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Statement for June 30, 2011 of the American Commerce Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ..ttt nnns | eeeenniennes 188,089,945 | ..o | v 188,089,945 | ............. 184,499,172
2. Stocks:
2.1 Prefermed STOCKS. ... vttt entnssensns | steeeessessanens 6,374,884 | ..o | e 6,374,884 | .....ccceenv. 3,465,804
2.2 COMMON STOCKS.....o.rerrerresrssrssesssessessesie sttt | Hreebssesssess s ssessessnenen | eebiessisestsest st st entnstans | sbseessesssnsssesssnessnneseed L0
3. Mortgage loans on real estate:
B0 FIISE NS ettt ns | freesee et nse bt en st nnes | sreesebnenesentenensetensesetns | eereeeeentens ettt nanes (0 R
3.2 Other than fiFSt HENS......evueeurereereireere ettt sse st ssentas | eesessessssssnssassasssessastnssns | sessessesssessessasssessessasssnsss | sessssmssesssssessassnnssnssns (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......ooveveiiieciaceite ettt sttt bbbt bessesaens | evsesssensesans 1,919,016 | .o | v 1,919,016 | .coovvrreee. 1,805,466
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($....(1,402,517)), cash equivalents ($.......... 0)
and short-term investments ($.......... (1) TSSOSO OUT ST TRSPEUSPRPRRTRTP ISV (1,402,517) | ocvoeeeeeeeeneireieeeneinees [ e (1,402,517) | coveerenene 6,391,369
6. Contract loans (including $.......... 0 PIEMIUM NOLES).....cvucvrieicriieieieieesise et s sssesse s ssssssens | eressssessesssssssssessessssssses | sssessessssessessessssessessssesss | esisssssessessssessessessesand (0 TR
T DBIVALIVES......couoieieie it | Sieb ettt | ehbeenb ettt | sbeei s (O OO
8. OthEr INVESIEA @SSEIS.........cvuuiiieiiieiiiiiiri bbb | Coetbsen s enes | sebeesbiesbi bbbt rsb st | shnsiiesi e (O ORI
9. ReECEIVADIES fOF SECUMIES........o.vuuiiiiiii bbb | Coetbsen st benes | sebeesbiesbe bbbt st | sbinsisesssens s (U PR
10.  Securities lending reinvested COlIAtEral BSSELS. ..o seisiens | eeessssessesessssssessesssssses | sesessesssssssesessssssessesess | esssssssessessssssessessesnd (0 RN
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cuvieieiieieieeeesieeessese s | evvssessenns 194,981,328 | ..ovovvieeieeies (1] 194,981,328 | ............. 196,161,811
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and @CCIUBM............cocuuuiiiiriiriiniiniess s | ereinesnisnees 2,126,800 | ..cooovvrriinene 150,008 | ......ccconen. 1,976,792 | ...covvvienne. 2,153,832
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccevvcviees | ververrrinnnns 37,252,727 | eovoeveveeeieveiressieseiiens | sevreieinnens 37,252,727 | oovverernns 39,141,309
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but UnbIlled PrEMIUMS)........cccueuiirieieriinns | erreereirsieseieissieseseiees | cerressessessssessesessssessesees | sesessssessesssssssessesesnd (0 R
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
161.  Amounts recoverable from FEINSUTENS............cccvuiiieiiiis s
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS.............ccevieiiiiieiicie et sesesens | cretesssesss e ssssse s sssesens | esesesesissesssssesesssesssnss | esessssssessssesessssesessna 0 [
18.1 Current federal and foreign income tax recoverable and interest therBON............cccccieeciviies | coveesieeeeesiesreees | e sebenes | sveessssse s 0 [
18.2 Net deferred taX @SSEL.........ouvwrrreereeees st essssesssnes | eessnessnenesens 9,693,567 | ..oovvverrirnnns 3,073,651 | v 6,619,916 | .ooevverrerennn. 5,100,079
19, Guaranty funds receivable OF ON AEBPOSIL..........c.cueviirieereieieeese et besses e sssssssens | ersesissessesssssssssssesssssses | sesessesssssssesessssessessessnsns | esesssssessesessossssssssssand (01 U
20. Electronic data processing equipment and SOftWArE. ..............cccrvveveevevriveeeieieee e seeseseesseees | evessssssenes 1,203,686 | ...cocvveererieerecreeeees | e 1,203,686 | ..covevernne 961,879
21.  Furniture and equipment, including health care delivery assets ($.......... (1) SRR ISR 871,714 | o BT1,714 | o 0 [
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliAtes............ccccueieieiriiiieieceesce e | e teesse et seaenes | ereesessessese st sssesesnes | seevesseraesessssnseseesenea [0 4,582,614
24. Health care (§.......... 0) and other aMOUNLS TECEIVADIE..............ruiererireirrireieceneireiecsseseessenens | ceesessssasesssssssessssensssess | essessssssessessssssessesssnssess | seessssesssssssssessessnnsseses (0 U
25.  Aggregate write-ins for other than INVEStEd @SSELS...........ccvvuiveiriereeeicecee et | cereissaeneas 47,518,969 | ....oooovvens 2,009,497 | ............... 45509472 | ... 40,074,188
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25)..........cccevireremrimreeeriresneseeesieseseessssessssesssesssssseseess | reesesnceens 373,950,025 | .......ccoeeenn. 6,104,870 | ..coocouuneee 367,845,155 | ............. 360,787,857
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NG 27).......curverrrircrirririseieesisessseesisesss s st sssssssesssesssssssssessssnens | oeesssnesens 373,950,025 | .......ccoeveen. 6,104,870 | ..coocvvvneee 367,845,155 | ......c...... 360,787,857
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)..........cccvreereriieieriicrsieiieessessesieienes | cverssssisseseseesesisessnas 0
2501. PRE PAID EXPENSES..........oooiiiiriieiiermiseiseesisesssesssessssessssessesssesssssssssesssessssssssssssssssssss | oeesssnnessnesssnes 184,264
2502. EQUITY IN POOLS AND ASSOCIATIONS.........coomevermerirriirmerieneseeriseesssessesssesssessssessssesess | sevssnessssnns 44,706,485
2503. ARIZONA RENEWAL BUSINESS..........coomererircinemiesesessisesiesssessssesssessssssssssssssessssensss | oosessesessnesens 1,825,233
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccoccevieveiveeveeeceiiiees | vveveiiereienenns 802,987 | oo {1 O 802,987 | oo 1,248,433
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 @DOVE).......cererrerirerrsreressrssesssisssessssssssssssness | seseessssanenes 47,518,969 | ..oooovvrenes 2,009,497 | .o 45509472 | .oovvnne. 40,074,188
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Statement for June 30, 2011 of the American Commerce Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident year $.....19,523,000)..........cc.ccurrerererrrsrrereissssssesssssesssssssssessssssssssessessssssssesssssssssesssssasssessessasssnssnns | sressessessesssssesssessnnes 48,977,209 | oo 51,160,721
2. Reinsurance payable on paid losses and [0SS adjUStMENt EXPENSES.........crururirrireireriiriirieireiseseeseieesessese e sesesseesessssessenns | ceeseessssssessessenssesses 29,655,124 | .o 25,997,820
3. LOSS QAJUSIMENE EXPENSES......cvcviiiveiiicteiiscietie sttt s et a e s bbbt se bbbt s bbb s st s s s s st s st s s ansebenantes | bensereseresesansetesenteaas 12,974,532 | oo 12,558,744
4. Commissions payable, contingent commissions and Other SIMIlAr ChArGES...........c.curuieiericvrieeiecees e | evaeseeses s sssssae e 4,283,220 | oo 4,956,958
5. Other expenses (excluding taxes, ICENSES AN fEES)...........c.iuiviveeieiicieees ettt stes s senaens | sesaesessssesseseessssssesens 2,959,053 | .oovieiieeen 3,345,113
6.  Taxes, licenses and fees (excluding federal and fOreign INCOME tAXES).........uruirrerreeirnirnrireieineieesisesessessisessssessssesssssseses | sesessssesessssssssssssesssssssssessssssessessans | sessessssssessessnssssssessnes 1,121,524
7.1 Current federal and foreign income taxes (including $.....93,392 on realized capital gains (I0SSES))........cocv.rvvererererereesins | corvrresrsssessesssessseensonns 651,593 | oo 3,237,888
7.2 INEt AETEITEA tAX DMLY ... e ettt sttt b st ens s | 2e8etesseesen e e s e st es s e s sestens e ssessentns | 4ebsessesteesessestens e e s essen s e sses st st
8. Borrowed money §.......... 0 and interest thereon §.......... L0 O OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....150,690,457 and including
warranty reserves of $......... 0ttt bttt bbbt sa e b s benaesaenas | eviesnsentesae s sen s sees 76,498,847 | c.oooveveeeee 71,660,954
10, AQVANCE PIEMIUM.......cviiiveitieeiee et ssee sttt s s s st s bbb s s bbb s s bbb s a st s st s bbbt es s b s ntensens | sbessessessssassessesnbensenas 4,242,421 | oo 2,880,025
11.  Dividends declared and unpaid:
111 SHOCKNOITETS....... oot | He bbbtk b bbb | Hbrent et
1122 PONCYNOIAETS......ceu ettt E s8££t s e bbb st n b s sentas | Hebebseeseeseeb et e st es b e bbb enseebsessenbes | 4ebseessteeb e s sestee s s e bbb en bt
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........coeuiviiieieiiriiieieieseiesie et sss st esns | stessessssessessessssssesses 47,353,971 | oo, 47,360,094
13.  Funds held by company under reinsurance treaties
14, Amounts withheld or retained by cOMPany for @CCOUNT Of OTNEIS..........c.ciuiiieiiiieiec st sees | stesse s s st bbb s st s b sssesse s bntens | sbessesssssssasses st s b esse bbb s b s naaes
15, Remittances and iteMS NOt AlIOCAIEM. ..........c.cuiiiuiiii ittt | Sebiet bbb st ses | Shbeee bbbt
16.  PrOVISION fOF FEINSUIANGCE..........ouveuiiriiriiseiie sttt | Sebsee bbbt nes | Shbbee bbbt bbb
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FAES. .......c.cvcviiieiieiccee et | et s bes bbbt ssbess s bssens | sbessesssssssassessssssbes s s b b s s s snses
18, Drafts OUEISANGING......c.vveiieiciiie ittt bbb s bbbt b bbbt s bbb s s bae s s sante | H4essessntassessesses e s e st e s s st esses e bntens | Hhebsebsetensens e s s et en s s bbb ten
19.  Payable to parent, subsidiaries and affliates...........cceieiiiriiiecie bbb | ebeneses ettt 1,491,463 | .o
20, DETIVALIVES. ..o eS| HEhE bbb | Hees bt
271, PAYADIE fOF SECUNMEIES. ... ..cvvvieeieiisiieicieie ettt bbbt s bbb s s bbb s s bbb b n s st ssebnts | 4bsbsessnsassesses e b entes e bt ensessebsnsntas | aebssessbentes st en bbbttt
22, Payable fOr SECUMHIES IENGING........cvivieieiiiiieieieississe ettt s st sebs b en bbb e tensasses | aesessessnsassesses e s antes e s bensensessnsntas | 4esessesssantesses et en s e s bt sn s st es et st
23.  Liability for amounts held UNder UNINSUIEA PIANS...........cccvueiiiiieieicicieis ettt b bbb ss st ssesnts | stsessesssssssessessesantessesssbessessessssnsas | sesessessssastessesssessessebssssnsensensesnte
24.  Capital notes $......... 0 and interest thereon §.......... Dttt stas | ehbiee bbb bbbt es | sebeesbe bttt
25, Aggregate Write-inS fOr [IADIIIHES. .........cceveririeiieicisie ettt bbb ns st sn s s sns | snsassessnssnsessessnsensessesanes 319,313 | o 346,984
26. Total liabilities excluding protected cell liabilities (LiNeS 1 through 25).........c.ccveeinreieieinissessseessesesssssssessssssssens | eorerssssssesessssssesses 229,406,746 | ...oovvvererereieinnns 224,626,825
27, Protected Cell NADIMILIES. ..o
28.  Total liabilities (LINES 26 ANA 27).........ccccveueviiereicteiesiee sttt bbb b st ettt bbb es b s s b b st s s naas
29.  Aggregate write-ins for special surplus funds
30, COMMON CAPIAI STOCK. .......cveveieeiiiei ettt bbbt b bbbttt b st naen
31, Preferred CAPItAl STOCK.........ccvivcviicrcieice sttt bbb bbb b b s b s bt st bbb ebenas | neaetebesaebeb e ae s et e s et e b et et es e se s s eeaetas | Shessietebet et e s e et et eea bbbt s e s enas
32.  Aggregate write-ins for other than SPecial SUIPIUS fUNTS............cveveviiiieeieiecees et ssesessnaes | evesssssssessssssessesesssbessssessansnd 0 [ e 0
33 SUMIUS NOES......cviiiietiectetet ettt b bbb s et bbb s bt a b s b bR s s s s bt b s s s e st s s et s st et es e se s nsnbesnns | sesssesssebessset et e se b e b st ebes e ses s naebas | Shesbaeaebne et et e et et s e bbbt n e b naes
34, Gross paid in and CONTDULEA SUIPIUS............cvuevivieieiceecee ettt st s st es st sssssaessnes | sessesenssssessesassnsssenss 26,188,147 | oo 26,188,147
35, UN@SSIGNEA fUNAS (SUMPIUS)........cvueveieieeieiieeiieiet sttt sse sttt bttt es s bbb s sae b s s sss st entessesantas | evsssssssssessssssesseses 108,188,758 | ...covvrvererreiirnnns 105,985,784
36. Less treasury stock, at cost:
36.1 . 0.000 shares common (value included in Line 30 §.......... (1) O OO OO DU
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) e ereereeeee sttt ettt n s e | entnsseesens s sest st s sent st ena s st st | esestent s sttt st
37.  Surplus as regards policyholders (LINES 29 0 35, 18SS 36)........curvururirrerrinierinriisiessssieissssssssssessessssssessessssssessessssssessessenes | ssssssssssssasssssssssasens 138,438,409 | ..o 136,161,032
38, OIS et R Rttt st srenes | eeseteteesennee st nntenes 367,845,155 | .o 360,787,857
DETAILS OF WRITE-INS
2501, MISCELLANEOUS LIABILITIES.......vurueriueerrereeseeensesseseesssesseseessssssessssssessessesssssessssssssesssssssssssessesssessessasssssssssassessssssessessns | sessessessessssssssssssassnssnses 319,313 | oo 346,984
2502.
2503.
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAGE........ccuiiiiriieiirieieeissie s ssssssenses | evsesssssssessssssessesessssessessesssans (0 T 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 GDOVE)......vurerrerereseresressisersssessessessssssessssessssssssssnsssssssssnssssssssssssssssssssssnsns | sesssssssssssnssssssssssseseses 319,313 | oo 346,984
2901. ADDITIONAL ADMITTED DEFERRED TAX ASSETS UNDER SSAP1O0R, PAr.0€.......ccccurvireieeriirrineriresiesssesressesinns | seeeesssssssessssesssnessssenes 835,364 | ..o 760,961
2902.
2903.
2998. Summary of remaining write-ins for Ling 29 from OVEIIOW PAGE.........cc.ruririerreriiereireiseerseieisesssessesessessssesessesssssssssssssssnens | sesssssssessesssssssssessasssssessassnsnn 0 | oo 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE).......ccuuurrrruereeuiisinrirssenesensssssssssasesssesssnsssssssanssesssssnsssssssssnsssssssens | sesssssssssssssssssssnsssssacnes 835,364 | ..o 760,961
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0VE)........ciiueieiiiiieieicistissies sttt sttt sttt sns s ssssnssssenssssns | ssesssssssessesssssssassesssssssessessesnaan 0 ] e 0
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Statement for June 30, 2011 of the American Commerce Insurance Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $ 134,109,182 | ..o 120,025,061 | ....ooovee. 251,685,085
(WIHEN §.....77,632,729) ..ottt st nsssnnss | sessssnssssnees 72,794,836 | ....cocovnen. 68,149,443 | .............. 138,871,314
. (written § 134,109,182 | .. ....120,025,061 251,685,085
(WIHEN §.....77,632,729) ..ottt sttt nsssnnns | sesssssssssnnes 72,794,836 | ....ccocounen. 68,149,443 138,871,314
DEDUCTIONS:
2. Losses incurred (current accident year $.....50,647,000):
2.1 DIFECL. e ve ettt ettt RSttt senen | serentenennrens 92,067,436 | ...covvvenenne 83,265,635 | ......ceen... 174,007,922
2.2 Assumed ....50,600,854 | .. .42,930,180 ...86,764,797
2 17T =T OO OSSOSO SRR 92,067,436 | ..oovovrennenns 83,265,635
2 NEL. ..ttt | eenientent 50,600,854 |.....cccnenen. 42,930,180
3. LosS adjustment EXPENSES INCUITEM..........ccieicuiiiicieiieiei sttt ssse st s st sesens et s s s ssnsesensnsenns | sesesessssnsesinns 9,189,045 | .. ....8,105,764
4. Other underwriting expenses incurred............. ....20,352,542 | .. ..19,437,500
5. Aggregate write-ins for Underwriting AEAUCHIONS. .........c.rvurerurririieereie ettt stenees | srensssessessnssnesses (11,892) | o 0 (130,040)
6. Total underwriting deductions (LINES 2 throUGN 5).........cccciieiriiieieieesicee ettt sesbenns | eresessaesanns 80,130,549 70,473,444 | ... 142,369,917
7. Net income of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)
INVESTMENT INCOME
9. Netinvestment iINCOME BAME...........ccu ittt | eesenenessresenes 4,879,564 11,758,812
10. Net realized capital gains (losses) less capital gains tax of $.....(790,825).. 2,201,075 | .o 906,090 [ oo 2,685,594
11. Netinvestment gain (10SS) (LINES 9+ 10).......ccviveriirireieiieeeeie ettt s s sse s sesesae s ssesas s snasssesaes | evstessessssanes 7,080,639 14,444,406
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... 1) OO
13. Finance and service charges not included in premiums
14. Aggregate write-ins for MISCEllANEOUS INCOME...........vuiirrirrieiierinrieisesssie sttt nes
15. Total other income (LINES 12 throUGN 14)........cuiiiiiiiieieeete ettt
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taXes (LINES 8 + 11+ 15) ...ttt
17. Dividends t0 PONCYNOIAETS. ..........ucuuiiirireicesiieieire ettt ettt ssesses et esseeeseesessennes | seesssssssnsessssnsensesssnsnnes | sesessessessnssnsesssessssnsessnnns | nersessssassensssssssnsessesnsenes
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINE 16 MINUS LINE 17)........cuuviuriiirininrineisiesiss sttt sssssssssssssssssssesssssssssnsses | sssesssssssssessnens 718,724 | oo 5,057,205
19. Federal and foreign inCOME taXES INCUITE..........covuiireiiiiieieieissiesesie sttt snsentenss | sistensessesssassans 774,026 |.. ....1,504,752
20. Netincome (Line 18 MinUS Ling 19) (10 LINE 22).......ccvuerereurirnrirrieinsinsisessessisssssssssssssssssssssssssssssssssssssessessssssessessnes | sesessssssessassnesns [GLIRI0Z) | —— 3,552,453
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PrHOT YEAI..........cooveieuiieieieieiseieie ettt sesss | sressesesnes 136,161,032 | .....coucv.. 133,815,552 | ..c.ovveee. 133,815,552
22. Netincome (fromM LINE 20)........c.ruiererrireeireirsieessesess st sssesssesessessssssss et essss st essesssessessessssssessessasssessesssnssnssessassnns | sesesssssessassnenns (55,302) | .oovvrrerrenenns 3,552,453 | .o 9,507,213
23. Net transfers (t0) from Protected Cell GCCOUNES..........c.iuiiiciiisiee sttt sses | essesssestessessssessessessessnss | nssessessessssessessesnsessassess | sressnsnssessesnssnsessassessnsns
24. Change in net unrealized capital gains or (losses) less capital gains tax of $ 2,707,151
25. Change in net unrealized foreign exchange capital gain (loss) et | e
26. Change in Net dEErred INCOME tAX........vuururririereeireiereie ettt ettt sttt et st enssenes | eesesseasessenes (1,110,393) | oo 232,359 (384,233)
27. Change in NONAAMILEEA @SSELS...........ccovvieiriieiiceeee ettt et ss bbb sssesennns | evessssesssesens 2,798,745 | ....covverernn 560,329 | .covervirrnnen 2,108,225
28. Change iN ProVISION fOF FEINSUIANGCE. .........vurerrureereeeeseeseeeeeseeseesesssessessesssessesssessessesssssessessesssessessesssessessssassssssessassnnes | sessssessesssssessessanssessessns | eessessasssssssssessassnsssessanes | sesessessnsssessesssssessnssnenns
29. Change in surplus notes...............
30. Surplus (contributed to) withdrawn from protected cells..

