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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar@ASUNY SECUMHES......ouvveeeeieiiiteeieiteeteeeeet et sessnnes | ereesnees 399,812 | .cooviennee 34 | 399,812 | oo | s 399,812 | .o 34
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEMMENE AQENCIES.........cvivireiieiiiiierieieissiese e ssessssssesesssses | esssssessesssssssesenss | sereessnsnns 0.0 [ [ [ e (0] I 0.0
1.22 Issued by U.S. government SPONSOred @gENCIES..........cvrerrerrermerneenmeeesnssssessisnesnnsns | esseessesssssssssessnnes | eeseseseenn 0.0 [ v [ e (0] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUNHES)........cooe. | covvrerererrinreiies [rvieirnnad 0.0 [ e [ [ e (0] I 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations............cceeeiieierenesiieiiens | covsrenesssseens | ververinenns 0.0 [ oo [ | e (0] I 0.0
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general obligations.............cccvrererninrcrnineenesrnseenesnenees | cesssnnesenssnenens | ennernenn000 [ [ | e (V1N I 0.0
1.43 Revenue and assessment 0blIGations............occurerienrenrisienseneieeseneeeeseseeseeseenees | cevees 1,188,665 |..........10.1 | ........ 1,188,665 | ...ceoereecereeecncnes | s 1,188,665 |.......... 10.1
1.44 Industrial development and similar obligations
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA......
1.512 Issued or guaranteed by FNMA and FHLMC
1513 AlLOINET ...t
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA..........ccoconinrinionnionns | ceveeirnnes 18,146 |............ 0.2 | oo 18,146 | ..o | e 18,146 |............ 0.2
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521....... | .ocoovververveciieees [rovireinnnad 0.0 [ [ [ e (0] IO 0.0
1,523 All ONEI .ottt ssessanes | sessessnes 201,466 |............ 17 | e, 201,466 | .ovovvrrereeierirnrenes | e 201,466 |............ 1.7
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... | ........ 2,063,645 |.......... 175 | .. 2,063,645 | ....ccoveerrereenen | e 2,063,645 |.......... 175
2.2 Unaffiliated non-U.S. securities (including Canada)............ccouevereureniereesneseisesesenenes | ceesenens 332,760 |............ 2.8 | e, 332,760 | .o | e 332,760 |............ 2.8
2.3 Affiliated SECUMLIES. ... rvererrereeereieeeeseiresseie sttt st ssessenssnssnns | ressessesssnsnssessnnes | sesessnsenn 0.0 [ [ [ e 0 [ 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........ccovevivieeeieceee et besaenes | cveneeseens 524,007 | ..o 44 | .. 524,007 | .ovveverveereieeeiiees | cererinnns 524,007 |..cocevrnn 4.4
3.2 Preferred stocks:
321 AFfIAIEA. ...t ssestsneessessenssssesssnsnssenss | sssessnessessenssnnsenns | sreeseneess0:0 | rriernnnniinnnnnn | e | e (01 O 0.0
3.22 UNAfili@ted. ..ottt | eeineins 314,820 |............ 27 | s 314,820 | .o | s 314,820 |............ 2.7
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated L0 | e [ | (V10 O 0.0
3.32 Unaffiliated.......ccorereeeereiecnereecnceneseeeeseesseessseseesssssessesssesesssssssesssssssssssssnsseens | onnenendy 812,910 | i 40.7 | ........ 4,812,910 | oo | e 4,812,910 |......... 40.7

© © N o

. Cash, cash equivalents and short-term inVestments.............ccccccvcvericieieiseeiceeees e
. Other INVESEA @SSELS.....vuvueieiiiieiee et

. TOtAl INVESIEA @SSELS.......cvviecvicicteiie ettt ettt

3.4 Other equity securities:
3.41 Affiliated.....
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated.........

3.52 Unaffiliated

35

Mortgage loans:

4.1 Construction and land development....
4.2 Agricultural
4.3 Single family residential PropEriES.........cocveuririreeieisiieieseese e
4.4 Multifamily residential properties
4.5 Commercial loans

46

Mezzanine real eState [0aNS..............cccuiviveeiiereee e

Real estate investments:
5.1 Property occupied DY COMPANY........cciuiiriinieee e

5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of debt)..........cccecveeveieceiec e

5.3 Property held for sale (including §......... 0 property acquired in satisfaction of debt)............
CONTACE IOBNS.......eoceverciri et
DBIVALIVES.......ouvviiiiiiiiiii i
RECEIVADIES fOr SECUMILIES.........uorererercirciciee e

Securities lending (Line 10, Asset Page reinvested collateral)............coeerverierenennereneinnennns

...0.0

...0.0

...0.0
...0.0
...0.0
...0.0
...0.0
...0.0
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 101,030
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other than temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 3,536

8.2 Totals, Part 3, COIUMN ...ttt 3,536
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 97,494
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 97,494

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prior year

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0

4. Accrual of discount

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

52 Totals, Part 3, Column 8..........ccccveiririninnirneiresrsesssss e "W 0 SRR R 0
Total gain (loss) on disposals, Part 3, Column 18........cc.ccccoevvvvecrververnrernn J . N » SRR

6
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAI..........ceiueieieiiieieieisetsste ettt bttt nsenas

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL. ...ttt bbbtk s8Rt E bbbttt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,
Total gain (I0ss) on disposals, Part 3, COIUMN 19.........eriiieieetesce ettt es sttt b st s ettt bt en e sae s s snaenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoueieiiiriereicieees sttt s st ss st tes s besas s sssaesees

Deduct amortization of premium and AEPIECIAtION............ccciveveiicreee ettt ssb bbb s s et s ettt es e sas s naenans

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........ccccevirririrerrrerrereresieeeress et
Deduct total NONAAMIKEA BMOUNLS. ...ttt

Statement value at end of current period (Ling 11 MINUS LINE 12).......vverrririniriieinnrissiessssissssssssssssse s ssessssssessesssssssssessssssessessesssnens

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDETr 31 O PHIOE YT .........ocuiuricereiriieetr ettt st
Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbbt

ACCTUAL O QISCOUNL........ouvetieictct ittt et bbb bbbt s bbb s bbb bttt s s bbbt es

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiiieie ettt bbbt e bbbt bans
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........coiuieiieieieesie ettt nans

Deduct amOortization Of PIEMIUM...........c.ciueieiiicieeiecteie sttt ettt bbb bbb s bbbt a bbb bbbttt

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st
Deduct current year's other than temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R

Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-8-T+8-9).........c.covvrrerrreiereiereeesee et ses s sssaenees
Deduct total NONAAMILEEA BMOUNES.........cveireiiiiersee et s bbb st r et nn e

Statement value at end of current period (Line 10 MINUS LINE 11).....civeiieiiriieiceecees ettt s sttt sae e

Si03

...................................... 9,344,946

...................................... 4,660,062

..................................... 742

(11,135)

(6,140)

104,828

(205,228) (117,675)

..................................... (138,490)

..................................... 3,810,634

..................................... 59,758

0

..................................... 9,879,194

..................................... 926

..................................... 9,878,268




Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ..399,812 401,025 .399,567 400,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.cooveessrreesssrrersseneranees | srveessssiessneessnes 399,812 | oo 401,025 | ..o 399,567 | ..o 400,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOMAIS. . oveereiieeiesrissieissinsinnes | rreisisiessessssnessessssnssnesssnens | eonesensssssssssssssessnssnssssssssans | sressenssessessanssessensansenssessensns | coessinssensenssnssensansssssessanesnesa
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS...ooeoreiseeresressiierssinsnns o sne e | eonerenesse s sns e sne s seesnsens | ereneensseesens s s enssns s st enens | crensinesensens sttt sne e
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.ooocreenssriensssreenissriinns | v 1,206,811 | oo, 1,249,869 | ..ooovovrienns 1,215412 [ v, 1,183,146
Industrial and Miscellaneous and Hybrid 8. United States........cccoeovevveeees | oevverveiieiiennas 2,265,111 | oo 2,277,365 | coovvvrererrireirnnns 2,345,307 [ oo 2,196,326
Securities (Unaffiliated) 9. CaANAGA......coeeiiieeeieis | e [ e | s niens | st
10._Other Countries.......cceenseceeee | wvvnnirinssiiiicsscieens 332,760 | ..ooooriniiens 333,317 | oo 337,659 | oo 325,000
11. Totals ...2,597,871 2,610,682 ..2,682,966
Parent, Subsidiaries and Affiliates 12, Totals. .o i [ | s
13. Total Bonds......ccesssseeensssnes | oo 4,204,494 | oo 4,261,577 | oo 4,297,945
PREFERRED STOCKS 14. United States.......cooeeenmmererins [ rovnrerenneriinnccenns 314,820 | ..ooovereererrieenns 314,820 | ..o 311,117
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17. Totals...ooovcrnnniresscicnssiines | v, 314,820 | oo, 314,820 | oo, 31117
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..coccoocviviinnnen, 314,820 | oo 314,820 | oo 311,117
COMMON STOCKS 20. United States.........couuevverneeens | covvevimneriinsenenns 4,732,833 | oo 4,732,833 | oo 4,364,277
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cc.ccevevereeverieiies | e 775 | e 7475 | e 107,692
22. Other Countries......cooocuvnniee | covevniiiiriiciicsseins 508,945 | ..o, 508,945 | ..ooviiiriis 549,017
23, TotalS. oo | v, 5,358,953 | oovvriiiiisiiinns 5,358,953 | ooiiviiiiiiins 5,020,987
Parent, Subsidiaries and Affiliates 24, TotalS....ovoieesciiiiiciieienes | v 926 | oo, 926 | oo, 5,000
25. Total Common Stocks....... 5,359,879 5,359,879 5,025,987
26. Total Stocks ...5,674,699 5,674,699 .5,337,104
27. Total Bonds and Stocks.... 9,879,193 9,936,276 9,635,049
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

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

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5 6 7 8 9 10 11
Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class6....
TOtAIS. .ttt

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. ...ttt

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
Class 1

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

................. 1,206,811
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
8.1 ClASS .ottt sss st ssesssssssssssnsnsans | svsessissnssesenes 498,781 | coovvrerene 1,419,359 [ oo [ eeeeeeesesseseeeessssesseens | cveevesnesersessssssssssssseens | eevenrrereneens 1,918,140 | o825 | . 1,882,416 [ .overeereeeeereerennn. KI TN 1,918,140 [ ..ooeveereeeeeeeeeees
8.2 ClASS 2..e.veveeeveceereeeeeee ettt sssssntnsns | svtesiesiesaesanes 177,909 | oo 603,317 | coeeeeeeeeereeeeeeieeeeeens | eeeeeeeeseeeseesesiesseesees | cevreeessessesssssesssssessenses | ceeveeseneereesees 181,226 [ ooieiccieieiieeeeen 173 | 486,803 |..oooereeeeerriereinns 9.2 |, 781,226 | oo
8.3 ClASS 3u.ooooeeeeeeieeeeeeeieeveeeeeeeseesseessessssssssssssssss s ssssanssasnsan | seesiessseesiessiesssissienssinsas | eevesiesssesssesssesssesssesssens | cersseesessesssssssssasssssssa | eessessseessesssesssssssssnnes | svveessiessiessiessesssensiensens | seeesiensesssessssessseniensii0 [ evenerensieniensiensienen0.0 | oo 187,150 [ .ovveeveeererrerienne. 35 | [ e

Totals...

.2,022,676

2,556,369

.2,699,366

71
7.2

Hybrid Securities
ClASS 1.ttt st nan
ClASS 2.ttt an

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. .o
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

9. Total Bonds Current Year

9.1 ClASS T.ueeeececeeeeeeeeseeseeseeesssesssssssessessssssssnsssssssssnssssesssesensees | (A)ereernreesennn 926,576 | ovvoveieenne 1,820,515 | ....................645,638 | ......................88,919 [ ...................252,868 | .......c......... 3,734,516 | ooveeeeerceeeeeen82.7 e e XXX e e e XXX e [ 3,734,516

9.2 ClaSS 2.....cvvrrvrrersrreieriesisssesesssssssssessesessssssssssssssssssssssssessssssesies | (Q)erverieriennnen 177,909 | i 603,317 | oo | el | e 0 | 781,226 | oo 173 e e XXX e [ e b XXX 781,226

7 Totals....ooeerecennes 2 4

9.8 Line9.7a52 % 0f COL B...ovveviiieicsiecsceieeceseesssenesisnes | vseenienesisssniseenen@D | v D37 | e 143 | 2.0 |56 [ 100.0 [ XXX e [l XXX e [ XXX i | i

10. Total Bonds Prior Year
101 ClASS Tttt ssesss s ssesanns | evsessessaessnnes 1,703,815 | oo 1,738,250 | .ooeveereirennns 847,085 | ..o 49,767 | cooevererreene. 297,078 |...cceone.. )90, SN R D0, 9, SN IR 4,635,995 | ..oooviiieiea 873 | oo 4,635,995

ClASS 4.ttt
Class5.....
Class 6....
Totals...ocveveeerieereine

Line 10.7 as a % of Col. 8

...436,392 |....

143,929

....486,803

187,150

....486,803 |....

297,078
............................ 5.6

Total Publicly Traded Bonds

Class 1
Class 2
Class 3
Class 4
Class 5
Class 6
Totals.....cooevveriercinne
Line 11.7 as @ % of Col. B......cc.cevrvrrerrrrrnnn.

Line 11.7 as a % of Line 9.7, Col. 6, Section 9

.................... 926,576
.................... 177,909

.................... 252,868

Total Privately Placed Bonds
Class 1
Class 2

(d

Includes $
Includes $

0 current year, §.......... 0 prior year of bonds with Z designations and $

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

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

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

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

427,576 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

NAIC2$§

.......... 0;

NAIC3§.......... 0;

NAIC4S..........

0;

NAIC5S........ 0;

NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

.................... 409,648

.................... 199,916

................. 1,399,768

.................... 609,564

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed SeCUrities...........couveerieerierierereierennnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUties...........covvrrereneerrernirnnenns
Tt ettt

...1,188,665 |..
..18,146 |..

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODIIGAtIONS........ouieuierieiiiieiie st sisssesssesssesssessiessies | eesiesissinsis 943,986 | ..ooovverrrrnn 2,364,719 | oo 645,638 | ...covvoveeernn88,919 | i 252,868 | .oovrereinns 4,296,129
9.2 Residential Mortgage-Backed Securities..... ....160,499 ....219,612
9.3 Commercial Mortgage-Backed SECUMIES..........c.ccvvevrcreveriereeisisieies | e O [ oo [0 [ el 0 | 0 | 0
9.4 Other Loan-Backed and Structured SECUMHES..........ccrvrererrnrenrerninrnns | orerseisissessessisesasennes (0] [ (01 (O [P (1 I 0] e, 0
9.5 TOtAIS.....cvvervrrircerciiciii sttt sttt sss st snsensis | ensiinsinnins 1,104,485 | ...ccovevvnce. 2,423,832 | oo 645,638 | ...oovverrerirns 88,919 [ ..ooovrrrnne 252,868 | .ooovvrrinnn 4,515,742
9.6 Line9.5858 % 0f COL B.....oviiiiiiiiiiciisi s ssssssssens | cosesssssssssssssssssseaas 245 | s 537 | oo 14.3 | o, 2.0 [, 56 [ 100.0
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oveererricicieeeeeeeese e | ceeseeeneeinees 1,505,149 | ...coovvvenee. 2,074,666 | ...ovverrinnes 804,408 | ...ovvrrirrins 49,767 | oo 297,078 |.covvreen. ) 0.9 G DR ) 0,9 CHRRINN IS 4,731,068 | c.overrerrirrirns 891 | oo 4,731,088 | ..o
10.2 Residential Mortgage-Backed SECUMtIES...........covvurrenrerneirneirneirnrineinns | e 292,299 | ..o 243,904 | ..o A2877 [ .o [ o [ e ) 0.9 CHUIIN I ). 0,9 RN IS 578,880 | ..ovverrrrirciinns 10.9 | oo 578,880 | ..overrireireiiniieiiens
10.3 Commercial Mortgage-Backed SECUMLES...........ccocvereiveeieieiieieiieis [ e sens | cosssiesessssessssssssesssssens | sevessssssesissessesssssesens | eeviesissssssessesessesses s
10.4 Other Loan-Backed and Structured SECUMHES...........cvuurieeveereeeenerinrees | errseressressminssiessiessesssennns | nosesssesssenssesssesssesssessenss | ossmessnssssessnsssnsssnssssssnes | sessssisssisssssssssssssssssens | snesssssssssssssssssssssesssens
10.5 TOHAIS....ceouereereireieneseesese e essessens | aesbesesnesnees 1,797,448 | ......cconncn. 2,318,570 | oo 847,085 | .oovverrirrins 49,767 | v 297,078
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiieiissi s esiesiesssesssesssesssenses | sssssessesssssesssnes 339 | 437 [, 16.0 | oo, (UK 1 5.6
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 943,986 252,868
11.2 Residential Mortgage-Backed Securities. 160,499 | v DTS [ e | s | s
11.3 Commercial Mortgage-Backed SECUMLES. .........ccurruririerrrrininennines [ e | cereieeessieessesssessseses | seesesssiseessesssssssesessees | veveessssssessesesssssseessssees
11.4 Other Loan-Backed and Structured Securities
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12,1 1SSUET ODIIGALIONS. ....eu et isessssssssssessssensns | srestesssssssssessnssssssessessanes | eesessesssssssssesssssessssssessens | sesessssssessssssnsnssessesssnsns | sessessssssnssssessensssssnssens | nesesssssnsensessssesssnsnssnes
12.2 Residential Mortgage-Backed SECUMHES. .........cwurerrerirererrirrinennenrenns [ rrereeirsiisinensisessisnsinees [ coreieensensssesssnsensesssees | sesneenesessssssessessssesssnsns | seessesssssssnsessssssssssessens | sevssesnssnsensessssesssssnsenees
12.3 Commercial Mortgage-Backed SECUMLIES. .........cvururirienenininrnrieis [ [ creirenenesssnsiessiees | censineseessinsessesssessseses | seeeesnsessessesssssssesessens | revsesessnsessessssssssssnessees
12.4 Other Loan-Backed and Structured SECUtIES..........coverueeveenreneeneinnes [ | e | s | seesnsssessessssssssessssssens | sovossssssssessessssssessesssses
12.5 TOHAIS. ..ottt esinns | eebiesbi s (01 T (01 (V1N 0 [ oo 0
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 0.0 [ oo 0.0 [ oo (V0 [ (VX0 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, (O 0.0 | i (U0 {ORO 1 0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DECEMDET 31 Of PHHOT YEA. ..ottt ettt sstees | sebesessesssst st est e ssesseseees 1,202,632 [ oo 202,548 | ..ot | e 1,000,083 [ ..o
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas 2,060,828 | ....ooverererereeee e 2,060,767 | .o.voeeieeieeiereeiercerretese e ssssssesssssseses | seresissiese et naa B7 [ oo
3. ACCTUAI OF BISCOUNL........ovveoeireirisceis ittt nes | srest e s s sttt 27 | e 27 | oo essssssens | st nenens | sees s
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total ain (I0SS) ON QISPOSAIS.......c.uruueeeererrerrisreeeeseeseeseeeseaseeseessesseesessess e sseesess s sses st ess e s e st eeseesessessessaessessessessnssessass | 2esesssssssssessssasssssessessssssessessasssnssessessae B | o D1 | et | bbbt ettt st ns | Saebsten bbbttt bbb bbbt nes
6. Deduct consideration reCeived ON AISPOSAS............ccevcvevrieieiieisier ettt s e ssssssesssssssenes | evtesssessessssssssse et essssaes s ssaenas 2,950,232 | oo 1,950,082 [ ..ot estesssens | e s 1,000,150 [ oooverieceeeeecee s
7. Deduct amortization Of PIEMIUM...........ceieviieieieeeseie ettt a et b st s s s s s st st st es s tnsenas | eebessssssesssssssssssssesassssaes et s sessesenbenes 2,059 | oo 2,089 | o | st aessnas | nerebeses ettt b s aee
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 oottt ssrsnees | eeteniese st ese et et estes et tessenesssnssneesssentesesnee | 4ietstessesistantessesetassessss st ensesesaantesessnsensesans | ebiesittentesses et st et s st s s st s bt es et nanes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........cccovrmrmrmrrininenrnnensnsnnnsens | sevnsensessssssnsessesssesssssessessssssens 311,248 | oo 311,248 | o0 [ e 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviiiiiiiiiieieiccecssiesiesssssssssessssssssssssssssesssssses | ensesssssssnssssesssssesssssssensssssssnsnsas 311,248 | oo 311,248 | oo | s 0 ] o 0
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10.

