396 | ......cooc.... 0.0 | .. 11,326,396 | ............... 0.0
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations......| .......... 61,196,828 | ............... 0.1 | e 61,196,828 | .............. 0.1
1.43 Revenue and assessSment OblIgatioNs.............cc.cuucviuiveicicieieice sttt | seesnias 22,846,927 | ....couu..... 0.1 | e 22,846,927 | ............... 0.1
1.44 Industrial development and similar OblIGAtIONS..............ccovviviiiiiiieiccee e | caesiesse s (01 IO 0.0 | oo (01 IO 0.0
1.5  Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed bY GNMAL.............cooviieeieiceete ettt nbns | esssessessssessesesaees (01 IO 0.0 | oo 0| oo 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........ccooiiieieieiesie et sssssessenens | svsvessesisssssssessend (01 IO 0.0 | oo (01 IO 0.0
1513 AL OHNET .ot | et st (O I (0010 R (U IO 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC 0F VA........cccomimreerieeenrseeesenisessssssnsens | coveeens 149,161,586 | ....ooccvvvee 0.3 ] .. 149,161,586 | ...occvevvee 0.3
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..........coeuieiieenieneieinienes | covvreieieissiesienenad (01 IO 0.0 | oo (01 I 0.0
1,523 Al OHNET ...ttt | senenens 109,368,534 | ...ovvvvvnec 02| ... 109,368,534 | ....ovvvevnce 0.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans rated by the SVO)........cccccvveeveniieieneviienienns | s 7,871,844,481 | ............ 17.3 | ... 7,871,844,481 | ............. 17.3
2.2 Unaffiliated fOreign SECUMHES. .........cvvumrrerucrirririerisericitsiiseses st ..19,940,534,323 | ............ 43.7 |..19,940,534,323 | ............. 43.7
2.3 Affiliated SECUMHIES. ... bbb sninns | cbbsesiene st (U 0.0 [ e (U 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS...........c.oiiiiiii s | ceanieas 106,408,994 | ............... 02 | ... 106,408,994 | ............... 0.2
3.2 Preferred stocks:
321 AFFITBEEG. ..ovooeeti sttt | ererienes e (O I (001 R (U IO 0.0
322 UNGFIBLEA. . .veoevevreeecriiiciii ittt | crins 4,446,076,746 | ............... 9.7 | ... 4,446,076,746 | .............. 9.7
3.3 Publicly traded equity securities (excluding preferred stocks):
331 ATFIHBLEG. ..ottt | ererienes e (U I (0010 R (U I 0.0
3.32 UNGfIBLEA. ...veeoveveeeeieiiei sttt | eneieeenes 54,152,128 | ......ccoeev.n. 0.1 | oo 54,152,128 | .....ccoeve.n. 0.1
3.4 Other equity securities:
341 ATFITBEEA. ..cvveoeeee s nent s | ereteenen 26,769,641 | ... 0.1 | oo 26,769,641 | ...covoevn. 0.1
342 UNGFIBLEA. ....eooeeeeeeeriei st | ereieenen 29,744,939 | .....cccoeee.n. 0.1 | oo 29,744,939 | ... 0.1
3.5 Other equity interests including tangible personal property under lease:
35T AFFIBLEG. ..oveoeeeree st | ererienss e (U I (001 (U IO 0.0
352 UNGFIBLEA. . vvvoverseeereesreeieecsee et sess sttt sssssenssnnns | sessssssssnesssnnsssnness (O IS (00 ] [ (U IO 0.0
4. Mortgage loans:
4.1 Construction and 1and deVEIOPMENL. ..o sssessssesssssssssesssssssssessessssssessensas | ssessssssessasssssssssnses (01 IO 0.0 | oo (01 0.0
4.2 AGHICUIUIAL ..ottt ss st ensesetensessennns | snetsssessesnstnssessennd (01 IO 0.0 | oo (V1 I 0.0
4.3 Single family residential PrOPEIHIES. .........ccorerurirrriririrrireess ettt ssessessssssesessesssessessensnssns | ssesssssens 6,562,929 | ....covvvenee 0.0 | oo 2,191,930 | oo 0.0
4.4 Multifamily reSidential PrOPEIIES........v.rvrirrrerurrirrreeeeisessssesessesssssssssssssssssssssessssssessesssssssssesssssssssessesssssnssessanss | ssessssssessasssssssssnses (01 IO 0.0 | oo (V1 IO 0.0
4.5 COMMETCIAl IOBNS........ouiveuiiriirieiiseiecie ettt sttt enntenns | tretisntesneesnessnenseed (V18 I 0.0 | oo (V1N IO 0.0
4.6 Mezzaning real €State I0ANS..........c.covuiicriiiiiierreeee ettt | seeeee s (U1 I 0.0 | oo (V1N IO 0.0
5. Real estate investments:
5.1 Property 0CCUPIEd DY COMPANY........ocururrirriiririniineeseersereeise et ses sttt ssessessssessessnsns | seseens 282,858,481 | ...coveveeee 0.6 | ... 282,858,481 | ...covvnnn 0.6
5.2 Property held for production of income (including §.......... 0 of property acquired in satisfaction of debt)........... | ......... 10,405,335 | ..cccvevnee. 0.0 | . 10,405,335 | ............... 0.0
5.3  Property held for sale (including $.......... 0 property acquired in satisfaction of debt)..........ccccoeriirenrnrnncncns | v 108,887 | .oveoveeennen 0.0 | oo (V18 IO 0.0
0. CONMTACEIOBNS.........oecvvcecieieece ettt e ettt s ae bbbt s et st b en st et s et et es st et st etessnsntasstetesnsnsnssnants | svesnsens 24,562,308 | ............... 0.1 | e, 24,562,308 | ............... 0.1
7. RECEIVADIES fOr SECUMLIES. .......cvuvecviececieiiets et eeee ettt sttt sttt s st s st ssstessssanssnsetesnsstessnsetasans | erssessasans 4,141,923 | ............... 0.0 | .o 4,141,923 | .............. 0.0
8. Cash, cash equivalents and short-term iNVESIMENLS...........c..ccoeuiveiciiiicceee e | senvenes 727,088,007 | ....coonec... 16 | ... 727,088,007 | ....coonee.e. 1.6
9. OthEr INVESIEA @SSELS........cocveeieeeicietecte ettt ettt ettt st ettt s sastes st sensetessnsetesnaetenenaes | evereres 361,775,986 | ............... 08 1.. 360,293,406 | ............... 0.8
10, TOtAl INVESIE BSSEES.......cveruiersieierescie sttt ..45,607,497,221 | ........... 100.0 | ...45,601,534,755 | ........... 100.0

20




Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

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

is an insurer? Yes [X] No[ ]
1.2 Ifyes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with such

regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement providing

disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in its Model

Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards

and disclosure requirements substantially similar to those required by such Act and regulations? Yes[X] No[ ] N/AT ]
1.3 State regulating? Nebraska
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? Yes|[ | No [X]
2.2 If yes, date of change:

If not previously filed, furnish herewith a certified copy of the instrument as amended.
3.1  State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2004
3.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity.

This date should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2001
3.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the

reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/23/2003
3.4 By what department or departments? Nebraska
4.1 During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination

thereof under a common control (other than salaried employees of the reporting entity) receive credit or commissions for or control a substantial

part (more than 20 percent of any major line of business measured on direct premiums) of:

411 sales of new business? Yes[ ] No [X]

412 renewals? Yes[ | No [X]
4.2 During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,

receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:

4.21 sales of new business? Yes[ 1] No[X]

422 renewals? Yes[ | No [X]
5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No [X]
5.2 If yes, provide the name of the entity, NAIC company code, and state of domicile (use two letter state abbreviation) for any entity that has ceased

to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Co. Code State of Domicile
00000

6.1  Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended

or revoked by any governmental entity during the reporting period? (You need not report an action, either formal or informal, if a

confidentiality clause is part of the agreement.) Yes[ 1] No[X]
6.2 Ifyes, give full information:
7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? Yes[ ] No [X]
7.2 Ifyes,

7.21 State the percentage of foreign control. e 0.000 %

7.22 State the nationality(ies) of the foreign person(s) or entity(ies); or if the entity is a mutual or reciprocal,

the nationality of its manager or attorney-in-fact and identify the type of entity(ies) (e.g., individual,
corporation, government, manager or attorney-in-fact)
1 2
Nationality Type of Entity

8.1 s the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1] No[X]
8.2  If response to 8.1 is yes, please identify the name of the bank holding company.
8.3  Is the company affiliated with one or more banks, thrifts or securities firms? Yes|[ | No [X]
8.4  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.

1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC 0TS FDIC SEC

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

KPMG, LLP 303 Peachtree Street, N.E., Suite 2000, Atlanta, Georgia 30308
10.  What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial

consulting firm) of the individual providing the statement of actuarial opinion/certification?

Kermitt L. Cox, FSA, MAAA Relationship: Senior Vice President, Corporate Actuary 1932 Wynnton Road, Columbus, GA 31999
11.1  Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes [X] No[ ]

11.11 Name of real estate holding company: N/A

11.12 Number of parcels involved 0

11.13 Total book/adjusted carrying value [ J— 240,699,098
11.2  If yes, provide explanation.

(Bonds-Mitsubishi Estate Co., LTD, NIS Funding, Atami Beach Line Mezzanine Funding, JPM, Security Capital Group, ERP Operating LP, Stockland LP,Finance PTY LTD

Brookfield Asset Management, First Industrial LP)(Preferred Stock - Suntrust REIT)
12. FORUNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
12.1  What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?
12.2  Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ ] No[ ]
12.3  Have there been any changes made to any of the trust indentures during the year? Yes[ ] No[ ]
12.4  If answer to (12.3) is yes, has the domiciliary or entry state approved the changes? Yes[ | No[ ] N/AT 1]

BOARD OF DIRECTORS

13.  Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinate committee thereof? Yes [ X] No[ ]
14.  Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes [X] No[ ]
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16.1

16.2

17.1
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18.1

18.2
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20.1
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21.2

21.3

221
22.2

231

23.2
24.

24.01

24.02

24.03
24.04

24.05

25.1

252

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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?

FINANCIAL

Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):

16.11 To directors or other officers

16.12 To stockholders not officers

16.13 Trustees, supreme or grand (Fraternal only)

Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
16.21 To directors or other officers

16.22 To stockholders not officers

16.23 Trustees, supreme or grand (Fraternal only)

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?

If yes, state the amount thereof at December 31 of the current year:

17.21 Rented from others

17.22 Borrowed from others

17.23 Leased from others

17.24 Other

Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty
fund or guaranty association assessments?

If answer is yes:

18.21 Amount paid as losses or risk adjustment

18.22 Amount paid as expenses

18.23 Other amounts paid

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

INVESTMENT
Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,
in the actual possession of the reporting entity on said date, except as shown by Schedule E-Part 3-Special Deposits?
If no, give full and complete information relating thereto.

Yes [ X]

G, 34,000
G 0
TSN 0

Yes[ 1] No[X]
TSN 0
G 0
TSN 0
G 0

Yes[ | No[X]
G 0

Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity, except as shown on Schedule E-Part 3-Special Deposits, or has the reporting entity sold or transferred any
assets subject to a put option contract that is currently in force? (Exclude securities subject to Interrogatory 17.1)

If yes, state the amount thereof at December 31 of the current year:

21.21 Loaned to others

21.22 Subject to repurchase agreements

21.23 Subject to reverse repurchase agreements

21.24 Subject to dollar repurchase agreements

21.25 Subject to reverse dollar repurchase agreements

21.26 Pledged as collateral

21.27 Placed under option agreements

$. N
Yes [ X] No[ ]
B 210,652
Yes [X] No[ ]
Yes[ | No [X]

RN 0
$ ) 0
N 0

21.28 Letter stock or securities restricted as to sale B 0
21.29 Other G 0
For category (21.28) provide the following:
1 2 3
Nature of Restriction Description Amount
Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[ 1] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ 1] No[ 1 N/A[X]
If no, attach a description with this statement.
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 current year: G 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 Part 1-General, Section IV.H-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 24.01 during the current year? Yes [X] No[ ]
If yes, give full and complete information relating thereto:

1 2 3 4

Old Custodian New Custodian Date of Change Reason

JP Morgan Chase Bank of New York 05/17/2005 Improve efficiency and lower costs
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:
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25.3

26.

271
271.2

28.1
28.2

29.1
29.2

30.1
30.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1 2 3
CUSIP # Name of Mutual Fund Book/Adj.Carrying Value
0
25.2999. TOTAL 0
For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Name of Mutual Fund Name of Significant Holding Carrying Value
(from the above table) of the Mutual Fund Attributable to Holding Date of Valuation
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 (+)

26.1 BONGAS. ...t | seea 39,633,249,910 |....42,240,433,575 |........ 2,607,183,665
26.2  Preferred StOCKS. .. ..ve e nesnnees | snenens 4,446,076,747 |...... 4,677,494,851 |.......... 231,418,104
26.3  TOtAIS...c.cvieieiiirsii s | e 44,079,326,657 | ...46,917,928426 | ........ 2,838,601,769
26.4 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:

OTHER

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

2
Name Amount Paid
America's Health Insurance Plans 663,569
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
0
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 [

................... 2,493,649

....5,241,925

................... 1,650,333

]
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1.2
13

14
15
1.6

3.1
32
33

34

35
3.6
3.7

41

4.2

5.1
5.2

8.1

8.2

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................... ....205,609,163 | ....185,486,990
2.2 Premium Denominator. ... |12,157,283,586 |11,442,402,525
2.3 Premium Ratio (2.1/2.2). B | 1.6
2.4 Reserve Numerator.... .1.2,834,274,232 | .2,791,953,898

2.5 Reserve Denominator . 139,729,348,981

41,083,378,213

................... 7.1

2.6 Reserve Ratio (2.4/2.5)..............

................... 6.8

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

What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts
statement, is not currently distributable from the Separate Accounts to the general account for use by the general account?

State the authority under which Separate Accounts are maintained:

Yes[ |

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:

421 Paid

4.22 Received

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

5.21 Page 3, Line 1

5.22 Page 4, Line 1

For stock reporting entities only:

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

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

Does the company reinsure any Workers' Compensation Carve-Out business defined as:
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?

22

Yes[X] No[ ]

E I 66,066,861
e 0
S 0
LI 50,534,570
TN 0
S 0
............................ 0

E 201,833
T 115,269
........................ 110
E T 756,997
E T 527,462
........................ 342
Yes[ ] No[X]
No[ ] NA[ ]
ST 0
Yes[ ] No[ ]
Yes[ ] No[ ]
T 0
Yes[X] No[ ]
S 88,015,002
B 8,709,928
Yes[ ] No[X]
B 0
O 0
I 69,929,529

$....3,434,589,545
e 2,075,945

Yes[ ] No[X]

Yes[ ] No[X]
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8.3

8.4

8.5

9.1
9.2

GENERAL INTERROGATORIES (continued)

PART 2 - LIFE INTERROGATORIES

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

8.31
8.32
8.33
8.34
8.35

Earned premium
Paid claims

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

Incurred claims

1
Reinsurance
Assumed

2
Reinsurance
Ceded

3
Net
Retained

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:

8.41
8.42
8.43
8.44
8.45

Attachment Point

< $25,000
$25,000 -- 99,999

$1,000,000 or more

What portion of earned premium reported in 8.31, Column 1 was assumed from pools?

Does the company have variable annuities with guaranteed benefits?

If9.1is yes, complete the following table for each type of guaranteed benefit.

$100,000 -- 249,999
$250,000 -- 999,999

1
Earned
Premium

Claim Liability
and Reserve

Yes[ ] No[X]

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

221
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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 e wDd

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).......cocvvvrvvirnrenrrninrnsreierssseieseens
Ordinary - term (Line 21, Col. 4, 1ess Ling 34, COl. 4).......ccoveervereieeeeeeee e
Credit life (LN 21, COL 6).....uoveevcveeeeevcieesce ettt naes
Group, excluding FEGLI/SGLI (Line 21, Col. 9 less Lines 43 & 44, Col. 4)........cccccoevrvvrernne.
Industrial (LINE 21, €Ol 2)......uiuereeerrieiireeees et ssesssss s ssssssessessans
FEGLI/SGLI (LINES 43 & 44, COL. 4)......convverrerreeereeeeeeinseeseeeeseeesseesseses s seessssessessssenes
Total (LINE 21, COl 10).... e ssessssisessesssssseesessssssessessesssessessessssssessesssssessanes

New Business Issued (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Ling 34, COl. 2)........covirrurrerieneenrinenereieeeeeseeseeeees
Ordinary - term (Line 2, Col. 4, less Ling 34, COl. 2).......cccurinrnrinineineneeseeneireeesneiseieenns
Credit life (LINE 2, COL. B)...vuevuiueeeeeireeireieiseissieesesieetse sttt ensees
Group (LINE 2, COL 9)..ocvuvreieeictceie ettt st
Industrial (LINE 2, COL. 2).......vueiereiieciieieieeeee et
Total (LINE 2, COL 10)....uiuiiriiiieieiieieiei ettt enaen

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

Industrial life (Lin€ 20.4, COL 2).......c.ccviiiriieirieieiieissiee et
Ordinary life insurance (Ling 20.4, COL.. 3)......ccoviiieieiiieieeeessese e
Ordinary individual annuities (Line 20.4, COL. 4)........cccoceiervieiereesieiesess s
Credit life (group and individual) (Line 20.4, COL. 5).......cccvuireriiriiereiieisieie e
Group life insurance (Line 20.4, COL. B)........ccvirieiiirrieieieiesne e sseses
Group annuities (LiN 20.4, COL 7).....vueveieirieieieieissie sttt sees
A&H - group (Line 20.4, Col. 8)....

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, Line 26)..........c.cccccccvvvevenaes
Aggregate life reserves (Page 3, LINE 1)........coovvveveveiereeece e
Aggregate A&H reserves (Page 3, LINE 2)......cocvcvcveeeieeeseseieesees e
Deposit-type contract funds (Page 3, LiNe 3).......ccveuvererercreeereeiesiesesevese e snes
Asset valuation reserve (Page 3, LINE 24.1).......ccveueveieveeeieeeeee et eses s ssessssenens
Capital (Page 3, LINES 29 & 30)........courrurirrirririniinsiseissiessssssesssssssesesssssssssesssssssssessasssnsans
SUIPIUS (PAGE 3, LINE 37)..c.vuririeeiiririeiseisise ettt snes

Risk-Based Capital Analysis

Total adjUStEd CAPITAL........eeeeeeeieieiecr et
Authorized control level risk-based Capital..........c.cccuevriererierinenee 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

20010 L3 (T OO
StOCKS (LINES 2.1 NG 2.2)....ooveririeeicieeeieeeeiee ettt
Mortgage loans on real estate (Lines 3.1 and 3.2).......ccccoevrrrrrerninrennrnneineeecseieesesennenn
Real estate (LiNe 4.1, 4.2 800 4.3)......currirrrereinineie ettt stessnens
Cash, cash equivalents and short-term investments (LN 5)..........c.ccoervenenrernineneirrirnineinns
Premium notes.....

CoNtract 08NS (LINE B)........ccvuvvirerieeiieierseies ettt
Other iNVEStEd @SSELS (LINE 7).....vuuvurereereeeriieeseineeseeessseise et ssens s s sessssssssesenns
Receivable for SECUtIES (LINE 8).......c.cuiveieeiiiiieieeseeie et
Aggregate write-ins for invested assets (LiNE 9).......ovrueeienrerreneeneereieeneiseiesseseese e

Cash, cash equivalents and invested assets (LINE 10).......c.ceveieriiieriieieieeresese e

1 2 3 4 5
2005 2004 2003 2002 2001

.......... 15,599,768 | ..........14,659,933 | ........14,413,223 | ...........9,004,650 | ............7,567,638
.......... 64,347,935 | .........65,086,107 | .........54,439,397 | ..........46,881,596 | ..........38,064,466
.......................... 0 [ eveerrrrrereieeenn0 [ e | 0 | 0
............... 707,417 | e 792,489 | .............894,845 | ...........1,009,223 | ............1,146,269
.......................... 0 [ om0 | i | 0 0
.......................... 0 [ om0 v [0 {0
.......... 80,655,120 | ..........80,538,529 | ..........69,747,465 | ..........56,895469 | .........46,778,373
............ 4,107,434 | ..........4,454500 | ..........2,716,288 | ..........1,755,002 | ...........1,502,241
.......... 14,997,655 | .........16,704,969 | ........16,021,484 | .........13,873,621 | ..........12,890,911
.......................... 0 [ cvrenrreriinnnn0 i 0 | iil0
.......................... 0 [ evereerreriieeenn0 i 0 0
.......................... (O EPOROOOOPRORPOIN 0 I (PO | I UOPOOOOOPORROOOR | ) [OPOPOROOOROOROOOOON |
.......... 19,105,089 | .........21,159,469 | ........18,737,772 | ........15,628,623 | ..........14,393,152
.......................... 0 [ i i 0 | il0
..... 1,1561,261,747 | .....1,0565,520,763 | ........868,186,776 | .......764,269,926 | ........703,716,040
........ 240,187,184 | ........195,721,254 | ........170,409,040 | .........72,074,988 | ........100,115,502
.......................... 0 [ o0 i 0 0

............ 6,223,301 | ............6,797,879

...12,157,283,587

...46,859,355,572
...43,163,875,465
..... 4,700,649,858
...33,133,404,695
............ 5,064,819
........ 174,067,252
............ 3,879,605
..... 3,701,600,502

..... 3,879,786,965
........ 330,244,418

...11,442,402,526

...49,277,784,453
...46,482,407,280
..... 4,530,003,085
...34,675,952,180
............... 199,905
.......... 92,415,176
............ 3,879,605
..... 2,791,497,567

..... 2,887,960,028
........ 339,041,859

...10,029,308,334

...41,792,273,808
...39,439,023,440
..... 3,665,902,271
...31,600,783,312
............... 184,009
.......... 74,741,128
............ 3,879,605
..... 2,349,370,763

..... 2,428,111,489
........ 335,898,457

...36,287,137,211
...34,174,429,114
..... 2,807,075,456
...26,706,938,605
............... 173,237
........ 176,980,204
............ 3,879,605
..... 2,108,828,492

..... 2,289,748,183
........ 285,193,686

...30,615,913,563
...28,454,398,016
..... 2,131,023,661
...22,801,393,846
............... 174,053
........ 156,216,743
............ 3,879,605
..... 2,157,635,942

..... 2,317,835,959
........ 234,277,271

23
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FIVE YEAR HISTORICAL DATA

(continued)
1 2 3 4 5
2005 2004 2003 2002 2001

Investments in Parent, Subsidiaries and Affiliates
42. Affiliated bonds (Sch. D Summary, LINE 25 COl. 1).....curivirrerirrnrireissinsississsessssesessssssssseess | seneeesssssssssesssssnnes {1 (01 {0 (01 0
43. Affiliated preferred stocks (Sch. D Summary, Ling 39 Col. 1).....vvinrerrninrirrereinrreieennes | coreereeeneeseiseesnnennns {1 (01 (0 I (01 0
44.  Affiliated common stocks (Sch. D Summary, Ling 53 COL. 2)........c.cveevvieveeerirereeeeeeseeeens | e 26,769,641 | .......... 24,096,397 | .......... 21,242,526 | .......... 16,242,215 | .......... 16,295,194
45,  Affiliated short-term investments (subtotal included in Sch. DA, Part 2 Col. 5, Line 11).....ccc. | wovrerrenereurnennennns (01 O [0 R (01 O [0 I 0
46. Affiliated mortgage 10ans 0N real ESIALE ..ot | cereeesteee s {1 (01 I {1 [0 IR 0
47, All Other affiliated...........ovueieeieieiiiree st | sbere e 0 [ o 0 [ oo [0 O [T 0
48, Total of ahOVE LINES 42 10 A7 .......ceieeeeeireieie ettt ssesssssessesssssssssssses | snssesens 26,769,641 | .......... 24,096,397 | .......... 21,242,526 | .......... 16,242,215 | .......... 16,295,194

Total Nonadmitted and Admitted Assets
49. Total nonadmitted assets (Page 2, Ling 26, Col. 2).........ccmrrurerreeneeeeemeeesneressesssnesnee | vevenns 397,599,557 | ........ 832,089,171 | ........ 806,999,049 | ........ 805,872,920 | ........ 431,551,341
50. Total admitted assets (Page 2, Line 26, COl. 3).........ruveerrrermermreererieeerneesesessseesseeseeneens ...46,859,355,572 | ...49,277,784,453 | ...41,792,273,808 | ...36,287,137,211 | ...30,615,913,563

Investment Data
51.  Net investment income (Exhibit of Net Investment INCOME)..........cccceveverririerevesieceieens | e 2,047,476,624 | ..... 1,945,013,083 | ..... 1,780,381,191 | ..... 1,607,169,517 | ..... 1,535,175,823
52. Realized capital GaiNs (I0SSES)........c.uevrrmreemrrirremmeremeriseeiseesseeessesesessssessssssssssesssssessesess | seseeen 249,341,381 | ......... (12,114,901) | ....... (308,615,139) | ......... (17,326,653) | .....cc.... (7,192,554)
53.  Unrealized capital gains (I0SSES).........cwwrmrrerererreremresersseressessseessesssssesssssssssssssssnsssssssns | sees (4,456,498,229) ........ 928,928,431 | ..... 3,403,063,142 | ..... 2,296,734,227 | ....(3,320,335,518)
54.  Total of above Lines 51,52 @Nd 53.........coccvermerernirieeineriesisesiesssesssessessssssessssesssnens | aees (2,159,680,224) | .....2,861,826,613 | ..... 4,874,829,194 | ... 3,886,577,091 | ....(1,792,352,249)

Benefits and Reserve Increase (Page 6)
55.  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)...cecvvrrrreverirrnnncrieerirserinenns | cevies 361,679,950 | ........ 309,193,774 | ........ 327,993,597 | ........ 238,921,473 | ........ 169,542,115
56. Total contract benefits - A&H (Lines 13 & 14, Cols. 9, 10 & 11)....couvvevervcrivermnereneirineeees | o 5,534,438,145 | ..... 5,301,849,970 | ..... 4,759,304,071 | ..... 4,158,604,188 | ..... 3,869,712,220
57. Increase in life reserves - other than group and annuities

(LINE 19, C0IS. 2 & 3)..oovuverurirceirerireeiincsisesissseessssessssesisessseesssesssssssssssssssesessssesssneness. | aessnees 545,025,841 | ........ 496,901,093 | ........ 392,722,643 | ........ 391,938,207 | ........ 409,704,255
58. Increase in A&H reserves (Line 19, Cols. 9, 10 & 11)....cuueremririerinemmnereeerieeisensseseesnnens | eonae 2,293,325,186 | ..... 2,197,974,945 | ..... 1,885,697,097 | ..... 1,775,530,001 | ..... 1,926,791,248
59. Dividends to policyholders (Line 30, COl 1)........uuwuuirirrrmermrrieriessineresnssiesssseesssnsessnens | cesenssnesesnnenes 7,279 | oo 7465 | .o TATO | v 7,081 | oo 17,495

Operating Percentages
60. 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.........ccrerveerrerrmernerermerireees | vereeeerieeeenenes 29.0 | v 284 | e 295 | s 303 | v 29.4
61. Lapse percent (ordinary only) [(Exhibit of Life Insurance, Col. 4, Lines 14 & 15)

/112 (Exhibit of Life Insurance, Col. 4, Lines 1 & 21)] X 100.00.........couvcererrmmrreemrirmmernerrenns | cerveerirererinenenns 15.9 | o 16.5 | oo 176 | oo 18.0 | oo 14.8
62. A&H loss percent (Schedule H, Part 1, Lines 5 & 6, Col. 2).......ccocvvvevieienennnieieniniies | ceveveinsenienens 2 (N I 736 | v 739 | oo 76.2 | covveveereienns 791
63. A&H cost containment percent (Schedule H, Part 1, Line 4, CoL. 2).......cccoevvvevevecreeeceiis | e 0.0 [ oo 0.0 |........ )9, G P ). 0.0 G I XXX
64. A&H expense percent excluding cost containment expenses

(Schedule H, Part 1, Ling 10, COl. 2).......cccrvmrerricriimemiereinssieessesssesssssssssesssesssenses. | sessssesssnessssneees 34 | s 304 | s K A I 323 | s 311

A&H Claim Reserve Adequacy
65. Incurred losses on prior years' claims - group health (Sch. H, Part 3, Line 3.1, Col. 2).......c.. | cevvvvvee. 2,285,995 | ............ 1,849,630 | ............ 1,564,578 | ........... 1,637,958 | ............ 1,863,706
66. Prior years' claim liability and reserve - group health (Sch. H, Part 3, Line 3.2, Col. 2).......... | cevvvveee 2,999,063 | ............ 2,429,202 | ............ 1,922,921 | ............ 2,208,093 | ............ 1,975,585
67. Incurred losses on prior years' claims - health other than group (Sch. H, Part 3,

Ling 3.1, Col. 1155 COl. 2).....veuuverrerrrrirrerieemeesssssssessessssssssesssssssessssssssesessesssesssens | sooes 1,913,110,605 | ..... 1,920,138,434 | ..... 1,718,966,466 | ..... 1,533,803,503 | ..... 1,270,713,548
68. Prior years' claim liability and reserve - health other than group (Sch. H, Part 3,

Ling 3.2, Col. 118SS COl. 2).....urvrerrirriierirrirreneiseeessisseseesessssssssessssssssssssesssssessesssssssssessenssns | sene 2,306,577,947 | ..... 2,414,600,550 | ..... 2,216,392,688 | ..... 1,849,862,824 | ... 1,552,076,491

Net Gains From Operations After Federal Income Taxes by Lines of Business

(Page 6, Line 33)
89, INAUSLHAl life (COL. 2)..vrierereeiierireieieeiss ettt sess s sest st ssessesssnssens | sessessessasssssssssansans {1 (01 I {0 [0 0
70, Ordinary - life (COl. ).ttt essessssssnnes | sesessas 149,430,358 | ........ 151,055,051 | ........ 117,932,546 | .......... 56,679,667 | .......... 29,844,381
71, Ordinary - iNAividual ANNUIES (COL. 4)....vvrreeeeerereseeeeseseseereesssssesesesessseesesssesseseeesssssnees | eeeeser 15,356,508 | ............ 7,899,759 | .......... (1,619,788) | ccocccrn. (753,279) | oo (2,252,357)
72.  Ordinary - supplementary CONtracts (COl. 5).......ocruruerrerririreireireereeseeseeseesseeesseeseseesseeees | seeseesessssseessssesenns (01 O (018 ST (01 O (01 0
73, Credit life (COL B).....urerrererereieerereieiseeire et esesssse ettt essssssessessssssessesssnssnss | sessessessassssssessssnns {1 (V1 I (1 I [V 0
T4, GroUP life (COL 7).uueeueereeeirrereeeisseeeseeeissess st ssess st sessesssss s ssssssssssessssns | cessssennns 1,166,028 | ............ 1,546,901 | ..ooovvvvennens (42,019)| oovvernves 1,717,259 | oo 1,914,410
75, Group annUItIES (COL. 8).......cvureiierireieireeireiee ettt sa sttt sessestenens | sessessessassssssnssasenns (01 O (018 ST (01 O (01 I 0
76, A&H = GroUP (COL. 9)..cvvueverecirriieeeieeeieeisesi et ssest ettt essssnnins | eoseessssesenns 235455 | ............ 3,977,968 | .ccoonven. 3,183,483 | ............ 3,494,707 | oo 573,922
77, A&H = Credit (COL. 10)....veuueerreereereeeesseeeseeeesees s seees et sesss sttt ssessessssssssns | soseessssssssanessssssans [V (O T [V (O 0
78, A&H = Other (COL 11).ceeuvirceererieeeireriieeeisesieesi et eest st sest e sssnentssnsns | seseees 917,167,029 | ..... 1,030,952,674 | ........ 869,231,436 | ........ 501,927,917 | ........ 379,781,549
79.  Aggregate of all other lines of business (COl. 12).......ccrrurireerrrninrireieenererseeeseeessseies | seieeeas 171,735,132 | oo (1 I (01 I (1) I 0
80, TOAI (COL. 1).veruierrirereresensseses sttt | cenas 1,255,090,510 | ..... 1,195,432,353 | ........ 988,685,659 | ........ 563,066,271 | ........ 409,861,905
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0 0
*= 6 038 0 2 0054300010 0 =
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

R =

DIRECT PREMIUMS AND ANNUITY CONSIDERATIONS
LifE INSUFANCE......couieiciitce et
Annuity CONSIABTAtIONS........cvvveireirieieieiese e
Deposit-type contract funds.
Other CONSIAEratioNS.........c.cvueieiiciriiiieriie s
Totals (Sum of Lines 1 to 4)

6.2
6.3

6.4
6.5

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
Or Premium-paying PEHOG.........ccoovievirirererieeserere e

Totals (Sum 0f Lines 6.1 10 6.4)........cccevvivireeiieiieeecees s
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).....oevieiererisiisiissessessissssssssessssssessessssanesns

DIRECT CLAIMS AND BENEFITS PAID
Death DENEItS.........coevevcriee e
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

1398.
1399.

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

Total (Lines 1301 thru 1303 plus 1398)(Line 13 aboVe)......ccrvverierrerrrrrnnas

Ordinary

Credit Life

Industrial

Pols
Amount

No. of Ind.
.&Gr.
Certifs.

3

Amount

(Group and Individual)
4

No. of
Certifs.

8

Amount

10

Amount

DIRE

MATURED ENDOWMENTS INCURRED

16.
17.

18.1
18.2
18.3
18.4
18.5
18.6

19.

CT DEATH BENEFITS AND

Unpaid December 31, prior year........
Incurred during current year...............
Settled during current year:

By payment in full........ccooevvevvereirennnn
By payment on compromised claims.
Totals paid
Reduction by compromise.................
Amount rejected........c.coveviveririinennn
Total settlements...........ccccovveerereennns
Unpaid Dec. 31, current year

(Lines 16+ 17 -18.6).......ccccvvrernnn.

20.
21.
22.
23.

POLICY EXHIBIT

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

(a)

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

Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year $

............. 0 current year $

$

ACCIDENT AND HEALTH INSURANCE
1 2 3

Direct
Premiums

Direct Premiums
Earned

Dividends Paid Or
Credited on Direct
Business

5

Direct Losses
Incurred

24,

24.1

242
243

25.1

25.2
25.3
254
25.5 All other (b)
25.6 Totals (Sum of Lines 25.1 to 25.5).......

26.

Group POlICIES (D)...vuvurvirireireiiierieei e
Federal Employee Health Benefits Program premium (b)........cccccoevvenene
Credit (group and individual) .
Collectively renewable poliCies (D).........ccoeveeeiiernicrereeeseeeesee e
Other Individual Policies:

NON-CANCEIADIE (D)......veiviviicieiec e
Guaranteed renewable (D)...........coceieveiceieiieeiee s
Non-renewable for stated reasons only (b).. .
Other acCident ONlY..........c.cceviieeiricreeeceees e

Totals (Lines 24 + 241+ 24.2+ 24.3+25.6)......ccccccvvviniiiviniiiisiiiiinnns

(b)

For health business on indicated lines report: Number of persons insured under PPO managed products.....0 and number of persons insured under indemnity only products.....0.
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Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

EXHIBIT OF LIFE INSURANCE

9C

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 €nd Of PHOT YEAI.........ovurieiierirrieiiecissieieiesise s isssssnies | sessesssssssssssssssssssessssessans (0 (01 O 945,452 | ..o 79,746,040 | ..oovovvreerisrieien (0 O [0 4 | 41,022 | oo 792,489 | ..o 80,538,529
2. 1SSUEA AUING YEAM......couiveieiireireirriniereeerieeise e sssessiseiseeenissinees | sessesisesessessssssesessesseens 0 | om0 | e 236,781 19,105,089 | ..o (01 S 0 [ e e 0 | 0 | 19,105,089
3. Reinsurance assumed.........cccccvuvverereennsererseeesnssssssessnsees | sreversnsssssssseessnssssssssesesnsd. | vvvevennrevsssseresnsssennnesn0. | vovnsreieinnnsisnsssiesnssnenn0 [0 [0 [0 {0 |0 |0 [ 0
4. ReVIVEd AUMNG YEAI.......ccveeeeeriiiereeeieessseeeseeesssssessnsesenss | eenssesssssesesssesssssserenssQ [ vevesnneieisnssieissssieresssnesens0 | evevevsneevevesienennneen 10,224 o 1,078,905 | o0 |0 |0 [0 [0 [, 1,078,905
5. Increased during Year (Net)........cccccvevvererrernierersssneeissieniesens | cvvsrenrenssssssssessesssniennens0 [ evverveseissisenssissieniennnenQ |0 [ 96,200 |0 |0 [0 |0 [0 | e 96,200
6.  Subtotals, LINES 210 5.......oevvreveeeeieceeceeeeeseeeeeseevesieeeies | eeiveresiesesesisssesesssesneesns | eeveeeseeseeseeesisseeseeienssn0 | eeeesiieieiiereenn 287,005 |00 20,280,194 | o0 | eeeeeeeieenen0 |0 [0 |0 e 20,280,194
7. Additions by dividends during Year...........c.cocueemeuneunrensrininenens | coveerveineine )09, GRS BN [ I ) 0.9 RN RO N ), 9.9, RIS TR (V1 I 0.9,9, GRS IR )99, IS RO (0 RO 1
8. Aggregate Write-ins fOr INCrEASES..........covurererererrireeeereineireeees | erersessssessessessseseeseessnesnens 0 om0 |0 |0 |0 0 |0 |0 |0 | 0
9. Totals (LINeS 1and 610 8).....c.covvevereereieiiesieeeeeeee e | e 0 |0 | e 1,192,457 | 00.100,026,235 | o0 [0 |34 41,022 | 792,489 | 100,818,724

Deductions during year:
10. Death....
T4 MUY oo
12, DiISADINIEY....veeeeceeeeeere et
13.  Expiry....
14.  Surrender

17, DECIEASEA (NEL).......evieiveerieeieieie ettt sssesenes | sosessessssesses s ses s enaens 0
18, REINSUIANCE.....cocvivieciicteeice e ssssse s sas | sresesssssesessesessssssesessssenes 0

19, Aggregate Write-inS fOr AECTEASES. ......c.vviviieieireieieireeie s | crrerseessiessessssesiessesssessans 0 [0 [0 [ ioiiiiiiiiennnnn0,866,454 | oo [0 [ [0 | [ 6,866,454

20. Totals (LINES 100 19)....uurrueerereiieeereereieeseeeeseesseieesseesesseesnes | seesesesessessessesssessessessesenns 0
21. Inforce end of year (Line 9 minus Lin 20).........cceevverireeiens | eoveereriieeveere e 0
22. Reinsurance ceded end Of Year..........cccccovevevveveecieieeecinns

......................... 172,682
...................... 1,019,775

.................... 20,163,604
.................... 80,655,120
......... 2,262,993 | ..o XXX i [ o0 2,208,014

23. Line 21 MinUS LiN€ 22.........coccvvevvrercrernereeerereennnereennnenenenes | rerernnene XK Kuevnnineireriens [ cverecnnnerinrsncnnneneneeen [ vcveineis D ,9, OO OV 77,684,710 | ............... )9, (C) IS (V) [ 0, 9,9, ST [ 2.9,%, TS [ 707,396 |...ocoovrererrnnee 78,392,106

DETAILS OF WRITE-INS

0898. Summary of remaining write-ins for Line 8 from overflow page...
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above).............

1901. Foreign Exchange Adjustment...........cccoocveeveevivccreeccesiieens
1902, e
1903, ot en
1998. Summary of remaining write-ins for Line 19 from overflow page. | ..
1999. Totals (Lines 1901 thru 1903 plus 1998) (Line 19 above)...........

(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 2005 of the American Family Life Assurance Company of Columbus (Aflac)

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

Industrial Ordinary
1 2 3 4
Number of Policies Amount of Insurance (a) Number of Policies Amount of Insurance (a)
24,  Additions by diVIends...........ccceeieninienieeeieesieeeies | e XXX tiiirieirieienins | ceeiriisese e (01 I XXX ctieieivieiniines | eereieinieissse s 27
25.  Other paid-Up INSUFANCE..........covvevrririeerreieieiesieieieissiesees | cresseesisseesesesssssssesseessssssesseens [0 I [0 R 35,612 | oo 726,800
26. Debit ordinary INSUrANCE...........cccoieriiisisiiesneesiesnsnees | senieesnsnannnns .00, SO [T XXX ottieiiinininnins | vrisieiisesisssisissreeen e nsnnsnenad 0 | o 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 gf Policies Amount of Iﬁsurance (a)
27. Term poliCies-deCreasiNg. .........ccvuevruirreririreirieieinieeinieees | e ssssenes 0 | et 0 | e B3 | o 2,002
28, Term PONCIES-OtNET ...t | cereesereeses e 152,643 | oo 9,877,135 | oo 519,004 | .cooovevvieeeee 34,793,137
29. Other term insurance-decreasing.............eueveveereeeieerersenns | oerversssenenrenns D0 O R 472,899 | ..o D0 SR IR 2,458,639
30. Other terM iNSUFANCE...........ccurueeeeereeeeeeeieee et sseses s | eeeeeeeceeereraeeees D0 O R 4,647,621 27,008,256

31. Totals, Lines 27 to 30..
Reconciliation to Lines 2 and 21:

... 14,997,655 | ... ..64,262,034

32, Term additions.........covuevereieriireeiniieieciese s [ eeerereneennien e ), %.9 S XXXt | e XXX etiieiertininns | e 0
33. Totals, extended term iNSUrANCE............c.cveveveverereeeeeeeeeees | ceeeeeeeeereseeeens D0, GO IR D0 O TR 4,891 | oo 85,903
34. Totals, whole life and eNdOWMENL............ccovveiiercicecees | et 84,138 | .o 407,434 | oo, 495,817 | v, 15,599,768
35. Totals, Lines 3110 34 ..o | ernnenee s eeees 236,781 | oo 19,105,089 [ ..o 1,019,775 | oo 79,947,705

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-Parlicipating Particizpating Non-Par?icipati ng Partic?pating
36, INAUSHIIAL ...t | s 0 [ e 0 ] e 0 [t 0
37, OFAINANY ..ot | resisnese e 18,908,898 | .....oouvernrririrerireninne 196,191 | covvoverecrieerrirerir 79,494,364 | ...ooovvvrrriercrincninnns 453,341
38. Credit Life (Group and INAIVidUal)...........courervniireiernires | oriereriesineeesseeesisesenes 0 | e 0 [ e 0 | o 0
39, BIOUP..couvvireeeeriseeiseie sttt | stesssens sttt 0 | e (0 TOTA7 | s 0
40. Totals (LINES 36 0 39)......cueiriirinirinirinissiissnissnisssessenessnens | enssssssssssssssssssssssseees 18,908,898 | .....ocvoirercriririrerierinnens 196,191 | oo 80,201,781 | oo 453,341

ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE

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

41.  Amount of insurance included in Line 2
ceded to Other COMPANIES..........ccveereeriereicireeesereiees e XXX - B W B e (V1 XXX tteieiieeieiieies | evvereeiises e 0
42.  Number in force end of year if the number N N E
under shared groups is counted on a pro-rata basis............ | veveveereercrrere M N0 QY. W | s (V18 I ) 0.0
43. Federal Employees' Group Life Insurance

included iN LiNe 271.......cooeieeeciereesee e

44, Servicemen's Group Life Insurance included
INLINE 271

45.  Group Permanent Insurance included in Line 21

ADDITIONAL ACCIDENTAL DEATH BENEFITS

\ 46. Amount of additional accidental death benefits in force end of year under ordinary POlICIES ().........cv.veuiiueiiiieiiiieeiiiceiesee sttt snsnsessnssenens | orssssssnsssessssesessnsnsanans 8,691,462 \

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............ccooveecvens | covverrersniennnd (01 SO 0 763,090 |..cooverernnes 63,076,576 | ..covvvevrerne. (01 ISR (01 I 6,931 | v 187,211
49. Disability INCOME.......ccvrvrrrrerrirrirnee | veereireeinnieennd (01 S (018 (01 ST (01 (01 ST (01 (0 ST 0
50. Extended Benefits.........ccocovrervervens | cervernrinieinnnad (0 (| ) 0.0, GO PO )., 0, SO (R (0 (0] I (0 0
51, OBl | ervesissisniniand (O] 0. 174,868 |.................. 3,407,690 | ................... (01 (o1 I (01 0
52, Total e | e (O (o) I 0] 937,958 | (b)........... 66,484,266 | .......ccooeennen. (O () I 0 | 6,931 | (B)eererrrcrnnnn. 187,211

(@) 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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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

Deductions during year:
6.
7.
8.
9.
10.
11.
12.

Reinsurance ceded
Totals (Lines 6 and 7)
In force end of year,

Decreased (NEt). ..o

AMOUNt ON AEPOSIL........vvevrevrieieieieree e
Income NOW payable...........cccoucueveeereniieieeeseee e
Amount of income payable...........cccccuvveviieeeiiieriieinann,

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 year..........ccvvveveveennssesessennns
2. IsSUEd dUMNG YEAN.......c.iicireiereieie e
3. Reinsurance assumed..........ccvuueeerieneeeeneeneenerinesneeens
4. Increased during year (net)
5. Total (Lines 1to 4)

ANNUITIES

Ordinary

1
Immediate

2
Deferred

3
Contracts

In force end of prior year
Issued during year.....

Bl

Increased during year (net
5. Total (Lines 1to 4)
Deductions during year:
6. Decreased (net)
7. Reinsurance ceded....
8. Totals (Lines 6 and 7)
9.
Income now payable:
10.  Amount of income payable
Deferred fully paid:
11. Account balance
Deferred not fully paid:
12.  Account balance

Reinsurance assumed.......

)

In force end Of YEar........ovvrveinrrrirecre s

..... 7,429 |..

..................................... 140,322

50,599,291

796,882,953

ACCIDENT AND HEALTH INSURANCE

Ordinary

Group

Credit

1 2
Policies

Premiums in force

3
Policies

Premiums in force

4 5
Policies

6
Premiums in force

In force end of prior year.
Issued during year.
Reinsurance assumed
Increased during year (net)
5. Total (Lines 1to 4)..............
Deductions during year:
6. Conversions............cccevenee
7. Decreased (net)......
8. Reinsurance ceded.....
9. Totals (Lines 6 to 8)....
10. In force end of year

oD~

........ 11,068,453,421
.......... 1,867,018,018

......... 7,311,138
............ 604,415

(a)...10,849,229,429

DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS

1
Deposit Funds

2
Dividend Accumulations

Contracts

Contracts

In force end of prior year.
Issued during year.
Reinsurance assumed
4. Increased during year (net)
5. Total (Lines 1 to 4)
Deductions during year:
6. Decreased (net)
7. Reinsurance ceded
8. Totals (Lines 6 and 7)
9. Inforce end of year
10. Amount of account balance

@ N =

(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

Amlunt
1. RESEIVE @S Of DECEMDET 31, PHIOT YBAI........civveeeeictceese ettt s s bt bbb e b e bbb sttt es s s e s s s ettt s s bas st s s sse s st st essnsntensanas | eveesssssssessessssassesses e sensaneen 38,093,371
2. Current year's realized pre-tax capital gains/(losses) of $.....260,299,637 transferred into the reserve net of taxes of $.....94,193,084............ccoovvervvermrveens | cerverenreereeieese e 166,106,552
3. Adjustment for current year's liability gains/(|0Sses) released from the TESEIVE. ...ttt ss st ss s st s e ssessenseees | sesesssessessenssssesssnssnses st anssnssensensasssees 0
4. Balance before reduction for amount transferred to Summary of Operations (Line 1+ LiN@ 2 + LiNE 3).......c.vvrrurrerineirrrriecneseieessieesssssessesssesssssssssensnes | ceseessssessssssssesssssssssessessnns 204,199,923
5. Current year's amortization released to Summary of Operations (Amortization, Ling 1, COIUMN 4)...........ouirirrinrireininrireieessesess e sssesssesses | sesssssessssssssssssssassssssessassnes 11,693,606
6. Reserve as of December 31, current year (LINE 4 MINUS LINE 5).....o..ruiiuiruieieiseteseeismsesssseseesesssses e e see s me s sees st se8 1288282888ttt et sentes | snfassseessnssesensensanssensenssnens 192,506,317
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 2005 e | e 3,760,245 | .o 7,933,361 | cooeereeeerereneeneneeneneenenenens0 | e 11,693,606
2. 2006........ e | e 2,550,835 | .o 12,540,682 | ..o [ 15,091,517
30 2007 s | e 2,062,399 | .o 8,857,075 10,919,474
4. 2008........iirererreens [ 2,078,079 | ..eovvevrreriereieriieneienns 9,283,204 | ... | s 11,361,283
5. 2009.....cc e | e 2,189,924 | ..o 9,796,875 | o0 | e 11,986,799
B 2010 [ 2,370,295 | ... 10,331,075 | .oooveerrerenrrrnrrenerinenrineeiennenns0 e 12,701,370
T 20T s | s 2,347,390 | .o 10,763,014 | o0 e 13,110,404
8. 2012 s | e 2,260,303 | .o 10,857,043 | oo e 13,117,346
9. 20713 | e 1,841,598 | ..o 10,920,741 | oo e 12,762,339
10, 204 s | et 1,319,416 | oo 11,188,986 | ..o e 12,508,402
11, 2015, e | et 1,000,379 [ ..o 11,302,354 | ..o e 12,302,733
12, 2016 | s 858,942 | ..o 10,537,592 | oo e 11,396,534
130 2017 et | s 752,204 | oo 8,881,684 | ..o 9,633,888
14, 2018 e | s F A 7,050,082 | o0 e 7,792,519
15, 2019 et | s 833,753 | .o 5,199,425 | o0 6,033,178
16, 2020 | s 854,381 | .o 3,155,100 | o0 e 4,009,490
17, 2027 e T41,235 | oo 2,040,990 2,782,225
18, 2022 | s 615,623 | oo 1,959,887 | ..vveeeeeriererenreneeneeeeneneneenn0 e 2,575,510
19, 2023, | e 837,055 | ...ooorrierrrireriieniieneiieninns 1,879,873 | o0 [ 2,516,928
20, 2024.......coii e 576,676 | ..o 1,792,785 | o0 e 2,369,461
210 2025......oreernrennnns | e 469,088 |....ooveoerirrierieniis 1,706,785 | ..ooovvrvierierrnereienienninerirennnn0 [ 2,175,873
22, 2026.....ceieeeeeees | e 564,862 | ..o 1,569,601 | ..cvveeverenereneereneneeerenenereen0 [ 2,134,463
23, 2027 | e 846,576 |..verrrrrereieereeees 1,412,264 | o0 [ 2,258,840
24, 2028.......o s | e 1,108,760 | ..o 1,230,971 | o0 [ 2,339,731
25, 2029 .. | s 1,329,202 | ..o 1,057,845 | o0 [ 2,387,047
26, 2030, | e 1,337,199 | o 868,931 | ..o [ 2,206,130
27, 2037 s | s 1,097,787 | oo 894,713 | o0 [ 1,792,500
28, 2032 | e 675,425 | oo 550,979 | o0 [ 1,226,404
29, 2033 | e 257182 | oo 407,246 | ..o | s 664,408
30, 2034 | s 14437 | o 251,534 | oo | 265,671
31, 2035 and Later.....oooveiriiniriniinns | i 0 [ o 83,845 | .o | 83,845
32. Total (Lines 110 .31)..civiiiriiniinns e 38,093,367 | ..o 166,106,551 | .oovovnveinnncncnnnecnnnneeeenn0 [ 204,199,918
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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, PHOM YEAI..........ovurerireierrirrisriseeeeeeessssesessie sttt es st essse st ss s ss st st st sestesssnsessesss | estssssssessossnssnnes 48,897,612 | oo 9,906 | oo 48,907,518 | .o 13,327,382 | oo 30,180,277 | oo 43,507,659 | .o 92,415,177

2. Realized capital gains/(losses) net of taxes - GENEral ACCOUNL............cc.ccveveeicveiriee ettt sse st saesessssessssenss | sosssesssssssesnsssenes (7,346,526) | ...vocvrcvererereesreeiersrsieian (01 (7,346,526) | .....ovovverrrrrrrerrinns 259,170 | oo [0 259,170 | e (7,087,356)

3. Realized capital gains/(losses) net of taXes - SEPArate ACCOUNLS..........cccvieieiiieiieieiesieessiese ettt ssstesenss | sressssessesessssessesssssssessessnsns [0 RS [0 TR [0 T [0 R 0 | oo 0 [ o 0

4. Unrealized capital gains/(losses) - net of deferred taxes - GENEral ACCOUNL...........c.cceveviurieeieeiereeieieieiese et sssesessssens | eveesesessesess s 30,801,062 | ..o (01 30,801,062 | ..oocvvereriiinn 7,326,595 | .ocverireierein 2,227,913 | oo 9,554,508 | ...coovvvviriernnn. 40,355,570

5. Unrealized capital gains/(losses) - net of deferred taxes - SEparate ACCOUNES.........c.vvurirruririinriireniresssisiesssessesesssesssssnes | sevsesssssssssssnssssssssessessnsssees [0 [0 [0 [0 R [0 RN (0 U 0

6. Capital gains credited/(losses charged) to contract benefits, PayMENtS OF IESEIVES..........c.cccueiiiieiiiccecee e nies | e 0 | et 0 [ e 0 [ e 0 [ oo 0 [ oo 0 | oo 0

7. BaSIC CONMIDULION. ..ottt | tsstssss s 41,982,423 | oo 2,850 | o 41,985,273 | .o, (O IR (RRIVASL: N [ 133,298 | oo 42,118,571

8. Accumulated balances (Lines 1 through 5, MINUS B PIUS 7).........cuevieeieuiireieiieieie ettt ssse s ssssesessas | evessssssssesssineas 114,334,571 | oo 12,756 | oo, 114,347,327 | oo, 20,913,147 | oo 32,541,488 | ..covovien 53,454,635 | ..covvericinn 167,801,962

9. MAXIMUM FESEIVE. ....uoveuueereressesssesseeessesssesesssess s sess s s R R | reessesssnnstaenen 226,035,201 | oovooeerereeerereieens 8,768 | ..o 226,043,969 | ....oovvvirrrrrnnnn. 15,101,472 | oo 26,510,830 | .ooveevvrirririnens 41,612,302 | oo 267,656,271
10, RESEIVE ODJECHVE.......cveueercririiseisei iR | ntsstcnssenstnnees 157,742,805 | ...ovvvvrrrerinnrinenies 6,576 | ovovrirririinenns 157,749,381 | ..ovvivcrrinirins 15,101,472 | oo, 26,277,558 | ...cooovvrrrariinenens 41,379,030 | ..oovevirrriciins 199,128,411
11, 20% Of (LINE 10 MINUS LINE 8)....euuvvuuereruirireeirerieesiesisessies st sesss s esss st ss s ass sttt ssnssenssnes | stssssssssssssssssssenes 8,681,647 | ... (L) ] I 8,680,411 | oo (1,162,335) | oooovverinneriins (1,252,786) | ..ooovcvernrnresreennns (2,415,121) | oo 6,265,290
12. Balance before transfErs (LINES 8 + 11).......uuoirirrrrirrreieeiseiseiseie ettt sttt ssess st enssssessensnen | stesssssssssessnnsnnes 123,016,218 | .ovoicreeeinne 11,520 | o 123,027,738 | oo 19,750,812 | oo 31,288,702 | oo 51,039,514 | oo 174,067,252
13, TTANSTEIS......o et | eesss et 9,429,964 | ....ovrvvrererrreris (2,752) | oo 9,427,212 | v (4,649,340) | .ooovverrrreriis (4,777,872) | covoovrrrireris (9,427,212) | cooovvveenn. )99 S
T4, VOIUNEAIY CONEIIDULON. ..ottt sttt bbb s s bt nntenses | ebsssessessessssantesses st s s bnee [0 R [0 T [0 T [0 RO 0 | oo 0 [ o 0
15, Adjustment down t0 MAXIMUM/UD 0 ZETO..........ccuevueiireiieie ettt sttt bbb sse st ensessens | ebsstesssssssssssses st sntensesntnes [0 P [0 PO [0 P 0 | o [0 PR 0 | o 0
16. Reserve as of December 31, current year (LINeS 12 + 13 + 14 + 15).... oo ssnssnssssssessnssnssnes | srossssssssansssesnes 132,446,182 | oo 8,768 | .o 132,454,950 | .o, 15101472 | oo 26,510,830 | oo 41,612,302 | oo 174,067,252




Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

ASSET VALUATION RESERVE

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

Default Component
3

2%

1 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 7 8 9 10
NAIC Book/Adjusted Add AVR Reserve
Line | Desig- Carrying Third Party Calculations Amount Amount Amount
Number | nation Value Encumbrances (Cols.1+2+3) (Cols. 4 x5) Factor (Cols. 4 x7) Factor (Cols. 4x9)
LONG-TERM BONDS
1 Exempt obligations B 348,939,229 | ..ot XXX e e XXX e | v 348,939,229
2 1 Highest quality..... ..28,349,282,208 | .. 28,349,282,208 | ... 11,339,713 | ... ..65,203,349 | .... 85,047,847
3 2 HIGN QUAIIY. ...t | ceeenenaees 10,197,441,470 10,197,441,470 19,375,139 59,145,161 91,776,973
4 3 [ METIUM QUAIIY......vevereiciericeie st | reeneseeseend 600,661,634 | ....oooeee XXX [ eerrrreenee XXX s i 600,661,634 | .................0.0093 | ..oocvrrrrrirnn. 5,586,153 13,815,218 | ..oveveerrrnn0.0340 | oo, 20,422,496
5 4 LOW QUAIIEY. ..ot eest sttt esssssnsns | cesseenssssssees 30,516,375 | ..ooeveee e XXX [ o XK K | i 30,516,375 | ..ovvererren0.0213 | oo 649,999 | .....coovvenn 0.0530 | ..oovvvererernens 1,617,368 | ..o (0 2,288,728
6 5 LOWET QUAIIEY......coeveeieccireiscee et nssesessnsessssssensessessssessensssens | nesneseneenessssessessesessesnesQ | nernernneee KKK eovernnren | enererrerse XX ovreivvns [ reverennenenenneneinnennens0 [ viieieinnnn0.0432 | 0 | e 0.1100 | oo (1 I 01700 | v 0
7 6 Inor near default..............coocveiiiisesesesssenies |0 [ XK e [ XX L0 000000 | o0 | i 0.2000 | oo (O 0.2000 | oo 0
8 Total unrated multi-class securities acquired by CONVEISION...........cccoeeneureereeneeneenrereennns | enrrneessnssessessmrsnssesses [ ennnnneeed XK e e XXX L0 L iiee XX [0 [ 0,0 N [V P D O R 0
9 Total bonds (sum of Lines 1 through 8) (Page 2, Line 1, Net admitted asset)...........c.ccccoc. | covvenaee. 39,526,840,917 39,526,840,917 36,951,004 |........... 0.9, S I 139,781,095 |........... D09, SO P 199,536,044
PREFERRED STOCKS
10 1 HIGRESE QUANILY........c.oceee et | ceeesenneenes 2,305,793,552 | ..ovorreee XXX e | e )%, 0, GO R 2,305,793,552 | ...ccoovreeennd 0.0004 | ..o 922,317 | oo 0.0023 | ..oorrrene 5,303,325 | ..o 0.0030 | ..overerrrieene 6,917,381
11 2 [HIGN QUAKIEY. coveeeeecece st | sernesieeen 2,140,283,195 | .ooooevee. XXX [ e )99, TN 2,140,283,195 | ...t 0.0019 | .ovvirrinnns 4,066,538 |......ccoevernn 0.0058 |..ccovrerrernn 12,413,643 | .o 0.0090 |..coovvrmrrrrnnes 19,262,549
12 3 [ MediUm QUAIIY......ceorirceierieeeiesicesesesesisesss e ssseesssssssssssssnssessnens | oeenesessnensnesssessensens0. | eonneeeeee XK Kwtrnrninn | veeeennns )99, SOOI PORRTRTRRROON | I BRSO 0.0093 | ..ovvvevrrrerrnerrrnernnen0 | e 0.0230 | ooouverrriererenrieeins (I R 0.0340 | .oooovereririncriecie 0
13 4 LOW QUAIIY. ... ettt senssssnsessssssessessessssenne | sesensssesensessssenensesnnenel | erernereens XK uetnennnns [ coverninenne ), 0.0, O ORTOTTIRTRRRIRN | I (TR 0.0213 | o0 [ 0.0530 | oo (1 I 0.0750 | oo 0
14 5 | LOWEE QUAIEY....coooueeeriicriiceiereiereicsiresiesisseniesesesresessensesssensssssssesssesssssssssens | coeereseessennsnessssessnensensQ. | eornereese XK Kvternins | overvenenns XXX v | v | i) 0.0432 | .oovvvrvrrerrernerieennn0 | e, 0.1100 | cooonvererrerereerieneiens (O O 01700 | covorvereriereeerireeiiens 0
15 B [ INOrNEAr defaUlt........c...eveeeirceeicriceiceenessnsssenssssssssssssens | eeresesssensessessennns0 | eenneeeeee XK K | e ). 9.9, SO PURTRRIRRUON | I BRSO 0.0000 | ..ooevercrrrrerrrnerrrnernnen0 | e (02000 R (0 O (002200 RN 0
16 Affiliated life With AVR ..o sessssssssssssssessssssssessessenes | ssssssssssssssssssnssssensensnsd | eonnersensso X Kuseesenses | sessessneans D0 R P RTRRRRURN | I (TR 0.0000 | ..oovvrrnrnnennreneinnnene0 [ 0.0000 | .o [V 0.0000 [ .ovrrieirnrisesnsneeneens 0
17 Total preferred stocks (sum of Lines 10 through 16)
(Page 2, Line 2.1, Net admitted 8SSet).........coocuuririmmirniriniiressisnesieseresensseseessssessssesssneens | seresssessnas 4,446,076,747 | ...ooccce XXX rvvve | onerrinns XXX evoereee | rereennenens 4,446,076,747 | ...cocoe.. XXXooiivres | cevernsnnnenienns 4,988,855 |........... D 9.9, SIS IR 17,716,968 |........... ), 9.9, RTINS [V 26,179,929
SHORT-TERM BONDS
18 EXeMPt ODlIGAtIONS......covvcicecre et ssseesssnsesennnns | ensessnsenennessssessesnnessens0. | eeneeneenne s XXX ereireinns | veveenrnnnns ). 0, O SSRRTRRRIN | I IR 0.0000 | ..oveerrereeereireerenenend [ 0.0000 | oo (1 I 0.0000 | .o 0
19 1 HIGNESE QUAIIEY. ..vvvoveveeeirrieiesi sttt | seesseeseenees 106,408,995 |....cccoe.. XXX oo [ corrrerinnne ). 9,9, SIS IR 106,408,995 | ......coocvuunec 0.0004 | ..ooovveiriririennns 42,564 | ..o L0[07 T ORI 284741 | ) 0.0030 | ..oovvverrirerriinnns 319,227
20 2 [HIGN QUAIIEY. . ccveoeeerceeecee et sess st ssssssstssssesnsssessssenssnesssns | snnesssessesssnesssesssnenssnsQ. | eerneeeess XK Kwtrnrions | veeeennes ). 9.9, SO RUPUOTRTRRRN | ) DRSS 0.0019 | o0 | e (00 [0157: 0 O (0 S 0.0090 | .oeoovermeeererneiereeenen 0
21 3 MEAIUM QUAIEY...... ettt essstsssensenssssnsenennns | sneesessssessssssessessessnsensesQ | eerrerreens XXX orntnnnns | overeennnns ), 0.0, O ORI | I IR 0.0093 | ..o [ 0.0230 | .o (V1 I 0.0340 | .o 0
22 4 LOW QUAIIEY. ..ot essssessssestsssssensssessssssssesssssssnsnes | sessssssssnsssessssessnesseens | voneesenees XKKursersnes [ revvenneeens ). 9,9, SO PORTRTRRORROON | I DRSO 0.0213 | o0 | e, 0.0530 | ooouverrriererenrieeins (O O 0.0750 | coooovermerirrricrirecinens 0
23 5 LOWET QUAIIEY......ceeetee et snsesensetessensenssssnsensnnns | sneenessnseeennesessensesseennesQ | eernernerne XXX iretnenns [ overeennnes 90,0, O ORTRTRRRIN | I TR 0.0432 | o0 [ 0.1100 | oo (1 I 0.1700 | oo 0
24 B [ INOrNEAr defaUlt...........ocvuucverieicririrere s |0 | eoronereess XK Kereserrens | onereeenes XXX ovoereee [ v | 0.0000 | ..ooovecerrnnerensnrnnninnen | e, 0.2000 | ..o (O I 0.2000 | ..ooverrirenerinsrecieen 0
25 Total short-term bonds (sum of Lines 18 thrt 24)........ccoucuieniinninnininnerisenssssessnnes | sersessesnees 106,408,995 |....coooe.. XXXeriiinne | crvrcrennes D 0.0, S [ 106,408,995 | ..o XXXouiriiirne | onerrrreninnssnenssninns 42,564 |.......... D 9.0, NS [T 244741 |........... YS9, RIS IR 319,227




Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

Default Component
3

(43

1 2 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 x5) Factor (Cols. 4 x7) Factor (Cols. 4x9)
DERIVATIVE INSTRUMENTS
26 EXChanGe-raded. ........ccuuiviiiii s nsensensenssssenssnsens | eesssssensssssnnssnssnnsnnen 0 | s ) 0,9, SIS I ) 0,9 O N 0 c0ed0.0004 | o (O 0.0023 | oo 0 [ e 0.0030
27 1 HIGNESE QUAIIEY.....vooveerceceeeee st essessenins | seresenisenssenssenssensenssenned | oerieninns ) 0,9, COTINITS IR ) 0,9 T TR 0 c0ed0.0004 | oo (O 0.0023 | coooerrinene (O 0.0030
28 2 HIGN QUAIIY. ...ttt sttt sttt | eebsesss st sttt st eneas (V10 R ) .0, SIS D D 0.0 T OO 0 00,0019 | e, (V1 S (00T [V ST 0.0090
29 3 MEIUM QUAIIEY.......ovooeieicii sttt sssnssnnss | stsnsssnsssnssnssses s 0 { . ) ., SIS DR XXXt | e 0 00,0093 [ oo [0 0.0230 | cooovvereeeeeeieeeeines (O 0.0340
30 4 LOW QUAIIY. ... ettt nsssnsensenns | senssensensessssesensesensennernd | orerneennes )%, 0, GO IR 9,0, SO RN 0 [ crerereeennd0.0213 | 0 [ 0.0530
31 5 LOWET QUAIEY......cveveveceecce ettt sesse s ssstesessssensens | sensessessssensessessnssssessnssns0 | eevererenns )00, SO IS XXX oivvvenn | e 0 00432 |0 | 0.1100
32 6 IN O NEAN AEFAUIE.........cooi s | eisnisssissssssssssssssessnesen | ieriniiens XXX [ D T N [0 0.0000 | oo 0 [ 0.2000
33 Total derivative iNSITUMENES. ..o ssssessesens | snssssesssssssessessssessensesenssd | consenienns 0.9, SO [ .0 O RN [V . XXX eoreriees | s V) XXX
34 TOTAL (LINES 9+ 17 + 25 4 33).... it ssnssssssensas | eossssssens 44,079,326,658 |............ .0, ST [ ., SO 44,079,326,658 |........... 2,0, SN [ 41,982,423 |.......... XXX
In good standing:
35 Farm mortgages
36 Residential mortgages-insured or guaranteed .
37 Residential mortgages-all Other ..o
38 Commercial mortgages-insured or guaranteed
39 Commercial mortgages-all other.
40 In good standing with restructured terms
Overdue, not in process:
41 Farm MOMGAGgES. ....c.cveueieieeieiee ettt ettt
42 Residential mortgages-insured or guaranteed............cccoveuevereeniieeeieeeseee e
43 Residential mortgages-all Other............ccccveeriiiicee e
44 Commercial mortgages-insured or guaranteed...
45 Commercial mortgages-all other.
In process of foreclosure:
46 FarmM MOMGAGES. ... v eveeeieieiieic bbb
47 Residential mortgages-insured or quaranteed..............c.eevevereveereriereeeeie s
48 Residential mortgages-all Other ..o
49 Commercial mortgages-insured or guaranteed...
50 Commercial mortgages-all other.
Total Schedule B mortgages (sum of Lines 35 through 50)
51 (Page 2, Ling 3, Net admitted @SSEL).........ccvviveirircreierceeises st ssses st sssssnens | sreessssesssnsenes 2,191,930 | .o 0 [ )00 GO TR 2,191,930
52 Schedule DA MOMGAGES......ccvvriririrrieieirecinsissieississsseesssssssssesssssssssessssssssssssssesssnssnsss | ssssssssssssssesssssssssssansnss0 | sovsnsssssssssnssnssnssens0 | oresssanes D, T N 0
53 Total mortgage loans on real estate (LINeS 51 + 52)......ccoivvrrrrrniinnnnnnensnnnssnsenssssnnesees | onseseessessnenensidy 191,930 [ ciiviiinniinininnennn0 [, 0,0 ST [ 2,191,930

(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 2005 of the 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
2

€¢

1 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 x5) Factor (Cols. 4 x7) Factor (Cols. 4x9)
COMMON STOCK
1 UNGFfili@ted PUDIC.......eoveeieeieieie ettt ..83,897,068 |...oovveete XXX e [ e XXX i | rie0002.83,897,068 | oo 0.0000 ..15,101,472
2 Unaffiliated private........... L0
3 Federal Home Loan Bank
4 Affiliated life With AVR ..o
Affiliated Investment Subsidiary:
5 Fixed income exempt ODlIGAtIONS...........c.ccvcuiieiiriccc e nins | everssesse s ssenee 0 [0 0 |0 [ e XX |0 [t XXX | e
6 Fixed income highest QUAlILY...........ccoeiurrrieercrsceeseseeseseeeensreeesserenennes | seeneenesssesneesssensesneendd | eevnnennnnrenenninnen 0 |0 | 0 |tk XX | 0 e XXX | e
7 Fixed income high QUAIILY...........cccceueiieieiirieee e ssssssessensssenes | sienssssessnsessessssssessessns0 | coevernsenienesssisnnenns0 | revvnieneinsienieneneens0 [ e [t XXX i | e 0 |t XXX | e
8 Fixed income Medium QUAIY..........ccuieriierccceeee et | eereeee it eeens 0 [0 0 0 [t XX e 0 e b XXX i | e
9 Fixed inCOME IOW QUAIILY.........cceevivereiirieicc e sssesssseressnnns | evvnesesssesessssnssssseresnsd | ovveresnsesesnsererssnens0 | cveeerereisisiessrenen0 | evevesveieieesrereisnerenn0 | v e XX | e et XXX i | e
10 Fixed income [oWer QUANILY..........cccovueveeicieiieiecsieieessee s ssessssssesessssenseses | snsenesssssnesssssssensessesesd | evveeevsnisnieseisnienens0 | vnvenreieeissisnieinenend0 | e | et XX | e 0 e XX | e
1 Fixed income in/near default...............covervririnrnrirnenesseenessiesseseneesssssssssessesenss | vesnnsnsessssnsssnssnesnssesss0. | eonnensnnneenessnssnnennsQ |0 |0 | XXX | e 0 et XXX | e
12 Unaffiliated common StoCK PUDIIC..........covciveiinirerceecsseesssessssesisssnesees | eviensssenensssnensennens0 [0 | o0 [0 [ iin0.0000 | 0 [ (@) 0.1300 | i
13 Unaffiliated common SEOCK PrIVALE............evururuririereireeiincineireieeneiseeseiessseessseesensnninns | cessssnssneesessessnsssesnessessQ | vevernsnmenensninsinnens0 |0 | o0 00,0000 | e [ 01600 | e
14 MOMGAGE T0ANS.......cucvevecrieieciees ettt st sassnssstens | evssssssssesnssstesesnsenes (01 (01 [0 T (Vo) 0.0000 | .vooveevereererererereiens (VR (o) 0.0000 | ooovvrereeeererene 0
15 REAIESIALE ...t ssississisnins | cenneenennsssesnnssnnseen0 | e (01 [ 0 (Y 0.0000 | oo 0| (€)eeenne 0.0000 | cooorreerieiieeireeieei 0
16 Affiliated - certain other (see SVO Purposes and Procedures manual) v | e 0 [ ) 0,9, G IR ) .0, GO ISR | B IR 0.0000 | oo (V1 0.1300 | oo 0
17 AFFIlIALEA = @I OtNEL.......veeeei bbb | etert et (U XXX oveereen | onrennnens XXX orvrreen | seereenneinssissinsissined [0 0.0000 | oo (O 0.1600 | covvoveerierineierienin 0
18 Total common stock (sum of Lines 1 through 17)
(Page 2, Line 2.2, Net admitted @SSEH)....... v ssnssssssenssssens | sesesssssseens 110,666,709 | ..ooovviriirisrinniann [0 0 [ s 110,666,709 |........... D, N [P 0 [ 2.0 S [ 15,101,472
REAL ESTATE
19 Home office property (General Account only) 282,858,481 21,214,386
20 Investment properties 10,405,335 . 0750 | e, 780,400
21 Properties acquired in satisfaction of debt . 100 | e 0
22 Total real estate (sum of Lines 19 through 21) 293,263,816 21,994,786
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF BONDS
23 EXeMPLt ODlIGAtONS. ......cvvviveiiciesice e
24 1 Highest quality
25 2 High quality
26 3 Medium quality
27 4 Low quality...
28 5 Lower quality....
29 6 In or near default
30 Total with bond characteristics (sum of Lines 23 through 29)..