31,
32.

33.

34.
35.
36.
37.
38.
39.

Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend

32.3 TranSTeITEA 0 SUPIUS.........cvuevieeieicteee ettt sttt st ettt baeee

Surplus adjustments:
331 Paid iN..ceveeeeceeeeeeseses
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders
Change in treasury stock

Aggregate write-ins for gains and losses in surplus
Change in surplus as regards policyholders (Lines 22 through 37)
Surplus as regards policyholders, as of statement date (Lines 21 plus 38)

)

..(13,381,555)
..................... 441,991 | 877,741 e 1,788,679
.................. 2,277,317 |.................5,629,713 | ..................2,345,480
.............. 138,438,409 | ..............139,445,265 | ..............136,161,032

DETAILS OF WRITE-INS

0501.
0502.
0503.

LAD PROGRAM INCOME

(130,040)

0598. Summary of remaining write-ins for Ling 5 from oVerflow Page.........c.ceeeurieieieinieeeseeeseissesesesessssssesessssenss | revssenensessssssessenssnnseQ [ oveinsinsieensinneenen0 | e 0

0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).........coveiveereiirererierieisisierisissresessssssisssscssssssessessssssesssssenes | essresiesessessnseel 11,892) | oesierieiesnierieieiennnn0 | ...(130,040)
1401, MISCElIANEOUS EXPENSE. .....ovuiviieiieiieieiieie ettt snsensessessssensessesnssssensenns | sressessesssssnsansesssd 1,909 | covererserserserenrenee 1 1LAST [ riiie ..30,288

1402. GAIN ON SALE OF FIXED ASSETS... ..15,965

1403.

1498. Summary of remaining write-ins for Line 14 from OVEMlOW PAGE.......crvrrerirrirrrirrireeseneiseise e eeesenens

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) .31,569 |.. ..