1.

31

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........cccoceveveeiericresieiennns
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14...........ccccoevvrrrnrrrrsrnrinnen.

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COIUMN 7ottt s s et bbb bbbttt s bt s st s st nsn st
3.2 SECHON 2, COIUMN 1.ttt bbbt

Total gain (loss) on termination recognized, Section 2, Column 22

Considerations received/(paid) on terminations, Section 2, Column 15.......... NNE ..............................................................................
Amortization:

8.1 SECHON 1, COIUMN 1...uiiiiiiiiieiese ettt s bRt bbbttt
8.2 SECHON 2, COIUMN 27 ...ttt b bbb bbb bbbt s st

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18
8.2 Section 2, Column 20

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =54 B8+ 7 4 8)....cuiieiciirireieereeeeesete ettt st e
DEAUCE NONAAMIIEEA @SSELS........v.cvivieciiiiiteiicie ettt et bbb st bbb b s s At s b4 s bbb s s bbb st s bbb s bbb st

Statement value at end of current period (LiNe 9 MINUS LINE 10)........coueieiiireieieieis ettt st s st bbb st st s bbb st s st st en s st nsnn

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts
Book/Adjusted Carrying Value, DECEMDET 31, PHOT YEAI.........cuvuieereriseesreeeiseesseseesesseseseesessesssessessesssssssssessesssssessessssssessesssesssssssssssessssssssessessssssessessssssssssessnssnses

Net cash deposits (Section 1, Broker Name/Net Cash Deposits footnote)

Change in variation margin on open contracts:
3.11 Section 1, Column 15, CUITENt YEAr MINUS........cccviveviiererercteiee et bnes
3.12 Section 1, ColUMN 15, PHOT YEAT........cueuieeveieeiireeeie ettt bbb 0

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus...........c.ceeeevevverennnn

3.22 Section 1, Column 17, PriOr YEAI.........cveveevierireeeieieeieie s 0
Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus..............ccocveeverrennen
3.24  Section 1, Column 16, PriOr YEAI..........cveververrererereresiessssssssssessesenns E 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2)......eucvieieciiiiieiieietetet ettt s s b2 s s b8 s bbb R s bbb s bbbttt n st en

Variation margin on terminated contracts during the year (Section 2, Column 16)...........ccccceverrunrrrrrninnnns

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)...
4.22 Amount recognized (Section 2, Column 16)

0

SUDEOAL (LINE 4.1 MINUS LINE 4.2).......euieeereeiie ettt sttt s s8££ 8284888428582 E 2SR s s bbb st b s s et

Dispositions gains (losses) on contracts terminated in prior year:
Lo B 3 1o o 12 OSSOSO
5.2 Used to adjust Dasis 0f NEAGEA HEMS..........ccceiiiiiiicieeece ettt ettt bbb bbb b b s bbb bbb bR bt a bbbt b bbbt bn s aes

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 - 5.2)...uoieriirirrere ettt sttt st
DEAUCE NONAAMIEA @SSES......vurvivieisiisiieiieie ettt s s8R 8 s b s8R s e E s b bbbt

Statement value at end of current Period (LINE 6 MINUS LINE 7)........vurueurrurerieeeeeeseeseeeseeseeseseseesesssssesssessessesssessessessessessessssssessessssssessesssessessesssssasssessesssssssssessassnsans

Si11
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SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replicated (Synthetic) Asset Transactions
3

Components of the Replication (Synthetic Asset) Transactions

1 2 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

NONE
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Number Total Replicated Number Total Replicated Number Total Replicated Number Total Replicated Number Total Replicated
of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOTY.......cc.cviiiieiiisiecissieiessesesiesseseses | crssisssessssssesessssesesssssssens | sesiesssssssessessssessessssssessssens | ossesesssssssessesssssssessessnsen [0 [0 R [0 [0 (O T (O T {1 R
Add:  Opened or ACQUIFEd TrANSACHONS..............rrveeererenes | eoveereseseseeessesssssesesssssseeens | seesessssesssssssssssssssesssesssess | eesseeesimseessssssesssessesessssesees NNI ...................................................................................................................................................................................... (O I
Add: Increases in Replicated Asset
Statement ValUe..........cc.covvevvereieiereeeeeesee e | ceveierenai XXX ooeiveriiees | eeeniiseresseesssesseennns | soveeesesinnas 9,9, GO DETSURRTURRRRTRIORN ISP XXX ooieterreeiens e ssnees | sevevsssesenns XXX orievriirieieins e eseesssssens | evesissesenns XXX oeevieeiens | e
Less: Closed or Disposed Of TraNSACHONS...........cocviieiiiees [ eseessiseiens | ervsssesessesessssssesessssesesssess | eresssssessssesessssssessssstesessnns | seesesssesessssssessssssessssssesesss | sresiesessssssessssssesessssssssssseses | sressssesessssesessssssessssssessssnses | sesessssessssssesesssssssssssssesessns | essesessssessssssssessssssessssssesens | sressesessssesesssssessssesessnns 0 | e
Less: Positions Disposed of for
Failing EffeCHVENESS CHILEIIA. .......cviviiveiciiisiicieiriieiies | e isissiesieies | criessssessessssessesssssssesssssssesss | essessessssssiessssssesessssssseses | sssessssssessessssessessssssassessnss | oessssessessssessessessssessessssssses | sesessesssssssessesssssssessessssessess | sesessssessesssssssessesssssssessnses | sesessessessesssssssesssssssesessnsens | tessessssessessesssssssessessnsanses 0 [ oo
Less: Decreases in Replicated (Synthetic)
Asset Statement Value..........cccoevevieriericenieecessieen | e, XXX eoteviisiieiees | ererisisseieseseses e | envssiennnas XXX ereveirsiiens | errereieseseesessseisssseneens | oerisiesaenas XXX ettiveiirsiens | e | coerieiisinns XXX oeveriieiieiins [ ereeisssissssssssssssesssniens | csserisinns XXX eotetiesieries | et
ENdiNg iNVENIOMY. ..o sssnssessisnsnsssnssnnes | onsessssssssssnsessssnseessesnees {0 {0 [0 [0 [0 P [0 P [0 R [0 R {0
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

[ NS T=Tox 1o T TR O] V73T T OO

Part B, SECHON 1, COIUMN 14........oieieieiieie etttk bbb s st s bbbttt

SUDEOLAI (LINE 1 PIUS LINE 2).....uuveeririreeieereiseessseses e seseeseiseesssaseess s sesee e ssess s ss s s ess s a8 £se 828288425828 E bbb

Pt D, COIUMN 5.ttt s s s8££ R bbb a st en

Pt D, COIUMN B......oovoveeictciet ettt bbbt b bbbt b st b bbb bbb st tes bbb taen

Total (Line 3 minus Line 4 minus Line 5)

Fair Value Check
Part A, Section 1, ColUMN 16.........coeeinieieerieeeseee s NN ... I .........................................

Part B, SECHON 1, COUMN 13......oeriicieieieteeeee ettt ettt et e e ettt ae bt e et st b st es s st s ae b st ea et st st et s s aes

TOLAl (LINE 7 PIUS LINE 8).....vvvieiviiecteietete ettt s b bbb bbb 4 b4 bR b s st 4 st ae Rt s s b bR b bR s s bbb A bbb bbb bR b s s et b st n b n s as

Part D, Column 8

Pt D, COIUMN O...ovvviieete e s8Rt en

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

Part A, Section 1, Column 21

[ Tl = TR T=Tox 1o T TR O] V74T T OO

Part D, Column 11

Total (Line 13 plus Line 14 minus Line 15)

Si14



Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEaI........cc.ccueieieivcieeeeee e tesssiesiens [ eesesiesise e s s sesanes 0 | e [ e

2. Cost of cash €QUIVAIENES ACUIMET...........curueriereriecirrireieeeeeiss et ssesssessestessesssssssssessensnssess | conessessessssssessasssssssssesssssnsssens 0 | e [ e

3. ACCTUAI OF QISCOUNL.......oveeeeiercresriesie ittt enssennes | sestsnest s eses et 0 [ v [ e

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON AISPOSAIS.........ervuevurereeiseisesiessesssssee s s s ese s s SRR TSN 0 [ o | e

6. Deduct consideration received on diSPoSals...........ccc.evereereurreeneereeeersieneeneens NON E ............................. 0 | oot [ e

7. Deduct amortization Of PrEMIUM............ccvvviieieiciesie ettt sse s ssssessssssssssesens | seesiessssesississessessssssssessesesad 0 | oo seesesenes [ et

8. Total foreign exchange change in book/adjusted Carrying ValUE............ceenerinieneineineneieensineineeees | et sseseseeenend 0 | e [ e

9. Deduct current year's other than temporary impairment rECOGNIZEM............cevevreverereereirersieseesiereres |aerierssesessessessesssssssssseesenad 0 ] o | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccoervvreeverees [ covverericieecsceccecee [0 IR (0} OO 0
11. Deduct total Nonadmitted @MOUNLS..........c.ocuerieririeiieiiiie e essesss s |t 0 [ | et
12. Statement value at end of current period (Ling 10 MINUS LINE 11)........covoiiiiiiiiieicsieseseserisnesnes | evesrensinsssesssssnsesssssssessessssenes (O O (I O 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
50" X 80" 1-Story Brick BUlding...........ccuriveirseressisenissisensseniseesenssssesssrssensssens | eessnenens | LiMa. e |OH ..... | 01/01/1975] 01/01/1975 0.264,380 [ .o | e 97,494 264,380 ..3,536 15,000 18,559
0299999. Properties Occupied by the Reporting Entity - Administrative. . OO SO O PSP PO PP PPOPPPPRPRPTOOR 264,380 | .0 [ 97,494 264,380 ..3,536 15,000 18,559
0399999. Total - Properties Occupied by the Reporting Entity.........cocovivriiesocesics s 264,380 | .0 [ 97,494 264,380 ..3,536 15,000 18,559
0699999, TOAIS..........couuriiiiiiiiiici bbb 264,380 | ....ccooovvivnrinenn 0 | e 97,494 264,380 ..3,536 15,000 18,559
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

Showing all Real E

SCHEDULE A - PART 2

Location

Description of Property

2

City

3

State

4

Date
Acquired

state ACQUIRED and Additions Made During the Year
5

Name of Vendor

6

Actual Cost
at Time
of Acquisition

Amount of
Encumbrances

8
Book/Adjusted
Carrying Value

Less
Encumbrances

9
Additional
Investment
Made After
Acquisition

NONE
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE A - PART 3

Showing aII Real Estate DISPOSED Dunng the Year, Includmg 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 Book 9 10 1 12 13
Expended for Adjusted Current Book/Adjusted
Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other Than Current Total Foreign Less Amounts Foreign Earned Repairs,
Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B./A.C.V. Change in on During 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) BJ/A.C.V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred

NONE
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 1 12 13
Recorded Unrealized Current Year's Other Capitalized Total Foreign
3 4 Investment Valuation Current Year's Than Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation

General Interrogatory:

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

NONE
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

SCHEDULE B - PART 2

Loan Number

Location

City

State

4 5
Loan Date
Type Acquired

6

Rate of
Interest

7
Actual
Cost
at Time
of Acquisition

8
Additional
Investment
Made After
Acquisition

9

Value of
Land and
Buildings

NONE
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

Loan Number

Location

2

City

State

Loan
Type

Date
Acquired

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued Interest
Prior Year

Change in Book Value/Recorded Investment

8

Unrealized
Valuation
Increase

(Decrease)

9

Current
Year's
(Amortization)/
Accretion

10
Current Year's
Other Than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest
and Other

12

Total
Change in
Book Value
(8+9-10+11)

13
Total
Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued Interest
on Disposal

Consideration

16

Foreign
Exchange
Gain (Loss)
on Disposal

Realized
Gain (Loss)
on Disposal

Total
Gain (Loss)
on Disposal

NONE




03

Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - PART 1

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

CUSIP
Identification

Name or Description

Code

Location
4 5
City State

6

Name of Vendor
or General Partner

7

NAIC
Desig-
nation

8

Date
Originally
Acquired

9

Type
and
Strategy

10

Actual
Cost

11

Fair
Value

12

Book/Adjusted
Carrying Value
Less
Encumbrances

Change in Book/Adjusted Carrying Value

13

Unrealized
Valuation
Increase

(Decrease)

14
Current Year's
(Depreciation)

or
(Amortization)

/Accretion

15
Current Year's
Other Than
Temporary
Impairment
Recognized

16

Capitalized
Deferred
Interest
and Other

17
Total
Foreign
Exchange
Change in
B./A.C.V.

Investment
Income

Commitment
for
Additional
Investment

20

Percentage
of
Ownership

NONE
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1

CUSIP
Identification

Name or Description

Location

3

City

4

State

5

Name of Vendor
or General Partner

6
Date
Originally
Acquired

7
Type
and
Strategy

8
Actual Cost
at Time of
Acquisition

9
Additional
Investment Made
After Acquisition

10

Amount of
Encumbrances

1
Percentage
of
Ownership

NONE
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./AC.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income