Annual Statement for the year 2005 of the 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
2

ve

1 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols.1+2+3) Factor (Cols. 4 x5) Factor (Cols. 4 x7) Factor (Cols. 4x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF PREFERRED STOCKS
31 1 Highest quality. .333,244,875 |... .333,244,875 | ... 133,298 | ..
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)........cccccceeveeivciciin | cervirennnen. 333,244,875
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF MORTGAGE LOANS
In Good Standing:
39 Farm mortgages
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...........cccevieuiiceiieesere s
Overdue, Not in Process:
45 Farm mortgages
46 Residential mortgages-insured or guaranteed
47 Residential mortgages-all Other...........cerner e
48 Commercial mortgages-insured or guaranteed...
49 Commercial mortgages-all other.
In Process of foreclosure:
50 Farm MOMGAGES. ... v cveeieeieiiie ettt en
51 Residential mortgages-insured or guaranteed............cccoveueveeeerenieeeeeeesee e
52 Residential mortgages-all other,
53 Commercial mortgages-insured or guaranteed
54 Commercial mortgages-all other.
55 Total with mortgage loan characteristics (sum of Lines 39 through 54)........ccccovivinrcnncnninns | onrnninnininninsnsinnenns0 | v 0 | D8, S [P RRON | I ISR XXX | e v, 0.9, SO [FSUUURRRRRRRRIR | I DUTRINED 0.0, R
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Annual Statement for the year 2005 of the 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 x5) Factor (Cols. 4 x7) Factor (Cols. 4x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF COMMON STOCK
56 UNGfilIAtEd PUDIC.......eererieiieririesisees sttt ssenssnes | sessessessessasssnssessassnsnn (0] IS ) 0.0, G IR D00 S (01 0.0000 | ooovoeerrereereeeenene (VI () I 0.2000 | oo (VR (e ) I 0.0000 | oo 0
57 UNGFfilIAEEA PHVALE. ... eveererreeicieeeseisiseeiss ettt sttt ssnssestens | stsssesssssesssssssssessansnnes (V] IS ) 0,0, G IR D00 SO R (01 0.0000 | oooveeeeeeirieereeeenene (V1 0.1600 | oo {1 0.1600 | oo 0
58 Affiliated life With AVR ...ttt ss e sssssssensnes | conessssssssesssssessessasennes (O] I ) 0,0, R IR )0, 0 S IR (V1 I (00000 (V1 0.0000 | oeoveeeeeereireieeeeeeenas (0[N I (0000 T 0
59 Affiliated certain other (see SVO Purposes and Procedures manual).............ccoeeeeevereens | overrersniensesssesiesssienns (0] IO 9,90, GO B XXX evvvvis | v (0] 0.0000 | .oovererrireeieieie (1 0.1300 | covoveeceeeie {1 0.1300 | oo 0
60 Affiliated Other = @ll OtET...........cvrririrr st | stsesssssre st 0 | )99, ST PR XXX errererens | rererenminesnessninseenensd (O R 0.0000 | oooeverciencnieireiens (O 0.1600 | oo 0 | 0.1600 | oo 0
61 Total with common stock characteristics (sum of Lines 56 through 60).........coccoeirierieinns | orvsisrierisrssssesieennens (L] D00, SO D S IR [V . D T LR [V . 0 T LR 0 [ D O LR 0
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF REAL ESTATE
62 Home office property (general aCCOUNt ONIY).........c.vureiierinrinininreeieissessssseessesssssessees | sensesessssessssesssessnnsnes [0 (01 [0 (01 0.0000 | ooovoreerrreeereeeenne (01 0.0750 | oo {1 0.0750 | oo 0
63 INVESIMENT PrOPEITIES. .. ..cvocecice et ssesnsennes | serssssssenesnessnsensennnened | nevneenssernesnessnnessenns 0 [0 | e | iien00.0000 | oo (V1 0.0750 | oo 0
64 Properties acquired in satisfaction of debt............coorrrririninrircrcesee s | e (O] I (01 {01 (] I 0.0000 | ooovereieinrisneeeseenenns (] I 0.1100 | covoveeeresee e [V 0.1100 | oo 0
65 Total with real estate characteristics (Lines 62 through 64)...........ccociiiereiiieieiisiisiisiiiins | cvverisiesesesssisssesssesnead [0 (O] (O I [V . XXX eotevieies | vt [V . XXX eoreviees | et 0 | XXX everieies | e 0
ALL OTHER INVESTMENTS

66 Other invested assets - SChedule BA.............coireereseesresessesssseseessons | ceoneseeseonns 27,048,532 |.....ccccuue. )99 SRRSO (U I 27,048,532 | ..o 0.0000 | cooooerereeienrierrereeens (O O 0.1300 | oo 3,516,309 | ...covvvvverenne 0.1300 | oo 3,516,309
67 Other short-term invested assets - Schedule DA.............cccooiiiiiiiens | e (U D, 0.9, ST [ 0 [ oo (O 0.0000 | oo (O 0.1300 | oo 0 [oienis 0.1300 | oo 0
68 Total all other (SUM Of LINES B6 + B7).....ccvvreerrriserernsessesssssesssssessssesssnsssssessssssnssssssssssanes | sssessssssanens 27,048,532 |..coveens D O (V] 27,048,532 |........... D T I (V) 20,0, SO 3,516,309 |.......... 2.0, SO [ 3,516,309
69 Total other invested assets - Schedule BA & DA

(Sum of Lines 30, 38, 55, 61, 65 @Nd 68).......cccrrurrrrirerreisieressessesesssssnessessssssesssssesensesssnes | ssssessassnes 360,293,406 | ..o [0 (U 360,293,406 |........... D0 T 133,298 |.......... 20,9, SO 4,282,772 |........... .0, SO [ 4,516,044

(@
(b)
)
(d)
(e)

a) Times the company's experience adjustment factor (EAF).
b) Column 9 is the greater of 6.4% without any EAF adjustments or a company's EAF adjusted In Good Standing (IGS) factor plus 150 basis points. Columns 5 and 7 are 28% and 62% respectively of Column 9.
Determined using the same factors and breakdowns used for directly owned mortgage loans.
d) Times the company's weighted average portfolio beta (Minimum .10, Maximum .20).
¢e) Determined using same factors and breakdowns used for directly owned real estate.
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ASSET VALUATION RESERVE (continued)
Basic Contributions, Reserve Objective and Maximum Reserve Calculations

1

RSAT
Number

Type

CusIP

i

Description
of Asset(s)

Replications (Synthetic) Assets

NAIC Designation
or Other Description
of Asset

6

Value of
Asset

7
AVR
Basic

Contribution

8
AVR
Reserve
Objective

9
AVR
Maximum
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 332,294,801

2. Increase (decrease) by adjustment:

2.1 Totals, Part 1, Column 11... (8,070,459)

2.2 Totals, Part 3, Column 7 0
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 ... 4,771,208

4.2 Totals, Part 3, COIUMN ... 0
5. Total profit (10SS) 0N SAIES, PArt 3, COIUMN 14 ...ttt ettt b8 s s8R s bbbt s sttt 0
6. Increase (decrease) by foreign exchange adjustment:

8.1 TOAIS, PArt 1, COIUMN 12 ...ttt ettt s s8R R8st s bbb bbbt en (35,622,847)

8.2 TOtalS, PArt 3, COIUMN 8.t 0
7. Amounts received on sales, Part 3, Column 11 :and Part 1, COIUMN 13...........c.iiiiiiiis bbb 0
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 293,372,703
9. Total VAIUBLON IIOWANCE..........cvueiiieriiiiiirir s8R 0
10. Subtotal (Lines 8 plus 9) 293,372,703
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 293,263,816

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest of mortgages owned, December 31 Of PriOT YEAN.........c.ceuirieieiriee e 8,126,664
2. Amount loaned during year:

2.1 Actual cost at ime Of ACQUISIEIONS..........cceieiiiiieieiciseeie e bbbttt 855,425

2.2 Additional investment made after ACQUISIEIONS...........ccoiviieiiiiieiecse et 0 855,425
3. Accrual of discount and mortgage interest points and COMMITMENE FEES........c.cvuiiiiiiiiiieie bbbt bbbt ses 0
4. INCrease (AECrEASE) DY AUJUSIMENL. ..o ittt bbb s 8 s st b e bRttt 0
5. TOAl PrOfit (I0SS) ON SAIE........vueiriiiieiieieieisiie ettt s et s a8 s e8RS AR R bRttt 0
6. Amounts paid on acCOUNt OF iN fUIl AUIING h YEAI.......c..euiueiieieieiie ettt s s8Rt 1,465,184
7. AMOIZALON OF PIBMIUM.......cviiiiiiiiiecte ettt ettt ettt bbb bbb st bt e b b s b e s s e bbb st et e s e b s s et bR b b e s s bRt b s bbb st b A bbb s bbbt s R bt s et b st bbbt s e as 0
8. Increase (decrease) by foreign EXChANGE AQJUSIMENL...........viuiiiriiieie et E et s bbbt (953,976)
9. Book value/recorded investment excluding accrued interest on mortgages owned at end of CUrTENt PEHOG...........c..ccviiveiciiciiiec e s 6,562,929
10. Total valuation allowance.. 0
11.  Subtotal (Lines 9 plus 10).. 6,562,929
12. 4,370,999
13. 2,191,930

SCHEDULE BA - VERIFICATION BETWEEN YEARS
Long-Term Invested Assets

1. Book/adjusted carrying value of long-term invested assets owned, December 31 O PHOT Y& ...........ccuiimiieriiieeireisi i 357,930,560
2. Cost of acquisitions during year:

2.1 Actual cost at ime Of ACUISITIONS...........cv.uurverrererireiceeesiee st 16,817,616

2.2 Additional investment made after @CQUISIHIONS............c..cuieriurriiiiiiieiieiii bbb 5,923,700 22,741,316
3. ACCIUAL OF QISCOUNL.......ovueieiecictecte ettt et e s bbb s be st s st b st b s e s st s s s bbb s e e s b s e bt b s b bt s s et sttt s e 87,913
4. INCrease (AECTEASE) DY AUJUSIMENL..........cvueruiieririe ettt st ss st £ s8R s e 0
LT o= T 01011103 I -7 OO 475,815
6. Amounts paid on acCoUNt OF IN fUIl AUFNG thE YEAI..........ovuvererireiirriei st s e s8Rt n b sren 19,039,590
7. AMOTtZAtION OF PIEMIUML.......cvivieiieiicecieeic ettt bbb s bbb s b b s s b s b b4 b s b s b s e bbb 8 se s b e bbb bbb s e bbb e b s s bbb bbbt aes 420,028
8. Increase (decrease) by foreign eXChANGE AGJUSIMENE............ccuru ittt s et s et bren 0
9. Book/adjusted carrying value of long-term invested assets at end of current period.... 361,775,986
10, TOtAl VAIUBHON GIOWANCE..........couierererrieeiieieeiie iR 0
11, SUDLOLAI (LINES 9 PIUS 10)....eureurerieeieieseiseeeetseesesteeseesestseesetse st ee st s e esees et 8 a8 e 582 E 158 e2 848842 E s E 2R £ 4R E R 4RSSt E bbbt 361,775,986
P72 o= T T =T [T C=To =T To U 41 OO 1,482,580
13. Statement value of long-term invested assets at end of current period (Page 2, Line 7, COIUMN 3).........ouiuririuiuniininineieisee it ssessssssssessssssesnns 360,293,406

37
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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........coovverieees | veverneeneincinens 348,939,229 | ..o 347,265,343 | ..o 346,492,785 | ....ooovrireinn 431,200,000
Governments P 0717 To OO DO [0 U 0
(Including all obligations guaranteed 3. Other Countries.......cccouovreers [corierirsrenns 10,588,534,623 |................ 11,869,253,629 ....10,621,506,817 10,482,746,459
by governments) 4, Totals...coooeieieieriesiieies [, 10,937,473,852 | ....ccovvnnee. 12,216,518,972 | ..coovvrveeee. 10,967,999,602 |.....ccooeuc... 10,913,946,459
5. United States........cocovevmerns [ 11,326,396 | ...ooovevrrrerrinene 11,200,600 11,338,114 11,400,000
States, Territories and Possessions 6. Canada
(Direct and guaranteed) 7. Other Countries........ccovee..
8. Totals......
Political Subdivisions of States, 9. United States.........cccccrvenee.
Territories and Possessions 10. Canada
(Direct and guaranteed) 11, Other Countries......cocvvivriens [ceieinensinriensissisnisrssinsinneedd [orerisisissisniessiesesiennnd | 0].. .0
12, TotalS....ooovreiriiriseissiseins ...60,892,647 ....62,504,000
Special Revenue and Special Assessment 13. United States........cccouvevvees [ ovvivieriicenennn 149,161,586 |........ccovvvvneen. 147,733,655 148,921,256 154,293,238
Obligations and all Non-guaranteed Obligations 14, Canada......c.cooeveveeieieiieis e 0 [ 0
of Agencies and Authorities of Governments 15. Other Countries.......c..ccoceer. [ orerrirriernnan, 231,696,699 |.....cccoovvrnnne 240,180,375 |...ccovverviernan 231,597,822 |...ccovvervrnnnan 231,450,453
and their Political Subdivisions 16. TOtalS. ..oveeeeieerierieeienies [ e 380,858,285 | ... 387,914,030 380,519,078 385,743,691
17. United States........coccvvvvvees [eevvervinerniinenns 592,841,826 |.....cccovirrernncd 668,186,209 592,406,394 580,955,284
Public Utilities 18. Canada......coorvereereeeeieins [ e 9,977,073 | .o 11,439,500 | ..ooovvverrireiininnns 9,967,000 |...ovvvrieriirnn. 10,000,000
(Unaffiliated) 19. Other Countries........cccovvnee | corisirniinnnens 2,877,329,416 | ...coovvnvrennes 3,112,293,784 2,878,747,289 2,879,525,699
20. Totals....ooooiiriieiiiiniisi | e 3,480,148,315 [ ..o 3,791,919,493 | ..o 3,481,120,683 | ....occooivrnnnes 3,470,480,983
Industrial and Miscellaneous and 21. United States........ccoevvrererens | corerrrerniennes 7,384,223,905 |.......covveneen. 7,703,067,438 |....covvvvvnee. 7,397,779,197 | .covvvvrrine. 7,250,420,947
Credit Tenant Loans 22. Canada........cocveueeneeneereinns | v 152,105,004 |.....cccoovvvirreenae 167,531,271 153,114,767 142,555,000
(Unaffiliated) 23. Other Countries.........ccvuvnes | vovernieriiins 16,880,270,113 [...coccvennn. 17,497,679,923 ...16,921,384,472 16,852,087,503
24, Totals....ooooiiisinisiiiniinins | oo 24,416,599,022 |.....coovvenee 25,368,278,632 |....cocovvennee 24,472,278,436 |...cooovvnennes 24,245,063,450
Parent, Subsidiaries and Affiliates 25. Totals
26. Total Bonds
PREFERRED STOCKS . United States
Public Utilities
(Unaffiliated)

Banks, Trust and Insurance Companies
(Unaffiliated)

Industrial and Miscellaneous
(Unaffiliated)

Parent, Subsidiaries and Affiliates

COMMON STOCKS
Public Utilities
(Unaffiliated)

Banks, Trust and Insurance Companies

(Unaffiliated) 47 54,313,750 54,313,750 34,535,852
48 ...64,005,019 |.... ...64,005,019 |.... 34,859,134
49 16,243,632 16,243,632 253,300
Industrial and Miscellaneous 50. Canada.......cccocvevenrininies | v (0 0
(Unaffiliated) 51. 3,648,416 |.... 3,648,416 |....
52. 19,892,048 | ..o 19,892,048
Parent, Subsidiaries and Affiliates 53. 26,769,641 | ..o 26,769,641
54. Total Common Stocks....... | .ccocvvrriecneene 110,666,708 |.....occoviverennee. 110,666,708 75,920,929
55. Total STOCKS.....couerursensersnes [ rviririniiniinns 4,556,743,455 |....cccvvrnnnnn 4,722,432,665 |.....coccvvvnnn 4,522,990,406
56. Total Bonds and Stocks....|................ 44,083,584,371 | ...overvrennn. 46,842,939,377 | .coovverrrrnn 44,136,318,608
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value of bonds and stocks, prior year..............c.cc....... 43,887,591,618 7. Amortization of Premium.........c.ccovvveerinenireeeseeeees
2. Cost of bonds and stocks acquired, Column 7, Part 3...........cccocveereriniinnnns 11,970,962,448 8. Foreign exchange adjustment:
3. AcCrual of dISCOUNL.........ccveveeerereieeeieieete et en s 21,336,670 8.1 Column 15, Part1......cccccvvvnnnee (3,623,332,154)
4. Increase (decrease) by adjustment: 8.2 Column 19, Part 2, Section 1....... (574,684,527)
41 Columns 12-14,Part 1......ccccovvvvirieririnnes 0 8.3 Column 16, Part 2, Section 2....... (5,101,708)
4.2 Columns 15-17, Part 2, Section 1................. 42,610,306 8.4 Column 15, Part4......ccccccouvvenee (280,752,459)
4.3 Column 15, Part 2, Section 2 . 18,008,410 9. Book/adjusted carrying value at end of current period.................
44 Columns 11-13,Part4........ccoeovvvvvernnnen. (341,560) 60,277,156 10. Total valuation allowanCe...............cceveeeereeeeee e
5. Total gain (loss), Column 19, Part 4...........cccviiinininrereneeesessenieenes 248,869,985 11. Subtotal (LineS 9 PIUS 10)......ccevreerrrrriririeiereeeeseeeeeeees
6. Deduct consideration for bonds and stocks disposed of, Column 7, Part 4..... 7,585,197,628 12. Total nonadmitted amounts

38

36,385,027

(4,483,870,848)

44,083,584,374

0

44,083,584,374

0

13. Statement value of bonds and stocks, current year..................... 44,083,584,374
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SCHEDULE D - PART 1A - SECTION 1

nds Owned December 31, At Boo

Quality and Maturity Distribution of All Bo
1

k/Adjusted Carrying Values By Major Types of Issues and NAIC Designations
5 6 7 8 9

2 3 4 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa | Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. U.S. Governments, Schedules D & DA (Group 1)

1 ClaSS Tttt benns | eniieninas 194,490,289 | ............. 17,750,582 | ............... 9,990,450 25,000,000 | ....ccoennee. 348,939,229 | ..o, 0.9 | v 6,608,765 | ..o 0.0 | e 348,939,229 | .o 0
............................. 0 0 [ om0 |00 | e |00 |0 0

............................. 0 0 [ om0 [ o000 | 0 | 0.0 | 0 0

............................. 0 0 [ om0 [ o000 | 0 |00 | 0 0

22
23
24
25
26
2.7

Class 2
Class 3
Class 4
Class 5
Class 6
TR, ...ttt

35,767,732

12,961,442

1,985,041,235

1,105,458,531

191,667,161

0 0
TT TOMAIS ... eeeaeeeaereaneens | eerrrees 194,490,289 | ............. 17,750,582 | ............... 9,990,450 25,000,000 | .............. 348,939,229 |...oooriiien 0.9 | 6,608,765 |......coooerinnnnn 00 | . 348,939,229 | ..ot 0
. All Other Governments, Schedules D & DA  (Group 2)
2.1 ClASS Tttt sttt enas | seereesaenans 55,073,309 | ........ 1,635,409,327 | ........ 3,682,323,683 | ...........810,369,559 | ........ 2,420,317,511 | .......... 8,603,493,389 |.....ccooverrrnee. 217 | . 9,419,245773 | w.oevvree. 259 | ... 7941874717 | ........... 661,618,672

States, Territories and Possessions, etc., Guaranteed,

Schedules D & DA  (Group 3)
3.1 CIASS T
3.2

............... 4,758,151
.................. 426,738

.............. 249,109,997
.................. 1,454,617

............. 36,974,998
............... 1,454,617

Political Subdivisions of States, Territories and Possessions,
Guaranteed, Schedules D & DA (Group 4)
A ClaSS Tu.vueeieicreeeieie ettt s
4.2 ClaSS 2....cueveeeieireieiseisiie sttt
4.3 ClaSs 3.....ooevevieeiese ettt

Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed, Schedules D & DA  (Group 5)
5.1 Class 1

0

62,138,783
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SCHEDULE D - PART 1A - SECTION 1 (continued)

ds Owned December 31, At Boo

pes of Issues and NAIC Designations

Quality and Maturity Distribution of All Bon
1

k/Adjusting Carrying Values By Major Ty
5 6

2 4 7 1 11
Quality Rating per the 1 Year Over 1 Year Over f? Years Over 10 Years Over 20 Total Column6asa | Total frori Column % frorr? Col. 7 To?al Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Public Utilities (Unaffiliated), Schedules D & DA  (Group 6)
B.1 ClASS T.iuieuiiiiiiciiceieeie ettt | ebeeniieneeas 12,211,293 | oo 21,300,100 | ........... 497,830,114 | ........... 110,301,489 | ........... 877,424,377 | ........... 1,519,067,373 | ..o 3.8 | e 2,065,791,406 | ...ocoorvrcirinnes 5.7 | e BATTTE715 | e 871,290,657
8.2 ClASS 2....eouveieieeiiieie ettt | sbsenssnsiensi 801,161 | coovvveeee. 34442348 | ... 31,920,150 | ........e... 81,035,883 | ........ 1,782,365,026 | ........... 1,930,564,568 1,993,957,324 | ..o 5.5 | e0in.389,955,905 | ... 1,540,608,663
0 [ s 0
............. 30,516,375 | ................30,516,375
............................. 0 | 0 | 0 JEOTRTRORORRROON |
............................. {0 SO ovo o I EFVOTOOT OO | v |0
........... 191,337,372 | ........2,690,305,778 | ...........3,480,148,316 o 1,068,248,995 | ........2,411,899,320
Industrial & Miscellaneous (Unaffiliated),
Schedules D & DA  (Group 7)
T ClASS .ottt nnnas | snsesinns 255,996,363 | ........ 1,163,217,572 | ........ 1,393,258,172 | ........ 2,236,607,184 | ...... 12,592,886,042 | ......... 17,641,965,333 | ..ooovvverrrrrinns 45 | .. 11,360,515,588 | ....ccoovvrrrirnns 312 | . 3,755,690,491 | ...... 13,886,274,841
7.2 ClASS 2.ttt | aeesesinees 20,805,217 | ...ccouve. 192,175,543 | ........ 1,352,674,740 | ........ 1,678,284,501 | ........ 3,036,441,052 | ........... 6,280,381,053 |...oovvrirrins 158 | .. 7,886,530,625 | ....coovvvrriinnns 207 | s 957,038,452 | ........ 5,323,342,600
7.3 ClASS 3. | eessess st eees (0] [ 62,302,369 | ............. 89,968,379 | ........... 111,231,014 | ... 337,159,871 | c.vvvenvnn 600,661,633 |....ovvvrrerrrerenn. 15 | e 207,085,075 | .oooveririrennd (0 E— 244,940,534 | ......... 355,721,100
74 ...76,472,384
7.5 ClaSS B.....couieieieneineiseiseissessesssssissssssississsisssssissssssssssssssss | senseesssissesssessnesnnens0. | cvvenninssinssnssinnsinnsens0 | om0 | s 0 | 0 | 0 0.0 | e,
7.8 ClasS B......ocvvuieeiieieeiseiseisessesssesessssssssssssssssssssssssssssssssssssssssssssssssss | svssssssssssssssssssssssansnsQ | svvssssssssssssnsssnsensd | snnssnssssssssssssssennsensd | connssssssssssssisssenn | oonenisssseseneen0 |0 {0000 | e,
7.7
8.1
8.2
8.3 X .
B4 ClASS 4.t | sriesri e (01 T (01 (0 N (0 N (0 RN (1 O 0.0 | v (0 (0 (01 T 0
8.5 ClASS B..veveieieiiiieii ittt | sbienis ettt (01 (01 (0 N (0 TN [0 RN (0 O 0.0 | o, (0 T (0 (01 T 0
8.8 ClASS B.....ouvveiveiieiiciiiicie sttt | sriessiesss sttt nseas {01 {01 {01 {01 [0 [ O 0.0 | i, (O 0.0 | oo {01 0
8.7 TOAIS. ettt | ebineeenne s {01 P {01 {01 {01 [0 [ 0.0 | i, (O 0.0 | oo {01 P 0
. Parent, Subsidiaries and Affiliates, Schedules D & DA (Group 9)
9.1 ClBSS Tttt | erieene e (01 T (01 O (0 N (0 O (0 N (1 PR 0.0 | v (0 0.0 | oo (01 T 0
9.2 ClASS 2.ttt | ebiesei ettt (01 (01 (0 N (0 N [0 RN [V O 0.0 | v, (0 (0 (01 T 0
9.3 ClASS ...ttt | sriesss et (01 (01 (0 (0 N (0 RN [0 O 0.0 | oo, (0 T (0 (01 0
9.4 ClASS 4.ttt | ebiesei sttt (01 T (01 TN (0 N (0 N [0 N (1 O 0.0 | oo, (0 T (0 (01 T 0
9.5 ClASS B.ovvvveiieiiiiiiie ittt | sbiesis ettt (01 (01 N (0 N (0 TN [0 RN (0 O 0.0 | oo, (0 (0 (01 T 0
9.8 ClASS B....vvuvvvrrirrirrieriririsi sttt | eriser s {01 P {01 {01 {0 [0 [N [ 0.0 | i (O [ 0.0 | oo {01 P 0
9.7 TOIS. sttt | ebinetennt sttt {01 P {01 P {01 {01 [0 [ O 0.0 | e, (O 0.0 | oo {01 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 5 6 7 8 9

2 3 4 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa | Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
101 ClASS Tttt sttt | seinniaes 548,406,209 | ........ 2,881,526,687 | ....... 5,682,249,652 | ....... 3,588,199,068 | ...... 16,104,248,817 | ......... 28,804,630,433 | ..o 727 [ XKX s [ e XX i | i 13,150,464,336 | ...... 15,654,166,096
10.2 Class 2.... 41,426,978 | ..........262,812,361 | ........ ..2,396,835,915 | ........6,098,809,887 .10,197,441,473 | . 7. e XXX | 0 1,540,116,135 | .. 8,657,325,336

10.3 ClaSS ..ottt sesssssssseessesssssssssesssnss | seesssssessssiessssssnseesss0 | venveennnnnn02,302,369 | .............89,968,379 | ...........111,231,014 | ...........337,159,871 | ..............600,661,633 | ....ccocevvrivervenc 1.5 [ e XX [ XK | 000, 244,940,534 | . 355,721,100
10,4 ClASS 4ottt sssenies | esssessessesses e siessneas 0 | corvvrveriernrireieienend0 |0 | ceveceieisiieiinennn0 | 10000000.30,516,375 | 030,516,375 | el 001 [t XXX e e XX | 000000000 30,516,375 | 0
10.5 ClASS B...vvvveiericeiesss sttt nsentes | sesssessessens st en s 0 | oo [0 |0 | 0 | (C)veeeeeieieieenn0 | 0.0 [t XXX e e XX [ evesereeieeen0 | s 0
10.6 ClaSS B......vueveveieceeeeeeicteee ettt s s esssse st sessnans | stessesssssssssssnssnsanens {0 R 0 I EPOUTOROYROUORRRRORORORORt I [POOUORTURROROUORRORURR O I EPTUUORURORORORSYRORURORRORONt I I () FPUUROURURURORORORRORORUR O I OORORRROReRouonoot X 0 I ISURRORROITD 0.0 CSSRRORORE IVRRRROTD 0, O CORURUY PUROOTyROvyRRRRRRorROe | I [UOTOORROTOR RPN 0
10.7 Totals e 589,833,187 | ........3,206,641,417 | ........7,169,774,363 | ........6,096,265,997 | ......22,570,734,950 | (b).....39,633,249,914 | .......c...........100.0 | .covererecee XXX | e XXX | 0. 14,966,037,380 | ... 24,667,212,532
10.8 Line 10.7.858 % Of COL B.....ovuvereireircicieeeeee et eeissiessssienas | cvenisssessssssseseesnnas 15 | 8 [l 181 i 154 | 569 | 100.0 b XXX [ XX s e e XK | i 3028 | i 62.2
. Total Bonds Prior Year

11,1 ClASS Tttt ssantas | sesaesans 630,874,310 | ........ 2,606,438,010 | ........ 5,899,539,758 | ........ 5,020,036,092 | ........ 9,853,332,213 |...ccoevuue. ) 0.0 I IR XXX..oooois | .....24,010,220,383 | .....cooeeveeneen66.0 | oo 13,727,250,545 | ...... 10,282,969,839
11,2 ClASS 2.ttt es st sssssts | seesassaesens 57,738,860 | ........... 231,282,423 | ........ 1,449,769,700 | ........ 2,916,374,559 | ........ 7,453,816,417 |.............. D 0.0 I IR XXX.oooois | 0012,108,981,959 | ..o 33.3 | 1,819,380,117 | ...... 10,289,601,842
11.3 Class 3.... ..182,989,350 15,920,163 ...39,154,900 ....167,930,175

14

11.4 Class 4

11,5 ClASS B.nvvvvveircees ettt senies | enbiessesis s (01 (01 0 | correvererreierienienend | e e XXX [ e XXX | (C) e | i 0.0 | 0 | e 0
11,8 ClASS B...vvvveieericeitess ettt nsentes | sesssessesssssssssessensneas (O] I (O] I [OOSR | I [SSUORRORORRORTON | I PUTSUROIIND 0,0 CHRRORIR [OVORNRIED 0.0, CRURURE I () IFSTUROURTORORORROOROR o ) [PUUORORPORORRRRPOON 0 X 0 ) [PUUPOORPORRUORORRORUROORoo 0 [PUOPOROOR RO 0
P17 TOMAIS ...ttt senaenes | ereniereens 688,613,170 | ........ 2,837,720,433 | ........ 7,532,298,808 | ........ 7,952,330,814 | ......17,391,796,576 |....c..c..... XXX orreverrvens | crverereen XXX | (D)..36,402,759,801 | ..................100.0 | ......15,662,257,946 | ...... 20,740,501,856
11.8 Line 11.7.858 % Of COL 8....oovuveeicreeereceeee e esissiesessessenies | cveeisseessssssssnsesinnas 19 | e 78 | oo 20.7 | oo 218 | i A78 | XX e XK | i 100L0 ek XXX | e300 | i, 57.0
. Total Publicly Traded Bonds

121 ClaSS Tt sesssssssssssssssessnssssesessens | oeeennnen 870,360,151 | oo 1,886,701,284 | ........ 4,497,976,519 | ........ 2,032,686,686 | ........ 4,262,739,695 | ......... 13,150,464,335 332 13,727,250,545 | ...oevvvrra 377 .. 13,150,464,335 |.............. XXX
12.2 ClaSS 2.....ucveeeeeeeesereieieetese e ssssssssesssssssessnsens | svenennnnnn 30,093,801 | v 121,370,119 | ........... 189,033,994 | ........... 366,036,689 | ........... 827,621,532 | ........... 1,540,116,135 9 1,819,380,117 | ooevcreeieran 50 | 1,540,116,135 |............. XXX
12.3 ClASS ...ttt siessssssssssssssesssssssies | esseessssssssssssesesensesd | eeveeseesiens 62,302,369 | ..cccvuene 5,272,879 | ........... 111,231,014 | ............. 66,134,271 | .............. 244,940,533 B | e 39,154,900 | ..ccvererreeinan 0.1 | oo 244,940,533 |.............. XXX

124 Class4....
12.5 Class 5
12.6 Class6....

...30,516,375 | ... .30,516,375

12.7 Totals...... 506,413,952 ..2,509,954,389

12.8 Line 12.7asa % 0f COL. 6.....ovvvvevrerereririrenne o .34 .16.8

12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10..........cccoeeereerersreererions | covrvreerieiesierennas 13 | D2 |l 118 | 6.3

. Total Privately Placed Bonds

131 ClaSS Tttt st ssesaese s | ereesinaenas 78,046,057 | ........... 994,825,403 | ........ 1,184,273,133 | ........ 1,555,512,381 11,841,509,122 15,654,166,096 . 10,282,969,839 . 15,654,166,096
13.2 Class 2.... ....5,373,176 141442242 1,208,522,337 .2,030,799,225 | ........5,271,188,355 | ... 8,657,325,335 | . . 10,289,601,842 | .. ..28.3 ... XXX [ e 8,657,325,335
13.3 Class 3.t sesssssssesnsens | svesssssessessnsesensnenee0 | e 0 .271,025,600 | ... . .0. ..167,930,175

134 ClaSS 4.t sesssssssessssnns | sresssssessessssensesnsenses0 | vevesesesessese s 0

13,5 Class B....vueeeeeicieee ettt snnns | sbesteseses s tenis [0 TR 0

13.8 ClASS B......vevveeeeciecce ettt nies | desbiessessssass e saen e {01 I 0

13.7 Totals...... ..83,419,233 1,136,267,645 | ........ 2,477,490,970 ..3,586,311,606

13.8 Line 13.7asa % of COl. B.......cceovvevvrriireriins .03 A6 ..10.0

o .14.5
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10.......cccoeeriernirisiiaininnes | cnrniisrinnsssnnnenad 0.2 | e, 2.9 | s 6.3

........ 9.0

(@) Includes $.....2,472,956,005 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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nds Owned December 31, At Boo

Distribution by Type

Maturity Distribution of All Bo
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Over 20
Years

Total
Current Year

Column 6 as a
% of Line 10.7

k/Adjusted Carrying Values By Major Type and Subtype of Issues
5 6 7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

U.S. Governments, Schedules D & DA  (Group 1)

Issuer Obligations

1.1
1.2 Single Class Mortgage-Backed/Asset-Backed Securities..
1.7

............... 9,990,450

............... 6,608,765

All Other Governments, Schedules D & DA (Group 2)

. 2.1 Issuer Obligations

Single Class Mortgage-Backed/Asset-Backed Securities........................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

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

Defined
Other...

3. States, Territories and Possessions, Guaranteed,
Schedules D & DA (Group 3)
3.1 ISSUET ODlIGAtIONS........cveviecvericteisi sttt snaes | evesiesesesssesesssassesans 0
3.2 Single Class Mortgage-Backed/Asset-Backed SECUMLIES..........cccceveveens | covvevrirrierereriereeinns 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
............................. 0] 0 revevnrneeensniennnnnerens0 [ eveveresreieninenn0000 | 0 | 0
............................. {0 TR (| revevnrneennsnennnnnenens0 [ eevevenrereinen000 | 0 | 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
3.5 DEFINEA.......iiiiecee s
3.6 Other...
3.7 TOtalS. .ot
4. Political Subdivisions of States, Territories and Possessions,
Guaranteed, Schedules D & DA (Group 4)
4.1 1SSUET OBlIGAtONS........cveeverieiicieieis et esssssssenas | seesessesssssesessessneas (01 0. 14,363,382 | .............28,185,805 | .............18,647,641 | ...............61,196,828 | ....cccoeevireeereen0.2 | i 42,458,612 | oo 0.1 | oo 61,196,828 | ...oovverreererns 0
4.2 Single Class Mortgage-Backed/Asset-Backed SECUNtiES..........ccovevveees | covvvvvereirieirieinns [0 0 [ o0 e | 0 [0 0.0 | e, [0 I 0.0 | oo {1 R 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
............................. 0 [ o000 | 0 | eeceennl0
............................. 0 [ 0.0 | 0 | 0
............................. 0 | cveeeeeeeeereeeen0.0 | 0 | 0
............................. 0 [ cvoeeieiieeieeee00 | eieiiecceiceiieenenn0 | el
............. 42,458,612 | cocverceriveieeean01 | 61,196,828 | o l0
5. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed, Schedules D & DA  (Group 5)
5.1 Issuer Obligations....... ..25,000,000 | ...............8,448,816 | ..... ...33,741,179 v 135,648,652 | .............231,696,698 | ....occeoveriereennn0.6 | e 1,710,233,529 . .208,849,772
5.2 Single Class Mortgage-Backed/Asset-Backed SECUMtIES. ........covvrrveres | corvrrerrnrernirnns 47,393 | oo 545,430 | o 445,665 | ...oooveerrrn 346,831 | i 65,749 | oo 1,451,068 | ..ccoovvivrrrerenn0.0 | e, 126,890,429 | ...coovvvvrierireenn 0.3 | i 1,451,068
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
5.3 DEMINEA. ..ottt snsenens | ennnneennns 0,081,902 | ........30,096,708 | ............. 27,951,939 | ............49,815,463 | .............34,258,846 | .............147,710,518 | .coevevvvvveen 0.4 | 63,705,728 | ...coovovveveeeeenn0.2 | 147,710,518 | oooviceeeecre 0
54 OtNer...iececcec et ssnsssessnsnsens | eessnsssessnesensnssseesQ | evevereneennssesnsenenen0 | s 0 [ o0 | i) e 0 | 0.0 | 0 [ o000 | e {1 R 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
5.5 DEfINE......ouieceeie ettt et ss st saenas | steseesaestes s seesaenanes (01 (01 0 | coreeeereeeeeereenienen |0 [0 | e 0.0 | (0 0.0 | oo (0 I 0
B8 OtNBI ...ttt sttt | sbieriesiestent s beessantanes (0] I (O] I 0 00 | e [0 I 0.0 [ oo, (O] I 0
BT TOMAIS. ..ottt ettt ensntns | crissienanes 30,634,955 | ............. 39,090,954 | ............ 62,138,783 | ............. 79,020,345 | ........... 169,973,247 | .............. 380,858,284 | ....cccoeveererraans 10 [ ... 1,900,829,686 | ......ccocverrnneens 52 | oo 358,011,358 | ............. 22,846,927
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SCHEDULE D - PART 1A - SECTION 2 (continued)

nds Owned December 31, At Boo

Maturity Distribution of All Bo
1

k/Adjusted Carrying Values By Major Type and Subtype of Issues
5 6 7 8

2 3 4 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
. Public Utilities (Unaffiliated), Schedules D & DA  (Group 6)
6.1 ISSUET OBlGALIONS. ..ot 13,012,454 | ............. 55,742,448 | ........... 529,750,264 191,337,372 2,690,305,778 3,480,148,316 4,059,748,731 | oo 112 | 1,068,248,995 | ........ 2,411,899,320
6.2 Single Class Mortgage-Backed/Asset-Backed SECUNtIES.........cocvrvveees | covvrvreiirieieiriisnnas 0 [ o0 |0 | e [0 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
6.3 DEFINEG.......oouierieii et | b (01 T (01 O (0 TN (0 N 0 [ o0 | 0.0 | 0 |00 | (01 T 0
8.4 ONET ..ot | erieene e (01 T (01 O (0 N (0 O 0 [ o0 | 0.0 | 0 0.0 | (01 T 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
............................. 0 | s | v |0 |0 | 0.0 | 0 | 0.0 | 0 | 0
............................. 0 [ om0 [ | i |0 | 0.0 |0 [ 0.0 |0 | 0
............. 55,742,448 | .........529,750,264 | ..........191,337,372 | ........2,690,305,778 | ..........3,480,148,316 | ........co.......8.8 | .......4,059,748,731 | ..o 112 | 1. 1,068,248,995 | ........2,411,899,320
Industrial & Miscellaneous (Unaffiliated),
Schedules D & DA (Group 7)
7.1 Issuer Obligations...........couuurieevneineeniiniineineineissississisessssssssnnsnnes | ceenennenn 216,801,579 | e, 1,398,114,539 | ........ 2,784,837,441 | ....... 3,979,184,133 | ...... 15,899,822,696 | ......... 24,338,760,388 | ......c.covernen 814 | 19,294,082,826 | ...........cc..e...53.0 | oo 4,784,073,574 | ...... 19,554,686,815
7.2 Single Class Mortgage-Backed/Asset-Backed Securities...........ccccovveves | cevervevereveveieiviieiennnd | e 0 [ o 0 [ e 10,651,726 | oooveveeeeererenes [0 [ I 10,651,726 | ..ccvovervreeeenn0.0 | e 43,138,085 | ...ocveeevieeen 01 | {1 10,651,726
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
7.3 DEAINE. ...t sssnnes | eessessssssssssssssenes (018 [ 15,433,662 | ...oouceee. 51,063,849 | ............. 16,248,369 | ... 37,442,323 | .............. 120,188,203 | ....cccoovvvvereeenn0.3 | o 47,762,225 | ..oovvvereveeenn 01 | 120,188,203 | ..o 0
T OB | eessenssnssess st nees (01 (01 (0 N (0 N (0 RN 0 [ o000 | s 0 [ o000 | s (01 T 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
7.5 DEfINE......oiiiiiiiiineeeeeeeseseiseseseessssssessssssssssssssnnns | sesnesssnssnesssnssensseens0 | crvnnninssinssinssnnsnenens0. | e | s 0| . eeeeenns5,000,896 | ...covvrrerre5,000,896 | coooeovivrienenc0.0 | i (0 0.0 | v 5,000,896
7.6 Other.... 147, w0 | 20,038,471 | ............24,221,050 | ............... 48,406,804 | ..o 01 | i 145,620,537 ....48,406,804
77 TOtAIS..ccvovciiineistiseissiseissississsesssssssssssesssssssesssssssssssnssssssessssssssssnes | seneeenen2 10,801,579 [ wovees 1,417,695,484 | ....... 2,835,901,290 | ........ 4,026,122,699 | ......15,966,486,965 | .........24,523,008,017 | ...cccoovvennen61.9 | o 19,530,603,673 4,957,669,477
. Credit Tenant Loans, Schedules D & DA  (Group 8)
8.1 ISSUET OBlIGAtioNS.......c.veivevieicriicicteiete et ssnesens | evesseaesisssessssesessnanes (L O (L R (VR 0 | o0 | i) |00 | e 0 [ viviieiiiieeee0.0 | e, (L R 0
8.7 TOAIS. ...ttt | ersenssenss sttt {01 {01 {01 0 [ coveceeeneeriennieeenc0 [0 |00 | i O OO o X | I OO {01 0
. Parent, Subsidiaries and Affiliates, Schedules D & DA (Group 9)
9.1 ISSUET OBlIGAtIONS.......euvererierieieireiiciseiseee et ssssssnsssnes | sressessesssssssessessnnens [0 R [0 R [0 R 0 | e |0 0.0 | (0 RN X B TR {1 R 0
9.2 Single Class Mortgage-Backed/Asset-Backed SeCUtiEs...........ovurerrins | rvererneeneereersireeeneens (01 (01 (01 0 | om0 |0 | 0.0 | 0 | o000 | e {1 TR 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
9.3 DEFINE......oerierei ittt | ebiesbe ettt (01 (0 N (0 N 0 | covrrrrrnernernennenend0 | 0 |00 | 0 [ o000 | o (01 T 0
94
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
9.5 DEFINEG.......oeurirrireiiiii sttt | b (01 T (01 N (0 N (0 O [0 RN (0 [ 0.0 | e (O 0.0 | oo (01 T 0
9.8 ONET....ouvveieiecitcicie st | sriensienss sttt nseas {01 {01 P {01 {01 [0 [0 0.0 | oo O 0.0 | oo {01 0
9.7 TOAIS. .ottt | srsnssenst sttt {01 {01 {01 {01 [0 [0 0.0 | oo (O 0.0 | oo {01 0
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SCHEDULE D - PART 1A - SECTION 2 (continued)

nds Owned December 31, At Boo

Maturity Distribution of All Bo
1

k/Adjusted Carrying Values By Major Type and Subtype of Issues
5 6 7 8

2 3 4 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
10. Total Bonds Current Year
10.1 ISSUET OBlGAtONS. .......cvveriveieeiieiieieisesei e sessseeseesssesssessnnnes | ceeeenenn 84,198,231 | i 3,156,418,333 | ........ 7,090,312,909 | ........ 5,999,165,137
10.2 Single Class Mortgage-Backed/Asset-Backed Securities,

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

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

10.5 DEfINEA......coucvcvieicvee ettt s 5,000,896
Other... .. ...24,221,050
. 589,833,186 | ........ 3,206,641,416 | ........7,169,774,362 | ........6,096,265,997 | ...... 22,570,734,951
10.8 Line 10.7.858 % Of COL B.....ovurereiiieeiieictieieicse et ssssstessssienas | cveissiessesssssseesnnas 15 | i 8.1 | e 18 | 154 | 56.9
11. Total Bonds Prior Year
11,1 1SSUET OBlIGAtIONS........cvviveivcicie e sss s sienes | seseessans 600,931,676 | ........ 2,759,055,409 | ........ 7,457,127,593 | ........ 7,841,318,049 | ...... 17,317,210,072 |.............. ) 0.0 G IS XXX | e 35,975,642,799 | ..coovvrerrernnd 98.8 | ... 15,255,822,875 | ...... 20,719,819,923
11.2 Single Class Mortgage-Backed/Asset-Backed Securities...........ccccoeverens | ovrrerrnnn. 49,238,384 | ............. 66,546,636 | ............. 37,613,742 | ............. 15,363,157 | coocvvevnne. 1,266,595 |.............. ) 0.9 NN IR ) 0.9 R I 170,028,514 | ...cooevvcren 0.5 | e 160,028,515 | ............. 10,000,000
11.3 DEAINEA.....coeeccec sttt | eebes s 0. 7,491,829 | .............37,557 473 | .............21,896,558 | ............. 44,522,093 |......ccoo.... ) 0.9 IR IS ) 0.9 R I, 111,467,953 | ...ooerennn 0.3 | e 100,786,020 | ............. 10,681,933
P14 OHNET ..ottt ssenies | sesbiessesas e 0 | e |0 [0 | (V18 IO ) 0.9 IR IR ) 0,0 GO I (0 O 0.0 | oo (0 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
115 DEfINEA.....oooecvceeeeicte et s
11,6 OtNET...eoecceeereeeseeesessieess s sssssssssssssssssessssssssessnnnns | ersnneenee 0O A43, 110 | iiiiiinis 4,626,561 ...73,753,048
11.7 Totals...... - weennn2,837,720,435 ..7,952,330,812
11.8 Line 11.7858 % Of COL 8.....cvuvciereieccteecsssesssseseessiessnssienes | cvvesnsnenssssnieneeies 120 | oo 78 | i 207 | e, 21.8
12. Total Publicly Traded Bonds
12.1 1SSUET OBlIGAtIONS.........cveeveieiecie e sienes | seeveesins 500,778,997 | ........ 2,020,150,689 | ........ 4,612,821,940 | ........ 2,423,505,257 | ........ 5,086,023,010 | ......... 14,643,279,893 | ....ccoccee0eeren36.9 | L 15,255,822,875 | ..covvverrerran 419 | .. 14,643,279,893 |.............. XXX
12.2 Single Class Mortgage-Backed/Asset-Backed Securities..........ccoouovrveies | coeivererreriennns 47,393 | v 545,430 | .o 445,665 | ....coovverene 346,831 | oo 65,749 | .o 1,451,068 | ...coccovvievenenn0.0 | e 160,028,515 | .ovvevveveeeeenn 04 | e 1,451,088 |............... XXX
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
12.3 Defined... 5,587,562 45,530,370 | ..... ...719,015,788 ...711,701,169 ..267,898,721 | ool 07 | ..100,786,020 267,898,721 |..
12,4 OHNET ..ottt senies | eebsessesssn s (01 (01 0 | e | e (01 O 0 | cvrveverierieeeeen0.0 | s 0 | cvveverereereeeen0.0 | s 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
12.5 DEFINEG......oeeeceeeeeeeetceee et sesssssss s sssssssssssssssnssnnas | snvssesensssssssssnsinsiesssQ | eeversesssssensieseesssneas [0 [0 (0] 5,000,896 | ......ccco.c..... 5,000,896 | ..coooveovrirrinnennnd0.0 | o (0 0.0 | oo 5,000,896
12,8 OtNEI ...t sessesesssnsessssns | eveesessesessssssssnsensesssd | erereessssenans 4147283 | oo [\ I 20,038,471 | ............. 24,221,050 | ... 48,406,804 | ..o 01 | i 145,620,537 | .oovvivrrrnrrninn 04 | e 48,406,804
12.7 Totals...... 506,413,952 2,070,373,772 ..2,509,954,391 .5,187,011,874 .14,966,037,382 | ..cocovivrernnnn 37.8 | oo 15,662,257,947 | ..ccovvvvevrennnd3.0 | e 14,966,037,382
12.8 Line 12.7asa % of COl. 6.....c.cvvvereriireiinne ] 34 | 138 | 31 | 168 |l BAT | 1000 [ XX XK [ XXX e
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10............cccoeverevervrceeen | coverreirecererennn, 13 | i D2 | ek 118 | 83 | el 13 | e 37.8 |k XXX XXX
13. Total Privately Placed Bonds
13.1 1SSUET OBlIGAtiONS........cveevevicicieiieesee sttt sienes | seesaessenens 83,419,233 | ........1,136,267,645 | ........ 2,477,490,970 | ........ 3,575,659,880 | ...... 17,383,723,077 | ......... 24,656,560,805 | .....ccoceveeerenn62.2 | o 20,719,819,923 | ..ovevverernns 56.9 [ XXX oereees | v 24,656,560,805
13.2 Single Class Mortgage-Backed/Asset-Backed SECUtIES. ........coovvvveens | covvrrieireinieieiniinnens 0 | o0 | e (] 10,651,726 | ooovvvveeeeean (0] I 10,651,726 | .cooeovvrieeeennen0.0 | o 10,000,000 | .cooovvvverrrrreirnnes (U0 [ ) 0.9 GO P 10,651,726
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
13.3 DEfiNEA.....ooiecccccs e esssssessssssssesssnnns | vssessessssssessesnnseennQ | o0 | a0 |0 | 0 | 0 | 0.0 | ....10,681,933
134 OHNET ..ot esssssesssssssssssssessssssssesnnses | oessesssssssssssssssnssesnsQ | sevvsenssessssnsssesinnensQ | sevveressssnsesninnnn0 | 0 | svesensnenn0 | cesneinnn 0 | e 000 | 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
13.5 DEfINEA.......ooceieeicicececte ettt enans | svessesssssssae s s enaene {0 0 | corveeeerereeeereeneenen | o0 |0 |0 0.0 | 0
13,8 OtNET ...ttt senans | etessessssessassesssnaeneas [ 0 | o0 | e (01 ot o [OOSR 0 [ [OOSR 0 X 0 I IS 0
13.7 Totals...... ..83,419,233 1,136,267,645 ..3,586,311,606 | ......17,383,723,077 | .........24,667,212,531 | ...cc.cccee0ee.n62.2 | ... 20,740,501,856
13.8 Line 13.7asa % of Col. 6.....c.cvvverererrircrinne | 0.3 | e, 4.6 45 | e 705 | 1000 [ XXX e XXX
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10........ccccerveriereeisrierieinns | crvvrierieisiisiennnad 0.2 | vvieieieiieenen29 |83 | s 9.0 | viviiieieeeenn83.9 | iiiii002.2 [ XK | XXXt
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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

. Book/adjusted carrying value December 31 Of PriOr YEAI..........cceveveveiricieiiieees ettt

. Cost of short-term iNVeStMENtS ACUINEH...........viuririresrre ettt

. Increase (decrease) DY AQJUSIMENL. ..ottt bbb aen

. Increase (decrease) by foreign exchange adjUSIMENL............ccoiiiiiriiecise et

. Total profit (loss) on disposal of Short-term INVESIMENES............ccciiiiiiiccee e

. Consideration received on disposal of Short-term INVESIMENTS...........cc.coiririrr et eneees

. Book/adjusted Carrying Value, CUITENE YEAT............c.cciuriueieicieie ettt s nenn

. TOtal ValUBHON AlIOWEANCE. .......cvueiiiiieicicieie ettt en

. SUDLOLAI (LINES 7 PIUS 8).....vviiirvictcteiicie ettt bbb bbbttt b s bbbt et a b ae b s seaes

. Total NONAAMItIEA AMOUNTS...........ceiiiiieieicieieiee sttt et s bt s s st

......................... 5,416,344,987

............................ 106,408,994

............................ 106,408,994

................................ 4,731,085

................................ 4,865,104

5,121,476,355

........................................ 106,408,994

........................................ 106,408,994

............................................ 4,731,085

............................................ 4,865,104

Money Market Mutual Funds
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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
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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
CLAIMS DISPOSED OF DURING CURRENT YEAR

Death Claims - Ordinary

00067480....
AT7248691....
AT7341945
A8518302
AB8375717....
A9006807....
B0609799....
B0641093....
B0697678....
P0648717....
P0949581....
P0949581....
P1233862....
P1304222....
P1339169....

499402274/0101.......

64902156/0101.........
724802128/0101.......
..|108702117/0101.......
..|526002140/0101.......
..|610802184/0101.......
..1318102360/0101.......
..1917702138/0101.......

..|517902008/0101.......

PO142508...

..1202601910/0202.......
..|236001888/0202.......
..1933602045/0101.......
..|614401918/0101.......
..1829802092/0101.......
111401918/0101.......
694001923/0202.......
..| 749401657/0101.......
..|594202037/0101.......
424201925/0101.......
744901962/0101.......
..|692601782/0101.......
..|337201956/0101.......
..|566101982/0101.......
..|616901858/0102.......
..|282902294/0101.......

..|538801905/0101.......
P9328218..............| 704702045/0101.......
P9335671.............. 202601910/0101.......
P9380291.............. 751702003/0101.......
P9560067.............. | 228701768/0101.......
P9679104..............|821802141/0101.......
P9679104.............. 521502298/0202.......
P9753016.............. 09402160/0101.........
P9754380..............| 962501807/0101.......
P9760103..............| 279001929/0101.......
P9825426..............| 924201908/0101.......
P9831414..............|683201869/0101.
P9989651..............|02001837/0101...
PA16259%4............. | 795102300/0101.......
PA210978............. | 572301893/0101.......
PA253655............. | 542102051/0101.......
PA358069............. | 565801884/0101.......
PA373788............. | 152502178/0101.......
PA434599............. | 236001888/0101.......
PA496174............. 990701889/0101........
PA603633............. 464902298/0101.......
PAT797749............. |469002001/0101.......
PA840546............. | 749101947/0101.......
PA954299............ 926401961/0101.......
PB032912............. 513501910/0202.......
PB117504............. |451401916/0101.......
PB176528............. |483201853/0101.......
PB253785............. |486201835/0101.......
PB273555............. | 718701772/0101.......
PB295477............. | 180902393/0101.......
PB345677............. | 733101925/0101.......
PB360607............. |459302091/0101.......
PB683376 133101902/0101.......
PB832505 494902046/0101.......
PB861090............. |453501918/0101.......
PC171870............. |433201809/0101.......
PC323634............. 382302214/0101.......
PC358368............. 597302183/0101.......
PC480438... . |23302185/0101...

.. 859301874/0101.

PC634646............ .
PC640102.............| 101702233/0101.......
PD095966... . 1512501963/0101.......
PD154954............. | 956402016/0101.......
PD257351............. | 710402176/0101.......
PD545197... .|656402158/0101.......
PD854765............. | 945502089/0101.......
PE065685............. | 395102271/0101.......
PE686469............. [739102388/0101.......
PE820372............. |468402334/0101.......

590902033/0101.......

498002016/0101.......

401202018/0101.......

1006699088.............

POliCY 1aPSEA........couiviicicee e
Dependent not covered....
Dependent not covered
POlICY 18PSEA........cveivieciceeeee e
Dependent not covered....
Dependent not covered
Incorrect Application.....
Incorrect Application.
Incorrect Application.....
Insufficient Information.
Policy lapsed............
Policy lapsed....
Policy lapsed....
Policy lapsed....
Policy lapsed....
POliCY [AaPSEA........coeveeieieiectceece s
POliCY [aPSEA........coeveeieieiecte s
Dependent not covered
Policy lapsed....................
Dependent not covered....
Dependent not covered....
Previously paid.................
Dependent not covered
Policy lapsed................
Policy lapsed................
Dependent not covered
Policy lapsed....................
Dependent not covered .
Insufficient INfOrMAtioN. ..o
Insufficient INfOrMation. ..o
Incorrect Application.....
Dependent not covered
Dependent not covered
Insufficient Information...............cceevveieveererece e
Insufficient Information.....

Insufficient Information.
Incorrect Application.....
Incorrect Application.....
Dependent not covered
Dependent not covered
Incorrect Application..... ..
POlICY 18PSEA........ oo
Incorrect Application
Incorrect Application.....
Dependent not covered
Dependent not covered
Dependent not covered
Incorrect Application.....
Incorrect Application.
Policy lapsed............
Incorrect Application.
Incorrect Application.

Incorrect Application.
Dependent not covered
Incorrect Application.....
Dependent not covered
Dependent not covered .
Incorrect APPlICAtIoN...........c.rvererereirecerere e
Incomplete Appliation...........ccccveeieicirereeee e
Incorrect Application.....
Insufficient Information.
Insufficient INfOrMation............oceeeneereienennseeeceis
Incorrect Application
Incorrect Application.....
Insufficient Information.
Incorrect Application.....
Incomplete Appliation...

Incorrect Application.
Suicide......coceirirnnns
Dependent not covered
Coverage Exclusion

Incorrect Application.
Incorrect Application.
Incorrect Application
Dependent not covered
Suicide.......oocereirerrinn.
Insufficient Information.
Incorrect Application.....
Prior to Effective Date..
Insufficient Information.....
Dependent not covered....
Dependent not covered....
Dependent not covered....
Suicide......
Suicide......
Dependent not covered .
Insufficient INfOrMation............cc.oeevnrereierneeiessese s
Insufficient INformation...............cceeveerreerneieiessee s
Insufficient Information.
Misrepresentation.............ccccecueeeievircesece s
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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
98382948858....... 1006699088 Misrepresentation
29861487448....... 1003495864 Misrepresentation
29863568216....... 1003696673... Misrepresentation.
29864079201....... 1004340295... Misrepresentation.
29857950443....... 1004494985 Misrepresentation
29862124705....... 1004587410 Misrepresentation
29860879539....... 1004731090... Misrepresentation.
29861534683....... 1004757528... Misrepresentation.
29859841471....... 1004771601... Misrepresentation.
29859348112....... 1004940594... Misrepresentation.
29855947062....... 1005084918... Misrepresentation.
29849193455....... 1005142675... Misrepresentation.
29868083598....... 1005404530... Misrepresentation.
29867407004....... 1005427505... Misrepresentation.
29848064457....... 1005723309... Misrepresentation.
29864952397....... 1005915330... Misrepresentation.
29864468673....... 1005968433... Misrepresentation.
29863625945....... 1005994272 Misrepresentation
29859011291....... 1005999118 Misrepresentation
29861906718....... 1006029759... Misrepresentation.
29861252238....... 1006157668... Misrepresentation.
29862213244....... 1006201128... Misrepresentation.
29869054982....... 1006484162... Misrepresentation.
29869092876....... 1006842506... Misrepresentation.
29869182191....... 1007559395... Misrepresentation.
29866584204....... 1007951384... Misrepresentation.
29849336230....... 1006405904... Misrepresentation.
29867686507....... 1007689612... Misrepresentation.
29860411430....... 1004698581... No coverage.....
29870252895....... 1006891060... No coverage..... .
29870252895....... 1006891060 NO COVEIAGE......cecvveireiiiersete et
29858268131....... 1008044453 NO COVEIAGE......cecvveiverrieisiee ettt
29869610877....... 1005947720... Misrepresentation.
39814549228....... 1005988523... Misrepresentation.
39809052722....... 1006368065 Misrepresentation
39612040145....... 990138516............... NO COVEIAGE. ...t
39813913686....... 1004641368... No coverage.....
59850441540....... 1005002270... No coverage.....
59852751732....... 984515871..... Misrepresentation.
59853515838....... 1004228053... Misrepresentation.
59856857250....... 1004849554... Misrepresentation.
59856649053....... 1004892841... Misrepresentation.
59852476898....... 1004995500... Misrepresentation.
59857274339....... 1005207581 Misrepresentation
59853796195....... 1005211626 Misrepresentation
59858038981....... 1005254287... Misrepresentation.
59856280874........ 1005694384... Misrepresentation.
59856602448....... 1005694384 Misrepresentation
59858244212....... 1005752121 Misrepresentation
59858866868....... 1005785126... Misrepresentation.
59856305851....... 1005796373... Misrepresentation.
59859593997....... 1006704413... Misrepresentation.
59856361386....... 1007889981... Misrepresentation.
59859244372....... 1008103395... Misrepresentation.
59856066333....... 960302508..... No coverage.....
59851079470....... 1007508383... No coverage.........
7904266339......... 1005437497... Preexisting Condition...
9409191115......... 1005630149... Preexisting Condition...
8809550405......... 1004203221... Misrepresentation.....
9607137084......... 981711467..... . No coverage.....
9712109714......... 984174527............... No coverage
8810701945......... 985523142............... No coverage
9108046324......... 986123946 No coverage
8506116936......... 987614293 . No coverage
9201910413......... 988383589............... No coverage
9006510883......... 989659162............... No coverage
8512909263......... 990553050..... No coverage
9504150722......... 1000175753... No coverage
9505054355......... 1000590220... No coverage
8402110691......... 1000895713... No coverage
9401402777......... 1001652849... No coverage
8804271699......... 1003037467 .. No coverage
7612217775......... 1004335101... No coverage
9407902638......... 1004455505 No coverage
8410126214......... 1004588301 No coverage
9707155905......... 1004622576... No coverage
9609212760......... 1004657175... No coverage
8809631365......... 1004720683 No coverage
9806158321......... 1004822621 No coverage
8110215380......... 1004873650... No coverage
9009902090......... 1004962326... No coverage
9703018816......... 1005021878... No coverage
9209044293......... 1005067665... No coverage
8209112487 ......... 1005100999... No coverage
8909201896......... 1005155564... No coverage
9703211125......... 1005167848... No coverage
8711073710......... 1005168399... No coverage
9407301533......... 1005175808... No coverage
9409120047......... 1005221354... No coverage
9605166324......... 1005237374... No coverage
9010170270......... 1005276264 No coverage
9801054855......... 1005322444 No coverage
9706158193......... 1005408411... No coverage
9509301989......... 1005418093 No coverage
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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
9209210164......... 1005447123 No coverage
9605252830......... 1005560795 No coverage
9006050248......... 1005654030... No coverage
9804089554......... 1005680081... No coverage
8105218401......... 1005702662 No coverage
9505121689......... 1005906900 No coverage
9609228516......... 1005988868... No coverage
9312930609......... 1006137578... No coverage
9605073858......... 1006165318... No coverage
8612592247........ 1006255503... No coverage
8101201318......... 1006301041... No coverage
9002221512......... 1006301041... No coverage
9605233964......... 1006336716... No coverage
9603176095......... 1006655986... No coverage
9406592401......... 1006735807... No coverage
9404611936......... 1007072798... No coverage
9004061731........ 1007281346... No coverage
9814966213......... 1007392911 No coverage
9209171331........ 1008069481 No coverage
8404178805......... 1008072350... No coverage.........
8905110470......... 981886283..... Preexisting Condition...
8802594823......... 1007400663... Preexisting Condition...
9509960429......... 1004371263... No coverage.....
8703501719......... 950163810..... No coverage.....
9812123722......... 982674450..... No coverage.....
9303060667......... 983063772..... No coverage.....
8301111504......... 983870406..... No coverage.....
9409701291......... 987119233..... No coverage.....
9703110317......... 987437901..... No coverage.....
9604200420......... 988379107..... . No coverage.....
9804153596......... 989252097............... No coverage
9007121269......... 989684710............... No coverage
9001410955......... 990353875..... No coverage
98333680602....... 1001398705... No coverage
8912057137......... 1001808130 No coverage
8508131561......... 1002097661 No coverage
8409402541......... 1002945467 ... No coverage
9306032577......... 1004360148... No coverage
8101300053......... 1004386708... No coverage
9605007143......... 1004507483... No coverage
8303400254......... 1004582388... No coverage
8210602188......... 1004624285... No coverage
9507550393......... 1004627322... No coverage
9005091857......... 1004641325 No coverage
8504212139......... 1004786862 No coverage
9101071000......... 1004815617... No coverage
8108214405......... 1004818705... No coverage
8109225622......... 1004871380 No coverage
8302300347......... 1004902536 No coverage
9604107315......... 1005004868... No coverage
9201030529......... 1005026152... No coverage
8609910178......... 1005035828... No coverage
9209060172......... 1005116330... No coverage
9310511681......... 1005144198... No coverage
9808010010......... 1005191714... No coverage
8904200277......... 1005213751... No coverage
9001402183......... 1005219937... No coverage
8312401122......... 1005350324... No coverage
9512041573......... 1005358953... No coverage
8808640202......... 1005412371... No coverage
9806125407......... 1005456441 No coverage
8905592216......... 1005496990 No coverage
9311030943......... 1005605489... No coverage
9007121916......... 1005639464... No coverage
9609124247.......... 1005650875 No coverage
9209712524......... 1005665864 No coverage
9111261352......... 1005675266... No coverage
9401700992......... 1005706978... No coverage
9303640142......... 1005736346... No coverage
9505590584......... 1005744624... No coverage
8711622179......... 1005773187... No coverage
9105510592......... 1005885716... No coverage
9403930123......... 1005936396... No coverage
9007310779......... 1005981928 No coverage
8412130498......... 1005985206 No coverage
9510260126......... 1006032610... No coverage
8510411856......... 1006083893... No coverage
(G0052900539....... 1006127505 No coverage
9411930073......... 1006137578 No coverage
9711168901......... 1006184959... No coverage
9308510873......... 1006294134... No coverage
9813823127......... 1006338093... No coverage
9503110316......... 1006393787... No coverage
9004190303......... 1006517397... No coverage
9108591116......... 1006580013... No coverage
9608151504......... 1006589886... No coverage
9106901881......... 1006607256... No coverage
96071541609......... 1006675278... No coverage
9406046463......... 1006864844... No coverage
8503130293......... 1006909155... No coverage
9201901927......... 1007087876 No coverage
9203270251......... 1007175813 No coverage
9105302535......... 1007358781 No coverage

50.2
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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
9209300434......... 1007412700........cooc [P e 2005 | i, 9,074 No coverage
9505700011......... 1007528732............. , No coverage
9110310618......... 1007536191. . . . No coverage
9406031101......... 1007572979. No coverage
8211401915......... 1007583857. No coverage

9606249287 ......... 1007680232.
8906223533......... 1007755330.
8609112473......... 1007812732.
9506121574........ 1007823513.
9712152887......... 1007850707.
8312501661......... 1007988229.
7807225657 ......... 981377982...
9402901683......... 984933886...
9003222528......... 986475702...
9810126513......... 986523243...
9810126513......... 986523243...
9207702783......... 986557750...
8801170442......... 986589121...
9610096176......... 987518278...
9310301319......... 987692006...
9807066716......... 987888881...
8312131295......... 988143782..

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

0199999 [ Death Claims - Ordina

Death Claims - Group

0W000912............. 648602110/0202....... Policy cancelled...........cc.vverrieieiieieissesise s
0W062698.... 167901934/0101....... . . . .0 | Policy cancelled....
0W251726............. 802501996/0101....... POlICY 1aPSEA........cveeiricicieiieseie st
0W259606............. 503401963/0101....... POlICY 1aPSEA.......ccveeirririeieiese et
0W287659.... 140702256/0101....... . . . .0 |Policy lapsed.........
0W306319.... 224601982/0101....... . . . . ..0 | Dependent not covered.
0W340564.... 143802225/0101....... ) . . . 0 .0 |Policy lapsed.........

0W441481 406502178/0101....... POlICY 18PSEA........cveeeiriieieree e
0W445244 802501996/0202....... POlICY 1aPSEA........cooevieiecicseeeee e e
O0W567767.... 913301869/0101....... . . . .0 | Insufficient Information..

0W618439.... 252602035/0101....... . . . ..0 | Dependent not covered.

0W621623.... 360702019/0101....... . . . ..0 | Insufficient Information..

0W626729.... 370001947/0101....... . . " . ..0 | Claim paid previously....

0W630660.... 567201961/0101....... . . . . . ..0 | Dependent not covered.

0W661839.... 140702256/0202....... . . . .. . .0 |Policy lapsed.........

0W678169.... 328102188/0101....... . . . .0 |Policy lapsed....

0W754403.... 813901928/0101....... .. . . .0 |Policy lapsed....

0W763127.... 797501947/0101....... . . .0 |Policy lapsed.........

0W812623.... 546502322/0101....... . . . ..0 | Dependent not covered.

0wW858977.... 567201961/0202....... . . . . ..0 | Dependent not covered.

0W860866.... 636301916/0101....... . . . . . .0 |Policy lapsed.................

0W863055.... 652901980/0101....... . . . . . ..0 | Dependent not covered.

0W869977.... 535702305/0101....... . " . ..0 | Dependent not covered.

0W888202.... 21201938/0101.......... . . . .0 [Policy cancelled............

0W935094.... 896502089/0101....... . . . ..0 | Dependent not covered.

L0034667..... .... | 363901980/0202....... . . . . . .0 [Policy lapsed.................

L0065693. ... |439301916/0101....... . . . . ..0 | Insufficient Information..

L0104348. ... | 111202026/0101....... . . . . . ..0 | Dependent not covered.

L0130208.............. 761801910/0101....... Dependent not covered

L0210185.............. 233401833/0101....... Insufficient Information...............cceeeieieerereieieeeeee e
L0231762. ... |521602120/0101....... . . . . ..0 | Dependent not covered.

L0296961. .... | 332001904/0101....... . . . . ..0 | Dependent not covered.

L0322560. .... | 126302238/0101....... . .. . . .0 | Dependent not covered.
L0355914.............. 958101943/0202....... Policy cancelled.............ccovveveieivireieieeeee e
L0380366.............. 789101914/0101....... Dependent Not COVEred............overunreienrereeeeeneireieessneeenns
L0397082. ... | 721301910/0101....... . . . ..0 | Dependent not covered.
10411249. .... |480601736/0100....... . . ..0 | Insufficient Information..

L0436543. ... |461701884/0101....... . . .8, . G0 .0 [Policy lapsed.................
L0438118.............. 958101856/0101....... Dependent Not COVEred............coiveirieriesieieeesceseias
V0080800.............. 619102300/0101....... POliCy 1aPSEA........coeevieieeiciece e
V0124658 236902104/0202....... . . , . .0 |Policy lapsed....

V0128219 558501790/0101....... . . ) . .0 [Policy lapsed.........
V0128219.............. 268401988/0101....... Limitation/Exclusions

0399999. | Death Claims - Group.

0599999. | Subtotal - Disposed-D

Disability Benefit Claims - Ordinary

18703012023....... 1003410524
18611002013....... 1005294769.
19204015557....... 1005227093.
19310466657....... 940400961...
19107419198....... 1004965589.
18703034329....... 1005827821.
18710039387....... 1006921554.
59808014151....... 1004219461.
59845466470....... 1004219461.
59835990821....... 982747775...
59818328006....... 988309311...
59836220468....... 1003632799.
59817380624....... 1003719801.
59817380624....... 1003719801
59817380764....... 1003719801
59817380764....... 1003719801.
59834377921....... 1004271897.
59813017860....... 1005182928.
59801002930....... 1005471814
59838895195....... 1006441528
59840196610....... 1004247465. No coverage.....
59830698005....... 1006821185 No coverage.

NO COVEIAGE......o vttt
No coverage.....
No coverage.....
No coverage.....
No coverage.....
No coverage.....
No coverage.....
Misrepresentation.
Misrepresentation.....
No coverage.....
No coverage.....
No coverage.....
No coverage.....
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage
No coverage

1199999, | Disability Benefit Cl ' LA 0 . 0] 0o

1599999. | Subtotal - Disposed-Disability Benefit CIaIMS......oooe. | cors 1001498 |ooosrssed |l Lo XXX oo

50.3




Annual Statement for the year 2005 of the 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
2699999. | Subtotal - Claims Disposed of During Current Year......... | ccccu..... 5,974,358 |...ccoovovrinan. 174 | [0 OO XXXttt
5399999, | TOtAIS. ......eoveeiereeriireeiieeieiieeeteec et | eeesenias 5,974,358 | ..coovvrernn. T4 | [0 XXXt

50.4
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Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

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 WHHEN.......coovrrvreereeerecrieeseensesseenees 10,770,165,636 |...... XXX oo | e 6,946,931 | ... XXX..o. | cooveererrrenriennns 0 oo XXX | i (U 0. P PN 0 |...XXX.... |10,763,218,705 |...... XXX v | oo 0 [ XXX | oererrnrireneirens 0 [ XXX | orerererirniinens 0 [..XXX..
2. Premiums €amMed..........cccouvieerirreeierinnieriesriesesesnieeseenns 10,730,672,611 |...... ), 9.9 G I 6,961,524 | ... XXX..o. | cooveererrrerriannns 0 [ XXX | e (U 0., P N 0 |...XXX....|10,723,711,087 |...... ), 9,9, SO IO 0 [coo XXX | v 0 [ XXX | e 0 [..XXX..
3. Incurred Claims.........ccvveveereeerieeeesecseseneese e 5,541,130,234 |.......... 51.6 | .o 5,052,619 | ....... 7 I (U I 0.0 | oo (U I 0.0 | oo 0 [ 0.0 | .5,536,077,615 |........ 516 | v 0. 0.0 | v 0| (00 N 0. 0.0
4. Cost CONtAINMENE BXPENSES.......vevvrererrereiinriseieisessessssssessssenes | evssssssesessessnens (1 I 0.0 | oo 0. (U0 I (] I 0.0 | oo (VN 0.0 | v [V I 0.0 [ o [ I 0.0 [ oo (VN I (10 (VN I (0 I R 0. 0.0
5. Incurred claims and cost containment expenses
(LINES 38N 4)....ooooverrereereeerreeieeesse st sessseens 5,541,130,234 |.......... 51.6 | . 5,052,619 | ....... 7 (U I 0.0 | oo (U IO 0.0 | oo 0| e 0.0 | .5,536,077,615 |.......... Lo X T I (O I (00 0| (001 0. 0.0
6 Increase in CONtract FESEIVES..........ocovveveeeeeeeeeeeeeeeeeeeees 2,256,019,414 |.......... 210 | ........ 3,539,695 | ....... 50.8 | oo (1 - 0.0 | oo 0. 0.0 | oo (I 0.0 |.2,252,479,719 | .......... 210 | oo (I — 0.0 | oo (N — 0.0 | oo 0. 0.0
7 COMMISSIONS ()..rvruverereraererrsseeseseesseeneseeseeseseessenssesssenes .1,891,647,675 |.......... 176 | ...t 1,531,643 | ....... 22.0 | v [V I 0.0 | oo, 0| e 0.0 | coovererrircrienn 0| e 0.0 |.1,890,116,032 |.......... 176 | oo 0| 0.0 | v 0| (00 N 0 [ . 0.0
8  Other general iNSUrANCe EXPENSES..........cvvererermrererreererirriennns .1,355,853,867 |.......... 126 | ........ 1,303,883 | ....... 18.7 | oo 0 [ e 0.0 | oo (U IO 0.0 | oo 0 [ e 0.0 |.1,354,549,984 |.......... 126 | oo 0| 0.0 | v 0 [ 0.0 | v 0 [ . 0.0
9 Taxes, licenses and fees..........couwrerirrrnerernerieneeenrneriinens L121,974762 e LI I I 177,811 | e 26 | o) 0 [ e 0.0 | oo (U I 0.0 | oo 0| e 0.0 |...121,796,951 |........... (I IR 0| 0.0 | v 0| 0.0 | v 0 [ . 0.0
10 Total other eXpenses INCUITEd.............c..veerrrimereeecrirrerienennns .3,369,476,304 |.......... 314 | ... 3,013,337 | ....... 433 | (U I 0.0 | oo (U I 0.0 | oo 0 [ e 0.0 |.3,366,462,967 |.......... 314 | s 0 0.0 | v 0 [ (U N 0. 0.0
11, Aggregate write-ins for dedUCHONS.........oc.vveerriernereininrnnies | cererennereesnssnnenns (1 I 0.0 | oo 0 [ (U0 I (VN 0.0 | oo (VN I 0.0 | v [V I 0.0 [ oo (U1 I (010 R (VN I (010 (VN I (10 I R 0. 0.0
12. Gain from underwriting before dividends or refunds.................. ...(435,953,341) | .......... @ ... (4,644,127)| ...... (G 0 ] I (VN 0.0 | v (VN 0.0 | v (VN I 0.0 |...(431,309,214) | .......... [C30) | I (VN I 0.0 | o (N I (0 I R 0. 0.0
13, Dividends OF FefuNdS............cceverreiiiierierireeieeesiesiesienis | reereeseeneenees (U T 0.0 | v 0] 0.0 | o (VIR 0.0 | v 0 [ v 0.0 | v 0 [ 0.0 | oo (V1 R 0.0 | oo 0] e 0.0 [ oo 0 [ e 0.0 [ oo 0. 0.0
14.  Gain from underwriting after dividends or refunds..................... ...(435,953,341) | .......... @an... (4,644,127)] ...... (L0 [— (U (00 [ (U 0.0 | oo (U 0.0 |..(431,309,214) | .......... [CX0)] — 0. (0] [ 0. (0] [ 0 ... 0.0
DETAILS OF WRITE-INS
101, rereeesereeesessssssmssessesssssssssssssssssssssssnssssenes | connssnsssssnssnnnssns | aeesineenn0:0 | evvinnrinnnninnnnnnd0 | 00 | 0 | s 0.0 | oo (U IO 0.0
1102, e sssssnssssssssssssssssnsssssssnnns | cvsnssnsnsssnssnnssns | aeesineeenn0:0 | rvrennninnniinnninnnd0 | 00| 0 | s 0.0 | o0 | e 0.0
1103, s | s | seenenen0:0 | e | 00| 0 | 0.0 | o0 | v 0.0
1198. Summary of remaining write-ins for Line 11
from OVETIOW PAGE.........vveecrirrrrierierieeeeriecerieesieniees | seeresesrieseenens (O I 0.0 | v 0] e (001 0 [ e 0.0 | oo (U IO 0.0 | oo 0 [ e 0.0 | oo (U I 0.0 | o 0| 0.0 | v 0| 0.0 | v 0 [ . 0.0
1199. Total (Lines 1101 thru 1103 plus 1198) (Line 11 @boVe).......cve | coreerrrerrienneens (O 0.0 | oo 0 ] e [ S [ 0.0 | oo, [ 0.0 | oo, [ 0.0 | oo 0 [ 0.0 | oo [ 0.0 | oo 0| 0.0 | oo 0. 0.0

(a) Includes $.....8,100 reported as "Contract, membership and other fees retained by agents."
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Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (continued)
1 2 3 3

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. UNEArNEd PrEMIUMS. .....cucvvviieiiscieieiseieisieie ettt sse bbbt es st snsesenes | sbensesesesnnas 351,587,970 | ceooveeieieieeei05,129 | 0 0 e 0 e, 351,182,841

2. Advance premiums...
3. Reserve for rate credits....

.121,325,558

..121,263,803

4. Total premium reserves, current year.. 472,913,528 472,446,644
5. Total premium reserves, prior year...... 433,420,502 ..432,939,025
6. Increase in total PremMiUM FESEIVES. ... ittt sisnseseesnsssensnsssens | ebssssssssssnsees 39,493,026 | .....coceeveverieeee(14,593) | ol i 0 il 0 | i, 39,507,619
Contract Reserves:
1. AQGIIONEI TESEIVES. ..ottt sensenaes | setenseenn 32,675,352,599 | ..ooiiereeeen65,340,713 | o0 [0 | el 0 32,610,011,886
2. Reserve for future CONtINGENt DENETILS..........cuucveeiiiiriciice i | e raesees 0 [ om0 [0 |0 |0 | 0
3. Total contract reserves, current year.... .32,675,352,599 cerennnnn32,610,011,886
4. Total CONtract FESEIVES, PO YEAI.......c.cuvevevirieeiieeeisieie et sssssesssse s ssssse s s sssssesens | sesesesinns 30,419,333,184 | ...cceeveeeeern.61,801,017 |0 [0 0 | 30,357,532,167
5. INCrEase IN CONIACE IBSEIVES.............c.cvovevevererererererererererererereresesesesesesssesssssssesnsnnsnaes | overersssnens 2,256,019,415 | ... 3,539,696 | .ovvveveeeeeeeeeend0 0 0 | 2,252,479,719
Claim Reserves and Liabilities:
1. TOtal CUMTENE VAN ...ttt snnes | eesssnsesenns 2,589,150,388 | ..coveeiereen 3,630,276 [ o0 |0 0 | 2,585,520,112
2. TOtAl PHOT YBAN. ...ttt ettt bbbt b snsesenns | eessssesennn 2,309,577,010 | coeveeiereen2,999,063 [ o0 |0 [0 | e, 2,306,577,947
3 INCIBASE. ...ttt ettt bttt ettt ettt nsensennns | absesiniansenias 279,573,378 | o 831,213 | e |0 [0 | e, 278,942,165
PART 3 - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES
Claims Paid During the Year:
1.1 On claims incurred prior t0 CUMMENE YEaN..........c.curierieeireieereereieee e eeesesseeesenseees | veeneeeneens 1,199,839,764 | .....ccoovvvvvnnne. 1,258,938 | ..o 0 0 0 | 1,198,580,826
1.2 On claims incurred during CUMTENE YEAT..........ccveeriieeiricieieiieis et iessssesessssseaes | eerssnsesenns 4,061,717,093 | ..ocovvre 3,162,468 | ...ocoveveveeeeeeeeee0 | 0 0 | 4,058,554,625
Claim Reserves and Liabilities, December 31, Current Year:
2.1 On claims incurred prior 0 CUMENE YEAM..........coviuerieieieieieenieieiseeeeeese s enes | sereessssessnnns 715,556,836 | ....ccoevveneeee. 1,027,057 | eoovieeieeeeeeceiees (O IO (VL {1 714,529,779
2.2 On claims incurred during CUMTENE YEAI..........c.cveviveieeirieriieieiseiese s sessssessessssesens | cressesinsnns 1,873,593,550 | .ocovvevrinnee. 2,603,218 | .ocveeiieieee e (0 IO (VL (1 I 1,870,990,332
Test:
3.1 LINES 1.1aN0 2.1 et | nerensesnnens 1,915,396,600 | ....ocoveereereen 2,285,995 | oo [0 |0 | s 1,913,110,605
3.2 Claim reserves and liabilities, December 31, Prior YEar..........ccovveirireniniereiesenieines | covereiees 2,309,577,010 | coeeveeiereen2,999,063 [ o0 |0 [0 | 2,306,577,947
3.3 Ling 3.1 MINUS LINE 3.2, vttt sessissse s sssssssnsssssssnsesssssnsensnsssssanses | sressssssesee (394,180,410) | .vvovvvrreeraiens (713,068) | .o O {01 (U] I (393,467,342) | ..o 0 [0 i 0
PART 4 - REINSURANCE

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

Reinsurance Ceded:
1. Premiums WHHEN. .......ccvviveiicecicce et
2. Premiums eamed
3. Incurred claims.
4. Commissions




Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE H - PART 5 - HEALTH CLAIMS
1 2

Medical

Dental

Other

Total

A.  Direct:

1. INCUITEd ClAIMS......oceieiic e
2. Beginning claim reserves and liabilities..........c..cooverrrerirnienrriniennnns
3. Ending claim reserves and liabilities.............ccoeurreerinnenenencncnnns

4. Claims paid

B.  Assumed Reinsurance:

5. InCUrred ClAIMS.........cooiiccce s
6. Beginning claim reserves and liabilities..............coreereurineereereinieneenens
7. Ending claim reserves and liabilities.............cccceeuriereiierrirereiccesnens
8. ClAIMS PAIG......uurieieeirircireere ettt

C. Ceded Reinsurance:
9. INCUITEd ClaIMS......ovverieriiririsrirree e
10.  Beginning claim reserves and liabilities...............cceverreieirereieieienns
11, Ending claim reserves and liabilities.............c.ccoeveerererverresieicseenn,

12, ClaiMS PaIG.....cveircviieiieicicisie e snse e

13, INCUITEA ClAIMS.....ouieiececie et
14, Beginning claim reserves and liabilities............ocovereviieieiiesseieiens
15.  Ending claim reserves and liabilities.............ccoeverrerrrerenenineseieninne

16, ClaiMS PaIG......ieveviieireieieiseeiee e nees

E.  Net Incurred Claims and Cost Containment Expenses:
17.  Incurred claims and cost containment eXpenses.............ccccevevevreerninns
18.  Beginning reserves and liabilities.............c.cooeevicveeeeeiiceeeceeeas
19.  Ending reserves and liabilities...............ccoeevieriiveceieeeseeeceesenns

20. Paid claims and cost containment eXpenses............ccccveveeeriieveirienenns

........................ 69,150,143
........................ 65,116,858
........................ 89,969,544

........................ 44,297 457

........................ 69,150,143
........................ 65,116,858
........................ 89,969,544

........................ 44,297,457

........................ 69,150,143
........................ 65,116,858
........................ 89,969,544

........................ 44,297,457

................... 5,471,992,225
................... 2,245,031,222
................... 2,499,751,729

..... 5,217,271,718

................... 5,471,980,090
................... 2,244,460,152
................... 2,499,180,843

................... 5,217,259,399

................... 5,471,980,091
................... 2,244,460,152
................... 2,499,180,843

................... 5,217,259,400

................... 5,541,142,368
................... 2,310,148,080
................... 2,589,721,273

................... 5,261,569,175

................... 5,541,130,233
................... 2,309,577,010
................... 2,589,150,387

................... 5,261,556,856

................... 5,541,130,234
................... 2,309,577,010
................... 2,689,150,387

................... 5,261,556,857

53
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Sch. S-Pt. 1-Sn. 1
NONE

Sch. S-Pt. 1-Sn. 2
NONE
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Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

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 Atlanta, GA.......ccooeevverereerreereeenrronn.
13-2572994.. . | Stamford, CT....oovvieiiesisssesins
TOtAI - NON-ATFIBEES. ..o v eeeir ettt

0399999. | Total - Life and Annuity........cccccoevvrirerennnn.