3701. ADDITIONAL ADMITTED DEFERRED TAX ASSETS UNDER SSAP10R, Par 10€.......covuurrrerrerernerneenresesneeseeseses | evsseesessesseenees 835,364 | ..ocovrrrririnn 708,246 | ..cooveerrrreeenne 760,961

3702. RECLASSIFICATION OF ADDITIONAL ADMITTED DEFERRED TAX ASSETS TO SPECIAL SURPLUS FUNDS... | ....cccovvuniunnee (835,364) | .....vvvrrrrnnnn. (708,246) | .....oocvvrerennene (760,961)
3703. STAUTORY ADJUSTMENT FOR TAX SETTLEMENT .....ccoiuiiiiniereireiineireieeseeisetsessssessesessssssessessssssessesssssssssssessas | essessnssssssssences 308,213 | .o 786,432 | oo, 737,222
3798. Summary of remaining write-ins for Line 37 from oVerflow PAGE..........ccceiuieiieiccece e | eveevesenesessens 133,778 | oo 91,309 | .cvveviirnn 1,051,457
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). .....curuururareierisrissessissssesssmssrsssesssssessnesss s snsssnssnsssssssssnsns | essssssssssssssenses 441991 | 877,741 | .o 1,788,679
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Statement for June 30, 2011 of the American Commerce Insurance Company

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected et of FEINSUTANCE. ............vvverreimriceieriereii st sess st ssssessssessessssssssssssenss | onsessseessnns 80,877,584 | ....ccovvvvnnne 76,015,599 | ........cc... 142,796,974
2. NetinVESIMENTINCOME........c.ceiieiieeeeeee ettt ettt ae e bt s bt es s es et ss st ssantesnsesessnsnsnssnns | svevissesessesens 4,928,645 | ......cocoece. 5,435,536 | ....cceenee. 11,799,074
3. MiSCEllaNEOUS INCOME........oourvererirreirrirerieseisessse s sess st an st sens st enensensses |Lasssssssnsssessneens 973,798 | oo, 915,631 | oo 1,910,039
4. Total (Lines 1 through 3).. 86,780,027 ...82,366,766 | .............156,506,087
5. Benefit and 0SS related PAYMENLS...........c.ciuiveveeiciceeice ettt esensnaes | evaesenaesnees 56,816,151 | c.oevvvrnee. 53,445,309 | ............. 101,389,775
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............cccueeieeiveeirerieciseieieiens | coreieiieiesisee e | cestessessssss s sseses | sresssssssssssssessessssssseens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........c.ccueviecieviieeieeeee e | evesreieseens 31,295,229 | ...cocvnee. 27,937,144 | ... 52,913,733
8. Dividends paid t0 POCYNOIAETS..........cuiveieiciiisieccse bbbt snsessessssnsns | sressessssessessessstessessesensens | stessessssessessessessssensesnsans | sressessessssessessesnssssansesnes
9.  Federal and foreign income taxes paid (recovered) net of $.....(693,834) tax on capital gains (I0SSES)..........cooeverreereees | corerreinrinnees 2,569,496 | ....cccco.e..... 2,289,832 | .o 2,550,137
10 Total (LINES 5 HrOUGN 9)...c.vvouuiverrrresieesiserisieesis e ssssesesssse s sst s sst s ssst s ssssnnns | svsssssssennne 90,680,876 | ....ovvvvneee 83,672,285 | ...cocevernne 156,853,645
11. Net cash from operations (Line 4 MINUS LINE 10).......ccvrurrrrerriiriiinrirrenensire e issessseseessssssssssessesssssssssessssssssnssasssness | sesessessssssens (3,900,849)| ...cocvvvnenne (1,305,519) [ cvvvvrererenns (347,558)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS. . veeeoreesrcetieesis ettt | erenieeeneens 35,736,626 | .....cvvvvneee 42,794,812 | ..o 98,744,955
12.2 801,875 | ...............15,987,174
12,3 MOTEGAGE I0ANS.......oceiecieeictccte ettt sttt et b bbbt et st st s b s sssbssessesansssassesss | nevessessesesssesssssessnsnsseses | sessesssestessnsnsessessesnsnes | ersessesenssssessesinsesteseesenes
12,4 REAIESIALE.......cceeeeeee ettt | crienten sttt seenniees | centeesi et enens | eeenrnen e 62,829
12.5  OthEr INVESIE @SSELS........veeurrisceircriresiceseri sttt snnns | reresssesssne st sssensssnensses | sestseesssessnenssnensensssenes | neessseessesessens st enesns
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS..........ccoiririrrenrenereeees | et | st sseess | coreeeessessstsesessestseesessees
12.7  MISCEIIANEOUS PrOCEEAS.........cvvievecvreie et ssetes et b s s s s st s s bes s s s ssssessesesessessessssessesssssnssssessesss |nsissessesssnsessssssssnssnsasss | eessesanssssessnsnsnsessssansanes | onsessessnssnsessesnsnsassasanes
12.8 Total investment proceeds (LINES 12.1 10 12.7).......ccuiireieicieieieeesie ettt sssenes | sresssssaenens 38,948,526 | ............... 43,596,687 | ............. 114,794,958
13.  Cost of investments acquired (long-term only):
13 BOMAS. . veeueevesseerseeesss et ess sttt | eenisennnens 37,669,838 | ...ccvevunnee 39,339,333 | .ovcrveres 71,277 447
13,2 SHOCKS. 1 rvvvueerseeerseeseeeseeesseeets st st sttt nnsnns | cernentensraned 6,019,900 | ...veoreerreereeereeeeeneee [ ceverereenneens 2,003,200
13,3 MOTEGAGE I0BNS.......ouceiiieciciseie ettt bbbt bbbttt s s bbb ss st snbantenss | nesistentesesssensensesnsnntenss | essesesentesessetensen e bntnes | essenseses st en et sanes
13.4 Real estate 172,705 (62,829)] ... ....518,186
13.5  OthEr INVESIEA GSSELS........revurrircrircriseieiceeesi ettt s st stnns | rtesisesss st sssenssns | eestsesssesssnesss s essssnens | oeestesss et nes e
13.6  MISCEIIANEOUS APPICALIONS. ......oveurerrerererirreeiinseseisestesessssessesesssssesssssnssessessessssssessessssssessassnssessessenssnssessessnssessassnsns | sssessensssssesssnsssssessasssessns | sossssssessossonssessessenssnssesss | ssessssssessansnssassansnssnssens
13.7 Total investments acquired (LINES 13.110 13.68)......crieiririieiirciieeieese sttt seses | essssssssssnas 43,862,443 | ............... 39,276,504 | ... 73,798,833
14.  Netincrease (decrease) in contract 10anS @nd PrEMIUM NOIES.........vrurrreiererineerrirsireeiseesesessseteesessssssessssessssssessessnsss | sesssesesssssssssssessessssssesses | seesssssessssssssssssessenssnssesss | soessessessssssssnssessnsnnssens
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14)........cocovieirereereesieseisee et essessessessssssssenss | osvesssissenns (4,913,917) ] covvveernnn 4,320,183 | ...ocvnvn 40,996,125
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPItAl NOLES.......eevererieriieiriei ettt sttt et en s st st s ssessessns | svsessssssnssessasssnssessanssnssns | sestsssessessanssessessassnssnsss | soessseesessonssnssnssessnssnssens
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........cceveicreeerieieises ettt ssses s sessessssssssnans | ervessessesissessessssssssssseses | cessesisssssessssssessessssnssnes | evsessessssssessessssessessssenes
16.3 BOITOWEA FUNGAS........oocveuiriiiriiicri ittt sinentnes | stisnesssessnessnessnessnessessnes | eestnsssessnenssssnesnessnees | sevsnessnessnessneseseneestensns
16.4 Net deposits on deposit-type contracts and other iNSUrance AbIlIIES..............ccceviericeccecece s | ey | e esens | ereeeses e es e
16.5 Dividends t0 SLOCKNOIAETS............cviuiieiiiicisieie ettt ettt sesbensens | sessssessessesessessesssessssseses | sevesssssssessessnsessesssssssenss | cressesinsenaan 27,318,480
16.6  Other cash provided (applied) 1,020,880 {................(4,110,574)| .... (12,947,019)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)......c.... | ceoooveiveneees 1,020,880 |................ (4,110,574)| .............. (40,265,499)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccovuvereveens | coneeneeneunns (7,793,886)| ....cervvrnenee (1,095,910) [ ...cooverrrrienn. 383,068
19. Cash, cash equivalents and short-term investments:
19.1 BEUINNING OF YBAI.......ouitiici ettt bbbt bbb bbb saes bt saessentannes | eevsessssanseend 6,391,369 | ..coverrrrnnnn 6,008,301 | .ocvvererrnas 6,008,301
19.2  End of period (LiNe 18 PIUS LINE 19.1)......c..vvrrereerreereeeerieeereeeeseeceeeesseeeseeeeseeeeseeeseesssseesssesssssessssesssssssssssssssssnnes | seeesseeesneees (1,402,517)| ..o 4,912,391 | oo 6,391,369
| Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
200000 iR EE LRttt | snenetessnee e ssnner s | tnenes e et | sepee e
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Statement for June 30, 2011 of the American Commerce Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A

The accompanying financial statements of the American Commerce Insurance Company (the Company) have been prepared in conformity with
accounting practices prescribed or permitted by the National Association of Insurance Commissioners (NAIC) and the State of Ohio. The NAIC
Accounting Practices and Procedures manual, version effective January 1, 2001 (NAIC SAP), has been adopted as a component of prescribed or

permitted practices by the State of Ohio. Certain prior year account balances have been reclassified to conform to the 2011 presentation.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D.

Loan-backed Securities

Prepayment assumptions are obtained from broker-dealer surveys, internal estimates or Bloomberg

(7 ) )
Amortized Cost OTTI Recognized Fair Value
Before OTTI in Loss (7)-(8)

OTTI Recognized 1st Qtr
a. Intent to Sell: $0 $0 $0
b. Inability or lack intent to hold: $0 $0 $0
c. Total OTTI 1st Qtr $0 $0 $0
OTTI Recognized 2nd Qtr
d. Intent to Sell: $0 $0 $0
e. Inability or lack intent to hold: $0 $0 $0
f. Total OTTI 2nd Qtr $0 $0 $0
m. Totals for 2011 $0 $0 $0

Currently held structured securities with recognized OTTI

Book/Adj
Carrying
Present
Amortized Cost Value Amortized Fair Value Date of
of
Before Current Projected oTTI Cost After at time of Financial Stmt
Where
cusIP Period OTTI Cashflows Recognized OTTI OTTI Reported
59024KAG8 MERRILL LYNCH ALT NTE $1,460,175 $200,000 $1,260,175 $200,000 $201,152 12/31/2009
TOTALS $1,260,175
Impaired securities for which an OTTI has not been recognized
A1. The aggregate amount of unrealized losses - Less than 12 months: $19,123
A2. The aggregate amount of unrealized losses - 12 months or longer: $1,027,005
B1. The aggregate related fair value of securities with unrealized losses - Less than 12 months: $3,971,596
B2. The aggregate related fair value of securities with unrealized losses - 12 months or longer: $2,285,360

The general categories of information considered in reaching the conclusion that the impairments
are not other-than temporary include:

Probability of collecting all amounts due according to the contractual terms in effect at the time of acquisition.
Intent to sell: Is there intent to sell the security before recovery.