NONE




Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

0L

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 13 14 18 19 22
F
0 Rate Current
r Used Year's
e to Current Other Than Admitted
i NAIC Obtain Year's Temporary Amount
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted (Amortization)/ Impairment When Due and
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value Accretion Recognized Paid Accrued Maturity
U.S. Government - Issuer Obligati
912828 NQ 9[U.S. Treasury Note......ccovvrerverreemrnrrnennnsennenenensseeenssssssssnssensensns | S0 [ [ovvervnns [ vevene T 99,921 100,329 | .ovvvcirnnee 100,000 | cooovrevceriinens 99,977 39 07/31/2012
912828 PH  7|U. S. Treasury NOte........coccuvreuereerrnerineeiineserssesnssssnensenessesssssssnnnes | S0t | oo [ wovevrenin | vevens 1 99,756 .100,192 ....100,000 .99,919 121 08/31/2012
912828 PR 5|U. S. Treasury NOte........ccccvveeriennrinreneiineisersessississessseessssesssssssees | SDie | e [ ovvvreeiins | vevens 1 99,950 .100,504 | .. ....100,000 .99,973 23 01/31/2013
912828 RS 1] U.S. Treasury NOte........cooovvosrvcssrrissnriisssicssssisssisssssssssssssnnseesnnes | S0 | | eoriviianins | e I I 99,940 100,000 | ooovviiiviinnns 100,000 | oo 99,943 3 11/30/2013
0199999. U.S. Government - ISSUET OblIGAtONS. ........cvuuereueierirerierississersssisssis s eneseenas 399,567 | ... XXX....oo. 401,025 ....400,000 .399,812 185 0 o0 | e XXX e XXX [ XXX | ciiiiininenenBB7 [ i 1,313 [ XK | XXX......
0599999. Total - U.S. GOVEIMMENL........coiiiiiriirisiisiiiniiisirienessesssssesnseenesnes 399,567 |...XXX........ 401,025 | .. 400,000 .399,812 185 0 e | XXX e XXX [ XXX | cviniicinenendB67 [ i 1,313 [ XXX | e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issue ns
167592 YF 5| Chicago IL O'Hare Arpt ReV..........cccuviiveieriniiinicniiseieresisniesiies | evvies | oo | vevienens 1| AFE] i 49,750 | ... 100.821 12 01/01/2030
18085P KY 9| Clark County NV Arpt Rev IO [ [ 1| AFE| . 51,632 | oo 102.827 (361) 07/01/2014
186352 JD 3| Cleveland OH Arpt SYS REV........ccviereiirieireriinsieesiesiseissssiseniens | eoveees I [ 1| . AFE| i 54,405 | ... 109.738 (589) 01/01/2017
19648A GG 4| Colorado Hith Facs Auth ReV........cc.couvevirinriniineirerrernsessninnins | vevee | oo | vevirenens 1| AFE| .oiir.53,000 | ... 103311 v 51,656 | ...............50,000 | ... 52,237 (344) 09/01/2018
20774W MN 8| Connecticut St Hsg Fin Auth... [ [ 1| AFE| i 39,050 | ... 100.520 | ..ovvvverrenrni40,208 | oooiiirnnnid0,000 | oo 39,140 43 11/15/2031
234685 KF 1|Dallas Cnty TX Cmnty Clig Dist G/O LTD B/E OID........cccovvvrevmrnrirvrns [ rrene [ [ 1[.1FE|....ccev.......50,000 | ... 105.035| ..oveveirennn52,618 | 050,000 | e 50,000 02/15/2019
235036 NA 4|Dallas Fort Worth TX Intl APt REV......ccuvercerrrenirerierieeeneissisenies v | [ woveriens 1| AFE| i 47,804 | Lo 100.717 48,023 93 11/01/2032
254764 HB 2| District of Columbia Hosp Rev. IO I I [ 1|.AFE| ... 50,450 | ...... 101.740 . 50,343 | oo [ e (53) 07/15/2018
299488 BS 4|Evansville IN Wtrwrks Dist Rev, ceevereeensenns | e [ [ 1| AFE| i 51,750 | e 105529 | .oovvvvereerrn. 52,765 | i 50,000 | oo 51,301 (220) 01/01/2018
34153P PU 6 [ Florida St Brd PUD Ed Cap ........ccoueuurrvereerieeereesseiserseniesessenssnins | cevnee [ [ 1| AFE| i 49,438 | ... 108.661 49,479 19 06/01/2039
490303 HZ 0|Kent County MIBIAg AUth.......ccoouieriviiiiricineiiessseiersseissssninees. | eres [ [ T AFE| 53,449 | L. 114.993 . .52,703 (351) 12/01/2019
524805 8S 0|Lehigh Cnty PA Gen Purp Auth Good Sheoperd Grp Ser A Rev........... | ... [ [ 1| .AFE| i 36,663 | ... 103.652 | cooovvvrerrernnn36,278 | o 35,000 | oo 36,240 (217) 11/01/2017
543583 JQ 2| Lorain County OH HSP REV.......couviuiiriiirieiieriseiesisceesssiseinin | veene [ [ 1. AFE| 50,624 | o 102.928 50,445 | ..o | s (70) 05/09/2018
543583 JQ 2| Lorain County OH HSP REV.......ccooivirirriiniineieriereneissiseisesienees | cvvees [ [ 1| AFE| i 50,625 | ... 102.928 . 50,450 | oo [ e (71) 05/09/2018
546589 PH 9| Louisville & Jefferson Cnty KY Met Swr Dist & Drain Rv Ser A............. | ... I [ 1| AFE ] e 49,750 | ol 99.760 | ...ovvvvvrerrrn 49,880 | oo 50,000 | oo 49,766 9 05/15/2038
57585K 3G 1 |Massachusets St Hith & EDL Facs Auth Ref - MIT - L ReV......cccvvvveens | ceves | oo [ corerrns TAFE| 59,125 | L, 129224 | .o 84,612 | 50,000 | e 58,310 (418) 07/01/2033
57586C R9 8|Massachusetts St Hith & EFA Rev Rfdg Univ MA SErE.........oocoveenvee | ovvne | oo | vevvrneens 1| AFE| . 53,250 | ..o 104526 | ...................52,263 | ...................50,000 | ...... 52,286 (494) 10/01/2016
59333N PY 3| Miami Dade County FI Sp Oblg Cap.........cccovvvmrernerrneeneiinriesineinnnes | evveee | oo | cevineens 1| AFE| . 52,700 | ..o 105.950 | ...cccoer..enn. 52,975 | ..........50,000 | ... 52,056 (290) 04/01/2019
60534R EA 3| Mississippi Dev Bk Spl Oblg . N AAFE] 53,000 | . 109.325 | . 52,302 (315) 07/01/2019
604920 2H 0|Minnesota Agric & Econ Dev Brd Rev HC Fac..........ccouveenrenereeeenennns | covne I [ 1| AFE| . 51,438 | Lo 106126 | ...vvvveereern. 53,063 | oo 50,000 | oo 51,166 (145) 02/15/2020
762212 7G 7 |Rhode Island HSG & MEG.........covvurivvirniieiiicieieisinsiseisesssienssnienns [ erenes IO 1].1FE]|.. 47,289 72 10/01/2048
778260 EZ 8|Ross Cunty OH Hosp Rev . . A .1FE 45,668 (97) 12/01/2018
92418P CY 1 |Vermont Hsg Fin Agy Sngl Fam Hsg Rev Ser 27..........ccovevvvvevneiviinns | covves | oo [ eorevrnns 1|.1FE| .. 45,209 (43) 11/01/2016
93978E 2S 0| Washington St Health Care Facs Auth Rev. FE] 50,725 | oo [ o (96) 08/15/2019
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. . 1,197,266 |...XXX.... ..1,231,674 .1,165,000 1,188,665 (3,927) 0 o0 XXX | XXX [ XXX i 17,975 60,944 | L XXX XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31396E SK 3 | FHLMC Series 3075 Class CA........ccouiiiminmrsmiinseinsmssnissesssnsssssssees | eneees | ............ 0 = 18,146 | ..... 100.270 ..18,146 .18,146 MON...
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 18,146 | ... XXX........ ..18,195 . 18,146 | ... .18,146 0 0 XXX [ 80 | i 1,071 | XX XK | XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations..........cveviriniininisiisssseressessisneene 1,215,412 | .. XXX oovoee | v 1,249,869 | ..ocovenvvee. 1,183,146 | ..ocovvnveeee. 1,206,811 (3,927) 0 XXX [ 18,055 ] 62,015 ] XXX ] e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00440E AL 1|Ace INA Holdings St GTD NOES........ovverrermrirrererieinnrneinisnsnirennns | eveee | oo [ evvrvnnennns [ e TFE | oo 28,563 | ...... 111454 | e 27,789 | e 25,000 | oo 27,631 (833) MN. o | e 175 05/15/2015
007924 AF  0|Aegon NV SrNOES.......ccorerrrrerinrinerieniseeserisssssenseneseesssnsssnsensns | eevnene | F [ oveeinnecns | WIFE 026,234 | e 102377 | v 25,594 | L 25,000 | cooovrrrerirens 25,570 (410) D [ e 06/01/2013
007924 AF  0[Aegon NV SrNOLES........ocverevriernrirennierenneirererseesenssssseenssensssseens | ovene | F | vevivnenns | WAFE | 25,915 | i, 102.377 25,000 | ...... 25,887 | .oevreeeeeeeeins | e (28) 06/01/2013
001055 AE 2| AFLAC INC SrUNSECUIEd.........cvvrrerrecrrnreierieniseessssiserneniensseennes. | eevnene | | eoveereens | W TFE | 26,393 | oo 103.253 25,000 | ...... 26,058 (300) 08/15/2015