0799999. | Totals - Life, Annuity and ACCIAENt ANA HEAIN.............ovrueririiririecrriseieciss ettt sttt es st ens s ssessensnes

56
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Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE S - PART 3 - SECTION 1

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

1 2 3 4 6 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

General Account, Non-Affiliates

06-0839705....|.01/01/1993 | Swiss Re Life & Health America..........c.cccccuuee.... Stamford, CT.....cocooveeeeeeeeeeeeeeccceeeeee DISG..........
06-0839705....|.09/30/1994 | Swiss Re Life & Health America.............cccccuvvneee. Stamford, CT.
..|36-0947200.... | .06/01/1981 | Continental Assurance Company........
..|58-0828824.... | .05/01/1996 | Munich American Reassurance Company..
..|58-0828824.... | .05/01/1996 | Munich American Reassurance Company..
..|13-2572994....| .07/01/2003 | General Re Life Corp......
..| 13-2572994.... | .07/01/2003 | General Re Life Corp...... .
..| 35-0472300.... | .03/01/1982 | Lincoln National Life Insurance Company... ... | Fort Wayne, IN..
.| 35-0472300.... | .03/01/1982 | Lincoln National Life Insurance Company... ... | Fort Wayne, IN......
..| AA-1460146... | .04/01/1997 | Swiss Reinsurance Co........ ... | Zurich, Switzerland....
..|AA-1460146... | .01/01/2005 | Swiss Reinsurance Co.... ... | Zurich, Switzerland.... revererenes | v 0
..| AA-1340165... | .04/01/1997 | Munich Reinsurance Co. .... | Munich, Germany......
AA-1340165... | .01/01/2005 | Munich Reinsurance Co. .. | Munich, Germany.. R [P

... | Chicago, IL....
.... | Atlanta, GA.... ... |COIl....... 175,751,700
.... | Atlanta, GA.... ...15,373,998
... | Stamford, CT. ... |ADBII.....
. | Stamford, CT.....

0299999. | Total - General Account, Non-Affiliates.................... T

0399999, | TOtal = GENETAI ACCOUNL. ... .eviveiiecteteiseeeestsesetetteeeesssssestessseeesssssesassesessesasesassnses  sassesesessssesessssesessssesesassesessssesesessnsesessssesessnsesessssnsesasnsesessnsnsas | seesen 2,263,013,929

0799999. | Totals

olojojcococooooooooocooo

...... 2,263,013,929




Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

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 D Effective Premiums for Unearned Current Prior Coinsurance Under
Code Number Date Name of Company Location Type Premiums (estimated) Premiums Year Year Reserve Coinsurance
Non-Affiliates
35-0472300........ .06/01/1989 | Lincoln National Life Insurance Company..........cccccccueereerverernnennn. Fort Wayne, IN........ccccovveeenieieeinnnns
23-1503749........ .01/01/1994 | Life Insurance Co. of North America........ ... | Philadelphia,PA.........ccccooverrieieenn
01-0278678........ .09/01/1981 | UNUM Life Insurance Company...... . | Portland, ME...

0299999. | Total - NON-AffiliateS. .......cveevieeriereiirieiieiscieie s
0399999, [ TOAIS........vvereerereerrereeesessesessseesessssesseessessssssessessessssssessessessssssessessassssssessssanssessessessssssessessasssnssessessans | s8sssessssossssssessessassssssessossanssessessasssessessessasssnssessessanssessessssanes

89




69
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SCHEDULE S - PART 4

Reinsurance Ceded To Unauthorized Companies

1

NAIC
Company
Code

2

Federal
ID
Number

Effective
Date

Name of Reinsurer

Reserve
Credit
Taken

6
Paid and
Unpaid Losses
Recoverable
(Debit)

7

Other
Debits

8

Total
(Cols.
5+6+7)

9

Letters of
Credit

10

Trust
Agreements

1
Funds Deposited
by and Withheld
from
Reinsurers

12

Other

13

Miscellaneous
Balances
(Credit)

14
Sum of Cols.
9+10+11+12
+13 But Not in
Excess of Col. 8

NONE




Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE S - PART 5

Five-Year Exhibit of Reinsurance Ceded Business

(000 Omitted)
1 2 3 4 5
2005 2004 2003 2002 2001
A.  OPERATIONS ITEMS
1. Premiums and annuity considerations for life and accident and health
CONTACES. ...ttt eas | rbeentseanensaenenas 9770 | oo 9,059 | oo 6,910 | oo 5749 | oo 3,210
2. Commissions and reinsurance eXpense alloWanCES............owrurerenrereinrenrnsisneinnes | oeeeesssensesesssenns 449 | o 434 | o 381 | e 294 | e 238
3. CONraCt ClAIMS.........cvucveivicccse ettt | ebeeresisseennsenea 6,076 | ..ooovrereren. TABT | o 3,400 | oo 3420 | oo, 2,135
4. Surrender benefits and withdrawals for life CONracts............coucevevncrnirinircnerincrinces [ v (V10 N (O T (01 O [0 0
5. Dividends to pOlICYNOIETS...........cocviviriiieieieieie et snis | sressessssssseses s sensenas 0 [ oo [0 (01 [0 R 0
6.  Reserve adjustments on reinSUranCe CEAEM............ruruirnieieriirieieiesieseiseiesiesens | ceeveiesesesessssenas 95 | e 80 | .o 96 | o 100 | e 100
7. Increase in aggregate reserves for life and accident and health contracts............ccce. | coververeciriiniennns 137 | e [G10) ] I (V4] ) 93 | o (594)
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and accident and health
contracts deferred and UNCOIECEA.............ccuiuuiuiiiiiicceeesssiins | e 396 | i B4 | oo 55 | s A3 | 38
9. Aggregate reserves for life and accident and health contracts............ccccceevveveviviiens | covevisieiieinnnns 1,360 | oo 1,223 | oo 1,282 | oo 1,201 | oo 1,209
10.  Liability for deposit-type CONTACES.........cceveuriiriieicsiieieeiee e isiensenes | ovressessseessessssssensens {1 N [0 [0 [0 0
11, Contract Claims UNPAIG.........ccoeeiiiireieicei et srebesssaesenes | esssesessssesessseaas 805 | e 1,163 | e 374 | e 550 | o 466
12, Amounts recoverable 0N FEINSUTANCE.............cvcuuevniriiiiniisisssissssssnssnssnns | sresnsssnsssesiesins 366 | .o 488 | o 296 | oo 1,388 | oo 817
13.  Experience rating refunds due or Unpaid..............cccceereiicreriereeiiiesieeeieeesieeiens | evveeresiesesesieessens 0 | e [0 IR {1 R L0 IR 0
14.  Policyholders' dividends (not included in Line 10).........ccccooeevieenicreieeeeeeeeeees | evveevesiereseseensnns 0 | e [0 SRR 0 [ e 0 [ e 0
15.  Commissions and reinsurance expense allowances Unpaid................occeeveerriverenes | cevverersvsereesieennnns 0 | e [0 IR {1 ORI L0 RN 0
16.  Unauthorized reinSUrance OffSEL.............rumrrrrreirerreseerseessesesssessssnesens | covesseesssesssesesseeens 0 | oo (O (U (O 0
C. UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)
17. Funds deposited by and Withheld from (F)........cccoevrurrinenrirnnennseinensnsiesssenssseess | sonsesesessnsessessssnsens {1 [0 (01 [0 0
18, LEtters O CrEAit (). evuveerererrereeireirisciereseieiiesisstseessssseisesssssesessssssssessesssssssssssnnsns | ssssssessessasssssessassans {1 [0 [0 (01 0
19, TruSt agrEEMENES (T)....eurvueererrereerreereerresneese e sessseseesess e sessessssssessessessssssessessssssnssens | ssesssssesssssssssessassans {1 [0 [0 [0 0
20, OtNET (0).eeuerrireereressseesssressssesseessssessssess e seess s s ess s snnt st | srssensssssssssnsssssseees [0 P (] O (] 0
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Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE S - PART 6

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restafement Restsated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and invested assets (LINE 10)......cccouririririnnesseeiesesseesssesesesssenssesens | sereseessssssesesnes 45,601,534,757 | wooeeeeveieeeeeeeece e (01 45,601,534,757
2. Reinsurance Ceded (LINE 14).......c.iiieireisrrieiciseie ettt sssssssessesnntes | essesssssssessessssssessesssenns 365,825 | ..o (365,825) | .ovvrrvrerereieierrereiensieneeeinea 0
3. Premiums and considerations (LINE 13)........ccovurireuiininieieisirsiesisseseissesssessssssssssssessens | cesssesseensssssessesesenes 345,113,185 | .o 395,686 | ..o 345,508,871
4. Net credit for ceded reINSUIANCE. ...........ccviviveiiiieiies et snesens | sessesessesessnanns XXXieveireveeeees [ oo 2,135,264 | ..coveecieie 2,135,264
5. All other admitted aSSEtS (DAIANCE).........cvriurriirirerre s | eessrenseessesnsensesssenes 912,341,805 | ..oovcvevieccecee i [ I 912,341,805
6. Total assets excluding Separate ACCOUNES (LINE 24).........covuvvrierreinenieieneineireeseenssseneens | cneeeeensssseeenns 46,859,355,572 | ...ocovvverieiriieieiiinns 2,165,125 | .oveveieiei 46,861,520,697
7. Separate ACCOUNt ASSELS (LINE 25).........cuuviiiiierieiireirieeiseieese it seeesiesinens | erissssssssnssss st 0 ] e 0 [ o 0
8. Total @SSEtS (LINE 26)........cuuverrirrirriieiieiiiri ittt | e 46,859,355,572 | .....cvovreerirerireriririns 2,165,125 | oo 46,861,520,697
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract reserves (Lines 1 and 2).... 37,835,414,678
10. Liability for deposit-type CONtracts (LINE 3)........cvvvriueiereiiieieieiiissieiesssesiesesessssessesessssens | oeesssessessessssessessessssnns 5,004,819 | ovoveveeeeeee e (01 TR 5,064,819
11, ClaiM rESEIVES (LINE 4)....cvvuvirrivirrireiierieerie it esstsenssenes | cesseessseesssesssenens 2,604,028,293 | ......covorrirnnriienne 805,000 ....2,604,833,293
12. Policyholder dividends/reserves (LINES 5 throUGh 7).......c.cueieieiiniineieisseisisississeseinnes | sersssessessssnsessssssssssessessesnes 3942 | o (01 N 3,942
13.  Premium & annuity considerations received in advance (LiNE 8).........ccccccvvvrerereivirerereinns | ceveirernriesernnrnnnenni00,005,378 | ovoiicveescieeieieeeenn0 s 500,005,378
14.  Other contract liabilities (LINE 9).......covvvverririnerrriesiensesesseneeisssssenesssssssesseenees | sensenssssensensennnen 1 TOT818 | viiieeseeeneeeieineinnn0 [ e 214,757,816
15.  Reinsurance in unauthorized COMPanIes (LINE 24.2)...........covuriinrineersinseisisnsssssessensinnes | ereesessssssseensssssesssnsssssessesnsnes [0 ST [0 SR 0
16.  Funds held under reinsurance with unauthorized reinsurers (Ling 24.3)..........ccovvvivneneiniies | verveevenssiensisssesssessssseseed (010 [ XXX ot | e 0
17, All other iabilities (DAIANCE)...........uevvrrrieriiiririii e | rerssesssesiseseeses 1,995,960,664 | ....ovovvriiniiininisi s (0 I 1,995,960,664
18. Total liabilities excluding Separate ACCOUNES (LINE 26)..........cccrvuerurviieriniirereriniirereinsieies | erereriesinsineneneaa 43,153,875,465 | .....ccocvvrvircrrinine 2,165,125 | oo 43,156,040,590
19.  Separate Account liabilities (LINE 27).........c.eviurireriniireieriesineieessiseiseesissesesesissisersessssiens | seeseserssssssesssssssnessesensensssesenees 0 ]t 0 | o 0
20.  Total iabiliies (LINE 28).......cccrieerireriririeeireeieeneseeess ettt ntentenes | seseeesssssessnsesnees 43,153,875,465 | ..o 2,165,125 | oo 43,156,040,590
21, Capital & SUIPIUS (LINE 38).......uvrrrirrireririririeeiesi st ssesssess s ssnsees | cresssssssessnessnesenens 3,705,480,107 [ ..ccovvrnvrenns XXX v | e 3,705,480,107
22. Total liabilities, capital & SUPIUS (LINE 39).......c.vvemirmriiriiineineineineesesiesiesisesissiessssins | ceeeesssesseessennees 46,859,355,572 | .....ccorvreeriririririnin 2,165,125 | oo 46,861,520,697
NET CREDIT FOR CEDED REINSURANCE
B T 0031 = 1ot A (=Y 1=Y V1< RS BT 1,360,125
24, Claim reserves
25, Policyholder QiVIdENAS/IESEIVES..........cvireiriiriiriirieieissisie et ssse s sssessesnss | sressessssessesesssssssessesssssssessesnsns 0
26. Premium & annuity considerations received in advance
27.  Liability for deposit-type CONTACES..........coviviieiieiciieie et sssessens | sressessssessesiessssessessessssssessesnsas 0
28.  Other contract HADIlIIES.............cccuiiiii s | e 0
29. ReiNSUrANCE CEAB ASSELS.......c.civivieiiciceii ettt ettt b ettt essssetes | ebebeisssssesesesessaerereesstens 365,825
30. Other ceded reinSUraNCe rECOVEIADIES.............ccoiuiiiciieii s | ebsssiissis s ees 0
31, Total ceded reinSUranNCe rECOVETADIES.............c.cveveveveeieieieeeie et er s s e s s s sese s seseseseseees | serernsssesesseseeeresesesanas 2,530,950
32, Premiums and CONSIAEIAtIONS...........c.oovivieieieeceeeeececeeee ettt ss st sssaessenes | eresesssessssesesesseseereessnens 395,686
33.  Reinsurance in Unauthorized COMPEANIES..........ccovreuriireiriiieiniiieisisieteese et tesesessssssess | sessesessssesessssssssssesessssesassssesenna 0
34. Other ceded reinsurance payables/OffSELS..........coeieriieniiereseese e | eerrstesssreeer st sesenene 0
35.  Total ceded reinsurance payables/OffSELS..........cueriirriiieriiece e | et 395,686
36. Total net credit for ceded FEINSUIANCE. ...........ceviieeieiiiecececc ettt snenens | sereresseeer e sseeebens 2,135,264
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Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Allocated by States and Territories
1

Direct Business Only
4

Life Contracts 5 6
2 3 Accident and Health
Is Insurer Insurance Premiums, | Deposit-Type
Licensed? Life Insurance Annuity Including Policy, Mem- Contract Other
States, Etc. (YES or NO) Premiums Considerations | bership and Other Fees Funds Considerations
1. AlADAMA.....evceeieieereieeniessnisesesessseessesssnssessessenssesedAL | e e YESu s [ i 785,911 [0 | i 82,001,545
2.
3. Arizona... 43,093,316
4. Arkansas. et 53,906,860
5. California.......cccoerevvrnirrcrnineenercerneneresnneenssnseenen s OA i YES o | 009,011,262 | 0 | e 199,625,774
6. Colorado.......cccvvvriirinririrernrneiersrnerenenseeesssnenenenenere GO [ YES i | 01,088,426 | 0 [, 36,214,275
7. Connecticut. 14,124,738
8. Delaware............ ...7,357,250
9.  District of Columbia ...2,739,963
10.  Florida. ...215,362,291
11.  Georgia... ..142,527,513
12, HaWai.cooecrecscsceeenseeesesssnsnessssnesseenssssesnensee Al [ YES | iii00000293,805 [ o0 | i 21,506,542
13, 1dah0.. . D [ YES | 000400,052 [0 | 22,086,207
14.  lllinois.. ...109,168,142
15, INAIANG.......occcceceeceeeeeeeeeeeeeeeeeenenenenenenenenenenenenenend N L YES ] 000.3,993,590 [0 [ 88,792,185
16. lowa... 44,516,864
17.  Kansas .34,192,394
18.  Kentucky. 45,640,996
19.  Louisiana .64,228,461
20. Maine...... ...8,475,442
21.  Maryland..... . 44,243,042
22.  MassachuSEttS.........cccceveeeveeeeeeeeeeeeeeeeeeeeererereeeeeeeeeeeeeeee e MA | e YES | 1,376,186 |0 | s 12,522,798
23.  Michigan 3,556,650 | ...coeeeerrinirerennnn0 | i 126,515,755
24.  Minnesota ....1,952,906 | .... 48,831,870
25.  Mississippi.. ..3,332,015 |.... . .60,182,979
26. Missouri 1,852,224 | ..o | 60,850,192
27. Montana 12,633,348
28.  Nebraska. .28,164,516
29. Nevada....... .25,995,283
30.  New Hampshire........c.ccoveerienneeeieecnineesieessessseeieneen NH [ YES.... | coveeeeeeeeen 245,398 | 0 [
31.  New Jersey 34,604,273
32.  New Mexico 18,793,521
33.  New York.... . ...2,460,834
34, North Caroling.........ccoveereereerneeneereernrneneireesseenenseessesseessnsenenee NG [l YESu i | 06,540,897 | el 0 [ i 131,961,172
35, North DaKota........cceveeeeereenceneieeneineeneeseeneeneeensseeneeeesneneeneND [l YES | i000002.305,284 | 0 [ 15,813,890
36. ...105,415,959
37, OKIAhOMA......coiececieecincieseneineienecineieesesnsiseesssssneseenens s OK Lol YES i | 001,600,718 | 0 [ 34,076,860
38, OrgON....cieincereeeerereneeeeeeineiseesssneenensesssesnsnsessnssessessenssesness OR [ YES i | riiii00000.863,325 | 0 [ 48,178,720
39. ...134,379,685
40. ...9,174,262
41. 56,636,768
42. .30,748,426
43, TENNESSEL.....overeeerernrereereeineireesernnesneneessnsnenseesnssessessessssenenes TN [t YES i | 4,362,791 |0 [ 89,920,651
44. ...236,050,149
45. .19,329,605
46. Vermont.. ..5,179,314
47.  Virginia.... .95,467,652
48.  Washington. .61,183,509
49,  West Virginia.. 19,305,742
50. Wisconsin... 47,981,224
51.  Wyoming
52, AMENCAN SAMOA........ccuierrreiriieieeerisise e AS| . YES |
53.
54,
55.
56.
57.
58.
90. Reporting entity contributions for employee benefit plans............. [ oo XXXoot [ coviiviiiinnns ,
91.  Dividends or refunds applied to purchase paid-up additions
ANA ANNUILIES........oveeece et | crnen D0 S 1,171
92. Dividends or refunds applied to shorten endowment or
Premium paying PEHO.........ccouerirerrrireiniiersrneieseeseesesesensnees | eeeens D90 S
93.  Premium or annuity considerations waived under disability
or other Contract ProViSIONS...........covueeeeriieerieeeneeeneeseeenen | veees XXX.o..
94.  Aggregate other amounts not allocable by State XXX
95.  Totals (Direct Business) XXX
96.  Plus reinsurance assumed. XXX
97.  Totals (All Business)....... XXX 1,198,277 456
98. Less reinsurance ceded XXX | e 10,602,759 |....
99. Totals (All Business) less reinsurance ceded...........oocvverervrneerens | o ) 9,0, SO 1,187,674,697
DETAILS OF WRITE-INS
5701.
5702. Hong Kong..
5703. Mariana ISIands...........coeueerieieininieenessee e
5798. Summary of remaining write-ins for line 57 from overflow page....
5799. Total (Lines 5701 thru 5703 plus 5798) (Line 57 above)....
9401.
9402.
9403.
9498. Summary of remaining write-ins for line 94 from overflow page
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................

Ordinary life, annuity, and accident and health premiums are allocated by state of residence.

Explanation of basis of al

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, and 10
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Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE T - PART 2

INTERSTATE COMPACT PRODUCTS - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only
3 4

Li1fe Annﬁities Disability Income | Long-Term Care ° °
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals
1. AIBDAMA. oo AL [ 4,785,911 | oo (V18 10,552,699 | ........... 1,695,849 | o0 | e 17,034,459
20 ALESKA. . AK| 274,212 | oo (V1N IO 1,092,256 | ....cocoeveeee. 25453 | o0 | 1,391,921
30 ANIZONA ..o AZ| e 1,868,818 | ...covoieiiins (V1N IO 9,067,476 | ..oovvennvs 408,179 | o0 | e 11,344,473
4. ATKANSES.......ooieerierieeie e AR| oo, 2,809,656 | ..ovovrererierieiinnn (V] I 5,548,389 | ..coooveene. AV £ 1< T I | ) IS 8,650,831
5. California. ... CA| .o 9,011,262 | oo (V18 34,400,997 | ...ccoon. 897,767 | o0 [ e 44,110,026
B, COlOrAUO. .....voeeeeirir s CO| oo 1,088,426 | ...ooovvvieiins (] I 4,359,266 | .............500,060 | ....cccccovrirrrirncri0 | o, 5,947,752
7. Connecticut 519,502 4,992,573 | oooieereren25,690 | ciiiiriiriinenn0 | e, 5,537,765
8. ..598,162 . 2,114,419 . ..2,738,029
9. 166,913 | .o | i 633,101 | v 11,349 | 0 | 811,363
10, FIOMIA. ..ot FL| oot 9,497,401 | oo (V18 41,094,305 | ........... 2,740,304 | o0 | e 53,332,010
T €T - OO (C7.N I 8,019,794 | oo 0| oo 21,277,083 | ........... 1,649,985 | o0 [ e 30,946,862
12, HAWI#. et HI e 293,805 | oooririreiieiens (V18 487,256 | ...ccounvn. 119,335 | o0 | 900,396
13, 1dN0.. s ID| s 400,052 | ..o (V] IO 1,740,846 | ...ccovvvnnee TAT92 | 0 | 2,215,690
14, THINOIS.....vveverrereeeeeeise ettt [ E— 3,285,676 | ..o (V18 17,979,953 | ........... 3,190,591 | o0 | e 24,456,220
15, INGIANA. ... (L - 3,993,590 | ..o 0| e 14,007,965 | ........... 2,032,586 | ..oooverrrrniriennd0 | e 20,034,141
168, JOWA. oot (1LY I— 1,248,397 | .oovvvvrnrneeennnl0 | 4,821,536 | ........... 1,125,685 | ooovveeeeeieeeen0 | e 7,195,618
17. Kansas.... ..KS]| ...........1,003,802 . 3,830,584 | ... ...341,578 . .5,175,964
18, KENUCKY.....oeieeiiice ettt KY | e 2,439,249 | o0 | 8,163,684 | .....cc....... 778,735 | o0 [ 11,381,668
19, LOUISIANG. .......vvverveerisciscissississsssessssssesssssssss st sssenes LA| s 3,275,001 | oo, (V1N I 9,112,740 | oo 420,643 | c.ooverreereniiennn0 | e, 12,808,474
20, MaINE.....ieieri ettt ME| ..o 297,527 | oo (V1N IO 1,366,288 | .............. 159,358 | ...oovevirriinreennd0 | e 1,823,173
21, Maryland.......ccccoeernennnnnnnnnesessessessssssssssssesssssnsees MD | e, 2,206,636 | ...oovovrrrrrernnennc0 | e 12,054,905 | ...cc0e00e0n 97,326 | e | e 14,358,867
22. Massachusetts ...1,376,186 - 5,167,797 . ..6,551,054
23, MIChIGAN. ...ttt 3,556,650 | oooorrrerriirrinnnnnd0 | e 27,660,089 | ..........1,778,284 | ....ccoovvivrrvrenenn0 | e 32,995,023
24, MINNESOLA. . .eoeveeieiiiteieece et 1,952,906 | ...ovvverrriineiinns 0| oo 7,128,001 | oo 1,972,101 | 0 | 11,053,008
25, MISSISSIPDI...rvverveerrserisseissesssesssssessessssses s sss s 3,332,015 | oo (] I 5,659,885 | ....oevvnnes 585,773 | covovvvvrernrneennned0 | v 9,577,673
26, MISSOU. ..ot 1,852,224 | ..ol (V1 IO 9,372,207 | woovvrvis 512,895 | o0 [ e 11,737,326
27, MONEANA.....eooereererie ettt MT| e 315,610 | oo (V10 376,950 | .ovverennes 107,716 | o0 | e 800,276
28, NEDFaSKa.......couiveciiciiciiieie s N[ R 430,123 | oo (V] IO 2,316,917 | ooveis 456,056 | ..ooovvrverrieniinnns0 | e 3,203,096
29, NEVAUA........oreeeerici ettt NV s TA4705 | oo (01N IO 6,156,166 | ..............159,945 | ..oorviiirririinn0 | o 7,060,816
30.  New Hampshire........cccccovvervnrinriineiineiincineeneeneenensensnssneenee NH | s 245,398 1,506,198 1,760,432
31.  New Jersey.. ....88,808 5,133,013 . ..5,296,069
32, NeW MEXICO......ccoriririrnrirneirneineeneenenineninesisnissisnssssssneeese NM e 1,030,387 2,322,713 | et 208,207 | o0 | e, 3,559,307
33 NEW YOTK. oottt NY | e, 48,698 | .o (018 402,149 | oo 38,878 | 0 | 489,725
34, NOrth Caroling...........c.vcvucreerierineiniisisrseeeseeseesiesssesneees NC| ..o 6,540,897 | .o (V18 19,528,019 | .oovvvvers 835,786 | .ovvvvrvrrvirninnnn0 [ e 26,904,702
35, NOMh DAKOLA. ... ND| oo 305,284 | oo (V1N IO 1,187,817 | oo 316,304 | o0 | e 1,809,405
36, ONI0..ceueeeiiieeieeet e (0] 1 IS 4,831,120 | oo (V18 25,464,844 | ... 1,992,319 | o0 [ 32,288,283
37, OKIANOMA. ...ttt (014 I, 1,600,718 | oo (V1N IO 2,707,051 | oo 141,873 | 0 | 4,449,642
38, OrBION. oottt (0] I 863,325 | .o (V] IO 5,942,475 | ..covvvenne 211,812 | o0 [ 7,017,612
39, PENNSYIVANIA. ..ottt PA| . 3770167 | o0 | e 36,692,676 | ........... 1,613,289 | o0 [ 42,076,132
40. Rhode Island... 515,849 . 3,471,867 | ... 13,086 . ..4,000,802
41, SoUth Caroling...........cocuiuerierieiieeieieseesis et sesseseeas 102 3,468,693 | ..ooovirrrenend0 | 8,056,954 | ....coovenne 749,789 | o0 [ 12,275,436
42, SOUth DAKOLA.........oovveveiiciiie e 3]0 563,783 | oo (V] IO 2,013,717 | oo, 901,080 | oooevvevrerriereen0 | e, 3,478,580
43, TENMNESSEE....ouieriiriireieeeeese e TN s 4,362,791 | oo (V18 10,267,942 | ...coovvenne 826,659 | .cooovvvvrrrirniennnn0 [ e 15,457,392
A4, TOXAS. .ottt TX| . 12,200,653 | .cccevrvverieriieennn0 | 0n0 28,433,329 | 1,867,850 | .oooovvververierernnn0 | i 42,501,832
45. 297,858 ..114,648 . ..1,669,575
46. 150,943 | o0 | 1,105,633 | e 18,254 | o0 | 1,274,830
A7, VIFGINIB.cceeieeeeeeeie et VA| . 2,882,416 | o0 | 00 14,071,050 | e 875,082 | o0 | e 17,828,548
48, WaShINGION........vverieeieeieieeiese st WA ... 1,399,280 | .oovvvrirriiriins (V] IO 8,701,346 | ..cooeveenv 371,922 | o0 | 10,472,548
49, WSt VIMGINIa........oovvurvirirciieiieiie et WV 935,638 | oo (V1N IO 2,524,805 | ..ccovvenne 252,042 | o0 | 3,712,485
50, WISCONSIN.....vvurvveieeiesriesnssseessesssesssssssesssss s ssssssssessessses {17 I— 2,477,282 | oo (18 13,061,774 | ........... 1,228,792 | o0 | 16,767,848
51 WYOMING...oiieiiriineinesese ettt WY | s 133,155 | e (V18 T 312,666 | .ooverrnnes 38,994 | .0 | 484,815
52.  AMENICAN SAMOA.......oevreererreererreees st sseeees e AS| .o 19,176 | oo, (0 [0 {0 TR 0 ST 19,176
53. 184,697 | ..o | i 170,847 | o0 | 0 | s 355,544
54.  Puerto Rico ..226,512 2,141,879 . ..2,419,601
55.  US Virgin Islands..........c.c.covevveernrirneinneirnerncrncrnernenssnensnsseseee VU | s 12,558 | o0 | e 660,067 | ..ooovvvrreennn 1,241 | 0 | 673,866
56.  €anada........ccccovnerrenrinereinineeeeeneenssnesesssnsesssessssessnesnessON | e, (01 (01 I 56 | covrrerrrreneenen884 | 0 | 740
57.  Aggregate Other AlIEN...........c.ovvuvrvrivrernirneiereeieeieeieees OT| ...1,078,051,739 | ....... 293,697,362 | ..ovvvrreiiennne 662 | o880 | e ....1,371,750,643
58, TOAlS.....euieieecc sttt | aees 1,197,852,126 | ....... 293,697,362 | ....... 469,674,951 | ........34,745105 | ..cooovrrrrrrrrnnd ....1,995,969,544
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Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

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

AFLAC INCORPORATED 58-1167100

| AFLAC International, Incorporated 58-1967921

| AFLAC Insurance Service Company, Ltd. [ Japan |
| AFLAC Payment Service Company, 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 2005 of the American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE Y (Continued)

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Federal Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
Affiliated Transactions
58-1167100 AFLAC INCOrPOrated.........coveirrcrreirieiererserierinereressssissenenens | sereeesssensene 525,815,419 [ .ooovvevcrvnrrereienennn0 |0 0 [ 66,375,900 | ....cvvvvrerrrerrerinnenens0 |0 |0 592,191,319
... | 58-0663085... ... | American Family Life Assr Co of Columbus.. e (525,815,419) | ... ..(130,943,095) (656,758,514) | ...
... | 52-0807803... ... | American Family Life AsSr Co Of NEW YOrK........coouovvenrerrurriinns | coneenrereirneineineisineennenn 0 [ om0 |0 |0 [ (8,080,453) ..(8,080,453)| ...
. |58-1967921... ..|AFLAC International, InC........cccovverernenne L0 ..1,735,170 1,735,170
... | 58-1870664... ... |AFLAC Information Technology, Inc.. 0. 11,862,149 11,862,149
. |00-0000000... .. |AFLAC Payment Service Company, Ltd .0 .37,703,033 ....37,703,033
58-1442547... Communicorp, Inc...... .0 .15,347,296 ....15,347,29 | ..
LTS T Ee LT O LI =1 S o o o o I O o o oI 200 e I (OO 0
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Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

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 acepted 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 Risk-Based Capital Report be filed with the NAIC by March 1? YES
3. Will the 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. Wil 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 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
APRIL FILING
17. Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1? YES
18. Wil the Interest-Sensitive Life Insurance Products Report Forms be filed with the state of domicile and the NAIC by April 1? NO
19. Wil the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? NO
20. Wil the Accident and Health Policy Experience Exhibit be filed by April 1? YES
EXPLANATIONS:
BAR CODE:

AL AR O AR ARR A
* 6 0 38 0 2 00542 00000 0 =*
AL AREEC A0 A R AIRR AR
* 6 0 38 0 2 0054 900000 0 =*
AL AREEO A0 R A AINR AR
* 6 0 38 0 2 0054 950000 0 =*
AR AR 00 A O ARR A
* 6 0 38 02 005 2 8 0O0UO0O0O0O0 =*
AR AR O AR ARR A
* 6 0 38 0 2 0052 3000O0O0O0 =*
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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 recoverable

.................. 7,567,079 | ..................6,674,173

2305. Deferred EDP development costs... W27,567,576 | cooeveeerreriereennend0 [ 0
2306. OthEr @SSELS......vvuireerueereiseiseise et ..50,548,342 |. ...2,378,426
2397. Summary of remaining write-ins fOr LN 23.........ccoveriereiiinnsrinissssssissesssnssnsssssssnsnens | serees ....85,682,997 78,115,918 | oo 7,567,079 | v 9,052,599
Additional Write-ins for Summary of Operations:
2
Prior Year

08.304. Cancellation fees charged to agents
08.305. Gain/(loss) on disposal of equipment...
08.306. Realized G/L - pension asset transfer..
08.307. Other income...
08.397. Summary of remaining write-ins for Line 8.

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.........ccwuererrereerrreieereereseeeeireeseereeeseeessenes | eeeseeeens 2,127,671 | oo (] I 36,070,130 | covovereerereean (0] IO 101,678 | .......... 38,299,479
09.397. Summary of remaining write-ins for Ling 9.3........cccccoveeeeveeieiceecieians | cereernnan 2,127,671 | oo, 0 36,070,130 | coveveiiecanad (V] 101,678 | .......... 38,299,479
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, Other @SSELS.......vuurereirrirrieireisssieiessss ettt sttt ens st ssens st s ansensanss | sesssessessassnsessessnens 50,548,341 31,479,329 | oo (19,069,012)
2397. Summary of remaining Write-ins for LINE 23..........ccoviieiciiieieieiesieeeeessesesesiesisssssssnes | evssssesssssssessesssssssenes 50,548,341 31,479,329 | oo (19,069,012)
Additional Write-Ins for Schedule T:
1 Direct Business Only
Life Contracts 4 5 6
2 3 Accident and Health
Is Insurer Insurance Premiums, | Deposit-Type
Licensed? Life Insurance Annuity Including Policy, Mem- Contract Other
States, Etc. (Yes or No) Premiums Considerations | bership and Other Fees Funds Considerations
5704. Palau.... .102,193
5705, Other ... ....14,804
5797. Summary of remaining write-ins for line 57 116,997

66P
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Additional Write-ins for Analysis of Operations:

Overflow Page for Write-Ins

1 2 Ordinary 6 Group Accident and Health 12
3 4 5 Credit Life 7 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) Group and Individual) Other of Business

08.304. Cancellation fees charged to agents
08.305. Gain/(loss) on disposal of equipment. (1,126,130)
08.306. Realized G/L - Pension ASSEt TFANSTET...........cviiriiiririesiie et | seesesiesisssensessnnes 0
08.307. Other iNCOME........c.oorvvrrereerrrrireieireiseinenes 715,046 |... ....620,525
08.397.  Summary of remaining Write=iNS fOr LINE 8.3.........c.coviiuiereieiieie sttt sese s esssbessesesssssnas | ersnsssaens (411,019)

(354.527) | .
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SCHEDULE A - PART 1

Showmg all Real Estate OWNED December 31 of Current Year

1 2 Location 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 Changesin | 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 land/buildings............ccceeeeniverenicesiccesieienns
1901 Buena Vista Rd parking garage..

......... Columbus
......... Columbus

... | 12/01/1987 | 09/03/2004
.| 08/31/1987 | 09/03/2004 | ....

.......... 9,542,716 |.......(1,533,301)
2,691,535 |..........(181,767) | ...

Lot 1 Ansley Ctland.......c.cccovvrrrenee. RN Columbus ... |07/06/1984 | 02/28/1994 | ............ 143,049 |....cccevvviveenl0 [ 143,049 .......255,000 | oo, 0

855/917 Brown Ave land/buildings..........c..ceeeeerieeireeirenirenieniniins | e Columbus ... | 06/30/1994 | 06/17/2005 (955,911)

Mitaka SEmMINAr HOUSE...........cvevererririenrereireirneessieeseessesssessesessssesees | eerenens TOKYO....veeeirircicirinne 05/01/1983 | 01/25/2001 (122,473)

Tateshina Rec.Center.. RN R Nagano. . 12/01/1984 | ... cevnenne(24,849)

AFLAC Square Building... RO O Tokyo.... 05/01/1994 | 07/21/2001 | ......322,386,169 |.........cecoo.e.n0 |......242,388,183 |...... 187,076,521 |....... (5,095,827) | ...

Nishikigaoka BUIlAING.............ccerveiveerreiereeeee e | ereiias Miyagi... 03/01/1996 |. rereereennns(8,033)

Tokyu Harvest Club lto..... .... | Shizuoka... . 04/01/1996 .

Tokyu Harvest Club KatSUUra.........coovevereiersrsissssenssssssenensseene | cesneenes Chiba.... .. 06/01/1996 .. .0 [

0299999. Properties Occupied by the Reporting Entity - Adm|n|strat|ve ettt ettt ettt n et s eae . L0 282, 858 481 10,063,113
0399999, Total - Properties Occupied by the Reporting ENtity...........cccccviiciiiieiiiciiiceeccesescesieseiesesensnesesensssensssnsessnsesensssssessneeenes | 0000 403,698,055 | ovvviveiiicininnn0 | i 282,858,481 10,063,113
Properties Held for the Production of Income

Mitaka COmMPULEr CENLE ..ot seeisneens | erverens Japan 05/01/1983 |01/25/2001 | ........19,103,825 |......ccccvveeerecn0 [ 9,051,664

Parking Lot
0499999. Total - Properties Held for the Production of Income
Properties Held for Sale

Washington AVENUE...........crrieerinnirieisssssssisesssesssssssssssssesanns [ [ Talbotton
0599999. Total - Properties Held for Sale..
9999999. Totals

..| Japan 11/01/1985 | 01/25/2001

v 1,363,671 ..
........ 10,405,335

...... 424,242,087

..293,372.703 (35.622.847) .
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Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

E02, EO3



14'E

Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year
5 6 7

1 2 Location 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 ... 12111/2002 12/11/2002
Kanagawa... . . ....07/16/2003 ....07/16/2003
....08/02/1989 08/02/1989

....11/16/1990 11/16/1990

....11/16/1990 ....11/16/1990

....12/10/1990 ....12/10/1990

....12/10/1990 12/10/1990

....03/15/1991 03/15/1991

....01/25/1999 ....01/25/1999

. ....12/120/1991 ....12/120/1991

Tokyo.. .. . ....07/120/1992 ....07/120/1992
Tokyo.. .. . ....11/04/2003 ....11/04/2003
....03/09/1993 ....03/09/1993

....07/25/1994 ....07/25/1994

....08/10/1994 ....08/10/1994

....10/03/1994 10/03/1994

....03/10/1995 03/10/1995

....03/14/1995 ....03/14/1995

....06/01/1999 ....06/01/1999

....05/31/1995 05/31/1995

....04/22/2004 04/22/2004

....09/20/1995 ....09/20/1995

....01/31/1996 ....01/31/1996

....02/02/1996 ....02/02/1996

....04/18/2005 ....04/18/2005

....08/30/1996 ....08/30/1996

....03/14/1997 ...03/14/1997

....05/15/1997 ....05/15/1997

....08/01/1997 08/01/1997

....03/02/1998 03/02/1998

....03/127/1998 ...03/27/1998

....12/24/1998 ....12/24/1998

....02/124/1999 02/24/1999

....07/04/2003 07/04/2003

....09/20/1999 ....09/20/1999

....09/17/1999 ....09/17/1999

....12110/1999 ....12/110/1999

... 1211712002 ...12117/2002

....02/17/2000 ....02/17/2000

....03/09/2001 ....03/09/2001

....08/24/2000 ....08/24/2000

....03/05/2001 03/05/2001

....03/19/2001 03/19/2001

....06/06/2001 ....06/06/2001

....11/26/2001 ....11/26/2001

....03/25/2002 03/25/2002

....04/15/2002 04/15/2002

...07112/2002 ...07/112/2002

....10/28/2002 ....10/28/2002

....12/06/2002 ....12/06/2002

....12102/2002 12/02/2002




1'v03

Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

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
Saitama.. ....03/19/2003 142,898 .0 ....03/19/2003
Saitama.. ....03/18/2003 .0 ....03/18/2003
....03/25/2003 .0 ....03/25/2003
....07/23/2003 .0 ...07/23/2003
....09/26/2003 0 09/26/2003
....08/22/2003 0 08/22/2003
....09/25/2003 .0 ....09/25/2003
....12/05/2003 .0 ....12/05/2003
....05/07/2004 0 05/07/2004
....03/31/2004 0 03/31/2004
....04/08/2004 .0 04/08/2004
....07/29/2004 .0 07/29/2004
Tokyo.. ...12117/2004 .0 12/17/2004
Fukuoka.. ....03/17/2005 .0 03/17/2005
Fukuoka.. ....03/24/2005 .0 03/24/2005
....03/24/2005 .0 ....03/24/2005
....04/127/2005 .0 ....04/27/2005
....06/13/2005 0 06/13/2005
....07/21/2005 07/21/2005

0399999. Total - Mortgages in Good Standing - Residential Mortgages - All Other...

834917)| ..

0899999. Total - Mortgages in Good Standing

834.917)| ..

0999999, TOAIS.......veeeererrereeeeeeeeteee ettt seeseeseee et ettt ees e as s et e e s ee e e ees e s et e e eesenEee e et esAes | SEieeEeeseeees et s et e e eE SR eeE e e AR ee AR LA eR R LR e RS R ee AR R A s bt e et nnee (834,917) | oo,
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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SCHEDULE B - PART 2

Location 4

Loan Number

Date
Acquired

Book Value/Recorded
Investment
Excluding Accrued
Interest Prior Year

Increase
(Decrease)
by Adjustment

Increase (Decrease)
by Foreign
Exchange
Adjustment

Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Year
5 6 7 8 9

Book Value/Recorded
Investment Excluding
Accrued Interest
at Disposition

10

Consideration
Received

11
Foreign
Exchange
Profit (Loss)
on Sale

12

Realized
Profit (Loss)
on Sale

13

Total
Profit (Loss)
on Sale

Mortgages Closed by Re

06/18/1996....
02/26/2001....
02/13/1995....
03/22/1996....
03/15/1991....
03/15/1994....
07/16/2001....
08/02/1996....
03/25/1993....
02/10/1995....
01/05/1994....
01/14/1993....
08/01/1995....
12/14/1992....
12/14/1992....
03/27/1998....
08/01/1995....
03/29/1999....

cocoo
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
6 8

1 2 3 Location 7 9 10 11 12 13 14 15 16 17 18 19
4 5 Increase
Additional Book/Adjusted | Increase |(Decrease) Commitment
NAIC Date Type Investment Carrying Value |(Decrease)| by Foreign for Percentage
CUSIP Name of Vendor Desig-| Originally and Actual During Year Fair Amount of Less by Exchange | Investment | Additional of
Identification Name or Description Code] City State or General Partner nation| Acquired | Strategy Cost Actual Cost Value Encumbrances | Encumbrances |Adjustment|Adjustment|  Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
[ 67154 10 3] OAK MEADOWS APARTMENTS (PV=482,580).. ]...... [JOPLIN............... [MO. JOAK MEADOWS APARTMENTS.....]......... [12/30/1994 ........... T o 482,580 [ oo, [ 482,580 [ oovooeriiciannnns [ 482,580 [ ..o, [ I [ [ 0 [ 0.0 |
| 1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............ccoooovvoiosromiieeionsirsiecssscerecssossesesesns I 482,580 | ...ovvoiine. [ 482,580 | oo, 0 [ 482,580 | ......occe.... [ [ [ 0 [..XXX.......]
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 TECHNOLOGY VENTUR]......... [03/09/19%4 ]........... [ 1,000,000 [ ..o [ 1,000,000 [ .ooovrceserriennne, 0. 1,000,000 [ ............. [ I [ [ 0 [VARIOUS..]
[1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............ccoovveerveerieesssissesesssseesssessesssessessssssssessssseseees | 1,000,000 [...ooccovrres [V 1,000,000 | .oovvoovreenreeen, 0. 1,000,000 | .............. 0] s (O [ I 0 [..XXX......]
Surplus Debentures - Unaffiliated
030367 AA 4|AMERICAN UNITED LIFE INS. (PV=42,000,000). |...... INDIANAPOLIS.. [IN... 1FE...[05/31/2001 |..........0 | ....... 41,060,070 | .oovevvrrrenen0 | e 46,611,600 | ..oovoovrrrereenn0 | oo 41,145,198 ...3,270,048
468502 AA 7|JACKSON NATIONAL LIFE (PV=27,455,000)......|...... LANSING............ MI... 1FE...|01/13/2003 | .........0 | ........ 31,996,034 | ....cccoooeeeen0 | e 34,688,294 | ..o | 31,807,206 ...2,146,291
53079Q AB 3|LIBERTY MUTUAL (PV=14,000,000).........c..ccce.... ... |BOSTON... . [MA.. 2FE...[02/07/2002 |........0 | .ccceee. 13,319,320 | .ooovvvveenennnl0 | e 17,057,320 | oo | e 13,363,561 ..1,201,911
604074 AA 2|MINNESOTA LIFE INS. CO. (PV=25,000,000) ST. PAUL........... |MN. 1FE...|03/06/2002 | .........0 | ....... 28,807,809 | ...occovvrerenn0 | e 32,497,500 | ..ccoovvrvirirenn0 | e 28,540,184 ...1,979,363
638671 AE 7 |NATIONWIDE MUTUAL INS. (PV=23,625,000)....|LS.. |COLUMBUS....... OH..| CREDIT SUISSE FIRST BOSTON... | 1FE... {03/20/2003 |.........0 | ....... 23,881,238 | ..cooovrieeennl0 | e 28,615,073 | oo | 23,873,585 ...1,856,865
64952G AE 8|NEW YORKLIFE INS. (PV=15,850,000).........cccc. | cornee NEW YORK........ NY..|CREDIT SUISSE FIRST BOSTON... | 1FE...|09/15/2003 |.........0 | ....... 15,200,943 | ..o | e 16,543,755 | ..o | e 15,221,695 | ..oovovvennn0 | o0 | e 939,840
677412 AD 0|OHIO NATIONAL LIFE INS. (PV=22,000,000)....... ... | CINCINNATI....... OH..|MCDONALD........ccostremrrrrrrirrirrrneens 1FE...|01/31/2003 | .........0 | ........ 26,709,100 | .oooovvvvrrennc0 | v 26,794,680 | ..oovvvvrrrennn0 | 26,455,878 1,767,158
707567 AA 1|PENN MUTUAL LIFE INS. CO. (PV=48,000,000).. | ...... HORSHAM......... PA.. | GOLDMAN SACH .|1FE... |06/16/2004 |.........0 | ....... 48,326,600 | ..oovovrrvrenen0 | e 53,646,720 | .oovovvvrrneenn0 | 48,317,629 3,187,178
743917 AH 9|PRUDENTIAL INS. CO. AMER (PV=42,250,000).. |...... NEWARK............ NJ...| GOLDMAN SACHS......... .|1FE...[12/19/2001 |..........0 | coouce 44,865,608 | .......coccreen0 | o 54,684,598 | ... | 44,681,379 3,453,936
814120 AC 5|SECURITY BENEFIT LIFE (PV=19,400,000)........ |...... TOPEKA............. KS.. [MORGAN STANLEY & CO.. .|1FE...102/15/2005 |........0 | ....... 16,817,616 | ....5,923,700 | ........ 22,601,000 | .ovvvvrrrreenn0 [ e 22,711,597 | covveveennl0 | vl | 636,890
905641 AA 4 |UNION CENTRAL LIFE INS.(PV=15,100,000)...... |...... CINCINNATI....... OH..|MORGAN STANLEY & CO............... 2FE...|05/04/2001 |.........0 | ... 13,596,946 0 e 17,257,035 | ..o | e 13,684,971 1,260,223
030367 AA 4|AMERICAN UNITED LIFE INS.(PV=5,000,000).... |...... |INDIANAPOLIS.. [IN... |UBS WARBURG...........ccoorsrurrrrnrnnn. 1FE...| 05/30/2001 |.........0 | ccooouees 4,719,750 0 [ e 5,549,000 | ..coooovivrrinennc0 | e 4,739,990 | .0 | o0 | e 392,359
575767 AB 4|MASSACHUSETTS MUTUAL LIFE(PV=5,000,000]...... | SPRINGFIELD... | MA..|UBS WARBURG..........cccosvurrrrrrnrenes 1FE...|05/21/1997 | ........0 | cooeees 4,891,450 L0 ] 6,191,750 | oovvvcvrrrreenn0 | s 4,908,050 | ...cccceee0 | verieriennnn0 | e 383,754
638671 AG 2|NATIONWIDE MUTUAL INS.(PV=18,475,000)... ... |COLUMBLUS....... OH..|VARIOUS........c.oovemeirireinerineiineiens 1FE...| 04/22/2004 | .........0 | ........ 18,192,800 0] 18,590,838 | ..cooovvvvrrnnn0 | e 18,199,521 1,222,543
[T1| 677412 AD 0|OHIO NATIONAL LIFE INS.(PV=5,200,000).......... ... | CINCINNATI....... OH..|MCDONALD INVESTMENTS.. 1FE...|01/08/2003 | .........0 | .ccoeeeee 5,817,760 0] 6,333,288 | .oovvvrrrreenn0 | e 5,785,269 | .o | o0 [ 429,944
©| 707567 AA 1|PENN MUTUAL LIFE INS CO (PV=10,000,000)....|...... |[HORSHAM......... PA.. | GOLDMAN.......coovrimrinrinrinrineinneens 1FE...| 06/23/2004 | .........0 | .ccoeeent 9,837,000 0| e 11,176,400 | ..ocovvrverrnend0 | e 9,841,108 | ..oevoeveen0 | viiiiiennl0 | 666,825
©| 743917 AG 1|PRUDENTIAL INS.CO.(PV=7,000,000)............00.. ... INEWARK... NJ... [GOLDMAN.......oooiiriiiniisiisiesnienens ...101/31/1997 |. 0 e 7,084,210 (V)] I 7,278,530 | o0 | e 7,016,586 | ..o | i | 525,415
2199999. Total - Surplus Debentures = UNGfIBEA. .........c..iuriuriesiiisietieis sttt et ess sttt coee | 355,124,254 | ...5,923,700 | ...... 406,117,381 ....360,293,407 .25,320,543
3199999, SUDEOtAI = UNGFAIIALEA. ...ttt behf e eefoeef s E e E e E e E bbb bbbttt | cbies 356,606,834 | ....5,923,700 | ...... 407,599,961 ....361,775,987 .25,320,543
3309999, TOAIS..........rvereeerieerireeiieeiseeisee ittt ettt estsee s e | aniins 356,606,834 | ....5,923,700 | ...... 407,599,961 ....361,775,987 25,320,543
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Year
1 2 Location 5 6 7 8 9 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

694606 AA 2|PACIFIC MUTUAL LIFE (PV=8,000,000)...[NEW PORT BEACH CA..[MORGAN KEEGAN & CO.........cccocevvrnen. 11/10/2004

64952G AB 4|NEW YORK LIFE INS. (PV=9,000,000)...... NEW YORK............ NY..|SECURITY CALLED BY ISSUER............ 07/11/1997
2199999. Total - Surplus Debentures = UNAfflIATEA..........cceviueciiiiiecc e iesieisis evsessssssesssssssesessssssassssassssssessssesessessssessssssssnasssessnssnsessnsas .18,575,537 . R
3199999. Subtotal - Unaffiliated...........cc.cconeevnecs 18,575,537 |. O cereeees
3399999, TOAIS.......vvreriercereereieie e feRE e RE Rttt enes | eneneees 18,575,537
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1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Rate Current

r Used Year's Total Gross

e to Unrealized Current Other Than Foreign Admitted Amount

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

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

Identification Description * |n| Char |nation| Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./JA.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
3128X2 K4 6 |FEDERAL HOME LOAN MTG CO.....coovvvmremrrerrerieesserisernenes | veveee | e | evveenned | s 1 9,221,700 | .....97.829 | . .10,000,000 .9,278,541 35,122 0 0 .167,552 05/13/2004.. | 03/05/2019..
3128X3 RX 3 |FREDDIE MAC.......ccovvomirerrerireneeieernerienieseseessesssnsessenees | vevene | oo | vneeened | v 1 .30,000,000 | ...... 98.940 | . 29 682 000 .30,000,000 0 0 0 07/19/2004.. | 07/26/2024..
31331V KM 7 | FEDERAL FARM CREDIT BANK.........coccuireirierineerenineeneenenns | veveee | e | veeeened | s 1 .10,000,000 | ....100.235] ........10,023,450 | ........10,000,000 |. 0 0 0 12/09/2005.. | 12/15/2020..
313393 5W 6| FEDERAL HOME LOAN BANK.......c.covvvmmvieriririnnienninerirenienenns [ cvvee | oo | evvvenne | v 1].........9,980,000 | ...111.563 | ........ 11,156,300 | ........ 10,000,000 | .......... 9,990,450 1,384 0 0 07/25/1996.. | 06/14/2011..
31339X BL 7 |FEDERAL HOME LOAN BANK.......cccomviemiimrierineiseessseisnissnnins | veves | e | vneenned | e L 15,108,389 | ...... 17.525] ........ 17,525,000 | ...... 100,000,000 | ........ 17,750,582 | .oovvvveriirerennn0 [ e 1,084,589 0 0 05/21/2003.. | 06/10/2033..
3133MY K4 8 |FEDERAL HOME LOAN BANK.......cccomiirriemrieiienienirsssisnissnnens | vevne | e | cvneenned | i 1 .24,162,500 .25,000,000 571 0 0 179,514 12/21/2005.. | 05/14/2018..
3134A0 4C 3| FEDERAL HOME LOAN MTG CO.....cocvvvvvvervrirernnncirsnnerinnneres | vvene | oo | v | s 1 4,903,900 4,004 0 0 . . . e | .150,349 | .. 09/11/1996.. | 08/08/2016..
3134A0 N4 0 |FEDERAL HOME LOAN MTG CO.....covvvmmrenrireireriseesserissinenes | vevens | e | veeiennes | ceens 1. 4,829,297 22,386 0 0 X 240 [MN..... | ...........29,063 | .......... 337,500 |06/10/1996.. | 05/30/2006..
3134A1 AJ 9 |FEDERAL HOME LOAN MTG CO.....coovverrremrernerreriseenerinssinnnes | vevene | e | vneenned | e 1] 7,137,690 | ....101.969 | ..........7,137,830 | ..........7,000,000 | ..........7,013,986 |.....cccccoceee0 | v (18,908) 0 0]....7.800] ......7.500 [MS..... | ..........165,317 | .......... 546,000 |05/21/1997..|09/12/2016..
313586 UV 9| FEDERAL NATIONAL MTG ASSN.......cccmmremmermerimeineensrinnninenes | evveee | oo | evvvnenne | v 1 7,527,450 (23,249) 0 0 574,000 |09/12/1996..|03/10/2016..
31359M WE 9| FANNIE MAE..........ccooioierecrieeieeeeerssesesesesssessessssssessssssssesses | eviens | oo | evveee 1| v 1 8,000,000 . 0 0 480,000 |10/07/2004..|09/20/2024..
3136F6 2B 4 |FANNIE MAE..........oooooimrieeeeeeeeeeveeseesessssssesssessissssensesnness | oeene oo | covennT | s 1 .10,000,000 .10 000,000 0 0 300,000 |03/23/2005..|03/29/2035..
3136F6 HW 2| FANNIE MAE..........ooovoomreeeeeeeesesesssessessssssssssessssssssessssnnss | oenne oo | covenn | s 1 .25,000,000 .25,000,000 0 0 11,525,000 | 10/13/2004.. | 10/19/2034..
3136F6 U4 9| FANNIE MAE..........ooovimreeeeeeeeeresseessessssesesssesssssssesssnnness | eeene oo | coeenn | s 1 .15,000,000 .15,000,000 0 0 ....435,000 | 03/09/2005.. | 03/16/2035..
3136F7 BK 2| FANNIE MAE..........ccoovomiremrieeienisessssesssssiessssssssssssssssssennss | eviees | oo | evriee ]| v 1 .51,500,000 .51,500,000 0 0 06/07/2005.. | 06/14/2035..
3136F7 EC 7 |FANNIE MAE.........cocooivmmirimrieriesisseissiensiesiesssssssssssssssssssiensss | eviens | oo | eerieen ]| v 1 .25,000,000 .25,000,000 0 0 07/08/2005.. | 07/25/2025..
3136F7 FB  8|FANNIE MAE.........ccccovvomirierierienisneseisnssessessssssssssssssssssssiensss | eviens | oo | eorveeT | i 1 .50,000,000 .50,000,000 0 0 ..1,300,000 07/08/2005.. | 07/25/2035..
3136F7 JP 3| FANNIE MAE ] e 1 .30,000,000 . +0...30,000,000 |. X 0 0].. . . 694,167 | .. ...0 [ 08/01/2005.. | 08/15/2035..
912810 DW 5] U. S. TREASURY......coovimiiiriieiississiisssiessissssssssssssssissssssssssessens | cvv [ I P 1]......9,121,859 |...122.789 | .......... 9,454,753 | ......... 7,700,000 | .......... 8,954,971 (65,669) 0 0 . 80 |MN..... | e 72,480 |.......... 499,057 | 11/07/2005.. | 05/15/2016..
0199999 U.S. Government - IsSUEr OblIgations.........oc.ierriiiiiisiisiieierssissssssssissssessssssssenssssssessssssssssns | sovees 346,492,785 | ... XXX...... | ...... 347,265,343 | ...... 431,200,000 | ...... 348,939,229 |........ceeee.....0 | oo 1,040,230 0 0 5,406,769 | ....... 9,593,107
0399999 Total - U.S. GOVEIMMENL. .....vvuiiriireieieieseeisieisssisssisssss sttt ettt ssssssnsnns | crenes 346,492,785 | ... XXX.ooo [ o 347,265,343 | ..... 431,200,000 | ...... 348,939,229 | ..o [ 1,040,230 0 0 5,406,769 |....... 9,593,107
All Other Governments - Issuer Obligations
008281 AG 2|AFRICAN DEVELOPMENT BANK N Fl.oouee | IFE | ooeee 23,264,364 | ...132.698 | ........ 24,112,554 | ........ 18,171,000 | ........ 22,714,030 (211,128) 0 0 08/05/2003.. | 09/01/2019..
056732 AE 0| COMMONWEALTH OF BAHAMAS.. Fl oo | TFE | oo 39,808,065 | ....115.873 | ........ 46,349,200 | ........ 40,000,000 | ........ 39,808,535 2,385 0 0 07/31/2003.. | 05/15/2033..
056732 AE 0| COMMONWEALTH OF BAHAMAS.. - |F 14,421,385 | ....115.873] ........16,801,585 | ........14,500,000 | ........14,425,181 843 0 0 10/15/2003.. | 05/15/2033..
059622 AE 0|BANOBRAS........ccconmrurennn. . |D 313,373,350 ......281,780,302 | ...... 313,373,350 |...... 313,373,350 .0 |...(41,679,020) 12/29/2003.. | 12/29/2033..
066716 A* 2|BANQUE CENTRALE DE TUNISIE . |D ...254,086,500 | ......99.092] ...... 251,779,725 | ...... 254,086,500 | ...... 254,086,500 .0 |...(33,793,800) | .. 01/24/2003.. | 02/03/2033..
066716 AC 5|BANQUE CENTRALE DE TUNISIE | D| v | 2FE | ..o 169,391,000 ...111460 188,802,463 | ...... 169,391,000 | ...... 169,391,000 .0 |...(22,529,200) | .. . \ 03/28/2001.. | 03/17/2031..
066716 AE 1|BANQUE CENTRALE DE TUNISIE . |D 118,010,475 | ....113.185] ......134,207,595 |......118,573,700 | ...... 118,055,093 .0 |...(15,700,653) ..2,123,281 12/05/2001.. | 08/02/2030..
067070 AC 6| GOVERNMENT OF BARBADOS F 6,237,780 | ....111.289 | . ...6,000,000 0 0 ...19,333 12/06/2004.. | 12/15/2021..
067070 AD 4|GOVT OF BARBADOS........ . |F .29,520,300 | ....100.413] . .30,000,000 0 0 143,542 11/28/2005.. | 12/05/2035..
067070 AD 4|GOVERNMENT OF BARBADOS................. F 4,950,000 | ....100.413|. ...5,000,000 0 0 12/22/2005.. | 12/05/2035..
14184@ AD 9|THE CARIBBEAN DEVELOPMENT BANK.. . |D 54,831,867 | ....122.552| . .54,831,867 (U (7,292,702) 02/18/2000.. | 02/22/2030..
219868 AF 3| CORP ANDINA DE FOMENTO.......ccccomiimmrimrineirneineinsissnsienenes | cov Floo | IFE | i, 15,651,000 | ....118.013 15,000,000 (31,081) 0 0 05/17/2002.. | 03/01/2017..
219868 AN 6| CORP ANDINA DE FOMENTO........cccoviimirinrineirneinsinnerssnsenenns | cov Fl.. ...5,065,750 | ....108.786 | ..........5,439,300 | .......... 5,000,000 (6,206) 0 0 01/07/2003.. | 03/15/2012..
219868 AP 1|CORP ANDINA DE FOMENTO . |F .19,766,400 | ....126.262 | . .20,000,000 5,957 0 0 10/18/2002.. | 10/25/2022..
219868 AP 1| CORPORACION ANDINA DE FOMENTO.... . |F 49,416,000 | ....126.261 . .50,000,000 0 0 10/18/2002.. | 10/25/2022..
458182 BM 3| INTER-AMERICAN DEVELOPMENT BK Fl.. ...116.375 10,235,000 0 0 07/17/1996.. | 03/15/2011..
459056 LD 7 |INTERNATIONAL BK FOR RECONSDLP.........cconeurmmrerirmerirenins | e Fl.. ...130.688 | ..........6,534,400 | .......... 5,000,000 0 0 08/07/2003.. | 01/19/2023..
682051 A* 8| THE SULTANATE OF OMAN.......ccocomiurmieererinnrinenneniseesnenienns | ceve D . ....296,434,250 | ......296,434,250 | ....covvrvvieens0 | o0 [ 0 |....(39,426,100) | .. 04/16/2004.. | 04/17/2034..
74727P AE 1|STATE OF QATAR LS. |F ...152 750 . 0 0 03/07/2001.. | 06/15/2030..
74727P AE 1|STATE OF QATAR [SSSRRRIRN P F .33,776, ...152.750 | . .26,000, 0 0 112 667 03/24/2004.. | 06/15/2030..
91086Q AJ 7 |UNITED MEXICAN STATES........oevimieririernerieseieriesesensssiees LS. |F 148,950,900 | ....123.375] . .50,000,000 0 1,077,778 02/20/2003.. | 09/24/2022..
A52480 BL 2|REPUBLIC OF AUSTRIA D 21,305,111 | ....106.805 | . 21,173,875 | ......21,187,019 | ccvvvirenec0 [ s (11167) | reennnl0 | (2,818,524) .995,172 12/06/1988.. | 03/13/2007...
A52480 D9 7|REPUBLIC OF AUSTRIA . |D 72,838,130 | ....109.980 | . .84,695,500 ....(10,770,458) ..2,893,763 07/18/1994.. | 02/03/2009..
J12168 AV 2| DEVELOPMENT BANK OF JAPAN . |D 4,300,922 | ....100.870 | . 4,234,775 . (571,695) | .. 21,869 12/14/2004.. | 09/20/2018..
J12168 BG 4|DEVELOPMENT BANK OF JAPAN .|D 4,240,280 | ...... 98.940 | . 4,234,775 . )| - ...16,730 04/19/2005.. | 03/20/2015..
J1929M AA 5| HELLENIC RAILWAYS . |D 11,134,147 | ..147.710] . e 1,283,813 (1 I (1 298292) . 177,467 10/27/1999.. | 03/03/2015..
J1929M AC 1| HELLENIC RAILWAYS.......oniiiriirinrinsiineeississersesssesssssssssenses | eees [0 SOOI (VOO SO 26,483,114 | ....125.300 ........30,775,804 | ........ 24,561,695 (VN (3,441,246) 09/02/1999.. | 12/06/2016..
J26147 AE 8| JAPAN NATIONAL GOVERNMENT........coomierrieirerineinerienens | eeees D|.ccere | IFE | e 82,586,087 | ....106.820 | ........84,441,340 | ........ 79,050,121 | ........79,520,366 | ......ccccomvreerc0 | cireeeri(403,209) | cooovrvrnirnirnnnd 0 |....(10,598,989) 05/15/1996.. | 03/20/2007..
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J26147 AP 3| JAPAN NATIONAL GOVERNMENT. D|... ...107.920 | ...... 175,814,408 | ...... 162,911,794 17, [RSTURTRTRRPOON | Y IO 1,613,802 ....(21,204,200) 8,538,346 | 02/14/1992.. | 09/20/2007..
J26147 AU 2| JAPAN NATIONAL GOVERNMENT. .|D ...109.280  ........83,299,718 ..106,966 | .. ....(10,106,986) 4,660,911 | 02/04/1988.. | 09/20/2007..
J26147 AW 8| JAPAN NATIONAL GOVERNMENT. .|D 166,761, ...111.940  .......66,365,700 .59,286, (727,148) | ..o [ (8,139,541) .3,689,888 | 01/23/1996.. | 03/20/2008..
J26147 BB 3| JAPAN NATIONAL GOVERNMENT. . |D 52,790,620 | ....112.170] ........66,502,060 | ........59,286,850 |. 558,561 | ..vvvvrrrrirerirenn0 | (7,643,055) .3,172,009 | 12/15/1992.. | 09/22/2008..
J26147 BD 9|JAPAN NATIONAL GOVERNMENT. D|... ..9,976,452 | ...111.060 | .......... 9,406,282 | .......... 8,469,550 | .......... 8,798,044 (150,528) | ...voovvvvrrrerran [ (1,178,636) 04/16/1996.. | 03/20/2008..
J26147 BG 2| JAPAN NATIONAL GOVERNMENT. D|... . 113.240 ) ... 13,263,281 | ........ 11,712,541 | ... 12,253,099 (199,734) | vvovrvvverinnnn0 [ (1,640,938) 03/19/1996.. | 09/22/2008..
J26147 BK 3| JAPAN NATIONAL GOVERNMENT. . |D ...114.1801 ........58,023,193 | ........50,817,300 | ........49,696,187 331,224 | o0 | (6,590,866) 07/16/1993.. | 03/20/2009..
J26147 CN 6| JAPAN NATIONAL GOVERNMENT. . |D ....113.860 | ......385,737,185 | ......338,782,000 |......329,154,972 2,837,007 ....(43,617,054) 01/12/1993.. | 03/20/2009..
J26147 CN 6| JAPAN NATIONAL GOVERNMENT. .1D|... ..113.860 1 ........ 91,612,581 | ........ 80,460,725 | ........ 78,174,306 ....(10,359,050) 01/12/1993.. | 03/20/2009..
J26147 CN 6| JAPAN NATIONAL GOVERNMENT. .|DJ... ...113.860 | ........ 48,217,148 | ........ 42,347,750 | ........ 41,144,371 | o0 [0 354,626 | o0 [ (5,452,132) 01/12/1993.. | 03/20/2009..
J26147 DF 2| JAPAN NATIONAL GOVERNMENT. D ...127.870 | ......162,450,204 | ......127,043,250 | ......126,997,615 ....(16,890,785) 12/09/1991.. | 09/20/2010..
J26147 GW 2| JAPAN NATIONAL GOVERNMENT. . |D ...132.760 | .......22,488,349 | ........ 16,939,100 | ........ 16,935,278 | ..cvvvvrverennn0 | 830 | o0 [ (2,252,376) 11/07/1990.. | 03/21/2011..
J26147 HD 3|JAPAN NATIONAL GOVERNMENT. . |D ...129.750 | ......626,386,744 | ...... 482,764,350 | ...... 494,780,117 ....(65,922,699) 9,203,196 |..... 35,317,501 | 10/05/1994.. | 03/21/2011..
J26147 HN 1|JAPAN NATIONAL GOVERNMENT. D ...132.400 ......220,909,579 | ...... 166,850,135 | ...... 175,241,290 ....(23,381,662) 3,228,227 |..... 12,388,406 | 10/07/1994..| 09/20/2011..
J26147 HN 1|JAPAN NATIONAL GOVERNMENT. .|D ...132.400| ........ ,053 | ........ 25,408,650 | ........ 26,686,491 [ ...oooeiverireennc0 | eiieenn(199,901) | o0 [ (3,560,659) 491,608 10/07/1994.. | 09/20/2011..
J26147 HZ 4|JAPAN NATIONAL GOVERNMENT. D ...131.310 ......467,097,376 | ......355,721,100 .362,412,753 ....(48,259,697) 6,680,089 10/04/1994..| 09/20/2011..
J26147 HZ 4|JAPAN NATIONAL GOVERNMENT. .|D ...131.3101 ........33,364,098 | ........25,408,650 |........25,886,625 | ......c.cccourreeni0 | oirieerena(73,513) [ o0 [ (3,447,121) AT7,149 10/04/1994.. | 09/20/2011..
J26147 JF 6| JAPAN NATIONAL GOVERNMENT. D ...131.800 | ......524,654,744 | ...... 398,068,850 | ..... 405,749,912 .(1,085,559 ....(54,026,724) | .. ..7,135,549 06/18/1996.. | 03/20/2012..
J26147 KC 1|JAPAN NATIONAL GOVERNMENT. .|D AFE ] ... 295,621,343 | ....115.900 | ...... 382,832,130 |...... 330,312,450 | ...... 319,505,256 ,705,074 ....(42,341,068) | .. 4,699,196 |..... 18,033,288 | 01/06/1993.. | 09/21/2009..
J26147 KL 1|JAPAN NATIONAL GOVERNMENT. D|.cce | TFE| ... 109,437,893 | ...131.190 | ...... 131,112,191 | ... 99,940,690 | ...... 104,489,899 ....(13,931,180) 1,677,734 | ..... 6,438,346 | 03/10/1995.. | 09/20/2012..
J26147 KU 1|JAPAN NATIONAL GOVERNMENT. D|.cce | TFE| ..o 107,227,620 | ....129.340| ...... 127,072,385 | ........ 98,246,780 | ...... 102,515,010 ....(13,667,111) 1,565,435 | ....... 6,007,397 | 10/25/1995.. | 09/20/2012..
J26147 LE 6| JAPAN NATIONAL GOVERNMENT. .|D AFE ]| ... 250,796,351 | ...131.450 ...... 318,410,191 | ...... 242,229,130 | ...... 246,510,280 ...(32,815,621)] .......5.700 | .......5.390 [MS..... | .......3,928,528 |..... 15,075,829 | 05/21/1996.. | 03/20/2013..
J26147 LU 0|JAPAN NATIONAL GOVERNMENT. . |D 128,274,553 | ....128.640 | ......163,428,437 | ...... 127,043,250 | ...... 127,656,064 ..(16,982,664) 04/05/1995.. | 03/20/2013..
J26147 MJ 4| JAPAN NATIONAL GOVERNMENT. D| .o | IFE | oo 69,634,438 | ....131.480 ] ........ 89,086,115 | ........ 67,756,400 | ........ 68,723,399 | ..ccoovivieernnn0 | eeeein(109,403) | o0 (9,146,479) 06/03/1994.. | 09/20/2013..
J26147 ND 6|JAPAN NATIONAL GOVERNMENT. D|... 105,853,359 | ....126.640 | ...... 120,129,387 | ........ 94,858,960 | ...... 100,887,085 ....(13,455,308) 08/16/1996.. | 03/20/2014..
J26147 NQ 7|JAPAN NATIONAL GOVERNMENT. . |D ..1,780,282 | ....122.090 | ..........2,068,095 | ..........1,693,910 | .......1, 739,447 | .ccoovvrincnn0 [ oviirennn(d,999) | civoviiviiniinen0 | (231,631) 08/16/1995.. | 03/20/2014..
J26147 PT 9|JAPAN NATIONAL GOVERNMENT. . |D ...125.960 | . e 89,742,444 | 0 [ (327,326) | 0 | (6,632,547) 12/13/1995.. | 09/22/2014..
J26147 QR 2| JAPAN NATIONAL GOVERNMENT. D ...130.200 ......216,136,140 | ......166,003,180 |...... 181 391 878 ....(24,212,216) 07/31/1996.. | 09/22/2014..
J26147 QR 2| JAPAN NATIONAL GOVERNMENT. .|D ...130.200 | . ..33,316,876 | ..ovvvivcrrvernen0 [ 10inn(289,926) | o0 | e (4,447,142) 07/31/1996.. | 09/22/2014..
J26147 TC 2|JAPAN NATIONAL GOVERNMENT. . |D ...119.390 | . 48,136,267 | ..o [ 84,215 | 0 | (6,397,988) 08/21/1996.. | 03/21/2016..
J26147 TC 2|JAPAN NATIONAL GOVERNMENT. .|D ..119.390 | . 1,659,871 rrnnn(220,620) 08/21/1996.. | 03/21/2016..
J26147 UC 0| JAPAN NATIONAL GOVERNMENT. . |D ...100.670 | . 8,466,837 | ..ccovivirirerrnen0 [ 13,304 | 0 | (1,125,350) 04/08/1996.. | 03/20/2006..
J26147 UP 1| JAPAN NATIONAL GOVERNMENT. . |D ...121.300 | . 7,517,357 | o0 [ iieni(50,625) | veicvireinnnnnl0 | e (2,332,316) 12/18/1996.. | 03/21/2016..
J26147 UR 7|JAPAN NATIONAL GOVERNMENT. . |D ...100.700 | . 8,467,322 | .0 | 10,921 | 0 | (1,125,548) 04/24/1996.. | 03/20/2006..
J26147 VF 2| JAPAN NATIONAL GOVERNMENT. D|... ...122.900{........49,963,569 | .......40,653,840 | ........44,034,425 | ..o |00 n(282,668) | oo [ (5,828,982) 02/10/2005.. | 09/20/2016..
J26147 XL 7|JAPAN NATIONAL GOVERNMENT. D|... ...120.190 (239,250) 02/10/2005.. | 03/20/2017..
J26160 AG 6| JAPAN NATIONAL GOVERNMENT. . |D ...103.220 | . (225,373) 06/18/2002.. | 03/21/2022..
J26160 AM 3| JAPAN NATIONAL GOVERNMENT. . |D ....102.100 | ..........5,188,446 | .........5,081,730 |..........5,109,983 | ..ccccevovurene0 | ovrreeeenn(d,652) | o0 | (679,895) 08/25/2004.. | 03/20/2012..
J26160 AX 9|JAPAN NATIONAL GOVERNMENT. D|... ...101.380] ..........5,151,858 | ..........5,081,730 |..........5,199,857 | ..cccccevrirurirne0 | oviiiecenne(3,520) | covoviririiiririnenn0 | (691,784) 08/14/2002.. | 05/20/2032..
J26160 AY 7|JAPAN NATIONAL GOVERNMENT. D|... ...101.940 ......129,507,889 | ......127,043,250 | ...... 128, 802351 (17,146,476) 08/10/2004.. | 06/20/2012..
J26160 BH 3|JAPAN NATIONAL GOVERNMENT. . |D ...102.990 | . 125,765,745 | ..ovvvverrircrne0 [ (19,647) | oviieinenl0 | e (3,427,973) 07/16/2002.. | 06/20/2022..
J26160 BL 4|JAPAN NATIONAL GOVERNMENT. . |D ...101.300 | . cerere21,993,275 | o0 [ iind(6,960) | o0 | (3,723,527) 09/06/2004.. | 06/20/2012..
J26160 C5 8|JAPAN NATIONAL GOVERNMENT. . |D ...104.080 | ......737,824,509 | ...... 708 901, 335 ...... 712,153,238 ....(13,029,902) 12/09/2005.. | 09/20/2035..
J26160 C5 8|JAPAN NATIONAL GOVERNMENT. .|D ...104.080 | . ...110,104,150 | ...... 110,609,225 | ....ovvvvvrireennc0 [ eviviiirerecnn(809) | o [ (2,023,760) | .. 12/09/2005.. | 09/20/2035..
J26160 CA 7|JAPAN NATIONAL GOVERNMENT. D ...101.460 | . ..5,081,730 | .........5,145481 | ..ccevvriveennc0 [t (3,547) [ o0 | (684,535) | .. 09/19/2002.. | 06/20/2022..
J26160 CT 6|JAPAN NATIONAL GOVERNMENT. . |D .23,544,544 | ...100.430 | . 23,714,740 | .......23,574,075 | .ccoiviirecnec0 [ oiiicn21,372 | cirinnnnl0 | (3,134,182) 10/05/2004.. | 09/20/2012..
J26160 DQ 1|JAPAN NATIONAL GOVERNMENT. . |D 17,063,433 | .....98.890 | . 116,939,100 | .......17,032,516 | ...ccocvvriverceec0 [ (13,871) | o0 | (2,266,119) 07/30/2003.. | 12/20/2012..
J26160 EF 4|JAPAN NATIONAL GOVERNMENT. . |D 28,794,785 | ...... 98.220 | . 29,643,425 | .......28,955,374 | ..o |1 100,779 | 0 [ (3,845,471) 09/15/2004.. | 12/20/2012..
J26160 F8 9|JAPAN NATIONAL GOVERNMENT. .|D . .85,082,220 | ....100.260 | . .85,542,455 22,115,098 12/06/2005.. | 12/20/2015..
J26160 FC 0|JAPAN NATIONAL GOVERNMENT. D|.cc. | IFE| ..........6,705,444 | ...... 97.180] ..........6,584,567 | .......... 6,775,640 | .........6,722,265 | ...covovvcriinnnn0 [ 7,644 | 0 [ (893,641) 08/13/2003.. | 03/20/2013..
J26160 FQ 9|JAPAN NATIONAL GOVERNMENT. [0] I AFE | 8,086,811 | ...... 96.450]| ..........8,168,881 | .......... 8,469,550 | .........8,164,471 | .covvivviivierec [ iieen83133 | 0 | (1,083,466) 01/20/2004.. | 03/20/2013..




Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

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

¢'803

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

F

0 Rate

r Used Total Gross

e to Unrealized Foreign Admitted Amount

i Obtain Valuation Exchange Effective Amount Received

CUsIP g| Bond Fair Fair Book/Adjusted Increase/ Change in Rate How Due and During
Identification Description n| Char Actual Cost Value Value Par Value Carrying Value (Decrease) B./JA.C.V. of Paid Accrued Year Acquired Maturity

J26160 4 | JAPAN NATIONAL GOVERNMENT. D|... ...100.300 | ........ 12,742,438 | ........ 12,704,325 | ........ 12,741,261 | covvvvvrinrrnen0 s (15,979) | o0 [ (1 695,493) | ........0.500 | ........0.380 | JD...... | covriernnene 2,088 08/19/2003.. | 06/20/2008..
J26160 8 | JAPAN NATIONAL GOVERNMENT. .|D ...102.460 | . 6,942,321 | .......... 6,775,640 | ......... 6,964,142 . 02/17/2004.. | 09/20/2013..
J26160 6 | JAPAN NATIONAL GOVERNMENT. .|D ...100.460 | . .8,508,510 8,469,550 8,382,148 | .o [ 3,359 | 0 [ (1, 015 891 03/25/2005.. | 09/20/2023..
J26160 8 | JAPAN NATIONAL GOVERNMENT. .|D ...101.680 | ........37,030,905 | ........ 36,419,065 | ........ 36,900,303 | ..cocoviverreernc0 | eiiirieen(63,166) | oo [ (4,911,326 12/10/2004.. | 09/20/2013..
J26160 4 | JAPAN NATIONAL GOVERNMENT. D|... ...100.750 | .......... 6,826,457 | .......... 6,775,640 | ......... 6,838,960 | ...ccovveriveriren0 [ iviirenenn(8,085) | o0 | (910,040 03/09/2004.. | 12/20/2013..
J26160 2| JAPAN NATIONAL GOVERNMENT. D|.. ...100.000 ..........8,469,550 | .......... 8,469,550 | ......... 8,460,459 | ..o [ 1,153 | 0 | (1,125,186 09/27/2004.. | 12/20/2013..
J26160 0| JAPAN NATIONAL GOVERNMENT. D] | IFE | .. 3,392,292 | ...3,387,820 3,391,538 | .0 [ @57) | eivieieenn0 (451,104 03/15/2004.. | 03/20/2014..
J26160 4| JAPAN NATIONAL GOVERNMENT. . |D 11,236,332 11,010,415 1,217,786 | o0 [ eiirenn(19,623) | o0 [ (1,414,402 05/10/2005.. | 03/20/2014..
J26160 2| JAPAN NATIONAL GOVERNMENT. D|.. ..7,808,713 | ....102.280 | ..........8,662,656 | .......... 8,469,550 | ..........7,829,602 | ...coccovriinnnn0 [ 16,051 | 0 [ (1,040,677 07/30/2004.. | 03/20/2034..
J26160 2| JAPAN NATIONAL GOVERNMENT. D|.. 10,924,297 | ...107.850 | ........10,961,292 | ........ 10,163,460 |........10,895,037 | ...ccocvvvvrenenc0 [ erieeen(31,169) | o0 [ (1,412,670 02/10/2005.. | 06/20/2024..
J26160 0 | JAPAN NATIONAL GOVERNMENT. . |D 127,359,173 ....127,890,205 ....(16,940,593 10/08/2004.. | 06/20/2034..
J26160 0 | JAPAN NATIONAL GOVERNMENT. . |D ...4,315,151 L A234775 | 8,312,083 | 0 [ in(3,293) [ 0 | (645,115 01/25/2005.. | 09/20/2024..
J26160 8 | JAPAN NATIONAL GOVERNMENT. . |D .10,226,778 v 10,163,460 | ........10,219,790 | oo [ riiieicnc(6,437) | o0 | e (1,359,607 10/27/2004.. | 09/20/2014..
J26160 8 | JAPAN NATIONAL GOVERNMENT. . |D . 421 ... 172,778,820 | ...... 178,840,777 ....(22,108,286 02/10/2005.. | 09/20/2034..
J26160 4 | JAPAN NATIONAL GOVERNMENT. . |D . .141,900,873 | ......138,900,620 | ...... 137,749,189 ....(16,977,584 02/24/2005.. | 12/20/2034..
J26160 WH 0| JAPAN NATIONAL GOVERNMENT. | D] v | IFE| ..........5,107,410 | ...... 98.940 5,027,864 .5,106,949 08/10/2005.. | 03/20/2015..
J26160 0 | JAPAN NATIONAL GOVERNMENT. . |D .9,200,049 .9,168,421 o (135 650 12/09/2005.. | 06/20/2015..
J26160 4 | JAPAN NATIONAL GOVERNMENT. D 16,766,277 530,451,643 .516,853,753 ...(21,915,614 10/17/2005.. | 06/20/2035..
J26160 4 | JAPAN NATIONAL GOVERNMENT. .. |D .65,830,099 . v 07,573,458 | ........67,756,400 |........65,841,242 | ....cccoovvieen0 | e 11,197 |0 [ (2,791,798, 10/17/2005.. | 06/20/2035..
J2628M 6| JAPAN BANK FOR INTL COOP. D|.. ..4,262,725 101.390 | ..o 4,293,638 | .......... 4234775 | .......... 4,262,317 | o0 | (408) | o0 [ (23,965, 11/09/2005.. | 03/20/2014..
J2628M 3| JAPAN BANK FOR INTL COOP. D|.. ...1,698,687 101.680 | .......... 1,722,368 | .......... 1,693,910 | .......... 1,698,366 (225,902 11/05/2004.. | 03/20/2019..
J2628M 0| JAPAN BANK FOR INTL COOP. .|D .16,868,803 .16,939,100 16,871,594 | ..ccovvviivieeen0 | 2,928 | 0 [ (2,069,239, 05/09/2005.. | 03/19/2020..
J2628M 8| JAPAN BANK FOR INTL COOP. . |D 5,966,629 § . rerennn5,928,685 | . 5,964,894 | ..o [ (1,790) | i | (344 730 07/04/2005.. | 03/20/2015..
J2661G 1| JAPAN NATIONAL GOVERNMENT. D|.. 15,177,002 104.710| ........ 15 076,392 | ........ 14,398,235 | ........ 15,013,923 04/10/2001..| 03/22/2021..
J2661G 0 | JAPAN NATIONAL GOVERNMENT. D|... 20,766,244 102.620 | ........ 20,859,485 | ....... 20,326,920 | ........ 20,642,727 08/03/2004.. | 03/21/2011..
J2661G 0 | JAPAN NATIONAL GOVERNMENT. . |D .34,028,111 101.090 34,247,472 .33,878,200 ...33,984,024 09/25/2003.. | 03/21/2011..
J2661G 1| JAPAN NATIONAL GOVERNMENT. . |D .16,764,627 17,296,515 .16,939,100 ...16,798,258 08/10/2001.. | 03/22/2021..
J2661G 0 | JAPAN NATIONAL GOVERNMENT. . |D .11,933,206 | ... . .11,857,370 ..11,917,925 07/23/2004.. | 06/20/2011..
J2661G 6 | JAPAN NATIONAL GOVERNMENT. . |D 103 350 . .9,284,420 10/10/2001.. | 06/21/2021..
J2661G 2 | JAPAN NATIONAL GOVERNMENT. . |D ...102.390 | . o v 42,947,859 09/25/2003.. | 09/20/2011..
J2661G 1| JAPAN NATIONAL GOVERNMENT. . |D ...104.630 ..........7,089,352 | .......... 6 775 640 | ......... 6,851,037 | coovriveriveriren0 [ (4,554) | o0 | (911 226 03/11/2002... | 09/21/2021..
J2661G 7 | JAPAN NATIONAL GOVERNMENT. . |D ...103.350 | . 8,395,474 | ..coovvvrirercrnn0 [ 2133 | cinn0 | (1,116,426 03/14/2002.. | 11/20/2031..
J2661G 6 | JAPAN NATIONAL GOVERNMENT. . |D ...102.250 ........13,856,184 | ........13,551,280 | ........ 13,741,481 | o0 | eiies(32,855) | o0 [ (1,829,467 10/28/2003.. | 12/20/2011..
J2661G 3| JAPAN NATIONAL GOVERNMENT. . |D ...104.560 | . 8479704 | .0 | (603) | vl 0 | (1,127,823 03/26/2002.. | 12/20/2021..
J2661G 4| JAPAN NATIONAL GOVERNMENT. D|.. ..102.8101 .........4,353,772 | ......... 4234775 | ......... 4,278,929 | .ccovvivvivinnn0 [ evvrirennd(7,584) | o0 |, (569,526 06/07/2004.. | 12/20/2011..
J2661G 8| JAPAN NATIONAL GOVERNMENT. D|.. ...105.960 ..........8,974,335 | ..........8,469,550 | ..........8,772,926 |......ccoevvcveen0 | oororerrcs(17,549) | v | (1,167,454 10/22/2004.. | 12/20/2021..
J2661G 2 | JAPAN NATIONAL GOVERNMENT. . |D ....102.680 | ......146,971,424 ....(19,458,446 01/19/2004.. | 03/20/2012..
J2661G 0 | JAPAN NATIONAL GOVERNMENT. .|D ...104.560 | . 4427881 | ........ 4,234,775 | ........ 4,369,302 | ..ccovvrvnrinenn0 [ oiireens(33,291) | ciiiiiiiniinnnl0 | (582,987 11/07/2003.. | 03/22/2010..
J2661G 9 | JAPAN NATIONAL GOVERNMENT. D|... ...109.090 | ........ 58,208,422 | ........53,358,165 | .......57,269,735 | ..o [1000rinn(256,992) | covvoiriciiriinnen0 | e (7,631,380 10/27/2004.. | 03/20/2020..
J2661G 0 | JAPAN NATIONAL GOVERNMENT. D|... ...104.300 | ........ 17,667,481 | ........16,939,100 |........17,832,882 | ....ccoeevvvrirncns0 | iereerne(30,160) [ covoirciiiricnnnd0 [ (2,373,481 07/16/2002.. | 02/20/2030..
J2661G 6 | JAPAN NATIONAL GOVERNMENT. D ....131.150 ......153,287,845 | ... 116,879,790 .128, 333 116 ....(17,128,065 03/25/2005.. | 03/20/2015..
J2661G 6 | JAPAN NATIONAL GOVERNMENT. .|D ...131.150  ........22,215,630 .16,939,100 ..18,599,002 | ..o [ 1ieenn(155,985) | o0 | e (2,482,328 03/25/2005.. | 03/20/2015..
J2661G 2 | JAPAN NATIONAL GOVERNMENT. D 20,727, ..125.240 | . .18,633,010 | .......19,958,021 | ..cccvivvrirerrec0 [ (118,278) | o0 | e (2,635,466 03/25/2005.. | 09/21/2015..
J2661G 1| JAPAN NATIONAL GOVERNMENT. . |D .10,287,657 | ....106.430 | . .10,163,460 | .......10,258,323 | ....cccocirercrec0 [ ririieicene(5,956) | o0 | i (1,364,702 08/10/2000.. | 06/22/2020..
J2661G 5| JAPAN NATIONAL GOVERNMENT. . |D 17,896,667 | ....120.650 | . .16,939,100 | ........17,508,684 | .....ccccocrurcrec0 [ ririreens(53,164) | covvoicirirrnnnl0 | (2,331,029, 12/18/1996.. | 09/21/2015..
J2661G 9 | JAPAN NATIONAL GOVERNMENT. . |D 3,918,607 | ....102.300 | . ..4,234,775 v (529,533 12/19/2000.. | 05/20/2030..
J2661G 2| JAPAN NATIONAL GOVERNMENT. . |D .39,872,566 | ....104.230 | . .38,112,975 | ........39,315,000 |....ccccovvvirern0 | 10rreenn(265,705) | oo | (5,243,826 10/14/2003.. | 09/20/2010..
J2661G 4| JAPAN NATIONAL GOVERNMENT. . |D 3,380,706 | ....106.420 | . ..3,387,820 | ..........3,382,364 | ..o | o333 | 0 [ (449,840 07/11/2000.. | 09/21/2020..
J2661G 2| JAPAN NATIONAL GOVERNMENT. .|D .23,330,968 | ....104.690 | . 22,020,830 | .......22,944,014 | ...ccocvvivenenn0 [0 (204,788) | vvvciiennnnl0 | (3,063,050 12/16/2003.. | 09/20/2010..
J2661G 9| JAPAN NATIONAL GOVERNMENT. D|.. v 4,478,613 | ...113.800 | .........4,819,174 | .......... 4,234,775 (592,192 12/20/2000.. | 11/20/2030..
J2661G 6 | JAPAN NATIONAL GOVERNMENT ......cooouirvrrrerieireeinsineriens D|.covees | IFE | e 3,489,827 | ....104.700 | ..........3,547,048 | ......... 3,387,820 | ..........3,466,834 | ....cccooeivven0 [ riiincn(16,414) | o0 | (462,010 06/24/2004.. | 12/20/2010..
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J2661G XB 1|JAPAN NATIONAL GOVERNMENT. D|... 12,242,718 | ...111.390] ........12,264,501 | ........ 11,010,415 (81,571) 0 | (1,625,789) 01/26/2005.. | 03/20/2019..
J2661G ZE 3|JAPAN NATIONAL GOVERNMENT. .|D .34,918,904 | ....115.270| . .30,490,380 (274,869) 0 | (4,799,395) 01/20/2005.. | 09/20/2019..
J28217 CW 5| FINANCE CORP. MUNI. ENTERPRI .|D 19,412,547 | ....102.380 | . .19,479,965 3,105 0| (2,583,013) 08/15/2002.. | 06/20/2022..
J28217 DH 7| FINANCE CORP. MUNI. ENTERPRISE... .|D . . reeen..8,469,550 8,685 (1 (635,352) 09/06/2005.. | 12/20/2022..
J28217 DY 0|FINANCE CORP. MUNI. ENTERPRISE... D|... e 101.250 | ........ 30871 510 | ... 30,490,380 (23,527) | coovvvvrerieiineenn0 | (2,722,958) 07/04/2005.. | 09/20/2023..
J28217 EL 7|FINANCE CORP. MUNI. ENTERPRISE... D| .o | IFE| oo 28,974,415 101.480| ........ 30,082,148 | ........ 29,643,425 | .......28,999,644 | ......cccocovveenn0 | i 16,259 | 0 (3,856,076) 06/09/2004.. | 12/20/2033..
J28217 FD 4|FINANCE CORP. MUNI. ENTERPRISE... .|D .10,500,175 10,576,096 10,163,460 | .......10,492,398 | .....cccoveirern0 | eoriierennn(7,998) | o0 | (1,395,997) 12/14/2004.. | 09/22/2034..
J28217 FQ 5|FINANCE CORP. MUNI. ENTERPRISE... . |D .15,378,806 15,159,817 15,245,190 | ...... 15,371,435 | ..o [t (7,676) | o0 | (1,415,627) 08/03/2005.. | 03/24/2015..
J28217 GB 7|FINANCE CORP. MUNI. ENTERPRISE... D|.. reenn,133,055 | ......99.570 | ..........5,059,879 | .......... 5,081,730 | .........5,131,593 | o0 [ (1,486) | o0 [ (398,180) 09/07/2005.. | 06/19/2015..
J28217 GD 3| FINANCE CORP. MUNI. ENTERPRISE... D| .o | IFE | oo 16,180,652 | ....101.350 | ........16,309,389 | ........ 16,092,145 | ...... 16,179,974 | ..covvviviienind0 [ (678) | el [ (644,094) 10/07/2005.. | 09/24/2025..
J28217 GF 8| FINANCE CORP. MUNI. ENTERPRISE... . |D 126,662,120 ....127,043,250 1126, 666040 . (3812488) 10/13/2005.. | 06/20/2035..
J28217 GK 7|FINANCE CORP. MUNI. ENTERPRISE . |D .15,245,190 .15,245,190 ...15,245,190 12/08/2005.. | 09/24/2025..
J65565 AA 1|ROYAL GREENLAND OTHER. . |D 42,347,750 v 42,347,750 11/07/1996.. | 11/07/2011..
J75691 DQ 5|JAPAN FIN CORP S&M ENTER . |D 9,958,920 | .....89.770] ..........9,884,050 | ........ 11,010,415 | .......... 9,988,851 08/03/2005.. | 03/20/2018..
M8489A AB 2|STATE OF ISRAEL...... . |D 5,074,107 5,081,730 5,080,874 07/28/1997.. | 08/03/2007..
M8489C FX 5|STATE OF ISRAEL...... . |D 169,391,000 | . . 169,391,000 | ...... 169,391,000 12/04/2001.. | 12/03/2031..
P93960 AB 1|REP OF TRINIDAD AND TOBAGO.. . |D .93,165,050 | ....104.175] . .93,165,050 93,165,050 05/30/2000.. | 06/27/2030..
P95172 AB 1| UNITED MEXICAN STATES . |D 22,377,072 | ...102.710| . .19,479,965 ( 12/19/2002.. | 06/06/2006..
Q6750X AJ 7|NEW ZEALAND . |D 84,695,500 | ....132.846 | ......112,514,787 | ........84,695,500 |. 11/26/1992.. | 11/27/2012..
S69124 FM 2 |REPUBLIC OF SOUTH AFRICA........coovmviririnneieeiierieeieeeinns | vevens D| .o | 2FE | ... 254,086,500 | ...111.228 1 ...... 282,616,552 | ...... 254,086,500 | ...... 254,086,500 05/25/2000.. | 06/01/2020..
S69124 FS 9 |REPUBLIC OF SOUTH AFRICA D| .o | 2FE | ... 254,086,500 | ...111.053...... 282,171,087 | ...... 254,086,500 | ...... 254,086,500 | ...ovvovrvvrern0 | e 06/12/2001..| 09/07/2021..
S69124 FT 7 |REPUBLIC OF SOUTH AFRICA...... . |D ...6,064,486 | ....102.070 . 6,051,409 ...5,928,685 5,980,117 (34,915) 05/15/2003.. | 07/18/2007..
U45905 TU 7 |INTERNATIONAL BK FOR RECON&DLP . |D 17,057,674 | ....105.718 | ........17,907,652 | ........16,939,100 |. 6,950,895 | ..coovvvrivieenn0 [ (12,274) 08/03/1992... | 12/22/2006..
U45905 TV 5|INTERNATIONAL BK FOR RECON&DLP.... D|.. 21,925,548 | ....101.188 | ........ 21,425,512 | ........ 21,173,875 | ........ 21,188,255 (83,691) 08/03/1992.. | 03/07/2006..
V05973 BQ 0|AFRICAN DEVELOPMENT BANK... Fl... 11,842,300 | ....125.130 ........ 12,513,000 | ........ 10,000,000 | ........ 11,748,756 (58,101) 05/04/2004.. | 04/06/2023..
V05973 BR 8|AFRICAN DEVELOPMENT BANK... . |D .39,138,417 | ....125.550| ........48,914,192 .38,959,930 ...39,055,805 ..(10,990) 04/30/1996.. | 10/04/2013..
V06423 AA 1|BANQUE CENTRALE DE TUNISIE . |D 41,882,577 | ....114.040| ........45,395,772 ..41,404,019 (114,938) 01/10/2002.. | 08/15/2017..
V06423 AC 7|BANQUE CENTRALE DE TUNISIE . |D .29,589,330 | ....106.610] ........31,964,031 . ...29,787,615 41,214 | .. 01/17/2003.. | 08/02/2010..
V06423 AE 3|BANQUE CENTRALE DE TUNISIE . |D 13,492,163 | ....116.750 | ........14,041,243 .12 026 761 (157,516) | .. 12/06/2002.. | 09/27/2011..
V09265 AA 3|BQ NATL DEV TOURISTIQUE . |D .33,454,045 | ....122.264 | . .30,490,380 (159,791)| .. 05/22/2000.. | 06/09/2017..
X27717 AR 2 |REPUBLIC OF FINLAND . |D .39,713,720 | ....107.015] . 262,607 02/22/1993.. | 05/28/2007..
X32332 DR 0|HELLENIC REPUBLIC . |D ...123.600 | . (97,370) 12/19/1997.. | 11/16/2009..
X32332 DX 7|HELLENIC REPUBLIC . |D ...135.680 | . (64,616) 08/04/1999.. | 07/14/2015..
X32332 EE 8|HELLENIC REPUBLIC . |D ..131.780 1 ........18,797,648 | .......14,264,416 | .......15,872,318 | ....cccevecrenn0 | i (139,230) 11/13/1998.. | 02/01/2016..
X32332 EP  3|HELLENIC REPUBLIC.......ccoovvvierirrirnrinsieriesieeissssissisesssenins | cvvs D|... ....130.360 (5,244) 11/13/1998.. | 08/22/2016..
X3252U AD 8 |HELLENIC REPUBLIC........cocovvvirireirniinseiineiiesissessssississessnnins | covns D|... ..128.260 | ...... 173,808,717 (295,945) 05/08/1997.. | 11/08/2016..
X3252U AM 8| HELLENIC REPUBLIC . |D 11,334,494 | ...120.475] ........13,264,797 .11,010,415 211,227,684 |0 [ ) 02/16/1998.. | 08/08/2017..
X3252U FH 4 |HELLENIC REPUBLIC .|D .16,867,109 | ....112.750] ........19,098,835 .16,939,100 | ........16,886,301 08/04/1999.. | 04/30/2019..
Y03382 DN 8| ASIAN DEVELOPMENT BANK.......ccouiriusnrinenississcisssnisnnsssnssenenns | crvens D|... 40,505,843 | ...129.640{ ........ 49,958,657 |........ 38,536,453 | ........ 39,537,123 09/04/1996.. | 02/12/2013..
0499999 All Other Governments - ISSUET OblIGAtONS. ... cvrrirruirisiirerieri i s .10,621,506,818 |...XXX...... .11,869,253,625 |.10,482,746,460 |.10,588,534,626 ] .. L1 077 212 |..439, 859 279
1099999 Total - All Other Governments .10,621,506,818 |...XXX...... .11,869,253,625 | .10,482,746,460 |.10,588,534,626 |......coccocennn0 | o (8,350,849) | .. ..111,077,212 |...439,859,279
States, Territories & Pc ions (Direct and Guaranteed) Issuer Obligations
452151 LE 1 |ILLINOIS STATE.....c.coivrrrrrrrerirmreneeenesersesinssssensensssssssssssssnes | eovnee | oo | cevveeene | AFE ] <......9,860,500 | ...... 97.714 4,503 0 0 07/02/2003.. | 06/01/2023..
745145 AN 2|PUERTO RICO COMMONWEALTH ...106.615 | . (5,341) 0 0 10/09/2001.. | 07/01/2010..
74514L DF 1|PUERTO RICO COMMONWEALTH ...100.274 | . 0 0 04/12/2005.. | 07/01/2034..
563469 ED 3|PROVINCE OF MANITOBA............. ...102.008 | . 0 0 05/02/2000.. | 10/01/2008..
642866 DT 1|NEW BRUNSWICK L1797 , 0 0].. 01/27/2000.. | 02/15/2013..
C76312 ED 2|PROVINCE OF QUEBEC ..113.445| . A69 391,000 .0 [....(22,529,200) | .. 05/24/1994..| 12/13/2023..
C76312 EE 0|PROVINCE OF QUEBEC ..131.895|. 6,898,634 | ...ccovriviirnn0 [ (12,281) [ ciiiiviiennl0 | (918,214) | .. 03/12/1996.. | 07/07/2014..
C76312 EH 3|PROVINCE OF QUEBEC ...132.656 | ........11,235,373 | ..........8,469,550 | .......... 8,469,550 . IR0 I (1,126,460) 01/17/1995..| 02/02/2015..
C76312 FC 3|PROVINCE OF QUEBEC ...123.246 | .......52,191,946 | .......42,347,750 | ........ 42,743,999 | ..o 0 (31,177) (1 I (5,686,746) 06/13/1996.. | 07/11/2016..
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[1199999 States, Territories & Possessions - Issuer Obligation 250,517,756 [...XXX...... ] ......289,034,459 | ......250,383,940 ]| .....250,564,614 |... 32,843 0 [...(30,260,620) [ ... XXXe.oo. [ oo XXXooooos [ XXX oo 2,284,579 |....13,201,114 [...XXX........ [ XXX |
[1799999 Total - States, Territories & Possessions (Direct and Guaranteed).... 250,517,756 [...XXX...... | ......289,034,459 |......250,383,940 | ......250,564,614 | ... 32,843 | 0 [...(30,260,620)] .... [ XXX [ XXX [ 2,284,579 [....13,201,114 [ ... XXX....... [ XXX....ooo. |
Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
04780E AB 3 | ATLANTA GA DOWNTOWN DEV AUTLR......ovvoveenrircrierirnrens | v IO I 2| 1FE| ... 1142211 .........5,711,050 | .......... 5,000,000 | .......... 4,688,273 20,230 0 0/....0875] ... 7790 | FA.... | e 143,229 | .......... 343,750 |02/09/2000.. | 02/01/2021..
24919P FR 0 |DENVER COLORADO CITY....coooirimrimmrininninerierieeesenisninnens | vevees o] e 1|1FE|... ...106.702 | ..........1,221,738 | .......... 1,145,000 | .......... 1,130,373 363 0 |0 [ 000 7.250 | e 7410 | D [ s 3,689 | ..o , 06/15/2005.. | 12/15/2018..
24919P FX 7| DENVER COLORADO CITY....cocomiirirnirniirernrisernsieissesseensssseens | oeees [N 1 AFE|... ...106.838 1 ..........9,460,505 | .......... 8,855,000 | .......... 8,741,878 2,809 0 06/15/2005.. | 12/15/2018..
51639L BE 4 |LANSING MICHIGAN BRD WTR & LT. FE 18 663,821 | ....109.853 | . .18,684,000 1,089 0 11/30/1999.. | 07/01/2016..
544358 VB 7 |LOS ANGELES CALIFORNIA CTFS.... JFE 9,932,824 | ...106.517 | . ........10,200,000 6,306 0 05/18/1999.. | 04/01/2029..
79765A VC 7| SAN FRANCISCO CITY & CNTY ARP AFE] ... 1,221,867 | ....102.741] ......... 1,243,166 | .......... 1,210,000 (240) 0 09/24/2001.. | 05/01/2026..
79765A VF 0| SAN FRANCISCO CITY & CNTY ARPT....c.ocvuermrnevnirererneirens [vere | oo | wrees 12| .1FE ..1,456,258 | ....102.741] ..........7,875,098 | .......... 7,665,000 1,031 0 11/18/1999.. | 05/01/2026..
92813A UX 7|VIRGINIA ST HSG DEV AUTH MULTI..... 12| AFE 9,160,300 | ....102.000 | . .9,939,900 ...9,745,000 34,811 0 09/18/2000.. | 05/01/2016..
1899999 Political Subdivisions of States, Territories & Possessions - Issuer Obligations..........c.overrevns 60,892,647 | ... XXX...... . 66,841,126 .62,504,000 0
2499999 Total - Political Subdivisions of States, Territories & Possessions .60,892,647 | ... XXX...... . 66,841,126 .62,504,000 0

Special Revenue & Special A t Obligations and all Non-Guaranteed Ok encies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations

00254E BA 9 |SWEDISH EXPORT CREDIT AFE 25,000,000 | ...... 95.585 | ........ 23,896,430 25,000,000 25,000,000 0 10/13/2005.. | 11/10/2035..
10575R AA 2 |BRAZIL DEVELOPMENT FUND. AFE .22,741,000 | ....116.250] ........26,737,500 | ........ 23,000,000 0 12/13/2004.. | 12/12/2011..
J26987 EN 3| JAPAN HIGHWAY PUBLIC CORP... AFE .10,897,516 | ....102.290] ........10,916,013 .10,671,633 0. 12/08/2005.. | 03/20/2014..
J26999 BG 6| JAPAN HIGHWAY PUBLIC CORP... AFE 25,474,543 | ...110.020 | ........27,954,597 .25,408,650 0 08/15/2002.. | 06/20/2022..
J26999 DC 3| JAPAN HIGHWAY PUBLIC CORP... AFE ...101.130 | . 8,565,256 | ..........8,469,550 X 0 12/12/2003.. | 12/20/2010..
J26999 DS 8| JAPAN HIGHWAY PUBLIC CORP... CAFE] ...106.650 | ..........9,032,775 | .......... 8,469,550 | .......... 8 769,571 0 08/16/2005.. | 06/20/2034..
J26999 EL 2| JAPAN HIGHWAY PUBLIC CORP... . | 1FE ...101.250 ..........3,430,168 | .......... 3,387,820 | ......... 3,392,170 0 08/03/2005.. | 03/21/2025..
J2739V AF 2| JAPAN EXPRESSWAY HOLDING... AFE 102.050 | ......129,647,637 | ......127,043,250 | ...... 126,879,081 0 12/06/2005.. | 09/20/2035..
2599999 Special Revenue & Assessment Obligations - Issuer Obligations. XXX [ 240,180,376 | ...... 231,450,453 | ...... 231,696,698 0]....(2,511,038) [ .. XXX...... | . XXX...... | XXX.. ] ..........568,422 | .......3,248,690 |..... XXX | o XXX........

Special Revenue & Special Assessment Obligations and all Non- Guaranleed Obllgatlons of Agencies and Authorltles of Governments and Their Political Subdivisions - Single Class Mortgage -Backed/Asset-Backed Securities

['31400J TM 1]FN689156 COIN ..1,453,386 [ .....99.267 ........ 1,374,849 |.......1,385,001 [ ......... 1,451,068 | ... 0] (9,862)] 0] 0] 5.500] ...o.oe 4.520[MON..] ... 76,175 [ 06/10/2003..] 02/01/2033.. ]
[2699999 Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities 1,453,386 | ... XXXoooes [ oo 1,374,849 | ..1,385,001 |. 1,451,068 | ... 0] (9,862)] 0] 0 [ XXX [ XXX [ XXX 76,175 | ... XXX........ [ XXX |
Special Revenue & Special A t 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|FNMA 1993-255E.... 2 1 .814,944 | ...107.602 835,124 .0 (847) 0 [ 7100 ........ 8.140 [MON.. 02/01/2000.. | 12/25/2023..
31393D 3T 6|FNR2003-78 B . 22| ] 4,575,000 | . 0 MON.. 08/12/2003.. | 08/25/2023..
31393D Z9 5|FNR2003-75DE . W20 ,153,295 | ...... . 0 MON.. 02/12/2004.. | 03/25/2032..
31393K TB 1| FHR 2575 PE......civecreicericreinsseiensisssissessssssssssssssssssssssssns | iveee | oo | vvseeens | eeeer 1 .13,985,599 100 834 . 0 MON.. 10/08/2003.. | 02/15/2033..
31393P DB 8| FHR 2595 DC.....ovvvvrrerrrrrrreerisenssssssesssssessssssssssssssssssssssssns | vvnee | oo | svveeeni | aeeee 1 . 97.8111 . 0 08/11/2003.. | 04/01/2023..
31393W 3T 4|FHR 2650 PC . 22 e 1 . 921181 0 07/09/2003.. | 07/15/2033..
31394F U2 9|FNR2005-87 QA........ [P [T (v 1 13,787,076 | ......94.160 | . 0 08/25/2005.. | 10/01/2025..
31394N TL 2|FHR 2733 GN [0 SRR (W 13,214,252 | ... 99.556 0 01/30/2004.. | 09/15/2033..
31394AN TM 0| FHR 2733 GQu..oovvvvvvvnreorriesiesiseisssisssessssssssssssssssneens [0 U (v 1].......10,483,073 97.1491 ....... 10,296,823 0 02/17/2004.. | 01/15/2034..
31394R X8 7| FHR 2765 JE.......oirieeeeireeieseciseeeseessssesssssesssnssssessssssssssanes | eneees | or | evvvennne | vonns 1 2,379,656 | ......99.478 | . 2,445,591 0 07/13/2004.. | 03/15/2024..
31394X C6 1|FHR2781JH . W20 1 5,160,957 | .....98.062 | . 5,308,089 0 06/04/2004.. | 04/15/2034..
31394Y  3Z 5[FHR 2794 Bt o] 2] 1] 4,401,563 | ...... 95129 | ........ 4,756,426 0 06/09/2004.. | 05/15/2034..
31395X P6 6|FHR3015PJ . [ [T 1 23,840,746 | ...... 828 ........ 0 08/18/2005.. | 08/15/2025..
31396A KJ 2|FHR 3030 DK [ [T [ 0 08/31/2005.. | 09/15/2035..
31396A T7 9|FHR3039KA... 0 09/28/2005.. | 06/01/2020..
31396E E5 1|FHR 3050 VP 0 11/16/2005.. | 11/15/2020..
38374F TH 7|GNR 2004-19 0 06/01/2004.. | 03/16/2034..
911760 KD 7|VENDEE MTG TRUST 1997-1 2L 2] . 0 06/09/1997.. | 01/15/2014..
2799999 Special Revenue - Defined Multi-Class Residential Mtg.-Backed Securities. 467, XXX . .146 358,806 0 . XXX
3199999 Total - Special Revenue & Special Assessment Obligations.... .00, S 387,914,031 |......385,743,691 | ......380,858,285 | ......ccoverreeeee0 | 00 182,717 | 0 (2,511,038) | .... XXX . XXX........

Public Utilities (Unaffiliated) - Issuer Obligations
010392 EP 9|ALABAMA POWER CO ’ H .

02360X AJ 6|AMEREN ENERGY GENERATING CO.......ccocoommrrimmmriinriinnrinns .126.521 ........ 45914471 | ... 36,290,000 | ........ 40,715,509

...3,465,000 ’ ...... 96.583 | .......... 3,380,405 | AAAAAAAAAA 3,500,000 ‘ .......... 3,465,168 ‘ 0 ’

..................... 0 | 09/21/2005.. | 03/15/2035..
.2,885,055 | 12/01/2004.. | 06/01/2032..




Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

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

5’803

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Rate Current

r Used Year's Total Gross

e to Unrealized Current Other Than Foreign Admitted Amount

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

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

Identification Description * |n| Char |nation| Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./JA.C.V. of of Paid Accrued Year Acquired Maturity
15405E AB 4| CENTRAL MAINE POWER CO 20,000,000 | ...... 96.071 ] ........ 19,214,200 | ........ 20,000,000 0 0 5.375 5.370 | MS.... | e 358,333 06/07/2005.. | 06/10/2035..
195869 AB 8| COLONIAL PIPELINE 12,261,878 | ....103.803 ] ........13,234,883 | ........12,750,000 0 0 . .358,842 09/09/1994.. | 08/15/2007..
210371 AF 7|CONSTELLATION ENERGY. .32,474,900 | ....120.303 ] ........36,090,900 .30,000,000 0 0 .570,000 \ 07/31/2003.. | 04/01/2032..
210371 AH 3| CONSTELLATION ENERGY. 7,733,754 . 9,866,636 | ..........9,043,000 0 0 . . .158,253 | ..........633,010 | 10/22/2002.. | 04/01/2012..
26439R AH 9|DUKE CAPITAL CORPORATION .28,825,840 | ....119.355| ........ 34,612,950 | ........ 29,000,000 0 0 X ,000 |....... 2,320,000 | 03/25/2003..| 10/01/2019..
26439R AH 9|DUKE CAPITAL CORP..... ..71,786,695 | ....119.355| ........ 10,145,175 | ....cco.u. 8,500,000 | .......... 7,851,806 0 0 01/23/2003.. | 10/01/2019..
29364D AK 6|ENTERGY ARKANSAS INC .14,985,150 | ....100.705] ........15,105,750 .15,000,000 14,986,202 0 10/05/2004.. | 11/01/2034..
29364D AK 6|ENTERGY ARKANSAS. 7,014,230 | . . .7,049,350 | ..........7,000,000 .7,010,555 0 10/05/2004.. | 11/01/2034..
494550 AJ 5|KINDER MORGAN ENERGY PARTNERS LP. [ I v 47,979,181 | ..115.185 ... 51,337,955 | ........ 44,570,000 | ........ 47,856,337 0 07/28/2003.. | 03/15/2031..
595620 AB 1 |MIDAMERICAN ENERGY COMPANY .......ccovvimrireirnrineiicrienes | e | AFE | i 29,067,600 | ....114.352] ........ 34,305,600 | ........ 30,000,000 | ........ 29,107,603 0 02/13/2002.. | 12/30/2031..
595620 AB 1|MIDAMERICAN ENERGY. 14,419,450 | ....114.352] ........17,152,800 .15,000,000 14,444,630 0 07/22/2002.. | 12/30/2031..
63618E AM 3 |NATIONAL FUEL GAS 9,467,900 .10,000,000 .9,520,061 0 05/14/2001.. | 03/30/2023..
637432 BS 3|NATIONAL RURAL UTILITIES .19,668,000 .......20,000,000 9,766,575 0 06/25/1997.. | 11/01/2026..
637432 CT 0|NATIONAL RURAL UTILITIES 53,559,210 | ....131.962] ........69,939,860 | ........ 53,000,000 | ........ 53,560,832 0 03/08/2002.. | 03/01/2032..
637432 CT 0|NATIONAL RURAL UTILITIES 5,922,050 5,000,000 5,894,096 0 09/04/2003.. | 03/01/2032..
68233D AR 8|ONCOR ELECTRIC DELIVERY .10,438,120 112,226,280 | ... 11,000,000 |........ 10,481,617 0 01/10/2003.. | 09/01/2022..
69335G AA 3 |PECO ENERGY CAPITAL TRUST IV.. 17,270,530 | ...... . ... 18,007,440 .19,000,000 7,322,713 0 09/04/2003.. | 06/15/2033..
744567 CN 6|PUBLIC SERVICE ELECTRIC & GAS. .11,139,898 | ....126.500 | ........12,498,200 0,995,800 0 05/21/2001.. | 06/01/2021..
744567 ES 3|PUBLIC SERVICE ELECTRIC & GAS..... 1,812,280 | ...111.825. .2,236,500 | ... 1,870,479 0 09/17/1996.. | 01/01/2016..
844030 AC 0[SOUTHERN UNION CO .31,610,025 | ....122.521] ........ 37,368,905 | ........ 30,500,000 | ........ 31,556,171 0 08/06/2001.. | 11/15/2029..
872384 AA 0|TEPPCO PARTNERS, LP.........cccoomrrvrmrrrns ..9,956,100 | ....110.281 | ........ 11,028,100 | ........ 10,000,000 | .......... 9,969,192 0 02/14/2002.. | 02/15/2012..
88031J AB 2| TENASKA GEORGIA PARTNERS 7,731,480 | ...127.072 . .7,624,320 ...6,000,000 7,657,362 0 09/22/2004.. | 02/01/2030..
880451 AU 3| TENNESSEE GAS PIPELINE .30,486,895 | ....105.290 ........33,166,350 | ........31,500,000 | ........30,516,375 0 04/15/2002.. | 04/01/2037..
89566E AB 4| TRISTATE GENERATION & TRANSML......covvvviirinirceirerieininens [ vvre | oo [evvrnnene | AFE [ 45,974,530 | ...113.203 | ........ 49,243,305 | ........ 43,500,000 | ........ 45,840,087 0 02/25/2004.. | 07/31/2033..
89566E AB 4 | TRISTATE GEN&TRANS ASSN......ccoovvvimerierinerrnseinersenesneninenens | ovveee | o | cvveeenn2 [FE | i 19,530,840 | ...113.203 ........ 21,508,570 | ........ 19,000,000 | ........ 19,512,735 0 08/26/2004.. | 07/31/2033..
91802M AA 8 |UTILITY CONTRACT FUNDING LLC... 123,909,127 | ....112.762] ........26,975,246 | ........ 23,922,284 | ........ 23,909,127 0 06/27/2002.. | 10/01/2016..
976656 BP 2|WISCONSIN ELECTRIC POWER........ ...112.840 | . 6,000,000 6,367,147 0 04/22/2004.. | 06/01/2028..
97672 AE 3 |WISCONSIN MICHIGAN INVESTMENT CORP . ...115.108 ........23,021,758 | ........ 20,000,000 | ........ 20,701,408 0 08/24/2004.. | 12/01/2028..
570362 AA 1|MARITIME & NE PIPELINE F ...114.395 | .10,000,000 0 06/18/1999.. | 11/30/2019..
05257H AD 3 |AUSTRALIAN GAS LIGHT CO . |F .15,348,560 | ....111.964 | . .16,000,000 0 04/02/2002.. | 04/15/2018..
465077 AB 1|ISRAEL ELECTRIC CORPORATION LTD... . |F 24,534,150 | ....116.932] . .25,000,000 0 04/16/1997.. | 12/15/2026..
465077 AB 1|ISRAEL ELECTRIC CORP... . |F 17,011,380 | ....116.932] ........19,878,440 .17,000,000 0 03/28/2000.. | 12/15/2026..
46507V AB 8|ISRAEL ELECTRIC CORPO| . |F .26,963,021 | ....115.196 | ........34,639,437 .30,070,000 0 02/09/2001.. | 12/15/2027..
46507V AB 8 |ISRAEL ELECTRIC CORP... | F .15,230,150 | ....115.196 | ........17,279,400 | ........15,000,000 0 05/28/1998.. | 12/15/2027..
46507V AD 4|ISRAEL ELECTRIC CORP... Fl.. ..5,092,620 | ...112.969 ] ..........5,874,388 | .......... 5,200,000 0 0 04/28/1999.. | 07/15/2018..
880277 AG 3| TENAGA NASIONAL BERHAD..........ccoormiirrinrirnerinneinsriesissesns | covn Fl.. ..6,776,688 | ....103.307 ] ..........8,316,214 | .......... 8,050,000 0 0 08/26/1998.. | 04/29/2007..
91311Q AA 3 |UNITED UTILITIES . |F .19,859,420 | ....102.776 | . .22,000,000 0 0 09/19/2000.. | 04/01/2008..
91311Q AC 9 |UNITED UTILITIES . |F 31,738,617 | ....112.133] . 133,435,000 | ........ 0 0 06/17/2003.. | 08/15/2028..
91311Q AC 9 |UNITED UTILITIES PLC......ovuriveerierirneererissineriesiseesssissinnees | cevens Fl .o | 2FE | ... 32,632,385 | ...112.133 ] ........ 35,244,523 | ........ 31,431,000 | ....... 32,597,214 0 0 08/18/2004.. | 08/15/2028..
A19857 AB 6| EVN. oo nsessesssenns | crie D|... 67,756,400 | ....128.690 | ........ 87,195,826 | ........ 67,756,400 | ........ 67,756,400 | ...oovviverirercnnc0 |0 | 0 [ (9,011,680) 08/18/1994.. | 09/01/2014..
G1081J AB 7|NATIONAL GRID GAS PLC . |D 84,695,500 108.993 92,311,760 ...84,695,500 ....(11,264,600) 03/08/1999.. | 03/23/2029..
G1081J AC 5|NATIONAL GRID GAS PLC . |D X ....(11,264,600) 10/22/1999.. | 11/12/2029..
G6372# AA 4 |NATIONAL GRID ELECTRICITY . |D| w1 IFE ........84,695,500 | .....93.840] ........79,478,350 |........84,695,500 | ........84,695,500 | .....cccorruerec0 [0 | o0 | (6,795,808) 09/06/2005.. | 09/06/2035..
G6372# AB 2 |NATIONAL GRID ELECTRICITY . |D . . .84,695,500 | ........84,695,500 | ...cccovvrirercrec0 [ |0 | (3,628,118) 602,785 09/28/2005.. | 09/28/2035..
G6665) AA 2| UNITED UTILITIES WATERPLC . |D .84,695,500 | ....119.047 | . .84,695,500 ...(11,264,600) | .. ..1,343,022 08/31/1999.. | 09/10/2029..
G7932E BK 5|SCOTTISH POWER UK PLC . |D .84,695,500 | ....109.868 | . .84,695,500 ...(11,264,600) | .. ..1,610,952 07/09/1999.. | 07/27/2029..
G8056# AA 3 |SEVERN TRENT WATER FINANCE . |D .84,695,500 | ...... 93.293]. .84,695,500 ....(12,420,165) ..1,041,637 01/20/2005.. | 01/20/2035..
J06510 DA 6|CHUBU ELECTRIC POWER CO.,INC. . |D 46,943,535 | ....124.060 | . 46,582,525 | .......46,771,865 | ..o | iininen(@1,341) | o0 [ (6,221,911) 219,015 04/07/1995.. | 11/27/2013..
J06510 DD 0|CHUBU ELECTRIC POWER CO.,INC. .|D 45,824,610 | ....126.440 | . 41,670,186 | .......43,943,339 | ..o [ 10innn(243,896) | o0 | (5,858,259) .373,658 08/19/1996.. | 04/25/2014..
J06510 DH 1|CHUBU ELECTRIC POWER CO.,INC. D|.. reeenn,081,832 | ...105.280 | ..........5,350,045 | .......... 5,081,730 |.........5,081,668 | ...cccccovvruincc0 |36 | 0 [ (675,865) 05/08/1995.. | 03/23/2007..
J06510 DJ 7| CHUBU ELECTRIC POWER CO.,INC.......coccosvremrrmmrierirneniniranes | s D|.coer. | TFE | .. 17,954,624 | ...122.820 ........21,844,833 | ........ 17,786,055 | .......17,881,621 | o0 | eiieireend(8,950) | oo [ (2,378,781) 05/26/1995.. | 04/24/2015..
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J06510 DM 0| CHUBU ELECTRIC POWER CO.,INC. D|... ...3,387,820 | ....119.700 3,387,820 3,387,820 | .cooeviverierieeenn0 [0 | e [ (450,584) | ........3.700 | ........3.700 | D..c... | covrrrrrnnne 2,411 11/24/1995.. | 12/25/2015..
J06510 EB 3 |CHUBU ELECTRIC POWER CO.,INC. .|D 7,271,934 | ...111.990 | . 6,690,945 . ) 87,273 05/23/2002.. | 07/25/2028..
J07098 CP 9|CHUGOKU ELECTRIC POWER CO,INC. .|D .18,161,793 | ....122.500 | . 22068 048 .18,014,733 ,098,400 | ..oovvvvveevrreen0 | ovreeeenn(7,742) [ 0 [ (2407 543) 75,493 05/29/1995.. | 05/25/2015..
J07098 DD 5|CHUGOKU ELECTRIC POWER CO,INC. .|D .11,934,655 | ....116.410] ........13,803,164 | ........11,857,370 |. 1,914,763 | o0 [ (4,671) | 0 [ (1,584,868) . .166,261 11/17/1999.. | 07/25/2017...
J07098 DH 6|CHUGOKU ELECTRIC POWER CO,INC D|... LA 747,116 | .. 113.030 | e 1,914,626 | .......... 1,693,910 | .......... 1,733,668 | ..ooovvcvrienen0 [ eiieenn(2,934) | 0 | (230,703) | ........2.875] ........2.650 | AO..... | c.covvurrnne 9,098 09/18/2000.. | 04/25/2018..
J07098 DK 9|CHUGOKU ELECTRIC POWER CO,INC D|.. ...1,568,069 | ...103.930] .......... 1,760,481 | .......... 1,693,910 | .......... 1,601,530 | .oooovrivriiiirens0 [ v 8,452 | 0 [ (212,643) | ........2.075] .......2.580 | AO..... | ceeovrrrernen 6,566 01/24/2000.. | 10/25/2018..
J07098 DR 4|CHUGOKU ELECTRIC POWER CO,INC. .|D 65,557,408 | ....110.290 | . .65,215,535 .(8,715,002) .196,637 02/27/2002.. | 11/22/2029..
J21378 BR 4|HOKKAIDO ELECTRIC POWER CO,INC . |D ..874,430 | ...129.270 | . . (114,784) 11,679 03/09/1995.. | 09/25/2014..
J21378 BT 0|HOKKAIDO ELECTRIC POWER CO,INC.... D|... 6,775,979 | ...122460 | .........8,297,449 | .........6,775,640 | ........6, 775,845 | ..ccevviivceccn0 [ (19) | o0 [, (901,196) ...28,394 05/23/1995.. | 05/25/2015..
J21378 BW 3 |HOKKAIDO ELECTRIC POWER CO,INC.... D|... LA777,928 | ....119.920 renn(232,546) 01/08/1998.. | 02/25/2016..
J21378 BY 9|HOKKAIDO ELECTRIC POWER CO,INC . |D 4,501,439 |...122.790] ..........5,199,880 | ..........4,234,775 | .........4,400,787 | .ccccocevvrmrrne0 | oireeeens(13,853) | covvvririivirinenn0 | s (586 086) 01/22/1997.. | 06/24/2016..
J21378 CC 6|HOKKAIDO ELECTRIC POWER CO,INC . |D 1,716,016 | ...111.750 | . ) 04/07/1999.. | 11/24/2017..
J22050 BR 8|HOKURIKU ELECTRIC POWER CO,INC . |D 3,415,024 | ....104.250 | . 3,387,820 3,390,460 ) 12/22/1994.. | 11/24/2006..
J38468 CU 6|KYUSHU ELECTRIC POWER CO.,INC... . |D 3,549,953 | ....105.120 | . 3,557,211 3,556,342 ) 03/07/1995.. | 02/23/2007..
J38468 CV 4|KYUSHU ELECTRIC POWER CO.,INC... . |D 10,775,775 | ....122.390 | ........13,164,670 | ........ 10,756,329 | ........ 10,767,382 ) 05/25/1995.. | 04/24/2015..
J3847F AG 2 |KYUSHU ELECTRIC POWER CO.,INC... . |D 2,537,054 | ....112.470] . 2,540,865 2,538,258 ) 04/22/1998.. | 05/25/2018..
J62320 AQ 9|OSAKA GAS CO.LTD | D] e | e 1 .78,859,980 | ....127.874 . .84,695,500 81,972,364 ...(10,882, 352) 07/24/1992.. | 06/26/2012..
J72079 BQ 8|SHIKOKU ELECTRIC POWER CO,INC . |D .10,297,364 | ...111.220| . .10,163,460 0,263,413 | .ocevvvvrirerren0 [ (7 114) | 0 | (1,365,392) 09/07/2000.. | 08/24/2018..
J84872 AC 4|TOHO GAS CO.,LTD . |D ..115.970 . v 5,928,685 | 5,926,792 | .oovvvvrireirnnn0 [ 135 [0 | (788,263) 02/06/1998.. | 02/19/2018..
J85108 CB 2| TOHOKU ELECTRIC POWER CO.,INC D|.. ..124.940 1 ........13,036,846 | ........ 10,434,486 | ........ 10,764,633 | ...ovovvvvcrern0 | iierren(36,437) | o0 | (1,433,755) 02/09/1996.. | 02/25/2014..
J85108 CC 0|TOHOKU ELECTRIC POWER CO.,INC... D|.. ..126.440 1 ........11,383,560 | .......... 9,003,132 | .......... 9,257,003 | .covvveierineernn0 [ rieernnn(26,680) | o0 | (1,232,697) 04/07/1995.. | 04/25/2014..
J85108 CE 6| TOHOKU ELECTRIC POWER CO.,INC... . |D ...104.250 | . 8,808,332 8,820,833 | ..cccvviivennn0 [ (14,347) | 0 | (1,173,988) | .. 03/02/1995.. | 11/24/2006..
J85108 CG 1|TOHOKU ELECTRIC POWER CO.,INC... . |D ...129.180 | . ..9,316,505 | ........9,441,767 | .o [ (11,689) | o0 | (1, 256422) 04/04/1995.. | 01/23/2015..
J85108 CK 2| TOHOKU ELECTRIC POWER CO.,INC... D|.. ..119.540 1 .........4,049,800 | .......... 3,387,820 ) 10/31/1995.. | 11/25/2015..
J85108 CU 0| TOHOKU ELECTRIC POWER CO.,INC... D|... ..113.220 ] ........ 12,465,992 | ........ 11,010,415 | ........ 11,310,382 ) 09/26/2000.. | 12/25/2017..
J86914 EE 4|TOKYO ELECTRIC POWER CO.,INC.. . |D ...125.730 | ........46,215,641 .36,757,847 ...37,595,026 ) 05/23/1995.. | 02/28/2014..
J86914 EG 9| TOKYO ELECTRIC POWER CO.,INC.. . |D ...128.530 ........37,012,103 .28,796,470 ...30,566,258 ) 05/30/1995.. | 07/29/2014..
J86914 EH 7|TOKYO ELECTRIC POWER CO.,INC.. . |D ...129.690] ........70,737,987 | ........54,543,902 | ........57,119,980 ) 01/17/1996.. | 11/28/2014..
J86914 EK 0|TOKYO ELECTRIC POWER CO.,INC.. . |D ...122.530 ........29,576,558 | ........ 24,138,218 | ........ 24,153,315 ) 05/25/1995.. | 05/29/2015..
J86925 AH 7|TOKYO ELECTRIC POWER CO.,INC.. . |D ..113.410 1. 3,387,820 3,385,524 ) 03/05/1998.. | 03/23/2018..
J86925 AS 3| TOKYO ELECTRIC POWER CO.,INC.. . |D ...104.030 | . 2,540,865 2,369,799 ) 04/14/1999.. | 10/23/2018..
J86925 AW 4| TOKYO ELECTRIC POWER CO.,INC.. . |D 111220 846,955 851,616 113284) 09/07/2000.. | 01/29/2019..
J86925 BF 0|TOKYO ELECTRIC POWER CO.,INC.. . |D 1127101 846,955 | ............. 866,448 115285) 02/04/2000.. | 09/17/2019..
J87000 AJ 4|TOKYO GAS CO.LTD . |D ..129.290 | . 4,234,775 |. 4,429,293 ) 08/21/1996.. | 07/25/2014..
J87000 AK 1| TOKYO GAS CO.,LTD...covvurririrrereeissiseisssisesessssssisssssssssnnees | oenes D|... . ...122.380 1 ........15,547,553 | ........ 12,704,325 | ........ 12,897,584 ) 06/26/1997.. | 05/25/2015..
M60170 AD 5 |ISRAEL ELECTRIC CORP... D| .. 168510167 ...105.882 1 ...... 179353 732 | . 169,391,000 |...... 168,666,979 ....(22431 639) 05/09/1997.. | 05/15/2027..
M60170 AG 8 |ISRAEL ELECTRIC CORP... . |D 169,391,000 | ....101.796 | ......172,433,042 | ...... 169,391,000 | ...... 169,391,000 ....(22,529,200) 03/21/2000.. | 03/21/2030..
M60170 AH 6 [ISRAEL ELECTRIC CORP... .|D .29,737,962 | ....105.587 | ........35,770,806 |........ 33,878,200 | ....... 30,046,265 | ....cccocoverireeennc0 | 191,037 | 0 [ (3,991,082) 09/25/2002.. | 05/23/2030..
M60170 AK 9 |ISRAEL ELECTRIC CORP... D|... 127,043,250 | ....109.685 | ...... 139,346,906 | ...... 127,043,250 | ...... 127,043,250 (16,896,900) 12/03/2001.. | 01/14/2032..
M6025B AA 7 |ISRAEL ELECTRIC CORP [0 SRR (VOO O 84,695,500 108.542 | ........ 91,929,961 | ........ 84,695,500 | ........ 84,695,500 (11,264,600) 06/02/1998.. | 06/19/2028..
N8979# AA 9| UNION FENOSA FINANCE B.V .|D 313,373,350 | ...... 92.339 .289,366,538 | ...... 313,373,350 | ...... 313,373,350 ....(41,679,020) 03/14/2003.. | 03/14/2033..
P3013# AA 6 .|D 271,025,600 104.893 .284,286,259 | ...... 271,025,600 | ...... 271,025,600 ...(36,046 720) 09/09/2002.. | 09/20/2032..
Q3535# AC 0|ENVESTRA VICTORIA PTY LTD |F 50,944,195 | ........50,000,000 50,000,000 . 09/15/2003.. | 09/19/2033..
Y8345# AA 4| TNB CAPITAL LTD.....oooiiiiirniriienisssissnisssisssnssnesssesssssnsessnsenes | covens D| .. .102. 25,748,190 | ...... 220,208,300 20,208,300 . ....(29,287,960) . 04/13/2004.. | 04/13/2034..
3299999 Public Utilities (Unaffiliated) - Issuer Obligation: ...3,481,120,680 |...XXX...... ..3,791,919,494 | ...3,470,480,985 | ...3,480,148,314 (56,595) ..(338,786,228) | ... ..170,124,455 XXX
3899999 Total - Public Utilities (Unaffiliated)..........ccourirririirininiisiissniniiines ...3,481,120,680 |...XXX...... ..3,791,919,494 | ...3,470,480,985 | ...3,480,148,314 (56,595) 0 ]..(338,786,228) | ..... ..170,124,455 XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00077Q AC 4 [ABN AMRO BANK NV CHICAGO..........coevurerrrineireiiererneesnseinnes | vevens | e | erevenns 1| 1FE | ...... 36,278,450 | ....101.267 | ........ 37,154,862 | ........ 36,690,000 | ........ 36,307,403 3,352 0 0 10/22/2002.. | 12/01/2026..
00077Q AC 4 |ABN AMRO BANK NV CHICAGO . .10,045,750 | ....101.267] ........10,126,700 | ........10,000,000 | ........10,006,964 (7,113) 0 0 04/02/2002.. | 12/01/2026..
00184A AC 9| TIME WARNER INC.......oovimrimirinrinrineirsseiseisesiesssseessssissssnnes | sevens | 2FE | e 18,639,420 | ...111.365{ ........ 20,045,700 |........ 18,000,000 | ........ 18,609,501 (8,184) 0 0 10/24/2001.. | 04/15/2031..
00209T AB 1| AT&T BROADBAND CORP...........ccovumrerrieirnerinersserieseseessnninns | eoneee | oo | covneiinns 2FE | ....... 28,868,000 | ....130.375| ........ 37,636,655 | ........ 28,868,000 | ....... 28,868,000 | ....coovriverrrernc0 | e 0 0 0 11/18/2002.. | 11/15/2022..
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002927 AA 9|ABBEY NATIONAL CAPITAL TRUST I.... 13,169,400 | ....136.059  ........ 13,605,900 | ........ 10,000,000 0 | evververrnennen0 [ 0000.8.963 | .......6.450 | Do | v 2,490 11/13/2003.. | 06/30/2030..
002927 AA 9|ABBEY NATIONAL CAPITAL TRUST 1... .36,122,150 | ....136.059 | ........40,817,700 | ........30,000,000 0 1,351,919 | ......1,120, 09/27/2005.. | 06/30/2030..
00440E AC 1|ACE INA HOLDINGS INC .18,676,525 | ....133.081] ........20,294,853 .15,250,000 0 01/23/2003.. | 08/15/2029..
008117 AH 6 |LION CONNECTICUT HOLDING ...124.568 | . 6,228,400 | ..........5,000,000 0 03/27/2002.. | 08/15/2026..
008117 AJ 2| AETNA SERVICES INC.......covuririeririeriisistiesisssienisssessiinn e ...120.180 | ........ 12,018,000 | ........ 10,000,000 0 07/29/2003.. | 08/15/2036..
008685 AC 3 [AHOLD FINANCE USA INC......coecrvrivrrrrimrrerrsineirerseisensssssessnens | evvnne [ | vervvninne [ SFE | v 15,091,200 | ...108.125{ ........ 16,218,750 | ........ 15,000,000 0 07/18/2000.. | 07/15/2010..
00868P AA 3 |AHOLD LEASE USA INC .16,292,550 | ....111.500] ........16,725,000 .15,000,000 16,198,518 0 - 02/11/2003.. | 01/02/2025..
01310Q CZ 6 |ALBERTSON'S INC 9,594,900 . 8,426,600 | ........10,000,000 |. .9,614,933 0 ..54,333 | .. 03/25/2003.. | 04/10/2028..
01903# AS 1|ALLIED CAPITAL........ ........10,000,000 | ....103.350 | ........ 10,334,986 | ........ 10,000,000 | ........ 10,000,000 0 137,367 09/21/2005.. | 10/13/2012..
023139 AA B [AMBAC INC.....covvvrieerrircinrieiseneierssissienssisesesssessnesssenssnnes | evinee o | vevvnneeee [FE | s 11,534,300 | ....119.991] ........ 11,999,100 | ........ 10,000,000 | ........ 10,799,143 0 390,625 04/25/1997.. | 08/01/2011..
02318@ AA 9|AMBER TRUST ONE(GOLDMAN SACHS).. 50,817,300 | ...... 88.831] .......45,141,272 50,817,300 | ........50,817,300 | ..cccvrvrrrercracc0 [ o0 | s 0 211,968 | .. 11/25/2005.. | 02/20/2034..
023650 AH 7|AMERICA WEST AIRLINES. 3,591,152 . ...3,343,732 0 03/07/2005.. | 04/02/2021..
023654 AW 6|AMERICA WEST AIRLINES. .15,682,774 14,131,347 0 04/13/2005.. | 01/02/2019..
026351 AU 0|AMERICAN GENERAL CORI .19,048,940 .15,500,000 0 10/22/2004.. | 07/15/2025..
026351 BB 1|AMERICAN GENL CAPITAL II .19,854,000 . .15,000,000 0 07/17/2003.. | 07/01/2030..
029163 AD 4|AMERICAN RE CORPORATION 45,373,913 | ....114.595 | . 142,835,000 0 03/26/2003.. | 12/15/2026..
029163 AD 4|AMERICAN RE CORP..... 5,998,395 | ....114.595| . 5,700,000 0 05/17/2002.. | 12/15/2026..
030096 AF 8|AMERICAN STORES COMPANY.... .27,573,000 | ....104.635] . .25,000,000 0 06/06/2002.. | 06/01/2026..
03235M AA 0|AMTRAK/PENN STATION LEASE .18,340,317 | ....123.538 | . v 15,107,718 | (280,710) 0 10/28/2003.. | 06/15/2017..
035229 BN 2| ANHEUSER BUSCH COS INC.......ccovvvierirrirniinsiieiiesisseeinninns ...104.847 1 ........10,484,700 | ........ 10,000,000 | .......... 9,876,495 6,678 0 07/08/1997..| 07/01/2017..
039483 AM 4| ARCHER-DANIELS-MIDLAND ..122.678 ..........2,085,526 | .......... 1,700,000 | .......... 1,947,802 (5,504) 0 08/27/2003.. | 03/15/2027..
042735 AL 4|ARROW ELECTRONIC ...106.220 | . ...7,300,000 .6,790,947 23,718 0 06/30/1999.. | 06/01/2018..
04621W AA 8 |ASSURED GUARANTY US HLDG .37,158,930 | ....110.188 | . ........35,000,000 | ........37,140,969 0 04/06/2005.. | 06/01/2034..
050297 AA 8 [AUBURN HILLS TRUST......cocevuirmrniircrimnincerennsiersnisenensnisenins | evvnee [ | vevinnieee [ 2FE | i 15,315,565 | ....148.693 | ........ 16,176,311 | ........ 10,879,000 | ........ 14,764,738 0 06/14/2001.. | 05/01/2020..
05529M AA 0|BB&T CAPITAL TRUST | 24445750 | ...... 99.908 | ........ 24,977,000 |........ 25,000,000 | ........ 24,448,434 0 10/24/2005.. | 08/18/2035..
05562E AA 6 |BNP US FUNDING LLC 9,285,000 10,470,200 .10,000,000 .9,798,366 0 10/30/1998.. | 12/05/2007..
05576H AA 3 |BANKERS TRUST INSTL CAP TRUST B.....ccovverrrvrrreriecireinns .16,952,126 .16,725,000 6,899,477 0 02/12/1999.. | 12/01/2026..
059438 AG 6|BANC ONE CORPORATION........ 111,331,210 .11,000,000 ..11,291,047 0 08/26/1997.. | 07/15/2025..
06605H AA 6|BANKAMERICA INSTIT-A 12,676,625 .12,500,000 0 06/28/2001.. | 12/31/2026..
072732 AC 4|BAYER CORPORATION .21,322,700 .20,000,000 0 rev 05/09/2003.. | 02/15/2028..
072732 AC 4|BAYER CORPORATION .29,721,028 . .31,340,000 0 787,330 |.......2,084, 09/03/2003.. | 02/15/2028..
079857 AH 1|BELLSOUTH CAPITAL FUNDING .30,525,000 | ....120.722]. .25,000,000 (94,827) 0 743,750 |.......1,968, 01/28/2004.. | 02/15/2030..
084423 AB 8|W.R.BERKLEY CORPORATION 17,404,210 | ....110.856 | ........16,628,400 .15,000,000 (239,805) 0 189,271 |.......1,481, 04/16/1997.. | 05/15/2008..
084423 AC 6|W.R. BERKLEY CORPORATION .11,940,700 | ....122.466 | ........12,246,600 | ........10,000,000 (53,702) 0 435,000 |.. 08/12/1998.. | 01/01/2022..
110122 AA 6|BRISTOL-MYERS SQUIBB e | v 4,958,050 | ....118.477 | ... 5,923,850 |......... 5,000,000 1,003 0 08/31/1999.. | 06/15/2023..
122014 AC 7|BURLINGTON RESOURCES INC | e | 2FE | i 11,880,200 | ....119.384 | ........ 11,938,400 | ........ 10,000,000 | ........ 10,826,768 (150,561) 0 07/29/1996.. | 06/15/2010..
125563 AC 0|CIT CAPITAL TRUST I .16,615,100 | ....105.779 | ........21,155,800 .20,000,000 ...16,809,747 45,366 0 09/04/2002.. | 02/15/2027..
125563 AC 0|CIT CAPITAL TRUST 1 . . 14,075,574 | ....105.779 | ........14,229,391 | ........13,452,000 | ........13,958,062 ..(45,332) 0 04/14/2003.. | 02/15/2027..
130914 AM 6| CA PETROLEUM TRANSPORT CORP.........ccooueumererrrnerrcrireens . . 19,967,682 | ...106.284 | ........ 20,444,790 | ........ 19,236,000 | ........ 19,561,843 (61,838) 0 01/07/1997.. | 04/01/2015..
130914 AM 6| CALIFORNIA PETROLEUM TRANSPORT.. ...9,049,319 | ....106.284 | ..........8,872,588 | .......... 8,348,000 | ..........8,642,732 | ...cccovvrrnean0 [ (106,457) 0 02/26/2003.. | 04/01/2015..
134429 AG 4|CAMPBELL SOUP COMPANY.... .14,902,140 | ....137.174] . .13,000,000 (56,539) 0 01/12/2001.. | 05/01/2021..
141781 AA 2|CARGILLINC... .15,610,840 | ....100.671] . .14,000,000 (229,157) 0 01/08/1997.. | 03/15/2016..
141781 AT 1|CARGILLINC... 4,911,800 | ....106.364 | . 5,000,000 0 04/14/2004.. | 04/19/2034..
141781 G* 9|CARGILLINC... 7,829,920 | ....138.068 | . 7,000,000 0 04/23/1997.. | 12/09/2024..
141784 AK 4|CARGILLINC... .19,963,900 | ....118.900 | . .20,000,000 0 05/20/1997.. | 05/23/2017..
141784 AM 0| CARGILLINC... 14,350,175 | ....122.430 | . .14,500,000 0 07/14/2000.. | 06/18/2027..
141784 CA 4|CARGILLINC... 5,000,000 | ...119.448 |. 5,000,000 0 11/05/1998.. | 11/10/2028..
149123 BC 4|CATERPILLAR 7,505,247 | ...120.125 | . ...6,460,000 0 08/14/1995.. | 08/15/2011..
149123 BL 4|CATERPILLAR INC . . 119,231,000 | ...... 93.125]. +ee20,731,000 0 09/13/2005.. | 09/15/2035..
16675H AL 6 | CHEVRON CORP ESOP.........ccconmiiminiiciieinsississisiienns | 2 | AFE | 10,797,156 | ....109.637 | ........11,955,944 | ........ 10,905,027 0 674,795 |05/03/2000..|01/01/2014..
171196 AP 3 |DAIMLERCHRYSLER AG . 2FE | ....... 19,034,865 | ....108.524 | ........22,247,420 | ........ 20,500,000 0 1,527,250 | 05/23/2001.. | 03/01/2027..
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172062 AE 1| CINCINNATI FINL CORP.........ccorrvmiririrrireenseiseriesiesesessseenns ...103.418 ] ........ 10,341,800 | ........ 10,000,000 | .......... 9,886,619 1,652 0 102,083 | .......... 612,500 |11/10/2004..| 11/01/2034..
172062 AF 8| CINCINNATI FINANCIAL CORP ...112.602 | ........46,054,218 .40,900,000 43,978,349 (61,221) 0 .360,602 | .......2,826,553 | 01/05/2005.. | 05/15/2028..
17305B AB 7|CITICORP LEASE ...120.720 | ........25,954,800 | ........21,500,000 24,603,855 (143,337) 0 ...76,827 07/02/2003.. | 12/15/2019..
173074 A* 6|CITIGROUP GLOBAL MARKETS HLDS.. ......247,394,014 | ......254,086,500 .254,086,500 0 | 0 |...(24,387,463) ..1,694,757 04/04/2005.. | 04/04/2035..
1730T0 AB 5| CITIGROUP FUNDING INC........coecoirimrrnerirerrerneeissniesnrnenrnnns | evvee | oo | woneeed] [AFE | i 30,000,000 | ......99.134 ] ........ 29,740,200 | ........ 30,000,000 | ........ 30,000,000 0 11/03/2005.. | 11/18/2017..
191219 AP 9| COCA-COLA ENTERPRISES ...5,305,450 | ...131.477| .......... 6,573,850 | .......... 5,000,000 | .......... 5,270,032 0 10/03/2000.. | 02/01/2022..
191219 AV 6| COCA-COLA ENTERPRISES .11,868,450 13,481,985 .30,300,000 0 09/16/2005.. | 06/20/2020..
200339 AE 9|COMERICA BANK................... .16,369,500 18,050,250 | ........15,000,000 0 12/09/1996.. | 07/15/2024..
205887 AX 0| CONAGRA INC......ovvuierreinrinerierissessseinssissesssssssessssssssessessenns | eviee | oo | eevvnseens | 2FE [ eiiieies 39,782,435 | ...123.515] .......45,082,975 | ........ 36,500,000 0 09/26/2001.. | 09/15/2030..
20763# DU 2|SOUTHWEST AIRLINES - N514SW.... cerennn 3,628,033 0 09/17/1991.. | 03/26/2013..
20763# DV 0|SOUTHWEST AIRLINES - N515SW.... 3,628,033 ...3,628,033 0 09/17/1991.. | 03/26/2013..
216831 AB 3|COOPER TIRE & RUBBER 9,264,700 .10,000,000 0 05/18/2001.. | 03/15/2027..
216831 AD 9|COOPER TIRE & RUBBER COMPANY... .25,563,425 .26,500,000 0 10/13/2000.. | 12/15/2009..
216831 AE 7|COOPER TIRE & RUBBER 9,925,000 .10,000,000 0 05/22/2001.. | 12/15/2019..
233835 AP 2| DAIMLERCHRYSLER NA HLDG........cccnveererrrrimerierirerereessnins 5,961,420 . ...6,000,000 0 01/11/2001.. | 01/18/2011..
233835 AQ 0|DAIMLERCHRYLSER .29,765,100 | ....112.125] . .30,000,000 0 01/11/2001.. | 01/18/2031..
233835 AQ 0|DAIMLERCHRYSLER NA HLDG. 12,720,550 | ....112.125] . .10,000,000 0 03/09/2005.. | 01/18/2031..
239753 DJ 2|DAYTON HUDSON.........ccoouun. .13,320,020 | ....118.696 | . .12,288,000 0 08/18/2003.. | 01/01/2028..
24240V AE 1 |DEAN WITTER DISCOVER ...108.695 | . <ve..8,400,000 0 03/04/1997.. | 10/15/2013..
24240V AM 3 |DEAN WITTER DISCOVER - ...108.070 1 ........15,778,220 | ........ 14,600,000 0 09/26/1996.. | 01/01/2016..
247367 AX 3|DELTAAIRLINES........cccoommrimmmnrrnrrsniinsiinsessssssissnssnssiensinnnes | LSt | oo | veiivenens [ WFE [ i 23,618,475 | ...101.429| ........ 22,751,219 | ....... 22,430,490 0 07/20/2005.. | 01/02/2023..
251528 AA 3| DEUTSCHE BK CAP FDG TRUST L....ccooviiiiiieieiiniieiienieeens .15,655,316 | ....108.296 | ........17,219,064 .15,900,000 0 03/28/2000.. | 06/30/2009..
25179S AD 2 |DEVON FINANCING CORP ULC .24,635,220 | ....127.070] ........27,955,400 | ........22,000,000 0 07/16/2003.. | 09/30/2031..
25468P BW 5| WALT DISNEY COMPANY........cocorsiremmrirmrerneernneersernenneseenennnenne | LS [ [ covviees [ 2FE | i 16,970,700 | ...114.559 ........ 17,183,850 | ........ 15,000,000 0 11/02/2005.. | 03/01/2032..
257867 AC  5|DONNELLEY & SONS.......ccostiumierrierieirerissinesiessseessssnsians ...5,569,250 | ....126.112] .......... 6,305,600 | .......... 5,000,000 0 01/08/2001.. | 04/15/2021..
261561 AB 0|DRESDNER BANK NEW YORK .15,527,600 | ....114.511]. .16,250,000 0 08/09/1999.. | 09/15/2015..
261561 AB 0|DRESDNER BANK NEW YORK 21,494,250 | ....114.511] ........25,764,975 .22,500,000 ...21,768,940 0 07/06/2000.. | 09/15/2015..
26156F AA 1|DRESDNER FUNDING TRUST | 42,738,700 | ....122.948] ........51,638,160 .42,000,000 ...42,750,454 0 03/01/2005.. | 06/30/2029..
26156F AA 1|DRESDNER FUNDING TRUST 1 12,418,380 | ....122.948] ........13,770,176 .11,200,000 0 01/27/2005.. | 06/30/2029..
26884A AD 5|ERP OPERATING LP. 6,923,340 | ....110.500 | . 6,630,000 ...6,000,000 0 11/03/2005.. | 08/15/2026..
278058 AM 4| EATON CORPORATION 12,704,100 | ....128.068 | . .12,000,000 0 06/16/1997.. | 08/15/2022..
291011 AH 7|EMERSON ELECTRIC ...103.071] .........7,214,970 | .......... 7,000,000 0 02/11/2000.. | 03/15/2009..
29331@ AA 5|COLORADO CAPCO NOTES ...100.000 | . 288,083 0 04/22/2002... | 03/01/2013..
29333 AA 5| ALABAMA CAPCO NOTES, SERIES 2004 ...100.000 | ..........1,062,417 | .......... 1,062,417 0 ...0 [ 02/04/2004.. | 03/01/2014..
29333@ AA 3|ENHANCED CAPITAL TEXAS FUND, LP NOTES.......ccccovvmvuns [woviee | oo | corvrvens | e 11,321,902 | ....100.000] ..........1,321,902 | .......... 1,321,902 0 ...0 | 08/09/2005.. | 08/01/2011..
294429 AC 9[EQUIFAXINC............... 17,941,446 | ...114.202] ........ 21,127,370 | ........ 18,500,000 0 |everierieneeen0 [ 06,900 ........7.150 | ... | ..........638,250 | ....... 1,276,500 | 01/29/2002.. | 07/01/2028..
30251T AA 7|FNBC 1993-A PASS THROUGH TRUST. .34,816,093 | ....116.096 | ........38,998,121 .33,591,270 0 2,714,175 | 04/21/1997..| 01/05/2018..
302915 AA 1|FGIC CORP 9,884,700 | ....103.162] ........10,316,200 | ........10,000,000 0 <.r....600,000 |01/07/2004.. | 01/15/2034..
31331F AU 5|FEDERAL EXPRESS... 14,128,945 | ...112.492] ........ 15,860,631 | ........ 14,099,350 | ........ 14,120,130 0 |0 [ 000.7.500 | ... 7.460 | JJ...... | ... 487,603 | ....... 1,057,451 | 12/14/2001.. | 01/15/2018..
31945J AA  9|FIRST CHICAGO NBD INSTL CAPITAL A......oevorvvenvnnnerrncrnenns [ wovees oo | w1 [AFE ] ........26,961,676 | ....105.816 | ........ 28,358,688 | ....... 26,800,000 | ........ 26,828,506 0 09/03/1998.. | 12/01/2026..
32055R AB 3 |FIRST INDUSTRIAL LP X ...7,500,000 0 04/21/2005.. | 05/15/2027..
337358 AU 9|FIRST UNION CORPORATION .10,000,000 0 09/03/1996.. | 10/30/2008..
345277 AE 7 |FORD HOLDINGS INC .22,000,000 0 01/06/2005.. | 03/01/2030..
345277 AE 7 |FORD HOLDING........ccoerrverierirrereeiseriesiesisesessesssssesseenssenes .13,133,086 .11,300,000 0 .350,300 06/01/2001.. | 03/01/2030..
345370 AZ 3|FORD MOTOR COMPANY 5,580,000 ...5,000,000 0 .139,861 07/09/1992.. | 09/15/2011..
345370 BJ 8|FORD MOTOR COMPANY .11,454,900 .10,000,000 0 409,236 01/09/1997.. | 01/15/2022..
345370 BJ 8|FORD MOTOR CO... .28,599,150 .25,000,000 0 ..1,023,090 07/08/1997.. | 01/15/2022..
345370 BV 1|{FORD MOTOR COM . 12,818,750 | ........17,500,000 0 718,181 02/02/2005.. | 01/15/2032..
34540# AA 0 [FORD MOTOR CREDIT COMPANY ......208,491,186 | ......254,086,500 | ......254,086,500 | .....cccoerrireennc0 [ oivriririiniecn0 | o 0 |....(33,793,800) ..4,049,504 01/28/2003.. | 01/28/2013..
349631 AD 3 |FORTUNE BRANDS INC.......cocovvrervririeimirersniniiersssiensssseessnnnns | veveee | oo | cvvevnnene | 2FE | i, 2,554,640 | ....122.625 | .......... 2,452,500 | .......... 2,000,000 0 0]....8625] ......5.960 [MN.....| .ccevrneve 22,042 05/11/2005.. | 11/15/2021..
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349631 AG 6|FORTUNE BRANDS..........cconvvereernerininnns 12,306,470 | ....105.748 12,840,000 0 392,244 685,025 |06/21/2005.. | 07/15/2028..
36158F AA 8| GE GLOBAL INSURANCE HOLDING CORP... .29,619,000 | ....112.415]. .30,000,000 0 .2,100,000 | 10/21/2002.. | 02/15/2026..
36158F AD 2|GE GLOBAL INSURANCE .10,784,000 | ....121.347 . .10,000,000 ) 0 775,000 |07/11/2002.. | 06/15/2030..
36159B AA 6 | GE FINANCIAL ASSURANCE 8,159,353 | ....100.625 | . reenn..8,046,073 )| [ 0 133,957 | 06/16/2003.. | 06/20/2011..
362320 BA 0|VERIZON COMMUNICATIONS 021,120,000 | ....107.020 ........ 21 404,000 |....... 20,000,000 ) 0 1,388,000 | 11/24/2003.. | 04/15/2028..
362337 AK 3 [GTENORTH INC.....ccoocrervrrrirnrrerninnirernnneiierssisessssssessnsnnens | LSu [ | veivieeee [VFE | i 12,029,533 | ...... 96.259 | ........ 11,310,433 | ........ 11,750,000 ) 0 10/12/2004.. | 02/15/2028..
362337 AK 3 |GTE NORTHINC 221,103,971 | ...... 96.259] ........18,577,987 .19,300,000 ) 0 04/22/2003.. | 02/15/2028..
36959C AA 6 |GENERAL ELECTRIC CAPITAL SVC.. 5,915,350 ) 0 09/16/2003.. | 08/21/2035..
369622 CN 3 |GENERAL ELECTRIC CAPITAL e | reeennD,478,950 ) 0 07/10/1996.. | 06/15/2008..
369622 DN 2| GENERAL ELECTRIC CAPITAL......ccoivrirrirrinireienicreeieieniees | e | FE | o 15,233,392 | ...116.197 | .......17,197,156 | ........ 14,800,000 | ........ 15,028,59% | ... ) 0 05/03/2000.. | 05/15/2012..
37247D AB 2| GENWORTH FINANCIAL INC .20,865,200 .20,000,000 ...20,852,405 | ... 20 | ) 0 08/05/2004.. | 06/15/2034..
374288 AA 6|J PAUL GETTY TRUST .17,899,740 .18,000,000 0 10/02/2003.. | 10/01/2033..
38142E AE 8|GOLDMAN SACHS GROUP .14,059,080 .13,000,000 0 10/14/1997..| 03/01/2013..
38143V AA 7 |GOLDMAN SACHS CAPITAL | 48,429,350 .49,000,000 0 05/06/2004.. | 02/15/2034..
38143V AA 7 |GOLDMAN SACHS CAPITAL 1 .20,000,000 .20,000,000 0 02/12/2004.. | 02/15/2034..
386088 AB 4| GRAND METRO INVESTMENT CORP .10,228,625 | ....118. . .10,000,000 0 02/25/1992.. | 08/15/2011..
386088 AF 5| GRAND METRO INVESTMENT CORP 24,470,932 | ....126.309 | . .23,900,000 0 03/28/2000.. | 09/15/2022..
39136M AA 4 |GREAT-WEST L & A CAPITAL I......ccoo..c. .35,184,200 | ....102.988 | . .35,000,000 0 08/22/2005.. | 11/15/2034..
40429C AA 0| HSBC FINANCE CORPORATION 24,171,400 | ....105.000 | . +0..25,000,000 |. 0 10/08/2002.. | 05/15/2011..
404398 AA 7 |HVB FUNDING TRUST L..covvvierirerirneineiseiieeeneissniseisenssessnnnes | eviee | oo | eeveeen | 2FE [ i 45,373,650 | ...132.400 ........ 59,580,000 | ........ 45,000,000 | ........ 45,354,098 0 11/22/1999.. | 06/30/2031..
404399 AA 5|HVB FUNDING TRUST 3 ...7,783,590 | ....134.893 10,116,975 | .......... 7,500,000 | ......... 7,776,316 0 05/27/2003.. | 10/22/2029..
406216 AH 4 |HALLIBURTON COMPANY. 11,102,324 | ....131.588 ] ........13,290,388 .10,100,000 10,974,421 0 11/21/2000.. | 02/15/2021..
41011W AA 8|JOHN HANCOCK GLOB FDG I .15,135,650 | ....112.453] ........16,867,950 |........15,000,000 | ........15,074,721 0 07/27/2000.. | 07/02/2010..
427866 AE 8 |HERSHEY FOODS CO.......cccovrmirrerieirieerniicensineessnnnsesessnnenies | evvnee oo | vevvnnieee [FE | i 20,313,228 | ....139.306 | ........ 24,657,162 | ........ 17,700,000 | ........ 19,827,142 0 05/30/1997.. | 02/15/2021..
441812 *C O|HSBC FINANCE...........coovievrerrrereesrenrsessieseeseesssssssesssesssssenns | eviens | oo | eereeen | i | i 338,782,000 | ....103.405] ...... 350,315,833 | ...... 338,782,000 | ...... 338,782,000 .0 |....(45,058,400) 09/11/2002.. | 09/30/2032..
441812 *D 8|HSBC FINANCE .84,695,500 | ....109.013] ........92,328,851 | ........ 84,695,500 | ........ 84,695,500 .0 |...(11,264,600) | .. 11/08/2002.. | 11/26/2032..
449901 AC 1|ICI NORTH AMERICA 5,342,850 | ....103.014 ] . 5,000,000 5,033,293 0 0 01/24/1992.. | 11/15/2006..
454614 AK 4|INDIANA BELL TELEPHONE COMPANY.... .29,058,000 | ....110.875] ........27,718,750 | ........ 25,000,000 0 0 03/01/2005.. | 08/15/2026..
46623M AA 9 |JPM CAPITAL TRUST Il .16,530,283 | ....106.538 | . .15,720,000 0 0 09/20/2002.. | 02/01/2027..
475068 AA 0|JEFFERSON-PILOT CAPITAL TRUST B. .12,709,803 | ....106.700 | . .11,845,000 0 0 10/20/1998.. | 03/01/2046..
475529 AA 1|JEFFERSON-PILOT CAPITAL TRUST A. .29,933,800 | ....106.218 | . .28,000,000 0 04/21/1998.. | 01/15/2046..
48239A AA 7 |KBC BANK FUNDING TRUST III. .15,861,200 | ....115.647 | . .15,000,000 0 11/29/1999.. | 11/02/2009..
48245U BK 2| KFW INTERNATIONAL FINANCE . ...100.169 | . ...8,100,000 0 05/27/1992.. | 01/20/2006..
49306C AB 7|KEY BANK NA.......ccoooimmrmriiriiniinns . . ....115.556 | . ...5,000,000 0 08/23/2004.. | 02/01/2028..
493265 AC 6 |KEYCORP INSTITUTIONAL CAPITAL A. ....105.874 | .......21,174,800 | ........ 20,000,000 0 02/14/2002.. | 12/01/2026..
49327L AA 4 [KEYCORP CAPITAL Vll....ooovviveeriersrecieresiesiesseressssnsesesssssns | vevies | oo [evieneens | AFE | 105,367,774 | ... 841251 .........4,711,000 | .......... 5,600,000 0 09/26/2005.. | 06/15/2035..
524908 BF 6|LEHMAN BROTHERS HOLDINGS. 121.644 ........18,805,000 . 0 12/02/1999.. | 08/01/2015..
524908 C* 9|LEHMAN BROTHERS HOLDINGS..........ccovvommeimeinnirmrencensennees | eovnee | o] v AFE | .....169,391,000 | ...... 91.460 | ......154,925,720 | ......169,391,000 |. .169 391,000 [ .ovovrerrrrirenennc0 [0 | i 0 02/10/2004.. | 02/09/2034..
52517P AZ 4 |LEHMAN BROTHERS HOLDINGS 122484 | ... 21,269,347 | ........ 17,365,000 | ........ 17,454,361 0 04/20/1999.. | 01/15/2019..
532457 AM 0| ELILILLY 119,125 ... 11,912,500 | ........ 10,000,000 | ........ 11,853,535 0 08/27/2004.. | 06/01/2025..
532457 AN 8 |ELILILLY ....109.500 | . 5,475,000 4,637,815 0 07/10/1996.. | 01/01/2016..
548661 AK 3|LOWE'S COMPANIES INC ...113.632 . .9,090,560 .8,497,531 0 07/06/2004.. | 03/15/2029..
54908X AA 5|LOYOLA UNIVERSITY ...118.053 | ........24,909,183 | ... +ern21,100,000 0 06/26/1997.. | 07/10/2017..
55262C AE 0|MBIAINC .. 112,798 . 2,255,960 2,000,000 2,261,099 0 05/03/2005.. | 12/15/2025..
55262C AF 7|MBIAINC ...108.144 | . 2,300,000 2,500,989 0 05/12/2005.. | 10/01/2028..
55262C AJ 9| MBIAINC.......ccooovvirrnirerrerincnensniseisesssssensnissisesensne | LS [ | v | IFE ] .......31,159,300 | ...... 98.611] ........31,555,520 | ........ 32,000,000 0 04/04/2005.. | 12/01/2034..
55262C AJ 9[MBIAINC . AFE] .........9,958,500 | ...... 98.611| . .10,000,000 0 11/17/2004.. | 12/01/2034..
553038 AA 8| MIC FINANCING TRUST L...coovvuriiiniiiciierinisnessiiesieniees . . . ...102.459 | . .26,000,000 0 06/18/1999.. | 02/01/2027..
573284 AA 4|MARTIN MARIETTA MATERIAL . . rreenn.3,000,000 0 07/12/2004..| 12/01/2025..
577778 AR 4|MAY DEPARTMENT STORES ..142.622 | .......14,262,200 | ........ 10,000,000 0 03/04/1997.. | 01/01/2021..
577778 AX 1|MAY DEPARTMENT STORES 111492 .......14,103,738 | ........ 12,650,000 0 04/25/1997.. | 06/01/2015..
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577778 BA 0|MAY DEPARTMENT STORES CO ...5,325,000 | ....104.903 5,000,000 5,239,826 | ..cocvvevrriverieenn0 [ ieieenna(57,080) | covvvverriieiirenn0 |0 [ 108300 .. 8770 | s | e 191,361 | 415,000 |06/17/2004..|07/15/2026..
577778 BA 0|MAY DEPARTMENT STORES .18,855,360 | ....104.903 | . .18,250,000 .....1,514,750 | 04/10/2001.. | 07/15/2026..
577778 BD 4|MAY DEPATRMENT STORES CO .16,905,990 | ....109.947 | . .17,000,000 11,338,750 | 10/12/1999.. | 08/15/2036..
577778 BL 6|MAY DEPARTMENT STORES CO 17,238,130 | ....127.986 | . ....13,000,000 11,137,500 | 07/01/2003.. | 05/15/2029..
58013M DL 5 |MCDONALDS CORP........ccouurerimirrinnrnerirerineesnneisssnesieninnens | coveee | oo | cevvenene [FE | i 37,998,763 | ...102.446 | .......39,045,245 | ........ 38,112,975 | ........ 37,999,687 1,130,262 | 11/02/2004.. | 06/12/2030..
582834 AP 2| MEAD CORPORATION.......c.ccoovurirrirnmiimnirnerenessessssisssssnsnnnns | eviee | oo | eevvvsnens | 2FE [ oo 15,928,800 | ...111.985] ........16,797,750 | ........ 15,000,000 | ........ 15,917,821 1,132,500 | 09/04/2002.. | 03/01/2047..
589331 AD 9|MERCK & CO INC. 21,972,930 | ....108.404 | . .21,000,000 21,971,009 11/07/2005.. | 03/01/2028..
589497 AA 4|MEREY SWEENY LP 16,231,848 | ....119.048 | . v 13,583,256 | ........16,097,250 . 06/08/2005.. | 12/18/2019..
590188 *E O [MERRILLLYNCH & CO....ccocevvviriiirreircernincirsennscrsnnessessenenins | veveee [ | e [LIFE | i, 211,738,750 | ......92.814] ......196,523,521 | ...... 211,738,750 | ...... 211,738,750 ....(28,161,500) 03/03/2004.. | 03/03/2034..
59156R AE 8 |METLIFE INC.....coooeviiirieineierieeineersneiseiisesiesssssessssessensssssinnes | svviee | oo | wevinseens | TFE [ 29,760,900 | ....110.519........33,155,700 | ........ 30,000,000 | ........ 29,770,104 0 12/03/2002.. | 12/15/2032..
592179 A* 6|METROPOLITAN LIFE GLOBAL FUND... 127,043,250 ......127,043,250 .127,043,250 ....(16,896,900) | .. 06/29/2004.. | 06/29/2034..
592179 A@ 4|METROPOLITAN LIFE GLOBAL FUND... .84,695,500 .84,695,500 ...84,695,500 2,132,752 12/05/2005.. | 12/05/2035..
594185 AQ 3|MICHIGAN BELL TELEPHONE 5,344,964 ...4,600,000 0]. 10/06/2005.. | 01/15/2022..
611662 AT 4|PHARMACIA .85,546,690 .84,695,500 ....(11,341,433) 04/23/1996.. | 01/31/2016..
61744# AJ 8|MORGAN STANLEY........ccouuunnee 42,347,750 42,347,750 . (5,632,300) 03/02/2004.. | 03/02/2034..
617446 AS 8| MORGAN STANLEY GROUP INC........ccovvrmeriirririririnnnin 113,372,690 .14,340,000 0 05/28/1997.. | 10/01/2013..
619331 AA 9| MORTON INTERNATIONAL .38,616,712 . .32,478,000 0 06/05/1997.. | 06/01/2020..
62874H AA 3 |NB CAPITAL TRUST 4 5,701,968 | ....107.083 ] . ...5,400,000 0 10/11/2001.. | 04/15/2027...
628931 AB 3 |NBD BANK NA MICHIGAI .11,355,600 | ....127.207 | . +.....10,000,000 |. 0 03/13/2002.. | 11/01/2024..
638585 AU 3 [NATIONSBANK CORPORATION.......cccovvrvemrirrirnninerininennennnnnes | evnne [ | vervvneene [FE | i 19,876,800 | ....119.957........23,991,400 | ........ 20,000,000 | ........ 19,912,397 0 1,560,000 | 09/18/1996.. | 09/15/2016..
638585 AU 3 [NATIONSBANK CORPORATION.......cccovvrvemrvrvirnernernrsererinnnnes | evvnne [ | vervvneene [FE | i 15,182,750 | ...119.957 ........17,993,550 | ........ 15,000,000 |........ 15,132,855 0 1,170,000 | 05/08/1997.. | 09/15/2016..
638612 AB 7 |NATIONWIDE FINANCIAL SERVICES 27,532,129 | ....104.750 | . .27,300,000 27,450,281 0 . 08/18/1997.. | 03/01/2027..
644239 AY 1|NEW ENGLAND TELEPHONE & TELEGRAPH.. 19,272,750 | ....111.367 | . ......15,000,000 | ........19,227,404 0 06/07/2005.. | 11/15/2029..
650094 CA 1 |NEW YORK TELEPHONE.........cccooeummrmmrirneinnennernervenirsensnnnns | eviiee | oo | ceneeeT | IFE [ 19,628,000 | ....101.872{........20,374,400 | ........ 20,000,000 | ........ 19,643,927 0 07/09/2003.. | 11/01/2023..
65486A AA 1 |NLV FINANCIAL CORP.......coocnrremrirerrnrineereninsesensssseseessensinne | sveene | oo | ceneeenens [ 2FE | i 21,956,440 | ....110.723 | ........24,359,060 | ........ 22,000,000 | ........ 21,958,232 0 08/20/2003.. | 08/15/2033..
655664 AH 3|NORDSTROM INC .14,206,200 | ....110.250 | . .12,000,000 ...14,163,558 0 02/08/2005.. | 03/15/2028..
655844 AJ 7|NORFOLK SOUTHERN CORP .18,051,500 | ....126.706 | . .16,000,000 7,928,727 0 04/14/2003.. | 05/15/2027..
670768 AA 8|NYNEX CORPORATION 1,901,060 | ....109.248 | . 1,827,943 |. 11,851,647 0 0 05/08/1991.. | 05/01/2010..
693506 AQ 0 |PPG INDUSTRIES INC. .29,165,000 | ....129.539 | . 5,000,000 | ......... 28,491,296 0 0 10/18/2001.. | 05/01/2021..
693506 AZ 0|PPG INDUSTRIES INC. 22,329,480 | ....114.897 | . 22,500,000 22,356,008 0 05/03/2002.. | 08/15/2019..
693506 AZ 0|PPG INDUSTRIES INC. 4,930,950 | ....114.897] ..........5,744,850 | .......... 5,000,000 | .......... 4,941,057 0 0 07/03/2001.. | 08/15/2019..
694032 AX 1|PACIFIC BELL .32,451,350 | .....99.744 | . .32,100,000 0 0 01/04/2005.. | 10/15/2034..
694032 AX 1|PACIFIC BELL 17,433,540 | ...... 99.744 .17,000,000 0 0 12/07/2004.. | 10/15/2034..
694476 AA 0 |PACIFIC LIFE CORP . .14,449,901 112.449 v 13,375,000 | 4,428,530 0 0 12/01/2004.. | 09/15/2033..
69563A GK 1| PAINE WEBBER GROUP INC.......cccovurervrniererneirnenenenisnneirenns | vvene | oo [vviinnene | AFE [ 20,000,000 120.727 | ........24,145,400 | ........ 20,000,000 | ........ 20,000,000 0 0 03/12/1997..| 03/17/2017..
69563A HL 8 |PAINE WEBBER GROUP INC .10,000,000 118.857  ........11,885,700 | ........ 10,000,000 | ........ 10,000,000 0 0 09/04/1997.. | 09/11/2017..
69563A JK 8 |PAINE WEBBER GROUP INC 9,388,050 104.615 .10,500,000 ...10,103,648 0 0 06/02/2000.. | 04/01/2008..
699490 AA 6|BANQUE PARIBAS - NY BRANCH .28,232,290 111.594 ........30,850,000 29,116,756 0 0 10/26/1999.. | 07/22/2013..
703344 AG 6|PATRICK AIR FORCE BASE ...3,805,000 102.092 | ..........3,884,601 | .......... 3,805,000 0 0 04/13/2005.. | 09/15/2038..
70338A 10 3 |PATRON'S LEGACY 2003-3 .11,500,000 102.211 | ...... 11,754,217 | ........ 11,500,000 0 0 12/12/2003..| 01/17/2017..
70645) AP 7|PEMEX PROJFDG MASTER TR 6,985,160 | ...... 99.500 ...7,000,000 0 0 06/01/2005.. | 12/15/2015..
71713U AQ 5|PHARMACIA CORP .11,218,800 112.406 .10,000,000 0 0 08/05/2003.. | 12/01/2018..
71713U AW 2| PHARMACIA CORP 5,493,600 115.658 | . 5,000,000 0 0 05/04/2004.. | 12/01/2028..
718507 AZ 9|CONOCOPHILLIPS .16,706,580 | ....105.500 | . .17,000,000 0 0 03/17/1998.. | 03/15/2028..
7425A0 BC 3 |PRINCIPAL LIFE GLOBAL.......cccoervmirierirririiesiierienirnens 28,774,250 | ....107.788 | . .29,000,000 0 0 07/07/2004.. | 10/15/2033..
742741 AA 9|PROCTER & GAMBLE ESOP. .16,540,050 | ....129.626 | . .15,000,000 0 0 07/16/1996.. | 01/01/2021..
742741 AA 9|PROCTER & GAMBLE-ESOP 22,255,698 | ....129.626 | . .18,135,000 0 0 08/12/2003..| 01/01/2021..
743315 AF 0 |PROGRESSIVE CORPORATION LA11.4410 ...5,000,000 0 0 12/20/1994.. | 10/01/2013..
743315 AF 0 |PROGRESSIVE CORPORATION LA11.4410 +ern4,000,000 0 0 06/27/1997.. | 10/01/2013..
75405U AA 4 |RAS LAFFAN LNG Il ...100.320 | ........18,057,600 | ........ 18,000,000 0 0 11/21/2005.. | 09/30/2027...
74927P AA 7 |RBS CAPITAL TRUSTII ....104.945| ........39,879,100 | ........ 38,000,000 0 0 02/12/2004.. | 01/03/2034..
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74977E ME 0 | RABOBANK NEDERLAND NV NY......cccoimivmmrrmmremersenrnennensnneens | veee || eoneeees [AFE | i 46,000,000 | ....100.025 46,000,000 0 03/07/2005.. | 03/09/2035..
755920 AD 7|ROCS SERIES BLS-1998-1 12,962,415 | ....105.946 | . 14,473,258 .135,180 0 11/27/2000.. | 01/15/2018..
758203 AA 1|REED ELSEVIER INC .17,828,900 | ....109.065 | . .20,000,000 ....48,163 0 06/02/1997.. | 10/15/2023..
75820Q AC 6|REED ELSEVIER INC ...122.376 | . <eeer...5,000,000 (2,573) 0 08/27/1997.. | 05/15/2025..
760719 AS 3|REPUBLIC NEW YORK CORP o ...133.828 | ........ 13382 800 |....... 10,000,000 (54,174) 0 , 06/27/1997.. | 06/01/2021..
766879 AA 8| RINKER MATERIALS CORP.........ccccovmimmrimninnrsnieniinsisnnsnns | eviee | oo | eevivenens | AFE [ s 42,398,685 | ...124.211| ........ 52,789,807 | ........ 42,500,000 1,910 0 | [ 0007700 | 7720 | Jd e [ e 1 454 444 04/02/2003.. | 07/21/2025..
78389R AA 5|SB TREASURY COMPANY LLC .27,742,500 | ....109.512] ........30,663,360 .28,000,000 27,906,850 30,681 0 |evercenrienrenn0 [ 00009400 | ........9.540 | JD...oo | oo 7,311 08/12/1998.. | 06/30/2008..
78442F DJ 4|SLM CORP... .15,000,000 v 14,534,400 | ........15,000,000 |. 5,000,000 0 . .154,688 01/26/2005.. | 01/25/2025..
78442P D# 0 SLM CORP.......ccoovierirrririncisniiseiieesiesisessessissnsssssesssessansenns | sevee || coneeeee] [VFE | i 42,347,750 | ......90.789| ........ 38,447,010 | ........ 42,347,750 | ........ 42,347,750 0 [ (5,632,300)| ........2.605 | ........2.610 | MS..... | .....co.n. 324,819 03/30/2004.. | 03/15/2034..
78442P D@ 2 |SLM CORP.......cosvrriiriieeincinerisseiserienississenssssissssssssesssesans | vevens |0 | coneennd [FE | i, 127,678,466 | .....87.948 ...... 111,731,883 | ...... 127,043,250 | ...... 127,575,336 .0 [....(16,971,150) 907,124 03/16/2004.. | 03/15/2034..
78442P G* 1|SLM CORP... .84,695,500 78,573,616 .84,695,500 ...84,695,500 .0 1...(10,271,262) | .. 688,292 02/14/2005.. | 03/15/2035..
803111 AM 5| SARA LEE CORP. .13,852,080 12,619,530 .13,500,000 0 .137,813 08/02/2005.. | 11/01/2032..
803111 AM 5| SARA LEE CORP. . 8,259,560 7,478,240 ...8,000,000 0 08/10/2005.. | 11/01/2032..
806605 AG 6|SCHERING-PLOU RPORATION .33,655,460 36,438,400 .32,000,000 0 01/27/2004.. | 12/01/2033..
806605 AG 6 |SCHERING-PLOUGH CORP .18,021,850 | . 119,927,250 .17,500,000 0 04/02/2004.. | 12/01/2033..
81413P AG 0|SECURITY CAPITAL GROUP.. .21,899,500 | ....125.144] ........25,028,800 .20,000,000 0 10/17/2002.. | 06/15/2028..
81413P AG 0|SECURITY CAPITAL GROUP.. .16,054,500 | ....125.144] ........18,771,600 .15,000,000 0 07/09/2002.. | 06/15/2028..
824348 AL 0|SHERWIN-WILLIAMS CO .20,506,640 | ....121.075] . .22,000,000 0 05/22/2001.. | 02/01/2027..
833606 AA 4|SOC GENERAL REAL ESTATE CO....cocovvrierirreieisiinerierienes 19,091,786 | ....104.044 | . < 22,480,000 0 10/22/1998.. | 09/30/2007...
844741 AM 0 [ SOUTHWEST AIRLINES CO......ccovvvvrrvemrirernnrneirerneiseerenseessninns | evvnee [ | vervnneene [FE | s 13,009,591 | ....119.999| ........ 13,739,886 | ........ 11,450,000 (89,490) 0 |0 [ 000090150 | 1 7650 | e | i 523,838 04/07/2003.. | 07/01/2016..
844741 AN 8|SOUTHWEST AIRLINES CO L A11.495 33,448,500 | ........ 30,000,000 (589) 0 737,500 10/28/2005.. | 03/01/2027...
844741 AN 8|SOUTHWEST AIRLINES . 111495 .7,670,856 (8,361) 0 .169,133 05/02/2003.. | 03/01/2027..
844741 AR 9|SOUTHWEST AIRLINES ...106.724 | . 3,802,810 5,312 0 . .128,632 04/11/1996..| 07/01/2013..
844741 AS 7|SOUTHWEST AIRLINES ...106.305 | ......... 5,634,165 | ..........5,300,000 | ..........5,300,000 | .....cccceerrerec0 | v 0 0 | evvernnrrnenecn0 [ i 7.640 | e 7640 | Jduis | i 202,460 09/20/1995.. | 01/01/2018..
844741 AU 2|SOUTHWEST AIRLINES CO 110161 | e 8,877,875 (32,919) 0 |0 [ 0000.8.000 | ........6.820 | oo | i 320,569 03/03/2003.. | 01/02/2021..
844741 AX 6|SOUTHWEST AIRLINES 11,716 0 205,256 07/15/2005.. | 03/01/2017..
84474W AA 8 |SOUTHWEST AIRLINES .(11,611) 0 04/04/2003.. | 07/02/2019..
8447HB AA 0|SOUTHTRUST BANK NA (31,827) 0 11/02/2004.. | 05/15/2025..
845335 BQ 0|SOUTHWESTERN BELL TELEPHONE 37,576 0 03/22/1995.. | 07/01/2015..
860840 AA 5|STINGRAY PASS THROUGH . 9,867 0 11/04/2005.. | 01/12/2015..
86664R AB 2|SUN CANADA FINANCIAL COMPANY .18,899,800 .20 000 000 0 04/23/1997.. | 12/15/2015..
86664R AB 2|SUN CANADA FINANCIAL CO. 7,638,640 8,000,000 0 05/05/1997.. | 12/15/2015..
86679P AA 1 |SUN LIFE CANADA US CAPITAL 52,868,455 .50,500,000 0 X 07/15/1999.. | 05/06/2027..
86679P AA 1|SUN LIFE CANADA (US) CAP TR .10,402,100 .10,000,000 0 .130,258 05/20/1999.. | 05/06/2027..
869049 AG 1[SUSA PARTNERSHIP LP........ccccovurrirmrrnrinns 10,102,732 .046 ] ..........9,494,440 | .......... 8,043,000 | .......... (102 429) 0 | eovvernnrrnereen [ 0007450 | .....5.000 | e | v 299,602 07/07/2003.. | 07/01/2018..
870836 AD 5|SWISS BANK CORP NEW YORK.......cocomirimriririniineinerienireens ...9,187,100 113.945 ........ 11,394,500 | ........ 10,000,000 37,366 0 04/24/1997.. | 10/15/2015..
87612E AF 3 |TARGET CORP 2,725,775 121.218 .3,030,450 ...2,500,000 (3,387) 0 08/27/2003.. | 07/15/2031..
881685 AN 1| TEXACO CAPITAL .16,411,695 ...13,500,000 (88,096) 0 05/29/1997..| 03/15/2020..
881685 AP 6| TEXACO CAPITAL ...6,446,940 | ....115.512] ..........6,930,720 | .......... 6,000,000 (33,974) 0 03/23/1995.. | 06/30/2010..
88168L CX 2|TEXACO CAPITAL ...5,103,450 5,000,000 0 08/27/1997.. | 03/03/2023..
887315 AM 1| TIME WARNER COMPANIES INC .22,950,000 | ....123.000] ........24,600,000 | ........ 20,000,000 0 03/14/2002.. | 02/01/2023..
887315 BM 0| TIME WARNER COS INC 8,499,040 ...8,000,000 0 09/15/2004.. | 01/15/2028..
891490 AT 1|TOSCO CORP .12,618,850 .10,000,000 0 09/24/2003.. | 02/15/2030..
89233P TK 2|TOYOTA MOTOR CREDIT CORP.......cosvverreririeirieriererseenseins .30,000,000 .30,000,000 0 03/24/2005.. | 04/03/2035..
89233P TP 1|TOYOTA MOTOR CREDIT. .20,000,000 | ...... err. 19,548,000 .20,000,000 0 04/08/2005.. | 04/16/2035..
893472 AA 8| TRANSAMERICA CAPITAL Il .13,860,500 | ....116.905] ........14,028,600 .12,000,000 0 01/06/2005.. | 12/01/2026..
893939 AE 8|TRAVELERS PROPERTY CASUALTY.... .30,008,738 | ...121.524 | . .25,400,000 0 415, 12/01/2004.. | 04/15/2026..
902905 AQ 1|MARATHON OIL CORP 3,548,234 | ...125.044 | . ...3,115,000 0 .116,704 02/03/2003.. | 07/15/2023..
905572 AD 5|UNION CARB CHEM & PLASTC. .11,220,000 | ....110.844 | . <. 11,000,000 0 .216,563 06/04/2003.. | 04/01/2023..
905581 AR 5 [UNION CARBIDE CORP rerennn.4,060,000 | ....108.653 | ..........4,346,120 | .......... 4,000,000 0 06/25/2003.. | 06/01/2025..
911308 AA 2 [UNITED PARCEL SERVICE..........cccesvvmrererirsresresrsessssessnsenss | eevees | oo [ cerennens | AFE | i, 5,218,835 | ....131.768 | .........6,341,994 | ......... 4,813,000 0 05/05/2000.. | 04/01/2020..
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913017 AS 8| UNITED TECHNOLOGIES CORP........coeverrrerierireirerssnrneniens ..135.512] ........ 22,698,260 | ....... 16,750,000 | ........ 18,346,077 (54,320) 0 0 | e 8.750| ........ 7.680|MS..... | ..........488,542 | ....... 1,465,625 | 03/28/2000.. | 03/01/2021..
929903 AM 4| WACHOVIA CORPORATION.........ovcerrrerrrmrerierirneerseesssisssnsenes | ennee | oo | wevvenene | AFE ] ........9,309,300 | ...... 97.431 19,743,100 .10,000,000 .9,311,205 0 0 5.500 6.000 11/03/2005.. | 08/01/2035..
931142 AS 2|WALMART STORES 411, ...114.0291 ........11,060,813 ...9,700,000 .9,632,422 0 0| 7.250] ........ 7.560 07/12/1996.. | 06/01/2013..
950590 AG 4| WENDY'S INTERNATIONAL.......ovvemrimreerinrierienesessesseneneens .14,069,546 | ....102.713] ........15,186,117 | ........14,785,000 4,126,533 0 0 08/21/2001.. | 12/15/2025..
957674 AD 6 |BAKER HUGHES INC ...5,813,000 | ....136.495] .......... 6,824,750 | .......... 5,000,000 | .......... 5,748,405 0 0 04/04/2002.. | 06/15/2024..
963320 AH 9 |WHIRLPOOL CORPORATION 13,213,890 | ....114.657 13,758,840 | ........ 12,000,000 | ........ 13,175,954 0 0 07/12/2005.. | 07/15/2016..
983024 AF 7|WYETH .14,576,850 | ....108.151] ........16,222,650 .15,000,000 14,593,406 0 0 07/20/2004.. | 02/01/2024..
983024 AG 5|WYETH .10,415,500 | ....110.083] ........11,008,300 |........10,000,000 |. 0,409,874 0 0 09/22/2004.. | 02/01/2034..
983024 AG 5|WYETH 10,063,305 | ....110.083 ........ 11,658,715 | ........ 10,500,000 | ........ 10,070,750 0 0 07/15/2004.. | 02/01/2034..
98934K AB 6 |ZENECA WILMINGTON 12,091,200 | ....121.428| ........ 12,142,800 | ........ 10,000,000 | ........ 12,013,037 0 0 10/20/2004.. | 11/15/2023..
989819 AA 5|ZURICH CAPITAL TRUST | 51,597,500 | ....108.226 | . .50,000,000 0 0 10/25/2001.. | 06/01/2037..
989819 AA 5|ZURICH CAPITAL TRUST 1 .15,184,975 | ....108.226 | . .15,500,000 0 0 07/09/2002.. | 06/01/2037..
U17406 AX 4 |CITIGROUP INC.. 8,469,550 ...8,469,550 05/23/2003.. | 06/04/2010..
U17406 AZ 9|CITIGROUP IN 8,469,550 8,469,550 05/23/2003.. | 06/04/2008..
U17406 DC 7 |CITIGROUP IN 162,225,784 63,521,625 10/04/2005.. | 09/14/2035..
U17406 DD 5 |CITIGROUP IN 48,302,411 149,123,390 11/09/2005.. | 09/16/2025..
U17406 DE 3 |CITIGROUP INC.. . .16,937,406 .16,939,100 ,937, 09/07/2005.. | 09/16/2015..
U36963 5A 7 |GENERAL ELECTRIC CAPITAL CORP... .238,120,619 .254,086,500 04/19/2004.. | 04/19/2034..
U36963 5L 3 |GENERAL ELECTRIC CAPITAL CORP... . ....858,050 ....846,955 . 05/19/2004.. | 06/02/2014..
U38141 AM 6| GOLDMAN SACHS GROUP .84695 500 |...135.119{...... 114,439,543 | ........84,695,500 |........84,695,500 | .....ccceccrmireec0 [ o0 | o0 [1..(11,264,600) | .......7.450 | ........7.450 | MN..... | ..........578,400 |....... 6628638 11/21/1991.. | 11/28/2011..
U38141 DS 0|GOLDMAN SACHS GROUP 84,695,500 | ....122.586 | ...... 103,825,029 | ........84,695,500 |........84,695,500 | .....ccccccrmrrecc0 [ roviriiviirirnnn0 | 0 [1..(11,264,600) | .......5.000 | ........5.000 | JD...... [ ............23,527 | ....... 4,406,480 |06/22/1994..|06/29/2012..
U4421M BH 3 |HSBC FINANCE 11,821,459 | ....100.370 ........13,601,420 .13,551,280 11/13/2002.. | 07/13/2006..
U58013 AW 0 | MCDONALDS CORP .84,695,500 | ...112.277 . .84,695,500 03/30/1994.. | 12/06/2023..
U5904G H6 7|MERRILL LYNCH & CO ..9,316,505 | ...... 99.640] ..........9,282,966 | .......... 9,316,505 06/12/2003.. | 06/27/2008..
U61744 BG 9 |MORGAN STANLEY GROUP........ccccmveueirerinrineriesieeisseessiins 117.635| .......99,631,577 | ........ 84,695,500 07/22/1994.. | 01/10/2011..
U6176L AE 5 [MORGAN STANLEY.......ccconmiemernrrrrnernerreriseessnssssnsessnessseenens | vevene | oo | vevenseeee | AFE | 4,234,775 | Ll 99.830 4,227,576 A238T775 | 8234775 | 0 0 [0 | 06/26/2003.. | 07/10/2008..
U70577 AC 2|PEMEXPROJ FDG MASTER TR 254 086 500 106.639 .270,954,642 | ......254,086,500 | ...... 254, 086 500 ....(33,793, 800 11/27/2002.. | 12/05/2023..
U77529 AA 0 |ROHM & HAAS COMPANY..........oovvemrerrrinirnnes ...169,391,000 102.8% | ..... 174,293,006 | ...... 169 391, 000 ...... 169,391,000 .0 |...(22,529,200 01/16/2002.. | 03/29/2032..
UB280V AP 7 |SLMCORP........ccccomvrrnnee ..836,792 846,955 839,852 (U I (111,582 06/15/2004.. | 06/15/2009..
012873 AH 8|ALBERTA ENERGY COMPANY LTD.......ccosuveuermerierereereninninne .19,083,000 | ....131.491] ........19,723,650 | ........ 15,000,000 0 0 11/29/2004.. | 09/15/2030..
013716 AU 9|ALCAN INC .24,878,450 .25,000,000 0 0 07/09/2004.. | 12/15/2033..
078149 DP 3|BELL CANADA. . 0 0 06/05/1996.. | 10/15/2010..
10549P AG 6|BROOKFIELD A ..1156.387 . . (38,015) 0 0 09/14/2004.. | 03/01/2033..
12201P AB 2|BURLINGTON RESOURCES FINANCE...... ...123.679] ........12,367,900 | ........10,000,000 435 0 0 10/29/2001.. | 08/15/2031..
136420 AF 3| CANADIAN OCCIDENTAL PETROLEUM LTD......coocovvvvmvermrrrnres [ e . 118469 ....... 11,846,900 | ........ 10,000,000 | .......... 9,816 0 0 10/18/2002.. | 05/01/2028..
136440 AL 8| CANADIAN PACIFIC LTD . L A41670 1 e 7,083,500 |.......... 5,000,000 (5,598) 0 0 04/20/1992.. | 08/01/2021..
65334H AA 0|NEXEN INC .27151 708 | ...123.421]. .25,000,000 (28,538) 0 0 11/13/2003.. | 03/15/2032..
698900 AG 2 [ENCANA CORP. .10,365,000 | ....120.201 . +..10,000,000 | ........ (4,774) 0 0 11/07/2001.. | 11/01/2031..
725906 AN 1| PLACER DOME INC.......ccocommrvrmrrnerierineersnissinensesiseesssnssseinns | evvene | oo | wevvvseens | 2FE [ i, 12,277,465 | ...105.108 | ........ 12,681,280 | ........ 12,065,000 | ........ 12,274,282 (2,346) 0 0 12/04/2003.. | 10/15/2035..
002920 AC 0|ABBEY NATIONAL PLC.......cccocvrmeemermnrinerirerirmeesensssnisenssnnnnns | LS | F| e | IFE [ e 39,712,551 | ...129.639 | ........ 42,126,193 | ........ 32,495,000 | ........ 39,402,322 | ..coovriverirennn0 |, (124,364) 0 0 10/06/2003.. | 10/26/2029..
02364W AJ 4 |AMERICA MOVIL SA DE CV. .29,900,100 | ...... 98.630 29,589,000 .30,000,000 , 0 0 02/17/2005.. | 03/01/2035..
02364W AJ 4 |AMERICA MOVIL SA DE CV .16,439,730 | ...... 98.630 ........16,767,100 .17,000,000 0 0 03/18/2005.. | 03/01/2035..
049255 AC 6|ATLAS COPCO AB ...108.797  ........10,879,700 .10,000,000 0 0 10/19/1999.. | 09/01/2009..
049255 AE 2|ATLAS COPCO AB ...125.286 | . .25,000,000 0 0 08/26/1999.. | 09/01/2019..
049255 AE 2|ATLAS COPCO AB ...125.286 | . (4,323) 0 0 .110,000 05/08/2001.. | 09/01/2019..
05330A AA 5|AUTOPISTA DEL MAIPO 11,713,667 | ....115.287 | . 11200132 (108,802) 0 0 ...31,835 07/10/2003.. | 06/15/2022..
054536 AA 5[AXA.... 52,554,531 | ....133.635| . 145,210,000 (100,534) 0 0 172,803 05/16/2003.. | 12/15/2030..
055227 AA 0|BACOB 4,399,350 | ....103.455 | . ...5,000,000 86,930 0 0 104,722 09/30/1999.. | 09/17/2007..
055291 AC 2 BBVINTERNATIONAL FINANCE .33,205,014 | ....118.058 | . .36,000,000 50,245 0 0 .210,000 05/04/1999.. | 12/01/2025..
055291 AC 2 |BBV INT'L FINANCE........ccccocommrirmrimmrneinernssinerssnisseissssssssenns | evvee | F | eevvvneens | IFE [ i 28,466,065 | ....118.058 31,000,000 | ........28,721,538 | .....cccoourieenns0 | o 45,950 0 0 180,833 03/27/2000.. | 12/01/2025..
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055443 AA 3| CORREDOR SUR TRUST......ccovvuermerimerieenniseesersessnessensns | cen Fl... 20,000,000 | ......96.671 ........19,334,298 | ........ 20,000,000 0 0 05/19/2005.. | 05/25/2025..
055443 AA 3| CORREDOR SUR TRUST |F .10,000,000 .10,000,000 0 0 05/19/2005.. | 05/25/2025..
055450 AG 5| BHP FINANCE USA LTD......ovvuiriirierrnenierireeesseesesssenienienenns | cov F .20,256,973 .21,275,000 0 0 06/09/1997.. | 03/01/2016..
05946N AD 7|BANCO BRADESCO SA LS. |F 149,591,500 .......50,000,000 |. 0 0 10/20/2003.. | 10/24/2013..
05965X AA 7 |BANCO SANTANDER CHILE SA.......ccovinirniireiinrrerirernrinnns | vevees Fl oo | FE | s 10,675,143 | ...111.299] ........11,703,090 | ........ 10,515,000 | ........ 10,637,007 0 0 01/29/2003.. | 07/18/2012..
05965X AA 7 [BANCO SANTANDER CHILE........coocmrimmiieeireeieeiiseinsisensisennns | vevens Fl... ..7,882,370 | ...111.299] ..........8,625,673 | .......... 7,750,000 | ......... 7,850,780 0 0 01/29/2003..| 07/18/2012..
060587 AB 8 [BANK AUSTRIA | F .10,614,750 12,723,810 .11,000,000 10,693,895 0 0 03/27/2000.. | 02/15/2017..
066748 AB 0|BANQUE PARIBAS............cccouuuuee . |F .11,095,760 v 11,618,870 | ........11,000,000 |. 1,015,356 0 0 11/24/1992.. | 06/15/2007...
06738C 82 8|BARCLAYS BANK PLC.......ccotvmiiiririiierineieieissiseinsiseisninsies | ceveee Floo | IFE| oo 54,609,905 | ......96.301] ........ 52,484,045 | ........ 54,500,000 | ........ 54,613,516 0 0 10/25/2005.. | 12/15/2034..
06738C 82 8 |BARCLAYS BANK PLC.......ccovvmiiiririiieriseireieiiesessiseisninsies | ceveee Fl oo | FE | s 10,113,400 | ......93.178] .........9,317,758 | ........ 10,000,000 | ........ 10,113,400 0 0 07/13/2005.. | 12/15/2034..
104213 A* 4|BRADFORD & BINGLEY PLC . |D .84,695,500 .84,695,500 L0 | (6,753,974) | .. 06/27/2005.. | 06/27/2035..
104213 A@ 2|BRADFORD & BINGLEY PLC . |D .84,695,500 .84,695,500 L0 | (2,824,192) | .. 10/04/2005.. | 10/04/2035..
11041R AL 2 |BRITISH AEROSPACE FINANCE.... . |F 9,250,110 ...9,000,000 0 0 04/16/2001.. | 07/01/2027..
111021 AE 1|BRITISH TELECOM PLC - |F .18,913,365 .14,500,000 0 02/02/2004.. | 12/15/2030..
111021 AE 1|BRITISH TELECOM . |F .32,902,250 . .25,000,000 0 12/10/2004.. | 12/15/2030..
141884 AA 4|CARIBBEAN OIL PURCHASE . |F 8,734,409 | ....109.990 | . ...8,765,175 0 12/18/2001..| 01/15/2014..
143658 AF 9| CARNIVAL CORPORATION . |F .35,505,769 | ....118.750 | . .31,400,000 0 08/03/2004.. | 10/01/2023..
143658 AH 5| CARNIVAL CORPORATION.... . |F 7,228,080 | ....111.160 | . ...6,885,000 0 07/02/2003.. | 01/15/2028..
143658 AH 5| CARNIVAL CORP . . |F 11,944,289 | ...111.160 | . v 11,125,000 | 0 01/13/2004.. | 01/15/2028..
202712 B* 5|COMMONWEALTH BANK OF AUSTRALIA.........ccoooonmrrnrinniinnns [ v D| ....1| . 1FE | ....... 84,695,500 | ...... 92.792] ........ 78,590,335 | ........ 84,695,500 | ........ 84,695,500 | ...ccovrivririrens0 | v [ 0 05/27/2004.. | 05/26/2034..
202712 B@ 3|COMMONWEALTH BANK OF AUSTRALIA.........ccoovnmvrnrinniinnns | i D| .. 84,695,500 | ...... 93.142] ........ 78,887,379 | ........ 84,695,500 | ........ 84,695,500 | ...coovrivririrens0 | v [ 0 11/07/2005.. | 11/07/2035..
21987B AE 8 |CODELCO INC LS.. [F .24,586,050 107.187 26,796,750 .25,000,000 24,807,118 0 09/11/2000.. | 05/01/2009..
21987B AK 4 |CODELCO INC LS. |F .18,962,200 ........20,000,000 8,964,719 0 11/03/2005.. | 09/21/2035..
21987B AK 4| CODELCO INC.....cooiviriieiiicieriseiseineierssisesesissiessessesssniees. | eoeees Fl.. veenn9,818,350 | ......99.547 | .........9,954,700 | ........ 10,000,000 | .......... 9,819,011 0 09/27/2005.. | 09/21/2035..
22541G AA 2 |CREDIT SUISSE, NASSAU BRANCH.. Floou [FE | e, 100,000,000 | ....102.519] ......102,518,870 | ...... 100,000,000 | ...... 100,000,000 0 05/28/1997.. | 06/15/2007..
248204 A* 0|DEN DANSKE BANK. . |D .84,695,500 .ern.84,695,500 184,695,500 | ..ovvvrrerrerrnen0 [0 | s 0 12/14/1992.. | 09/14/2007...
24820R AE 8|STATOIl . |F .10,263,210 .10,500,000 ...10,318,346 0 11/30/2000.. | 05/01/2016..
24820R AG 3|STATOIl v |F .22,598,910 .24,000,000 ..22,721,015 0 04/26/2004.. | 12/01/2028..
25156P AC 7 |DEUTSCHE TELEKOM INTL FIN BV......ccooviumirieirierienireeneiins LS. |F .12,457,300 .10,000,000 0 10/27/2005.. | 06/15/2030..
25156P AC 7 |DEUTSCHE TELEKOM INT FIN.....oovouiiirinrrenieniieesneissenseenes | vevens F .19,961,100 .15,000,000 . 0 03/04/2005.. | 06/15/2030..
251594 AA 5|DBS BANK LIMITED . |F .36,744,800 .37,000,000 27,115 0 02/02/2000.. | 08/10/2009..
251594 AA 5|DEVELOPMENT BANK OF SINGAPORE..... |F 2,740 0 154,219 08/02/1999.. | 08/10/2009..
251594 AC 1|DBS BANK LIMITED |F .19,848, . ...14,960 0 0 .332,500 04/05/2000.. | 04/15/2010..
345220 AB 3| FORD CAPITAL B V...oevorirrriniieiiesississseississsiesississssssssssenns | cvv F 22,587,565 | ...... X w0 16,959,375 | ........20,250,000 ( 0 0 .160,313 03/08/1996.. | 06/01/2010..
35177P AL 1|FRANCE TELECOM SA LS. [F| .o [IFE] ... 54,540,550 133426 | ........ 70,048,650 | ....... 52,500,000 0 0 1,531,250 05/23/2001.. | 03/01/2031..
40427L AB 0 |HSBC CAPITAL FUNDING LP.....c.cosvumrinrrierierirneerneinseissesinnens | cov Fl ... 1| IFE | .. 35,960,300 152.772| ........ 45,831,600 | ........ 30,000,000 0 1,534,880 01/22/2004.. | 06/30/2030..
404280 AF 6|HSBC HOLDINGS PLC LS. |F .15,195,650 124585 ........18,687,750 | ........15,000,000 ...15,190,618 0 .139,792 08/22/2002.. | 05/17/2032..
405808 A* 7 |HALIFAX GROUP........cocvtiireireineieiiesieeissssissisessesssesssessnns | ceis D 359,955,875 101.237 .364,409,609 | ......359,955,875 .359,955,875 | ..eovvvvrinernnn0 [0 [ s 0 02/27/2001.. | 02/28/2031..
42205M AB 2|HBOSPLC LS. |F| .o | TFE | ..o 25,448,490 101.163 | ........ 25,796,565 | ....... 25,500,000 0 10/05/2005.. | 10/01/2035..
42205M AB 2 |HBOS PLC......coirurireeiceieineisessessiessssesssesssssessssessesssssssnns | cevns Fl... ceeen8,941,760 101.163 | .......... 7,081,410 |.......... 7,000,000 0 10/04/2005.. | 10/01/2035..
448414 AC 6|HUTCHISON WHAMPOA FINANCE LS. |F .13,652,922 , .16,610,000 0 11/06/1998.. | 08/01/2017..
448414 AC 6 |HUTCHISON WHAMPOA FIN.......cocvirimiereeinineenneriereresesseesnns | cov F 39,844,502 140,260,000 0 08/06/2002.. | 08/01/2017..
448414 AE 2|HUTCHISON WHAMPOA FINANCE . |F 36,077,126 142,800,000 0 01/25/1999.. | 08/01/2027..
44977G BE 0 [ING BANK NV . |F .25,000,000 .25,000,000 0 08/10/2005.. | 09/14/2035..
45577V AA 7 |INDOCOAL EXPORTS CAYMAN . |F .18,317,691 .18,317,691 0 06/22/2005.. | 07/06/2012..
45577V AA 7 |INDOCOAL EXPORTS CAYMAN . |F 9,158,845 ...9,158,845 0 5,445 06/22/2005.. | 07/06/2012..
471117 AA 9| JARDINE STRATEGIC FIN . |F 112,214,320 .12,000,000 0 112,625 01/16/2003.. | 11/08/2011..
50074M AA 5| KOWLOON-CANTON RAILWAY CORP . |F .50,000,000 58,956,790 .50,000,000 0 0 474,833 11/02/1999.. | 11/17/2014..
524671 AA 2|LEGRAND SA | F 46,221,180 | . 102,308,750 | ........43,500,000 (53,185) 0 0 ..1,396,833 01/14/2000.. | 02/15/2025..
57542Q AA 5 |MTR CORPORATION.......ccormiurrmrirerierinsissesssissssssssessssssns | vevens Fl oo | FE | i 49,404,500 | ...127.983 | ........ 63,991,860 |........ 50,000,000 20,082 0 0]....8.375] .......8.490 [MN..... | ..co0ueues 11/05/1998.. | 11/15/2018..
57542Q AA  5|MASS TRANSIT RAILWAY .....corumririmeieirerissesnessessseessensnees | vevens Fl oo | FE | e, 9,849,600 | ....127.984 | ........ 12,798,372 | ........ 10,000,000 5,063 0 0]...8.375] ......8.530 [MN..... | ceovvvenee 11/09/1998.. | 11/15/2018..
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616906 AG 8| MORGAN STANLEY FINANCE PLC........cocoomrrmererirneeseninsiinens | cev Fl .. 36,492,884 | ...110.501 | ........ 39,559,358 | ........ 35,800,000 | ........36,191,080 | ....cccorrivrrecnc0 | ooririnnad (47,922) 0 2,874,740 | 10/19/1998.. | 02/28/2017..
656531 AC 4 |NORSK HYDRO ASA... |F .19,060,830 | ....127.048 | . .19,000,000 (2,427) 0 1,472,500 | 10/16/2001.. | 06/15/2023..
656531 AC 4 |NORSKHYDROA/S.... F ...127.048 | . 5,000,000 (23,442) 0 387,500 |08/14/2003.. | 06/15/2023..
656531 AG 5|NORSK HYDROA/S.... F ...118.253 | . 401,000,000 | ..........6,208,631 | .0 | e 13,085 0 476,000 |09/28/1999..|01/15/2028..
693070 AD 6| CARNIVAL PLC.......coiinriirieriinrinneissiseienissesessssissnienienees. | v Fl.. . ..125.303 | ........ 16 715,420 |........ 13,340,000 (52,665) 0 |0 [ .7.875 ] ........6.310 | ID...... | ... 87,544 | 1,050,525 | 07/13/2004.. | 06/01/2027..
69367C AB 1 [PTT PUBLIC COLTD....ooivieiiierniieieriseisernsieisnssseessssssessenes | cevees Fl. 10,427,077 | ...... 96.321] ........ 10,498,989 | ........ 10,900,000 1,216 0 12/14/2005.. | 08/03/2035..
706448 AH 0|PEMEX FINANCE LTD | F 51,101,240 124.695 63,594,450 .51,000,000 (3,006) 0 01/21/1999.. | 11/15/2018..
71645W AB 7 |PETROBRAS INTL FINANCE CO | F 140,849,700 | ....117.500 ........47,000,000 | ........40,000,000 |. (89,342) 0 05/19/2003.. | 07/06/2011..
71645W AB 7 |PETROBRAS INTERNATIONAL.......ccvivimeimriinrirneriesiseissesiannies | cevens Fl.. 19,799,900 | ...117.500 ........ 23,500,000 |........ 20,000,000 | ........ 19,862,938 | ..ccvvvriverinac0 [ 17,877 0 01/11/2002.. | 07/06/2011..
716708 AC 6 |PETROLIAM NASIONAL BERHAD.........ccoovveniirmneineinniiereneennns | o Fl. 25,837,160 | ....119.626 | ........ 33,495,280 | ........ 28,000,000 | ........ 26,450,603 99,801 0 01/08/1998.. | 08/15/2015..
716708 AF 9| PETRONAS.......coooiiirirneerneiseieeiseeseeseeiseenns . |F .39,004,315 . .36,000,000 (63,834) 0 06/14/2004.. | 10/15/2026..
716708 AF 9|PETROLIAM NASIONAL BERHAD . |F 5,245,550 124.016 ...5,000,000 (4,883) 0 06/14/2004.. | 10/15/2026..
716743 AB 5|PETRONAS CAP LTD |F 9,953,200 124.844 .10,000,000 1,242 0 05/15/2002.. | 05/22/2022..
718337 AC 2| KONINKLIJKE PHILIPS ELEC..........ccooivimirnerirerineereeiserserinenens | e F 5,003,200 121.620 5,000,000 5,003,200 0 0 06/15/2001.. | 05/15/2025..
76117H AA 0|RESONA PFD GLOBAL SECS | F 5,000,000 106.097 5,000,000 5,000,000 0 0 . 07/20/2005.. | 07/30/2015..
780097 AH 4|ROYAL BANK OF SCOTLAND GROUP PLC.. F .20,641,200 | ...... 99.000 | . 20,000,000 | ........ 20,613,792 (7,857) 0 .386,649 10/26/2001.. | 09/30/2031..
780641 AH 9 |KONINKLIJKE KPN NV | F .13,346,000 | ....118.498 . .10,000,000 (30,282) 0 .209,375 06/15/2005.. | 10/01/2030..
780641 AH 9| KONINKLIJKE KPN NV.....cooiriiiriieiinerienisisssesessssssessenennes | cov F .23,564,860 | ....118.498 . .18,000,000 (82,033) 0 .376,875 03/09/2005.. | 10/01/2030..
78572M AA 3| SABMILLER PLC LS. |F 24,742,750 | ...111.282] . ......25,000,000 |. 3,080 0 . 625,694 08/06/2003.. | 08/15/2033..
802813 AD 7 |SANTANDER FINANCIAL ISSUANCES.........ccccouvimmiimrinnrirnnirans | v Fl. 32,624,700 | ....115.866 | ........ 40,553,100 | ........ 35,000,000 | ........ 33,309,904 0 | [ 000 7.250 | ......7.960 | MN.... | ... 422,917 10/14/1998.. | 11/01/2015..
80932R AA 3| SCOTLAND INTERNATIONAL FINANCE.... Fl.. ..4,995500 | ...103.072] .......... 5,153,600 | .......... 5,000,000 | .......... 4,999,519 0 10/26/1994.. | 11/01/2006..
82929R AC 0 |SINGAPORE TELECOMMUNICATIONS. | F 11,833,299 | ...125.788 | ........12,582,574 .10,003,000 11,799,963 0 10/07/2004.. | 12/01/2031..
82929R AC 0|SINGAPORE TELECOMMUNICATIONS . |F .21,948,380 | ....125.788] ........27,673,360 | ........22,000,000 | ........21,952,403 0 07/02/2002.. | 12/01/2031..
83363R AA 5|SOC CONC AUTO CENTRAL......cevurirnrirrieirseriseieneseniseenes | ceve Fl... 30,000,000 | ....104.983] ........ 31,494,900 |........ 30,000,000 | ........ 30,000,000 0 12/17/2003.. | 12/15/2026..
83364L AA 7 |SOCIETE GENERALE.........ccooomtiimrierieeiseiseiicssisesiesiseissenines | cei Fl .. 24,778,400 | ...103.242| ........ 25,810,500 | ....... 25,000,000 | ........ 24,955,009 0 10/21/1998.. | 04/30/2007...
833654 AA 4|SNCB BELGIUM RAIL - |F ...137.946 | ........40,735,454 ...34,209,157 0 11/30/2000.. | 12/01/2024..
846505 AA 3| SPAREBANKEN VEST........ccocoomivmmmmrineininiins .« |F| 1] 2FE | ........60,000,000 | ...... 96.212| .......57,727,794 ...60,000,000 0 04/02/2004.. | 04/30/2014..
853250 AA 6|STANDARD CHARTERED BANK - |F ...129.046 | . (30,668) 0 08/30/2001.. | 05/30/2031..
853250 AA 6|STANDARD CHARTERED BANK . |F ...129.046 | . (29,530) 0 05/02/2003.. | 05/30/2031..
87406D AB 4| TAKEFUJI CORPORATION.......ooverrerrinnirierirerirenereesssseserienens | cove F ...115.687 | . . 0 10/24/1997..| 11/01/2017..
87406D AC 2| TAKEFUJI CORPORATION....... LS. |F .19,941,800 | ....117.200 | . .20 000 000 0 04/18/2001.. | 04/15/2011..
87406D AC 2| TAKEFUJI CORPORATION....... . |F 17,964,942 | ...117.200 | . .17,550,000 0 01/08/2003.. | 04/15/2011..
893830 AF 6| TRANSOCEAN INC . |F 18,374,583 | ....125.996 | . .16,020,000 36 ,044) 0 10/08/2003.. | 04/15/2031..
92908K AA 3| VOTORANTIM OVERSEAS IV.....ccocrvvmiirriirirnns . |F .19,550,000 | ....101.750 | . ......20,000,000 |. 9,107 0 08/19/2005.. | 06/24/2020..
98372P AG 3| XL CAPITAL LTD...ooiiiniiriiierininnississiiesiiesiesisssissssssssiesens | vevees Fl... 30,594,000 | ...102.594 | ........ 30,778,200 | ........ 30,000,000 | ........ 30,577,079 0 11/15/2004.. | 11/15/2024..
A19494 AB 8 |FIRST AUSTRIAN BANK.......coviriiiriiriniirernniseesssisseenissinens | cenees D|.. 84,695,500 | ....117.089 ] ........ 99,169,444 | ........ 84,695,500 | ........ 84,695,500 .0 |....(11,264,600) 10/02/1997.. | 12/28/2027 ..
A3585# AA 0|KOMMUNALKREDIT AUSTRIA AG .|D 42,347,750 | ....109.359 | ........46,311,237 42,347,750 L A2347,750 | o0 [0 |0 (5,632,300) 09/20/2002.. | 09/20/2032..
A3585# AB 8| KOMMUNALKREDIT AUSTRIA AG . |D .84,695,500 | ...... 91.958 ] ........77,883,873 | ........84,695,500 | ........84,695,500 ....(11,264,600) 03/24/2004.. | 03/24/2034..
A3585# AC 6| KOMMUNALKREDIT AUSTRIA AG.......cccommiimmiimeriereneerneesaseisens | ceves D|... 42,347,750 | ...... 99.799 | ........ 42,262,572 | ........ 42,347,750 | ........ 42,347,750 | oo [0 | 0 | (5,632,300) 03/17/2004.. | 03/17/2034..
A3585# AD 4| KOMMUNALKREDIT AUSTRIA AG.......cccommvemiimerinreneernensasninens | crvs D| .. 25,408,650 | ...... 93.929| ........ 23,866,104 | ........ 25,408,650 | ........ 25,408,650 L0 (3,379,380) 03/31/2004.. | 03/31/2034..
D05528 AB 6 |DRESDNER BANK AG. . |D 113.860 144,651,533 | ......127,043,250 | ......127,043,250 .0 |....(16,896,900) 04/09/1997.. | 05/14/2027..
D0553J AC 9|DRESDNER BANK AG. . |D ....105.987 ........89,766,575 | ........ 84,695,500 | ........ 84,695,500 .0 |...(11,264,600) 01/19/1999.. | 01/29/2029..
D0756D ES 8|BAYERISCHE HYPO UND VEREINSBAN . |D ...108.989 | ......184,616,913 | ...... 169,391,000 | ...... 169,391,000 .0 |...(22,529,200) | .. 02/10/1999.. | 05/28/2029..
D1206L AA 7 |BMW FINANCE N.V . |D ...115.068 | ...... 146,185,936 | ...... 127,043,250 | ...... 127,150,351 0 |...(16,912,674) | .. 09/26/1994.. | 09/30/2009..
D15643 BA 2|COMMERZBANK . |D ..131.829 1 ...... 111,652,943 | ........ 84,695,500 | ........ 84,544,798 0 |...(11,243,307) | .. 12/12/1991..1 09/19/2011..
D1771# AA 5|DEUTSCHE TELEKOM AG . |D ..113.982 | ...... 289,613,306 | ...... 254,086,500 | ...... 254,086,500 .0 |...(33,793,800) 10/24/2002.. | 10/31/2032..
D18036 BX 6 |DEUTSCHE BK LUXEMBOURG..........ccoooomrvrmrirrirnenns . |D ..120.527 | ...... 153,122,015 | ...... 127,043,250 | ...... 127,043,250 .0 |...(16,896,900) ..1,649, 09/19/1997.. | 09/30/2027..
D3195* AA 3 |HELLA KG HUECK AND CO . |D .100,846,830 | ...... 101,634,600 |...... 101,178,875 .0 |...(13,456,298) ..1,027,639 09/05/2002.. | 09/17/2032..
D3195* AB 1|HELLA KG HUECK AND CO .|D veenn 16,703,988 | ....... 84,695,500 | ........ 84,695,500 .0 |...(11,264,600) .103,850 06/20/2003.. | 06/20/2033..
D35300 6E 3 |IKB DEUTSCHE INDUSTRIEBANK........ccccovvvimmiirriranrinerierinnis | vevens D| ......1|.1FE|......110,104,150 | .....93.462]...... 102,905,739 | ...... 110,104,150 | ...... 110,104,150 L0 (5,400,070) | ........2.760 | ........2.760 | JJ...... | .ccocec 07/21/2005.. | 07/21/2035..
E2238# AA 9 |BBVA SUBORDINATED CAPITAL......cocovveriermeiseineiineineessennns | veeens D| ......1|.1FE|......169,391,000 | .....93.142] ...... 157,774,148 | ...... 169,391,000 | ...... 169,391,000 | ..coovrrvrrireennc0 |0 | 0 [ (3,994,349) | .......2.750 | ........2.750 | AO..... | ccconvene 10/21/2005.. | 10/22/2035..
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F22890 0|HSBC FRANCE D|... 42,347,750 | ...113.040{ ........ 47,869,698 | ........ 42,347,750 | ....... 42,347,750 | ..ocovvvrrrienn0 | o0 [0 [ (5,632,300) 2,390,199 | 05/12/1994.. | 05/19/2009..
F22899 6 |HSBC FRANCE .|D 84,695,500 96,229,672 ....(11,264,600) .5,080,034 | 12/21/1993.. | 12/22/2008..
F49644 6|IMERYS S.A .|D .59,286,850 56,515,623 | ........59,286,850 | ........59,286,850 | .......ccccorseree0 [ oo | o0 | s (7,885,220) .2,200,986 | 09/03/2003.. | 09/16/2033..
F8483V 8| SOCIETE GENERALE .|D .83,951,874 096,432,094 | ... ....(11,200,392) .3,636,272 | 12/19/1996.. | 09/20/2016..
G0016Z 4 | ABBEY NATIONAL PLC D|... 42,347,750 | ...114.597 | ........ 48,529,132 | ........ 42,347,750 | ....... 42,347,750 | ..ocovvvrniien0 |0 [0 [ (5,632,300) 1,762,592 | 11/22/1996.. | 12/27/2016..
G0450# 2 | ARCH FINANCE LTD (JGB #15) D|.. 42,347,750 | ......94.780 | ........ 40,137,083 | ........ 42,347,750 O |0 [ (5,632,300) 1,520,269 | 10/21/2004.. | 06/25/2034..
G0450# 0| ARCH FINANCE LTD (JGB #15) .|D 42,347,750 40,137,083 42,347,750 O |0 [ (5,632,300) 10/21/2004.. | 06/25/2034..
G0450# 8| ARCH FINANCE LTD (JGB #15) . |D 42,347,750 040,137,083 | ........42,347,750 O |0 (5,632,300) 10/21/2004.. | 06/25/2034..
G0450# 6 | ARCH FINANCE LTD (JGB #15) D| .o | IFE| oo 42,347,750 | .....94.780 | ........ 40,137,083 | ........ 42,347,750 O |0 [ (5,632,300) 10/21/2004.. | 06/25/2034..
G0450# 4| ARCH FINANCE LTD (JGB #15) D| .o | IFE| oo 42,347,750 | .....94.780 | ........ 40,137,083 | ........ 42,347,750 0 L0 [ (5,632,300) 10/21/2004.. | 06/25/2034..
G0450# 1| ARCH FINANCE LTD (JGB #15) . |D 42,347,750 40,137,083 42,347,750 0 L0 | (5,632,300) 10/21/2004.. | 06/25/2034..
G0450# 9| ARCH FINANCE LTD (JGB #18) . |D 42,347,750 40,552,739 42,347,750 0 L0 | (3,144,016) 06/29/2005.. | 03/26/2035..
G0450# 7 | ARCH FINANCE LTD (JGB #18) . |D| .. 42,347,750 40,552,739 42,347,750 0 L0 | (3,144,016) 06/29/2005.. | 03/26/2035..
G0450# 3| ARCH FINANCE LTD (JGB #18) . |D]| .. 42,347,750 42,347,750 0 L0 | (3,144,016) 06/29/2005.. | 03/26/2035..
G0450# 0| ARCH FINANCE LTD (JGB #18) . |D]| .. 42,347,750 42,347,750 0 L0 (3,144,016) 06/29/2005.. | 03/26/2035..
G0450# 8| ARCH FINANCE LTD (JGB #18) . |D| .. 42,347,750 42,347,750 0 20 | (2,096,694) 07/28/2005.. | 03/26/2035..
G0450# 6 | ARCH FINANCE LTD (JGB #18) . |D| .. 42,347,750 42,347,750 0 L0 (2,096,694) 07/28/2005.. | 03/26/2035..
G0450# 4| ARCH FINANCE LTD (JGB #18) . |D| .. 42,347,750 42,347,750 0 L0 (2,096,694) 07/28/2005.. | 03/26/2035..
G0450# 9| ARCH FINANCE LTD (JGB #18) . |D| .. 42,347,750 . cenn 42,347,750 0 | 0 [ (2,096,694) 07/28/2005.. | 03/26/2035..
G0450# 7 | ARCH FINANCE LTD (JGB #19) D| .....1|.1FE | ........ 42,347,750 | .....99.701 | ........ 42,221,232 | ........ 42,347,750 O |0 [ (1,814,059) 376,682 |09/28/2005.. | 06/25/2035..
G0450# 5| ARCH FINANCE LTD (JGB #19) D| .....1|.1FE | ........ 42,347,750 | .....99.701 | ........ 42,221,232 | ........ 42,347,750 O |0 [ (1,814,059) 376,682 |09/28/2005.. | 06/25/2035..
G0450# 3| ARCH FINANCE LTD (JGB #19) . |D| .. 42,347,750 42,221,232 42,347,750 O |0 [ (1,814,059) | .. 376,682 |09/28/2005.. | 06/25/2035..
G0450# 1| ARCH FINANCE LTD (JGB #19) . |D| .. 42,347,750 82,221,232 | ........42,347,750 0 | 0 [ (1,814,059) | .. 376,682 | 09/28/2005.. | 06/25/2035..
G0450# 8| ARCH FINANCE LTD (JGB #19) D| .....1|.1FE | ........ 42,347,750 | ......99.598 | ........ 42,177,707 | ........ 42,347,750 O | 0 998 587) 273,854 | 10/21/2005.. | 06/25/2035..
G0450# 6 | ARCH FINANCE LTD (JGB #19) D| .. 1| TFE| ........ 42,347,750 | ......99.598 | ........ 42,177,707 | ........ 42,347,750 0 ) 273,854 |10/21/2005.. | 06/25/2035..
G0450# AW 4 | ARCH FINANCE LTD (JGB #19) . |D| .. 42,177,707 0 ) 10/21/2005.. | 06/25/2035..
G0450# 2 | ARCH FINANCE LTD (JGB #19) . |D| .. 42,177,707 0 ) 10/21/2005.. | 06/25/2035..
G0450# 0| ARCH FINANCE LTD (JGB #19) . |D| .. 42,186,922 0 ) 11/09/2005.. | 06/25/2035..
G0450# 7 | ARCH FINANCE LTD (JGB #19) . |D| .. ven42,186,922 | ... 0 . ) 11/09/2005.. | 06/25/2035..
G0504Q 3| DEXIA OVERSEAS LIMITED . |D ...101. 367 ......128,781,456 | ... 127 043 250 4 ....(16 896 900) 01/25/2001.. | 01/29/2031..
GO0505R 7 | ASAHI FINANCE LTD . |D ...112.766 | .......95,508,109 | ........ 84,695,500 0 | 0 [ (5,733,681) 03/27/1997.. | 03/30/2012..
G05348 2|FORTIS IFICO.. . |D ..113.793 | ......144,565,716 | ...... 127,043,250 0 ....(16,896,900) 12/22/1994.. | 12/29/2009..
G05342 6| FORTIS IFICO.. . |D ..115.734 | .......49,010,944 | ........ 42,347,750 0 | 0 [ (5,632,300) 11/28/1996.. | 12/24/2016..
G0730# 4| BANCO ESPIRITO SANTO CAYMAN.. . |D 237,332,417 | ...... 254,086,500 O |0 (2,543,098) 11/02/2005.. | 12/28/2035..
GO0741R 1|BANCO ITAU SA......ovviinriiniins D|.ccoue | 2FE| ... 254,086,500 290,180,682 | ...... 254,086,500 0 ....(33,793,800) 08/13/2001.. | 08/15/2011..
G07732 5|BANK OF SCOTLAND...... D| .o | IFE| e 143,982,350 167,623,690 | ...... 143,982,350 0 ....(19,149,820) 02/09/1996.. | 02/09/2016..
G07980 8| BARCLAYS BANK PLC . |D 101,634,600 .106,996,283 | ...... 101,634,600 0 ....(13,517,520) 05/29/1998.. | 10/30/2028..
G0798F 1|BARCLAYS BANK PLC . |D 67,756,400 ..73,499,134 | ........ 67,756,400 0 | 0 [ (9,011,680) 04/02/1998.. | 04/28/2028..
GO0798N 6 | BARCLAYS BANK PLC D|.ccoee | TFE| ..o 127,015,340 158,990,562 | ...... 127,043,250 98 ...(16,893,832) 08/29/1997.. | 08/31/2027..
G0898# 4 | BAWAG CAPITAL FINANCE JERSEY. D| ... .2FE | ..... 118,573,700 | ......83.301 ] ........ 98,773,042 | ...... 118,573,700 0 (15,770,440) 04/06/2004.. | 04/05/2034..
G1081F 9 |BGB FINANCE (IRELAND) PLC........... . |D ...127,043,250 .150,679,863 | ...... 127,043,250 0 ....(16,896,900) 04/09/1997.. | 04/30/2027..
G20981 7 | CHEUNG KONG INFRASTRUCTURE FI . |D ...254,086,500 265,603,479 | ..... 254,086,500 0 ....(33,793,800) 03/12/2002.. | 03/15/2032..
G2722# 0| DEPFA BANK PLC . |D| .. ...169,391,000 152,968,576 | ...... 169,391,000 0 ....(22,529,200) 02/17/2004.. | 02/17/2034..
G2940* 0| EFG HELLAS PLC . |D 287,026,274 .257,599,600 | ...... 287,964,700 ....(30,725,899) 10/27/2005.. | 05/11/2035..
G3684F 1| MIZUHO FINANCE CAYMAN . |D 15,415,428 18,970,818 .16,939,100 | ........16,033,032 | ..cccoovvrirercrec0 [ eiiien80,234 | o0 | (2,127,888) 01/12/1996.. | 06/29/2015..
G4681# 5|HYPO VORARLBERG CAPITAL FINANC.... . |D .59,286,850 59,286,850 | ........59,286,850 | ......ccocirerrec0 [ o | o0 | (7,885,220) 06/27/2003.. | 06/27/2033..
G4916# 8|INVESTCORP CAPITAL LTD . |F .50,000,000 | ....115. . ........50,000,000 0 06/07/2002.. | 07/12/2032..
G4916# 6| INVESTCORP CAPITAL LIMITED . |D ...100.170 | ......144,227,192 | ...... 143,982,350 ....(19,134,899) 12/10/2002.. | 03/29/2030..
G4939# 5| IRISH LIFE AND PERMANENT .|D ...102.383 | ......173,426,876 | ...... 169,391,000 ....(22,529,200) | .. 08/23/2004.. | 08/23/2034..
G4939# 3| IRISH LIFE AND PERMANENT D|..c.. | 1FE] ........84,695,500 | ...... 91.929].......77,859,540 | ........ 84,695,500 ....(10,181,160) 02/25/2005.. | 02/25/2035..
G4939%# 1|IRISH LIFE AND PERMANENT D|........ |.1FE[........59,286,850 | ...... 91.817] .......54,435,158 | ........ 59,286,850 | ........59,286,850 | ....ccoerrrriennns0 | e [0 [ (1,398,022) 10/18/2005.. | 10/18/2035..
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G6174* 8| MORGAN STANLEY JAPAN D|... ...131.690 111,535,538 84,695,500 | ........ 84,695,500 0 ....(11,264,600 192,259 6,001,626 | 03/25/1992.. | 12/19/2011..
G6328# 9 | ALPHA CREDIT GROUP PLC .1Df . 234,686,030 254,086,500 | ...... 254,086,500 0 ....(30,597,501 2,427,797 .3,969,754 | 03/04/2005.. | 03/04/2035..
G6360* 2|NBG FINANCE PLC.......cccoovvvinnc .1Df . .226,929,100 254,086,500 | ...... 254,086,500 0 ....(20,011,262 ...58,334 .3,481,466 | 06/28/2005.. | 06/28/2035..
G7393C 2 |RAV INTL LTD (HKBK) .|D 97,201,680 84,695,500 | ........ 84,695,500 0 ....(11,264,600 291,729 .3,559,000 | 05/30/1997.. | 05/30/2017..
G7393D 2|RAV INTL LTD (BOTM) D|... 143,761,240 127,043,250 | ...... 127,043,250 0 ....(16,896,900 1,595,344 | ....... 6,311,250 | 08/07/1997..| 09/30/2027..
G7393E 4 |RAV INTL LTD (HSBC BANK) D| ....d]| ..1|....42,347,750 | ...109.264 | ........ 46,270,710 42,347,750 | ........ 42,347,750 O |0 [ (5,632,300 1,005,937 |....... 2,000,760 | 12/18/1997..| 12/30/2027..
G7393E 4 |RAV INTL LTD(TENAGA) .|D 61,793,432 47,429,480 47,429,480 O |0 [ (6,308,176 01/16/1998.. | 11/04/2025..
G7393E 2 |RAV INTL LTD (PETRONAS).. . |D 20,514,661 .16,092,145 | . 6,092,145 O |0 (2,140,274 01/16/1998.. | 10/16/2026..
G7653# 2 | SIGNUM ORANGE LTD(METLIFE)........cccovvvvmrvrnrirnns D|...ce.. |.TFE|........42,347,750 | ....102.042] ........ 43,212,635 42,347,750 | ........ 42,347,750 O |0 [ (1,825,764 09/29/2005.. | 06/20/2035..
G7653# 0 [ SIGNUM ORANGE LTD(METLIFE).. Dl | IFE| ....... 42,347,750 | ....102.042] ........ 43,212,635 42,347,750 | ........ 42,347,750 O |0 [ (1,825,764 09/29/2005.. | 06/20/2035..
G7653# 8 | SIGNUM ORANGE LTD(METLIFE).. . |D 43,212,635 | ........42,347,750 ...42,347,750 0 | 0 [ (1,825,764 09/29/2005.. | 06/20/2035..
G7688D 6 | THE ROYAL BANK OF SCOTLAND.... . |D .186,792,834 | ......211,738,750 .211,738,750 0 ....(28,161,500 11/08/2004.. | 11/08/2034..
G81277 6 | SIGNUM(TELEKOM MALAYSIA) . |D 81,429,664 .59,286,850 YA ISR | B IO (7,884,692 03/09/1998.. | 08/02/2025..
G81277 4 | SIGNUM(TENAGA NASIONAL).... . |D 33,064,619 .25,408,650 0 | 0 [ (3,379,380 03/10/1998.. | 11/02/2025..
G81277 8 | SIGNUM(MARATHON OIL) . |D 43,313,067 |........42,347,750 0 | 0 [ (5,632,300 12/11/1998.. | 07/19/2023..
G81277 6 | SIGNUM (AHOLD) . |D . ......203,372,949 | ......271,025,600 ....(36,046,720 05/11/2001.. | 05/15/2031..
G8350# 6 | SPICES FIN LTD(SBC) . |D ...101.459 | . 45,422,197 | ....... 47,330,258 | ..o [ oiiieinn(19,963) | o0 | (4,271,254 06/01/2005.. | 09/20/2034..
G8350# 4| SPICES FIN LTD (VERIZON) . |D ...125.663 | . ..56,701,943 | ........72,381,892 | ..ccovvvivrienns0 | 00ieen(202,783) [ o0 [ (3,722,929 07/15/2005.. | 12/04/2030..
H8964# 3 | FLUGHAFEN ZURICH AG . |D 313,373,350 | ...... 313,373,350 ....(41,679,020 05/23/2003.. | 05/23/2024..
J00105 0[ACOM CO., LTD D|... 846,955 859,582 [ ...ocoovivrrirercnnc0 | eiiiiinnn(2,928) | o0 [, (114,486 08/29/2002.. | 05/10/2010..
J00105 5|ACOM CO., LTD D|........ | .2FE[..........8,469,550 | ....108.180] .........9,162,359 | .......... 8,469,550 | .......... 8,469,550 | ..covvverivrineern0 [0 | i 0 (1,126,460 06/17/2002.. | 06/26/2012..
J0011B 2 |ABBOTT JAPAN CO . |D 4,234,775 (563,230 10/29/2003.. | 11/06/2013..
J00557 4| AIFUL . |D 849,414 112,997 04/04/2002.. | 11/30/2009..
J00557 0|AIFUL D|... 1,660,254 220,343 03/19/2002.. | 02/10/2010..
J00557 3| AIFUL D|... 7,545,458 | ..o [ i 16,916 | 0 | (1,002,555 04/19/2002.. | 06/28/2010..
J00557 0 | AIFUL CORPORATION . |D 127,043,250 ....(16,896,900 05/25/2000.. | 06/05/2015..
J00557 7 | AIFUL CORPORATION . |D 8,469,550 | ..ovvvrverrerrnen0 [ | 0 | (1,126,460 05/13/2003.. | 05/28/2013..
J0142J 5|TYCO ELECTRONICS AMP GTD LN... . |D 50,817,300 | ..coovvrrerreecnnc0 |0 | 0 [ (6,758,760 02/28/1994.. | 12/30/2013..
J0372* 8 | BMW JAPAN FINANCE CORP. GURAI . |D . 127 043 250 | ......127,043,250 ....(16,896,900 01/27/2000.. | 01/31/2030..
J0372* 6 | BMW JAPAN FINANCE CORP. GURANT. . |D 84,695,500 | ........ 84,695,500 ....(11,264,600 02/16/2000.. | 02/22/2030..
J1257M 9 | EAST JAPAN RAILWAY COMPANY... . |D . 846,955 869,129 ...(115,694 09/24/1997.. | 02/25/2017..
J1257M 8| EAST JAPAN RAILWAY COMPANY . |D ..115.170 1. . (788,522 02/03/1998.. | 02/25/2018..
J1326G 3| SMBC INTL FIN . |D ..113.107 | .......47,898,231 | .......42,347,750 |.......42,347,750 | ....ccccvcvureei0 | e [0 [ (5,632,300 11/28/1996.. | 12/19/2016..
J15708 4|FUJITSU LTD . |D ...109.800 | . . 18 633,010 |.......19,385,767 | ...ccccveirerean0 [ 1iiireene(65,237) | coviviiiciiernnnnnl0 | (2,581,172 05/12/2000.. | 05/08/2018..
J2388Q 8| ING BANK TOKYO BRANCH........coovnririrriiniiiciinns D|... ...122.824 131,278,025 | ...... 131 278,025 ....(17,460,130 12/01/1995.. | 12/01/2015..
J24113 2| ING BANK D|... ...110.425] ..........9,352,538 | ..........8,469,550 | ..........8,469,550 | .....ccccorevireni0 | o [0 [ (1,126,460 12/04/1996.. | 11/29/2010..
J28751 7[JUSCO CO LTD . |D ..105.250 | .........4,457,101 | ..o 4,234,775 | .00 8234775 | ciiiiiiinen0 |0 [0 | (563,230 10/12/1998.. | 10/28/2008..
J3183P 4|KDD . |D ...106.630 | . (224,935 02/06/1998.. | 04/28/2009..
J3183P 2|KDD D|... ...114.200| .........7,737,781 | .........6,775,640 | ..........7,083,935 | ....cccecvnrrnen0 | eeriirs(25,086) | covonverirnirinenns0 | (943,347 04/06/2000.. | 04/28/2017..
J3217T 5| KEIO ELECTRIC RAILWAY CO. LTD D|....... |.TFE[..........5,967,391 | ....109.440 ] ..........6,488,353 | ..........5,928,685 | .........5,951,219 | ..cccevvviicn0 [ rriiien(2,840) | o0 | (791,678 05/18/1999.. | 08/20/2013..
J33136 9 | KINKI NIPPON RAILWAY CO.,LTD . |D 10 163, 460 10,163,460 | ..cvvvvvrrvrrnen0 | o0 [0 [ (1,351,752 03/29/1995.. | 03/25/2010..
J43615 3|BOTM SUB . |D 42,347,750 | ...... 42,347,750 | ..covvivirirircnnc0 [ |0 | (5,632,300 09/30/1992.. | 09/30/2007..
J43938 9 | MITSUBISHI ESTATE CO.,LTD... . |D v 1,693,910 | 11,693,910 . (225,292 09/16/1997.. | 09/26/2017..
J43938 0 | MITSUBISHI ESTATE CO.,LTD... | D] veerves | IFE| ..........4,346,065 | ....105.200 | ..........4,454,983 | .......... 4,234,775 | .......... 4345123 | .0 | e (964) [ 0 [, (346,552 08/16/2005.. | 05/20/2032..
J43938 1| MITSUBISHI ESTATE CO.,LTD... | D] e | AFE| .......8,193,781 | ... 8,469,550 8,206,006 .....(1,090,961 02/13/2004.. | 11/22/2032..
J43938 2 | MITSUBISHI ESTATE CO.,LTD... | D] e | IFE| ... 7,275,123 | ......87.680 | ..........7,426,101 | .......... 8,469,550 | .......... 7,297,304 | ..ovvvvvrirercrenn0 [ i 17,982 | iiiiinennl0 | (712,418 08/17/2005.. | 12/20/2032..
J48818 1|NEC CORP . |D .84,695,500 84,695,500 ....(11,264,600 12/18/1992.. | 12/21/2007...
J5127G 9| NIKE LOGISTICS Y .K. GUR . |D . .enr.88,930,275 . ....(11,827,830 06/27/1996.. | 06/27/2011..
J52054 1| NIPPON BOEHRINGER INGELHEIM CO .|D .....177,868,003 | ......169,391,000 |. A169 391,000 ....(22,529,200 12/11/2000.. | 12/16/2030..
J61245 5| OLYMPUS CORPORATION D|.. ..101.030 | .......... 4,278,393 | ......... 4234775 | .......... 4234702 | .coovvvvviinenn0 | 260 | 0 | (563,206 04/11/1996.. | 04/18/2006..
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J64083 BG 2|PROMISE COLTD D|... ...105.730 | ........4,477,428 | .......... 4,234,775 | oo, 234775 | oo [0 | 0 ] 101(563,230) | <......2.290 | ... 2290 | W [ 41,182 | e 106,571 | 07/19/2002..
J77046 AH 3|SMBC INTL FIN .|D 111.696 .84,695,500 3,862,608 | 02/19/1998..
J7747# AA 7 |SUMITOMO MITSUI BANKING CORP .|D .84,695,500 | ...... 93.087 | . .84,695,500 1,251,053 | 06/29/2005..
J8132N AA 1 |TAKEFUJI CORPORATION .|D .84,695,500 | ....106.463 | . .84,695,500 el 13,736,427 | 11/28/1997..
J81335 AA 9| TAKEFUJI CORPORATION........ccoiiiirierirrirreiseiserierienesenenns [ weeees D| o | e | s 84,695,500 | ....107.185 .......90,780,982 | ........ 84,695,500 ...(11,264,600) | .......4.300 ........4.300 [MN.....| ..........329,268 |....... 3,825,390 | 05/29/1998..
J81335 AK 7| TAKEFUJI CORPORATION.......covviriririernireirerissiseeenssssessniens | coneee D|.. 254,086,500 254,086,500 ...(33,793,800)| .......4.000] ........4.000 [ JD...... | ..........751,818 | ..... 10,575,552 | 05/31/2002..
J81335 AL 5| TAKEFUJI CORPORATION .|D 169,391,000 169,391,000 ¢ ..1,461,868 10/16/2002..
J8340N AA 9| TIFFANY JAPAN GUARANTEED . |D 42,347,750 42,347,750 455,238 04/05/1996..
J8562M AE 4 Dl | 1| eeenee...881,608 | ....100.650 | ..........1,005,903 | ............. 999,407 10/20/1998..
J8923* AA 5 Dl | 23 .......84,695,500 | .....95.818] ........81,153,492 | ....... 84,695,500 07/15/1992..
J92203 AV 0|TOSTEM CORP . |D ...1,693,910 08/28/1998..
J92676 AK 1|TOYOTA MOTOR CO. . |D ...1,693,910 02/04/1998..
K3499A BF 3| FINANCE FOR DANISH INDUSTRY A/... . |D ......84,695,500 03/19/1999..
N1678* AA 2|BTM CURACAO HOLDINGS N.V . |D 169,391,000 03/14/2005..
N6661Y AC 1|TELECOM ITALIA FINANCE S.A . |D 169,391,000 10/22/1999..
N6661Y AJ 6 [OLIVETTI FINANCE NV . |D . . 169,391,000 04/10/2002..
N7279K FY 0|BTM CURACAO HOLDINGS N.V . |D ..111.483 | .84,695,500 12/01/1998..
N77163 AM 0 | UFJ FINANCE ARUBA . |D ...103.013 | . 04/09/1997..
N77163 AW 8 | UFJ FINANCE ARUBA . |D ...100.264 | . R . 09/02/1997..
N83837 AT 6| SMBC INTL FIN....civiiiirireieieiernsiseieeissnseisessesssisensessnsssiens | eeees D|.. . 84695 500 | ....109.379 84 695,500 ....( 1,439,824 |....... 3722996 12/18/1997..
P07867 AB 3 |BANCO BRADESCO S.A......cccovmiiiiniieeeiinsiseernssseisesssesssssenss | coeee D|.. 148,217,125 | ....113.851 148,217,125 ol 1,233,908 |....... 6,381,674 | 04/24/2002..
P9160# AA 4|TOLLO SHIPPING CO. S.A D} | 2] .....203,269,200 | ... 80.314 203,269,200 (27, ..3,335,464 .8,396,976 | 08/08/2003..
Q1288R AD 5|BANKWEST . |D 117.374 | ........89,469,126 | ........ 76,225,950 ....(10, .306,588 | ....... 3,643,526 | 05/24/1996..
Q2704L BD 1|COMMONWEALTH BANK OF AUSTRALIA........ccoconeinmiirerirneins [ e D|.. 169 391,000 107.550 169,391,000 (22, 2,041,511 |....... 7,902, 600 04/07/1999..
Q8773# AP 1 |STOCKLAND FINANCE PTY LIMITED.......ccoseeeremrrrneereriseernens | cevens D| .. 110,104,150 | ...... 92.475 110,104,150 1,637,457 | oo 08/24/2005..
R4446E AR 5|STATOIL . |D .84,695,500 112.783 | .......95,522,354 | ........ 84,695,500 ol .3,591,115 03/11/1999..
R6333# AA 0|KOMMUNAL LANDSPENSJONSKASSE. . |D 127,043,250 103.915 127,043,250 ol 12,137,898 | 04/28/2004..
R8144# AA 5|SPAREBANKEN ROGALAND.. . |D 110,104,150 | ...... 89.220 110,104,150 ol 02/14/2005..
R93961 AZ 4 |DNB NOR BANK ASA . |D .84,695,500 ol 11/11/1996..
R9397Q AH 8|DNB NOR BANK ASA. . |D ......84,695,500 ol .3,886,926 | 02/10/1999..
T2180E AA 4|BRACCO FINANCE B.V . |D 169,391,000 ¢ .6,589,845 | 10/11/2001..
U4607Y AB 7 |INVESTCORP CAPITAL LIMITED... . |D 169,391,000 ¢ .6,473,488 | 03/28/2000..
W0101* AB 9 |AB SPINTAB .« |D| w1 AFE ........84,695,500 | .....89.721] ........75,989,785 | ........ 84,695,500 ol .2,127,003 | 03/17/2004..
W4787# AA 0|INVESTOR AB . |D X 254,086,500 ¢ .9,840,558 | 04/04/2003..
W5795# AA 7 |NORDEA BANK AB.......coviiiiriirinieiernnseenssisssssssessssssienns | aeens D|.. 169,391,000 | ...... 88.861 169,391,000 ¢ 3,585,429 | 03/04/2005..
W5795# AB 5|NORDEA BANK AB.......coviriiriririineiernniscrenississeesisensssssienins | coens D| .o | IFE| oo 84,695,500 | ...... 86.297 | ........73,089,667 | ........ 84,695,500 10/12/2005..
W7515D CK 3|S.BAB....... . |D .84,695,500 111.101 ......84,695,500 12/30/1992..
W8975# AA 3|SVENSKA HANDELSBANKEN . |D 127,043,250 | ...... 88.820 127,043,250 12/20/2005..
WO421# AA 1| SWEDBANK........ceoieriiierieeiseireeississssiesisseessssssssessssssesess | crine D 118,573,700 | ...... 88.642 118,573,700 09/30/2005..
X04608 AT 6|BANCO BPI, S.A.....coiieeieieieierieeiseesssesssssessesessessssssssssenes | ceves D|... 63,521,625 111.038 63,521,625 12/06/1996..
X2135D AB 5|STORAENSO OYJ . |D 01/16/1997..
X4025# AA 1|ISLANDSBANKI FBA . |D 06/25/2001..
X4338# AA 3|KAUPTHING BANK....... . |F .30,000, 12/05/2005..
X4761* AA 3| LANDSBANKI ISLANDS HF . |D 42,347,750 12/18/2003..
X5313W AY 0 |NORDEA BANK FIN . |D .84,695,500 .84,695,500 A 373 681 01/29/1999..
X5942# AA 8|OKO OSUUSPANKKIEN KESKUSPANKKI . |D .84,695,500 .84,695,500 .138,098 06/18/2004..
X9518S AC 2 |UPM-KYMMENE.. . |D .84,695,500 .84,695,500 06/22/1999..
X9518S AD 0|UPM-KYMMENE.. . |D .93,165,050 .93,165,050 06/22/1999..
X9518S AF 5|UPM-KYMMENE .|D .84,695,500 .84,695,500 11/14/2000..
Y68851 AN 7 [ PETROLIAM NASIONAL BERHAD ...... D|.. 23,779,956 25,408,650 | ........24,545,861 | ......cccooerveee0 | 097,946 | o0 ]10000(3,259,130) | ........3.400 | ........3.880 [ JJ..... | coreneee 10/22/2002..
Y68851 AT 4 |PETROLIAM NASIONAL BERHAD.........cccovvemeirnrineineriresineennns | cov D 41,797,229 | ....119.050 42,347,750 01/11/1999..
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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 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