The length of time and the extent to which fair value has been less than amortized cost.

The financial conditions and short term prospects of the issuer.

Intent and Ability to hold: Is there a lack of ability to hold, where cash and working capital requirements and
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Statement for June 30, 2011 of the American Commerce Insurance Company

NOTES TO FINANCIAL STATEMENTS

contractual or regulatory obligations indicate that the investment may need to be sold before the forecasted recovery occurs.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

No significant change.

Note 11 - Debt

No significant change.

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

No significant change.

Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.

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

No significant change.

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

C. No wash sales to report this quarter.

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

No significant change.

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

No significant change.

Note 20 - Fair Value

A1.  Assets Measured at Fair Value at 6/30/11

Description Level 1 Level 2 Level 3 TOTAL
3 Preferred Stock $0 $3,594,700 $0 $3,594,700
3 Bonds 0 1,218,259 243,366 1,461,625
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Statement for June 30, 2011 of the American Commerce Insurance Company

NOTES TO FINANCIAL STATEMENTS

A2

W W W W

A3

A4

Common Stock 0 0 0 0
0 0 0 0
TOTALS $0 $4,812,959 $243,366 $5,056,325
Roll of Level 3 from Prior Year End
Assets measured at fair value on a recurring
basis using significant unobservable inputs
Total gains
Total gains & and Purchases,
Transfers out (losses) (losses) issuances,
Balance at Transfers in of included included sales Balance at
Description 1M Level 3 Level 3 in Net Income in Surplus & settlements 06/30/2011
Preferred Stock $0 $0 $0 $0 $0 $0 $0
Bonds 392,179 0 0 13,222 69,348 (231,383) 243,366
Common Stock 0 0 0 0 0 0 0
0 0 0 0 0 0 0
TOTALS $392,179 $0 $0 $13,222 $69,348 ($231,383) $243,366

The company’s policy is to recognize transfers in and transfers out as of the actual date of the event or change in

circumstances that caused the transfer.

Financial assets included in Level 2 fair value measurement are securities priced by the company’s custodial bank.
Financial Assets included in Level 3 fair value measurement would be securities priced utilizing broker quotes or valued at net asset value.

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Note 26 - Intercompany Pooling Arrangements

The estimated cost of loss and loss adjustment expenses attributable to insured events of prior years decreased by $516,000 during the current

year. The redundancy of $516,000 is approximately 0.8 % of the unpaid losses and LAE of $63,719,000 as of the prior year end. This is the

result of the pooled results and not the Company on a stand alone basis.

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - High Deductibles

Q06.2



Statement for June 30, 2011 of the American Commerce Insurance Company

NOTES TO FINANCIAL STATEMENTS

No significant change.

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant change.

Note 33 - Asbestos/Environmental Reserves

No significant change.

Note 34 - Subscriber Savings Accounts

No significant change.

Note 35 - Multiple Peril Crop Insurance

No significant change.

Note 36 - Financial Guaranty Insurance

No significant change.
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Statement for June 30, 2011 of the American Commerce Insurance Company

2.1

22

4.1

42

6.1
6.2

6.3

6.4

6.5

6.6
7.1

72

8.1
8.2

8.3
8.4

9.1

9.11

9.2

9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity?
If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y-Part 1 - Organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of

Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

Yes [

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
STATE OF OHIO DEPARTMENT OF INSURANCE

12/31/2008

12/31/2008

3/17/2010..

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Yes[ ] Nol

Yes[ ]

Yes[ 1]

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Yes[ 1]

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

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].

Yes[ 1]

1 No[X]

No[ 1]

No[X]
No[ ]

No [X]

No[X]

No[X]

NAT ]

1 NA[X]

NA[X]

No[X]

No[X]

No[X]

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

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

c) Compliance with applicable governmental laws, rules and regulations;

d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

e)  Accountability for adherence to the code.

—— — —

If the response to 9.1 is No, please explain:

Yes[X]

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Yes[ ]

Have any provisions of the code of ethics been waived for any of the specified officers?

Qo7

Yes[ ]

No[ ]

No[X]

No[X]




Statement for June 30, 2011 of the American Commerce Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

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

INVESTMENT

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

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

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

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

Yes[ ]

Yes[ ]

2

Current Quarter

Book/Adjusted Carrying Value

No[X]

No[X]

14,21 BONGS......cvivieiieiicte ettt bbbt bbbt ns
1422 Prefermed SEOCK.......ovevvrieiieriisiesesissieisssssse sttt sttt enssssennas
14.23 Common Stock..............
14.24 Short-Term Investments............
14.25 Mortgage Loans on Real Estate
1426 AllOHNET ...ttt s st es st st es s ss s sens st s s sens
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 aboVe...........ccccovevvevevereecerirenennn.

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ 1] No[ 1]
If no, attach a description with this statement.
16. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, Ill. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
BANK OF NEW YORK MELLON ONE WALL STREET, NEW YORK, NY
16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]
16.4  If yes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason
16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ ]

17.2 If no, list exceptions:

Q07.1




Statement for June 30, 2011 of the American Commerce Insurance Company
GENERAL INTERROGATORIES (continued)
PART 2
PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No [X]
If yes, attach an explanation.

3.1 Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No [X]
3.2 Ifyes, give full and complete information thereto:

4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation liabilities tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater

than zero? Yes[ ] No[X]
4.2 If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
................................................................................................................................... 0 [ | | erisniesissisnsnns | ceeeenesssnssneenni0
Total.oerieeerssersressinns | v Y. 0,0 ST (0] IS [ I (O P [ I [0 P (O] I {01 P 0
5. Operating Percentages:
5.1 A&H loss percent 0.0 %
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 0.0 %
6.1 Do you act as a custodian for health savings accounts? Yes[ | No [X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date. 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No [X]
6.4 If yes, please provide the amount of funds administered as of the reporting date. 0

Qo8



Statement for June 30, 2011 of the American Commerce Insurance Company

SCHEDULE F - CEDED REINSURANCE

1
NAIC
Company
Code

2
Federal
ID
Number

Showing All New Reinsurers - Current Year to Date
3

Name of Reinsurer

Domiciliary Jurisdiction

5
Is Insurer
Authorized?
(YES or NO)

NONE

Qo9




Statement for June 30, 2011 of the American Commerce Insurance Company

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorsYear Curre:t Year PriorsYear Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccovivniirniinnnn. AL|....... [T IO 237,373
2. Alaska.... AK ... L. ...37,614
3. ANZONA.. e AZ|.... [T IO 4,146,338
4. ATKanSas........ccooneuneeniinereennn AR]|...... Lo [ e 182,880
5. California......c.cooeverevererenreenneenn. CAl...... [T IO 259,275 | .ovovevreiireiis 245,617
6. Colorado........ccoueeeernerinerinerenad CO]J....... [T IO 121,068 [ ..o (20,589)
7. Connecticut.......c.ccovrerrerienens CT|. [T IO 3,591,857 | oo 940,051
8. Delaware........ccccomermeineinsiins DE{....... [T IO 177,415 [ oo 256,620
9. District of Columbia................. DC|....... [T IO 11,278 | o 45,424
10, Florida. ..o FL|...... [T IO 629,610 | .ovvveirerinne 1,409,388 | ..cooovveriiririnnee 130,839 [ | e 928,657
T €10 (o - O GAl...... [ESURTOON EOOPRR 435,865 | ..ovovvreriiriinnes 451,848 | oo 70,788 | oo 91,135 | 165,439
12, HaWali...ooeocececseeeecs Hil....... [T IO 17,307 | oo 12,192 | e 366 | v 1,546 | s 4,881
13, 1daho.....coccveevvennerneisiscenendD [ L. ..1,391,479 1,305,166 619,528 942,727 ....152,262
14, [liNOIS.......ovvveerreerrecreineinernennlL [ [T IO 1,033,788 | oo 738,959 258,613 | oo 1,259 [ 943,085 | ..cvorerirerirninnn 428,710
15, Indiana......c.ovveveemeenneiniiniiens INJ....... [T IO 3,547,753 | oo 2,898,374 | oo 2,663,983 | ..o 1,466,269 | .....coovvveneee 2,221,289 | v 1,639,340
16. lowa. LAY L 089,160 | coviininenn51,280 | 3,452 [ 19,783 | .5,762 ...130,154
17, Kansas......covvvevveveereneennn KS [ i L 235,840
18, Kentucky......ocovveneenvenernenenn KY [ Levroeer | verereenneni2,289,357 | o000 3,304,895 [ oo 2,162,301 | oo 3,299,137
19. Louisiana.......c.ccccocovveereeeeene. LA | oo Lo [ 602,813 | 833719 | 77,903 | oo 181,390
20. Maine.....ccoovvrrnnrrnernernenn. ME | L
21. Maryland.......cccooovrvrrrvnnen. MD | oo L
22. Massachusetts............cocrne. MA [ ... L
23, Michigan.......cccccoevmrrrrnrnee Ml [ o L
24, Minnesota......c..coervrenrerrrnnenn MN| oo L
25, MiSSISSIPPI.....verereeenrerrerneenneMS [ o L
26.  MiSSOUIi......corvverrerrernrerrererne MO [ o L
27. Montana......cccocoveemeneereerenenne MT [ e L
28. Nebraska.........ccoerrrrrreennenNE [ v L
29. Nevada.....cconmvmrnrnrrnene NV [ i L
30. New Hampshire..........ccc.......NH| ....... L
31, New Jersey...cwmcnrnrnen N [ o L
32.  New Mexico.......cocovvmeneene. . NM| oo L
33, New York....oooooovrerrsrenncn NY [ L
34.  North Carolina.........c.cccoreee....NC | ... Lo [ 345,760 | e 295,804 [ o343 | e | e 1,326 |
35.  North Dakota........ccccoeeererere . ND | e Lo | e 9,642 | e 25,117 [ | v 9443 | i 5,360 | wovrrrirreiireiieienns 3,564
36.  ONi0...coorrereerieeieeieeieeee . OH Lo | e 9,565,998 | ...ccovriinn. 9,674,896 | ...oooovrreen. 6,864,920 | ..ooovrrirnrinne 5,980,478 | ...coovrrrrnnn. 9,982,217 | covvvvrrrnnnn 6,446,737
37.  Oklahoma........ccccovvvrnrvrnrrnn . OK | o [T IO 140,593 | .oooovirieis 135,194 [ oo 345,846 | .oovverrenne 1,655,091 | .ooovvrvrinnes 1,809,784 | ..o 4,488,186
38, Oregon.....cccoeeveeevneeneerneene. OR | i [T IS 12,612,594 | oo 13,217,525 | oo 5,741,594 | .o, 7,491,672 [ oo 10,156,680 | ...ovvvrvvnnene 9,176,142
39. Pennsylvania..........cccccooeene . PA | oo [T IO 864,571 | oo 720,730 | oo 764,816 | oo 14,508 | c.oovevrernnne 1,068,107 | oooeveeeieris 185,864
40. Rhode Island..........cccccconerne R oo [T IS 17,366,680 | ...cooovvrenee. 16,507,416 | ..covvvrrene. 9,849,935 | .oovivienne 10,075,565 | ..oovvvevennn 16,702,033 | .oooovveeinee 16,801,194
41. South Carolina............ccc.e......SC | ....... [T IO 398,012 | oo 370,067 | covvvvrerrerrnneenn 1,359 [ | s 32,627 | v 1,359
42.  South Dakota..........ccconuvereeee.SD | e Lo | v 9,743 | e 4,869 | ..oorereriieeeeen(5,525) | i 30,059 [ 158,868 | ...ooverrereirns 438,880
43.  Tennessee.......cooevmevnereneen IN | e [T IO 1,949,033 | oo 1,907,150 | oo 2,883,350 [ .o 1,165,083 | oo 558,369 | ..ovvriiriiiena 912,876
44, TeXaS..ocomronrrinreirnrrnnssesene T e L. 2,177,709 | . 1,402,837
45, Utah...coonnnnenlUT [T IO 138,153 [ oo 179,560
46.  Vermont........cccoveenrrcnmrcnnncenn VT | . [T PP 56,298 48,685
47. \Virginia.. VAL L. ..328,963 ..272,454 21,475
48.  Washington...........ccccoveinriennee WA[...... [T ISR 22,997,407 24,026,813 15,762,360
49.  West Virginia........coccovveereencs WV]....... Lo | v 4,109 | oo 5,967 [ oo (QTR:110) ] E—— 27,457
50.  WIiSCONSIN....courvervrrreniirreinens WI....... [T IO 287,163 | oo 278,138 | oo LE Y2 [ 6,900
51, Wyoming......ccocoveemeererenrennens WY |....... [T IO 11,259 | v 24676 | cooovveeeeieiin 2717 | e 4,825
52.  American Samoa..........c.c........ AS|..... Nuiiiri e | ceeneeeieessesessessees [ eerereseessesinsssssssseeens | seetiessiessiessieessessesssssns | ertestestsse sttt essienes | esbees ettt
53, GUAM...cviverieieeies GUJ....... Nuiiirie e | reeneeeieessesseesessees e | neeseesssssesiesiessnssns | ersesiessesiesse st ssessienes | et
54.  Puerto RiCO......ccvvrerriiiiinnes PR{....... Nuvirire [ e [ e | e | e | e
55.  US Virgin Islands...........cc..cc...... VI|....... Nurriiee [ | e [ e sesssssenns | cresssesie s ssesssssesens | esssesessessissessessssessesses | sriesesseese s
56. Northern Mariana Islands......MP {....... Nuvrire [ e [ e | e | e | e
57. Canada........omnmernenneennen, CNJ....... Nuciiieee [ | e
58. Aggregate Other Alien............. (O [N, .0, SO [T (01 IR 0
59.  TotalS.....ovwerreiriiiriiiniiiniesisiies ()l I 137,083,813 [ ..ccoccvnnve 131,877,237
DETAILS OF Wi
5801.
5802. ......
5803.
5898. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... XXX oo e (0 U 0 [ (01 RO (01 RO (01 OO 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... XXX e, 0 [ 0 e (01 R (01 (O 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(a)