1'0L3d

Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

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

F

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount

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

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

02003M BQ 6| Allstate LF GLB FN Trst Medium Term Notes...........c.oveenrvnereneenenans [ s GAFE ] 27,394 | L 105.827 25,000 | ...... 26,273 (1,002) 5.375| . 1.702 11/18/2010 | 04/30/2013
0258M0 CW 7| American Express Medium Term Notes - Series C..........cccovevvivvnrienns [ v JAFE | i 27,744 105.275 25,000 | ...... 26,274 (999) 5.875] ......... 2.213 07/15/2010 | 05/02/2013
02687Q BL 1 |American International Group Medium Term Notes...........ccovverevrieerns | covne .|..2FE 99.715 24,929 25,000 | ...... 25,180 [(:Z20 ) SSUURIR FORRRIRRTRTIN IS 4950 ......... 1.697 11/19/2010 | 03/20/2012
03523T AL 2| Anheuser-Busch InBev World Company Gtd............cccccoeuvvrimricneiinens [ s WAFE 25,836 | oo 101.816 | oo, 25,454 25,000 | ...... 25,395 (441) 3.000]......... 1.035 02/17/2011 | 10/15/2012
03979G AL 9 [Arden Realty LP NOES.........ovveuieeerinrricrierineiienieerienieneseesssssnnnes | vevnne [ oo [ ceveveninens AFE | e 27,178 | 107.095 | c.oovvvvernnnn 26,774 | e 25,000 | ...... 26,592 |...cooooue. (524) 5250 ......... 3.319 11/18/2010 | 03/01/2015
04621X AC 2 [ ASSUraNt INC NOES..........ururmrvmricirieiiesireeeiseiseisesisssessessseessnnsns | ceveee | W2FE | i 27,154 | 105.182 25,000 | ...... 26,256 (612) 5.625]......... 3.347 07/15/2010 | 02/15/2014
00209T AA 3| AT & T Corporation Global NOteS.............veeuvemiverrierirrerriierisniirenes [ s | W2FE | 28,957 | L 108.700 25,000 | ...... 26,979 (1,768) 8.375] ......... 2.225 11/18/2010 | 03/15/2013
053332 AF 9| AutoZone INC SENIOr NOES. ........vvurvrrererrereererierrseriensssesseessssssenens | eenees | o [ eorereneeens V2FE | 27,251 | 111.070 | v 27,768 | e 25,000 | ...... 26,758 |..cooonnee (473) 5.500]......... 3.762 12/16/2010 | 11/15/2015
060505 AX 2|Bank of America Corp SrNOES.......c.evirrereiiniieiiereesesiseiesiienes | crieee GAFE 26,329 | 100.603 25,000 | ...... 25,514 (502) | vvvevvrrinnieiienns [ | e 4875 | i 2.945 05/20/2010 | 01/15/2013
06406H BE 8|Bank of New York Mellon Medium Term NOtes..........cvurrereeerreenerinees | ceveeae VAFE ] 26,796 | 103.515 25,000 | ...... 25,866 (929) 4950 ......... 0.956 02/17/2011 | 11/01/2012
06423A AS 2 [Bank One Corporation Sub NOtES...........ceerevrrerermereneenerennneneesenennes | vevnne | oo [ eevenevnen [ WTFE | . 26,831 | i 103.874 | ..ccovverenn. 25,946 | ... 25,000 | ...... 25918 | ..o (877) 5250 ......... 1.978 12/16/2010 | 01/30/2013
06738 AM 6 |Barclay's Bank PLC Med Term NOtES.........c..vuurveiricriereieiininrinens | ceveene 98.769 24,692 25,000 | ...... 25,000 2.050 | ......... 2.050 04/16/2010 | 04/21/2013
05531F AE 3|BB & T Corporation Sr Med Term NOtes.........ccceovevmeriereneernseeneennenns | vvnes | oo | vevernerens | WAFE | 026,050 | ... 103541 | oo 25,885 25,000 | ...... 26,023 | ..o [ s (26) 3.375| e 1.089 12/15/2011 | 09/25/2013
05531F AA 1|BB & T Corporation Medium Term NOteS...........ovvrevererereneenerinnernnnrens | convee | oo | vevreviions | AFE | i 27,712 | 109.291 | oo, 27,323 | ... 25,000 | ...... 26,844 | ... (833) 5.700]......... 2.690 12/16/2010 | 04/30/2014
05531F AC 7|BB & T Corporation Sr UnSECUred...........coceeererneermvenerneriereneesneninens | evvee | oo | vevevvevions | WAFE | 026,237 | oo 101.749 25,000 | ...... 25,411 (739) 3.850......... 1.025 11/18/2010 | 07/27/2012
079860 AG 7|Bellsouth Corporate Global BONds.............cccoeevrevirrerneeinneinerenennneennes | eovneee | [eovevveens | WIFE | i 27,726 | e 110527 | oo 27,632 | 025,000 | o 27,039 (687) 5.200]......... 2.345 02/17/2011 | 09/15/2014
09247X AD 3 [Blackrock INC St UNSECUMEd...........coveverrereererenerierirererneesensnnnnenine | vevnee | oo [ eevervrinen [ W TFE | . 26,044 | i 106.859 25,000 | ...... 25,767 | ..covvvenee (266) 3.500......... 2479 12/16/2010 | 12/10/2014
093662 AD 6| Block Financial LLC NOtES.........c..ovvrererrerermneenernerseeesseesssssserssenses | eevnene | [ eoveerveeens | #2FE [ 28,098 | oo 103.668 25,000 | ...... 26,248 (1,255) [ cooeererinernerirerinee | vevereeeneninseinennens | vereenenn 1875 | o, 3.311 07/15/2010 | 01/15/2013
09700P DH 8 |Boeing Capital Corp INtemOteS.........cvvvvvvrnrererveriseneirerseserensninneins | eoveene | oo [everneonen [ WIFE | i 27,035 | Lo, 105.882 25,000 | ...... 25,886 (666) 4850 ... 2.259 04/15/2010 | 05/15/2013
097023 AY 1|Boeing Company SrINOES..........cccvverrvrmerierereerneeinernenssensseessenssnnns | eevnene | o [woveevenns | W TFE [ i 26,444 | L 107.528 25,000 | ...... 25,943 | ..o (309) 3.500......... 2.324 05/20/2010 | 02/15/2015
10138M AB 1 {Bottling Group LLC Company Guarnt.............cccccueweevvvvvsrveniennicinnns | eevvne [ oo [ evevneenn [ W TFE | iiiiiiii0.26,809 | ... 103.824 25,000 | ...... 25,810 (959) | vvveevrrinniieiienis [ | e 4625 ......... 1.044 12/16/2010 | 11/15/2012
05565Q BF 4 |BP Capital Markets PLC Senior Unsecured.............cccovevereverneevnnenene | vevevee | F [ evvvviee [ W TFE | 26,313 | i 107.082 25,000 | ...... 25,748 (413) 5250 ......... 3.673 08/19/2010 | 11/07/2013
14040E HG 0| Capital One Bank NOES..........cc.covvereerreineiererinreneerinsiseriensineenennnee | eenee | oo | vevevneniens | w2FE | 26,601 | oo 105.855 25,000 | ...... 26,553 | oo [ e (48) 6.500.......... 2419 12/15/2011 | 06/13/2013
14040H AK 1| Capital One Financial Notes. rerrerneerenesssnensessnssssessseenens oo | | eeennnneiens | W2FE | 26,213 | i 100.527 25,000 | ...... 25,104 (T54) [ v | e | s 4.800] ... 1.883 07/15/2010 | 02/21/2012
14912L 4F 5| Caterpillar Finl Svcs Corp Med Term NOtes..........ccvvveveereneernenineenenes [ wovees | oo | veververinne | WAFE | 28,440 | ... 110.989 25,000 | ...... 26,855 (917) 6.125] ......... 2.825 04/15/2010 | 02/17/2014
171232 AM 3| Chubb Corporation Global SEnior NOteS............ccveerrenerenereerirenennee [ ovves | oo | veversrionns | AFE | v 27,311 | 104.337 25,000 | ...... 26,235 ) 5.200]......... 1412 12/16/2010 | 04/01/2013
17252M  AJ 9[Cintas Corp 2 SrNOLE.........ccvvrrvierenrenrrnnisererierenenissisensenneenes | vevnee | oo [ eveerrinens [ w2FE | v 25,953 | e 102.914 | . 25,000 | ... 25,943 9 2.850 .2.016 12/15/2011 | 06/01/2016
20030N AJ 0| Comcast Corporation NOtES............c..ccreererereererenersmriessiesssseesesesnss | envies | oo | eerieerriens | n2FE | i 28,228 | ... 112.908 25,000 | ..ovrereerrnenns 27,512 ) 5850 ......... 3.410 12/16/2010 | 11/15/2015
205363 AK 0| Computer Sciences Corporation Senior Note............c.cooeevevenriververnns [ vovveie [ [evvervenns | W2FE | i 27,071 | L 100.066 25,000 | ...... 26,054 ) 5.500]......... 2.216 11/18/2010 | 03/15/2013
20825C AE 4| ConocoPhillips Company Guamt Global Notes.............ocverenceenveenere | oveers | oo | verevernne | LAFE | 026,979 | ..o 103219 . 25,000 | ...... 25,609 ) .1.748 04/15/2010 | 10/15/2012
22541L AR 4| Credit Suisse First Boston USA InC. SrNOteS.........cocvvvervvererinrnnrnnns [vvrne [ o | vevvnenns | WAFE | i 26,874 | . 104.565 25,000 | ...... 26,184 ) A4875] ......... 3.366 04/15/2010 | 01/15/2015
12626P AD 5| CRH America INC Global NOtES..........ccocverererrrneirnerierirereneenesiinnis | evres | oo | veververiens | w2FE | 28,797 | oo 101.251 25,000 | ...... 25,267 (1,368) 6.950......... 1.814 11/18/2010 | 03/15/2012
126650 AV 2| CVS COrporation NOtes...............oveveerrreeeereeeereemsereieneseisneeesnesissesens | eovvee | oo | evvevnrvies | w2FE | i 27,913 | oo 109.524 | . 25,000 | ...... 26,901 ) . ..2.204 08/19/2010 | 09/15/2014
24702R AL 5| Dell INC STNOLE........covevevireieiceieieiecieseiesesesesesesssssesesssssnsenenes [ eveens | oo | evvereniins | W TFE | i 25,898 | ... 102.482 25,000 | ...... 25,888 ) 23001 ......... 1.360 12/15/2011 | 09/10/2015
2515A0 HQ 9 |Deutsche Bank AG London NOtes...........ccoevreverrerneerneernereennmnerneennne | vevenee | F oo [ W IFE | 27,311 | 102.674 25,000 | ...... 25,818 ) 5.375| . 1.332 08/19/2010 | 10/12/2012
26054L NZ 2|Dow Chemical Company Internotes..............ccocuemvvvvinricnniennivenvenins [ coveene [ [eoverinnns | W2FE | ciiiiii02.25,000 | .o 99.880 25,000 | ...... 25,000 2.600].......... 2.600 12/22/2011 | 12/15/2016
278058 DG 4 |Eaton Corporation Senior Unsecured Notes..........ccooveerencveinrvrecnies | wovnee | oo [vvivvecen [ LAFE | ... 28,008 | ... 110.698 25,000 | cooerercieinne 27,049 ) 5.950(......... 2.459 12/16/2010 | 03/20/2014
278865 AJ  9|EC0Iab INCNOE...........coeereeeerceiecieceessieesieseeesesesessiesssessissessnsenns | eveenns | oo [ eenriieees | 22FE [ e 25,622 | oo 102.086 25,000 | ...... 25,612 ) 2375 . 1.555 12/15/2011 | 12/08/2014
263534 BY 4|EIDu Pont De Nemour & Co NOES........ccvvvvrreernnrncererneinsensinninnnns [vvrne [ oo | vervvnenns | WAFE | i 26,114 | L. 107.051 25,000 | ...... 25,825 ) 3.250 ] ......... 2.189 12/16/2010 | 01/15/2015
285661 AD 6| Electronic Data Systems NOtES..........coceeererncerieenernererenenenseninseineees | eovnene | [eoveeveens | WTFE | 28,057 | oo 106.220 25,000 | ...... 26,801 |..ccovvnnee (1,206) 6.000]......... 1.695 12/16/2010 | 08/01/2013
29365T AB 0|Entergy Texas Inc - First MOrtgage...........ccccoeuueivnevennninnineriienincnnnns | ovviee | oo | verivnniens | n2FE | iiiiii00.26,295 | ... 104.569 25,000 | ...... 26,278 | ..ooovvvciernrienis [ e (17) 3.600]........ 2.152 12/15/2011 | 06/01/2015
26884A AW 3| ERP Operating LP NOtES.........cccovevrrremneercrineinerieeiseesssnisssnsenneninnee | vevnne | oo | eeveverinen | w2FE | i 26,734 | i 103.145 25,000 | ...... 25,712 (981) 5.500]......... 1.824 12/16/2010 | 10/01/2012
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36962G XS 8| General Electric Cap Corp Med Term Notes.. .|.FE|.. ..25,000 25,135 (1,123) 5.875( .ccccceee 1.599 04/15/2010 | 02/15/2012
36962G 4G 6 | General Electric Cap Corp Med Term Notes.. LAFE] L 25,000 | ...... 25,580 (205) 3750 oo 2.955 05/20/2010 | 11/14/2014
369550 AK 4| General Dynamic Corporation Global NOtes...........cccceremrrnererevnsiinnes | covees JGAFE i 26,875 | 105.167 25,000 | ...... 26,132 (U2 [UTRIR FORRRINS IS 4.250......... 1.067 02/17/2011 | 05/15/2013
37247X AL 6| Genworth Global Fund 2007-C BONGS.............uvvvemmmerernrrernneiinnniinenes | e GAFE 26,366 | .. 101.656 25,000 | ...... 25,332 (925) 5250 ......... 1.729 11/18/2010 | 05/15/2012
38143U AB 7| Goldman Sachs Goup INC SFNOES..........ccvurerereermrireesnirierieresneniine | eveee | oo | veverneeenns VAFE ] 26,011 | 101.672 25,000 | ...... 25,560 |...coooonee (279) 5150 ......... 3.363 05/21/2010 | 01/15/2014
38141G EA 8| Goldman Sachs Goup Inc Sr Global NOteS............c.veereevnmeeneirerirneiins | ceve GAFE] 26,883 | L 102.169 25,000 | ...... 26,189 (403) 5125 ......... 3.610 04/15/2010 | 01/15/2015
38141E A4 1 [Goldman Sachs Goup Inc Med Term Notes............couvevvevervnerrerernenins | covens JWAFE 25,298 | L 100.815 25,000 | ...... 25,079 (135) 3.625]......... 3.089 05/20/2010 | 08/01/2012
416515 AM 6| Hartford Financial Services SrINOtES..........ccuveveervneerreeserinserseriinnins [ eeveee [ [ eorerireeens V2FE | 25,879 | 103.464 25,000 | ...... 25,861 | oo [ e [GE:) ) TN ISR ISR 4750 | ... 3.199 12/15/2011 | 03/01/2014
423074 AJ  2|Heinz HJ Company Senior Unsecured Notes.............ccccvcvveriveiiniinns | cvves 2FE | i 27,438 | 106.837 25,000 | ...... 26,532 (906) 5350 ......... 1.550 02/17/2011 | 07/15/2013
437076 AP 7|Home Depot INC SENIOr NOES. ........couverurermreerrierirerereesesssssrierienens | cvveee GAFE ] 28,794 | L 115.682 25,000 | .coovrrierirens 27,947 (757) 5.400]......... 2.762 11/18/2010 | 03/01/2016
40429X UQ  7|HSBC Finance Corp INtEMOLES............eveurerrererrneineeserisnenenseninnee | eeneee | o [ eovereneeens AFE ] 26,421 | 102.627 25,000 | ...... 25491 | ..o (573) 5.300]......... 3.102 05/21/2010 | 11/15/2012
24424D AA 7| John Deere Capital Corp FDIC Guaranteed...........ccc.oevueverevernvenirnens | coveene VAFE ] 25,903 | 101.295 25,000 | ...... 25,276 (603) 2.875] ......... 0.547 12/16/2010 | 06/19/2012
487836 BB 3 |Kellogg Company Sr UNSECUIEd..............ovvveverrveeerenerereriesssseessenenens | eveenns | o [ eenrveees | #2FE [ i 27,935 | oo 110.954 25,000 | cooovrrrerirens 27,316 (554) | evvvneererinerierirenens [ e | e 4.450]......... 2.463 11/18/2010 | 05/30/2016
501044 CD 1 |Kroger Company Senior NOES........cccovvuerrreererenrineererneisennirenssnnens [ovnne [ o | vervvnennns | w2FE | i 26,788 | oo 102.420 25,000 | ...... 25599 |........... (1,189) [ covvrreeerieiisernnins | ververieirenineissnnnins | cernnend 6.200 ] ......... 1.090 02/17/2011| 06/15/2012
534187 AZ 2| Lincoln National Corporation Senior NOtes..............oeveeeerererererenenins | covnes . . revrneeeennnn 26,090 | oo 104.055 25,000 | ...... 25,761 (225) | evereerrrinererienes [ | e 4.300]......... 3.436 07/15/2010 | 06/15/2015
53944X AD 7 [Lloyds TSB Bank PLC Med Term NOte..........ccocvvuerereerreineinnerineineens | cevnee F | WAFE] 25,000 | o 98.020 25,000 | ...... 25,000 2.000]......... 2.000 12/22/2011 | 12/22/2013
53944X AE 5 |Lloyds TSB Bank PLC Med Term Note..........c.coeverevereerirennmnneriereneens | covs Flon VAFE ] 25,000 | 98.060 25,000 | ...... 25,000 |..coovnnee 3.550 ......... 3.550 12/22/2011 | 12/22/2015
540424 AN 8| LOEWS COMP NOLES.......couurvrrrrrrirerieriieeieesseisenssssssessessssessensssssnens | crvenes VAFE ] 28,053 | 108.602 25,000 | cooovrrrnerirnens 27,383 5250 ......... 3.109 11/18/2010 | 03/15/2016
56585A AE 2 |Marathon Pete Corp SrNOtE........covvveirrvinrnninniieseneensesenennenns | eoveene | oo [evervnvinen [ W2FE | v 25,948 | Lo 102.120 25,000 | ...... 25,938 3.500......... 2.620 12/15/2011 | 03/01/2016
577081 AS 1| Mattel INCNOE........covurerrricrrerieririseeeeisersenseeeseessssssenssensensnee | eevnees | o [ woveereeens | #2FE [ i 27,046 | oo 105.148 25,000 | ...... 26,170 5.625]......... 1.8%4 02/17/2011 | 03/15/2013
59018Y J3 6 | Merrill Lynch & Company Senior Unsecured NOtes...........cvrerererneins | coveine JAFE | i 26,747 | 101.034 25,000 | ...... 25,714 6.050 | ......... 1.604 02/17/2011 | 08/15/2012
59156R AU 2| Metlife INC Sr UNSECUIEd...........vuuurverrirerirriiieirieiesieseeeisnineiies | ceveene WAFE ] 29,905 | 115.836 25,000 | ...... 28,843 6.750 | ......... 3.565 11/18/2010 | 06/01/2016
595620 AC 9|MidAmerican Energy Company Medium Term Notes..........ccooeeneveerens [ covveee [ o [ eovevireens AFE ] 26,988 | 104.440 25,000 | ...... 26,067 5125 ......... 1.198 02/17/2011 | 01/15/2013
63743F MA 1|National Rural Utility Coop Medium Term Internotes.............ccoeverrveenns [ o JLAFE| 25,000 | . 101.818 25,000 | ...... 25,000 | oo | e [ | v | e 1800 [ 1.800 11/22/2010 | 11/15/2014
69371R K3 9| PACCAR Financial Corp Med Term NOte............cc.rvverrrmroecrssiiisnies | cevveae VAFE ] 25,422 | 101.309 25,000 | ...... 25,415 1550 ... 0.952 12/15/2011 | 09/29/2014
693304 AN 7|Peco Energy Company 1st Mortgage...........ccvevevemrvvernmrvrnerisnnereninns [rvvene [ o | vervvnenns | WAFE | 28,004 | ... 110.588 25,000 | ...... 26,970 5.000].......... 2.280 08/19/2010 | 10/01/2014
713448 BM 9| Pepsico INC SFNOES.......c..evvrrviirirrirciniinerienisrisnnississnienienennns | eevnene | o [weverrenns | WTFE [ 26,133 | i 106.539 | . 25,000 | ...... 25,734 3.100 .2.153 05/20/2010 | 01/15/2015
724479 AF 7| Pitney Bowes INC NOES.........c.ovrerrererineeerinriseisenieeeseessssessrseenies | eovnene | o [ eveeeneens | #2FE [ i 26,438 | ooeoo 102.469 25,000 | ...... 25,593 | oo | eevreneeienenen(812) [ o | e [ e 4625]......... 1.551 12/16/2010 | 10/01/2012
74251V AB 8 |Principal Financial Group Bonds...........cocvevveniviernnennneinnscresnnssnns | eoveeee | oo frvvrvsvinen [ WIFE | 29,316 | oo, 114.601 25,000 | oo 27597 | oo [ v (1T0) | e [ | e 7875 | i 3.787 07/19/2010 | 05/15/2014
74432Q AX 3 |Prudential Financial Inc Medium Term Notes..........c.coocevervnerreerneennnns | vevnne [ oo [ eevverinen [ w2FE | i 26,979 | e 102182 . 25,000 | ...... 25,455 . ..1.892 07/15/2010 | 06/15/2012
744448 BX 8| Public Service Company of Colorado Coll Trust............cccoeveenrvververnns [ voveene [ [evvervenns | WIFE | 027,868 | e 110.151 25,000 | ...... 26,927 5.500]........ 2.253 12/16/2010 | 04/01/2014
78011R AD 5| Royal Bank of Scotland Group PLC Medium Term Notes...........cccoeeene | oveee | F | vevvvvcen | LAFE | 025,000 | ... 100.646 25,000 | ...... 25,000 3.125]......... 3.125 11/22/2010 | 05/15/2015
78355H JQ 3| Ryder Systems Inc Med Term NOte.........c.ooveeeeereereneenseiseineniinnins | ovnes | oo | veversernns | 2FE | 026,080 | ... 102445 | . 25,000 | ...... 26,045 ) 3.150 ..1.866 12/15/2011 | 03/02/2015
89152U AA 0| Total SA COrporation..........cc.cceveereeereneersemnreninnsnerssnsssenssnsssssensensnns | vevvens | F | eovvviveien | TFE | i 26,774 | i 105.968 25,000 | ...... 26,289 ) 3.125( ... 1.795 08/19/2010 | 10/02/2015
91159H GS 3| US Bancorp Medium Term Note..........ccovevemreneernneenerieeinennnneeninnenns | vneee | oo | veverseninne | W AFE | i 25,763 | ..o 101.713 25,000 | ...... 25,380 ) 2125 ... 0.795 11/18/2010 | 02/15/2013
91913Y AD 2| Valero Energy Corporation NOtes.............cccuuvcrerevcenniennicnsiinnineninns | eevvee oo [ eveniiienn [ W2FE | ciiiiii00000.27,200 | e 101.766 25,000 | ...... 25,368 (1,333) 6.875]......... 1.881 08/19/2010 | 04/15/2012
92857W AT 7| Vodafone Grp PLC Sr UNSECUTed..........ccvvvveriererneerenenceenerrenerneenens | eovvens | F [ v | WIFE | 0. 26,963 | ..o 106.126 25,000 | ...... 26,331 | ..o (5B5) | veveeererererierierens [ eerereneereninerinenin | e 4150 .......... 2.048 11/18/2010 | 06/10/2014
929903 AJ 1| Wachovia Corporation Sub NOtES............cocvererereerneeneineinerieeesennnees | eovnene | [evveeveens | WIFE | i 27,175 | i 106.024 25,000 | ...... 26,500 (604) 5.250]......... 3.021 11/18/2010 | 08/01/2014