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

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

Identification Description * |n| Char |nation| Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./JA.C.V. of of Paid Accrued Year Acquired Maturity
[3999999 Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: [.24,288,571,068 [...XXX...... [ .25,180,946,413 | .24,058,032,509 [.24,232,351,389 [ ......cccooeerrrrccs 0 J....(5482,463) .ccoooooererrrrrrcnnl 0 [(2,071,876,776) [ ... XXX...... [ . XXX...... . XXX..]...262,303,654 [1,051,732,825 [...XXX........ [ XXX |

Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-BackedIAsset -Backed Securities

[00389C AD 6 [ACADEMICA CHARTER SCHOOL...........oooooovereees s [ [.]. 10,700,000 [ ....108.013] ........ 10,801,300 J........ 10,000,000 |........ 10,651,726 ... (30,207) [ 0] 0] 8.000] ........ 7210[FA.... [ 302,222 J.......... 800,000 [ 04/16/2004..] 08/15/2024.. ]
[4099999 Industrial & Misc. (Unaffiliated) - Single Class Mtg-Backed/Asset Backed Sec.. 10,700,000 | ... XXX..oo. | ovvvees 10,801,300 | ....... 10,000,000 | ........ 10,651,726 |... (30,207) [ 0| 0 [ XXX [ XX [ XXX e 302,222 |.......... 800,000 [ ... XXX........ [ XXX |
Industrial & Miscell (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities

05946X KP 7 [BAFC 2004-4 1AT......ooiiiiieiieseieeiiesiesessesssissssesssesssesesns | vevens | 2] AFE| ..........5,000,000 97.622| ......... 4,881,087 | ... 5,000,000 |.......... 5,000,000 0 MON.. 07/15/2005.. | 11/25/2034..
12667G JN 4|CWALT 2005-11CB 2A10 5.. AFE 11,186,846 ..96.056 | ........10,964,988 11,415,149 0 MON.. 11/28/2005.. | 06/01/2035..
12667G JN 4|CWALT 2005-11CB 2A10 AFE 9,810,864 . w0 10,011,086 0 MON.. 12/01/2005.. | 06/25/2035..
12668A FM 2| CWALT 2005-48T1 A6 | AFE | .......24,277,790 | ....101.582] ........ 24809169 ........ 24,422,800 0 MON.. 09/22/2005.. | 11/01/2035..
12669F TZ 6|CWHL 2004-9 A4 AFE] .........6,516,973 | .....91.324 | .........6,517,785 | ........ 7,137,000 0 MON.. 07/28/2004.. | 06/25/2034..
22541Q GS 5|CSFB 2003-17 1A25 AFE 5,482,097 ...5,805,000 0 MON.. 10/14/2003.. | 06/25/2033..
45660L XP 9|RAST 2005-A10 A5 AFE .14,488,200 .15,000,000 0 MON.. 12/14/2005.. | 09/01/2035..
45660L XP 9|RAST 2005-A10 A5 .10,000,000 0 MON.. 12/20/2005.. | 09/25/2035..
55262T FJ 7 |MBNA MASTER CARD TRUST 2000-EA. .20,000,000 0 MON.. 05/23/2000.. | 10/15/2012..
74160M BJ 0|PRIME MORTGAGE 2003-2 1A5 o 14,474,100 0 MON.. 12/02/2003.. | 10/25/2033..
4199999 Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.- Backed Securmes ...... 123,265,135 0 XXX 412,398 ......3,480,194 ... XXX v | o XXX........
Industrial & Miscell (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securiti

[ 337378 AB_9[FIRST UNION NTL BK COM.MTG [ ].]. [...107.506] 5,375,309 [ ......... 5,000,000 J........ 5,000,896 |... [ (@,715)] 0] [ 7.390] ........ 7.230 [MON.. | 369,500 [ 12/14/1999..] 12/15/2031..]
(4399999 Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed Securities.. [ XXX | 5,375,309 | ......... 5,000,000 |......... 5,000,896 |... | (@,715) 0] 0 [ XXX [ XXX [ XXX [ 369,500 [ ... XXX.ooooo. [0 XXX |

Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset- Backed Secumles
G0598V AA 0| ATAMI BEACH LINE MEZZANINE...........ccocomvirmrinriririseisniiinnns | enes D . v 28,221 . 221, . . ,221, . I .84, 05/23/2002.. | 05/31/2030..
J2582# AA 6 [JPM-JC2 (D)...coooorverrrrirrriir . . . 04/09/2003.. | 04/25/2007..
J4706# AB 1 |NIS FUNDING B......cooooorrrrirrirnieeceiseeeonns . . . . . N 20 | . . . . . 03/05/2002.. | 07/25/2021..
J4706# AC 9 |NIS FUNDING C....oovvvvrrirririreieiieiiesissesiseiseisesissssesssssens | vevens . IR ....100. . . . 12/17/2001.. | 07/25/2021..

J4706# AD 7 [NIS FUNDING D....coouvvrrirrerenississsissnssssssensssssssssssnssssssssssnens | snnens . cereees . . . . 12/14/2001.. | 07/25/2021..
4499999 Industrial & Misc. - Other Multi-Class Comm. Mtg.-Backed/Asset Backed Sec

.24,245,063,450 | .24,416,599,017 (5,347 545) 0 ](2,078,309,332) | ... XXX...... XXX XXX.. | ...263, 273 221

4599999 Total - Industrial & Miscellaneous (Unaffiliated)..........covvesirnnirssrnsnenenes 24 472 278 441 XXX .25,368,278,640 1,058, 210 181
Totals

5499999 Total - Issuer Obligations. ... reeerrersrreessreeenas .39,280,699,577 ... XXX...... .41,785,440,836 | .38,986,798,347 | .39,193,431,698 +(12,739,286) [ .vovcveeriiceriinad 0 |(3,616,899,601) | ..... XXX XXX.. | ...426,766,750 | 1,691,973,000
5599999 Total - Single Class Mortgage-Backed/Asset-Backed Securities . 12,153,386 | .. XXX.oooo | ceveees 12,176,149 ,385,001 |........ 12,102,794 | .0 [ (40,069) 0 0. XXX...... XXX

5699999 Total - Defined Multi-Class Residential Mortgage-Backed Securities s 267,312,515 [...XXX...... ......268,835,307 .267,898,722 253,978 0 0 XXX...... XXX

5899999 Total - Defined Multi-Class Commercial Mortgage-Backed Securities.. 5,024,940 | .. XXX...... . 5,375,309 (4,715) 0 0. XXX...... XXX

5999999 Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities s 48,137,789 | .. XXX.ooos | vevrns 48,679,117 97,292 0. (6,432,556) | ... XXX...... XXX , ,827,
6099999 Grand Total - Bonds .39,613,328,207 |...XXX...... 142,120,506,718 | .39,328,122,526 |.39,526,840,913 1 (12,432,800) [ vooovvvrirrirninnd 0 |(3,623,332,157) | ... XXX...... XXX A.A428 166,154 | 1,703,556,574




Annual Statement for the year 2005 of the American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE D - PART 2 - SECTION 1

Showmg all PREFERRED STOCKS Owned December 31 of Current Year
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1 2 Codes 5 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 10 12 13 14 16 17 18 19
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r Other Total Foreign
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CUSIP g of Fair Actual but During but (Amortization)/ | Impairment BJA.CV. in Desig- Date

Identification Description Code| n Shares Value Cost Unpaid Year Unpaid Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated
084498 AB 0|W.R.BERKLEY CAPITAL TRUST.....ccccovmrimmrimmrinneirnriienns | crvenes ...|...192,500.000 | ........100.00 |........COST.. | ........17,947,770 |......102.490 | ......... 19,729,325 | ......... 18,112,145 | ....c........ 70,130 | .eceee 1,577,923 0 0 (28,859) 0 (28,859) 0 |RP2L.... | 07/07/2000.
26157H AA 6 |DRESDNER FUNDING TRUST 4 ...|.1,270,432.500 129,070,860 127,043,250 .4,855,116 0 0 0 0 0 | .(16,896,900) | P2U...... 03/26/2001.
40445* AA 7|HVB FUNDING TRUST 6 .1.2,117,387.500 176,424,961 211,738,750 0 0 0 0 0 .(28,161,500) RP2A....| 04/05/2001.
86788X 20 3|SUNTRUST REIT . 50,000.000 |........100.00 |.......COST.. | ...........4,857,402 | ....115.732 | ..........5,786,600 | ........... 4,838,700 0 0 4112 0 4112 P1UFE. | 09/01/2000.
D18036 CF 4|DEUTSCHE BANK CAPITAL TRUST II. ...|.1,693,910.000 .169,391,000 0 0 0 0 0] .(22,529 200) P1U...... 04/27/1999.
B3139P AB 6 |DEXIA BANQUE DE BELG SA............. .|D. {.1,270,432.500 127,043,250 0 0 0 0 0 | .(16,896,900) | P1U...... 11/25/1997.
B44663 GE 4|FORTIS BANK S.A-N.V. .|D. {.1,693,910.000 .169,391,000 0 0 0 0 0 | .(22,529,200) | P1U...... 10/13/1995.
B44663 GL 8|FORTIS BANK S.A-N.V. .|D. |...423,477.500 42,347,750 0 0 0 0 0 | ..(5632,300) |P1U...... 11/10/1995.
B5375Y BR 9|KBC BANK weeenr | DL |....423,477.500 2,347,750 2,368,085 0 0 0 0 0| ..(5632,300) |P1U...... 07/22/1994.
FO7707 DM 5| CALYON.....cooirrimrrimenrieesiessssessssesssssssssssssssssssssssssnns | seseeons D.|....846,955.000 | .......100.00 |........COST..|.........86,148,825 | ......115.126 |........97,506,541 | ......... 86,995,882 6,036,878 0 (V1N IO (562,347) | ..ovvvrrerrirnd (V1N I (562,347) | .(11,489,446) | P1U...... 09/30/1993.
G0016Z AB 3| ABBEY NATIONAL PLC.......covverrirrrirrirserinensinenrines | cevvenns D.|....423,477.500 943,241 | ........ 42,347,750 | ............25,879 | ......... 2,423,564 0 0 0 0 0| ..(5632,300) |P1U...... 07/24/1995.
G0534Z BR 0|FORTIS IFICO. .|D. |...423,477.500 43,997,618 42,347,750 | ............636,328 | ......... 2,187,114 0 0 0 0 0| ..(5632,300) |P1U...... 09/01/1995.
G0690W BE 6|DEXIA OVERSEAS .|D. {.1,270,432.500 135,237,540 127,043,250 5,823,900 0 0 0 0 0 | .(16,896,900) | P1U...... 12/28/1998.
G2533H AA  5|CREDIT SUISSE GROUP CAPITAL.......covvrmrernnrierriniinns | cvreens D.|.2,583,212.750 |........100.00 |........COST.. | .......258,321,275 | .......99.410 | ....... 256,797,179 258,321,275 | ...........353,723 | ......... 9,595,992 0 0 0 0 0 | .(34,357,030) | P1U...... 12/06/2001.
G2534W AA  1|CREDIT SUISSE GROUP CAPITAL.......coovvvemmrrerreinneens | onneees D.|.1,439,823.500 | .......100.00 |........COST.. | .......143,982,350 | ........98.960 | ....... 142,484,934 143,982,350 5,565,782 0 0 0 0 0 | (19,149,820 | P1U...... 07/31/2002.
G2579Q AV 4 |CSFB INTERNATIONAL .|D. |...423,477.500 148,365,365 ..42,347,750 2,527,380 0 0 0 0 0 | ..(5632,300) | P1U...... 12/22/1993.
G2579Q AW 2 |CSFB INTERNATIONAL weveer | D. | ....846,955.000 .96,256,436 84,695,500 | .........1,189,195 | ........ 5,299,798 0 0 0 0 0 | .(11,264,600) | P1U...... 10/07/1993.
G2579Q DT 6|CSFB INTERNATIONAL.......cocoooremeeeeceeereceiereneseeseseeenssens | coveees D.|....423,477.500 | ......100.00 |.......COST.. | ........42,347,750 | .....119.380 | ......... 50,554,744 | ......... 42,347,750 2,233,798 0 0 0 0 0 | ..(5632,300) | P1U...... 12/27/1995.
G3119# 10 1|ERSTE FINANCE JERSEY (3) LTD... D.|.1,270,432.500 | ........100.00 |........COST.. | .......127,043,250 | ......103.530 | ....... 131,527,877 127,043,250 5,004,844 0 0 0 0 0 | .(16,896,900) | P2A...... 11/26/2001.
G3120* 11 0|ERSTE FINANCE JERSEY (5) LTD... .|D. {.1,693,910.000 164,648,052 .169,391,000 | ........2,003,284 | ......... 6,030,781 0 0 0 0 0 | (22,529,200 | P1A...... 01/30/2003.
G31526 AL 3|CREDIT SUISSE, LONDON BRANCH.. .|D.]....846,955.000 |........100.00 |........COST.. | .........84,695,500 |......109.510 | ......... 92,750,042 | ......... 84,695,500 3,910,312 0 0 0 0 0 | .(11,264,600) | P1U...... 12/21/1998.
G4681# AB 3|HYPO VORARLBERG CAPITAL FINANC. . D.|....338,782.000 30,951,124 33,878,200 | ............551,570 | ......... 1,408,265 0 0 0 0 0 | ...(4,505,840) | RP1A.... | 02/10/2004.
G4919* AA 3 |INVESTKREDIT FUNDING Il LTD.....coovvvverrrrereerireneinnnes [ v D.|....592,868.500 | ........100.00 |........COST.. | .........59,286,850 | ........89.220 |......... 52,895,728 | ......... 59,286,850 2,566,667 0 0 0 0 0| ..(7,885,220) | P2A...... 09/08/2003.
(55356 AT 9|LLOYDS BANK PLC .|D. {.1,693,910.000 224,810,653 .169,391,000 | ........2,411,187 | ...... 10,302,094 0 0 0 0 0 | .(22,529,200) | P1U...... 09/22/1995.
J09534 AL 2|MIZUHO BANK SUB .|D. |...423,477.500 48,941,295 2,347,750 ..2,137,883 0 0 0 0 0 | ..(5,632,300) | RP2U.... | 03/29/1996.
J77067 AP 1| SMBC SUBORDINATED..........coevumirrriimrirriraneinssisssienes | seveees D.]|....846,955.000 |........100.00 |........COST.. ]| .........84,695,500 | ......100.000 |......... 84,695,500 | ......... 84,695,500 0 0 0 0 0 | .(11,264,600) | P2U...... 09/29/1995.
J77067 AQ 9| SMBC SUBORDINATED..........ccovvumrvrrrimrirrirnniinsiissiienes | ceviees D.|...423,477.500 | .......100.00 |.......COST.. | ........42,347,750 | ......100.000 | ......... 42,347,750 | ......... 42,347,750 0 0 0 0 0 | ...(5,632,300) | P2U...... 04/30/1996.
L5887# AA 8|KREDIETBANK S.A. LUX .|D.|.1,693,910.000 145,032,574 .169,391,000 0 0 0 0 0 | .(22,529,200) | P1A...... 05/16/2003.
N00174 AG 2|ABBEY NATIONAL FIRST CAPITAL. .|D. {.1,270,432.500 164,512,116 127,043,250 0 0 0 0 0 | .(16,896,900) | P2U...... 01/27/1995.
N2890Z AA 4 |MIZUHO FINANCE ARUBA...........cooveeemeernmrernneernneesinnns | cevenee D.|.2,117,387.500 | .......100.00 |........COST.. | ......211,738,750 | ......116.254 | ....... 246,154,766 211,738,750 0 0 0 0 0 | .(28,161,500) | P2U...... 03/03/1998.
N31134 BW 3| MIZUHO FINANCE ARUBA..........coocemmreermrrerameesneeesnneees | oeeeees D.|....846,955.000 | .......100.00 |........COST..|.........84,695,500 | .....112.918 | ........ 95,636,465 | ......... 84,695,500 0 0 0 0 0 | .(11,264,600) | P2U...... 02/19/1997.
N31134 CG 7|MIZUHO FINANCE ARUBA .|D. |....846,955.000 .95,705,068 84,695,500 3,699,136 0 0 0 0 0 | .(11,264,600) | P2U...... 03/18/1997.
N77161 AS 1|UFJFINANCE ARUBA .|D. |....846,955.000 ...84,695,500 3,699,136 0 0 0 0 0 | .(11,264,600) | P2U...... 09/24/1996.
N7902U AQ 5|SOCIETE GENERALE .|D. {.1,270,432.500 127,043,250 7,118,668 0 0 0 0 0 | .(16,896,900) | P1U...... 12/22/1994.
R3552N AA 4| KOMMUNAL LANDSPENSJONSKASSE.. .|D.|....804,607.250 80,460,725 430,330 0 0 0 0 0{.(10,701 371) P2u...... 12/03/1997.
R8143# AA 6|SPAREBANKEN NORD NORGE .|F. {....600,000.000 0,000,000 4,200,000 0 0 0 0 0 P2A...... 05/23/2003.
W8180C AY 9|SEBAB .|D.|....846,955.000 4,695,500 3,914,900 0 0 0 0 0 .(11,264,600) P2u...... 11/17/11995.
W8180C CH 4|SEBAB .|D. {.1,270,432.500 127,043,250 5,737,500 0 0 0 0 0 | .(16,896,900) | P1U...... 12/22/1997.
W85577 DD 8|SWEDBANK weer | D. | ....846,955.000 84,695,500 4,022,810 0 0 0 0 0 | .(11,264,600) | P2U...... 08/30/1996.
W85577 EC 9| SWEDBANK......cooitiimiiiriiieiississsisssissssssssssssssssssssssssssenss | sssesans D. |...423,477.500 v 42,347,750 ..1,925,000 0 0 0 0 0 | ...(5,632,300) | P2U...... 04/27/1998.
6299999. Total - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated) 4169 464,880 | ....3,964,305,127 | .......38,328,341 | ..... 186,358,921 0 0 | i (587,004) | ..oooviiiiri 0 | (587,094) | (516,143,527) | . XXX.... | . XXX.oooe
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
G29659 AA 0 |EARLS FIVE LIMITED (AXA-UAP) L. . 1.2,286,778.500 | ........100.00 |.......COST.. |.......228,677,850 | ........91.850 |....... 210,040,605 228,677,850 | ........4,168,057 | ......... 9,937,090 0 0 0 0 | .(30,414,420) |[RP2U.... | 07/27/1998.
N5350P AA 2|KLM ROYAL DUTCH AIRLINES . |.2,540,865.000 232,260,470 .254,086,500 .....13,118,012 0 0 42,610,306 | .(28,126,580) | P2U...... 03/12/1999.
6399999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ...442.301,075 482,764,350 | ........8,650,045 | ... 23,055,102 ] 0 42,610,306 | .(58,541,000) | ..
6599999. Total - Preferred Stocks ...4,611,765,955 | ...4,447,069,477 | ......46,978,386 | ..... 209,414,023 0]...42,610,306 | ........ (587,094) | ... 42,023,212 |(574,684,527) | ..
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Showmg all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment BJA.CV. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B.JA.C.V. (a) Acquired
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
87161C 10 5| SYNOVUS FINANCIAL CORP........coommrrirreeireesnsesnseesssessssssssssseseness | sneeeens O IO 358,803.000 9,691,269 27.010 9,691,269 323,282 65,482 | ..covvvvnvn 258,625 0 (563,321) 0 (563,321) 0L 03/29/1985.
G5722# 10 5|MAC JAPAN UNIT TRUST. D. .142,635.780 29,044,924 203.630 | ..cooooo..n. 29,044,924 | ... 12,729,211 0 0 0| e 11,639,334 | oo 0] e 11,639,334 | ...... (2,314,963) | U 12/13/2001.
J0312M 10 4|ASHIKAGA FINANCIAL GROUP INC...... D. .227,000.000 0 0.000 0 422,406 0 0 0 0 0 0 0|U.. 03/12/2003.
J0379%# 10 9|KOCHI BANK D. .132,000.000 0 0.000 0 424,833 0 5817 0 0 0 0 0|U.. 03/23/2000.
J03906 10 4 |IKEDA BANK D. ...10,300.000 549,773 53.376 549,773 423,096 0 4,739 (0 68,910 [ .ooveerrrerrriind (U I 68,910 ..(63,955) [U... 03/24/1999.
J04116 10 9|THE BANK OF SAGA LTD D. .135,000.000 606,150 4.490 606,150 422,582 0 7,086 0 144,672 0 61,377) | U... 02/01/2001.
J05754 10 6|KEIYO BANK, LTD D. ...36,464.000 259,806 7125 259,806 392,727 0 1,928 0 127,982 0 u... 02/15/1990.
J10752 10 3 |DAISAN BANK LTD D. .233,000.000 839,033 3.601 839,033 843,429 0 10,267 (U [ 32,685 | ..o 0 u.. 07/17/2000.
J10941 10 2|DAITO BANK, LTD D. .141,980.000 372,981 2.627 372,981 502,539 0 1,306 0 160,074 0 u... 05/29/2001.
J11193 10 9[RESONA HOLDINGS INC.......ovverrrirerrirneeisessesessssssssssssssssssssssessssnnes | cevines (D251 I 185.000 | .oovvovvrerns 744514 | ............ 4,024.401 744,514 422,009 0 0 0 414,846 0 [V 12/11/2001.
J12684 10 6 EHIME BANK LTD.....cooooirirnrirrrineesiessisssisessissssssessssssssssssssssssenns. | covnes D.| e 105,000.000 445,725 4.245 445,725 418,631 0 4,627 0 147,129 0 [V 01/15/2001.
J1351* 10 3 |THE FIRST BANK OF TOYAMA D. ...50,000.000 454,000 9.080 454,000 302,786 0 3,085 (VI I TAATT | o 0 u.. 08/21/2001.
J15960 10 7|FUKUIBANKLTD D. 421,000.000 | ..coovverenne 1,729,889 4109 1,729,889 1,235,567 0 18,551 0 157,365 0 U.. 04/25/2002.
J2190# 11 0 [HOKUHOKU FINANCIAL GROUP INC........cocomrirrrimrirnrirsneississrinesirenes | cevves D.| s 100,000.000 0 0.000 0 423,478 0 13,219 0 0 0 [0 07/15/1999.
J21903 10 9 |HOKUHOKU FINANCIAL GROUP INC........oosvveerrenrrereneeieeissnsisnnns | e (DI IO 279,000.000 | .oovvvvnnes 1,302,372 4.668 1,302,372 422,434 0 3,851 0 633,068 0 633,068 | .... [V 09/26/2003.
J22743 10 8|HOWA BANK D. .100,000.000 362,600 3.626 362,600 406,538 0 0 0 (18,600) 0 (18,600) u.. 03/30/2000.
J22932 10 7|HYAKUJUSHI BANK,LTD D. ...70,000.000 483,350 6.905 483,350 416,162 0 3,701 (0 I 83,986 | ..o (U 83,986 U.. 03/21/1997.
J2476* 10 1| THE ISHIKAWA BANK,LTD.......ovvorreernreereeeeseeeesseeessneesssessssessssssssnes | cessnee [ D5 IO 12,500.000 0 0.000 0 423478 0 0 0 0 0 0 A.......... | 03/16/2000.
J25596 10 7 [IYO BANK ... ireireceereeeireeeseeessseessssessseesssssessssnsssssssssssssssnsssssenssssnnness. | cessnes D.| 100,000.000 | cooooenee 1,087,900 10.879 1,087,900 611,038 0 5,748 0 387,195 0 387,195 u 04/07/1999.
J28709 10 3|JUROKU BANK D. .104,000.000 783,328 7.532 783,328 421,930 0 5,499 0 351,265 0 351,265 u.. 12/11/2001.
J28965 10 1|KAGAWA BANKLTD D. .100,000.000 623,600 6.236 623,600 538,946 0 5,288 0 175,586 0 175,586 u.. 01/19/2000.
J30384 10 1 |THE KANTO TSUKUBA BANK LTD......cvverrrereeermeermneeessnssssessssessnes | cevnee D.| s 6,000.000 132,930 22.155 132,930 86,389 0 0 0 102,607 0 102,607 [V 04/01/2003.
J33867 10 2| THE KITA-NIPPON BANK LTD.......cocouervirereireriseressseessesssssssssssens | cevines D. 9,200.000 492,623 53.546 492,623 422,842 0 4,054 0 100,946 0 100,946 [V 03/30/2000.
J3404P 10 0 |KIRAYAKA HOLDINGS INC. D.| s 250,000.000 847,250 3.389 847,250 836,368 0 10,441 (V1 I 45508 | ...oovvrvirerriennnns 0 u.. 10/03/2005.
J34082 10 7|KIYOBANKLTD D. .174,000.000 504,252 2.898 504,252 410,131 0 2,402 0 180,824 0 u... 03/30/2001.
J36716 10 8| KUMAMOTO FAMILY BANK, LTD....ccooovvirererrireinsirseiiesesesessseississsssns | covneens D.|n 100,000.000 270,000 2.700 270,000 512,444 0 920 0 8,747 0 (U 01/23/1996.
J38586 10 3| KYUSHU-SHINWA HOLDINGS INC........cccccosvimmiimrirnninneiseisniiissiesinens | e Dol 45,000.000 128,475 2.855 128,475 368,773 0 0 (0 I 55,236 0 (U 04/01/2002.
J42368 10 0 |MICHINOKU BANK LTD. D. .100,000.000 435,500 4.355 435,500 525,366 0 4,406 0 (37,315) 0 u... 12/02/1999.
J45916 10 3 |MIYAZAKITAIYO BANK, LTD. D. .180,000.000 701,460 3.897 701,460 794,308 0 7,932 0 7,674 0 U.. 01/24/2001.
J4658B 10 2 [ MOMIJIHOLDINGS INC.......coorverreerneeerneeesneeesneessseesssesssssessssesesnns | cevenee D. 422,893 3,583.835 422,893 1,025,101 0 0 0 242,969 0 [V 09/28/2001.
J46883 10 4 [MUSASHINO BANK LTD......cveomrrerreereeesneesneeesnesssseessssssssssssssssnesssans | cevenes D. 666,948 55.579 666,948 421,430 0 5,288 0 214,655 0 [V 08/17/2001.
J47442 10 8|BANK OF NAGOYALTD D. 730,912 8.032 730,912 422,253 0 5,231 0 271,013 0 u... 09/04/2002.
J56773 10 4 [NISHI-NIPPON CITY BANK LTD. D.| ........195,000.000 | ...cconeeees 1,163,175 5.965 1,163,175 786,101 0 7177 0 503,308 0 ... 08/02/2001.
J59697 10 2|OGAKI KYORITSU BANK LTD D. . X 578,700 5.787 578,700 415,530 0 4,406 0 u.. 07/09/1999.
J6628# 10 5|SAIKYO BANK COLTD D. .113,000.000 0 0.000 0 421,106 0 4,979 0 A.. 09/17/1999.
J69241 10 7|THE TOMATO BANKLTD D. .145,000.000 432,390 2.982 432,390 421,233 0 6,389 0 u.. 07/24/2000.
J71047 10 4|SENSHUBANKLTD D. ...50,000.000 172,400 3.448 172,400 423,478 0 6,572 0 u.. 04/20/1999.
J71692 10 7|SHIGA BANK LTD D. .112,000.000 779,968 6.964 779,968 420,887 0 4,935 0 209 095 0 209, 095 u.. 06/20/2003.
J71950 10 9| THE SHIKOKU BANK LTD D. 394,921 4.999 394,921 422,856 0 3,481 0 (18,556) 0 (18,556) U.. 04/26/2000.
J72380 10 8|SHIMIZU BANK D. 508,350 50.835 508,350 417,596 0 5,288 (0 I 54,343 | oo (O I 54,343 .. 12/20/2002.
J74831 10 8|THE SHONAI BANK LTD D. 0 0.000 0 203,269 0 2,644 0 0 0 0 U.. 08/09/1999.
J86463 10 6| TOKUSHIMA BANK. D. 686,438 8.938 686,438 460,522 0 4,708 0 225,910 0 225910 u... 03/15/2000.
J88505 10 2|TOKYO TOMIN BANK D.| .......106,700.000 | ............. 4,158,419 38.973 4,158,419 1,691,988 0 49,089 0 2,207,026 0 2,207,026 U.. 07/11/2001.
JO058N 10 1| TOYAMA BANK D. 415,800 3.465 415,800 422,060 0 5,288 0 U... 05/18/1998.
6799999. Total - Common Stocks - Banks, Trust and Insurance Companies (Unaff|||ated ............ 64,005,018 |....... 0., S [ 64,005,018 | ............ 34,859,133 | ................. 65482 | ... 498,967 | ..o 0 .18, 673 (O LT [ 0 XXX ]G XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
891906 10 9|TOTAL SYSTEM SERVICES, INC......cccrmrrerrrereeereeesseeesseeessesssneeses | nseees | e | vneeees 820,800.000 | ..ovvevneee 16,243,632 | oo 19.790 | oo 16,243,632 253,300 49,248 | .......cc...... 164,160 | cooooeerrerereeennand (U1 IO (3,701,808) | vveoueverrrereeens (U [ (3,701,808) | .... L. | 07/02/1984.
J0017* 10 1|ADVANCE CREATE 2,349,452 3,091.386 2,349,452 434,488 0 6,403 0 160,921 0 160,921 U 06/12/2001.
J0488# 10 7|KIKYO 0 0.000 (V18 8,470 0 920 0 0 0 0 0 |A........... | 02/14/2002.
J0643# 10 9|CHORYOSHA . X 0 0.000 (V1 R 8,470 0 460 0 0 0 0 0 |A.......... | 12/03/2001.
J08211 10 4 |COOP LIFE SERVICE CO LTD.....coommrverrrirreiisrisseisessssssessessssseeses | e Do | i 40.000 0 0.000 0 16,939 0 3,681 0 0 0 0 0 | U | 01/21/1994.
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r Share Year's Total Foreign
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Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B.JA.C.V. (a) Acquired
J0988* 10 6 ENSHU RAILWAY CO LTD.....osrvirrereneieeseiseseesssisssssssssssssssssssssssss | eossnns D.| e 100,000.000 0 0.000 0 448,886 0 5,521 0 0 0 0 0 |A .107/18/2001.
J1354X 10 7|FMNISHI-TOKYO CO..LTD D. 0 0.000 (01 I 6,776 0 0 0 0 0 0 01U 06/05/1997.
J16212 13 6|FUKUYAMA TRANSPORTING CO.LTD D. 237,900 3.965 237,900 456,910 0 3,701 [0 I 7,115 (0 I 715 | s (30,695) | U 10/27/1995.
J1673%# 10 0|FUSO KOGYO D. 0 0.000 0 18,802 0 2,043 0 0 0 0 0|A 01/28/2002.
J1916# 10 7|HEALTHY FAMILY CO LTD D. 0 0.000 0 304,904 0 1,840 0 0 0 0 0 |A 03/31/2000.
J2241# 10 1|HORAISANGYO COLTD D. 0 0.000 0 55,340 0 3,036 0 0 0 0 0 A 12/10/2001.
J22418 10 7|HORAICO D. 369,861 3.813 369,861 506,264 0 0 0 184,594 0 184,594 (24,641)|U 05/21/1999.
J2303# 10 6|IBASHIN INSURANCE CENTER D. 0 0.000 0 10,163 0 449 0 0 0 0 0 1A 09/17/1999.
J2398# 10 2|INSURANCE SYSTEM SOLUTION D. 0 0.000 0 592,869 0 0 0 0 0 0 0 |A 05/30/2002.
J2410# 10 6|INTERNATIONAL ASSURANCE GROUP D. 0 0.000 0 1,058,694 0 0 0 (145,210) 0 (145,210 | ..oovvvns (19,313) | A 10/25/2004.
J2476# 10 7 |ISHIKAWA SHOUILTD....oouirerrrirerirserisseeiseesssensssssssssssssssssssssssnnes | onneees D. 5,000.000 0 0.000 0 63,522 0 2,848 0 0 0 0 0 |A........... | 08/25/2000.
J2561# 10 3{IYO TOTAL SERVICE........ooosieieieeriseiiseesissssessssssssssssssssssssssssssssins | iennes D. 850.000 0 0.000 (V1 7,199 0 782 0 (6,197) 0 (6,197) (824) [U........... 11/08/2001.
J2630N 10 3|BONDS SETTLEMENT NETWORK Do | i 42.000 0 0.000 0 17,786 0 0 0 0 0 0 0|U.. 11/12/11996.
J2855# 10 8|JOYO INSURANCE SERVICE.......cccoimmrvimrieeriinneisesesssssssssssssssssss D. 300.000 0 0.000 0 207,385 0 13,399 0 0 0 0 0 |A 10/05/2001.
J2883# 10 4| SUNLIFE..........coomeeecereeeeseeecessecessssssssssssssssssssssssssssssssssssssssssssssssssnns | eneeees D. 2,000.000 0 0.000 0 474,295 0 1,787 0 0 0 0 A.......... | 10/01/2002.
J3407# 10 9| THE KIYO AGENCY SERVICE.........ccoooourmmeeirriieeiinseesesesssssssnssssnnss | eneees D. 2,000.000 0 0.000 (VN O 8,470 0 920 0 (7,855) 0 (7,855) U 09/24/2003.
J3431L 10 6|KOBAYASHI YOKO CO LTD (D8 IS 7,200.000 117,122 16.267 117,122 77,903 0 1,987 0 (14,867) 0 (14,867) 05/23/2001.
J3481# 10 8|KOYO TORANOKO HOKEN CENTER. D. 290.000 0 0.000 0 24,562 0 1,334 0 0 0 0 03/06/2002.
J3639* 10 3{KOTOBUKI SHOUL..oveeooeeeoeoeeeoeoeeoeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeseeseeseeseseenessnen | oo D. 970.000 0 0.000 0 16,431 0 893 0 (14,657) 0 (14,657) ....| 02/09/2001.
J3841% 10 7{KYOYU SHOUL..ooevveoreeeeeeeeneveeeseeeseesesseessesesssesssseesssssssssssssssessssnens. | conneees D. 200.000 0 0.000 0 16,939 0 920 0 0 0 0 .1 08/24/2001.
J4586# 10 0| THE MIYAZAKI INSURANCE SERVICE D.|. 0 0.000 (V18 7,623 0 804 0 0 0 0 07/09/1999.
J4852* 10 1 |{NANTO SHOJI D. 0 0.000 0 20,327 0 2,208 0 (17,455) 0 (17,455) 05/08/2001.
J57547 10 1 [NISSHA PRINTING CO., LTD.....osvrvrrrrmmeenireerineesssessssssssesssnssssnnens. | cevninee D. 173,856 28.976 173,856 45,282 0 1,518 0 100,665 0 100,665 03/04/1998.
J6447# 10 4|RESEARCH INSTITUTE OF HEALTH AND WELFARE.........cccoconeumiens | oniener D. 0 0.000 0 846,955 0 0 0 0 0 0 ..| 07/24/2000.
J6594# 10 5|SAGAKYOYU SHOJI D. 0 0.000 (V18 8,470 0 949 0 0 0 0 12/20/2000.
J6832* 10 1 |SANSHIN SHINKO D. 9,392 469.620 | ...ovverriirens 9,392 | oo 8,470 0 0 (0 IO 4,939 ..4,416 523 03/25/2005.
J70316 13 8| SEINO HOLDINGS CO LTD....ccooirivriiieriiiineississsissssisssiesisssissssnsssens | covneens D. 326,610 10.887 326,610 467,011 0 3,036 (0 I 79911 | o (01 I 79,911 ... | 10/04/1993.
J7107# 10 3| SENSHU JITSUGYO......oovrrveerieiiessisesisssisssssssssssssssssssssssssssnnss | eneees D.|. 0 0.000 0 16,544 0 391 0 0 0 0 .| 05/17/2002.
J7197* 10 8|SHIKOKU LIFE SERVICE D. 0 0.000 0 42,348 0 893 0 0 0 0 09/18/2001.
J74530 10 6|SHOEICOLTD D.| oerreernni2,000.000 | cooooonrviernncd 64,222 32.111 64,222 | oo 8,470 0 920 (I A 36,467 [ .o (U I 36,467 03/20/2002.
J7864R 10 0|SYSTEM PLANING & ENGINEERING.........ccoovvemrverrrerneenneneennneenneees | eneees D. 0 0.000 0 84,696 0 4,601 0 0 0 0 03/29/1993.
J8646# 10 9| TOKUSHIMA FAMILY LIFE........coooooeceeeceeeeceeeeeeeemeeseseisesssesesesesensies | seenes D.|. 0 0.000 0 11,010 0 598 0 0 0 0 .. 01/25/2002.
J8658# 10 4|TOKYO UNITY COLTD D. 0 0.000 (V18 3,811 0 414 0 0 0 0 11/17/1999.
J9037# 10 4|TOWA SHOJI COLTD D. 0 0.000 0 16,939 0 1,840 0 0 0 0 12/19/2001.
J9471* 10 1|WAKABA D. 0 0.000 (V1 7,623 0 166 0 0 0 0 09/17/2001.
J9566* 10 7|YAMAGUCHI INSURANCE SERVICE D.|. 0 0.000 0 31,185 0 644 0 0 0 0 09/18/2001.
J9845# 10 6| THE YUKO CO LTD......covverirersrrmmssnnsssssssssesssssssssssssssssssssssssssssssssssssnes | eoseees D. 0 0.000 0 33,878 0 842 0 0 0 0 11/22/1999.
6899999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). ..o | coenseeenas 19,892,047 |...... D0, SR [ 19,892,047 | ..o 6,756,409 | ..o 49,248 | .....cccc...... 236,908 | ..o 0 | s (3,333,437) | oo 4416 | ... (3,337,853) XXX
Common Stocks - Parent, Subsidiaries and Affiliates
02588# 10 2[AFLAC OF NEW YORK [ | 10,000.000 26,769,641 ..26,769,641 | oo 34,305,390 0 0 0 2,673,244 0 2,673,244 0
6999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 26,769,641 26,769,641 ..34,305,390 0 0 0 2,673,244 0 2,673,244 0.
7299999. Total - COMMON SHOCK. ....veeruuurrreessersisssssesssssssssssessssssesssssesss s s essnss st sness s ssssnssens | eosssenes 110,666,706 10,666,706 75,920,932 | oo, 114,730 | oo 735,875 18,012,826 18,008,410 | ...... (5,101,708) | ...
7399998. Total - Preferred Stock from SECHON 1.t | seeaaad 4,446,076,747 ....4,611,765,955 | ....... 4,447,069,477 46,978,386 | ........209,414,023 .42,610,306 ..42,023,212 | ..(574,684,527) | ..
7399999. Total - Preferred and COMMON SEOCK. ...........cvuuurveerrieireieeeeieeeeeeeei e snsessnessns | oeeees 4,556,743,453 | ... XXX.oovvororrers | o 4,722,432,661 | ....... 4,522,990,400 | .......... 47,093,116 | ........ 210,149,898 60,623,132 60,031,622 | ..(579,786,235) | ..
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....63, the total $ value (included in Column 8) of all such issues $.....84,722,414.
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Bonds - U.S. Government
31331V KM 7|FEDERAL FARM CREDIT BAN 5.850 12/15/2020 12/09/2005....... MCDONALD INVESTMENTS 10,000,000 0
3133MY K4 8|FEDERAL HOME LOAN BANK 5.500 05/14/2018. 12/21/2005....... | UBS SECURITIES 24,162,500 164,236
3136F6 2B 4 |FANNIE MAE 6.000 03/29/2035 03/23/2005....... | UBS SECURITIES 10,000,000 0
3136F6 U4 9|FANNIE MAE 5.800 03/16/2035 03/09/2005....... | RAYMOND JAMES & ASSOCIATES 15,000,000 0
3136F7 BK 2|FANNIE MAE 5.740 06/14/2035 06/07/2005.......| RAYMOND JAMES 51,500,000 0
3136F7 EC 7 |FANNIE MAE 6.000 07/25/2025 07/08/2005....... | MORGAN KEEGAN & COMPANY! 25,000,000 25,000,000 0
3136F7 FB 8| FANNIE MAE 6.000 07/25/2035. 07/08/2005....... | DEUTSCHE MORGAN GRENFELL 50,000,000 50,000,000 0
3136F7 JP 3 |FANNIE MAE 6.125 08/15/2035 08/01/2005....... | UBS WARBURG 30,000,000 | ..ovvurerrieriereeie s 30,000,000 0
912810 DW 5|U. S. TREASURY 7.250 05/15/2016. 11/07/2005....... MCDONALD AND COMPANY! 2,411,875 2,000,000 69,742
0399999. TOtAI = BONGS = U.S. GOVEIMITIENE. ...t treesseeesseeesseeeesseeees e eees e 18848 1EE 8481488488 14EEEE 44088 14EEEE 1R E 14888115 £E81EEEE11EEEE14EEEE11EEEE11EEEE11EEEE£1EEEE11EEEE41EEEE 1R 1R 8 1EEEE14EEE44EEE1EEEE 1A 1EEEE14EEE1HEEE41EEE11EE 8 11EEE 1R R 1EEE11EEE 1R e st ennes | Efrenet et et 218,074,375 218,500,000 233,978
Bonds - All Other Government
067070 AD 4|GOVT OF BARBADOS 6.625 12/05/2035 F 11/28/2005....... DEUTSCHE MORGAN GRENFELL 29,520,300 | covoooreerrerereeeen s 30,000,000 0
067070 AD 4|GOVERNMENT OF BARBADOS 6.625 12/05/2035 F 12/28/2005....... DEUTSCHE BANK SECURITIES 4,950,000 5,000,000 18,955
J12168 BG 4 |DEVELOPMENT BANK OF JAPAN 1.400 03/20/2015.. D 04/19/2005....... MIZUHO SECURITIES CO LTD 4,658,076 0
J26147 VF 2 |JAPAN NATIONAL GOVERNMENT 3.800 09/20/2016.. ..|D. ... | 02/10/2005....... | VARIOUS. 15,566,992 . 181,147
J26147 XL 7|JAPAN NATIONAL GOVERNMENT 3.500 03/20/2017.. ..|D. . | 02/10/2005....... | CS FIRST BOSTON TOKYO BRANCH 2,301,741 1,892,148 27,233
J26160 C5 8|JAPAN NATIONAL GOVERNMENT 2.500 09/20/2035 (DS 12/09/2005....... VARIOUS, 837,820,658 | ....cooeverriiieniernne 834,074,465 2,365,727
J26160 F8 9|JAPAN NATIONAL GOVERNMENT 1.500 12/20/2015 D 12/06/2005....... VARIOUS 82,967,129 83,415,923 0
J26160 JU 6|JAPAN NATIONAL GOVERNMENT 1.900 09/20/2023.. ..|D. ... | 03/25/2005....... | MIZUHO SECURITIES CO LTD 9,394,681 9,496,927 2,965
J26160 MY 4| JAPAN NATIONAL GOVERNMENT 1.500 03/20/2014.. ..|D. . 1 05/10/2005....... | VARIOUS 12,651,811 12,397,935 60,614
J26160 PT 2| JAPAN NATIONAL GOVERNMENT 2.400 06/20/2024 [ DI 02/10/2005....... VARIOUS, 12,338,876 37,057
J26160 RT 0|JAPAN NATIONAL GOVERNMENT 2.100 09/20/2024 [ DI 01/25/20065....... MIZUHO SECURITIES CO LTD 4,960,471 36,210
J26160 SK 8|JAPAN NATIONAL GOVERNMENT 2.500 09/20/2034.. ..|D. vee [ 02/10/2005....... [ VARIOUS.........oorieireereeeseeeesseessssssessesssssesssssssssssssssesssssesssssesssssssssssssssssssss | sssmmesssasesssssssssssessssnssssnssssnnsssssnesssnnnsss | sesssmesssnnssssmmssssnssssnsssssnses 118,634,727 | oo 113,537,807 | oo 1,160,591
J26160 VB 4 |JAPAN NATIONAL GOVERNMENT 2.400 12/20/2034.. ..|D. o [ 02/2412005....... [VARIOUS........ooieiiiereeieeeese s eessssess st ssssssssssssssssssssssssssessssesssssssssssnes | sesssssssssssesssnsesssnsesssnssssnesssnssssnnnsssnns | ssesssssesssnessssmssssmesssanssssnne 154,702,531 679,529
J26160 WH 0| JAPAN NATIONAL GOVERNMENT 1.300 03/20/2015 [ D 08/10/2005, 5,456,644 5,428,901 22535
J26160 XU 0|JAPAN NATIONAL GOVERNMENT 1.300 06/20/2015 [ 12/09/2005 9,303,094 45,864
J26160 YS 4 |JAPAN NATIONAL GOVERNMENT 2.300 06/20/2035.. ..|D. ... | 10/17/2005. 607,303,310 | oovverrrreereerennerernnerneernnne825,011,303 | s 4,324,393
J2628M AT 6|JAPAN BANK FOR INTL COOP 1.600 03/20/2014.... .. |D. ... | 11/09/2005....... 4,286,688 ..4,258,581 10,178
J2628M BD 0|JAPAN BANK FOR INTL COOP 1.670 03/19/2020.... (D 05/09/2005....... NOMURA SECURITIES CO.,LTD 18,937,910 ....19,016,830 0
J2628M BE 8|JAPAN BANK FOR INTL COOP 1.340 03/20/2015 (D 07/04/2005....... NIKKO CITIGROUP LIMITED 6,311,414 6,271,278 13,544
J2661G KF 6| JAPAN NATIONAL GOVERNMENT 5.000 03/20/2015.. ..|D. ... | 03/25/2005....... | CS FIRST BOSTON TOKYO BRANCH 12,856,733 | cooovvveerierieesessesienins 9,592,616 73,653
J2661G KZ 2|JAPAN NATIONAL GOVERNMENT 4.200 09/21/2015.. .. |D. ... | 03/25/2005....... | CS FIRST BOSTON TOKYO BRANCH 1,195,952 939,232 1,092
J2661G XB 1|JAPAN NATIONAL GOVERNMENT 2.600 03/20/2019 [ DI 01/26/2005....... DAIWA SECURITIES SMBC CO.LTD 1,085,266 963,020 9,173
J2661G ZE 3| JAPAN NATIONAL GOVERNMENT 2.900 09/20/2019 [ DI 01/20/2005....... VARIOUS, 19,103,834 | .o 16,469,636 159,243
J28217 DH 7|FINANCE CORP. MUNI ENTERPRISE 1.450 12/20/2022. .. |D. ... | 09/06/2005....... | DAIWA SECURITIES SMBC CO.LTD 8,551,693 9,149,131 28,966
J28217 DY O|FINANCE CORP. MUNI ENTERPRISE 2.090 09/20/2023. .. |D. ... | 07/04/2005....... | NOMURA SECURITIES CO.,LTD. 34,084,450 ...33,140,024 139,847
J28217 FQ 5|FINANCE CORP. MUNI. ENTERPRISE 1.450 03/24/2015 .. |D. ... | 08/03/2005....... | VARIOUS. 16,794,738 | . 16,647,988 30,477
J28217 GB 7 |FINANCE CORP. MUNI ENTERPRISE 1.490 06/19/2015. .. |D. ... | 09/07/2005....... | MIZUHO SECURITIES CO LTD. 5,531,259 5,475,951 882
J28217 GD 3 |FINANCE CORP. MUNI ENTERPRISE 2.200 09/24/2025. .. |D. ... | 10/07/2005....... | MERRILL LYNCH TOKYO BRANCH 16,824,747 16,732,717 0
J28217 GF 8 |FINANCE CORP. MUNI ENTERPRISE 2.670 06/20/2035. .. |D. ... 1 10/13/2005....... [ MORGAN STANLEY TOKYO BRANCH.........cirreurreeerreesmeeesmeessneessnesssnsess | sesmmeesssnesssssssssssssssssssssssssssssssnsssssnnsss | sesssmessssnssssssssssmsssssssssnees 130,474,612 ..130,867,213 0
J28217 GK 7 |FINANCE CORP. MUNI ENTERPRISE 2.150 09/24/2025. .|D. . [ 12/08/2005....... | VARIOUS 14,888,337 14,888,337 0
J75691 DQ 5| JAPAN FIN CORP S&M ENTERPRISE 03/20/2018. D 08/03/2005....... MIZUHO SECURITIES CO LTD 10,531,572 ....11,643,529 2,794
1099999. Total - Bonds - All Other Government 2,213,990,246 :2,215,227,364 | ..o 9,432,669
Bonds - States, Territories and Pc ion
24919P FR 0[DENVER COLORADO CITY  7.250 12/15/2018.......ccccovvrrrmrrrreineeirnrirsrisnies 06/15/2005. 1,130,009 1,145,000 0
24919P FX 7|DENVER COLORADO CITY  7.250 12/15/2018.......ccccomvrrrmrrreinneisecrinrirssinns 06/15/2005....... 8,739,068 8,855,000 0
74514L DF 1|PUERTO RICO COMMONWEALTH 5.000 07/01/2034 04/12/2005....... MORGAN KEEGAN & COMPANY 1,029,690 14,444
1799999. Total - Bonds - States, Territories & Possessions 10,898,767 14,444
Bonds - Special Revenue and Special Assessment
31394F U2 9|FNR 2005-87 QA 4.500 07/25/2025...........cormvvermmreeareeerarreranes 08/25/2005....... MCDONALD AND COMPANY 14,383,594 | oo 15,000,000 54,375
31395X P6 6|FHR 3015 PJ 4.500 03/15/2024 08/18/2005....... | CANTOR FITZGERALD AND COMPANY 24,774,844 25,500,000 92,438
31396A KJ 2|FHR 3030 DK 5.000 06/15/2035. 08/31/2005....... CANTOR FITZGERALD AND COMPANY 22,412,237 22,855,054 92,055
31396A T7 9|FHR 3039 KA 4.500 03/15/2020. 09/28/2005....... CANTOR FITZGERALD AND COMPANY 9,727,436 35,913
31396E E5 1|FHR 3050 VP 5.850 01/01/2019. 11/16/2005....... | MORGAN,KEEGAN & COMPANY, INC. 5,040,625 16,250
00254E BA 9|SWEDISH EXPORT CREDIT 6.150 11/10/2035 10/13/2005....... | SALOMON BROTHERS 25,000,000 0
J26987 EN 3 |JAPAN HIGHWAY PUBLIC CO 1.760 03/20/2014 12/08/2005....... VARIOUS, 10,945,320 28,471
J26999 DS 8| JAPAN HIGHWAY PUBLIC CO 2.910 06/20/2034...........ccommmrrermerrirnnreererrinens (D 08/16/2005....... VARIOUS 9,685,555 65,277
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J26999 EL 2|JAPAN HIGHWAY PUBLIC CO 2.220 03/21/2025. { 3,587,282 3,582,624 4,172
J2739V AF 2| JAPAN EXPRESSWAY HOLDING 2.700 09/20/2035...........ooovovevecerercrnnrccrns | Devcvvrrccss | 12008/2005....... [ VARIOUS......oooooovieeeeeeeeeeeteeeeeeeseeeeseseeeseseessseeessseessseesssenssesesssesssessssssnes | cooseseessseessessessssnesssssesssseeseseessseesssees | coessessosssesssssessssenesssesssees 123,723,984 123,885,035 0
3199999, Total - BoNds - Special REVENUE ANG SPECIAl ASSESSMENES. ... ... tuuevueriisrssuristssesssesessssssessesssssssssassessassssssessasssssss | fosssessasssessessasssessassasssesssesssesasssessassasssessssssnesasssessessasssessassseesessoessessanssessassoessessanssneassasssnssanssessansanssessansansanssssnstenssnssansansses | estiessossssssnssossnssonssssssssansan 249,280,877 250,797,285 388,951