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

Q10



Statement for June 30, 2011 of the American Commerce Insurance Company
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

110

Fundacion MAPFRE,
a Spanish foundation,
Ultimate Controlling Person

MAPFRE S.A.,
a Spanish corporation,
of which Fundacion MAPFRE
Is a 64.422% owner.
EIN #05-0583701

MAPFRE Internacional S.A.,
a Spanish corporation, of which
MAPFRE S.A. is an 87.5%
owner

MAPFRE U.S.A. Corp.,
a Massachusetts corporation,
a wholly owned subsidiary of
MAPFRE Internacional S.A.
FID #04-2599931

NAIC #0411
|
[ ] ]
ACIC Holding Co., Inc., The Commerce Insurance Citation Insurance
a Rhode Island corporation Company, Company,
FID #05-0501519 a Massachusetts corporation, a Massachusetts corporation,
95% owned by a wholly-owned subsidiary, = a wholly-owned subsidiary
MAPFRE U.S.A. Corp. of MAPFRE U.S.A. Corp. of MAPFRE U.S.A. Corp.
5% owned by FID #04-2495247, FID #04-2739876,
AAA Southern New England NAIC #34754 NAIC #40274

[
I I |
American Commerce Insurance Commerce West Insurance
Company, Company,
an Ohio corporation, a California corporation,
a wholly-owned subsidiary of a wholly-owned subsidiary of
ACIC Holding Co., Inc. ACIC Holding Co., Inc.
FID #31-4361173 O S o3 FID #94-1137122,
NAIC #19941 NAIC #13161

State-Wide Insurance Company,
a New York corporation,
a wholly-owned subsidiary of
ACIC Holding Co., Inc.

Note 1 — The following closed-end preferred stock mutual fund is an affiliate of the
Company based on the ownership percentage of this fund by The Commerce Insurance
Company: John Hancock Premium Dividend Fund — 21.9% ownership.

MAPFRE Insurance Company
of Florida,
a Florida corporation,

a wholly-owned subsidiary of
The Commerce Insurance Co.
FID #65-0131982,

NAIC #34932

MAPFRE Insurance Company,
a New Jersey corporation,

a wholly-owned subsidiary of
The Commerce Insurance Co.
FID #36-3347420,

NAIC #23876

MM Real Estate, LLC
a Florida limited liability
company, the sole member
of which is

The Commerce Insurance Co.

MAPFRE Intermediaries, Inc.,
a Florida corporation,
a wholly-owned subsidiary of
The Commerce Insurance Co.
FID #65-0214501




Statement for June 30, 2011 of the American Commerce Insurance Company

PART 1-LOSS EXPERIENCE

Current Year to Date

Lines of Business

1
Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to

Direct Loss
Percentage

Date

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........ccciveiveiirie e
. Ocean marine
. Inland marine........ .
. Financial QUaranty..........ccoeeveieieieinssieessiese s
. Medical professional liability - 0CCUITENCE..........covverreiiirrieieeeieieeiines
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage...........cccuvueeiericerice s
. AICraft (all PETIIS)......cvveveeriereerese et

. International..
- WaITANEY ..t

. Reinsurance-nonproportional assumed property...........oeveereneereerenennns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.
s TOAIS e

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

45500 | .

........................ 19,720,717
.......................... 3,066,179

,109,182

DETAILS OF WRITE-INS

: Sum of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......cccouerierirrierierieisranaans

PART 2 - DIRECT PREMIUMS WRITTEN

Lines of Business

Current
Quarter

Current

Year to Date

3
Prior Year
Year to Date

. Earthquake.........coooevevivicicceinn,
. Group accident and health
. Credit accident and health
. Other accident and health.
. Workers' compensation....

. International..
s WaAITANEY ..ot bbb
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of buSINESS............cccceeveeieeieesiccreeiee

1 TOMAIS et

. Allied lines....

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
. OCBAN MAMNE......eeieeeeree ettt s e
. Inland marine........
. Financial guaranty...........cocoevenenninnenee

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-0CCUITENCE.........c.vueveiiiieiieieiee e
Other liability-claims made
Excess workers' compensation

......................................... 2,915,105

..... 5,818,059

......

R 5,489,043

6,375,063

: Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LN 34).....covvrverrermmenrenemnirninnensenas




Statement for June 30, 2011 of the American Commerce Insurance Company

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

€10

1 2 3 4 5 6 7 8 9 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2011 2011 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2011 LAE Reserves on Reserves on Claims Q.S. Date Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2008 + PriOr.....co. | coovrerersrinnnas 12,797 | e 154 | oo 12,951 | oo 4598 | o157 | s 4755 | oo, 9,712 | e 07 [ (1< | [P 9,880 | oo 1,513 | s L T 1,684
2. 2009......ccciers e 10,956 | vovovrererieins 1,948 | oo 12,904 | oo 3,398 | o 196 | oo 359 | e 7,601 [ oo 490 | o 1437 | i 9,528 | e A3 | o, 175 | oo 218
3. Subtotals
2009 + Prior.....c.. | voeeeieriiiernene23,793 | i 2,102 | 025,855 | i 7,996 | 383 | 8,349 |l 17313 | 1,212 | o 883 | . 19408 | 1,556 | oo 346 | e, 1,902
4. 2010, | cerereiiiiiireeeenn2T,223 | s 10,641 | e 37,864 | i 13,584 | o2, 994 | ovienennnssnsn 16,578 | ovveeessssssenereece 17,242 | oo 717 | e ST L 1. ) LI (i) (2,418)
5. Subtotals
2010 + Priof ... | cooeereereeneeeeea 50,976 | i 12,743 | iieeee63,719 | 021,580 | 3,347 | i 24927 | e 34,555 | 1,929 | oo 1,792 | i 38.276 | s 5,159 | oo, (X1 ] I (516)
6. 201 [ .0 ST 2.0 ST .S T P D00 S [P 36,630 | oo, 36,630 |...ccone D0, S I 17,880 | o 5795 | oo 23,675 |, XXX v [ crreiieiieninns 0.0 T P XXX o
7. TotalS...oeeeees | v 50,976 | oo 12,743 | oo 63,719 | oo 21,580 | coovreieiieinns 39,977 | oo 61,557 | oo, 34,555 | e 19,809 | oo 7587 | coieeeieeen01,951 | 5159 | i (CT4) ] (516)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | ..ccoccovvrcenee. 136,161
L PR 101 % (2. e (44.5% (3. oo (0.8)%

Col. 13, Line 7

Line 8

A (0.4)%




Statement for June 30, 2011 of the American Commerce Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Response

NO

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

NO

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

NO

4. Will the Director and Officer Supplement be filed with the state of domicile and the NAIC with this statement?

NO

Explanation:
1.

2.

3.

4

Bar Code:
* 1 9 94120114 900O0O0O0 2 =
* 1 9 941 20114550000 2 =
* 1 9 941 20113650000 2 =

*1 9 9412011505000 0 2 =*

Q14



Statement for June 30, 2011 of the American Commerce Insurance Companv
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
2504, MISC ASSETS......ooeeeeeereernssssesssssss s sssssss s ssesssssssssssssssss s ssssssssssssessssssnssssssssssssssssssnsssssonss | stessesssssssssnses 802,987 802,987
2505. SALE OF NY CREDITS
2597. Summary of remaining Write-ins for LINE 25.........ovirrinreireisiraressiisessssnessesssssssssessssnssssssssnssness | sesesssssassssesenes 802,987 | o0 | i 802,987
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
3704. STATUTORY ADJUSTMENT INTERCO EXPENSE POOLING........covveieeeeeeeereeeece et seseeseesssssssseessss s ssssssssnssnes | eevssssssessesssnes 133,777 1,047,200
3705. STAT POOLING ADJ/IFRS PY POOLING ADJUSTMENT ..4,257

3706. IFRS PY POOLING FOR DAQC....... o ieeteeerrereeineiseeseeessassesssessesessessssesessessssssessessassssssessassssssassessssssessesssessessessssssssassssns
3797. Summary of remaining Write-iNS fOr LINE 37...... .o sss sttt snsses

Q15




Statement for June 30, 2011 of the American Commerce Insuranc? Com.iganKI

SCHEDULE A - VERIFICA
Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other than temporary impairment reCOGNIZEA..........covuiueieieiiinieeese s
Deduct current YEar's depreCiatioN. ...ttt
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

................................. 1,805,466

................................. 1,450,308

518,186

A72,705 ..

62,829

.................................... 100,199

................................. 1,805,466

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS.........c.uuwrrerriririeieineiceie sttt
Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.

. Deduct current year's other than temporary impairment reCOgNIZE............cvvuriereiiinreieieese e
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. SUDLOLAl (LINE 11 PIUS LINE 12)....euveieierrireeieeeisiieeise ettt sttt ettt
. Deduct total NONdMItEEd @MOUNES..........curiierieiiiciceci bbbt
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccoovevieevceieicscsieenn
Accrual Of dISCOUNL.........ccvureriirererieercererr e e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value.......