931422 AD 1| Walgreen Company NOES. ..........evvrreereriniinrernrieinernnisersnssessensssesenes [everne | o | vevvvnennns | 2 TFE [ i 27,718 | e 106.845 25,000 | ...... 26,559 (1,036) [ covverveererieinerinins | vervrieeeriseisninins | cersenen 4.875]......... 1.122 11/18/2010 | 08/01/2013
931142 CR 2| Wal-Mart Stores Inc Senior Notes............cocuvervmeeneeiseernereenernensnenernes | eovnene | [evveeveens | WIFE | i 26,766 | ..o 106.068 25,000 | ...... 26,231 ) 2875 ... 1.407 08/19/2010 | 04/01/2015
94106L AR 0| Waste Management INC NOtES...........ccoovurivcniiverneriniennicnsiseiieninens [ ceveeis o [evvervenns | W2FE | i 27,378 | L 107.720 25,000 | ...... 26,685 ) 5.000]......... 2.084 02/17/2011 | 03/15/2014
94106L AX 7| Waste Management INC St NOLES...........cceervevevverireeeneensessennennennns | eevvene | [ evveereens | 2 2FE | i 25,763 | oo 101.831 25,000 | ...... 25,755 ) 2.600]........ 1.449 12/15/2011 | 02/27/2015
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94974B ET 3 |Wells Fargo & Co Medium Term Note: . .| AFE] .. 25,777 ..25,000 | ... 25,478 (176) 3.750 | ... 3.065 |AO...... 04/19/2010 | 10/01/2014
961214 BM 4| Westpac Banking Corporation Senior Unsecured | FE] 25,513 25,000 | ...... 25,274 (174) 21001 ......... 1416 | FA....... 08/19/2010 | 08/02/2013
961214 BH 5| Westpac Banking Corporation Sr UnSECUred............c.eveueveererneernceins | cevee F FE] 26,408 25,000 | ...... 26,052 (B42) | evvreerrrrnerierirenis [ e | e 4.200]......... 2.905 [FA....... 12/16/2010 | 02/27/2015
98372P AF 5| XL Capital Ltd Senior Notes........... [ F . 26,230 | ...... 105.980 ..26,495 | .......... 25,000 | ...... 25,792 (299) 5.250] ......... 4.105 | MS...... 07/15/2010 | 09/15/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccouevnienirisinniinns . v | i 2,461,640 | ... XXX.ooooore | corveriinnnns 2,409,425 | ..o 2,300,000 | .o 2,396,404 | oo 0 (53,210 0 0 . XXXt XXX XXXeoo | 26,613 | 91,991 o XXX oo [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
05949C AA 4 |Bank of America CMO 2005-5 1A1..... [SSTTURSRN IO [ [ TLAFM | 31272 | ... 99.975| ..o 31,264 | oo 31,272 | oo 31,272 | 5.500......... 5.500 [MON... | c.oovvverrirnne 139 04/21/2005 | 09/25/2016
225458 JW 9| CS First Boston 05-3 BAT........cururererinerienierieessssssssiensesssssesns | cevees [ [ 1].1FM 66,538 99.698 66,337 | oo 66,538 | .ooovrrrerirens 66,538 | ...cocvvnner 5.500]......... 5.500 [MON... | cooovvvrrrirenne 295 03/17/2005 | 12/25/2012
225470 UY 7[CSMC Mortgage Series 08-1 3A8.......ouuiiimrniierinnissrosnssesersnisseenss | caves Y 1AM | 123,516 | ........ 83.921] . .103,656 5.750]......... 5.750 | MON ...572 01/19/2006 | 06/25/2013
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. s . 221,326 | ... XXX........ . .201,257 | .. ..221,326 | ... ...201,466 | ............. 0 0 0 |..XXX........ XXX XXX | 1,005 | ... 12,482 | ... XXX [ XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... . s . 2,682,966 | ... XXX.oooooos | cornerinninns 2,610,682 | ..o 2,521,326 | oo 2,597,870 | .o (11,135) (53,210) 0 0 .. XXXt XXX XXX [ s 27,618 | ..........104,473 | ..... XXXeooooe [ XXX......
Totals
7799999. Total - ISSUET OBIIGAHONS. ... cvvuireerserestessere sttt | nnnsenssenes 4,058,473 | ... XXX.oiooows | o 4,042,124 | .o 3,865,000 | ..o 3,084,881 | .o 0 (56,952) 0 0 .. XXXt XXX RS 45254 | oo 154,248 |..... XXX oo [ XXX......
7899999. Total - Residential Mortgage-Backed Securities . . 239,473 | .. XXX.ooooooo | e, 219,453 | .o 239,473 | oo 219,612 | .o (11,135) 0 0 0 [..XXX........ XXX XXX [ i 1,086 | oo 13,553 |..... XXX [ XXX......
8399999, Grand Total = BONGS............cvurrerieririeirierierisceiseiseriese et assssnssenssins | oesrineseeses 4,297,945 | ... XXX.ooooos | covrrriri 4,261,577 | ..ocvernen. 4,104,473 | ...coooneen. 4,204,494 | ... (11,135) (56,952) 0 0 |..XXX........ XXX XXX | s 46,340 | ............ 167,801 |..... XXX [ o XXX......
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055189 20 3 |Bank of America - Cap TrUSt X.....ocovvvrevverneirersnineirenneinnns | eoveires [ e | cverenens 2,000.000 25.00 ...37,360 ..(6,640) (6,640) P3LFE... | 08/19/2010
590199 20 4 |Merrill Lynch - 6.45% Cap TrUSt.......ccveverererereneersernerirenins | veveeee [ ee | cerreeens 2,000.000 25.00 ...37,160 ..(7,240) (7,240) P3LFE... | 08/19/2010
694308 20 6| Pacific Gas & Electric COMPANY........coovevverneerevreererinerininns | eoveiies [ vne | cvererins 4,000.000 25.00 120,000 03,653 | e [ rvreienenn8,0000 | i | 15,840 15,840 P2UFE... | 07/03/1991
78442P 20 5| SLM Corporation - SEHES A........cciruereererinssiessmssssrssnessnes | coveenns [ 3,000.000 50.00 120,300 143,337 ..(8,100) (8,100) P3LFE... | 04/19/2007
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... . 314,820 311,117 ..(6,140) (| 0 (6,140) XXX [l XXX
8999999, TOtal = PTEEITEA SOCKS. ...t et | ereieniesnions 314,820 | .. XXX, | coverieernn 314,820 | i 311,117 ..(6,140) (] [ 0 (6,140) XXX ] XKX
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000375 20 4 [ABB LId......coiiiiiiiiiiececiiseec s | ceeniens F.. 4,000.000 75,320 | .con 18.830 | oo 75,320 | oo TA278 | 1,042 | o [ e 1,042 10/20/2011
831865 20 9|A. O. SMith COMPOTAtON........cuureererrerrrireiserieesi e ssssess s | ceriens 2,000.000 80,240 | ......... 40.120 | oo 80,240 640 o (4,366) [ o | s (4,366) 06/30/2011
02209S 10 3 [ Altria GrouUp, INC.......cvucvuririereiiiieisicseiese e sssenssnne | eenies 2,000.000 59,300 29.650 59,300 820 820 6,514 | oo | s 6,514 06/30/2011
039380 10 0| ArCh COAIINC.....uurvurvirrircerriirierierie et | cerinens 4,000.000 58,040 | ........14.510 | oo 58,040 | e 81,756 [ e 440 i(B716) | s [ (3,716) 11117/2011
084670 20 7|Berkshire Hathaway Inc - Class B 2,500.000 ..190,750 179,355 (9,525 | v [ (9,525) 06/21/2007
084670 20 7|Berkshire Hathaway Inc - Class B 200.000 38,150 . . . ..42,913 e(1,905) | oo [ (1,905) 10/18/2007
110122 10 8| Bristol Myers Squibb COMPaANY..........ccrveurrvmerierierineeieiserisesiesssessesssseenns | coreeens 2,000.000 70,480 35.240 70,480 | ceovvvrerrerireireenns 52,259 | ..o 2,640 | .ovorcenreienn [ <70 I ORI ISR 17,520 12/17/2009
110122 10 8| Bristol Myers Squibb COMPANY..........cccccmrrvvirriiinriiinriisnriensssssecsisnnies | coneiees 2,000.000 70,480 70,480 2,640 | cooveeens | s 17,520 | oo | e 17,520 06/17/2010
G16252 10 1 |Brookfield Infrastructure Partners LP............ccovevereceeenernirnerieeenenineens | e F.. 2,000.000 55,400 700 1,940 8,165 8,165 02/17/2011
G16252 10 1 |Brookfield Infrastructure Partners LP............ccocuevereneineensrenneiieniesinesineins | e F.. 2,000.000 55,400 | ..o 27.700 | oovovvriniiiiinnnn 55,400 | i 49,257 | 700 1,320 6,144 | oo | s 6,144 05/19/2011
118230 10 1|Buckeye Partners LP.. 1,000.000 63,980 4,025 (2,850) [ oo | e (2,850) 10/21/2010
118230 10 1|Buckeye Partners LP.. 1,000.000 63,980 4,025 (5151 | R IO (2,569) 01/20/2011
165167 10 7| Chesapeake ENErgy CO........oowiiirririiiniiieiieeisesissssssisesssesssesssssssssssssssses | coeeens 3,000.000 66,870 | ........22.290 | .ooovrvvririiinereenn06,870 | i 70,613 | 975 (10,860) [ ...voovevreerieciinnes | s (10,860) 11/19/2009
167250 10 9| Chicago Bridge & Iron Company N.V...........cccucuerummrmerinrenererinsresienieeens | coeeens F.. 2,000.000 75,600 85 185 (6,988) [ ..o | oo (6,988) 04/21/2011
17275R 10 2| CISCO SYSIEMS INCu.vuvvvivrniiriircireiiseise et ssssaens | eesians 3,000.000 54,240 540 (8,690) [ oo | e (8,690) 01/20/2011
191216 10 0| CoCa-Cola COMPANY........ccuurrvmrrerrirrereesseieneriesisensseesessssssessessessssenssnens. | cereeens 1,000.000 69,970 | ........89.970 | cooooiviviiirieereenn89,970 | iiiiiiiiiirenn63,550 | i 1,880 6,420 | oo | s 6,420 01/20/2011
209034 10 7| Consolidated Communications HOlINGS INC............cvererereriieenniineriierineinnens | ceviees 3,000.000 57,150 3,486 1,670 [ o | e 1,670 02/17/2011
209034 10 7|Consolidated Communications HOIAINGS INC.........cvvuivreriveiniisniersiseieniseinns | veveees 3,000.000 57,150 3,486 4,062 | oo | e 4,062 03/17/2011
126650 10 0| CVS Caremark COMPOration.............ceuereuervreemeessieeserseesseessensesesessessssssses | woreeens 2,000.000 81,560 [ TN IO 14,380 | oo 03/17/2011
126650 10 0|CVS Caremark Corporation 2,000.000 81,560 500 4,125 05/19/2011
23311P 10 0|DCP Midstream Partners LP 2,000.000 94,940 3,795 8,235 04/21/2011
23311P 10 0|DCP Midstream Partners LP 2,000.000 94,940 2,545 | oo [ 15,806 | oo [ e 15,806 05/19/2011
244199 10 5|Deere & COMPANY.........cimiviririrririirieissiiesiesisesessssssiese e | ceviens 1,000.000 77,350 410 1,520 2i(5,700) | oo [ (5,700) 08/21/2008
244199 10 5| Deere & COMPANY.........cvvmrrmmrrrerereesersssessessesssesesssesssssssessessessssssssssssensans | sevsees 1,000.000 77,350 410 1,520 2or(5,700) | oo [ (5,700) 10/21/2010
260543 10 3|Dow Chemical Company 3,000.000 86,280 750 6,930 | .o | s 6,930 10/20/2011
26432K 10 8| Duff & Phelps Utility & Corporate Bond Trust Inc.. 5,000.000 60,200 350 3,150 5,263 5,263 02/17/2011
29273V 10 0 |Energy Transfer Equity LP 1,000.000 40,580 2,350 1,510 [ | e 1,510 10/18/2007
29273V 10 0 |Energy Transfer Equity LP. 1,000.000 40,580 ....40,580 2,350 1,510 | o | e 1,510 11/15/2007
29273V 10 0 |Energy Transfer Equity LP 3,000.000 121,740 .121,740 7,050 4,530 4,530 04/17/2008
293792 10 7 |Enterprise Products Partners LP.............ccccoiniiiciiniinninnniciseeienis | cevees 1,500.000 69,570 3,608 7455 | e [ e 7,155 04/15/2010
320209 10 9| First Financial BANCOMD .......c..cvuueuirremeemerieerieeienseeseesesssessenseseseessnsens | cereens 4,000.000 66,560 1,080 1,080 [ oo | v (166) | evvvveeerrerrreerirenins [ rerereeierieeriens (166) 06/30/2011
337318 10 9| First Trust Enhanced Equity Income Fund 5,000.000 54,150 1,125 3,755 (30722 0) | SRR IO (8,280) | . 07/15/2010
H27178 10 4| FOStEr WHE€lEr AG.........cvuiiieiiieineieieieiesiesissssssesssiesssssssssessssssssssens | nesseses F.. 2,000.000 38,280 | .......19.140 | oo 38,280 | 68,955 | i, (K1) | [ IO (30,675) 03/17/2011
H27178 10 4| FOSter WHEEIEr AG........cooeverereieiieiiesiieeiesissesesssssssessessssesssssssssssssnns | sevsens F.. 2,000.000 38,280 (PR 1) R (29,115) 05/19/2011
369604 10 3| General Electric COMPANY..........cocciieriiniiiciiieriiiniie e | ceviens 4,000.000 71,640 680 600 9,559 | ..o [ e 9,559 08/18/2011
375558 10 3| Gilead SCIENCES INC.......cvvveerneireiaiiiiesrieeieeise et esssesssssseniens | ceriens 1,000.000 40,930 | .........40.930 | .ccooovvriviriienrnenid0,930 | i 42,881 | 4,690 | oo | s 4,690 05/21/2009
37733W 10 5| GIaxoSMIthKING PLC..........ovuuiiireieiieiieisseeissisesiesieeissessssisessessssessnes | sevseees F.. 1,500.000 68,445 814 3,255 9,615 | oo [ e 9,615 04/15/2010
380956 40 9| GOIACOM INC....vovvevirriraiiiiiiiseise sttt | eesieees A. 1,500.000 66,375 524 i(2,895) | v [ (2,595) 12/17/2009
415864 10 7| HArsCO COMPOTAtioN.........c.uucvrurereermeesarriserseniseeeseessssssesssessesssessenissssssnsnns | sevsees 2,000.000 41,160 | .........20.580 | .ovvrvervcrrrrrnen 81,160 | i 42,786 | 410 o i(1,626) | oo [ (1,626) 08/18/2011
418056 10 7| HASDIO, INC....ccvvuiiiiiciiiiis s | v 2,000.000 63,780 1,200 (15,577) [ v | s (15,577) 07/21/2011
42217K 10 6| Health Care REIT, INC.......cvurrereerieirierieneseesseissssesiessssessesssssssessensens | seveees 4,000.000 ..218,120 LY 0 IO PR 34,523 | v | e 34,523 08/17/2007
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42217K 10 6| Health Care REIT, Inc.... OO PTOTTOPTURPPUPTUPPPUTPPUREN DRVOPON 2,000.000 ..109,060 ..109,060 2,188 . ..17,262 08/20/2009
438516 10 6 |Honeywell International INC...........ccccovuviviininiiiciniecne s | e 1,000.000 54,350 ....54,350 705 (4,094) (4,094) 07/21/2011
44106M 10 2 | Hospitality Properties TIUSL..........c..rermeeremerierineeseeissessesiesseesssessssessensas | coreeens 3,000.000 68,940 68,940 1,350 [ oo | e ((7(5) ) IR RN (576) 09/08/2011
452308 10 9| 11iN0IS TOOI WOTKS INC....ouvvvuuieaieriiriieisieiieseessesis s ssssssenisesnas | ceviees 1,000.000 46,710 | ......... 46.710 | oo 46,710 360 1,380 (6,690) (6,690) 10/21/2010
460146 10 3| International Paper COMPANY...........c.ewurrrerimerereemreesrseseriesssesessesssssenerses | cereens 3,000.000 88,800 29.600 88,800 2,363 (1,615) (1,615) 04/21/2011
478160 10 4| JONNSON & JOMNSON.......ourvuierciiciireireeiesiee e | seviees 1,000.000 65,580 2,250 3,730 | oo [ e 3,730 12/18/2008
500255 10 4| KOhIS COMPOAtiON........ouvirrerreruriarieiierieriseeissiesssiesi s seenssees | cevinens 1,000.000 49,350 ....49,350 1,000 (2,542) (2,542) 01/20/2011
577081 10 2| Mattel, INCu.vvvvvreerreircieciieiieeeeeiie st seisnnis | seriees 3,000.000 83,280 | .00 27.760 | covorveririenis 83,280 2,070 2,082 | o [ e 2,082 04/21/2011
583928 10 6| Medallion Financial Corporation................cccuiumiiniiinciierieninnissiscissiiens | ceviens 6,000.000 68,280 | ... 11.380 | oo 68,280 4,200 | oo | e 18,617 | oo | e 18,617 01/20/2011
594918 10 4| MIcrosoft COrPOrAtioN..........ccceuevemeverrermremarireerierieseseesseieseriesseseeessessssesene | ceriens 2,000.000 51,920 1,360 ...(3,920) (3,920) 02/18/2010
62989* 10 5| NAMICO Insurance COMPaNYy, INC........c..cuvrrrmermmeemeesseensesessesesseesssesssses | eeeenns 100.000 22,037 3,786 | v [ e 3,786 04/07/1987
63633D 10 4 | National Health INVESLOrS, INC.........covvirererieriiinrierienieesieiesieseenes [ s 1,000.000 43,980 220 1,136 1,136 08/18/2011
655844 10 8| Norfolk Southermn COorporation...............c.eweereeereeserssrssnensensesesseessssssrses | ceveeees 1,000.000 72,860 1,660 [ oo | e 10,040 | oo [ e 10,040 01/21/2010
655844 10 8| Norfolk Southern Corporation..............ceereeeeineesiniineiseisseenesesseenss | verseees 1,000.000 72,860 | .........72.860 | oo 72,860 | oo 63,123 | ..o 1,660 | oo | e 10,040 | oo [ e 10,040 12/16/2010
681936 10 0| Omega Healthcare INVELOrs, INC..........ccurvrceimririeieriesieeerieesseeissrseniens | cereens 3,000.000 58,050 ...52,853 1,200 5,198 | v [ v 5,198 08/18/2011
73935A 10 4 |Powershares QQQ SEMES 1........covuurvurrereimrrineiseiieeeeeessseisseseessesssessssesas | ceese 3,000.000 ..167,490 .128,468 482 1,231 4110 | o | s 4,110 03/20/2008
742718 10 9| Procter & Gamble COMPANY.........cc.rerremmirreerierirerieessesssriesieseessseesseeens | ceriens 1,000.000 66,710 | ....c....86.710 | covoieiririrneeenn86,710 | s 57,393 | .o 2,057 2,380 | .o [ e 2,380 10/15/2009
742718 10 9| Procter & Gamble COMPANY.........cccrereermrrrrerierireeiseesenissssessessseesenssssans | sevsees 1,000.000 66,710 66,710 2,057 2,380 2,380 06/17/2010
756109 10 4 |Realty Income Corporation s | e 2,000.000 69,920 | .......34.960 | ..o 69,920 291 1,451 454 07/21/2011
81721M 10 9| Senior Housing Property Trust REIT..........cccciueemmrimerernieessesisessenienes | ceveens 3,000.000 67,320 4,470 1,500 11/18/2010
842587 10 7| Southern COmMPany (ThE)........cevrureriirieiniiernsiseiesissisesesi e | reveeees 2,000.000 92,580 3745 | o | e 16,120 | oo 10/18/2007
84265V 10 5| Southern Copper COMPOration............cuewereermrreerieerieresressesissiesesiessenssenss | oveeens 2,000.000 60,360 3,760 (13,901) [ oovvovrrrrrireriienns | s (13,901) 04/21/2011
89151E 10 9| Total S A - SPONSOrEd ADR.........ocvumrimrererineiseriesieseseesssisessersesssnessssens | eesian F.. 1,000.000 51,110 742 1,779 (2,370) (2,370) 05/20/2010
89151E 10 9| Total S A-SPonSOred ADR........ovuivivierriiiirirsiersssssiessssisssesssssssssssensnns | onssees F.. 1,000.000 51,110 742 1,779 (2,370) (2,370) .| 12/16/2010
92205F 10 6| Vanguard Natural ReSOUrCES LLC..........cccvveumremerinirierieriseiseessessssssenienes | coreeens 2,000.000 55,260 4,565 (3,642) (3,642) 01/20/2011
92205F 10 6| Vanguard Natural Resources LLC...........cccccourunriimiiniiieiinninsisciinsiseiienes. | s 2,000.000 55,260 3,445 (7,514) (7,514) 02/17/2011
92343V 10 4| Verizon Communications Inc 2,000.000 80,240 1,000 8,538 | ..o [ e 8,538 09/08/2011
94987C 10 3| Wells Fargo Advatage Global Dividend Opportunity Fund.........c.cccoocserisniinnns | v 5,000.000 37,950 . 1,400 2,800 ..(9,734) (9,734) 03/17/2011
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........vuwrrrireriniiiiniiisinnnsisnissesesssessessssniens | osesssssessssasenas 4,834,947 | ....... 9,00, ST [T 4,834 947 | ..o 4,493,517 12,160 130,905 (V) 94,390 [ P 94,390 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
I [ o] 500.000 926 | o 1852 | o 926 | oo e R P e T e 0 [ Keorr 10/08/1964
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates...........cooiiiiiiiiiissn e | e 926 |....... XXX eovvoe [ v 926 | oo 5,000 0 0 0 0 0 [ 0 | XXX XXX
Common Stocks - Mutual Funds
30278K 25 5 |First Trust - Unit 3118 CDN Energy & Income Ser 23.........cccovvvvvnvenevvernenens [ ovinens A. 5,000.000 50,800 | ....c.... 10160 | oo 50,800 | .o 50,441 |............ 364 10/20/2011
353519 10 1|Franklin - Federal Tax Free Income FUNd Class A..........ccooeueeeneenmeennerneninns | vevvene | ene | eeveeriens 16,184.718 | oo 197,292 .197,292 .196,482 8,432 12/18/2004
649280 10 4 |New World Fund Class A (AM Fd)......ccccrivririnriininneieseeessssissessessns | ceveees 1,559.044 71,903 ..71,903 | .... ...85,295 1,180 [QIV205) RO (13,205) . 11/18/2010
926464 72 8| Victory - National Muni Class A..........ccocmirmmnminsmnmsnsnsnessessnssssssnnns | aernene | oone | svressnenens 17,880.095 | ..o 204,012 | oo 11410 | i 204,012 | oo 195,251 | .o 7,984 | .o | 10,013 [ oo | s 10,013 | 12/18/2004
9299999. Total - Common Stocks - Mutual Funds. ..524,007 524,007 | ....... 527,469 0 17,960 (O 10,438 | oo, (U [P 10,438 XXX XXX
9799999, Total - Common StocK........ccrvwririnrnnenes 5,359,879 |....... XXX....... ..5,359,879 | i 5,025,987 12,160 148,865 0 104,828 0 104,828 XXX XXX
9899998. Total - Preferred Stock from SECHON 1......... it | ebseeessenesensensss 314,820 |...... 0 S 314,820 | .o M7 | 22,805 ...(6,140) (6,140) | ..o XXX XXX
9899999, Total - Preferred and Common Stock.......... 5,674,699 |....... XXX oo | s 5,674,699 | ..ocooeverrinn 5,337,104 12,160 171,670 (V[ O 98,688 0| 98,688 | ..oovveveeeerrinn XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government