Bonds - Public Utilities
010392 EP 9|ALABAMA POWER CO  5.650 03/15/2035........cocccvererrereererennes 09/21/2005....... FTN FINANCIAL 3,465,000 3,500,000 6,042
15405E AB 4| CENTRAL MAINE POWER CO 5.375 06/10/2035 06/07/2005....... | SALOMON BROTHERS 20,000,000 ....20,000,000 0
69335G AA 3|[PECO ENERGY CAPITAL TRUST IV 5.750 06/15/2033 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO T....coiiiiiiriiniiesiieeississiinnns. | coesissssnsississsssssssssssssssssssssssssessss | sesssssssssssssssssssssssesssasssnssnns 17,300,851 19,000,000 0
G6372# AA 4 [NATIONAL GRID ELECTRICITY 2.810 09/06/2035 09/06/2005....... | MITSUBISHI SECURITIES 91,491,308 ....91,491,308 0
G6372# AB 2 |NATIONAL GRID ELECTRICITY 2.755 09/28/2035 . | 09/28/2005....... | MITSUBISHI SECURITIES 88,323,618 88,323,618 0
W9421# AA 1| SVERN TRENT WATER UTIL 2.750 01/20/2035 01/20/2005....... CSFB INTERNATIONAL 97,115,665 97,115,665 0
3899999. TOMAl = BONAS = PUDIC ULIHES. ...ttt es e se s eeeesesess e esseessssssessenes eoeeesesssesssesesesesssesesessseessesesesesesesesesssesssesesesesesesssesesessssssesesssessseeesess st sesesesesssessssessessesssssessesssesssesssssssesssssesssmssessessssssaens | sereressseesssesssssesssseessesssea 317,696,442 319,430,591 6,042
Bonds - Industrial and Miscellaneous

002927 AA 9|ABBEY NATIONAL CAPITAL TRUST | 8.963 06/30/2030..........ccureermeeerrrees | wormererneeens 06/30/2005....... TRANSFERRED FROM SCH. D PART 2-1 TO ....veuureeeeeereessneessneessnneess | eesmeessssesssssesssssssssssesssssssssssssssssssneess | sessssesssmsesssssssssmesssnsssssnnesees K 7 N 10,000,000 0
002927 AA 9|ABBEY NATIONAL CAPITAL 8.963 06/30/2030. 09/27/2005....... UBS SECURITIES 6,896,700 5,000,000 112,038
002927 AA 9|ABBEY NATIONAL CAPITAL TRUST 1 8.963 06/30/2030........c..covvverrreernnees 06/30/2005....... TRANSFERRED FROM SCH. D PART 2-1 TO 1 35,954,291 30,000,000 0
01903# AS 1|ALLIED CAPITAL 6.340 10/13/2012 10/13/2005....... [MERRILL LYNCH CAPITAL MARKETS.........cosivieriiiensiiessiiesssssssssssssssssssnns | sossssssssssssssssssssssssssssssssssssssssssnsss | sssssssssssssssssssssssssssssssssssssns 10,000,000 0
02318@ AA 9|AMBER TRUST ONE (GOLDMAN) 4.140 02/20/2034 11/25/2005....... | MORGAN STANLEY INTERNATIONAL 50,268,097 0
023650 AH 7|AMERICA WEST AIRLINES 7.100 04/02/2021 03/07/2005....... VARIOUS, 3,722,504 108,005
023654 AW 6|AMERICA WEST AIRLINES 7.930 01/02/2019 04/13/2005....... VARIOUS......oooiiiteise sttt | 48k b bbbt enns | eebt e st 15,682,774 245,739
026351 BB 1|{AMERICAN GENL CAPITAL Il 8.500 07/01/2030........ccevvvrvomrerrernirseirniennns 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 . .19,745,573 0
04621W AA 8| ASSURED GUARANTY US HLDG 7.000 06/01/2034 04/06/2005....... | VARIOUS.........oovierieirieiereiis i sessesessessssses sttt sttt | eesss bbbt eresin | besnssssessss s 14,630,490 311,111
05529M AA  0|BB&T CAPITAL TRUST | 5.850 08/18/2035..........ccomrvrmrrmrireerneirserserisnsineeens 10/24/2005....... CANTOR FITZGERALD AND COMPANY 24,445,750 25,000,000 280,313
05562E AA 6 |BNP US FUNDING LLC 7.738 12/05/2007 06/30/2005....... TRANSFERRED FROM SCH. D PART 2-1 TO 1 9,706,298 ....10,000,000 0
05576H AA 3|BANKERS TRUST INSTL CAP TRUST B 7.750 12/01/2026 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO T...coiiieireieneieriesinneineeiines. | seseiseesssissisesssssssessessssesssssssssssnsssns | sesssssssssssssssssssssssnsssasssnssnns 16,909,446 ....16,725,000 0
05946X KP 7|BAFC 2004-4 1A1 5.500 09/01/2034........ooomvverrreerereinneeesseeeesseeeesensenes 07/15/2005....... | FIRST BOSTON CORPORATION 5,000,000 5,000,000 14,514
06605H AA 6|BANKAMERICA INSTIT-A 8.070 12/31/2026 06/30/2005....... TRANSFERRED FROM SCH. D PART 2-1 TO .....ooiiiieiieceiiereiineeeienenes | cooemessesessesessesessesessessssessssesessseness | sesessesssenssnssssssessssnssssssneees 12,655,481 | oo 12,500,000 0
084498 AB 0|W.R.BERKLEY CAPITAL TRUST 8.197 12/15/2045 06/30/2005....... TRANSFERRED FROM SCH. D PART 2-1 TO T...couiiueieeiiniriesieniseesnesinnes | coeessessssissessesssessssessesssssssssssssssnsssns | sesssssesesssssssssssesssnessasessssans 17,976,628 ....19,250,000 0
125563 AC 0|CIT CAPITAL TRUST | 7.700 02/15/2027 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 ..16,764,381 20,000,000 0
125563 AC 0|CIT CAPITAL TRUST 1 7.700 02/15/2027. 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 . ..14,003,393 13,452,000 0
12667G JUN 4| CWALT 2005-11CB 2A10 5 5.500 02/01/2010.......0couvvvemmrermerrereererserssseninee | ceveesssenenns 11/28/2005....... CANTOR FITZGERALD AND COMPANY ........coutmrrrmmrrimeesssessnessssssssssssssns | aeessssessssssssssssssssssssssssssssssssssssssnss | sssesssssssssssssssssssssssasssssnnees 11,186,846 ....11,415,149 50,575
12667G JN 4| CWALT 2005-11CB 2A10 5.500 07/01/2012 12/01/2005....... CANTOR FITZGERALD & CO 9,810,864 ....10,011,086 7,647
12668A FM 2 |CWALT 2005-48T1 A6 5.500 10/25/2035 09/22/2005....... | CANTOR FITZGERALD AND COMPANY 24,277,790 24,422,800 108,207
149123 BL 4|CATERPILLARINC.  5.300 09/15/2035 09/13/2005....... [ ISSUER ..ottt ssnsss | sbsesssessssssssssssssssssesstssssss s ssssssenstes | sesssesssssssssssssssssssesstasssnssnas 19,231,000 ....20,731,000 0
172062 AF 8| CINCINNATI FINANCIAL CORP 6.900 05/15/2028...........coccommverivmerimrerneirinnes | ceerseeinnnenns 01/05/2005....... MCDONALD AND COMPANY! 5,560,800 5,000,000 52,708
173074 A* 6| CITIGROUP GLOBAL MARKET 2.760 04/04/2035 04/04/2005....... CITIGROUP GLOBAL MARKETS.......cooivuerierieeeieeeeessessssssssesssesssssssssasssans | eessessssssssssssssssssssssssssssssssssssssnsssnsss | seosssssssssssssssssssssesssssssssans 278,473,963 278,473,963 0
1730T0 AB 5| CITIGROUP FUNDING INC 6.000 11/18/2017.......cveoereeerrrereirnerireeirneeiseeins 11/03/2005....... | SALOMON BROTHERS 30,000,000 30,000,000 0
191219 AV 6| COCA-COLA ENTERPRISES 0.000 06/20/2020 09/16/2005....... | DEUTSCHE BANK SECURITIES 1,473,450 3,300,000 0
233835 AQ 0|DAIMLERCHRYSLER NA HLDG 8.500 01/18/2031 . 03/09/2005....... | VARIOUS.........cooeiieitieeieeieise st si st sssessse st st ss s ssse st et ssnes | £hsessssesssesssssssessessssesssessseessesssssssnsssns | sessssesssssssssssssssssnestasssnssnns 12,720,550 ....10,000,000 132,222
247367 AX 3 |DELTAAIRLINES 6.718 01/02/2023..........coooeevreerreerreerireeiesesessiesssesesssesseessnns 07/20/2005....... 23,618,475 22,430,490 49,764
251528 AA 3|DEUTSCHE BK CAP FDG TRUST | 7.872 06/30/2009 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 15,763,971 ....15,900,000 0
25468P BW 5| WALT DISNEY COMPANY 7.000 03/01/2032 11/02/2005....... | CREDIT SUISSE FIRST BOSTON ..16,970,700 15,000,000 192,500
26156F AA 1|DRESDNER FUNDING TRUST | 8.151 06/30/2031 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 .42,768,312 42,000,000 72,453
26156F AA 1|DRESDNER FUNDING TRUST 1 8.151 06/30/2029 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 12,423,730 ....11,200,000 40,007
26884A AD 5|ERP OPERATINGLP  7.570 08/15/2026 11/03/2005....... | MORGAN STANLEY & CO.,INC 6,923,340 6,000,000 104,718
29333@ AA 3 |ENHANCED CAPITAL TEXAS FUND, LP NOTES 0.000 08/01/2011.......ccovev | covvvrrirenns 08/09/2005....... | MISCELLANEOUS BROKER 1,321,902 | oo 1,321,902 0
31945J AA 9|FIRST CHICAGO NBD INSTL CAPITAL A 7.950 12/01/2026 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 26,852,286 ....26,800,000 0
32055R AB 3 |FIRST INDUSTRIALLP  7.150 05/15/2027.......cc0covrumrrrmmrireerseirseirssisnsrienes 04/21/2005....... | DEUTSCHE BANK SECURITIES 8,066,625 7,500,000 239,823
345277 AE 7|FORD HOLDINGS INC 9.300 03/01/2030 01/06/2005....... | UBS WARBURG 9,778,655 8,500,000 285,458
345370 BV 1|{FORD MOTOR COMPANY 8.900 01/15/2032.........cccvvemerrerirneeseersneisersnesnnns 02/02/2005....... |UBS WARBURG..........covvierierieriessiss s ssessssssssssssssssssssssssesssssssssssssssasnsss. | stissssesssssssssssssssssssssssssssssssassssssssesssns | sessisssssssssssssssssssssnsssassssssas 19,891,375 | oo 17,500,000 95,181
349631 AD 3|FORTUNE BRANDSINC  8.625 11/15/2021......... 05/11/2005....... | UBS SECURITIES 2,554,640 2,000,000 479
349631 AG 6|FORTUNE BRANDS 6.625 07/15/2028 06/21/2005....... | UBS SECURITIES 5,509,800 5,000,000 146,302
38143V AA 7| GOLDMAN SACHS CAPITAL | 6.345 02/15/2034 06/30/2005.......| TRANSFERRED FROM SCH. D PART 21 TO 1....couiiieeerneeerreeesneessnneesns | oreessneesssessssesssssssssssssssssssssssssssssssns | ssseessssmesssasssssnssssnssssnnssssnnd 48,434,412 ....49,000,000 0
38143V AA 7| GOLDMAN SACHS CAPITAL 1 6.345 02/15/2034 06/30/2005....... TRANSFERRED FROM SCH. D PART 2-1 TO 1 20,000,000 ....20,000,000 0
39136M AA 4| GREAT-WEST L & A CAPITAL 1 6.625 11/15/2034..........consvrvemrerrmnerinsniiines 08/22/2005....... DEUTSCHE MORGAN GRENFELL 5,327,600 5,000,000 92,014
404398 AA 7|HVB FUNDING TRUST | 8.741 06/30/2031 .|F 06/30/2005....... | TRANSFERRED FROM SCH. D PART 21 TO 1....coiviierireeereeemnssssnesssns | oeeessssessssssssssssssessssssssssssssssssssesssns | sssesssssssssassssssssssnsssssssssnd 45,358,711 ....45,000,000 0
404399 AA  5|HVB FUNDING TRUST 3 9.000 10/22/2029 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 7,779,779 ..7,500,000 0
454614 AK 4 |INDIANA BELL TELEPHONE COMPANY 7.300 08/15/2026 03/01/2005....... SALOMON BROTHERS 29,058,000 ....25,000,000 96,319
45660L XP 9| RAST 2005-A10 A5 5.500 08/01/2035, 12/14/2005....... MCDONALD AND COMPANY ......cvuririmmerirerssssissssssesssssssssssssssssssssssssess | oessssssssssssssssssssssssssssssssssssssssssssssssns | soseesssssssssessssssssssnnssssnsssson 14,488,200 | ..o 15,000,000 41,250
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45660L XP 9|RAST 2005-A10 A5 5.500 08/01/2035..........crevemereermreereeeesseesseesesseeenns 12/20/2005....... MCDONALD INVESTMENTS 9,658,900 33,611
46623M AA 9 |JPM CAPITAL TRUST Il 7.950 02/01/2027 06/30/2005....... | TRANSFERRED FROM SCH. D PART 21 TO 1....couiiiierereeeieesmsesssneessns | ooreesssseessssssssesssssssssssssssssssssssssssssssns | ssssesssssssssasssssmssssnssssnsssssns 16,435,146 0
475068 AA 0| JEFFERSON-PILOT CAPITAL TRUST B 8.285 03/01/2046 ... | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 21 TO 1....oiviiieiierimneesissessnnesins | oreessnesssnsessssssssssssssssssssssssssssssssas | soseessssesssssssssssssssnssssnssssnns 12,455,899 0
475529 AA 1| JEFFERSON-PILOT CAPITAL TRUST A 8.140 01/15/2046.... ... | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 29,373,634 0
48239A AA 7|KBC BANK FUNDING TRUST Il 9.860 11/02/2009 06/30/2005....... | TRANSFERRED FROM SCH. D PART 21 TO 1....ouiiiieriieriieisisssssnnssins | oeeessssesssssssssssssssssssssssssssssssssssssssssns | seoessssessssassssssssssnssssssssn 15,512,608 0
493265 AC 6|KEYCORP INSTITUTIONAL CAPITAL A 7.826 12/01/2026 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 20,088,001 0
49327L AA 4|KEY CORP CAPITAL VIl 5.700 06/15/2035 09/26/2005....... | MCDONALD INVESTMENTS 5,367,774 5,600,000 93,087
55262C AE 0|MBIAINC 7.000 12/15/2025 05/03/2005....... | UBS SECURITIES 2,265,380 2,000,000 54,833
55262C AF 7|MBIAINC 6.625 10/01/2028 05/12/2005.......| GOLDMAN,SACHS & CO 2,503,343 2,300,000 20,317
55262C AJ 9|MBIAINC 5.700 12/01/2034 04/04/2005....... | VARIOUS 31,159,300 | covoooeerreieeeeneieeeees 32,000,000 431,617
553038 AA 8| MIC FINANCING TRUST | 8.375 02/01/2027.......coovveerrermeeeermreeraneesaneeeneeees 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 25,859,689 26,000,000 0
589331 AD 9|MERCK & CO INC 6.400 03/01/2028 . 11/07/2005....... | UBS WARBURG 21,972,930 21,000,000 257,600
589497 AA 4|MEREY SWEENY LP 8.850 12/18/2019.......vrveerereereeerreeeeeeeesseeeeennees 06/13/2005....... | DEUTSCHE BANK SECURITIES 9,931,254 8,185,324 352,139
594185 AQ 3 |MICHIGAN BELL TELEPOHNE 7.850 01/15/2022 10/06/2005....... DEUTSCHE BANK SECURITIES 1,891,664 | ..oooveeeces 1,600,000 30,353
592179 A@ 4|METROPOLITAN LIFE GLOBAL 2.800 12/05/2035 12/05/2005....... BARCLAYS BANK PLC LONDON 82,562,748 82,562,748 0
62874H AA 3|NB CAPITAL TRUST 4 8.250 04/15/2027 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 5,651,741 5,400,000 0
644239 AY 1|NEW ENGLAND TELEPHONE & TELEGRAPH 7.875 11/15/2029.........cccccvv. | onvvrvrnnnens 06/07/2005....... |UBS WARBURG...........ovvirieeieeresneessissiessssesssssessssssssssssssssssssssssssssssssssinsss. | ssomsssossssssssssssssssssssssssssssssssssssonsssnssss | avssmssssssssssssssssssnsssassssssas 19,272,750 ....15,000,000 82,031
655664 AH 3|NORDSTROM INC 6.950 03/15/2028. 02/08/2005....... CREDIT SUISSE FIRST BOSTON......couurvimrrimrrimsrsssessssssssssssssssssessssess | sessssssssssssssssssssssssssssssssssssssssssssnns | sossssssssssssssssssssssssssasssssnnes 14,206,200 ....12,000,000 338,233
694032 AX 1|PACIFIC BELL 6.625 10/15/2034 01/04/2005....... DEUTSCHE MORGAN GRENFELL..........covuiiiiiieiirenisiniissiesiiesiesissssssssnns | soessssssssssssssesssssssssssssssssssesssesssssssnns | ssssssssssssssssssosssssssssssssssens 12,674,750 | oovveocerienieeeisenriseesiies 12,100,000 182,592
703344 AG 6 |PATRICK AIR FORCE BASE 5.920 09/15/2038...........couvermmivrmerinnrierersirnniens 04/26/2005....... | MORGAN,KEEGAN & COMPANY, INC 3,805,000 3,805,000 0
70645 AP 7|PEMEXPROJ FDG MASTER 5.750 12/15/2015 06/08/2005....... | FIRST BOSTON CORPORATION 6,985,160 | .ooovvnirrrireirsineieiesieens 7,000,000 0
74927P AA 7|RBS CAPITAL TRUST Il 6.425 12/29/2049......... 06/30/2005....... TRANSFERRED FROM SCH. D PART 2-1 TO 1 39,139,933 38,000,000 0
74977E ME 0|RABOBANK NEDERLAND NV NY 5.800 03/09/2035 03/07/2005....... RAYMOND JAMES.......cooiiiiriiinreiiereiisesesiesesesssesses s s esesssesssssesssiss | eeesssessssesessesess s sssenssins | sosnesssessssesesssenssssess s 46,000,000 | oooorreerrireieiieeeiene s 46,000,000 2,578
78389R AA 5|SB TREASURY COMPANY LLC 9.400 06/30/2008 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 27,876,169 28,000,000 0
78442F DJ 4| SLM CORP 5.625 01/25/2025.........oooeveeeeeieresreeseeesscessesesesseeeseesssesese s 01/26/20065.......| MORGAN KEEGAN & COMPANY .........oiiiiiiiriiieieiieeeiseesissesssesesssesessseness | oeresssesesssessssesesssesessesessesesssesesssesesens | seseesssessssssesssessssessssssssons 15,000,000 ....15,000,000 0
78442P G* 1|SLM CORP 2.760 03/15/2035......cooeoeeeeeeeeeeeeeeeeeeeeeeeeseeee e 02/14/20065....... MORGAN STANLEY INTERNATIONAL 94,966,762 ....94,966,762 0
803111 AM 5| SARA LEE CORP 6.125 11/01/2032 08/02/2005....... UBS WARBURG. ... eeeeeeeeeeeeeeeeeeeeeeeeseeeseeseesesseeseseeesessessessesesseesees | eoeeesssssssesssesssesessssssesssesssssesseseessesens | ovseeseosessssesseesesseesessessseeeinns 13,852,080 | vverreerrreerreeereeee e 13,500,000 215,906
803111 AM 5| SARA LEE CORP 6.125 11/01/2032 08/10/2005....... | VARIOUS 8,259,560 8,000,000 116,035
833606 AA 4|SOC GENERAL REAL ESTATE CO 7.640 09/30/2007 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 21,104,569 22,480,000 0
844741 AN 8|SOUTHWEST AIRLINES CO 7.375 03/01/2027 10/28/2005....... VARIOUS.......ooooeiiese st 00n | 248kt ennn | ekt een s 19,941,780 | ovvevrerererineeiieeniseesies 18,000,000 213,465
844741 AX 6|SOUTHWEST AIRLINES  5.12503/01/2017. 07/15/2005....... VARIOUS......oooiiitiei sttt | 248kt nens | eebb e s e 11,631,051 ...12,015,000 265,834
860840 AA 5|STINGRAY PASS THROUGH 5.902 01/12/2015 11/04/2005....... | UBS WARBURG 25,330,750 ....26,160,000 112,027
86679P AA 1|SUN LIFE CANADA US CAPITAL 8.526 05/29/2027 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 52,330,392 50,500,000 0
86679P AA 1[SUN LIFE CANADA (US) CAP TR 8.526 05/06/2027 06/30/2005....... TRANSFERRED FROM SCH. D PART 2-1 TO T...oiieieiiniiieiiseinsisseiiinns | sresisessssisssisssssssssssssssssssssssssssssssssns | sesssesssssssssssssssnsssesssasssnssnns 10,331,405 | oo 10,000,000 0
89233P TK 2[TOYOTA MOTOR CREDIT CORP 6.050 04/03/2035 03/24/2005....... RAYMOND JAMES 30,000,000 ....30,000,000 0
89233P TP 1|{TOYOTA MOTOR CREDIT 6.050 04/16/2035 04/08/2005....... | UBS WARBURG 20,000,000 20,000,000 0
893472 AA 8| TRANSAMERICA CAPITAL Il 7.650 12/01/2026............cocvvrvernnne 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO T....coiiiieireiineineeieeiseineeiines. | ceesissesssesseisesssssssessessssssssssssssssssssns | sesssssessssssssssssssssssnsssasssnsenns 13,830,574 ...12,000,000 42,500
929903 AM 4| WACHOVIA CORPORATION 5.500 08/01/2035 11/03/2005....... | BANK OF NEW YORK 9,309,300 10,000,000 148,194
963320 AH 9| WHIRLPOOL CORPORATION 7.750 07/15/2016..........cosvveerrrerrnnees 07/12/2005....... | UBS SECURITIES 8,209,740 7,000,000 0
989819 AA 5|ZURICH CAPITAL TRUST | 8.376 06/01/2037 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 51,353,283 ....50,000,000 0
989819 AA 5|ZURICH CAPITAL TRUST 1 8.376 06/01/2037.......cvvveermreerreeerneerseeeereeeenns 06/30/2005....... | TRANSFERRED FROM SCH. D PART 21 TO 1....couiiiieeerneeerneeemneessneessns | oeeesssseessssesssessssessssssssssssssssssssssssssns | ssseesssssssssasssssmssssnssssnnssssns 15,191,325 15,500,000 0
U17406 DC 7|CITI GROUP INC 2.650 09/14/2035 10/04/2005....... | NIKKO CITIGROUP LIMITED. 64,705,946 66,053,437 91,990
U17406 DD 5|CITI GROUP INC 2.360 09/16/2025 11/09/2005....... | VARIOUS........coomiiimmirirmeesieesssssssse st s st st ses st st sttt neses | 24sseees s es bbbt ss s eens | eebtsenss st 49,367,456 50,191,791 144,939
U17406 DE 3|CITI GROUP INC 1.580 09/16/2015. 09/07/2005....... | NIKKO CITIGROUP LIMITED........ccouivimiriririsesisssssessssessssssessessssessssss | oeesssssssssssssssssssssssssssssssssssssssssssssssssssns | sesessssessssassssssssssnsssnssssnn 18,251,346 18,253,171 0
02364W AJ 4| AMERICA MOVIL SA DE CV 6.375 03/01/2035. F 02/17/2005....... | CREDIT SUISSE FIRST BOSTON 29,900,100 30,000,000 0
02364W AJ 4|AMERICA MOVIL SA DE CV 6.375 03/01/2035 F 03/18/2005....... | VARIOUS........oorviimriiimriiieeisesssssesessseesssses st ess sttt ess | eesssee st bbbt sest st | sesnesssenss s sst s 16,439,730 ....17,000,000 65,167
055227 AA 0|BACOB BANK 7.250 09/17/2007 F 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 4,744,717 5,000,000 0
055443 AA  3|CORREDOR SUR TRUST 6.950 05/25/2025............cooccmmemeiimerierirerirseisiinns S 05/19/2005....... |MERRILL LYNCH.......ovooriiereiirnsiisesessseissss s sssssssssesssssssssssssssssssssssssanns | osessssssssssnsssssssssssnsssssnsssssnsssssnsssssnssssns | sssmmssssmssssanssssnsssssnsssssssssnnn 20,000,000 ....20,000,000 0
055443 AA 3 |CORREDOR SUR TRUST  6.950 05/25/2025. F 05/25/2005....... | MERRILL LYNCH CAPITAL MARKETS........ocomiuirirrirrersesinsisessssssnsessssness | seesssssssssssssssssssssssssssssssssssssssssssnsssns | sesssasesssssssssssssssssssssasssnsenns 10,000,000 10,000,000 0
06738C 82 8|BARCLAYS BANK PLC 6.278 12/15/2034 F 10/25/2005....... | VARIOUS, 54,609,905 54,500,000 917,373
06738C 82 8|BARCLAYSBANKPLC  6.278 12/15/2034........cosveerreeenneineeeeansesseneeienns F 07/13/2005....... | BARCLAYS CAPITAL JAPAN LTD....oovvurreermreesmeeessneesssessssessssssssssssssssssssns | seeesssssessssnsssssnsssssnsssssnsssssnsssssssssssnssssnn | sssmessssmesssanssssmssssnssssnnssssn 10,113,400 ....10,000,000 69,756
06738C AG 4|BARCLAYS BANK PLC 6.860 09/29/2049 F 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 55,659,477 50,000,000 0
104213 A* 4|BRADFORD & BINGLEY PLC 2.750 06/27/2035. (D 06/27/2005....... DRESDNER KLEINWORT WASSERSTEIN 91,449,474 91,449,474 0
104213 A@ 2|BRADFORD & BINGLEY PLC 2.750 10/04/2035. 10/04/2005....... HSBC SECURITIES INC 87,519,692 ....87,519,692 0
202712 B@ 3|COMMONWEALTH BANK OF AUSTRALIA 3.820 11/07/2035 11/07/2005....... | DRESDNER KLEINWORT WASSERSTEIN 84,631,009 84,631,009 0
21987B AK 4|CODELCO INC 5.625 09/21/2035 S 11/03/2005....... | DEUTSCHE MORGAN GRENFELL........ccocooviieiiririrniinsiessiesiesissssssssssssiinses | svssssssssssessssssssssssssssssesssessssssssssssnsss | soessssssssossssssssssssssssssssnsssnsss 18,962,200 20,000,000 146,875
21987B AK 4|CODELCO INC 5.625 09/21/2035 .|F 09/30/2005....... VARIOUS, 9,818,350 ....10,000,000 4,219
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22541G AA 2|CREDIT SUISSE FIRST BOSTON 7.736 06/15/2007 F 06/30/2005....... TRANSFERRED FROM SCH. D PART 2-1 TO ....ceoueeeimeeermeeemeesseessnnesss | sesmseesssnesssssessssesssssesssssssssssssssssssssnness | sessssssssnsssssssssssnssssssssssnnees 100,000,000 100,000,000 0
25156P AC 7|DEUTSCHE TELEKOM INTL FIN BV 8.250 06/15/2030 F 10/27/2005....... | CREDIT SUISSE FIRST BOSTON . ..12,457,300 ....10,000,000 330,556
25156P AC 7|DEUTCHE TELEKOM INT FIN 8.250 06/15/2030. F 03/04/2005....... | UBS SECURITIES.........coorrummtrmmmeessmeessssessssessssesssssssssasessssssssssssssssesssssssssns | oeesssssssssssssssssssssssssssssssssssssssssssssssssssns | seoesssssmsesssassssssssssnssssnssssn 13,508,600 ....10,000,000 204,167
40427L AB 0|HSBC CAPITAL FUNDING LP 10.176 06/30/2030 F 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 35,877,056 30,000,000 0
42205M AB 2 |HBOS PLC 6.413 10/01/2035 F 10/05/2005....... | UBS WARBURG 25,448,490 | ..oooiverrrennen 25,500,000 54,511
42205M AB 2|HBOS PLC 6.413 10/01/2035 F 10/07/2005....... | UBS SECURITIES 6,941,760 7,000,000 9,976
44977G BE 0|ING BANK NV 6.000 09/14/2035 F 08/10/2005....... | SALOMON BROTHERS 25,000,000 25,000,000 0
45577V AA 7|INDOCOAL EXPORTS CAYMAN 7.134 07/06/2012 . |F 06/22/2005....... [MERRILL LYNCH.......cooiiiiiiieiieiinririneissisesiesiesssssssssissssssssessssssssssssssssesss | sssmsssosssssssssssssssssssssesssssssssssssssssssessins | sesssssssssssssssssssssssesssassssnsssnn 20,000,000 ....20,000,000 0
45577V AA 7|INDOCOAL EXPORTS CAYMAN 7.134 07/06/2012 . |F 07/06/2005....... | MERRILL LYNCH CAPITAL MARKETS. ..10,000,000 10,000,000 0
69367C AB 1|PTT PUBLICCOLTD  5.87508/03/2035 F 12/19/2005....... | MORGAN STANLEY & CO.,INC .10,427,077 10,900,000 184,149
75405U AA  4|RAS LAFFANLNG Il 5.838 09/30/2027 F 11/25/2005. 17,911,720 ....18,000,000 74,597
76117H AA 0| RESONA PFD GLOBAL SECS 7.191 07/30/2015........coccmreerreeeerereereneeesneeenns F 07/20/2005....... 5,000,000 5,000,000 0
780097 AH 4|ROYAL BANK OF SCOTLAND GROUP PLC 7.648 09/30/2031.......ccccovvurnvee S 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 20,621,649 ....20,000,000 0
780641 AH 9| KONINKLIJKE KPN NV 8.375 10/01/2030 F 06/15/2005....... UBS WARBURG. ... eeeeeeeeeee e seseeeseeseesesseesesseesessessessessseesees | eoeeessessssesssesssessssssesesssesssssesseseessssons | evseesessessssesseesesseesessessseeeenns 13,346,000 ....10,000,000 183,785
780641 AH 9|KONINKLIJKE KPN NV 8.375 10/01/2030. F 03/09/2005....... UBS SECURITIES 23,564,860 18,000,000 552,285
846505 AA 3| SPAREBANKEN VEST 7.300 04/29/2049 F 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 60,000,000 ....60,000,000 0
92908K AA 3|VOTORANTIM OVERSEAS IV 7.750 06/24/2020 F 08/19/2005....... | CREDIT SUISSE FIRST BOSTON.........ctiviurrirmerimerisesssesssssesssessssssssnns | soeessssseessssssssssssssssssssssssssssssssssssssssssssns | seoeessssmesssassssssssssnssssssssssn 19,550,000 ....20,000,000 245417
D35300 6E 3|IKB DEUTSCHE INDUSTRIE 2.760 07/21/2035 (DS 07/21/2005....... CITIGROUP GLOBAL MARKETS.......courieniinsiisiessssssessssssssssesssssssssssssssns | eesssessssssssssssssssssssssssssssssssssssssssssnnss | ssosssssmssssssssssssmsssessssssssssnn 115,504,220 115,504,220 0
E2238# AA 9|BBVA SUBORDINATED CAPITAL 2.750 10/22/2035 [ DI 10/21/2005....... BARCLAYS BANK PLC LONDON........criviiumriiimmiinsissssisissssssssssssisssies | sosssisssssssessssssssssssssssssssssssssssssnnns | sossmnissesssssssssssesssssnssosees 173,385,349 173,385,349 0
G0016Z AF 4| ABBEY NATIONAL PLC 4.000 12/27/2016........ccovvrmrirmernrcrnneinerisssiesesesssnenns D. ... | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 . ..47,980,050 ....47,980,050 0
G0450# AG 9[ARCH FINANCE LTD (JGB 18) 3.350 03/26/2035 D. . | 06/29/2005....... | CSFB INTERNATIONAL . ..45,491,766 45,491,766 0
G0450# AH 7 |ARCH FINANCE LTD (JGB 18) 3.350 03/26/2035 [ 06/29/2005....... CSFB INTERNATIONAL. ..ottt ssessssssssssesssssssesssesssssssssssssssnssss | sessssssssssssssssssssssssssssssesssssssssssssssssnsss | soessssssssesssessssssssssssssssesssenses 45,491,766 ....45,491,766 0
G0450# AJ 3|ARCH FINANCE LTD (JGB 18) 3.350 03/26/2035 (D 06/29/2005....... CSFB INTERNATIONAL. ...ttt siesssssisssaesssessssesssessssssssssssssssessss | seseesssssssessssssssssasssssssssessssssssssssssssnsss | seesssessssesssesssnsssnsssssssssssennes 45,491,766 ....45,491,766 0
G0450# AK 0|ARCH FINANCE LTD (JGB 18) 3.350 03/26/2035. D. ... | 06/29/2005....... | CSFB INTERNATIONAL . 45,491,766 0
G0450# AL 8|ARCH FINANCE LTD (JGB 18) 3.370 03/26/2035 D. . | 07/28/2005....... | CSFB INTERNATIONAL . . 44,444 444 0
G0450# AM 6 |ARCH FINANCE LTD (JGB 18) 3.370 03/26/2035 [ DI 07/28/2005....... CSFB INTERNATIONAL. ... eeeeeseessssesssssseessssesessesssssesssesssssssess | svvessssissssssssssssossssssssssssssssssssssssssssensss | osssssssssssssasssessssssssosssosssssness 44,444 444 ...44,444 444 0
G0450# AN 4|ARCH FINANCE LTD (JGB 18) 3.370 03/26/2035 [ DI 07/28/2005....... CSFB INTERNATIONAL. ...t seeeeseessesesssssseessssessssesssssesssesssssssess | svvessssissssssssssssessssssssssssssssssssssssssssensss | ossssessssssssasssssssessssosssosssssness 44,444 444 ...44,444 444 0
G0450# AP 9|ARCH FINANCE LTD (JGB 18) 3.370 03/26/2035 D. ... | 07/28/2005....... | CSFB INTERNATIONAL 44,444 444 44,444 444 0
G0450# AQ 7 |ARCH FINANCE LTD (JGB 19) 3.445 06/25/2035 D. . 1 09/28/2005....... | CSFB INTERNATIONAL . ..44,161,809 44,161,809 0
G0450# AR 5|ARCH FINANCE LTD (JGB 19) 3.445 06/25/2035 (D 09/28/2005....... CSFB INTERNATIONAL.......oovvireeeessiesieeseesessssssssessssssssessssssssssssssssssnssss | svvessssissssssssisssssssssssssssssssssssssssssssssnsss | soessssssssesssassssssssssssnssnsssaness 44,161,809 0
G0450# AS 3|ARCH FINANCE LTD (JGB 19) 3.445 06/25/2035 (D 09/28/2005....... CSFB INTERNATIONAL.......oovverieriessiesseeseeseessssssseessssssesssssssssssssssssssnssss | sesessssssssssssossssssssssssssssssssssssssssssssssnses | soesssossssesssassssssssssssnssnsssaness 44,161,809 0
G0450# AT 1[ARCH FINANCE LTD (JGB 19) 3.445 06/25/2035 D. ... | 09/28/2005....... | CSFB INTERNATIONAL ..44,161,809 0
G0450# AU 8|ARCH FINANCE LTD (JGB 19) 3.490 06/25/2035 D. . [10/21/2005....... | CSFB INTERNATIONAL . .43,346,337 0
G0450# AV 6 |ARCH FINANCE LTD (JGB 19) 3.490 06/25/2035 (D 10/21/2005....... CSFB INTERNATIONAL.......ovteeveevieeieeesisseesieesssssssesssessssessssssssssssssssssssesass | aesesssssssssssssssssssssssssssssssssssssssssssssssnsss | soessssssssesssasssssssssssssssessseness 43,346,337 0
G0450# AW 4 {ARCH FINANCE LTD (JGB 19) 3.490 06/25/2035 [ 10/21/2005....... CSFB INTERNATIONAL. ...ttt seesseessssssaesssesssesssessssssssssssssssessss | aesessssssssnsssssssssssssssssssesssesssssssssssssnsss | soessssssssesssesssssssnssssssssssssensss 43,346,337 0
G0450# AX 2[ARCH FINANCE LTD (JGB 19) 3.490 06/25/2035 D. ... | 10/21/2005....... | CSFB INTERNATIONAL .43,346,337 0
G0450# AY 0[ARCH FINANCE LTD (JGB 19) 3.560 06/25/2035. D. ... | 11/09/2005....... | CSFB INTERNATIONAL 0
G0450# AZ 7|ARCH FINANCE LTD (JGB 19) 3.560 06/25/2035. D. ... | 11/09/2005....... | CSFB INTERNATIONAL 42,585,810 0
G0504Q AT 3 |DEXIA OVERSEAS LIMITED 3.650 01/29/2031 D. ... | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 ..143,940,150 0
G0505R AC 7|ASAHI FINANCE LTD 4.250 03/30/2012 .|D. ... | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 ....95,960,100 0
G05348 BZ 2|FORTIS IFICO 5.100 12/29/2009 D. ... | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 143,940,150 0
G0534Z CA 6| FORTIS IFICO 4.120 12/24/2016 D. ... | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 47,980,050 0
G0730# AA 4|BANCO ESPIRITO SANTO CAYMAN 3.945 12/28/2035..........cccommmrrerrerirnenns D. ... | 11/02/2005....... | CSFB INTERNATIONAL 256,629,598 256,629,598 0
G07732 AV 5|BANK OF SCOTLAND 4.250 02/09/2016. D. ... | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO ...cooouiiiumieimeriisessnsessneenes. | eeoeesssssssssssssssssssssssssssssssssssssnsess | sessssessssssssssssssssssssssssnnnes 163,132,170 163,132,170 0
G07980 BR 8|BARCLAYS BANK PLC LOAN 5.000 10/30/2028 D. ... | 09/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 115,152,120 115,152,120 0
GO0798F DJ 1|BARCLAYS BANK PLC LOAN 5.030 04/28/2028 D. ... | 09/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 ..76,768,080 ....76,768,080 0
G0898# 10 4|BAWAG CAPITAL FINANCE JERSEY 3.085 04/05/2034............cooornrerrnrernrenns D. ... | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 134,344,140 ..134,344,140 0
G2940* AA 0|EFG HELLAS PLC 2.760 05/11/2035........ovvvorerireiseseiiseiieeeesesee e D. ... | 10/27/2005....... | VARIOUS 317,752,179 ..318,708,093 443,013
G3684F AG 1|MIZUHO FINANCE CAYMAN 3.900 06/29/2015 D. ... | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 . ..18,080,686 ...19,192,020 0
G4939% AA 5|IRISH LIFE AND PERMANENT 4.655 08/23/2034 D. ... | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 21 TO ...ouiiiieieineriniinesiesineinnees. | eoeessessseesessssessesssssssssssesssssssssssssssins | ssssesssssssssesssssssssnsssessseess 191,920,200 191,920,200 0
G4939%# AB 3|IRISH LIFE AND PERMANENT 3.750 02/25/2035. D. ... | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 94,876,660 ....94,876,660 0
G4939# AC 1|IRISH LIFE AND PERMANENT 3.980 10/18/2035. D. . | 10/18/2005.......NOMURA INTERNATIONAL LONDON 60,684,872 ....60,684,872 0
G6328# AA 9|ALPHA CREDIT GROUP PLC 2.940 03/04/2035............oomvreerrrereeesrneeeaneeens (D 03/04/2005....... CS FIRST BOSTON TOKYO BRANCH 284,684,001 284,684,001 0
G6360* AA 2 |NBG FINANCE PLC 2.755 06/28/2035..........oooevvreereerereeessieeeersnsseeeens [ DI 06/28/2005....... CS FIRST BOSTON TOKYO BRANCH.........corvirriirreeieeisneessssessssessssssssns | seesssesssssssssssssssssssssssssssssssssssssssnns | soesssssssssssssssssssssnssssanssssnn 274,097,762 274,097,762 0
G7653# AA 2|SIGNUM ORANGE LIMITED 3.850 06/20/2035.... D. ... |09/29/2005....... | GOLDMAN,SACHS & CO . .44173,514 ..44,173,514 0
G7653# AB 0|SIGNUM ORANGE LIMITED 3.850 06/20/2035. D. . | 09/29/2005....... | GOLDMAN,SACHS & CO. . 44,173,514 44,173,514 0
G7653# AC 8|SIGNUM ORANGE LIMITED 3.850 06/20/2035.... D 09/29/2005....... GOLDMAN,SACHS & CO....ocvvrmrrirrrirsrisessisessssessssssssssssssssssssssssssssssssssss | sessssssssssssssssssssssssssssssssssssssssssssnns | sosssssssssssssssssssssssssasssssnenns 44,173,514 ..44,173,514 0
G7688D RB 6| THE ROYAL BANK OF SCOTLAND 2.605 11/08/2034...........ccocnmvrvermevrernrrenns (D 06/30/2005....... TRANSFERRED FROM SCH. D PART 2-1 TO 1 239,900,250 | ..ooocvveririiiieiieiis 239,900,250 0
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5 6

1 2 3 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
G8350# AA 6|SPICES FINLTD (SBC) 3.01509/20/2034 D 06/01/2005....... MORGAN STANLEY INTERNATIONAL 51,621,475 ....49,519,852 0
G8350# AB 4|SPICES FINANCE LTD(VZ) 4.300 12/04/2030..........coeuveermrveemmerernreerereerseeens D.....cc..... | 07/15/2005.......| MORGAN STANLEY INTERNATIONAL 76,307,605 59,615,316 0
J43938 BM 0 [MITSUBISHI ESTATE CO.,LTD 2.900 05/20/2032 D............ | 08/16/2005....... | DAINA SECURITIES SMBC CO.LTD 4,692,638 | oo 4,572,474 32,630
J43938 BU 2 |MITSUBISHI ESTATE CO.,LTD 2.040 12/20/2032 D.....cc..... | 08/17/2005.......| VARIOUS 6,347,855 7,378,230 25,461
J7747# AA  7|SUMITOMO MITSUI BANKING 2.970 06/29/2035 D....ccc..... | 06/29/2005....... | CITIGROUP GLOBAL MARKETS 90,983,532 90,983,532 0
N1678* AA 2| BTM CURACAO HOLDINGS 2.750 03/14/2035.........occcvrmvrvermerrireerirenrireenens D.....cce... | 03/14/2005....... | CITIGROUP GLOBAL MARKETS........cooiriririiirnsisississsssssssssssssssssssssssssnns | sossssssssssssssssssssssssssssssssssssssssssssssssss | sossssssnssssssssssssssssssssossssns 192,030,725 ..192,030,725 0
N26692 AA 6| MIZUHO FINANCE ARUBA 5.100 05/31/2005. D. ... | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 9,640,277 | oo 9,596,010 0
N77163 AM 0 |UFJ FINANCE ARUBA 3.650 03/12/2007 D. ... | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 3,849,127 3,838,404 0
N77163 AW 8| UFJ FINANCE ARUBA 4.150 02/01/2006. D............ | 06/30/2005.......| TRANSFERRED FROM SCH. D PART 2-1 TO 1 968,248 959,601 0
N83837 AF 6|SMBC INTL FIN 5.150 06/30/2005 D............ | 06/30/2005.......| TRANSFERRED FROM SCH. D PART 2-1 TO 1 9,651,591 | oo 9,596,010 0
Q1288R AD 5|BANKWEST 4.550 05/30/2016 D............ | 06/30/2005.......| TRANSFERRED FROM SCH. D PART 2-1 TO 1 86,364,090 86,364,090 0
Q8773# AP 1|STOCKLAND FINANCE PTY 3.990 08/24/2035........c.cccocrnvvennee D..coooeree | 08/24/2005....... | BARCLAYS BANK PLC LONDON........ccouvermrrermeeesseeesseeesseessssessssssessssesssnes | seeesssssesssssesssnsssssssssssssssssnsssssssssssnssssns | ssommesssmesssmsssssnssssnnesssnseses 117,860,381 117,860,381 0
R6333# AA 0|KOMMUNAL LANDSPENSJONSKASSE 5.070 04/28/2034 ..|D. . | 06/30/2005....... | TRANSFERRED FROM SCH. D PART 2-1 TO 1 coeeeer. 143,940,150 ..143,940,150 0
R8144# AA 5|SPAREBANKEN ROGALAND 2.770 02/14/2035 DI 02/14/2005....... CS FIRST BOSTON TOKYO BRANCH..........ovoiiriiiiriiiriiseseiseseiseseisesesines | cresiesessesesssesessesesssesesssesesssesssssensssens | seeessssssssssesssssssssesssssssssons 123,456,790 123,456,790 0
W5795# AA 7 |NORDEA BANK AB 3.750 03/04/2035 (DI 06/30/2005....... TRANSFERRED FROM SCH. D PART 2-1 TO ...cceuueeeimeeereeereesseessnnesss | sesmseessssssssssessssssssssssssssssssssssssssssssnness | sesssssssssssssssssssnssssssssssnees 189,789,334 189,789,334 0
W5795# AB 5|NORDEA BANK AB 3.840 10/12/2035 D....ccce.. | 10/12/2005....... | MERRILL LYNCH TOKYO BRANCH 87,199,163 ....87,199,163 0
W8975# AA 3 |SVENSKA HANDELSBANKEN 4.100 12/20/2035 D. . 1 12/20/2005....... | CITIGROUP GLOBAL MARKETS..........ooooimemsveeeeesssesssssssssssesssssssssssssnsesss | cosssessssssssssssmsssssssssssssssssssssssssssssssss | ssseesssssssssssssssssssssssssesssnnns 128,965,695 ..128,965,695 0
Wo421# AA 1|SWEDBANK 4,000 09/17/2035. (DI 09/30/2005....... CSFB INTERNATIONAL........orvveieieineeeiesseeesssessesessssssessssssssssesssssessssassssens | sesssssssssissssssssssssssssssssssssessssssssssssssssinns | seesssssssssssssssssssssssssssnsssnns 123,685,838 123,685,838 0
X4338# AA 3| KAUPTHING BANK 6.600 12/28/2015 F 12/05/2005....... SALOMON BROTHERS 30,000,000 | ovoooreerrirrirerreeienes 30,000,000 0
X5942# AA 8| OKO OSUUSPANKKIEN KESKUSPANKKI 4.230 06/18/2034.........cccccnvvvrreees | DI 06/30/2005....... TRANSFERRED FROM SCH. D PART 2-1 TO 1 95,960,100 95,960,100 0
4599999. Total - Bonds - Industrial and Miscellaneous 8,422,605,865 8,383,598,592 9,654,065
6099997. Total - Bonds - Part 3 11,432,546,572 | oo 11,398,553,832 | oo 19,730,149
6099998. Total - BONAS - SUMMAIY HEM fTOM PAIE 5.........couiieieiiiieitesi sttt sttt ettt e st bt st sssss s ssess s essssssessenss | oetsessessssssessosssessesssessessanssessessaeesesssesseesees et s eeseeees s et e esteetsee s et e b see s e e st ee b e es st s et et et see b st s s st st ens et sestenssessentnssessansnns || absesssessssssssestonsssssssssassantans 125,230,161 114,957,764 920,167
6099999. Total - Bonds 11,557,776,733 11,513,511,596 20,650,316

Preferred Stocks - Banks, Trust and Insurance Companies
084498 AB 0|W.R.BERKLEY CAPITAL TRUST 8.197 12/15/2045 09/30/2005....... TRANSFERRED FROM SCH. D PART 1 TO 2-1....coueeereeeereeeeseeessesesnseeens | sevesssseesssessssessssnssssenees 192,500.000 | woeoooeeermrereeeeereereeereneens 17,976,628 | oveoveeereeeereeisneeennnees 19,250,000.00 0
26156F AA 1|DRESDNER FUNDING TRUST1 8.151 06/30/2029 02/01/2005....... UBS SECURITIES......ooveimreeemeeereeesseessseesssseesssseesssssssssssssssasssssssssssasssssasssssns | sessseessssesssssssssnesssnssssnn 57,000.000 5,700,000.00 0
G4939# AB 3|IRISH LIFE AND PERMANENT 3.750 02/25/2035. (DI 02/25/2005.......| MORGAN STANLEY INTERNATIONAL.........csvvvreeereeneseeessesessssessssesssssesssens | cossessssssssssessssssssssssssnns 948,766.600 ..94,876,660 94,876,660.00 0
R3552N AA 4| KOMMUNAL LANDSPENSJONSKASSE 4.000 10/30/2017 v | 12131/2005....... | TRANSFERRED FROM SCH. D PART 1 TO 2-1....cvieeiereieneisenesseesinnnes | vveesssssssssssesssnsssssnessnn 911,620.960 ..91,162,096 ...91,162,096.00 0
W5795# AA 7 |NORDEA BANK AB 3.750 03/04/2035 (D 03/04/2005....... MERRILL LYNCH TOKYO BRANCH 1,897,893.340 ....189,789,334 .189,789,334.00 0
26156F AA 1|DRESDNER FUNDING TRUST | 8.151 06/30/2029 03/01/2005....... UBS WARBURG. ....oovvetrvesnieesseessseessseesssssssssssssssssssssssssssssssssssssssssssssonns | sossssssssssssssssssssssesssssssan 50,000.000 6,335,800 5,000,000.00 0
893472 AA 8| TRANSAMERICA CAPITAL Il 7.650 12/01/2026 01/06/2005....... DEUTSCHE MORGAN GRENFELL............coooveivveeeeverierereeeeiereeeersiisrersnsses | overerereeneseersssssnsseessnsnes 50,000.000 5,861,600 5,000,000.00 0
6299999 Total - Preferred Stocks - Banks, TrUSt and INSUTANCE COMPANIES..............oc..irreeeireeeisesessesssisssessssssssssssossssssss  aesssssssssssssssassssasssssassssasssssasssssasesssasssssasssssasssssasssssasesssasesssasssssasesssasesssasssssasesssssessssessssssssssssssssesssssessssessssssesssssesssassssssnes | sosssssssssessssssssssessssssssanees 413,176,138 XXX 0
6599997. TOAI = PreferTea SIOCKS = P 3..... ..ot E LR LR 46 SLEEEHEEEE LR E LR E 4L E LR E LR LR L L L 1L L L HEEEE L E L L L L LA EEE bbbkt | eebtnenss st 413,176,138 XXX 0
6599999. Ol = PIEIEITEA SHOCKS. ...t tvutitie ettt sttt ettt s k88882 E 88 E o848 E1ne  4EE1e0Eo0E84EEE LR f SR £ 1L E o1 1EE 8L E oL EE oL £ L8 4EE 84 E LR E L8 L8 4EE 84 L E L84 E 8184 E LR LE 4L E LR E kbbbt een st | eebsensesssseesann b s et 413,176,138 XXX 0
Common Stocks - Industrial and Miscellaneous

J6832* 10 1[SANSHIN SHINKO [D............ [03/25/2005....... [ SHINSEN TATEMONO 20.000 9,583 XXX 0
6899999. Total - Common Stocks - Industrial and Miscellaneous 9,583 XXX 0
7299997. Total - Common Stocks - Part 3 9,583 XXX 0
7299999. Total - Common Stocks... 9,583 XXX 0
7399999. Total - Preferred @nd COMMON SEOCKS.............cooveevceeceeeeeeeceeeeeeeeeeteeteseveseeeee s testeseesestessessssessessessssssssssssssssssnses  avsesssssssssssssssossassessnsasesssssssesesassessnsssesesssasssnsasssssssasssssesssssssnssassssasesesasssssssssassssasssssassessesassssssasssnsnsessesnssansssssssnsssensesssansns | svessessonsossesonsosssssssasssssssaeses 413,185,721 XXX 0
7499999, Total - Bonds, Preferred and Common Stocks. 11,970,962,454 XXX 20,650,316
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SCHEDULE D - PART 4
Showmg all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange | Realized Total Stock
e Book/ Unrealized| Current  |Other Than Total Foreign Carrying Gain Gain Gain Dividends
i Number of Adjusted Valuation Year's  |[Temporary| Changein Exchange Value (Loss) (Loss) (Loss) Received
CUSIP g| Disposal Shares Par Actual Carrying Increase/ ((Amortization)/Impairment| B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease)| Accretion |Recognized (11+12-13) B./AC.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
3128X3 UD 3 |FREDDIE MAC .. | 09/13/2005 | SEC CALLED BY ISSUER.. e 15,000,000 |...... 15,000,000 |...... 15,000,000 15,000,000 0 0 0 . 900,000 (09/13/2024
31339Y GH 9|FEDERAL HOME LOAN BANK. .. | 08/01/2005 | UBS WARBURG 4,488,500 |...... 15,000,000 |...... 14,962,500 | ......14,964,049 0 {..14,964,715 | ...ccocc..0 | oo (476,215)| ...... (476,215) | ...... 843,333 (07/24/2023
3136F3 K5 4|FANNIE MAE ... | .. |02/10/2005 | MORGAN KEEGAN & CO 4,900,000 |........ 5,000,000 |........ 4,950,000 |........ 4,953,347 0 {953,727 | o0 | (53,727) | ..oonc (63,727) | ...... 158,021 (07/16/2018
3136F5 L6 6| FANNIE MAE .. | 06/30/2005 | SECUR CALL BY ISSUER at 100, .....covuvevvrernneiee | venes 22,000,000 |...... 22,000,000 |...... 21,951,875 |...... 21,952,501 0 ]....21,953,133 | o0 | s 46,867 | ......... 46,867 | ... 700,700 |06/28/2024
0399999. Total - Bonds - U.S. GOVEMMENE. ...t oessenssssesssssssss st senssssasesssssssenssensseesssssssssssensenesne | o 56,388,500 |...... 57,000,000 |...... 56,864,375 |...... 56,869,897 0]....56,871,575 | .o | i (483,075)| ...... (483,075) | ...2,602,054 | ..... XXX
Bonds - All Other Government
J22701 AQ 9|HOUSING & URBAN DEVELOPMENT........ D | 02/24/2005 | MATURITY .....coorrimrnnrnirnerirenes | rvrernriireninnninens | e 2,648,880 | ... 2,648,880 |....... 2,796,917 |........ 2,667,304 | ..ccoee.0 | o388 | 0| 388 | (18,811) 0 VN 60,605 |02/24/2005
J26147 PT 9|JAPAN NATIONAL GOVERNMENT.. D | 10/13/2005 | MITSUBISHI U . 1,811,202 7,965,414 | ......25,943,136 ..(2,350,488) )| ....4,469,873 | ...3,964,249 | ..1,118,646 |09/22/2014
J26147 QR 2| JAPAN NATIONAL GOVERNMENT.. D | 10/18/2005 | MITSUBISHI UFJ SEC CO LTD.. ...... 17,338,535 | ...... 21,713,482 |...... 21,512,609 ..(2,070,368) | ....... 19,287,912 | ..(150,911)] ...3,347,611 | ....3,196,700 | ...1,002,931 [09/22/2014
J26147 TC 2|JAPAN NATIONAL GOVERNMENT.. D | 10/26/2005 | VARIOUS..........cooomrvirririirnrines ...139,737,809 |....141,056,960 |....149,942,182 (10,874,444) | .....139,104,377 | ..(457,563) | ..28,993,376 | ..28,535,813 | ...5,303,024 |03/21/2016
J26147 UP 1| JAPAN NATIONAL GOVERNMENT.. D | 10/13/2005 | MITSUBISHI UFJ SEC CO.,LTD.. | ..ccccovrvrrrrrerinns | ....26,290,133 | ...... 21,811,202 |...... 23,129,183 |...... 24,570,658 .(2,230,052)| ....... 22,307,998 | ....(95,020) | ...4,077,154 | ...3,982,134 | ...... 918,827 (03/21/2016
J26147 VF 2| JAPAN NATIONAL GOVERNMENT.. D | 10/13/2005 | VARIOUS.... ...372,695,332 |....389,334,972 |....408,337,330 (26,179,524) | .....381,661,567 | ..(561,773)| ..80,977,654 | ..80,415,881 | .14,820,120 |09/20/2016
J26147 XL 7|JAPAN NATIONAL GOVERNMENT.. D | 10/26/2005 | VARIOUS..........oovvemmeierirnrineennns [ everiiseinennennnes | 43,391,824 | ..... 36,462,181 |...... 37,270,243 ..(3,902,631)| ....... 37,033,841 | ...... (5,874)| ....6,363,857 | ....6,357,983 | ...1,485,098 (03/20/2017
J26147 YP 7|JAPAN NATIONAL GOVERNMENT.. .. | D [11/01/2005 | MIZUHO SECURITIES CO LTD... | .... | 5,513,157 | ... 4,715,768 |........ 4,553,084 |.......5,364,481 | ...........0 | cce0.ee0.(4,808) | coooevveen 0 | e n(4,808) | ... (570,939)] .........4,788,736 | ..... 41,404 | ... 683,017 | ....... 724421 | ...... 188,001 (03/20/2017
J26160 NG 2| JAPAN NATIONAL GOVERNMENT.. .. | D [11/04/2005 | VARIOUS.........cocoomerrrrimrirrerrnnens ...136 833, 764 ....138,662,579 |....137,586,316 |....146, 214 452 (14,159,459) .(217,693) | ....4,865,047 | ...4,647,354 | ...3,858,776 (03/20/2034
J26160 QY 0|JAPAN NATIONAL GOVERNMENT.. D | 10/21/2005 | MITSUBISHI UFJ SEC CO.,LTD.. ..18,593,420 |...... 18,205,462 | ...... 19,355,172 | ...... 20,358,859 ..(1,966,025) ..(10,680) | ....... 215,000 | ....... 204,320 | ...... 394,458 (06/20/2034
J26160 SK 8| JAPAN NATIONAL GOVERNMENT.. D | 10/18/2005 | MITSUBISHI UFJ SEC CO.,LTD.. 173,676,636 |....173,385,349 |....182,763,663 |....191,902,165 (18,533,166) ..(16,593) | ....... 322,772 | ....... 306,179 | ...5,004,699 [09/20/2034
J2661G 6B 1|JAPAN NATIONAL GOVERNMENT.. .. | D [09/27/2005 | MITSUBISHI SECURITIES.......... ...166,395,090 |....158,320,733 |....134,178,321 |....171,660,755 (12,549,379) 1,147,652 | ....6,153,098 | ....7,300,750 | ...3,549,136 |09/21/2021
J2661G 6X 3|JAPAN NATIONAL GOVERNMENT.. .. | D [10/07/2005 | VARIOUS.........cocoovvrmrerierirrcerrnens ceevrernreennnns | 013,361,082 | ... 70,537,574 |...... 60,194,528 | ...... 77,022,810 ..(6,250,468) ...389,637 | ....2,209,970 | ....2,599,607 | ...1,221,148 (12/20/2021
J2661G 7U 8|JAPAN NATIONAL GOVERNMENT.. D | 10/07/2005 | NIKKO CITIGROUP LIMITED...... | .cccccovrriverrenenner | ... 102,437,959 | ...... 97,069,691 |...... 84,218,879 |....107,226,572 ..(8,617,780) | .... ..574,931 | ...3,317,285 | ....3,892,216 | ...1,751,883 (12/20/2021
J2661G 7X 2|JAPAN NATIONAL GOVERNMENT.. D | 10/18/2005 | MITSUBISHI UFJ SEC CO.,LTD.. | ..ccoovrrvurrereans | ....44,344,603 | ...... 43,346,337 | ...... 46,948,378 | ...... 49,141,436 ..(4,740,087) | ......44,283,321 | ...... (3,303) | ........ 64,585 | ........ 61,282 | ...... 751,651 (03/20/2012
J2661G A5 9|JAPAN NATIONAL GOVERNMENT.. .. | D [10/18/2005 | MITSUBISHI UFJ SEC CO.,.LTD.. | .c.coevvirrrrrrrns | ... 18,748,331 | ...... 17,338,535 | ...... 18,066,241 | ...... 19,023,763 ..(1,837,461) | ....... 17,189,968 | ....(81,757)| ....1,640,120 | ....1,558,363 | ...... 559,269 (09/20/2029
J2661G KC 3|JAPAN NATIONAL GOVERNMENT.. .. | D [03/21/2005 ....9,502,993 ........ 9,502,993 |...... 10,191,650 |....... 9,622,338 | ..ccocern0 | 1.(26,286) | o0 | .nni(26,286) | ... (93,058) | ........ 9,502,993 0 0 0 . 219,558 (03/21/2005
J2661G KM 1|JAPAN NATIONAL GOVERNMENT.. D | 03/21/2005 9,502,993 9,502,993 |...... 10,148,339 9,618,787 | .ccceeeen0 | eeinn(22,740) | o0 | n(22,740) | ... (93,053) 19,502,993 0 0 0 ... 210,012 (03/21/2005
J2661G KX 7|JAPAN NATIONAL GOVERNMENT.. D | 06/20/2005 9,181,893 9,181,893 | ..... 10,390,637 9,638,767 | ..ccccen.0 | ernnn(d2,073) | o0 | e (42,073) | . (414,801) .9,181,893 0 0 0 . 184,026 |06/20/2005
J2661G LT 5|JAPAN NATIONAL GOVERNMENT.. D | 10/12/2005 ..83,746,076 |...... 69,759,330 |...... 74,253,024 78,430,471 .(7,155,481) | ....... 71,176,274 | ..(390,445) | ..12,960,247 | ..12,569,802 | ...2,930,164 [09/21/2015
J2661G N8 9|JAPAN NATIONAL GOVERNMENT.. D | 10/18/2005 . .81,256,274 | ...... 78,927,561 |...... 76,689,891 84,791,741 (4,558,501) 80,217,896 | ....(54,544) | ....1,092,922 | ....1,038,378 | ...1,215,681 |05/20/2030
J2661G NM 8| JAPAN NATIONAL GOVERNMENT.. D | 11/01/2005 | MIZUHO SECURITIES CO LTD... ..10,764,589 |........ 9,431,536 |........ 9,356,728 |......10,651,942 o 9,512,793 | ..... 25,263 | ....1,226,533 | ....1,251,796 | ...... 341,819 (09/20/2017
J2661G SE 1|JAPAN NATIONAL GOVERNMENT.. .. | D [10/18/2005 | MITSUBISHI UFJ SEC CO.,LTD.. |.... .|.....36,939,055 |...... 34,677,070 |...... 33,746,786 |..... 36,800,235 ..(3,558,614) | ....... 33,316,273 | ..(108,360) | ....3,731,142 | ...3,622,782 | ...... 918,800 (09/20/2018
J2661G XB 1|JAPAN NATIONAL GOVERNMENT.. . | D [11/01/2005 | VARIOUS.........cocoririerinrirrerrrnens ....7,608,265 |....... 6,890,156 |........ 6,591,630 |........ 7,485,659 | ...ocee0 | 8748 | 0 | e 8,748 | ..(767,134) | ........8,727,274 | ....... 7,843 | ... 873,148 | ....... 880,991 | ...... 213,557 (03/20/2019
J2661G ZE 3|JAPAN NATIONAL GOVERNMENT.. D | 10/20/2005 | NIKKO CITIGROUP LIMITED...... 9,928,194 8,651,267 9,407,122 9,894,097 ...(43,232)| ....1,083,717 | ....1,020,485 | ...... 293,550 (09/20/2019
J28217 EH 6|FINANCE CORP. MUNI. ENTERPRISE D | 06/28/2005 | NOMURA SECURITIES CO.,LTD. 6,205,208 |...... 46,596,619 |..... 46,679,868 | ......48,863,673 .(2,339,422) | ......46,525,146 | ......1,085 | ..... (321,024) | ...... (319,939) | ...... 594,575 (12/20/2033
J28217 EW 3| FINANCE CORP. MUNI. ENTERPRISE...... D | 10/12/2005 | CS FIRST BOSTON TOKYO BR.. | .... e |- 46,433,554 | ...... 43,599,581 |..... 45,972,197 | ...... 47,919,433 .(4,374,992) | ....... 43,545,457 | ..(161,129)| ....3,049,227 | ....2,888,098 | ...1,451,975 (03/24/2034
J28217 FD 4|FINANCE CORP. MUNI. ENTERPRISE...... D | 10/17/2005 | CS FIRST BOSTON TOKYO BR.. | .... o] ..44,521,449 | ... 43,863,497 |..... 46,850,984 | ...... 47,970,810 (4,115,779)| ....... 43,855,676 | ....(45,487)| ....... 711,260 | ....... 665,773 | ...1,184,794 [09/22/2034
J64105 AG 4 |PROMOTING URBAN DEVELOPMENT...... D | 02/23/2005 | MATURITY 1,915,525 1,915,525 2,047,776 |.......1,919,059 | .cccocccnl0 | v 143 |0 | e 143 | (3,677) 11,915,525 0 0 0 02/23/2005
J8697L AE 4| TOKYO EXPRESSWAY PUBLIC CORP..... 02/22/2005 | MATURITY.. 4,923,776 |........ 4,923,776 |........ 5,336,974 | ... 4,989,803 . vrrennn(66,149) | ......... 4,923,776 0 0 0 02/22/2005
P9767G LB 5|UNITED MEXICAN STATES........c.ccoormmrvnns 05/10/2005 | MATURITY oo | 002,834,467 2,834,467 2,598,531 2,891,484 | ..cc...0 | oo (12 546) (12 546) | ....... (44,471) 2,834,467 0 0 0 05/10/2005
V06423 AE 3|BANQUE CENTRALE DE TUNISIE.. 10/19/2005 | MERRILL LYNCH TOKYO BR..... i 20,317,652 |...... 17,263,703 |...... 17,011,152 | ...... 21,221,076 | ..cccoeen0 | oo (211,185) | covveeen0 | e (211,185)| ..(2,119,829) | ....... 18,890,062 | ...197,952 | ...1,229,638 | ....1,427,590 09/27/2011
X32332 EE 8|HELLENIC REPUBLIC...... 10/18/2005 | BNP PARIBAS. 9,130,195 6,935,414 7,403,217 8,935,938 | ..cccccen0 | e (72,577) | ... (72,577) | ..... (859,268) .8,004,094 | ..154,191 | ...... 971,910 | ....1,126,101 02/01/2016
X32332 EP 3|HELLENIC REPUBLIC.. 10/21/2005 | BNP PARIBAS. 5,659,731 4,334,634 4,987,222 5,493,690 | ..cocceee0 | o (38,940) | ... (38,940) | ... (528,277) 4,926,473 | ..... 35,968 | ....... 697,291 | ....... 733,259 08/22/2016
X3252U AM 8| HELLENIC REPUBLIC.. 10/18/2005 [ NOMURA INT. LONDON. ..20,693,541 |...... 17,338,535 | ...... 17,157,852 |......19,823,330 | ...........0 | oo (31,298) (31,298) | ..(1,912,690) 7,879,342 | ..152,306 | ....2,661,893 | ....2,814,199 08/08/2017
X3252U BR 6 |HELLENIC REPUBLIC...... 10/21/2005 | BNP PARIVAS LONDON 003,850,455 |....... 3,034,244 |....... 3,139,063 |........ 3,716,506 | ...ccee.0 | oo (18,478) (18,478) | ..... (357,810) | ...coeeee 3,340,219 | ..... 50,426 | ....... 459,811 | ... 510,237 07/03/2017
1099999. Total - Bonds - All Other Government.... 1, 956 780,819 |.1,763,251,963 |.1,771,092,396 |.1,932,539,195 ..(1,413,627) ...(1,413,627) |(152,321,554) | ..1,778,804,019 | ..(131,330)| 178,108,134 | 177,976,804 | .54,677,081 |..... XXX....
Bonds - States, Territories and Pc ions
[24919P DX 9[DENVER COLORADO CITY.......cccccvcesvseces .. ]06/15/2005] ISSUER [......9,869,078 ]......10,000,000 |........ 9,833,800 |........ 9,866,526 | .... [ 2,552 0] 2,552 | [ 9,869,078 | 0] 0] 0 [ ......362,500 [12/15/2018 ]
[1799999. Total - Bonds - States, Territories & Possession [......9,869,078 |......10,000,000 |........ 9,833,800 |....... 9,866,526 | .... | 2,552 | 0 2,552 | 0 [, 9,869,078 | 0 0| 0 [....362,500 [...XXX.... |
Bonds - Special R and Special A ment
31359A UK 3 [FNMA 1993-96 N........oocovvvrmrerimrrnirreriririns [ o 07/25/2005 | VARIOUS.........ooverirriiiriinineies | revirenerneeiesinenns | cevene 2,503,849 |........ 2,503,849 |........ 2,344,620 |....... 2,486,219 | ..cooouce. 0| s 17,630 | .o (V1 I 17,630 0 2,503,849 0 0 0 52,254 |07/01/2005
31393D 2A 8|FNR 2003-75 DG......ccooververeeririirisciens | o 06/07/2005 | RAYMOND JAMES. .| ...22,203,746 |...... 22,861,000 |..... 22,190,899 |.....22,228458 | ............0 | .cccoe. 19,231 | i (V1 19,231 0 22,247,689 (VI (43,942) | ........ (43,942) | ...... 612,802 07/01/2019
31393R QZ 6|FHR 2630 KX .. |03/15/2005 | VARIOUS............. 3,852,611 |........ 4,085,400 |........ 4,021,565 8,326 0 8,326 0 4,032,902 | ..o 0] (180,291)| ...... (180,291) | . 11/01/2017
31394F U2 9|FNR 2005-87 QA... . | 12/27/2005 | MBS PAYDOWN. 622,082 622,082 596,518 2,571 0 2,571 0 ...622,082 0 0 0. 07/25/2025
31394G K4 4 |FHR 2649 SL1 01/07/2005 | RAYMOND JAMES. 9,726,464 | ... 10,601,051 |...... 10,760,067 0 0 0 0| 10,601,051 | ..ovvernee. 0] (874,587)| ...... (874,587) | ........ 55,656 |01/01/2018
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31394M BU 3|FHR 2708 LE .. |07/15/2005 | VARIOUS 3,266,064 | ........ 3,266,064 |....... 3,204,825 |........ 3,228,905 | ..ccocoeen0 | 37,159 | 0 | 37,159 |0 | 3,266,064 0 0 0 | e 86,879 |04/01/2007
31394N JA 7|FHR 2734 CG .. | 06/07/2005 | RAYMOND JAMES. 4,102,903 |......14,381,545 | .....14,174,810 14,187,727 14,193,609 | .....co..c.... (V] I (90,708) | ........ (90,706) | ...... 424,056 {12/01/2032
31394N TL 2|FHR 2733 GN .. | 12/15/2005 | MBS PAYDOWN. 8,471,968 |........8,471,968 |........8,358,126 |........8,421,288 8,471,968 0 0 0. 368,211 [10/15/2007
31394P KA 0|FHR 2727 UH .. | 06/15/2005 oo .19,068,972 | ...... 19,358,181 |...... 19,019,413 |...... 19,040,845 | ...ccel0 | 075,298 | o0 | 075,298 |0 | 19,116,143 | ool (VI (CYA V4D E— @77 | ... 515,851 (02/01/2033
31394R X8 7|FHR 2765 JE.......coomvverrrrerannens .. | 12/15/2005 I 2,918,928 2,918,928 2,825,431 2,880,624 2,918,928 0 0 0 88,668 [12/15/2023
31394W VK 1|FHR 2785 CG .. | 05/16/2005 | VARIOUS........ccoomvmvemrrrinnnrennnees | cemseresneennneenns | 0. 14,085,803 | ...... 14,171,241 |...... 13,586,678 |..... 13,715,070 08/01/2006
31395X P6 6|FHR 3015 PJ 12/15/2005 | MBS PAYDOWN. 934,098 959,486 03/15/2024
31396A KJ 2|FHR 3030 DK.... ... | . | 12/15/2005 | MBS PAYDOWN. 06/15/2035
31396A T7 9|FHR 3039 KA .. | 12/15/2005 | MBS PAYDOWN. 03/15/2020
31400 TM 1|FN689156 COIN .. | 12/27/2005 | MBS PAYDOWN. 07/25/2032
911760 JP 2|VENDEE MTG TRUST 1996. . | 06/15/2005 | VARIOUS.... . 06/01/2005
911760 KD 7|VENDEE MTG TRUST 1997 .. | 12/15/2005 | VARIOUS..........oovorrrrinririierirnes 01/01/2014
J26987 EL 7|JAPAN HIGHWAY PUBLIC COR| D |09/20/2005 | NOMURA SE ,LTD. ..(6,354,365) )| 12/20/2033
J26999 BY 7 |JAPAN HIGHWAY PUBLIC CORP. D | 06/28/2005 | DAIWA SECUR SMBC CO.| LTD ..... (689,127) ) 12/20/2022
J26999 CW 0 [ JAPAN HIGHWAY PUBLIC CORRP.............. | D |10/21/2005 | VARIOUS......cc.comvrvermmrermrrririnnees ..(3,443,269) AT4, )| - 06/20/2033
J26999 DS 8 |JAPAN HIGHWAY PUBLIC CORP............. D |10/07/2005 | MIZUHO SECURITIES COLTD... | .... ..(7887960) ....... 88,009,819 | ....(99,648)| ...4,877,146 | ....4,777,498 | ..2,510,301 |06/20/2034
J42325 FK 1| TOKYO METROPOLITAN GOVERNMENT. | D | 02/25/2005 | MATURITY ...covvevnmrernnnersssnenannees 3,007,590 3,242,415 %041,736 3,007,590 0 0 0 82,494 102/25/2005

3199999.  Total - Bonds - Special Revenue and Special Assessment; ....358,602,698 | ....362,414,648 |....374,136911 | ...........0 | ......588,010 | ............0 | .......588,010 | (18,409,066)] ..... 356,315,856 | ..(381,735)] ....8,190,303 | ....7,808,568 | ...8,665,107 | ..... XXX....