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

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNS..........c.cvrireirririreee e .
Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...
Cost of bonds and SLOCKS ACQUITEA...........c.cvcuiveiiieiiiee ettt bbb bbbt aena
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............ccueiiiiieie ettt nans
Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other than temporary impairment reCOGNIZEd...........covuiveieiirreieieicese e

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccccevvierierrirereriereeesee s
. Deduct total Nonadmitted @MOUNLS...........ccovueieiciieic ettt nes
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

............................. 187,964,976
............................... 43,689,738
.................................... 377,422
311,286
................................. 1,410,250
38,948,526
.................................... 340,316

............................. 222,353,022
............................... 73,280,647
.................................... 929,418
................................. 4,164,845
................................. 2,900,594
............................. 114,732,129
.................................... 716,421

.................................... 215,000

............................. 187,964,976




Statement for June 30, 2011 ofthe American Commerce Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

20IsO

NAIC5S.......... 0; NAICBS..... 0.

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
e CIBSS T ().ruererrareermeeriseeesseesis sttt st | et 166,007,980 | ....oovveercririenns 13,315,648 | ..oooorverrrrriineens 17,475,794 | oo (2,331,694) | ..ooovvrrrrrrirns 166,007,980 | ...cooncrvvrncreennne. 159,816,140 | ...vvvermrrrrrcrrererrisseeesnseennns | sevessseessssesesss 156,680,634
2. ClASS 2 ()rermurerereeeresmerisiseesis st st | st 26,145,123 | ..o 992,330 | .eooerrerernireerireenns 594,692 | ..o 1,731,045 | oo 26,145,123 | ..ooocrverriinennns 28,273,806 | ..ovovuvveermerrircreieenssieensiees | seresesssesesesenens 26,157,940
3. ClASS 3 (@) euvrrerrerrereieireeieieer ettt sttt e | seerensee ettt enreene 1,660,662 | ....voeeieeeeiieieieeseeeeiseieiees | e 1,660,679 | ..o LA 1,660,602 | ..eovevreeireieircreieireiseieieireiees [ e | s 1,660,598
L 0oL - OO IO DO PO PP PO OO OOl OO OO OO PP TE) DR PP T PP RRT TR
B C1BSS 5 ().ueuereriieiii st | £eeiess bt i bbb sa s ebens | fhntet bt b et bt h s b ettt nnbes | Hebetsee Rt h e s b e bt h b s bt eta | Hethetsehee e s e b e et s s e b ss et b etiees | Shetaebaee bR e bbbt b taes | Hehes e E R bbbt h bt s bbb ne | ebeesee bt bbbt ens | Sheneee bttt ettt
B, C1ASS B (8)-rvruuvvvereeressseresssneessssesessseesss sttt | SRR LR ER R | 4eELEE AR AR R Rt | HeELEEEEEEE LRk eeeR e | SeELEEEeeeER R ek neR s | SeeeeEE ARt eR e ent | eeeeeE e et | ettt | e
7.
PREFERRED STOCK

8. ClASS Tttt | e 2,852,100 [ ..ivermrieireenisesesieenssenisins | et | s esnens (10,547) | .ocvvvvcererneriries 2,852,109 | .covvvvrcrreeniiiennns 2,841,562 | ..oevvereriinnennieesinenniseeees | senesessesessnesesssens 2,002,628
0. ClBSS 2.ttt enne | seesensee ettt entenne 3,504,295 | ..o 712,500 | oo 756,000 | .oovevrirereieeeereireeens 72527 | oo 3,504,295 | ..o 3,533,322 | oo | e 1,463,176
10, CIASS B..ouvvveeueeeesureeesseeessseeeeessssesss s sesss st st sss st ennsnen | eessssnssst et ensetas 2,501,143 | oeeerceeeeeeseeneeeessneeenns | ceresiseessssesssneseees 2,500,000 |..oorverrereerneeersnreeennnee (1,143) | e 2,501,143 | ooeeeereeeerreeeeseseeesenesssssneeees | eseessssssesss e sss s ssess st sseses | sesseeses s st e sst e
11, CIASS 4..ooieeeeeeesseeeetaeeees et etk E Rk | 1R ER SRR R R R R R bR | 11 E R R AR R LR R R R eRR R | £81eeEE R R R RS R 4R RS R R et ek R | H81eEEER e R AR R ER R R R e R R R | HE 8RR R AR R R AR R AR 4R RS | HE8AeEEER 4R RS AR R LR R RS | HE8REE R RS RS eRRs | £RE SRR
12.

13, CASS Bu.vvvrvvererreisareesseeessse et sss s skt kR | LR R et neert | LR Rkt rE | LR LRkt eeerE s | LR E 1Rt | LR EERE R | FE 8RRk | HEE LR | CRE e
14, Total Preferred STOCK. ..ottt sssssssssns | sesessesssssssssssssssssenss 8,857,947 | .o 712,500 | oo 3,256,000 | .o 60,837 | .o 8,857,547 | .o 6,374,884 | ..o {1 3,465,804
15, Total Bonds and Preferred SIOCK...........ccvuuurreemreeenreeerneeeinseeessseesesesseessnesesens | seeesssssessnssessnans 202,671,312 | cooovvereeveercennnne 15,020,478 | .ovoooevrerrerreerne 22,687,165 | .oooooereerenererereeenns (CRINAL | [— 202,671,312 | oovvveereeriirenens 194,464,830 | .ovvvvoveeereeeeereneeeieeeerneens (0 ST 187,964,976

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




Statement for June 30, 2011 of the American Commerce Insurance Company

Sch. DA-Pt 1
NONE

Sch. DA-Verification
NONE

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

QsSI03, QSI04, QSI05, QSI06, QSI07, QSI08



Statement for June 30, 2011 ofthe American Commerce Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
THREE STORY BUILDING 37,077 SQUARE FT COLUMBUS OH ....06/30/2011 | VARIOUS 38,778
LOCATED ON 5982 ACRES ON FOUR SEPERATE PARCELS
0199999. Totall 0 38,778
0399999. Totals 0 38,778
m SCHEDULE A - PART 3
- Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B.J/A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred
Property Disposed
THREE STORY BUILDING 37,077 SQUARE FT......... COLUMBUS........coomuurrirnnes OH. | 06/30/2011| VARIOUS 30,171 (30,171) 0
LOCATED ON 5982 ACRES ON FOUR SEPERATE.. | ....cccoooimmmmvirmnnniiissnviiiinnins | cvveies 0 0
PARCELS.......ooveeeeeeeeeeeeeeeeeseseeseseeseesesesnannanes | eveeesessesissaesssnsinsssssssssssssseanes | coneens 0 0
0199999. Totals 0 0 0 30,171 0 (30,171) 0 0 0 0 0 0 0 0
0399999. Totals 0 0 0 30,171 0 (30,171) 0 0 0 0 0 0 0




Statement for June 30, 2011 of the American Commerce Insurance Company

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QE02, QEO03
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Statement for June 30, 2011 of the American Commerce Insurance Company

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - U.S. States, Territories and Possessions

880541 PR 2| TENNESSEE ST. | ........... | ...05/05/2011 | MORGAN KEEGAN 1,917,195 1,900,000 15,675 | 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession 1,917,195 1,900,000 15,675 |.......... XXX
Bonds - U.S. Special Revenue and Special A t

3137A0 UL 7 [FHLMC REMIC SERIES 3716........cccurrvivireiiisrississssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sosssseesos ....04/26/2011 | BAIRD, ROBERT W. & CO. 2,807,307 2,895,530 5630 |1

3137A2 YS 4| FHLMC REMIC SERIES 3763..........corrveeumereisemersessssesessssssssssssessssssssssssssesssssssssssssssssssssssesssssssssssssssssss. | noseesseons ....06/02/2011 | JANNEY MONTGOMERY SCOTT, 1,454,925 1,455,607 728 |1

3137A8 XH 6| FHLMC REMIC SERIES 3836.........cvvuuumurrirsusereesssssesssssssesssssssssssessssssssssssssesssssssssssssssssssssssssssssssssssssssnses | sessnseses ...06/01/2011 | RBC DAIN RAUSCHER 1,974,469 1,972,389 822 |1

313978 WX 8 FNR 2011-40 CA ...ttt nnssssnns | neensscos ....04/28/2011 | CITIGROUP GLOBAL MARKETS 2,026,452 1,992,364 387 |1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 8,263,153 8,315,891 7,567 |......... 0.0 S
Bonds - Industrial and Miscellaneou:

202795 HV 5| COMMONWEALTH EDISON CO.....oocouurvviimmiriesmmesssssmessessessssssessssssssssssssesssssssssssssssessesssnsesssssnsessessssesss | noseessssos ....05/06/2011 | GOLDMAN SACHS 992,330 1,000,000 11,111 | 2FE

59217G AG 4|METROPOLITAN LIFE GLOBAL FDG | RES ...06/07/2011 | UBS Financial Service: 998,780 1,000,000 1FE

91324P AW 2 | UNITEDHEALTH GROUP INC .04/26/2011 | CREDIT SUISSE 1,131,700 1,000,000 22,333 | 1FE

902118 BP 2| TYCO INTL FINANCE. ....05/17/2011 | GOLDMAN SACHS 1,004,820 1,000,000 13,333 |1FE
3899999. Total - Bonds - Industrial & Miscellaneous. 4,127,630 4,000,000 46,777 | .......... DS S
8399997. Total - Bonds - Part 3 14,307,978 14,215,891 70,019 | .. P S
8399999. Total - Bonds. 14,307,978 14,215,891 70,019 |.ene. P S—
Preferred Stocks - Industrial and Miscell IS

40429C 60 7[HSBC FIN CORP | ........... | ....06/21/2011 | CastleOak Securities. 30,000.000 712,500 25.00
8499999. Total - Preferred Stocks - Industrial & Miscellaneous 712,500 XXX
8999997. Total - Preferred Stocks - Part 3 712,500 XXX
8999999. Total - Preferred Stocks 712,500 XXX
9899999. Total - Preferred and Common Stocks. 712,500 XXX
9999999. Total - Bonds, Preferred and Common Stocks 15,020,478 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.