912828 PR 5|U.S. Treasury Note 01/25/2011 | Fifth-Third Bank.. 99,950 .100,000
912828 RS 1]|U.S. Treasury Note 11/30/2011 | Fifth-Third Bank.. 99,940 .100,000

0599999, TOtal - BONAS = U.S. GOVEIMMENL. ........cuuivieeisetiteiteieietettsts et steste s sesstssssss et ssessessessessasassessesessessessessasessessesansessessessesansesse | 4atssesossessessssossessessesassassesssssnsessessessssassessesassessesses et entesses et esses et et ensessesnssns 199,891 .200,000 0

Bonds - Industrial and Miscellaneous

03523T AL 2| Anheuser-Busch InBev World Company Gtd...... 02/17/2011 | Wells Fargo Advisors, LLC 25,836 25,000 | ... 267
079860 AG 7 |Bellsouth Corporate Global Bonds 02/17/2011 | Wells Fargo Advisors, LLC 27,726 25,000 | ... 571
06406H BE 8|Bank of New York Mellon Medium Term Notes 02/17/2011 | Wells Fargo Advisors, LLC 26,796 25,000 | ... 385
369550 AK 4 |General Dynamic Corporation Global Notes... 02/17/2011 | Wells Fargo Advisors, LLC 26,875 25,000 | ... 289
423074 AJ 2 |Heinz HJ Company Senior Unsecured Notes. 02/17/2011 | Wells Fargo Advisors, LLC 27,438 25,000 | ... 141
501044 CD 1 |Kroger Company Senior Notes 02/17/2011 | Wells Fargo Advisors, LLC 26,788 25,000 | ... 293
577081 AS 1 |Mattel Inc Note .... | 02/17/2011 | Wells Fargo Advisors, LLC 27,046 25,000 | ... 617
59018Y J3 6 |Merrill Lynch & Company Senior Unsecured Notes SO UTSSUTTROT BTRRE 02/17/2011 | Wells Fargo Advisors, LLC 26,747 25,000 34
595620 AC 9 |MidAmerican Energy Company Medium Term Notes 02/17/2011 | Wells Fargo Advisors, LLC 26,988 25,000 | ... 135
94106L AR 0 [ Waste Management Inc Notes . ... | 02/17/2011 | Wells Fargo Advisors, LLC 27,378 25,000 | ... 549
007924 AF 0 [ACGON NV SENOES......ccveiiieiririerieieis ittt Frores 12/15/2011 | Ameriprise Financial SErviCes, INC..........c.vrueiueieiirieiee e | eesesseeseannes 25,915 25,000 63
05531F AE 3|BB & T Corporation Sr Med Term Notes 12/15/2011 | Ameriprise Financial Services, Inc. 26,050 25,000 | ... 199
14040E HG 0| Capital One Bank Notes ... | 12/15/2011 | Ameriprise Financial Services, Inc 26,601 25,000 32
17252M  AJ - 9[Cintas Corp 2 STINOE..........vuuiiiciiiin e | coesienssenens 12/15/2011 | Ameriprise Financial SErvices, INC..........cc..cocueiiiiiiiniineiicssesienies | eesiiesienes 25,953 25,000 38
24702R AL 5|Dell Inc Sr Note. 12/15/2011 | Ameriprise Financial Services, Inc 25,898 25,000 | ... 160
26054L NZ 2 |Dow Chemical Company Internotes ... | 12/15/2011 | Ameriprise Financial Services, Inc 25,000 25,000
278865 AJ 9[ECOIAD INCINOE. ...t siennene | cerersensienaas 12/15/2011 | Ameriprise Financial SErVICES, INC.........cvvvereririnrireiieiinisssisisnssesssissesssssnsenens | oveessesennes 25,622 25,000 20
29365T AB 0| Entergy Texas Inc - First Mortgage 12/15/2011 | Ameriprise Financial Services, Inc 26,295 25,000 48
416515 AM 6| Hartford Financial Services SrINOtES.............cccuuriiiirinriicisices s .... | 12/115/2011 | Ameriprise Financial Services, Inc. 25,879 25,000 | ... 360
53944X AD 7 |Lloyds TSB Bank PLC Med Term Note | SIS 12/15/2011 | Ameriprise Financial SErviCes, INC..........ouveurririeirererereseseeeereesesseeeeesesesneens | eeseeeeeanees 25,000 25,000
53944X AE 5 /|Lloyds TSB Bank PLC Med Term Note . 12/15/2011 | Ameriprise Financial Services, Inc 25,000 25,000
56585A AE 2| Marathon Pete Corp SEINOE. ..ot .... | 12/15/2011 | Ameriprise Financial Services, Inc 25,948 25,000
69371R K3 9| PACCAR Financial Corp Med Term NOtE.........c.cooruriuriririncinieiereeieeieeieeieeeessissseeeiees | ceeeinssesaes 12/15/2011 | Ameriprise Financial SErviCes, INC..........c.vrurieieiininieeseeeeiesssssseesienseseens | eeseeseeseenees 25,422 25,000
78355H JQ 3 |Ryder Systems Inc Med Term Note 12/15/2011 | Ameriprise Financial Services, Inc 26,060 25,000
94106L  AX 7 [ Waste Management INC SEINOEES. ......vueureiieriseieeiee s 12/15/2011 | Ameriprise Financial Services, Inc. 25,763 25,000

3899999. Total - Bonds - INAUSETIAl ANA MISCEIIANEOUS..............c.cocuiveiiiectereicieieieectet ettt et v et teesee et esasteteseeesesesaes eaesessssesesesessseesessetesesasaeeesses et et s aesesanseset et s sssesansesetesnaesesnseaetesassetennsseessaes 656,020 [ ..oooveveireceeeee e 625,000

8399997. Total = BONAS = PAI 3. s 855,910 .825,000
8399999. TOtal = BONAS. ... 855,910 .825,000
Common Stocks - Industrial and Miscellaneous

118230 10 1|Buckeye Partners LP.. 01/20/2011 | Wells Fargo Advisors, LLC ..1,000.000 66,549

17275R 10 2 |Cisco Systems Inc.......... 01/20/2011 | Wells Fargo Advisors, LLC 3,000.000 62,930

191216 10 0| Coca-Cola Company.. 01/20/2011 | Wells Fargo Advisors, LLC ..1,000.000 63,550

500255 10 4 |Kohls Corporation... 01/20/2011 | Wells Fargo Advisors, LLC ..1,000.000 51,892

583928 10 6 |Medallion Financial Corporation 01/20/2011 | Wells Fargo Advisors, LLC ..6,000.000 49,663

92205F 10 6 Vanguard Natural Resources LLC 01/20/2011 | Wells Fargo Advisors, LLC 2,000.000 58,902

G16252 10 1|Brookfield Infrastructure Partners LP..... 02/17/2011 | Wells Fargo Advisors, LLC ..2,000.000 47,235

209034 10 7 |Consolidated Communications Holdings Inc... . 02/17/2011 | Wells Fargo Advisors, LLC ..3,000.000 55,480

26432K 10 8| Duff & Phelps Utility & Corporate Bond Trust INC..........c.coorurrurieirinieiereiscce e 02/17/2011 | Wells Fargo Advisors, LLC 5,000.000 54,937

92205F 10 6| Vanguard Natural Resources LLC 02/17/2011 | Wells Fargo Advisors, LLC 2,000.000 62,774

209034 10 7 |Consolidated Communications Holdings Inc... 03/17/2011 | Wells Fargo Advisors, LLC 3,000.000 53,089

126650 10 0| CVS Caremark Corporation .... | 03/17/2011 | Wells Fargo Advisors, LLC 2,000.000 67,180

H27178 10 4|Foster Wheeler AG .| 03/17/2011 | Wells Fargo Advisors, LLC 2,000.000 68,955
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1 3 4 5 6 7 9
CUsIP Date Number of Actual Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Interest and Dividends

94987C 10 3| Wells Fargo Advatage Global Dividend Opportunity FUN............cccoceiriennneieinrnceinienns | e 03/17/2011 | Wells Fargo AdVISOrS, LLC........c.vuriririririneieieieiseisce et sssessessssssessesnes | sesssesssssssnsens 5,000.000 47,684

167250 10 9| Chicago Bridge & Iron Company N.V.........ccccccuviinirinnrinnii .| 04/21/2011 | Wells Fargo Advisors, LLC 2,000.000 82,588

23311P 10 0|DCP Midstream Partners LP 04/21/2011 | Wells Fargo Advisors, LLC 2,000.000 86,705

460146 10 3| International Paper Company 04/21/2011 | Wells Fargo Advisors, LLC 3,000.000 90,415

577081 10 2|Mattel, Inc 04/21/2011 | Wells Fargo Advisors, LLC ..3,000.000 81,198

84265V 10 5| Southern Copper Corporation.... 04/21/2011 | Wells Fargo Advisors, LLC ..2,000.000 74,261

G16252 10 1|Brookfield Infrastructure Partners LP............cccveuiiiniinnieienisssiesesessiennins .| 05/19/2011 | Wells Fargo Advisors, LLC ..2,000.000 49,257

126650 10 0| CVS Caremark Corporation 05/19/2011 | Wells Fargo Advisors, LLC 2,000.000 77,435

23311P 10 0|DCP Midstream Partners LP 05/19/2011 | Wells Fargo Advisors, LLC ..2,000.000 79,134

H27178 10 4 |Foster Wheeler AG .| 05/19/2011 | Wells Fargo Advisors, LLC. 2,000.000 67,395

831865 20 9|[A. O. Smith Corporation 06/30/2011 | Ameriprise Financial Services, Inc 84,606

02209S 10 3 |Altria Group, Inc 06/30/2011 | Ameriprise Financial Services, Inc 52,786

320209 10 9| First FIn@NCial BANCOD .....ccvureueeeireieicie ettt ss s ssessessssensenns | seseessenssesnns 06/30/2011 | Ameriprise Financial Services, Inc 66,726

418056 10 7 |Hasbro, Inc. 07/21/2011 | Ameriprise Financial Services, Inc 79,357

438516 10 6 [ Honeywell International Inc. 07/21/2011 | Ameriprise Financial Services, Inc 58,444

756109 10 4 |Realty INCOME COMPOTAtION.........cuvvierirriieriieieieeie ettt sessnsensens | seseesssnssenaas 07/21/2011 | Ameriprise Financial Services, Inc 69,466

369604 10 3|General Electric Company. 08/18/2011 | Ameriprise Financial Services, Inc 62,081

415864 10 7 |Harsco Corporation 08/18/2011 | Ameriprise Financial Services, Inc .. 42,786

636330 10 4| National Health INVEStOrs, INC...........ccccuiuiiircieieiieeceee et sieiesseeaenes | ceeesesaeienans 08/18/2011 | Ameriprise FINANCial SEIVICES, INC.........cureviivrirriiriiieisiciesisssse e | rersessssssessesssss s essnes 1,000.000 42,844

681936 10 0 [Omega Healthcare INVELOrS, INC........c.ovuveueurireirieicireesee e eseseenenns | een 08/18/2011 | Ameriprise Financial Services, Inc 3,000.000 52,853

44106M 10 2| Hospitality Properties Trust 09/08/2011 | Ameriprise Financial Services, Inc 3,000.000 69,516

92343V 10 4| Verizon COMMUNICAtIONS INC....vuveirerrrieircireiieieiresisisesesse s sssssessesssssssssessssssnssnss | vessessssssenens 09/08/2011 | Ameriprise Financial SErVICES, INC........cvvvrirririiiiirieisisessiesssssesssssesessssins | sersereessesennes 2,000.000 71,702

000375 20 4[ABBLid.....cccccoevrvirirerciireinns 10/20/2011 | Ameriprise Financial Services, Inc 4,000.000 74,278

260543 10 3| Dow ChemiCal COMPANY...........ccuiiiiiimriiiiiiiniiieiiesiessis bbb 10/20/2011 | Ameriprise Financial Services, Inc 3,000.000 79,350

039380 10 0 [AICh C08I INC.....cieieieeireieis sttt es s ensensnnnes | sesesssssnsenns 11/17/2011 | Ameriprise Financial SErVICES, INC.......vouuiuiurieieiieiiieiseseis s sessisensessessesnrensnns | aeresssessessssssessssssssssesseesesassenesd 4,000.000 61,756
9099999. Total - Common Stocks - INAUSHTIAl ANA MISCEIIBNEOUS............c.c..ovevveiiiiieieeieicieiet ettt eae et et esesaeeesee eaeuessssesesesessseesessetesesesaeeassss et et s assesenseaeses s assesanseaetesnassesssesesesasaetasansssessans 2,467,756 0

Common Stocks - Mutual Funds

30278K 25 5|First Trust - Unit 3118 CDN Energy & Income Ser 23..... A 10/20/2011 | Ameriprise Financial SErvices, INC..........oviuireieiiiiisieiesces e eissisnsensens | seeessesessneanes 5,000.000 50,441
9299999. Total - Common Stocks = MUUAI FUNGS.......c.uiruiiiiriiierisiisiienississ s 50,441 0
9799997. Total - Common Stocks - Part 3. 2,518,197 0
9799998. Total - Common Stocks - SUMMATY HEM fTOM PAM 5............oviieiieieieiete ettt ettt ettt sees et essssessesetensente | eaessesessessesassassessessesesses et e s eesessee et aeses s et et ansessessessesenseb et aesessessessesansessetntes 1,285,955
9799999. Total - Common Stocks. 3,804,151 0
9899999, Total - Preferred and Common Stocks 3,804,151 0
9999999, Total - Bonds, Preferred and COMIMON SEOCKS............cvevuiiiiviueiieiiiieisiseie st ss sttt s s s b ntesaes se4ssessebses st e s s e s e s s s s e b e s s st s s b b et s st s s bbb bbbt b bt 4,660,062 | ....cooovererirereeneee e XXX | et 4,989
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