Bonds - Public Utilities

XA

650094 CA 1|NEW YORK TELEPHONE CO . |03/07/2005 | RAYMOND JAMES...........cccooocoves | covivnmvivnniiiranens | ... 15,540,000 | ..... 15,000,000 |...... 16,221,150 | ...... 16,088,545 | ..........0 | i (18,374) | o0 | i (18,374) | 0 | 16,070,171 | .ccooeoeve 0] ... (630,171)| ...... (530,171)| ...... 360,125 [11/01/2023
91802M AA 8| UTILITY CONTRACT FUNDING LLC .. | 10/01/2005 620,400 620,059 620,399 ....620,400 0 0 0 33,113 [10/01/2016
976656 BW 7 | WISCONSIN ELECTRIC POWER..... .. | 08/18/2005 | CANTOR FITZGERALD & CO..... | ..cccovivurriiannnnns | ... 10,190,000 | ...... 10,000,000 |........ 9,781,400 |........ 9,785,130 9,787,184 | ............ 0] .. 402,816 | ....... 402,816 | ...... 445,313 (05/15/2033
J06510 CU 3 |CHUBU ELECTRIC POWER CO.,INC......... | D | 01/25/2005 | MATURITY .....c.coovvvvimmririinriiiannnns covnvennnninnninns | e 1,188,920 [ 7,788,920 |........ 8,350,779 | ........ 7,679,296 | ...cceei.0 | eiinn(2,510) | vivrienn0 | i(2,510) | ... 112,135 | s 7,788,920 0 0 0] ... 203,331 [01/25/2005
J06510 DM 0 | CHUBU ELECTRIC POWER CO.,INC......... D | 10/18/2005 | NIKKO CITIGROUP LIMITED...... | .cccovvisrriiinii | 002,072,492 | ... 1,733,853 |........ 1,709,885 |........ 2,124,798 | ........ , ,680)] ... )] 1,907,696 | ... 24247 | ... 140,549 | ....... 164,796 | ........ 54,033 [12/25/2015
J06510 DR 9 |CHUBU ELECTRIC POWER CO.,INC......... | D | 10/18/2005 | NIKKO CITIGROUP LIMITED.. 2,600,780 2,657,192 3,071,509 | ...........0 | ......(10,566) | .............0 | .......(10,566) | ..... (295,983) 12,764,960 | ... 15,875 | ... 230,557 | ....... 246,432 | ...... 103,712 (02/24/2017
J06510 DS 7 |CHUBU ELECTRIC POWER CO.,INC......... | D | 10/18/2005 e | 20..6,953,576 | ........6,068,487 |........5,612,803 | ........ 7,068,119 | ..ccceeei.0 | i (19,153) | a0 | 1 (19,153) | (681,446) .6,367,520 | ..... 81,378 | ... 504,678 | ....... 586,056 | ...... 197,487 |04/25/2017
J06510 DW 8 | CHUBU ELECTRIC POWER CO.,INC......... | D | 10/18/2005 | NIKKO CITIGROUP LIMITED.. 5,996,061 | ...cc.ee..0 | eeenn(11,763) | o0 | e (11,763) | (578,349) .5,405,949 | ....(20,052) | ....... 536,340 | ....... 516,288 | ...... 177,619 (03/23/2018
J06510 DX 6|CHUBU ELECTRIC POWER CO.,INC......... | D | 10/18/2005 | NIKKO CITIGROUP LIMITED.. 5924144 | .0 | ciin(8,209) | ovennl0 | (8,209 | (571,623) ...(43,287) | ....... 570,653 | ...... 527,366 | ...... 171,699 (03/23/2018
J06510 DZ 1|CHUBU ELECTRIC POWER CO.,INC......... | D |09/28/2005 | NIKKO CITIGROUP LIMITED.. 009,681,389 | L0 [ 1i(3,920) | 0 | ni(3,920) | (770,255) ...(68,576) | ....1,057,739 | ...... 999,163 | ...... 213,481 (05/25/2018
J06510 EB 3| CHUBU ELECTRIC POWER CO.,INC......... D | 10/21/2005 | VARIOUS..........cccoovvvinrirniinnis ...163 809174 ....145 023, 639 ....140 969, 604 ....160,556,490 (13,048,587) ..162,779 | ..15,599, 751 ..16,362, 530 ...5,487,658 (07/25/2028
J07098 CA 2|CHUGOKU ELECTRIC POWER CO,INC.....| D | 02/25/2005 .]...11,385,199 |...... 11,385,199 |...... 12,583,054 |...... 11,622,084 | ...........0 | oo (6,887) | covoeenrnl0 | e (6,887) | . (129,998) 0 | o0 | 0 [ e 285,905 (02/25/2005
J07098 CD 6 |CHUGOKU ELECTRIC POWER CO,INC.....| D | 07/25/2005 . 208,966,197 | ... 10,578,580 9,616,880 | ............0 | .......(20,375) | ..........0 | ........(20,375) | ..... (630,308) 0 n 0 ...... 470,028 (07/25/2005
J07098 DD 5|CHUGOKU ELECTRIC POWER CO,INC.....| D | 11/01/2005 | NIKKO CITIGROUP LIMITED.. .13,823,256 |...... 13,325,453 |......16,168,390 ..(1,607,600) ..139,579 | ...1,295,516 | ....1,435,095 | ..... 597,634 (07/25/2017
J07098 DE 3|CHUGOKU ELECTRIC POWER CO,INC.....| D | 10/21/2005 | VARIOUS...........cccoovimurriimnriiinnnns v | 00e.0,809,038 | 5,201,560 |........ 5,464,124 | ........ 5,934,334 | o0 | ei(9211) | 0 | (9,211) | (572,554) | ......... 5,352,569 | ...... (4,262)] ....... 510,731 | ...... 506,469 | ... 157,087 {10/25/2017
J07098 DH 6 |CHUGOKU ELECTRIC POWER CO,INC.....| D | 10/20/2005 | VARIOUS...........cccoooimmmiimmmrimnnins | covverrvirirnnns | ... 14,639,242 | ... 12,976,901 |...... 11,259,511 14,787,416 ..(1,454,657) ..217,202 | ...1,108,823 | ....1,326,025 | ...... 389,335 (04/25/2018
J07098 DR 4 |CHUGOKU ELECTRIC POWER CO,INC.....| D | 11/04/2005 | VARIOUS...........cccoooimmmiimmmiiinnnes | | ..37,468,273 | ... 34,516,268 |...... 37,822,565 .39,241,868 ..(3,953,248) ..(159,946) | ....2,358,713 | ...2,198,767 | ..... 852,216 (11/22/2029
J21378 BN 3 |HOKKAIDO ELECTRIC POWER CO,INC.... | D | 03/25/2005 | MATURITY........oovmvvimmriinniiinnies [ e | .. 18,784,634 | ... 18,784,634 |...... 18,168,948 | .....19,173,467 | .........0 | ......18516 | ........0 | ......18,516 | ... (407,348) 0 0 0] s 441,470 (03/25/2005
J21378 CC 6 |HOKKAIDO ELECTRIC POWER CO,INC.... | D | 10/13/2005 | MIZUHO SECURITIES CO LTD... |.... 29,026,348 |...... 26,173,443 | ...... 28,465,479 |...... 29,219,400 ..(2,652,558) ..(167,176) | ....2,648,416 | ...2,481,240 | ...... 678,209 (11/24/2017
J21378 CF 9 |HOKKAIDO ELECTRIC POWER CO,INC.... | D | 10/13/2005 | MIZUHO SECURITIES CO LTD... |.... .{...19,028,093 |...... 17,448,962 | ..... 19,079,260 |...... 19,266,589 ..(1,749,629) ..(133,284)| ...1,648,006 | ...1,514,722 | ..... 381,812 (06/25/2018
J21378 CG 7 |HOKKAIDO ELECTRIC POWER CO,INC.... | D | 10/18/2005 | MIZUHO SECURITIES CO LTD... 8,835,111 8,669,267 8,432,571 |.......8,738,314 | .........0 | .......39,350 | ............0 | ........39,350 | ... (846,336) .7,931,328 | ....(89,087) | ....... 992,869 | ....... 903,782 | ...... 148,281 [12/25/2018
J22050 BJ 6 |HOKURIKU ELECTRIC POWER CO,INC.... | D | 02/25/2005 | MATURITY.. 5,692,600 5,692,600 6,369,769 |.......5,760,776 | ............0 | cccoc. 3177) | virreicn0 | el (BA77) | (65,000) .5,692,600 0 0 0] . 142,952 (02/25/2005
J22050 BX 5|HOKURIKU ELECTRIC POWER CO,INC.... | D | 11/01/2005 | VARIOUS.... ..10,785,053 9,469,593 |...... 10,237,403 .10,989,442 ..(1,128,870) .9,836,437 | ....(23,180) | ....... 971,796 | ....... 948,616 | ...... 311,331 (04/25/2017
J22050 CK 2|HOKURIKU ELECTRIC POWER CO,INC.... | D | 10/18/2005 | MIZUHO SEC! .17,338,535 |...... 17,750,490 .18,430,540 ..(1,781,881) 6,679,999 | ..(120,369) | ....1,714,146 | ....1,593,777 | ...... 383,447 (05/25/2020
J30169 CK 0 |KANSAIELECTRIC POWER CO.,INC.. D | 03/25/2005 | MATURITY.. 6,218,164 . 0 0 0 . 144,574 (03/25/2005
J30169 DC 7 |KANSAIELECTRIC POWER CO.,INC.........| D | 10/18/2005 | VARIOUS.... 2992951 | 0 | e (1,797) | 0 | (1,797) | ,368 | ..... 13,486 | ... 92,594 | ....... 106,080 | ........ 28,664 |04/25/2017
J30169 DF 0 |KANSAIELECTRIC POWER CO.,INC.........| D | 09/28/2005 | MIZUHO SECURITIES CO LTD... | .....cccoeevurunneens | -....10,300,300 |........8,832,362 | ....... 7,353,415 | ... 10,124,014 | ..........0 | ......(26,041) | ...........0 | ........(26,041) | ... X ,293, ..228,169 | ...... 778,581 | ...1,006,750 | ...... 317,439 (08/25/2017
J30169 DG 8 |KANSAI ELECTRIC POWER CO.,INC.. D | 10/18/2005 | NIKKO CITIGROUP LIMITED...... 2,600,780 2,502,527 2,893,493 | o0 | oo (T4T) | a0 | e (TAT) | , 2,613,351 | ..... 11,903 | ....... 256,644 | ... 268,547 | ........ 66,651 (11/24/2017
J38468 CH 5|KYUSHU ELECTRIC POWER CO.,INC D |03/25/2005 | MATURITY.....ooovmviinmnrinnriiinens [ | .. 15,403,400 | ... 15,403,400 |...... 14,828,352 | ..... 15,727,481 | occeevr0 | 100009,956 | 0 | 9,956 | ) ,403, 0 0 0 362,005 [03/25/2005
J38468 CM 4 |KYUSHU ELECTRIC POWER CO.,INC....... D | 06/24/2005 | MATURITY v | 021,362,428 21,362,428 |...... 23,170,593 |...... 22,388,229 | ...ccceeni0 | ....(29,036) | ...ovvenn0 | ... (29,036) | ... 0 0 0] .o 554,350 (06/24/2005
J3847F AG 2|KYUSHU ELECTRIC POWER CO.,INC....... D | 11/04/2005 | VARIOUS...........ccoovvvmnmiiinriiinnnns v | 00:19,780,691 [ 13,969,831 |...... 11,587,339 |...... 15,586,621 ..(1,403,485) ...307,840 | ....1,300,819 | ....1,608,659 | ...... 306,950 [05/25/2018
J62320 AY 2|OSAKA GAS CO.,LTD .| D [11/01/2005 | NIKKO CITIGROUP LIMITED...... 5,012,690 4,287,062 4,294,472 4,934,763 | ccoeccie0 | oo (7.59) | 0 | (7,591 | (524,988) 4,402,183 | ... 23,020 | ... 587,486 | ....... 610,506 | ...... 176,089 {03/20/2017
J62320 BB 1|OSAKA GAS CO.,LTD ... | D[ 10/18/2005 | MIZUHO SECURITIES CO LTD... 9,711,053 8,669,267 7,751,913 | .......9,829,485 | .........0 | ... (11,689) | .cccceiiin0 | o (11,689) | .. (948,570) .8,869,226 | ...113,359 | ....... 728,468 | ....... 841,827 | ..... 327,306 [01/30/2018
J72079 BQ 8 |SHIKOKU ELECTRIC POWER CO,INC....... D | 10/20/2005 | NIKKO CITIGROUP LIMITED...... | 14,417,337 | 12,976,901 |...... 14,137,220 |...... 14,513,569 .(1,428,572) | ....... 13,079,274 | ..(104,723) | ...1,442,787 | ....1,338,064 | ..... 439,483 (08/24/2018
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J85108 BS 6| TOHOKU ELECTRIC POWER CO.,INC...... D | 02/25/2005 | MATURITY 8,538,899 |........ 8,538,899 |........ 8,719,777 | ....... 8,637,035 0 [ e (B27) | 0 | e (B27) | (97,508) | ........ 8,538,899 0 0 ... 212,284 (02/25/2005
J85108 BW 7 | TOHOKU ELECTRIC POWER CO.,INC...... D | 07/25/2005 | MATURITY.. 6,632,296 |......16,632,296 |......18,474,649 17,816,227 0 ..(1,168,673) 16,632,296 0 0 ... 863,270 (07/25/2005
J85108 CQ 9| TOHOKU ELECTRIC POWER CO.,INC...... D | 11/04/2005 | VARIOUS 2,008,304 1,587,254 |........2,114,221 0 | eene(12,275) | vvvrienl0 | eernn(12,275) | .. (238,741) 1,863,204 | ....26,836 | ....... 118,263 11/25/2016
J85108 CS 5|TOHOKU ELECTRIC POWER CO.,INC...... D | 10/20/2005 | VARIOUS.... ...5,970,932 | ........ 5,190,760 |........ 4,548,222 | ........ 6,028,823 0 (14761 | 0 | (14,761 | (592,622) | ........5,421,440 | ....97,744 | ... 451,748 04/25/2017
J85108 CU 0 |TOHOKU ELECTRIC POWER CO.,INC...... D | 10/18/2005 | MIZUHO SECURITIES CO LTD... | ..cooveersveeersneenns | ... 13,606,398 | ...... 12,136,974 |...... 13,395,641 13,899,073 .0 (1,341,051) ..1,132,129 12/25/2017
J86914 DV 7 |TOKYO ELECTRIC POWER CO.,INC.. D | 01/27/2005 | MATURITY ...covvvrrrrernrernnrennnenns | eemnerenneennneens | 19,598,915 | ... 19,598,915 |...... 22,157,559 19,422,438 0 , 0 01/27/2005
J86914 DX 3|TOKYO ELECTRIC POWER CO.,INC.. D | 03/25/2005 | MATURITY e | 041,326,195 | ... 41,326,195 |...... 39,024,153 42,163,691 0]....58634 |......0|....58634 | .. (896,130) 0 03/25/2005
J86914 EG 9 |TOKYO ELECTRIC POWER CO.,INC.. D | 11/04/2005 | NIKKO CITIGROUP LIMITED.. 0] .nn(28,592) | o0 | nn(28,592) | ... (258,604) | .........2,011,066 | ......4,291 | ...... 159,084 07/29/2014
J86925 AB 0 |TOKYO ELECTRIC POWER CO.,INC.. D | 11/04/2005 | NIKKO CITIGROUP LIMITED.. 0] .ien(5,283) | covvirirenn0 | rieni(5,283) | .o (228,020) .165,940 09/22/2017
J86925 AD 6| TOKYO ELECTRIC POWER CO.,INC.. D | 11/04/2005 | NIKKO CITIGROUP LIMITED.. 0 | vereereene(99M) | a0 | e (991) | e (110,768) 62,457 12/22/2017
J86925 AK 0| TOKYO ELECTRIC POWER CO.,INC.. D | 10/20/2005 | VARIOUS.... 0 | veeeeen(3,621) | o0 | eenn(3,621) | e (479,319)] .........4,387,943 | ....80,711 | ...... 373,028 04/17/2018
J86925 AS 3| TOKYO ELECTRIC POWER CO.,INC.. D | 10/21/2005 | VARIOUS..........oovvrnriirrrmrireriinnns [ evrrireninninnnnnns | 013,430,891 |......12,985,901 | ...... 13,417,501 0 (1,315, 229) 1,349,366 10/23/2018
J86925 BF 0|TOKYO ELECTRIC POWER CO.,INC.. D |09/27/2005 | MITSUBISHI 9,850,530 0 ..1,119,822 | ....1,042,332 09/17/2019
J87000 AC 9| TOKYO GAS CO.LTD....cooooeirvriarieriariinnes D | 03/31/2005 | MATURITY. 0 ) 0 0 03/31/2005
3899999.  Total - Bonds - Public Utilities ....630,555,856 | ....638,871,270 | ....685,597,687 .0 (47,269,314) | ..... 638 004 506 41,881,144 | ..42,897,685 | .19,397,556 |..... XXX..
Bonds - Industrial and Miscellaneous
002927 AA 9|ABBEY NATIONAL CAPITAL . [01/27/2005 | UBS SECURITIES.......coccrsrreernnee cereeernesennesennes | coneee 1,149,400 | oo 5,000,000 |........ 6,862,450 | .ovcovvrriirrcrnnn0 | 0 | eeed(2577) | o0 | e s(2,577) |0 [ 16,837,051 | 0 | 312,349 | L 312,349 06/30/2030
00769* AK 7|ADVANTAGE CAPITAL LOUISIANA. 12/23/2005 | SEC CALL BY ISSUER at 94.890 2,234,387 2,234,387 n(114,180) | . 02/28/2007
008117 AJ 2|AETNA SERVICES INC. 12/20/2005 | TENDER........oovverrrrernmrersrrernneens | cenneersnnennneens | 12,141,100 | ......10,000,000 |......11,866,400 |......11,851,256 | ..cc.ecc..0 | ceeinn(21,104) | o0 | ceoienn(21,104) |0 [ 11,830,152 | 0 | 310,948 | 310,948 08/15/2036
023650 AH 7| AMERICA WEST AIRLINES 10/03/2005 | VARIOUS........ccooorrverrrirnerirnnees 0 04/02/2021
03235M AA 0| AMTRAK/PENN STATION LEASE .. | 12/15/2005 | SINKING FUND REDEMPTION... } 0 06/15/2017
035229 BG 7 |ANHEUSER BUSCH COS INC..... . | 09/15/2005 | SEC CALL BY ISSUER at 103.57( 3053 380 |.......8,039,099 | ...cocc.0 | oo (1,775) | o0 | oo (1,775) |0 | 08,037,324 | 0| 100248276 | 248,276 09/15/2015
035229 CJ 0|ANHEUSER-BUSCH COMPANIES... .. |.. | 11/07/2005 | UBS WARBURG..........cccoorrrrrnecr ceerrnrnresnnnnns | 022,085,430 |......19,235,000 | ...... 22,196,228 |.....22,155,818 | ....cc......0 | ..ee0n(38,750) | cvvovevernO | o0ienn(38,750) | o0 [ 10022,117,069 | ..oevveernl0 | e (51,638) | e (51,638) | ... 08/20/2032
084498 AB 0|W.R.BERKLEY CAPITAL TRUST............... .. | 09/30/2005 | TRANS FR SCH. DP 1 TO 2-1..... reeerernssnnsnnns | 017,976,628 | ......19,250,000 | ...... 18,112,145 0 12/15/2045
130914 AM 6| CA PETROLEUM TRANSPORT CORP .. | 04/01/2005 | SINKING FUND REDEMPTION... | ...ccccccoonrvrvrinens | ... 1,165,000 | ........1,165,000 |........ 1,209,313 0 04/01/2015
130914 AM 6| CALIFORNIA PETROLEUM .. | 04/01/2005 | VARIOUS.... 548,509 0 04/01/2015
149123 AZ 4|CATERPILLAR INC .. |09/13/2005 [ ISSUER........coovvvverineineiiseineiens [ cvreiresineninseennes | 220,731,950 |......15,000,000 | ...... 17,510,000 |......17,161,752 , 3,618,519 03/15/2021
16675H AL 6|CHEVRON ESOP...... . 101/03/2005 | SEC CALL T3 s [ 005,763,767 | .......5,018,694 | ........ 4,969,050 |.......4,986,110 | o0 | e 1,827 | o0 | 1,827 |0 [ 104,987,937 | 0 | e 775,830 | ....... 775,830 01/01/2014
191219 AX 2|COCA-COLA ENTERPRISE .. | 11/28/2005 | CANTOR FITZGERALD&CO ........... 11,250,500 |...... 11,239,433 0| (158,640)| ..... (158,640) 10/15/2036
20763# DU 2|SOUTHWEST AIRLINES - N514SW. ...| .. | 08/19/2005 | SINKING FUND REDEMPTION... |.... 206,231 206,231 206,231 0 206,231 0 0 0 03/26/2013
20763# DV 0|SOUTHWEST AIRLINES - N515SW............ .. | 04/29/2005 | VARIOUS.........oooommererrrrernnreerneees 206,231 206,231 206,231 206,231 0 0 03/26/2013
208251 AE 8| CONOCO INC .. | 09/22/2005 | CANTOR FITZGERALD & CO..... | .ccouveerrsrreraneenns | --..12,250,600 |......10,000,000 |......11,439,400 |.....11,416,837 | ..cc.ecc.0 | .0e:(20,372) | a0 | c00i0(20,372) | v [ e 11,396,465 | .ooccoeven0 | e 854,135 | ...... 854,135 04/15/2029
29331@ AA 5|COLORADO CAPCO NOTES........ccccocmnrrens .. | 04/28/2005 | SINKING FUND REDEMPTION... | ..covvverivrerricrinns | e 144,042 | 144,042 | o 144,042 | 144,042 | 0] 0 | 0 | i [0 [ 144,042 0 03/01/2013
29333* AA 5|ALABAMA CAPCO NOTES, SERIES 2004. |.. | 02/23/2005 | SINKING FUND REDEMPTION... | .... X 265,604 0 0 03/01/2014
294510 AB 8|EQUITABLE OF IOWA COMPANIES... .. 102/15/2005 | MATURITY ..oovvvrrrernrreirceennnenns cevveenenseensenns | 10,000,000 | ... 10,000,000 |........ 9,987,100 |.......9,999,778 | .ccooceenl0 | o222 | i | 222 |0 [ 10,000,000 0 0 02/15/2005
30251T AA 7 |FNBC 1993-A PASS THROU .. | 07/05/2005 | SINKING FUND REDEMPTION... rerrennnn.084,505 1,020,403 984,505 0 0 01/05/2018
302915 AA 1|FGIC CORP .. | 08/01/2005 | UBS WARBURG.. , ..10,000,000 |......10,633,000 |. 10627406 ....... 10,622,122 | .cooeeeennl0 | e (175,122) | ...... (175,122) 01/15/2034
302915 AA 1|FGIC CORP .. |05/19/2005 | VARIOUS........cooovverriniirerineeinne | v | eveaadd 4,389,536 |........ 4,120,000 |........ 4,275,777 | ....... 4275777 | vovcveeea0 | cieeeecn(645) | o0 | e (645) | 0| 4,275,132 | ool | e 114,404 | ...... 114,404 01/15/2034
31331F AU 5|FEDERAL EXPRESS .. |07/15/2005 | VARIOUS X 336,610 337,277 336,621 336,610 0 01/15/2018
345370 BZ 2|FORD MOTOR COMPANY .. 102/02/2005 | UBS WARBURG........ccoovvemernniens [ cvrrrmrienineennes | 19,917,700 | ...... 22,000,000 |......19,121,740 |.....19,260,314 | ...........0 | e 101 | 0 | v 101 |0 | e 19,264,415 653,285 02/01/2029
345370 CA 6|FORD MOTOR COMPANY .. |01/06/2005 | UBS WARBURG..........ccoccvvmmmrinns [ cormrrirnrriiraneiens | 129,862,300 | ...... 10,000,000 .9,908,699 46,399) 07/16/2031
36228F PS 9 . |03/30/2005 | VARIOUS.... 3,965,078 4,187,419 (100,572) 06/01/2008
370442 AJ 4 12/14/2005 | CREDIT SUI 0,000,000 21,599,123 ..(7,999,123) | ...(7,999,123) | ... 03/01/2021
370442 AJ 4|GENERAL MOTORS .. | 12/13/2005 | FIRST BOSTON CORPORATION | .......cosvversrcerns | ......6,800,000 | ...... 10,000,000 |...... 10,177,200 |. 10170 288 | o0 | e (4,934) | 0 | e (4,934) |0 | 10,165,354 ...(3,365,354) | ...(3,365,354) | .1, 03/01/2021
42307T AG 3 |HJ HEINZ FINANCE CO .. | 08/18/2005 | CANTOR FITZGERALD & CO..... cerveeeeseennenns | 011,442,300 | ... 10,000,000 |...... 11,387,900 |..... 11,373,150 | oo | o (14,315) | 0 | e (14,315) | 0 | 83,465 83,465 03/15/2032
451713 AC 5|IKON OFFICE SOLUTIONS.. .. |02/17/2005 | UBS WARBURG.........onsvrermrrenns | commrrernreennneenns | 1200:8,827,000 | ... 9,800,000 |........ 7,744,000 | ........ 7,861,391 11/01/2027
478165 AF 0|SC JOHNSON & SON INC.... .. | 03/24/2005 | RAYMOND JAMES. ..22,000,000 |......22,782,290 22,765,799 02/15/2033
53079B AD 2|LIBERTY MUTUAL CAPITAL .. |02/01/2005 | VARIOUS.... 5,600,000 5,760,496 | ........5,600,741 01/14/2005
576434 DV 3| MALT 2003-3 2A1 . 10172512005 | VARIOUS........ovvvererenrrinnerinnne | cevineeenneeinnens | e 2,614,044 | ... 2,538,426 |........ 2,757,365 | ........ 2,699,020 | o0 | oeen(14,814) | 0 | e (14,814) |0 [ 02,684,206 | ..o l0 | nn(70,162) | e 01/01/2008
589497 AA 4|MEREY SWEENY LP. .. | 12/19/2005 | VARIOUS.... .402,479 12/18/2019
637340 AD 2|NATIONAL RE CORPORATION .. |01/15/2005 | MATURITY.. , 109,999,925 01/15/2005
655664 AH 3|NORDSTROM INC............ .. |08/02/2005 | UBS WARBURG.........covvermrinniis [ wovrrrmrieninsrines | .. 13,858,560 | ...... 12,000,000 |...... 12,939,720 |...... 12,929,170 | o0 | 000en(10,822) | o0 | (10,822 | o0 100 12,918,348 | .0 ] 1.0940,212 | L 03/15/2028
670768 AA 8|NYNEX CORPORATION... . | 05/01/2005 | SINKING FUND REDEMPTION... |.... 505,253 525,463 504,314 505,253 0 0 05/01/2010
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755920 AD 7|ROCS SERIES BLS-1998-1 .. |07/15/2005 | SINKING FUND REDEMPTION... | .... LT42914 | 742914 |......... 665,362 2,306 2,306 (V] I 742,914 0 0 01/15/2018
774347 AQ 1|ROCKWELL INTERNATIONAL. .. 102/15/2005 | MATURITY .coovvoonrericieiieneens 7,000,000 7,000,000 6,957,440 732 .7,000,000 0 0 02/15/2005
78442F AX 6|SLM CORP. .. | 07/08/2005 | MORGAN KEEGAN & COMPANY 4,011,250 |...... 25,000,000 |......24,610,700 |......24,637,655 24,648,396 | .............0 | ... (637,146) | ...... (637,146) 06/15/2018
78442F AX 6|SLM CORP. .. | 03/09/2005 | UBS SECURITIES.........ccocvvvvrens 9,435,900 |...... 10,000,000 |........ 9,771,000 | ........ 9,786,883 | o0 | 2,249 | o0 | 2,249 |0 [ 109,789,132 | 0 | (353,232)| ...... (353,232) 06/15/2018
844741 AR 9| SOUTHWEST AIRLINES .. | 07/01/2005 | SINKING FUND REDEMPTION... | .... 0 0 07/01/2013
84474W AA 8|SOUTHWEST AIRLINES.. . |07/05/2005 | SINKING FUND REDEMPTION... 0 0 07/02/2019
87161C AB 1|SYNOVUS FINANCIAL..... .. | 12/15/2005 | MATURITY.. 0 0 12/15/2005
90332U AH 6| US AIRWAYS PASS-THRU.. .. | 02/16/2005 | VARIOUS........cooovrrirnrrirnnriinnnes | eovvererseninnnnens | o d,424,861 | ... 4,424,861 | .......4,646,104 | ....... 4,626,537 | ...ccoec.0 | i (3,386) | o0 | iiiri(3,388) | o0 | 4,623,151 | 0 | (198,290) | ...... (198,290) 01/20/2019
90332U AH 6| US AIRWAYS PASS-THRH T... .. |02/01/2005 | VARIOUS........covorrrrirmnrrinnriinnees | eesrrrrserinennenns | 003,539,889 | ........3,539,889 | ........3,716,883 | ........3,701,240 | ..cce0.0 | oeeiers(3,014) | 0 | oiiene(3,014) |0 [ 10003,698,225 | o0 | (158,337)| ...... (158,337) 01/20/2019
925524 AH 3|VIACOM INC .. | 05/23/2005 | VARIOUS .29,953,260 225,265 225,265 07/30/2030
950590 AG 4|WENDY'S INTERNATIONAL. .. | 05/19/2005 | UBS WARBURG.. 13,975,085 | o0 | e 7,458 | o0 | e 7,458 |0 ]..13,982,523 | ..l0 |l BT7,527 577,527 12/15/2025
U17406 BA 3|CITIGROUP INC... .. | 06/28/2005 | NIKKO CITIGROUP LIMITED.. 1,827,318 1,703,578 (192,727) | . 06/02/2023
U17406 BB 1|CITIGROUP INC... .. | 06/28/2005 | NIKKO CITIGROUP LIMITED.. 1,827,318 1,743,223 (139,132) | . 06/04/2018
U34539 EQ 2|FORD MOTOR CREDIT.... . 102/07/2005 2,876,318 0 02/07/2005
U4421M BC 4|HSBC FINANCE . [11/14/2005 ceevneeineenennnns | 0,081,731 [ 5,081,731 0 0 11/14/2005
013716 AU 9|ALCAN INC .. | 09/28/2005 | CANTOR FITZGERALD & CO..... cereeemnenennnsennes | 000005,153,000 [ ooneee 5,000,000 |........4,940,350 |.......4,941,202 | .ccecce.0 | coriiceien565 | o0 | o565 |0 | 1 4,941,766 | 0| 211,234 | ... 211,234 12/15/2033
06738C AG 4|BARCLAYS BANK PLC .. | F |10/25/2005 | VARIOUS.... ..50,000,000 55 665, 650 ....... 643,651 | ... 643,651 06/15/2032
141884 AA 4 |CARIBBEAN OIL PURCH LT. .. |F |10/17/2005 | VARIOUS... reeerenn 126,316 | ... T23,767 |. , 0 0 01/15/2014
4041A2 AF 1|HBOSPLC F |10/05/2005 UBSWARBURG | e | 025,003,020 | ... 23,600,000 |...... 23,684,772 | ...... 23685 272 | o0 | (897 | 0 | e (97) |0 | e 23684 VAL — 0...1,318,245 | ....1,318,245 | ...1,337,333 {11/01/2033
45577V AA 7 |INDOCOAL EXPORTS CAYMAN .. | F {12/28/2005 | SINKING FUND REDEMPTION ........ 1,682,309 |........ 1,682,309 |........ 1,682,309 | o0 | o0 [0 | 0 0 | 1,682,309 0 0 0 33,640 [07/06/2012
45577V AA 7 |INDOCOAL EXPORTS CAYMAN..... F |12/28/2005 | VARIOUS.... 841,155 841,155 0 841,155 0 0 0 07/06/2012
61744# AH 2| GRANTOR TRUST 1996-1 (SPINTAB). F [ 11/03/2005 | VARIOUS........ccoommrvirmmrrirmnrrinnnnes | wevseriiseeinnnees | 10,000,000 | ...... 10,000,000 |...... 10,000,000 |...... 10,000,000 | ..o | cvviviiiinn0 |0 | 0 0 | 10,000,000 0 0 0 10/31/2005
69319C AA 2|PCCW HK CAPITAL LTD.....oeverrrimrrrerirnes F 101/04/2005 | UBS WARBURG.. v e | 023,215,400 | ... 20,000,000 |...... 20,256,400 |...... 20,196,070 | ..ccoceeer0 [ rverernn(365) | o0 | i (365) | o0 | 20,195,706 | ...cocovvnnc 0]..3,019,694 | ...3,019,694 11/15/2011
853250 AA 6|STANDARD CHARTERED BANK. ...| F 110/07/2005 [ UBS SECURITIES..........cccorrrrnnes veevnneneinnsnnns | 00e.0,437,400 | ... 5,000,000 |........ 6,059,400 |........ 6,038,920 | ....cccee.0 | 000ien(12,086) | vovcvvvevrnc0 | eiren(12,086) | oo | i 6,026,834 | ....ccc...0 | e 410,566 | ....... 410,566 05/30/2031
G0462F AH 3 |BBVA CAPITAL FUNDING........ D | 08/09/2005 | SEC CALL BY ISSUER at 100.00( ..26,797,678 |......25,729,830 28,501,162 | .ccoceeen0 | 027,371 | iienl0 | e ..(1,971,726) | .......26,556,807 | ......4,559 | ....... 236,312 | ....... 240,871 08/09/2010
G0598V AA 0 |ATAMI BEACH LINE MEZZANINE D | 11/30/2005 | VARIOUS..........ooveeinriscireiirenes | vreeneiinnsisninnns | e 1,244 47T |, 1,244 477 | ........ 1,135,370 |.......1,355,340 | ccoocccenl0 | coviiviicannl0 | il | a0 | (110,863) 0 0 05/31/2030
G9159* AA 1|UBB DPR FINANCE.. ...| D [11/29/2005 | SEC CALL BY ISSUER at 100.00( 210,084,034 |....226,860,254 | ....239,900,250 (29,816,216) 0 0 10/15/2013
J02394 AQ 7|ASAHI GLASS CO ..| D|10/14/2005 | UBS SEC TOKYO BRANCH........ | .cooeoreinnrirncinnns | 002,091,970 | ........ 1,741,857 ..1,890,409 | .00 | 005,367 | oviiienl0 | 5,367 | ...(174,995) | ......... 1,720,781 | ......9,697 | ....... 361,493 | ... 371,190 12/26/2008
J15708 CB 4 |FUJITSULTD <. | D {11/01/2005 | VARIOUS.........oooomrrvimnreirmnneinnnees | cernnereinneennnnenns | 48,683,070 | ...... 43,972,281 148,399,385 44,335,953 | ...200,271 4,146,846 | ...4,347,117 05/08/2018
J3183P AG 2|KDD D | 11/01/2005 | VARIOUS.........ccoommrvimmrrermneeernneees | wemnerennneennneens | 15,197,484 | ... 13,228,406 14,840,001 | ..o 0 | 10 n(22,436) | o0 | ennn(22,436) | .(1,200,339) | ... 13,617,225 | ...233,700 1,346,558 | ....1,580,258 04/28/2017
J43830 BC 1 |MITSUBISHI CORPORATION .. | D'{09/21/2005 | DAIWA SECUR SMBC CO.LTD... | ..coovrersrrerrcrenns | ... 19,143,419 | ... 17,882,690 18,959,158 | ...cce0 | 028,642 | o0 | ..o 28,642 | (1,294,497) | ... 17,693,304 | ...338,145 1,111,971 | ...1,450,116 06/22/2010
J43916 BD 6 |MITSUBISHI ESTATE CO.,LTD <. | D]01/19/2005 | MATURITY ...ocvvonrernreennenennneenns | vveeermeeesnneennes | 0.33,994,141 | ... 33,994,141 ......33,412,998 33,994,141 0 0 0 01/19/2005
J43938 BU 2 |MITSUBISHI ESTATE CO.,LTD D | 06/28/2005 | NOMURA SECURITIES CO.,LTD. | ..cccccorrmrrerrnreerns | -.....8,968,844 | ... 10,050,251 |....... 9,177,104 | ...... 10,555,611 (93,951) | ...... (987,456) | ...(1,081,407) 12/20/2032
J44690 AY 1 |MITSUI & CO LTD. ...| D [10/14/2005 | UBS SEC TOKYO BRANCH........ 870,928 628,540 894,003 | ...........0 | ........10,073 | ............0 | .........10,073 | .......(83,192) | ............820,884 | ..... 93,839 | ... 513,600 | ....... 607,439 09/30/2009
J44690 BS 3 |MITSUI & CO LTD. ...| D [09/21/2005 | DAIWA SECUR SMBC CO.LTD... | .cccovsvrerrvrerrinees | 1002.9,939,557 | ........ 8,941,345 | ........ 8,395,220 |........9,696,566 | ............0 | ......(10,880)| .....cc....0 | ........(10,880) | .....(661,127) | ........9,024,559 | ..... 71,707 | ... 843291 | ... 914,998 02/17/2011
J4706# AD 7|NIS FUNDINGD.... D | 10/25/2005 | SINKING FUND REDEMPTION... 0 0 0 07/25/2021
J54881 AU 1|NIPPON OIL CO. LTI D |03/31/2005 | MATURITY ....coorrirrirniinnirrerines X 0 0 0 03/31/2005
J55999 BE 5|NIPPON STEEL CORP. ... | D{09/21/2005 | DAIWA SECUR SMBC CO.LTD... | ..ccocrsvrrrrrrennnns | ... 16,743,920 | ...... 14,306,152 | ...... 12,409,898 337,417 | ....1,858,035 | ....2,195,452 03/17/2017
J6405# AA 2| PRIME QUEST......coooovmrrireieneieneinenes D | 08/08/2005 | MATURITY ...o.ccoorrrerrrieneiinneins | coineriinneiinneenns | 235,574,529 | ...... 35,574,529 |...... 37,238,160 0 0 0 08/08/2005
J8562M AE 4| TOENEC D | 10/14/2005 | UBS SEC TOKYO BRANCH ...438,295 ..316,408 | ...........468,034 | .........0 | .........5,050 | o0 | 5,050 | ... (43,477)] ........... 429,608 | ....... 1,620 | .o 7,066 | ........... 8,686 09/29/2006
J92676 AK 1|TOYOTA MOTOR CO ... | D'{10/20/2005 | NOMURA SECURITIES CO.,LTD. 4,936,413 3,890,986 |........5,011,956 | ..........0 | .......(10,860) | ............0 | ........(10,860) | .....(492,752)| .........4,508,344 | ..... 65,442 | ... 362,627 | ...... 428,069 02/19/2018
N26692 AA 6|MIZUHO FINANCE ARUBA.. .| D | 05/31/2005 | MATURITY... 9,249,838 |........ 9,249,838 |...... 10,635,076 0 0 0 05/31/2005
N3592X LN 8|GMAC COMMERCIAL MORT D | 03/04/2005 | MATURITY.. 2,846,840 2,846,840 2,518,198 0 0 0 03/04/2005
N83837 AF 6| SMBC INTL FIN......oooorreerreerreeerrereeeeenns D | 06/30/2005 9,039,957 |........ 9,039,957 |...... 10,757,501 0 0 0 06/30/2005
R3552N AA 4| KOMMUNAL LANDSPENSJONSKASSE..... | D | 12/31/2005 | 91,162,096 |..... 91,162,096 |...... 91,162,096 ,162, 0 0 0 10/30/2017
V7516H AA 8| PROFIT CENTURY FINANCE LIMITED...... D | 06/30/2005 | HSBC HK....oovevrrreeneresssresssnerns | cersmeessssessneeens ...284,216,236 |....271,198,698 | ....290,754,022 | ....287,880,300 (16,681,602) | .....271,198,698 | ..(938,656) | ..13,956,193 | ..13,017,537 | ...6,858,123 [10/27/2031
4599999.  Total - Bonds - Industrial and Miscellaneous 1,352,880,818 |.1,305,862,357 |.1,358,700,314 |.1,364,111,123 | ..........0 | ....(615,726) | ..ccer.0 | oo (515,726) | (62,270,506) | ..1,237,257,791 | ...301,428 | ..24,159,503 | ..24,460,931 | .47,620,133 |..... XXX....
6099997.  Total - Bonds - Part 4 4,420,945,830 |.4,125,272,874 |.4,197,776,803 |.4,423,121,339 ...(1,660,974) {280,270,440) | ..4,077,122,825 | ...804,904 | 251,856,009 | 252,660,913 [133,324,431 |..... XXX..
6099998.  Total - Bonds - Summary ltem from Part 5 ...120,617,347 |....114,957,764 |....125,230,161 |....125,230,161 | ..........0 | ... (321,417) [ o0 | e (321,417) ] ..o (89,828) ] .....124,818,916 | ...... (2,542) ] ...(4,199,027) | ...(4,201,569) | ...5,227,678 |..... XXX..
6099999, TOtAl = BONGS......rverurresirsseirseins s s s s et 4,541,563,177 | .4,240,230,638 |.4,323,006,964 |.4,548,351,500 ...(1,982,391) {280,360,268) | ..4,201,941,741 | ...802,362 | 247,656,982 | 248,459,344 |138,552,109 |..... XXX..
Preferred Stocks - Public Utilities
[69335G AA 3]PECO ENERGY CAPITAL TRUST IV.......... .. T06/30/2005 ] TRANSF FR SCH. DP 2-1 TO 1...]..190,000.000 [ .....17,300,851 |.19,000,000.00 |...... 17,270,530 [......17,300,851  ............ 0] 0] 0] 0] 0. 17,300,851 | 0] 0] (O 0 .. XXX...
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Showmg all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange | Realized Total Stock

e Book/ Unrealized| Current  |Other Than Total Foreign Carrying Gain Gain Gain Dividends

i Number of Adjusted Valuation Year's  |[Temporary| Changein Exchange Value (Loss) (Loss) (Loss) Received

CUSIP g| Disposal Shares Par Actual Carrying Increase/ ((Amortization)/Impairment| B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease)| Accretion |Recognized (11+12-13) B./AC.V. Date Disposal Disposal Disposal Year Date
[6199999.  Total - Preferred Stocks - PUDIC ULIHES. ..........oooossseesioicccnriisss  coviiesmnemsssssssssssssnesss s sssssesess s ssssseeeesses [...17,300,851 |........ XXX | e 17,270,530 |...... 17,300,851 | ..o 0] 0] 0] 0] 0. 17,300,851 | 0 0 [ 0. XXX...
Preferred Stocks - Banks, Trust and Insurance Companies
002927 AA 9|ABBEY NATIONAL CAPITAL TRUST I........ .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... |..100,000.000 |..... 13,117,847 {.10,000,000.00 |...... 13,169,400 |..... 13,117,847 ) 0 0 0 0 | e 13,117,847 0 (N N e XXX...
002927 AA 9|ABBEY NATIONAL CAPITAL TRUST 1....... .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..300,000.000 |..... 35,954,291 |.30,000,000.00 |...... 36,087,900 |...... 35,954,291 .0 0 0 0 0 0 0 0| coorererceen0 | o0 | XXX...
026351 BB 1|AMERICAN GENL CAPITAL II.. .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..150,000.000 |..... 19,745,573 |.15,000,000.00 |...... 19,854,000 |...... 19,745,573 .0 0 0 0 0 | 19,745,573 0 0| o0 | o0 | XXX...
05562E AA 6|BNP US FUNDING LLC............ .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..100,000.000 9,706,298 |.10,000,000.00 |........9,285,000 9,706,298 0 0 0 0 0 .9,706,298 0 0| o0 | o0 | XXX...
05576H AA 3 |BANKERS TRUST INSTL CAP TRUST B....|.. [06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..167,250.000 | .....16,909,446 |.16,725,000.00 |...... 16,952,126 .16,909,446 0 0 0 0 0 | 16,909,446 0 0| o0 | o0 | XXX..
06605H AA 6| BANKAMERICA INSTIT-A. .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..125,000.000 |..... 12,655,481 |.12,500,000.00 |...... 12,676,625 112,655,481 0 0 0 0 0 0 0 0| o0 | o0 | XXX..
084498 AB 0|W.R. BERKLEY CAPITAL .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..192,500.000 |..... 17,976,628 |.19,250,000.00 |...... 18,112,145 17,976,628 0 0 0 0 0 | 17,976,628 0 0| covveercenn0 | o0 | XXX..
125563 AC 0|CIT CAPITAL TRUST I...... .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..200,000.000 | ..... 16,764,381 {.20,000,000.00 |...... 16,615,100 .16,764,381 0 0 0 0 0 | 16,764,381 0 0| o0 | o0 | XXX..
125563 AC 0|CIT CAPITAL TRUST 1..... .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..134,520.000 | ..... 14,003,393 |.13,452,000.00 |...... 14,075,574 .14,003,393 0 0 0 0 0 0 0 0| coverereceen0 | o0 | XXX...
251528 AA 3|DEUTSCHE BK CAP FDG TRUST I. .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..159,000.000 |..... 15,763,971 |.15,900,000.00 |...... 15,655,316 .15,763,971 0 0 0 0 0 0 0 0 | cvveeineienn0 | eveiveieenn0 | XXX...
26156F AA 1|DRESDNER FUNDING TRUST I.. .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..420,000.000 | ..... 42,768,312 |.42,000,000.00 |...... 42,738,700 .36,432,512 0 0 0 0 (VN I 42,768,312 0 0| covereeeeieenn0 | eveiveieenn0 | XXX...
26156F AA 1 |DRESDNER FUNDING TRUST 1. .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..112,000.000 |..... 12,423,730 {.11,200,000.00 |...... 12,418,380 |........5,249,710 0 0 0 0 0 0 0 0| coverereieen0 | eveiveieenn0 | XXX...
31945J AA 9 |FIRST CHICAGO NBD INSTL CAPITAL A.. | .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..268,000.000 | ..... 26,852,286 |.26,800,000.00 |...... 26,961,676 |...... 26,852,286 .0 0 0 0 0 | 26,852,286 0 0| coverereeieen0 | eviveieenn0 | XXX...
38143V AA 7| GOLDMAN SACHS CAPITAL | . | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..490,000.000 | ..... 48,434,412 |.49,000,000.00 |...... 48,429,350 |...... 48,434,412 .0 0 0 0 (VIR - 48,434,412 0 (01 OO | I OO | I I XXX...
38143V AA 7| GOLDMAN SACHS CAPITAL 1 .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..200,000.000 |..... 20,000,000 |.20,000,000.00 |...... 20,000,000 0 0 0 0 0 0 0 (0 US4 N ESURROPRRRR 0 I B XXX...
404398 AA 7|HVB FUNDING TRUST I....... F | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..450,000.000 |.....45,358,711 |.45,000,000.00 |...... 45,373,650 |.....45,358, 0 0 0 0 0 0 0 coooceeeeceee0 | o0 | XXX...
404399 AA 5|HVB FUNDING TRUST 3 ... | .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ....75,000.000 |....... 7,779,779 |...7,500,000.00 |........ 7,783,590 | ........ 7,779,779 .0 0 0 0 0 0 0| o0 | o0 | XXX...
46623M AA 9| JPM CAPITAL TRUST ..o .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..157,200.000 .15,720,000.00 |...... 16,530,283 16,435,146 .0 0 0 0 0 0 0| o0 | o0 | XXX...
475068 AA 0|JEFFERSON-PILOT CAPITAL TRUSTB.... | .. |06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..118,450.000 .11,845,000.00 |...... 12,709,803 112,455,899 0 0 0 0 0 0 0| o0 | o0 | XXX..
475529 AA 1|JEFFERSON-PILOT CAPITAL TRUSTA.... | .. |06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..280,000.000 .28,000,000.00 |...... 29,933,800 |......29,373,634 0 0 0 0 0 0 0| o0 | o0 | XXX..
48239A AA 7|KBC BANK FUNDING TRUST Ill................. .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..150,000.000 .15,000,000.00 |...... 15,861,200 |...... 15,512,608 .0 0 0 0 0 0 0| o0 | o0 | XXX...
493265 AC 6|KEYCORP INSTITUTIONAL CAPITAL A..... | .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..200,000.000 .20,000,000.00 |...... 20,096,000 |...... 20,088,001 .0 0 0 0 0 0 0| o0 | o0 | XXX...
553038 AA 8| MIC FINANCING TRUST | .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..260,000.000 .26,000,000.00 25,845,650 25,859,689 0 0 0 0 0 0 0 | o0 | 0 | XXX...
62874H AA 3|NB CAPITAL TRUST 4.. .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ....54,000.000 ..5,400,000.00 |........ 5,701,968 |........ 5,651,741 0 0 0 0 0 0 0| covereeneceen0 | o0 | XXX...
74927P AA 7 |RBS CAPITAL TRUSTII... .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..380,000.000 .38,000,000.00 |...... 39,149,200 .39,139,933 0 0 0 0 0 0 0| covereeeeieen0 | eveiieeenn0 | XXX...
78389R AA 5|SB TREASURY COMPANY .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..280,000.000 .28,000,000.00 |...... 27,742,500 27,876,169 0 0 0 0 0 0 0| covereieeieen0 | oviieeenn0 | XXX...
833606 AA 4|SOC GENERAL REAL ESTATE CO .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..224,800.000 .22,480,000.00 |...... 19,091,786 | ......21,104,569 0 0 0 0 0 | e 21,104,569 0 0| coverereeieen0 | oveiveeen0 | XXX...
86679P AA 1|SUN LIFE CANADA US CAPITAL .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..505,000.000 ,330, .50,500,000.00 |...... 52,868,455 |...... 52,330,392 .0 0 0 0 0 | 52,330,392 0 (01 OO | I SO | I I XXX...
86679P AA 1|SUN LIFE CANADA (US) CAP TR.... .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..100,000.000 |..... 10,331,405 {.10,000,000.00 |...... 10,402,100 |...... 10,331,405 .0 0 0 0 0 0 0 (V[ TN | 1N SO ) N O XXX...
893472 AA 8| TRANSAMERICA CAPITAL Il... .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..120,000.000 |..... 13,830,574 |.12,000,000.00 |...... 13,860,500 7,968,974 0 0 0 0 0| 13,830,574 0 0| o0 | o0 | XXX...
989819 AA 5|ZURICH CAPITAL TRUST I.. . | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..500,000.000 | ..... 51,353,283 |.50,000,000.00 |...... 51,597,500 |......51,353,283 0 0 0 0 0 | 51,353,283 0 0| o0 | eveieieenn0 | XXX...
989819 AA 5|ZURICH CAPITAL TRUST 1 .. | .. | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..155,000.000 | ..... 15,191,325 |.15,500,000.00 |...... 15,184,975 | ...... 15,191,325 .0 0 0 0 0 0 0 0| o0 | eveveieenn0 | XXX....
055227 AA 0|BACOB BANK F | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ....50,000.000 |....... 4,744,717 |..5,000,000.00 |........ 4,399,350 | ........ 4,744,717 .0 0 0 0 0 0 0 0| oveciecennn0 | eveieeenn0 | XXX...
06738C AG 4|BARCLAYS BANK PLC .. | F | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..500,000.000 | .....55,659,477 |.50,000,000.00 |...... 55,665,650 |......55,659,477 0 0 0 0 0 | e 55,659,477 0 0| o0 | o0 | XXX....
22541G AA 2 |CREDIT SUISSE FIRST BOSTON F | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... 1,000,000.000 |...100,000,000 |100,000,000.00 |....100,000,000 |....100,000,000 0 0 0 0 0 0 0 0| o0 | o0 | XXX..
40427L AB 0|HSBC CAPITAL FUNDING LP ... | F | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... {..300,000.000 |...... 35,877,056 |.30,000,000.00 |...... 35,960,300 |...... 35,877,056 .0 0 0 0 0 | 35,877,056 0 0| cverernecenn0 | o0 | XXX...
780097 AH 4|ROYAL BANK OF SCOTLAND GRPLC...... F |06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..200,000.000 | ..... 20,621,649 |.20,000,000.00 |...... 20,641,200 |...... 20,621,649 .0 0 0 0 (VN I 20,621,649 0 0| covereineieen0 | o0 | XXX...
846505 AA 3| SPAREBANKEN VEST..... .. | F | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..600,000.000 |..... 60,000,000 |.60,000,000.00 |...... 60,000,000 |......60,000,000 0 0 0 0 0 | 60,000,000 0 0| covereeeeieen0 | eviieeenn0 | XXX...
G0016Z AF 4 |ABBEY NATIONAL PLC.... D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..479,800.500 | ..... 47,980,050 |.47,980,050.00 |...... 46,559,250 |...... 47,980,050 0 0 0 0 0 0 0 0| cvvereeeeieen0 | eviieeen0 | XXX...
G0504Q AT 3|DEXIA OVERSEAS LIMITED ...| D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... {1,439,401.500 |...143,940,150 [143,940,150.00 |...... 93,118,500 |....143,940,150 0 0 0 0 0 0 0 0| coverereeieen0 | o0 | XXX...
G0505R AC 7|ASAHI FINANCE LTD D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..959,601.000 | ..... 48,843,691 |.95,960,100.00 |...... 93,118,500 |...... 48,843,691 0 0 0 0 0 0 0 0| cvvereieeieen0 | oviieeenn0 | XXX...
(05348 BZ 2|FORTIS IFICO... D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... 1,439,401.500 |...143,940,150 |143,940,150.00 |....139,677,750 |....143,940,150 0 0 0 0 0 0 0 (0 USSR o N NSRRI 0 I B XXX...
G0534Z CA 6|FORTISIFICO... .. | D [06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..479,800.500 | ..... 47,980,050 |.47,980,050.00 |...... 46,559,250 |...... 47,980,050 .0 0 0 0 0 0 0 0 coooererceee0 | o0 | XXX...
G07732 AV 5|BANK OF SCOTLAND, .. | D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... [1,631,321.700 |...163,132,170 {163,132,170.00 |....158,301,450 |....163,132,170 .0 0 0 0 0 0 0 0| cooerereerceee0 | o0 | e XXX...
G07980 BR 8|BARCLAYS BANK PLC LOAN.. ...| D [ 09/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... [1,151,521.200 |...115,152,120 {115,152,120.00 |....115,152,120 |....115,152,120 0 0 0 0 0 0 0 0| o0 | o0 | XXX..
G0798F DJ 1|BARCLAYS BANK PLC LOAN.. D | 09/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..767,680.800 |..... 76,768,080 |.76,768,080.00 |...... 76,768,080 |...... 76,768,080 0 0 0 0 0 0 0 0| o0 | eveierennn0 | XXX..
G0898# 10 4|BAWAG CAPITAL FINANCE JERSEY........ D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... [1,343,441.400 |...134,344,140 |134,344,140.00 |....130,365,900 |....134,344,140 .0 0 0 0 0 0 0 0| o0 | o0 | XXX..
G3684F AG 1|MIZUHO FINANCE CAYMAN.... .. | D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1...{..191,920.200 |..... 18,080,686 |.19,192,020.00 |..... 16,948,498 | ..... 18,080,686 .0 0 0 0 0 0 0 0| covverncenn0 | eveiveiennn0 | XXX..
G4939% AA 5|IRISH LIFE AND PERMANENT D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... [1,919,202.000 |...191,920,200 [191,920,200.00 |....186,237,000 |....191,920,200 0 0 0 0 0 0 0 0| covvrerrcenn0 | o0 | XXX..
G4939% AB 3 |IRISH LIFE AND PERMANENT.... D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..948,766.603 | ..... 94,876,660 |.94,876,660.00 |...... 93,118,500 0 0 0 0 0 0 0 0| covvrernecenn0 | o0 | XXX...
G7688D RB 6| THE ROYAL BANK OF SCOTLAND. .| D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... [2,399,002.500 | ...239,900,250 |239,900,250.00 | ....232,796,250 | ....239,900,250 .0 0 0 0 0 0 0 0| covereinieen0 | o0 | XXX...
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Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease)| Accretion |Recognized (11+12-13) B./AC.V. Date Disposal Disposal Disposal Year Date
N26692 AA 6 |MIZUHO FINANCE ARUBA.. . | D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ....95,960.100 9,640,277 |...9,596,010.00 |...... 10,135,949 | ........ 9,640,277 .0 0 0 0 0 0 0 0 (0 0 ... XXX....
N31134 AA 2 |MIZUHO FINANCE ARUBA D | 05/31/2005 | MATURITY ....coovvomrrrrinnirnerinenes ....92,498.380 9,249,838 |...9,249,838.00 |...... 10,751,599 (1 I (46,070 | ...ocevneene (VN (46,070) | ..... (346,767) | ......... 9,249,838 0 0 0 238,474 |..... XXX....
N77163 AM 0 | UFJ FINANCE ARUBA.. D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ....38,384.040 3,849,127 |...3,838,404.00 0 0 0 0 0 0 0 0| cooeererceee0 | o0 | XXX...
N77163 AW 8 |UFJ FINANCE ARUBA. ...| D | 06/30/2005 | TRANSF FR SCH.DP 2-1 TO 1... | ...... 9,596.010 |.......... 968,248 |...... 959,601.00 .0 0 0 0 0 0 0 0| coorererceen0 | o0 | XXX...
N83837 AF 6 SMBC INTL FIN......evereerreericrireriecercenns D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ....95,960.100 | ....... 9,651,591 |...9,596,010.00 .0 0 0 0 0 0 0 (0 [USRRR o  ESURROPRRRR 0 I B XXX...
Q1288R AD 5|BANKWEST D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..863,640.900 | .....86,364,090 |.86,364,090.00 |...... ,808, . .86,364,090 0 0 0 0 0 0 0 0| o0 | o0 | XXX...
R6333# AA 0|KOMMUNAL LANDSPENSJONSKASSE.....| D | 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... [1,439,401.500 |...143,940,150 |143,940,150.00 |....139,677,750 |....143,940,150 0 0 0 0 0 0 0 0| o0 | o0 | XXX..
W5795# AA 7|NORDEA BANKAB... 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1...|1,897,893.338 | ...189,789,334 {189,789,334.00 |....186,237,000 0 0 0 0 0 0 0 0| o0 | o0 | XXX..
X5942# AA 8| OKO OSUUSPANKKI KI. | D ] 06/30/2005 | TRANSF FR SCH. DP 2-1 TO 1... | ..959,601.000 | ..... 95,960,100 |.95,960,100.00 |...... 93,118,500 |. 0 0 0 0 0 0 0 (O] SO o 1 [P o [ XXX..
6299999 Total - Preferred Stocks - Banks, Trust and Insurance Companies.............. 3,025,922,958 .2,976,816,293 | .2 722 278 381 0]....(46,070)] ..........0 | .......(46,070) | ..... (346,767) | .....736,525,642 0 0] 0 | ......238,474 | ... XXX..
6599997.  Total - Preferred Stocks - Part 4 3,043,223,809 .1.2,994,086,823 |.2,739,579,232 0]....(46,070)] ...........0 | ........(46,070) | ..... (346,767) | .....753,826,493 0 0.0 | .....238,474 | ... XXX...
6599999.  Total - Preferred Stocks, 3,043,223,809 .2,994,086,823 |.2,739,579,232 0] (46,070) | o0 | ... (46,070) | ... (346,767)| .....753,826,493 0 0.0 | .....238,474 | ..... XXX...
Common Stocks - Industrial and Miscellaneous
J57547 10 1[NISSHA PRINTING CO., LTD........c.cccocoom. [D]03/09/2005 [ VARIOUS.........coovrrrrscrcicerrerris [....28,000.000 ...410,639 ...198,807 ..386,988 [ (341,560) | .coooovrireens0 | oviinnn0 | ......(341,560) | .......(45,428) | ..o 0 | ...69,432 | .......341,207 | ... 410,639 | .0 [ XXX...
6899999. Total - Common Stocks - Industrial and Miscellaneous............... ..410,639 ...198,807 ..386,988 | (341,560)] ......coe......0 | .0 | ... (341,560) | .......(45,428) | ... 0 | ....69,432 | .......341,207 | ......410,639 | .....c.........0 | ... XXX...
7299997. Total - Common Stocks - Part 4 ...410,639 ...198,807 ..386,988 [ (341,560) | ..cooovrirenns0 | o0 | ....(341,560) | .......(45,428) | ..ooviviiiinnn0 | ...69,432 | .......341,207 | .....410,639 | .0 [ XXX...
7299999.  Total - COMMON SHOCKS......cuvvuereiiresiressisssrsssssssessenssssesssnsssnsna ...410,639 . ...198,807 |. ..386,988 | (341,560)] .. , ) . w0 [ XXX....
7399999. Total - Preferred and Common Stocks 3 043 634,448 . 2 994 285,630 |.2,739,966,220 | (341,560)] ....... (46, 070) R | [P (387,630)| ..... (392,195) | ..... 753 826, 493 ..... 69,432 | ...... 341,207 | ... 410,639 | ...... 238474 |..... XXX....
7499999.  Total - Bonds, Preferred and Common Stocks. 7,585,197,625 .7,317,292,594 |.7,288,317,720 | (341,560) | ..(2,028,461)] ... ..(2,370,021) |(280,752,463) | ..4,955,768,234 | ...871,794 | 247,998,189 | 248,869,983 |138,790,583 |..... XXX....

*RAE
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y DISPOSED OF During Current Year

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Full
5 6 7 8 9

1 2 3 4 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized | Current | Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary | Changein |Exchange| Gain (Loss) (Loss) Received | Interest
CUSIP g Date Disposal Shares Actual Disposal Increase/ [Amortization)|{ Impairment | B.JA.C.V. |Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal | Disposal Disposal Year Dividends
Bonds - U.S. Government
[ 3136F6 ZH 5]FANNIE MAE [.. J02/10/2005] MORGAN KEEGAN & CO....... [08/01/2005] UBS WARBURG...................... | 5,000,000 | .......5,000,000 |.......4,856,000 [ ...5,000,000 ] ... 0 0] 0] 0] 0 0 [....(144,000)] ....(144,000) ...121,917 |
[0399999. Total - Bonds - U.S. GOVEIMMENL.........iuririirissiiiisissesssesississsiies eossessssssssssenssssssssnssssssnns [ 5,000,000 |.......5,000,000 |.......4,856,000 | ....5,000,000 | ... 0 0| 0| 0| 0 0 [...(144,000)] ....(144,000)] ....121,917 |
Bonds - All Other Government
[74727P AE  1[STATE OF QATAR..........cmmmsmssssssssssssssenees [F ]01/19/2005] UBS SECURITEES..........corveeee [11/25/2005  GOLDMAN,SACHS & CO........ [ 5,000,000 [.......7,412,500 [.......7,492,150 [ ....7,378,102 | [ (34,398)] .. w0 0 [ 114,048 | ....114,048 [ ....460,417 [...52,813 |
[1099999.  Total - Bonds - All Other GOVEMMENL............vuvevesssesssssssssssssssssssessssssssssssssssssssssssssssssssssss [ 5,000,000 |.......7,412,500 |.......7,492,150 | ....7,378,102 | [ (34,398)] .. 00 [ 114,048 | ....114,048 | ....460,417 [...52,813 |
Bonds - Special R and Special A ment
[ J26999 CW 0|JAPAN HIGHWAY PUBLIC CORP... |D|03/01/2005|MITSUBISHISECURITIES ...... [10/21/2005 NOMURA SECUR CO. LTD.... | 956,755 [. 866,927 | ... 0 0] 0] 01..(89,828) ....(2,542)] ...... 27,076 [ ....... 24534 ] .....19,405 |....5293 |
[3199999.  Total - Bonds - Special Revenue and Special Assessment [... 956,755 |. 866,927 | ... 0 0] 0] 0 [..(89,828)] .....(2,542) ......27,076 | .....24,534 | ..... 19,405 |....5293 |
Bonds - Industrial and Miscellaneous
06849V AA 1|BARRICK GOLD FINANCE INC... .. | 02/01/2005 | DEUTSCH MORGAN GRENFE| 09/22/2005 | CANTOR FITZGERALD& CO.. 15,000,000 | ..... 15,564,150 | ..... 14,750,250 | ..15,560,668 | ........ccee.0 | covernc (3,482) ...(810,418) | ....(810,418) | ....768,500 |..198,167
17305B AB 7 |CITICORP LEASE... .. | 01/05/2005 10/24/2005 | CANTOR FITZGERALD& CO.. | ......20,000,000 |...... 24,513,000 |..... 23,954,000 | ..24,357,496 (155,504) ...(403,496) | ....(403,496) | .1,393,600 |..111,667
29364D AL 4 ENTERGYARKANSA . |02/17/2005 08/31/2005 | CANTOR FITZGERALD& CO.. | ......22,500,000 | ..... 22,930,650 |..... 22,083,075 | ..22,912,278 0] (18,372) 0 ...(829,203) | ....(829,203) | ....887,913 |..120,275
667294 AT 9 NORTHWESTAIRLNSZOOO1 . | .. | 04/08/2005 12/05/2005 | VARIOUS.......c.ovvvvnriseineriinns | cev 19,310,854 |..... 21,573,120 | ..... 19,310,855 | ..21,463,459 .0 |[....(109,661) .0 (2152604) (2152 604)| .1,575,926 |..431,952
J73082 CC 1| SHINKIN CENTRAL BANK D |01/12/2005 | SHINKIN CENTRAL BANK...... 01/12/2005 | NIKKO CITIGROUP LIMITED.. 966,931 966,931 966,457 | ....... 966,931 0 0 0 | o0 [0 | 0 [ (474) | v (474)
J73082 CD 9| SHINKIN CENTRAL BANK... D | 02/10/2005 | SHINKIN CENTRAL BANK...... 02/10/2005 | MITSUBISHI SECURITIES...... v 946,074 | ......... 946,074 | ......... 945383 | ....... 946,074 0 0 0 | o0 [0 | 0 [ (691) | cooueenne (691)
J73082 CE 7|SHINKIN CENTRAL BANK... .| D|03/10/2005 | SHINKIN CENTRAL BANK 03/10/2005 | MIZUHO SECURITIES CO LTL| 959,877 0 0 0 0
J73082 CG 2| SHINKIN CENTRAL BANK... .| D | 05/10/2005 | SHINKIN SECURITIES.. 05/10/2005 | MITSUBISHI SECURITIES...... 1,889,645 0 0 0 0
J73082 CH 0| SHINKIN CENTRAL BANK... D | 06/10/2005 | SHINKIN SECURITIES............ | 06/10/2005 | MITSUBISHI SECURITIES...... 929,282 0 0 0 0
J73082 CJ 6|SHINKIN CENTRAL BANK... D | 07/08/2005 | SHINKIN SECURITIES.. ..|07/08/2005 | NIKKO CITIGROUP LIMITED..|..........890,234 |..........890,234 | ..........890,474 | ....... 890,234 0 0 0 0
J73082 CK 3| SHINKIN CENTRAL BANK... .| D|08/10/2005 | SHINKIN SECURITIES.. 08/10/2005 | OKASAN SECUR CO.,LTD..... |..........894,935 | ..........894,935 | ..........895,606 | ....... 894,935 0 0 0 0
J73082 CL 1| SHINKIN CENTRAL BANK... .| D1 09/09/2005 | SHINKIN SECURITIES.. 09/09/2005 | NIKKO CITIGROUP LIMITED..|...........903,098 |..........903,098 |..........903,369 | ....... 903,098 0 0 0 0
J73082 CM 9| SHINKIN CENTRAL BANK... D | 10/12/2005 | SHINKIN SECURITIES............ | 10/12/2005 | MITSUBISHI UFJ SEC CO. LTI ..........871,992 | .........871,992 | .........871,556 | ....... 871,992 0 0 0 0
J73082 CN 7 | SHINKIN CENTRAL BANK... D | 11/10/2005 | SHINKIN SECURITIES............ | 11/10/2005 | SHINKIN SECURITIES............ | ...........849,041 | .........849,041 | .........849,041 | ....... 849,041 0 0 0 0
J73082 CR 8 |SHINKIN CENTRAL BANK... .| D [12/09/2005 | SHINKIN SECURITIES............ | 12/09/2005 | MITSUBISHI UFJ SEC CO. LT[ ...........827,952 |..........827,952 |..........829,939 | ... 827,952 0 0 0 0
J7470W A4 7 |CENTRAL BK COMM. .| D | 09/09/2005 | CENTRAL BK COMM.& IND... |09/09/2005 | NIKKO CITIGROUP LIMITED.. | ...........903,098 | .........903,098 | .........903,098 | ....... 903,098 0 0 0 0
J7470W B3 8 |CENTRAL BK COMM. .| D {10/12/2005 | CENTRAL BK COMM.& IND... | 10/12/2005 | MITSUBISHI UFJ SEC CO.,LTI ... ,743,983 | ....1,743,983 0 0 0 0
J7470W B7 9| CENTRAL BK COMM. .| D [11/10/2005 | CENTRAL BK COMM.& IND... |11/10/2005 | MITSUBISHI UFJ SEC CO.,LTI| ... ,696,893 | ....1,698,081 0 0 0 0
J7470W C7 8|CENTRAL BK COMM. .| D |12/09/2005 | CENTRAL BK COMM.& IND... |12/09/2005 | MITSUBISHI UFJ SEC CO.,LTI ,655,407 1,655,903 0 0 0 0
J7470W XW 0| CENTRAL BK COMM. D | 01/12/2005 | CENTRAL BK COMM.& IND... | 01/12/2005 | NIKKO CITIGROUP LIMITED.. 1,933,862 1,933,862 0 0 0 0
J7470W YE 9|CENTRAL BK COMM. D | 02/10/2005 | CENTRAL BK COMM.& IND... | 02/10/2005 | MITSUBISHI SECURITIES...... 1,891,296 1,892,148 0 0 0 0
J7470W YQ 2|CENTRAL BK COMM. .| D 03/10/2005 | CENTRAL BK COMM.& IND... | 03/10/2005 | MITSUBISHI SECURITIES.... . ,919,946 | ...1,919,754 0 0 0 0
J7470W YZ 2| CENTRAL BK COMM. .| D |05/10/2005 | CENTRAL BK COMM.& IND... |05/10/2005 | MITSUBISHI SECURITIES...... | ........ 1,889,645 | ...... 1,889,645 | ....... 1,888,794 | ....1,889,645 0 0 0 0
J7470W ZK 4| CENTRAL BK COMM. D | 06/10/2005 | CENTRAL BK COMM.& IND... | 06/10/2005 | NIKKO CITIGROUP LIMITED.. 929,282 929,282 929,691 929,282 0 0 0 0
J7470W ZP 3| CENTRAL BK COMM. D | 07/08/2005 | CENTRAL BK COMM.& IND... | 07/08/2005 | NIKKO CITIGROUP LIMITED.. 890,234 890,234 891,035 | ....... 890,234 0 0 0 0
J7470W ZV 0| CENTRAL BK COMM. D | 08/10/2005 | CENTRAL BK COMM.& IND... | 08/10/2005 | MITSUBISHI SECURITIES...... 894,935 894,935 895,060 | ....... 894,935 0 0 0 0 R
4599999.  Total - Bonds - Industrial and M|scellannnm ............ ...104,090,837 |...111,860,906 |...107,377,736 | 111,573,887 .0 ]...(287,019)] ... 0 (287,019) | 0 | i 0 |.(4,196,151)] .(4,196,151) | 4,625,939 |..862,061
6099998, TOtal = BONGS......ovouuireiiiieseirssiss s s s s st snss s ...114,957,764 |..125,230,161 |...120,617,347 | 124,818,916 .0 L. (321417) | ... .0 ]....(321,417)] ...(89,828) | ..... (2,542) | .(4,199,027) | .(4,201,569) | 5,227,678 | ..920,167
7499999.  Total - Bonds, Preferred and COMMON SEOCKS..........cccvivrriieiiins o iseessseesseenas ...125,230,161 |...120,617,347 | 124,818,916 (321417 | 0]...(321,417)]..(89,828)] ..... (2,542) | .(4,199,027) | .(4,201,569) | .5,227,678 |..920,167
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
T 2 3 3 5 6

7 8 Stock of Such
NAIC  |NAIC Valuation| Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date

Code or Alien| (See SVO | Intangible Assets | Total Amount 9 10
CusIP Description Insurer | Purposes and | Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or |dentification| 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......ccooeirersriirerieriererinene [ [60526.......... KT [.NO....ccooorrirunrns N,
1299999. | Total - Common Stocks - U.S. Life Insurer...
1899999. | Total - Common Stocks.........ccoveerercrrnenn
1999999. | Total - Preferred and Common Stock

26,769,641
..26,769,641
..26,769,641
26,769,641
. 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: $.....24,096,397.
2. Total amount of intangible assets nonadmitted $.......... 0.

SCHEDULE D - PART 6 - SECTION 2
3 7

1 2 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 aII SHORT- TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 Change in Book/Adjusted Carrying Value 13 Interest 20
2 |3 8 9 10 11 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 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 Not in Default Accrued Rate of | Rate of | Paid | Received Interest
Class One Money Market Mutual Funds
BNY HAMILTON FUNDS-MONEY FUND-HAMILTON ......... | ........ 12/31/2005. | BANK OF NEW YORK.......coovvvormmrivrrrriirnnee 12/31/2006 | .......... 86,387,516 0 0 0 0 [ 86,387,516 86,387,516 365,890 0 ... 4.100 |..... 3.050 |MON.
AIM PRIME PORTFOLIO CMC #1 12/31/2005. | BANK OF NEW YORK. 12/31/2006 5,002,275 0 0 0 0 5,002,275 ,002,275 0 0. 4150 | ... 4.150 [MON.
BNY HAMILTON MONEY FUND # 742... 12/31/2005. | BANK OF NEW YORK. ..|12/31/2006 5,002,279 0 0 0 0 .5,002,279 ,002,279 0 0].. 4170 | ..... 4170 [MON.
FEDERATED PRIME OBLIGATIONS FUND #10... 12/31/2005. | BANK OF NEW YORK 12/31/2006 33 0 0 0 0 33 33 0 0].. 4120 |..... 4.120 [MON.
FIDELITY INSTL M MKT PRIME #690 CLASS 1......coovvvcinns | crreenne 12/31/2005. | BANK OF NEW YORK 12/31/2006 5,014,349 0 0 0 0 15,014,349 ,014,349 0 0].. 4.160 |..... 4.160 |MON.
GOLDMAN FINANCIAL SQUARE MMKT #474.. 12/31/2005. | BANK OF NEW YORK. ..|12/31/2006 5,002,288 0 0 0 0 .5,002,288 ,002,288 0 0].. 4.180 | ... 4.180 |MON.
MARSHALL PRIME MONEY MARKET # 90 . 12/31/2005. | BANK OF NEW YORK. 12/31/2006 254 0 0 0 0 254 254 0 0].. 4.140 |..... 4.140 |[MON.
8099999. Total - Class One Money Market MUUBI FUNDS...........rururremmiiesiresssiesssssssssssssssessssess s s s s st ssns s s ssssssnnns | oneees 106,408,994 0 0 0 0 XXXoeoeeee 106,408,994 365,890 0 |.XXX..... XXX |G XXX ,
8299999. Total - SNOrt-TEIM INVESIMENES. ...........cverieerriereeieseeeei sttt es ettt eenssnnnsennns | neees 106,408,994 0 0 0 0 XXX 106,408,994 365,890 0 |..XXX..... XXX |G XXX 2,879,684
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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

Mizuho Bank 12/19/2005............cocovvrererrererereircrinns
Mitsuisumitomo (Kasoukouzaguchi).
Ashikaga........ccoovuvevevnineireiniinns
Toyama Daiichi

Shizuoka..
Shikoku....

Shinkin Central..... .
MiZUhO (EXPENSE)......vvcveiviereeiireririeieisssesie e
UFJ (EXPENSE).....ourorrrririeririesiireierieinesiesiseienees
Postal Office -Osaka (Refund)..
Postal Office -Tokyo (Refund)..
Postal Office-Tokyo (Premium).
Sumitomo Mitsui Banking Corp.
Mizuho Bank..........c..ccouennee.

UFJ Bank.....

Banko Popular De Puerto RiCO.........cccovievriienininnns

Bank of America................... .

Columbus Bank & Trust . Columbus, GA.
Bank of New York.... . New York, NY..
Wachovia Bank........ Atlanta, GA........
0199998. Deposits in.....305 depositories that do not exceed allowable

limits in any one depository (see Instructions) - Open Depositories..
Total - Open DepoSItOries. ......cvvrwrerierrrereesieseees s

0199999.

XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX

XXX
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.......cccooue.. 891,688,726 |4. April
2. February.. ...616,975,629 |5. May...
3. March......ccooovnninee. 586,498,107 |6. June

190,747,512
..375,628,833
797,849,463

570,189,939

.386,126,322

800,529,892

10. October.
11. November. .
12. December..............

....638,222,204
684,715,359
....127,061,519
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CUSIP
Identification

Description

3

Code

4

Date
Acquired

5

Rate of
Interest

6

Maturity

7

Book/Adjusted
Carrying Value

8

Amount of Interest
Due & Accrued

9

Gross Investment
Income

ve3
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DEPOSITS

States, Etc.

SCHEDULE E - PART 3 - SPECIAL
1 2

Type of
Deposit

Purpose of
Deposit

Deposits with the State of

Domicile for the

Benefit of All Policyholders
4

3
Book/Adjusted
Carrying Value

Fair
Value

5

Book/Adjusted
Carrying Value

All Other Special Deposits
6

©® N ok =

Alabama........cccooeeierereriisiieinn, AL

Alaska........

ANZONA......ocvveieieeie e AZ

Arkansas....
California....

Colorado.....

Connecticut
Delaware....

District of Columbia............ccccouue.

Louisiana.
Maine...

Maryland......

Massachusetts....

Michigan........ccoeeneenienenenieieens

Minnesota...
Mississippi..

Missouri......
Montana.....

Nebraska.........ccocerevieierieirinnns

New Hampshire.........cccovverieennes

New Jersey

New Mexico

New York...
North Caroli

Vermont...
Virginia....
Washington
West Virgini

Wisconsin...

Wyoming....

American Samoa

Puerto Rico
US Virgin Is
Canada

Aggregate Other Alien....

Na....coiiiiii,

a...

lands

Required by State...
Required by State

Required by State.........cccoeurererrnreeeeeeei
Required by State.........cccoovicivicecicece e
Required by State.........cccoeuevrirrnreeseseeei

. | Required by State...

Required by Termitory........cocoevvereieeercreeseseeeene
Required by Termitory........cccocveeeeieieieeeeseesessene
Required by Territory........cocvvrrreneererereereseieeene
Required by Termitory........cccoevrvereiieieeceese e

........... 2,026,01

....1,454,617
....... 581,492

115,942,212
120,764,821

........... 1,429,200
.............. 613,945

....... 136,280,351
....... 141,262,722

DETAILS OF WRITE-INS

5701.
5702.
5703.
5798.

5799.

Summary of remaining write-ins for

line 57 from

overflow page............

Total (Lines 5701 thru 5303+5798)
(Line 57 above)......cocvrersrarsnirnenns

Designated for Aflac Hong Kong.........c.ccuvveveneenveniennenen.
Legal Affairs Bureau, Japan - Required by Gov't Law....
Policyholder Protection Fund - Required by Gov't Law.....

2,946,936
...2,022,359
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	E08.17 - Sch. D-Pt. 1
	E08.18 - Sch. D-Pt. 1
	E09 - Sch. D-Pt. 2-Sn. 1
	E10 - Sch. D-Pt. 2-Sn. 2
	E10.1 - Sch. D-Pt. 2-Sn. 2
	E11 - Sch. D-Pt. 3
	E11.1 - Sch. D-Pt. 3
	E11.2 - Sch. D-Pt. 3
	E11.3 - Sch. D-Pt. 3
	E11.4 - Sch. D-Pt. 3
	E12 - Sch. D-Pt. 4
	E12.1 - Sch. D-Pt. 4
	E12.2 - Sch. D-Pt. 4
	E12.3 - Sch. D-Pt. 4
	E12.4 - Sch. D-Pt. 4
	E12.5 - Sch. D-Pt. 4
	E13 - Sch. D-Pt. 5
	E14 - Sch. D-Pt. 6-Sn. 1
	E14 - Sch. D-Pt. 6-Sn. 2
	E15 - Sch. DA-Pt. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. E-Pt. 1
	E24 - Sch. E-Pt. 2
	E25 - Sch. E-Pt. 3

