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Annual Statement for the year 2011 of the American Commerce 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. r@ASUNY SECUMHES......ouveeveeienciiaeiisiteiiseseessessse s sssnnes | seeneens 5,560,970 |........... 29 | .. 5,560,970 | .oooveeieineineinns [ e 5,560,970 |............ 29
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. government agencies...........ccvvvvererernnerrernesnenensesnesensessssensensenss | 0000002y 929,802 | ovveeenna 1.5 | i 2,925,802 [ ..coovirriirereireienns | i 2,925,802 |............ 1.5
1.22 Issued by U.S. government sponsored agencies L0 [ e | s (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............cceveieeninreiennniiens | cevvrens 4,969,334 |............ 2.6 | . 4,969,334 | ..o | e 4,969,334 |............ 2.6
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general Obligations...........cccvereierenieieesee s | ene 11,473,298 |.........59 | ... 11,473,298 | ..o | v 11,473,298 |............ 5.9
1.43 Revenue and assessment 0bligations............ccccvveveueveieieicieesieesseseee s | oees 44,155,321 |........22.8 | ..... 44,155,321 | oo | v 44,155,321 |.......... 22.8
1.44 Industrial development and similar 0bligations............cccovcveeiievierceieeieiesiieeeis | eeveenreenieiesniniens | eerereerernd0000 [ [ e | e 0
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..........ccoooniminninninns | cevene 13,654,501 |............ 70 | ... 13,654,501 | .oooovieeirrineiieinns [ e 13,654,501 |............ 7.0
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....... | ........... 901,960 |............ 0.5 | e, 901,960 | ..ocvoevevrrrererreieiens | v 901,960 |............ 0.5
1,523 All ONEI ..ottt ssessants | sessessnes 942,514 | ............ 05 | s 942,514 | oo | e, 942,514 | ........... 0.5
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... | ...... 58,958,289 | .......... 304 | ... 58,958,289 |...covvvvrrereiniinn | e 58,958,289 |.......... 304
2.2 Unaffiliated non-U.S. securities (including Canada)............ccccevererrenierensrnsieneseissenenns | coeeee 16,327,768 |............ 84 |.. 16,327,768 | ..coocveverererresiann | e 16,327,768 |............ 8.4
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........crererrierse et sssessanssns | sessessesssssssssensanes | sesesssnesn 0.0 [ [ | e (0] 0.0
3.2 Preferred stocks:
3.21 Affiliated L0 e [ e | e (01 O 0.0
3.22 UNAfili@ted. ..ottt nnias | seeseeed 6,193,655 |............ 32 | 6,193,655 | .oovverereeieinns [ e 6,193,655 |............ 32
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIEEE. ..o sssssnsenns | snseseeseesennennns | sresnennnsi0:00 | e [ | e (V10 O 0.0
3.32 UNAffiliated.......cereerieeeeeeieeineseecseieeeseeeeseieseseessseseseseesessssseesssesssssssssensnsssesss | ssseesnesessessnnnsensns | neeseeness0:00 | orirnrnsnniisiinnnns [ e | e (O] I 0.0

© © 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

....193,791,039

....193,791,039

....193,791,039
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Annual Statement for the year 2011 of the American Commerce 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 1,805,466
2. Costof acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 501,529
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 501,529
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 328,824
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 127,264
8.2 Totals, Part 3, COIUMN ...ttt 127,264
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 1,850,907
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 1,850,907
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
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. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb
52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
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

S102




Annual Statement for the year 2011 of the American Commerce Insurance Company

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

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:

10,1 Totals, Part 1, COIUMN 15, ...ttt r 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+68-7-849-10)........ccceveirrrerrrrrierieesersees et
Deduct total NONAAMILEEA AMOUNES..........cceveiiriecicsetee ettt sttt s st s bt en s b s see st neas

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

187,964,976

79,411,028

..................................... 721,327

69,660

(103,500)