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

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912828 JY 7|U.S. Treasury Note ... | 01/31/2011. | Matured.......... ...100,000 | .. 4 4 100,000 01/31/2011.
912828 MM 9| U. S. Treasury Note ... | 11/30/2011. | Matured.......... v 100,000 | ...........100,000 | .. ...99,897 299,953 | i e 47 47 100,000 11/30/2011.
0599999. Total - Bonds - U.S. GOVEINMENE........ivirireriesirisirienissnsssresssnsssisssnssenis osesssessssssssssensenes 200,000 200,000 | ........... 199,798 | .o 199,949 | s (V)] 51 0 51 0 [ 200,000 | ..oooovinen0 i |0 1,188 XXX..oooe
Bonds - U.S. Special Revenue and Special A t
31395L BN 0 [FHLMC Series 2925 Class CG.......ccvuvvrvrrererirernns ... | 01/117/2011. | Called .3,534 3534 | 3,534 3,534 0 3,534 | e | e | el {1 [ 15 | 05/15/2011.
31396E SK 3 |FHLMC Series 3075 Class CA.......ccouceveeverrererns ... | 01/17/2011. | Called 1,270 1,270 | oo 1,270 1,270 0 1,270 | oo [ e | e (V1 I 6 | 02/15/2012.
31396R 3D 7|FHLMC Series 3152 Class TA ... | 01/17/2011. | Called 31,128 | oo 31,128 | 31,128 | s 31,128 0 06/15/2013.
31394U Q7 0|FNMA Series 2005-110 Class KU ... | 01/25/2011. | Called 4,297 4,297 0 01/25/2011.
31395H J6 8|FHLMC Series 2877 Class BB..........cccocvevviivcinnine ... | 02/15/2011. | Called 5,000 5,000 0 03/15/2011.
31395L BN 0|FHLMC Series 2925 Class CG.... ... | 02/15/2011. | Called 27,996 | .oco0e0n27,996 | oo 26,831 | i 27,956 | ..oovvocrierinii | s 40 40 05/15/2011.
31396E SK 3 |FHLMC Series 3075 Class CA .|...102/15/2011. | Called 1,247 1,247 | .. 1,247 0 1,247 02/15/2012.
31396R 3D 7|FHLMC Series 3152 Class TA........cccovuurermieriernrinns ... | 02/15/2011. | Called 5,783 5,783 | oo 5,783 5,783 0 5,783 06/15/2013.
31395H J6 8|FHLMC Series 2877 Class BB. ... | 03/15/2011. | Called .5,000 5,000 5,000 0 5,000 03/15/2011.
31396E SK 3 |FHLMC Series 3075 Class CA. .|...103/15/2011. | Called 1,224 1,224 | .. . 1,224 0 1,224 02/15/2012.
31396R 3D 7|FHLMC Series 3152 Class TA.......c.coovenrvevererinns ... | 03/15/2011. | Called 45 45 | 45 | s 45 0 45 06/15/2013.
31396E SK 3 |FHLMC Series 3075 Class CA.......c.coocenvevnerrereres ... | 04/15/2011. | Called 1,201 1,201 1,201 0 1,201 02/15/2012.
92418P CY 1 |Vermont Hsg Fin Agy Sngl Fam Hsg Rev Ser 27..... | ... | 05/02/2011. | Called .5,000 5,000 5,028 (28) ...(28) 5,000 11/01/2016.
31395H J6 8|FHLMC Series 2877 Class BB. .| ... | 05/16/2011. | Called 6,000 6,000 6,000 0 6,000 05/16/2011.
31396E SK 3| FHLMC Series 3075 Class CA. ... | 05/16/2011. | Called 1,178 1,178 1,178 0 1,178 02/15/2012.
31395H J6 8|FHLMC Series 2877 Class BB. ... | 06/15/2011. | Called .1,000 1,000 1,000 0 1,000 06/15/2011.
31396R 3D 7|FHLMC Series 3152 Class TA ... | 06/15/2011. | Called 26,760 | ..oovvvneen 26,760 | ....ccc0ee.25,356 | coovrvrinnnes 26,664 | ..oovocrieiieis | e 96 96 06/15/2013.
31396R 3D 7|FHLMC Series 3152 Class TA. ... | 07/15/2011. | Called .2,289 2,289 2,289 0 .1 07/15/2011.
31395H J6 8|FHLMC Series 2877 Class BB ... | 07/19/2011. | Called .3,000 3,000 3,000 0 07/19/2011.
20774W MN 8| Connecticut St Hsg Fin Auth.... ... | 07/21/2011. | Called .5,000 5,000 4,887 113 13 11/15/2031.
31396E SK 3 |FHLMC Series 3075 Class CA. ... | 08/15/2011. | Called 112 1,112 1,112 0 02/15/2012.
31396E SK 3 |FHLMC Series 3075 Class CA. ... | 09/15/2011. | Called .1,090 1,090 1,090 0 02/15/2012.
31396E SK 3 |FHLMC Series 3075 Class CA. ... | 10/17/2011. | Called .1,068 1,068 1,068 0 02/15/2012.
31396E SK 3 |FHLMC Series 3075 Class CA. ... | 11/15/2011. | Called .1,046 1,046 1,046 0 02/15/2012.
31396E SK 3| FHLMC Series 3075 Class CA. ... | 12/15/2011. | Called 1,025 1,025 | .. .1,025 1,025 0 02/15/2012.
3199999. Total - Bonds - U.S. Special Revenue and Special A it . . N 143292 | oo 143,292 | v 140,638 | ..o 143,072 | oo 0 220 0 220 0 {143,292 |0 i | 0 | 2174 XXX..oone
Bonds - Industrial and Miscellaneous
05949C AA 4 |Bank of America CMO 2005-5 1A1.........coevevivenninne ... | 01/25/2011. | Called 35,845 0 03/25/2011.
225458 JW 9| CS First Boston 05-3 3A1 ... | 01/25/2011. | Called 15,771 0 01/25/2019.
225470 UY 7[CSMC Mortgage Series 06-1 3A8 ... | 01/25/2011. | Called 22119 | 22119 | 22,119 | 20,557 | 1,563 .1,563 03/25/2015.
05949C AA 4 |Bank of America CMO 2005-5 1A1.......c.ovververrnrenne ... | 02/25/2011. | Called 778 0 03/25/2011.
12669E ZM 1| CWHL Series 2003-34 Class A11 ... | 02/125/2011. | Called 6,137 0 03/25/2011.
225458 JW 9| CS First Boston 05-3 3A1 ... | 02/25/2011. | Called 5,326 0 01/25/2019.
225470 UY 7|CSMC Mortgage Series 06-1 3A8..........c.cccouvvrrrrennes ... | 02/25/2011. | Called 11,686 | ...........11,686 | ............11,686 | ...............10,860 | ............ 825 825 03/25/2015.
832110 AK 6| Smith International Inc Sr Unsecured.. ... | 03/07/2011. | Called 30,098 (305) (305) 03/15/2014.
05949C AA 4|Bank of America CMO 2005-5 1A1 ... | 03/25/2011. | Called 13,378 0 03/25/2011.
225458 JW 9| CS First Boston 05-3 3AT.......cocuiemeernniineiieienns ... | 03/25/2011. | Called 5,802 0 01/25/2019.
12669E ZM 1| CWHL Series 2003-34 Class A11........cccovvevererernnnns ... | 03/25/2011. | Called 4,567 0 03/28/2011.




Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

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

'y
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05949C AA 4 |Bank of America CMO 2005-5 1A1.......c.coevevivenninne ... | 04/25/2011. | Called .3,951 3,951 | coovvrns 3,951 3,951 0 3,951 | e e | s (V1 I 72 | 04/25/2011.
225458 JW 9| CS First Boston 05-3 3A1 ... | 04/25/2011. | Called 4,895 0 01/25/2019.
225470 UY 7[CSMC Mortgage Series 06-1 3A8 ... | 04/25/2011. | Called 15,615 | oo 15,615 | (15,615 | 14512 | L 1,103 1,103 03/25/2015.
12669E ZM 1| CWHL Series 2003-34 Class A11........cccovvevererernnnes ... | 04/25/2011. | Called 4,205 0 04/25/2011.
92344R AA 0| Verizon New England Inc Senior Notes ... | 05/02/2011. | Called 25,587 (439) (439) 09/15/2011.
05949C AA 4|Bank of America CMO 2005-5 1A1 . |...105/25/2011. | Called 17,790 0 04/25/2011.
225458 JW 9| CS First Boston 05-3 3AT.....c..ccuvemermneinerieenenns ... | 05/25/2011. | Called 733 0 01/25/2019.
225470 UY 7|CSMC Mortgage Series 06-1 3A8.... ... | 05/25/2011. | Called 24 | 28 | 28 |23 | 2 2 03/25/2015.
12669E ZM 1| CWHL Series 2003-34 Class A11.... ... | 05/25/2011. | Called 2,562 2,562 2,562 0 2,562 04/25/2011.
428236 AX 1 |Hewlett-Packard Co Global Notes...........ccccenrenec. ... | 05/27/2011. | Called 25,000 | .overcvene 25,000 | .ooooeeenn25,514 | i 25,184 (184) (184) | oo | e 25,000 05/27/2011.
05949C AA 4 |Bank of America CMO 2005-5 1A1.. ... | 06/27/2011. | Called 6,652 6,652 6,652 0 6,652 06/27/2011.
225470 UY 7|CSMC Mortgage Series 06-1 3A8.... ... | 06/27/2011. | Called 1,847 1,847 130 1,847 03/25/2015.
12669E ZM 1| CWHL Series 2003-34 Class A11.......ccccovuvivrvrniins ... | 06/27/2011. | Called 30 30 | 30 |19 s [ 1 1" 30 06/27/2011.
225470 UY 7|CSMC Mortgage Series 06-1 3A8.... .. | 07/25/2011. | Called 694 694 49 694 03/25/2015.
225470 UY 7|CSMC Mortgage Series 06-1 3A8.... ... | 08/25/2011. | Called .3,047 3,047 215 3,047 03/25/2015.
05949C AA 4 |Bank of America CMO 2005-5 1A1.......c.coevevrvvnninne ... | 09/26/2011. | Called 554 554 0 554 09/26/2011.
225458 JW 9| CS First Boston 05-3 3A1 ... | 09/26/2011. | Called 478 478 0 478 01/25/2019.
225470 UY 7[CSMC Mortgage Series 06-1 3A8 ... | 09/26/2011. | Called 5,347 5,347 378 5,347 03/25/2015.
225458 JW 9| CS First Boston 05-3 3A1 .. | 10/25/2011. | Called 2,296 2,296 0 2,296 01/25/2019.
225470 UY 7|CSMC Mortgage Series 06-1 3A8 ... | 10/25/2011. | Called 7,445 7,445 6,919 | ... 526 526 7,445 03/25/2015.
959802 AD 1|Western Union Company Notes... ... | 11/17/2011. | Called 25,000 | .oovvereen 25,000 | .oocererrnn26,591 | i 25,925 (925) ((C25) 1 OURTIN PR 25,000 11117/2011.
05949C AA 4 |Bank of America CMO 2005-5 1A1.. ... | 11/25/2011. | Called 759 759 | o759 | s 759 0 759 09/26/2011.
225458 JW 9| CS First Boston 05-3 3A1. ... | 11/25/2011. | Called 6,765 6,765 6,765 0 6,765 01/25/2019.
225470 UY 7 |CSMC Mortgage Series 06-1 3A8 ... | 11/25/2011. | Called .9,349 9,349 | oo 9,349 | 8,688 | oo 660 660 9,349 03/25/2015.
481247 AA 2|JPMorgan Chase & Co FDIC GTD Sr Notes. ... | 12/01/2011. | Called 25,000 | .overceene 25,000 | ..cccceeen.25,664 | oo 25,636 (492) (492) [ v [ e 25,000 12/01/2011.
225458 JW 9| CS First Boston 05-3 3A1. ... | 12/27/2011. | Called .3,353 3,353 3,353 0 3,353 01/25/2019.
225470 UY 7|CSMC Mortgage Series 06-1 3A8 ... | 12/27/2011. | Called 686 (o7 O o1 s I 637 48 686 03/25/2015.
3899999. Total - Bonds - Industrial and MisCellangous. .........ccooverirniiiiriniisiinnienns 351,171 345,486 347,769 0 3,165 0 350,790
8399997. Total - Bonds - Part4........ 694,464 .690,790 0 .3,436 0 .694,082
8399999. TRl = BOMAS. ...k bbbk | eneinnies 694,464 690,790 0 .3,436 0 694,082
C on Stocks - Industrial and Miscell
149123 10 1| Caterpillar Inc ... | 01/20/2011. | Wells Fargo Advisors, LLC..........c.. | weveveene 1,000.000 | ............. 93,567 | .o XXX | v 59,420 | ............93,660 | ........ (34,240) [ ..ooveervrnirens | e | e (34,240) | oo [ 59,420 | | e 34147 | LLL3414T | 440 XXX......
369604 10 3 |General Electric Company...........cccoeerivvenererncereeienes ... | 01/20/2011. | Wells Fargo Advisors, LLC 3,500.000 64,009 |......XXXeooooiee | v 48,203 | 64,015 | L (15,813) [ v [vreneeererncnins [rreneene(15,813) | o [ 48,203 | i | 1000 15,807 | ... 15,807 | e 490 XXX......
369604 10 3 |General Electric Company...........cccoeveeeveireinreneenenns ... | 01/20/2011. | Wells Fargo Advisors, LLC 3,500.000 64,009 | ... XXXoiooie | v 55,721 | 64,015 | (8,295) 8,289 | 490 XXX......
670346 10 5 |Nucor Corporation ... | 01/20/2011. | Wells Fargo Advisors, LLC..........c.. | woveveene 1,000.000 | .cocvuvnet 44,017 | ..o . . 228 228 . . B ] (B3 [ 363 XXX......
682680 10 3| ONEOK, INC....oouvvmrirrrrerieireesseesesiesssessenisinne ... | 01/20/2011. | Wells Fargo Advisors, LLC............ | vever. 1,000.000 | ...ooeveneee 57,570 | ......... ). 9.0 T R 44792 | oo 55,470 | ....... [QLOCT£:) | [ NN IO (10,678) | .vvvveenrererens | verereerernnne A4792 | e | s 12,778 | oo 12,778 | s | e XXX......
35906A 10 8| Frontier Communications Corporation ... | 02/01/2011. | Return of Capital 480.000 | coovrevvreerennn 127 | e XXX | e 127 | 127 0 127 | e | v |0 i | e XXX......
35906A 10 8| Frontier Communications Corporation .| ...102/01/2011. | Return of Capital...........cocvverevrins | corivrrnne 7,000.000 1,853 0 1,853 | oo | e | eeeeerneneennd0 [ [ XXX......
337318 10 9 |First Trust Enhanced Equity Income Fund............... ... | 02/01/2011. | Return of Capital 5,000.000 | .coeerrreeeeen 720 [ v e XXX s | e 7200 | e 720 0 T20 | oo | e | eevrenieineeens0 s [ XXX......
42217K 10 6 |Health Care REIT, Inc.. ... 1 02/01/2011. | Return of Capital........ccocrevvrrrrerns | vovirrens 4,000.000 6,963 0 6,963 | .o e [0 e | XXX......
42217K 10 6|Health Care REIT, Inc.. . | ... | 02/01/2011. | Return of Capital 2,000.000 3,482 0 3,482 ol 0 o | XXX
635309 10 7 |National CineMedia, INC..........ccoevevrverereciieiicrerne ... | 02/01/2011. | Return of Capital 3,000.000 | .ooverieerend35 | b XXX | i35 | 435 0 435 | e e | e, 0 | oo [ e XXX......
681936 10 0|Omega Healthcare Invetors, INC........cocvvveernceennes ... | 02/01/2011. | Return of Capital 3,000.000 | .oooerverereeed80 | e e XXX s | vveieiienenn80 | 480 0 A80 | oo | e | e (1} (TR XXX......
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876664 10 3 |Taubman Centers INC REIT.......cccovvvviirncniiniiininns ... | 02/01/2011. | Return of Capital 2,000.000 52 0 52
91359E 10 5| Universal Health Rty REIT........c.cooccnvvenerriviinciies ... | 02/01/2011. | Return of Capital 2,000.000 .1,605 0 1,605
00206R 10 2|AT&TInc ... 02/17/2011. | Wells Fargo Advisors, LLC..........c.. | woveruene 4,000.000 | ........... 112,359 | oo e XXX | e 104,156 | 117,520 | i (13,364) [ s [ [ v (13,364) | oo | e 104,156
038222 10 5|Applied Materials INC............couwveerenrrrnerireririeeeninns ... | 02/17/2011. | Wells Fargo Advisors, LLC 5,000.000 81,263 (6,160) | ..oovvrrereerrens | wrerrrerereenns 64,090 | ..o | e 17,173
09253U 10 8|Blackstone Group LP ... 02/17/2011. | Wells Fargo Advisors, LLC..........c.. | woveuuens 4,000.000 | ............. 69,682 1,925 | e 58,525 | .covverirerernnns 11,157
35906A 10 8 |Frontier Communications Corporation. .102/17/2011. | Wells Fargo Advisors, LLC, 480.000 4,466 (1,190) 3,353 | oo
35906A 10 8| Frontier Communications Corporation...................... ... | 02/17/2011. | Wells Fargo Advisors, LLC.........c... | eveveeeee 7,000.000 | ............. 65,123 | .o XXX | 50,442 | 086,257 | e (15,815) | e | e [ e (IR 1<) 1 SO U 50,442 | .coovoeirerennne
H5833N 10 3| Noble Corporation .1 02/24/2011. | Return of Capital 2,000.000 275 0 275 | oo
05615F 10 2|Babcock & Wilcox Company ... | 03/14/2011. | Wells Fargo Advisors, LLC 3,000.000 92,836 (7,081) [ oo | e 69,689 | ...covvviriiinns 23,146
H5833N 10 3| Noble Corporation............cccccvuuneivierinriiniiniisniiens F.|03/17/2011. | Wells Fargo Advisors, LLC, 2,000.000 86,198 (1,085)
629491 10 1|NYSE Euronext. ... | 04/14/2011. | Wells Fargo Advisors, LLC, 2,000.000 77,125 (761)
013817 10 1{AIC0A INCu.vvvuveerveriieieeieeriesiese i ... | 04/21/2011. | Wells Fargo Advisors, LLC. 3,000.000 49,956 (2,704)
013817 10 1[AICOA INC...oovvviiiiciicicae ... | 04/21/2011. | Wells Fargo Advisors, LLC, 3,000.000 49,956 (2,829)
74955L 10 3 |RGC Resources Inc. ... | 04/21/2011. | Wells Fargo Advisors, LLC 2,000.000 67,198 (7,461)
91359E 10 5| Universal Health Rity REIT.. ... | 04/21/2011. | Wells Fargo Advisors, LLC 2,000.000 84,314 (6,187) 65,268 | ....cooovirirnn
281020 10 7 |Edison International ... | 07/21/2011. | Ameriprise Financial Srvcs, Inc....... | .cc..... 2,000.000 | ..cocveuvnee 77,257 ((CHCIUK) N ORI TR 70,597 | .o
458140 10 0 |Intel Corporation... ... | 07/21/2011. | Ameriprise Financial Srvcs, Inc. (6,634)
458140 10 0| Intel Corporation... ... | 07/21/2011. | Ameriprise Financial Srvcs, Inc (3,751)
806857 10 8 |Schlumberger Ltd ... | 07/21/2011. | Ameriprise Financial Srvcs, Inc....... | ..........1,000.000 | .............89,476 | ... XXXoeoooee | cerrereeeee7,253 | coriiieiin83,500 | oot (16,247) [ s [ e [ v (16,247) | oo | eon
876664 10 3 |Taubman Centers Inc REIT.. ... | 07/21/2011. | Ameriprise Financial Srvcs, Inc.. (6,206) ..29,097
150185 10 6 |Cedar Fair LP ... | 08/08/2011. | Ameriprise Financial Srvcs, Inc....... | ..........5,000.000 | ............87,514 | ... XXXooooos | cvviereennd8,204 | e 75,800 | 1.t i(29,596) [ oo [ e [ v (29,596) | ...ovoveerreerees [ een 41,311
902748 10 2 |UIL Holdings Corporation. ... | 08/18/2011. | Ameriprise Financial Srvcs, Inc. (6,685) ..10,593
002824 10 0 |Abbott Laboratories.. ... | 10/20/2011. | Ameriprise Financial Srvcs, Inc.. 1,162 4,792 | ..
635309 10 7 |National CineMedia, Inc... ... | 10/20/2011. | Ameriprise Financial Srvcs, Inc. (8,122) (17,702)
00301W 10 5|Aberdeen Chile Fund Inc .| F.| 12/15/2011. | Ameriprise Financial Srvcs, Inc. .3,603 (26,557) | ....... (26,557)
026375 10 5 |American Greetings Corporation - Class A.. ... | 12/15/2011. | Ameriprise Financial Srvcs, Inc.. 1,149 .(18,635)] ........(18,635) | .
086516 10 1 |Best Buy Company, Inc ... | 12/15/2011. | Ameriprise Financial Srvcs, Inc 5,413 (27,793) | ........ (27,793)
464286 40 0|iShares - MSCI Brazil Index ... | 12/15/2011. | Ameriprise Financial Srvcs, Inc (1,795) (18,780) | ....... (18,780)
48660P 10 4 |Kayne Anderson Energy Total Retumn Fund ... | 12/15/2011. | Ameriprise Financial Srvcs, Inc.. (496) 9,941)| .. (9,941) ] .
681936 10 0|Omega Healthcare Invetors, Inc ... | 12/15/2011. | Ameriprise Financial Srvcs, Inc (3,438) (8,151)] ..........(8,151)
415864 10 7 |Harsco Corporation... . [ 12/15/2011. | Ameriprise Financial Srvcs, Inc (973) (15,624) | ........ (15,624)
9099999. Total - Common Stocks - Industrial and Miscellaneous...............c.ccccceeee coeveveeeerereeenans 0 (210,728) 0].. ..1,969,087 0| 214874 | ... 214,874
9799997. Total - ComMMON StOCKS = Part 4..........oviiiiniiiiiierisississieni s eerissssisensesessseens 0 (210,728) 0 [ 1,969,087 | ..ovvvnnnnad [\ 214,874 | ... 214,874
9799998 Total - Common Stocks - Summary Item from Part 5 932,209 0 1,285,955 | .o | (353,746) | ...... (353,746)
9799999, TOtal - COMMON SHOCKS. ...ttt etk ee bbbttt ensns | cbsenias 3,116,170 [ .o XXX | e 3,255,042 | . .2,179,815 | ...... (210,728) 0 0 (210,728) 0. ..3,255,042 L0 (138,872)| ...... (138,872)
9899999. Total - Preferred and COMMON SHOCKS........vurieruiresitisierserseres s sssisseisins | sessessesssssssens s sees sttt senssssssnsans | nsnsans 3,116,170 | .ooooee XXXt | v 3,255,042 | ..ccoonve 2,179,815 | ... (210,728) 0 0 (210,728) 0 [ 3,255,042 | ..o 0] . (138,872) | ...... (138,872)
9999999. Total - Bonds, Preferred and COMMON STOCKS..............cuuueriririiiriiiriins eorieiseieeesseesses e essesisesss s ees s essesssesssssessssns | asisa 3,810,634 | ... XXXooirrors | crvs 3,950,494 | ........... 2,870,605 | ...... (205,228) | .......... (2,064) 0 (207,292) (V)] R 3,949,124 | ..o 0] . (138,490)| ...... (138,490)
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Common Stocks - Industrial and Miscellaneous
574599 10 6 | Masco Corporation ... | 02/17/2011 | Wells Fargo Advisors, LLC.......... | 04/21/2011 | Wells Fargo Advisors, LLC.......... .66,297 66,959 | ...... 66,297 .0 663 375
10552T 10 7 |BRF - Brasil Foods S.A .|F.| 01/20/2011 | Wells Fargo Advisors, LLC..........| 09/08/2011 | Ameriprise Financial Services..... . . 53,729 | .. 58,920 | ... 53,729 .0 | 5191 | 5191 | o 476 |
635309 10 7 |National CineMedia, INC........coovvvvnieveeiirrcirirerenn ... | 08/18/2011 | Ameriprise Financial Services..... 10/20/2011 | Ameriprise Financial Services..... | ......... 3,000.000 | ..ocoovrnnen 44562 | ...oooovavn 33,458 | .o 44,562 .0 N [ (11,104) | ........ (11,104)
859737 20 7| Sterlite Industries (India) Ltd . |F.| 02/17/2011 | Wells Fargo Advisors, LLC..........| 10/20/2011 | Ameriprise Financial Services..... 57,799 36,723 57,799 .0 (21,076) .(21,076)
00301W 10 5| Aberdeen Chile Fund Inc ... | F.| 01/28/2011 | Aberdeen (Stock Dividend)......... | 12/15/2011 | Ameriprise Financial Services..... | ...........200.000 | ....ccccceereid,122 | oo 3,001 | s 4,122 .0 | een(1,121) )
001547 10 8 |AK Steel Holding Corporation...........cccccccoeururrerenns ... | 05/19/2011 | Wells Fargo Advisors, LLC.......... 12/15/2011 | Ameriprise Financial Services..... | ......... 5,000.000 | ....ccc......72,795 | ... 36,553 | i 72,795 .0 N (36,242) )
01881G 10 6 | AllianceBernstein Holding L.P.. .| 01/20/2011 | Wells Fargo Advisors, LLC.......... | 12/15/2011 | Ameriprise Financial Services..... ..3,000.000 | ..............65,855 | ... 38,723 | ... 65,855 .0 | e (27,132) (27 132)
086516 10 1 |Best Buy Company, Inc ... | 04/21/2011 | Wells Fargo Advisors, LLC..........| 12/15/2011 | Ameriprise Financial Services..... .2,000.000 | .. 61,020 .0 | veenn(14,821) .(14,821)
15135U 10 9| Cenovus ENergy INC.........covveevermniecvnieneeernnines A.| 06/30/2011 | Ameriprise Financial Services..... 12/15/2011 | Ameriprise Financial Services..... | ......... 2,000.000 | ..covverene 74,046 | .............59,638 | ..o 74,046 .0 [ (14,408) | ........ (14,408)
244199 10 5|Deere & Company... ... | 04/21/2011 | Wells Fargo Advisors, LLC..........| 12/15/2011 | Ameriprise Financial Services..... ..1,000.000 .95,192 95,192 .0 o] eeenn(21,859) .(21,859)
343412 10 2| Fluor Corporation wee || 03/17/2011 | Wells Fargo Advisors, LLC.......... | 12/15/2011 | Ameriprise Financial Services..... ..1,000.000 | .. 69,620 | ............. 48,305 | oo 69,620 .0 | veenn(21,315) )
345370 86 0|Ford Motor Company...........ccc.ccuruverirniiniiniinnns ... | 06/30/2011 | Ameriprise Financial Services..... 12/15/2011 | Ameriprise Financial Services..... | ......... 5,000.000 | ...cccooued 68,106 | ..............50,851 | ...ccocevuin 68,106 .0 . (17,255) | ........ (17 255)
369604 10 3 |General Electric Company... ... | 07/21/2011 | Ameriprise Financial Services..... 12/15/2011 | Ameriprise Financial Services..... .4,000.000 77,036 | ..............66,643 | ......cc..c... 77,036 .0 weenen(10,393) .(10,393) | ...
406216 10 1| Halliburton Company. .| 03/17/2011 | Wells Fargo Advisors, LLC.......... 12/15/2011 | Ameriprise Financial Services..... ..2,000.000 | .. .89,089 89,089 .0 ceeenn(27,372) (27,372)
428236 10 3 |Hewlett-Packard Company..........cccoeuveeerrivnierinnnnns ... | 02/17/2011 | Wells Fargo Advisors, LLC.......... 12/15/2011 | Ameriprise Financial Services..... | ......... 1,000.000 | ..cooverrnenn 48,800 | ..oooovenenee 26,125 | oo 48,800 .0 B [ (22,675) (22,675)
452308 10 9 |lllinois Tool WOrks INC........ccvurereeeirirrinirireirrineens ... | 05/19/2011 | Wells Fargo Advisors, LLC..........| 12/15/2011 | Ameriprise Financial Services..... 57,622 57,622 .0 wenn(12,078) .(12,078)
449810 10 0|ING Risk Managed Natural Resources Fund......... | F.| 01/20/2011 | Wells Fargo Advisors, LLC..........| 12/15/2011 | Ameriprise Financial Services..... .61,545 .0 | e (15,341) .(15,341)
46625H 10 0|JP Morgan Chase & Company.........ccccoeeevrereenenns ... | 01/20/2011 | Wells Fargo Advisors, LLC.......... | 12/15/2011 | Ameriprise Financial Services . 44,720 .0 weenen(13,125) .(13,125)
880779 10 3| Terex Corporation. ... | 03/17/2011 | Wells Fargo Advisors, LLC 12/15/2011 | Ameriprise Financial Services..... ..2,000.000 .73,39%4 .0 . .(47,916)
94770V 10 2| WebMD Health Corporation.............ccocevverererrvrennee ... | 05/19/2011 | Wells Fargo Advisors, LLC..........| 12/15/2011 | Ameriprise Financial Services..... ..1,000.000 .48,860 .0 | veennn(11,764) .(11,764)
984121 10 3| Xerox Corporation. .| 07/21/2011 | Ameriprise Financial Services..... 12/15/2011 | Ameriprise Financial Services..... ..5,000.000 .0 N (12,602) | ........ (12,602)
9099999. Total - Common Stocks - Industrial and Miscellaneous. 0 0 0 .0 0 ......(353,746) ) 15,973
9799998. Total - Common Stocks. 0 0 0 .0 0 [ o0 | s (353,746) | ...... (353, 746) ....... 15,973
9899999. Total - Preferred and Common Stocks . 0 0 0 .0 0 [ 0 | (353,746) | ...... (353,746)| ....... 15,973
9999999. Total - Bonds, Preferred and Common Stocks.. ..1,285,955 0 0 0 .0 0 [ o0 | (353,746) 353,746) | ....... 15,973




Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - Other Affiliates
047738 _10_6 | Ohio Insurance Services ING................. Jo | 2083 [
1799999. Total - Common Stocks - Other Affiliates...........cc.. et | eneenes 0
1899999. Total - COMMON STOCKS. ........vvvieieieiieieeieieie ettt nanees o 0
1999999. Total - Preferred and COMMON SOCK.............vuuiuriiiieiieeirerieietiese e v | s 0.
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

L3

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
Bank of America Corp Sr NOtes...........couveriverineires | covieens .. | 12/15/2011. | Ameriprise Financial Services, Inc............ 09/11/2012. 225243 | [ (18) | 25,000 ...25,258 407
Blackrock Inc Note. .| 12/15/2011. | Ameriprise Financial Services, Inc.. .| 12/10/2012. ..25,285 25,000 ...25,298 .31
General Electric Cap Corp Notes..........ccc.cueueeiicniiiens ceevenene | o | 12115/2011. | Ameriprise Financial Services, Inc.. .. | 06/15/2012. ..25,607 25,000 ...25,666 .63
Morgan Stanley Dean Witter & Co Note........ccocovevivrs [ covnnnns .. | 12/15/2011. | Ameriprise Financial Services, Inc............ 04/01/2012. 225,361 | oo | i (63) | e 25,000 ...25,424 408
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUBT OBIIGALIONS. .........cvruriiieeiei ettt sttt ens s 101,496 0 (| P 0 100,000 101,645 909
3899999. Total - Industrial & MiSCENANEOUS (UNGFIIBEEH).........rvurrrererreresissseisisiss sttt 101,496 0 (L] 0 100,000 101,645 909
Total Bonds
7799999, SubtOtals - ISSUET OBIIGAtIONS. ...v.vveierisieerisit st 101,496 0 (| P 0 100,000 101,645 909
8399999, SUDLOLAIS = BONGS......veureeirsreeerssseestrss s sees sttt 101,496 0 0 ] o 0 100,000 101,645 909
Class One Money Market Mutual Funds
26188J 50 3|Dreyfus Cash Management - Participant Shares MM,..| ......... ‘ .. |06/29/2011. Ameriprise Financial Services, InC............ [ coo... XXX..... 209,752 [ .ovivrerininriniinns [ | 209,752 209,752 | .oviviiririnisninnns v | 0.000 | ...... 0.000 [MON..
8999999. Total - Class One Money Market Mutual FUNGS. ... s 209,752 0 0 (V1 [ 0 XXX 209,752 [ IR 0 [.XXX...... XXX .
9199999. Total - SNOM=TEIM INVESIMENLS..........cvivieiieiieciieiciecte ettt bbb s bbbt bbbt b s sen 311,248 (01 IO (150) (U [P 0 XXX 311,397 909 | .o 0 |.XXX...... XXX .
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B/A.C.V. Accretion Items Exposure Entity Year-end (a)

NONE
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART A - SECTION 2
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25

Indicate Strike Prior Year | Current Year Total Adjustment Hedge
Exercise, Price, Rate | Initial Cost Initial Cost | Consideration Book/ Unrealized Foreign Current Gain (Loss) | to Carrying | Gain (Loss) | Effectiveness
Description Schedule Date of Expiration, of Indexed | of Premium | of Premium Received Current Adjusted Valuation Exchange Year's on Value of on at Inception

of Hedged [Exhibit | Type(s) Exchange or Trade | Maturity or |Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in |(Amortization)| Termination Hedged Termination and at
Description Item(s) Identifier |  of Risk Counterparty Date Expiration Date or Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) | B.A.C.V. Accretion | Recognized Item Deferred  [Termination (a),

NONE



Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of | Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts | Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Year-end (a)

03

NONE

Broker Name Net Cash Deposits

Brokers

NONE




Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19
Indicate Book/ 16 17 18 Hedge
Exercise, Adjusted Gain (Loss) Gain (Loss) Used Effectiveness
Description Schedule/ Date of Expiration, Carrying Recognized to Adjusted Basis at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction | Termination Termination Maturity Value at in Current of Hedged Item and at
Symbol Contracts Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Date Price or Sale Termination Year in Current Year Deferred Termination (a)
m
N
-

Net Cash Deposits

Broker Name

Brokers

NONE




Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

¢ca

1 2 3 4 Book Adjusted Carrying Value Fair Value 1
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Traded (Y or N) (Y orN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NONE




Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation|
CusIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.......... ONAIC2: §........ ONAIC3: §........ 0 NAIC4: §........ ONAICS: §......... ONAIC6: §.......... 0

NONE
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5
NAIC
Designation|
CusIP IMarket Fair
Identification Description Code Indicator Value

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

E24




Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
JPMorgan Chase Bank, N.A. - Checking. .. Lima, Ohio ...1,421,465 | XXX
JPMorgan Chase Bank, N.A. - Savings... . Lima, Ohio 108,117 | XXX
0199999. Total - Open Depositorie; 1,529,582 | XXX..
0399999, TOtal CASH ON DEPOSIL......vrreuiersiretissteserss stk ...1,529,582 | XXX..

0499999. Cash in Company's Office

0599999. Total Cash

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 1,426,804 | 4. April 1,270,643 | 7. July. 986,014 | 10. October. 509,789
2. February 1,357,979 | 5. May. 1,808,485 |8. August 879,817 | 11. November. 523,113
3. March 1,275,524 | 6. June 1,065,088 | 9. September. 685,097 |12. December. 1,529,582

E25
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Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 2011 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. AlBDAMAL .. AL i | bbbt tiens | ettt enenen | et | s
2. AIESKAL e K | st | enteren et et ene | seereni e | eree
30 ANZONA. it AZ [ i [ bbb | enteb sttt enn | s | eree
4. ATKANSES ... AR | s | s ens | eriereeni et enies | ereresieerene e enenes | e
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