Statement for June 30, 2011 ofthe American Commerce Insurance Company

SCHEDULE D - PART 4

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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
3133XF  KF 2| FEDERAL HOME LN BKS.........cccommrimrrneriirirnennenns | ceens 05/13/2011| RW PRESSPRICH & CO......oocve. [ coverirerernenrieinenns | cvvreens 1,166,250 | ......... 1,000,000 | ......... 1,129,520 | ......... 1,119,816 [ .o | e (3,384) | oo [ s (3,384) | .oooverrrvers | e 1,116,432 06/11/20211...........
3133XH RJ  3|FEDERAL HOME LN BKS.......ccovimiicrreirernincrenns [ e 05/13/2011{ RW PRESSPRICH & CO......cccoe. | covrervernrirervninires | cvvviins 1,107,740 | ......... 1,000,000 | .........1,048,620 | ......... 1,044,868 | ......oocvvvvires | v (178) | cvoveererveeces | v (1178) | oo 12110/2021{1...........
3133XK WY  7|FEDERAL HOME LN BKS, [0 05/13/2011| RW PRESSPRICH & CO......cccvo. [ coverierineeiirinnnns | v 1,130,460 | ......... 1,000,000 | .........1,079,590 | ......... 1,074,494 | .o | e (1,854) | oo [ s (1,854) [ oo 06/10/2022
36225B GW 2| GNMA POOL #0781113.... e 06/15/2011{ PAYDOWN OF PRINCIPAI 8,112 8,112 8,363 (3) (3) 11/15/2029
0599999. Total - Bonds - U.S. GOVEIMMENT.......cuuiruiiriisersisisiessessssssss sttt sttt snnsansnnsnnss | eressanes 3,412,562 | ......... 3,008,112 | .........3,266,138 | ......... 3,247,541 | oo, 0] s (6,419)] covvvvrerins [V (6,419) | ovvvrnnnnnd 0]....3241123 | .............0 | ... 171,439 |....171,439 | ......68,873 |...... XXX..
Bonds - U.S. Political Subdivisions of States, Territories and P
372640 GL 0| GEORGETOWN CNTY SC SCHDIST......ccovvniennes | ..... |06/02/2011| MORGAN KEEGAN v | s | e 1,510,250 | ......... 1,400,000 | ......... 1,417,598 | ......... 1,417,267 | o [ o (350) [R1SI0) ] P [ 1,416,917 03/01/2025| 1FE......
2499999. Total - Bonds - U.S. Palitical Subdivisions of States, Territories & POSSESSIONS..........cocviniiiiiires [ 1,510,250 | ......... 1,400,000 | ........ 1,417,598 | ........ 1,417,267 | oo [ (350) 0 (350) 0] e 1416917 | ..............0 | .....93,333 | ......93,333 | ......63,335 | ...... XXX... |.XXX
Bonds - U.S. Special Revenue and Special A t
115030 HY 7 |BROWARD CNTY FLAHSG FIN AUTH SIN.......cc... | oo 06/01/2011{ VARIOUS........corvvmrrrnrinerininns | errverisineirernnisces | oveerinens 115,000 | .oovevinnee 115,000 | .oovvenees 121,440 | oo 120,194 | oo | s (89) (G121 S 120,105 10/01/2039| 1FE......
232286 AW 4 |CUYAHOGA CNTY OHIO REV.......ocoveveeerniircini [ e 04/19/2011{ CITIGROUP GLOBAL MARKETS| 1,060,000 .1,037,431 .1,033,170 01/01/2021| 1FE......
23410B  AB 7 |DAKOTA CNTY MINN CMNTY DEV AGY N 06/01/2011| CALLED @ 100.0000000 .92,659 12/01/2038| 1FE......
3133XE 5D  7|FEDERALHOME LN BKS........ccccoomiemiriieineriieiinnen [ o 06/28/2011| PRINCIPAL RECEIPT......cccovvver | corverirmreneennseinnenns | vervrneenend3,871 | 53,671 | 053,657 | 53,698 [ oo | e (27) [ | v 27) [ | e D387 | i | e | v [ e 12/28/2012(1...........
3137A7 K7 4 |FEDERAL HOME LN MTG CORP REMIC TR........... | ... 06/15/2011{ PRINCIPAL RECEIPT......ccccovres | crrverrvenrreriveicres | cvvriennnnn25,498 | 025,498 [ i 26,175 [ e [ e [ eerneinend B77) [ [ e BTT) | v | viieeernnn25,498 | i | v [0 | i 09/15/2025(1...........
31393L D6 7 |FEDERAL HOME LN MTG CORP REMIC TR.......c.c. | e 06/15/2011| PRINCIPAL RECEIPT 02/15/2017|1....covnve.
31394R TD 1 |FEDERAL HOME LN MTG CORP REMIC TR........... | ..... 05/15/2011| PRINCIPAL RECEIPT.... o e 09/15/2029|1..
31396G G7 0|FEDERAL HOME LN MTG CORP REMIC TR.......... | ..... 06/15/2011| PRINCIPAL RECEIPT , . , . .52, . .52, . N , 12/15/2013(1..
31398P HB 8 |FEDERAL NATL MTG ASSN REMIC TR N 06/27/2011| PRINCIPAL RECEIPT.... 11/25/2049(1..
3128PT LA 1|FHLMC PC PLAJ13921 ..o [ e 06/15/2011{ PRINCIPAL RECEIPT. 12/01/2025/1...........
3128M7 JL  1|[FHLMCPC POOL #G05367........c.coovvrevererererirenns | ceeee 06/15/2011| PRINCIPAL RECEIPT 12/01/2035(1...........
3128M7 VT 0[FHLMC PC PLEGO5726........c.ovvvervrerrerincrrerinenns | ceens 06/15/2011| PRINCIPAL RECEIPT.......ccovvver | corverirmrenernneinenns | vrrernernene31,080 | i 31,080 | 032,239 | 1ii0032,232 [ e | e (173 [ | e (A7) s | v 31,080 | e | e | e | s 08/01/2039|1...........
3128M7 SC 1 |FHLMC POOL #G05615. e 06/15/2011{ VARIOUS.........ooovverinrinrnniiniinns | crrveinvesrnerisnnnnes | cvvenins 1,538,868 | ......... 1,409,577 | ........ 1,509,569 | ........1,512,258 | ..oovvrvrivrans | worerennn(4,558) | oo | v (8,558) | covicveins | e 1,507,700 | i | s 31,168 | ...... 31,168 | ...... 33,750 | 07/01/2039|1..
31393W WK 1 |FHLMC REMIC SERIES 263 e 06/15/2011| PRINCIPAL RECEIPT.......ccocvveer | covrmrereniseineiiienes | veeiieinns 106,913 | cocovvvrne 106,913 JSSSURTURURIR IPRURURRTORTOR ISV (V] I 1,484 |08/15/2017(1..
3137A0 UL 7 |FHLMC REMIC SERIES 3716.......ccovverrriniirciireries | e 06/15/2011| PRINCIPAL RECEIPT......coovovvis [ corerieiireeirnseinneins | eeeveiienns 37,255 | oo 37,255 | ooiererre36,120 | o | e | e 1135 s | i 1135 i | 37,255 | [ [ (VN IO 118 | 04/15/2038 1...........
3137A3 U2 3 |FHLMC REMIC SERIES 3773.......cccovverrrirrrrerirenins | ceeee 06/15/2011| PRINCIPAL RECEIPT......ccoovvvs [ crrerierirneernseinenns | veveeriiens 13,271 | oo 13271 | el 13475 | [ | evrnreenn(208) [ | vvrieeeeen(208) e | e 13271 | i | e | v (V] IO 79 |08/15/2037|1...........
31397G 7M 6| FHLMC REMIC SERIES ROT1.....vevevriciierineins [ o 06/15/2011| PRINCIPAL RECEIPT......cocoovvie [ corerreeirneernseiineins | veeeerinenns 58,913 12/15/2020(1...........
31394H R8 6| FHLMC SERIES 2656...........cccovrvmrvrcririirincirenins | e 06/15/2011| PRINCIPAL RECEIPT..... 4,757 08/15/2033|1...........
34073M 2T 8|FLORIDA HSG FIN CORP REV.........ccosvvumvirrrerirniens | ceenn 04/01/2011| CALLED @ 30.8346000. .164,965 . |01/01/2030| 1FE......
34073M  VF 6| FLORIDA HSG FIN CORP REV.... B 06/01/2011|{ CALLED @ 33.4477900 48,499 . [12/01/2029| 1FE......
31402D ML 1|FNMA POOL #725863.........c.covvrrererirererierinerienines | ceens 042512011 VARIOUS........ccoovvvrrinnrrerirenins [ e | eveveens 1,014,666 10/01/2034{1...........
31403C XS  5|FNMA POOL #745089.........cccoovemerrneerneirnerinereeninns | ceens 04/25/2011| VARIOUS........ccoovvrerrinrirciinens 853,538 12/01/2035(1...........
31412P  HR 5 |FNMA POOL #930940..........coovmrermrrmrvreinrrernrnnines | e 06/27/2011|{ PRINCIPAL RECEIPT......ccovverer | crrvrrrvrmnverivinires | crvrnennn.56,788 | ... 56,788 | ............59,068 | ...... 58,814 (2,026) 04/01/2039(1...........
3138A4 SG  1|FNMA PASS-THR POOL #AH3218... e 06/27/2011| PRINCIPAL RECEIPT..... (272) 01/01/2041|1..
31403D GP  8|FNMA PASS-THRU PL#745506 N 06/27/2011{ PRINCIPAL RECEIPT......cccovvres | covrrrrrnrnercvrinenes | v ,019 [ iiiii9,019 | 9719 | 9,509 [ .o (490) 02/01/2016| 1..
31396Q FC 8| FNMA REMIC TRUST 2009-47........cccovvrervrvrrenvens | cevne 06/27/2011| PRINCIPAL RECEIPT.......cccovve | coverirmrerncevvrnnens | cverireeren85,026 | viviiirrrn.85,026 | oo 87,583 | oo 87,362 | oo (2,336) 07/25/2039|1...........
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
313978 WX 8|FNR2011-40 CA.....cvvomviricrienineeieniseieeiiesinsnene | e 06/27/2011| PRINCIPAL RECEIPT................ 16 | e 1716 | el 1848 [ e | e (132) (132) 12/25/20281...........
38375P KA 8| GNMA REMIC TRUST 2008-9.........ccovvereerrrinirneres | eeee 06/20/2011| PRINCIPAL RECEIPT.......ccovvve [ worerierineereninsenns | vereeeeinend 68,441 | ...........68,441 | .......71,003 | i T8O | | (2,747) (2,747) 07/20/2037{1...........
46940R AA 4| JACKSONVILLE FLA HSG FIN AUTH HOME.......... | ..... 06/01/2011| VARIOUS........ccoovervrrinrirciinens 25,000 | .ocreeernni25,000 | oviiernni25,513 | 25,309 | oo [ e (19) (19) 10/01/2038| 1FE......
61212R D9 4 |MONTANASTBRDHSG SNG.....cccovvrruens | ceene 06/01/2011| CALLED @ 100.0000000 0 06/01/2038| 1FE......
641272 GA  1|NEVADAHSG DIV FOR ISSUES DTD MUL.....ccoce. | e 04/01/2011| CALLED @ 100.0000000 .10,000 0 04/01/2037| 1FE......
658207 FD  2|NORTH CAROLINA HSG FIN AGY HOM REV.......... | ..... 06/01/2011|{ CALLED @ 100.0000000 .30,000 23 23 07/01/2033| 1FE......
67756Q DQ  7|OHIO ST HSG FIN AGY RESIDENTIAMTG.......cccce. | vevne 06/01/2011{ CALLED @ 100.0000000 .10,000 0 09/01/2038| 1FE......
875231 GG 1| TAMPA FLAREV....coiiiiiiiiiiisiiniisnissiissiseisssninnes | enee 04/01/2011| CALLED @ 100.0000000............ 535,000 | ..o 535,000 | .o 596,573 | ..ovvvrn 546,652 | ..o | e (11,652) [ oveevenniiinnins | e (11,652) [ ovvvovvvnniinns | crvnrienns 535,000 [ ..ovivriieniinns [ o | e 0] . 14,713 [ 04/01/2012| 2FE......
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMEN. ...ttt ensssesssnsesssssensenessesnnes | eesneend 6,628,866 | ......... 6,741,261 | ......... 6,457,708 | ......... 6,210,467 | .oocovvevinnnn 0] (32,615) [ ..overiviennd 0 ] s (32,615) [ ovovvvenad 0] e 6,402,062 | .....cccon.un 0 ... 226,804 |..... 226,804 |..... 166,855 | ...... XXX... |.XXX...
Bonds - Industrial and Miscellaneous
00087V AC 1 |AVIATION CAPITAL GROUP TRUST Ill.....cccrervrrens | o 06/27/2011{ PRINCIPAL RECEIPT......coovvres | crrvrrnrerenrneiisinenes | verinvinnnnnd 81,224 | oo, 81,224 | oo T4726 | oo T4765 | oo | e 6,459 [ .vvoveerieiirins | e 6,459 | oo | i 81,224 | ..o | e | v ([ 1,160 | 12/25/2035| 1FE......
12667F VD 4| CWALT INC 2004-J10......couerererirrerenriernerierienens | e 06/27/2011| PRINCIPAL RECEIPT.......ccocnvver | wovrmeereriserncrinenes | vvviieenns 115,128 | covvrve 115128 | v 113,401 | v 113,379 | oo | e LIV T T IS 1,749 | e | e 115,128 | oo [ e [ v (V)N I 2,385 | 10/25/2019(1Z~.......
29078P AA 8 |EMBARCADERO AIRCRAFT......coovvieeririrrenniernns [ e 06/15/2011{ PRINCIPAL RECEIPT.......coovvres | cormrrrermrirerveniines | v 42,534 | oo 42,534 | ..o 38,387 | o 21,267 | ........ 17,503 [ oo [ | e 17,503 [ oo | e 38,770 08/15/2025| 1FE......
337357 AA 5|FIRSTUN CAP ONE......ccccovvmrimirinrinerierireneneninns | e 04/27/2011| CALLED @ 102.3805000............ | cvorererrerenrrrinenes | cvvrenes 4,095,220 | ........ 4,000,000 | ......... 4,307,540 | ......... 4,095,870 | ...cooereririnins | verirnns (4,995) | ..oovervirenns [ e (4,995) | ..oovvvrriine | e 4,090,875 01/15/2027
59024K AG  8|ML ALT NT ASSET TRUST 2007-AF1.......cocomvrvmrrs | crene 06/27/2011| VARIOUS 19,120 05/25/2037
590218 AF  0|ML MTG INV TR 2006-F1.. .106/27/2011| PRINCIPAL RECEIPT 04/25/2036
70557R  AC 4 |PEGAGUS AVIATION LSE 2001-1.....cccvemvvrerirerernes | ceene 06/10/2011| PRINCIPAL RECEIPT..... 03/10/2014
69336R CM  O[PHHMTG CAP LLC.....corvreerinrireriseirseriseiserienins | ceens 06/20/2011| PRINCIPAL RECEIPT......coccovever | coverrrmrerneensninnenns | cerrneenn 101,496 | i 101,496 | ovr099,973 | i 100,020 [ oo | e TATB [ | e 1476 | .o 11/18/2035[1Z*.......
74432R  AA 1| PRUDENTIAL FINL INC RETAIL......oevevrerrnrrirerins | ceeee 06/14/2011| Sink PMT @ 100.0000000.......... | +covrvrererereriernnens 531 05/12/2015| 1FE......
844030 AH 9| SOUTHERN UN CO NEW.......costreimmrnmrrinnesserssninnes | conee 04/25/2011| Banc of AMENCa............cccoocerees | cvvvrerenrenrerncercens | v 1,955,000 | ......... 2,000,000 | ......... 1,660,000 | ......... 1,660,597 82 {7 [ [ 1,660,679 | .o | 294,321 |..... 204,321 | ... 70,800 | 11/01/2066| 3FE......
3899999. Total - Bonds - Industrial & Miscellaneous.............c.cccuviiiiiiiniiniicniinns 6,625,346 | ........ 6,708,752 | ......... 6,518,007 | ........ 6,259,140 | ........ 50,647 | ........ 16,626 | ..oooverenad 0] e 67,273 | oo 0] s 6,326,413 | ..o 0. 298,933 |..... 298,933 |..... 331,565 |...... XXX... [ . XXX...
Bonds - Hybrid Securities
337364 AE 3| FIRST UN INSTL CAP Il...oooiiiiiiiisiiisiissiesiicens | ..... |04/27/2011| CALLED @ 102.7480000..........c. | seovseennrnnriisniinnns | ovienne 2,054,960 | ......... 2,000,000 | ......... 2,158,120 | ........ 2,047,100 | oo | o (2,449 (2,449) | ..oovvivicnnnns | v 2,044,651 | .o | e 10,309 | ... 10,309 |..... 129,089 | 01/01/2027| 1FE......
4899999. Total - Bonds - Hybrid SECUNties. ..o 2,054,960 | ......... 2,000,000 | ......... 2,158,120 | ......... 2,047,100 | .o 0 (2,449 0 (2,449 0 | e 2,044,651 | ..o 0] . 10,309 | ... 10,309 |..... 129,089 |...... XXX... [.XXX...
8399997. TOtAl = BONAS = PAM 4.ttt | sirees 20,231,984 | ....... 19,858,125 | ....... 19,817,571 | ....... 19,181,515 | ........ 50,647 | ...... (25,207) 0 25,440 0] . 19,431,166 | ..ooovvvennad 0. 800,818 |..... 800,818 |..... 759,717 |...... XXX... [.XXX...
8399999. TOA = BOMAS. ...t | eniiae 20,231,984 | ....... 19,858,125 | ....... 19,817,571 | ....... 19,181,515 | ........ 50,647 (25,207) 0 25,440 0] . 19,431,166 | ..oovovrnnnd 0 ... 800,818 |..... 800,818 |..... 759,717 |...... XXX... | . XXX...
Preferred Stocks - Industrial and Miscellaneous
372470 40 3| GENWORTH FINL INC....oovvvmirierineiieriseiserinens | ceens 06/01/2011| MATURITY ...oocoomririreirnnnineines | cvrenns 50,000.000 2,500,000 2,502,500 [PX51010) SO I 2,500,000 | .cvooerernririnen | e | e 0] . 65,625 |...... XXX... | RP3UFE|
40429C 60 7[HSBC FIN CORP......cccovuiiiiiiinniniiinnississsiisniinsnins | oo 06/21/2011| CastleOak Securities........cccoucres | corvae 30,000.000 | ...ccoce.s 711,900 | .ooiirrnnn25.00 | e, 756,000 | ............685,200 | .....70,800 [..coooriimrcerirns [roririminiinins | v 70,800 | .o | e 756,000 [ .oooivriiiians | e (44,100) ] ..... (44,100 ...... 23,850 |...... XXX... | P2LFE..
8499999. Total - Preferred Stocks - Industrial & Miscellangous...........cccovivnirinne: 3,211,900 | .o XXX | v 3,258,500 | ...........685,200 | ........70,800 | .......(2,500) | ...ocociroie0 | 100 68,300 | s | i 3,256,000 | ..ovrivnnnnnd 0] . (44,100 ..... (44,100) | ...... 89,475 |...... XXX... [ XXX....
8999997. Total - Preferred Stocks - Part 4..........ccoiiiiniiiiiiisisnsien s 3,211,900 | .oooooee XXXoiiiois | i 3,258,500 | ............685,200 | ........70,800 | .........(2,500) | ..ccooeveerieenc0 | 100erin68,300 | iviiiinnnn0 | i 3,256,000 | ..o 0 ... (44,100) ..... (44,100 ...... 89,475 |...... XXX... [ XXX....
8999999. TOtal = PrEfEITEA SHOCKS. ... reuiestieeiriert ettt | erias 3,211,900 | .oooee XXX | v 3,258,500 3,256,000 0] .. (44,100) ..... (44,100) | ...... 89,475 |...... XXX... [.XXX....
9899999. Total - Preferred and Common Stocks ..3,211,900 3,258,500 .3,256,000 | ..oooovieed0 | o (44,100 ..... (44,100) | ...... 89,475 |...... XXX... [ XXX....
9999999. Total - Bonds, Preferred and Common Stocks 23,443,884 | ..o XXX | e 23,076,071 | .......19,866,715 | ......121,447 | ......(27,707) | cceoevrvrrrennO | 193,740 | oo l0 | e 22,687,166 | .....ccoerenc0 | 756,718 |..... 756,718 |.... 849,192 |...... XXX... [ ..XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSIP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt A-Sn 1-Footnote
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1-Footnote
NONE

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

Sch. DB-PtD
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Interest Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories

MM: FED GOVERMENT......ooovmrreermenrressnssresssnennes 5800 CORP D PITTSBURG, PA 15237... | ccocoveriverreens | o 0.010 5,561 5,561 5561 | XXX..
MM: FID FIDELITY. 500 SALEM ST, SMITHFIELD RI 02917 0.010 152 9,225,925 5,483,569 5,253,393 | XXX..
MM: BLACK ROCK  ONE FINANCIAL CENTER.......... BOSTON, MASS 02111 6,321 6,321 6,321 | XXX..
BANK OF NEW YORK ONE WALL ST NY, NY 10005 0.010 99,992 443,975 436,907 | XXX..
DEUTSCHE BANK 60 Wall St New York NY 10005. 29 3,075,360 2,284,948 | ............ 1,492,402 | XXX..
WELLS FARGO MAC N9305-075 . 90S. 7TH ST Minneapolis MN 55402..... 19,699 19,198 320 | XXX..
JP MORGAN CHASE 100 E. Broad S COLUMBUS, OHIO 43271-0278 2,024,583 ..1,980,087 2,455,106 | XXX..
JP MORGAN CHASE 100 E. Broad St ... .... COLUMBUS, OHIO 43271-0278 (150,940) (147,517) (146,411) | XXX..
JP MORGAN CHASE 100 E. Broad St ..........ccooovermnenres COLUMBUS, OHIO 43271-0278 (686,826) (673,267) (728,371) | XXX..
JP MORGAN CHASE 100 E. Broad St ..........ccccvvevmmnnnee COLUMBUS, OHIO 43271-0278 (2,290,118) (2,839,995) (2,518,798) | XXX..
JP MORGAN CHASE 100 E. Broad St ..........cccccvevmnennes COLUMBUS, OHIO 43271-0278 (72,244) (169,480) (180,200) | XXX..
JP MORGAN CHASE 100 E. Broad St ... .. COLUMBUS, OHIO 43271-0278.........ovv. | covrrerrrerinnens | covereemiseemniiines [ veeeensisnessssssnssssssns | wonsessesssessssssesssssnns | serseneened (6,517,641) (6,754,195) | .......... (6,949,859) | XXX..
JP MORGAN CHASE 100 E. Broad St ... ... COLUMBUS, OHIO 43271-0278 (388,175) (322,902) (450,886) | XXX..
JP MORGAN CHASE 100 E. Broad St .........cccovvevmnnnnes COLUMBUS, OHIO 43271-0278 (21,613) (10,235) (9,975) | XXX..
JP MORGAN CHASE 100 E. Broad St ........cccoovvvuinnnnnes COLUMBUS, OHIO 43271-0278 (60,037) (89,555) (68,027) | XXX..
0199999. Total Open DEPOSItONIES. .. ...c.rreeurrerrereeserrsaresssssrssssessssersssssssssrssssssssssssssssssssessssesssesss | see Xk areaeee | seeeee XXX 181 ...(783,487)| ... (1,402,517) | XXX..
0399999. Total Cash on Deposit. 181 (783,487) (1,402,517) | XXX..
0599999. Total Cash 181 ...(783487)| ..........(1,402,517) | XXX..

QE11
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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