453,858 420,018

..................................... 2,794,523

90,548,822

..................................... 680,184

0

180,082,866

180,082,866
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...8,697,835 9,712,258 .8,733,283 8,751,890
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4. TOtaIS.cooveeerrresssreessnrriisnnes | conreeesssrisssneens 8,697,835 | ..o, 9,712,258 | .oooovvrririens 8,733,283 | ..o 8,751,890
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooioiiieeiiiiieiiiees | e 4,969,334 [ ..o 5,310,582 | oo 4975145 [ v 4,900,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cooirsrnrisnrsiinin o 11473298 | .o 12,204,845 | .o 11,288411 | oo 13,235,000
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.ooocereissrrensssrinssrinnns | s, 71,618,213 | .o, 72,339,903 | oo 69,681,565 | ..occooorveeene 105,257,918
Industrial and Miscellaneous and Hybrid 8. United States........cccoeuevveeves | coverririiriennad 60,802,759 | c.overerrran 62,645,574 | ..o 61,549,611 | ovevvercrena 60,098,437
Securities (Unaffiliated) 9. Canada......cooeeveeneeeeerrernns | e 5,975,070 | coovveereerrirnneennd 6,070,900 | ..vvvernerrernnenns 5,976,040 | ..oovverrerrirnenn 6,000,000
10._Other Countries....oooueeeevsssneee | coveennssiiiisnnien, 10,352,702 [ .oovovieicisiieenes 10,642,698 [ ..coooovviinenn. ORISR — 10,000,000
11. Totals 77,130,531 ...719,359,172 ..76,098,437
Parent, Subsidiaries and Affiliates 12, Totals...ocoeviiiccicsicciccienn | [ | s [
13. Total Bonds.......cooumseursssiees | covviiciien, 173,889,211 | oo, 178,926,760 | ....ocococvvveenee 172,592,975 | oo, 208,243,245
PREFERRED STOCKS 14. United States.......cooevvemmererns [ cevvnneeririnnerenne 6,193,655 | ccvvevrerrirnennnnd 6,039,300 | ..vrvercrrirnnenns 6,295,600
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals...oociiiesssinsien | i, 6,193,655 | .coooovniiiriiniinen, 6,039,300 | .ooovriiiiiins 6,295,600
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..cccoccovvvniineene. 6,193,655 | .ooooovniriiiiniinen, 6,039,300 | .ooovriiiiiins 6,295,600
COMMON STOCKS 20. UNited StAtES......cvvvrmrreerirens | nrereiinsnenisseceinsesnisesssss | ereeesisessssessssesssssessees [ eevesnsessssesessessssss s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS...ooisisiisiiiiiss | o) 0 i 0 i, 0
Parent, Subsidiaries and Affiliates 24, TotalS.....ieiesciiiisiieieies | | e | s
25. Total Common Stocks.....e. |0 |, 0 i, 0
26. Total Stocks......ouwessmsrsrisisne | covvienicinnnnn...8,193,655 | ...... 6,039,300 ..6,295,600
27. Total Bonds and Stocks.... | ...................180,082,866 | ................... 184,966,060 | .......coovvvvnnee 178,888,575
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

6

Total
Current Year

7
Column 6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class6....
TOtAIS. .ttt

............................ 5.0
............................ 0.0
............................ 0.0

............................ 6.5
............................ 0.0
............................ 0.0

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

41

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ClASS 1.ttt naes

.................... 744,525

................. 3,528,508

................. 4,630,357

................. 2,569,908

............... 12,911,301

............... 11,473,298

5.1

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

................. 3,206,281

............... 25,326,987

....565,000 |....

............... 18,820,743

................. 6,380,638
3

651,895 |....

67,401,318
4

216,895 |....

............... 78,630,644
1,970,570

............... 67,401,318
4,216,895
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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)
B.1 ClaSS ..ot | erenssenieenieas 2,684,505 | ...ccovvrrrennes 9,915,878 | ..coovvvvnne. 30,406,032 | ..ccooervrrrrnnns 405,079 | ..o 7488432 | ..o 50,899,926 |......ccccovrrrrrrrrrrne 293 [ 43,369,587 | ...ocovrerrrerirrinn 235 | 42,152,194 | oo 8,747,732
B.2 ClaSS 2. s | et sssnnes | sesseesnsinees 2,028,497 | ..covvvenn. 17,750,524 | oo 2,000,551 | covoevirrinne 2,986,280 | ..coovvvrnn 24,765,852 | ...oovvrerrrrirnns 142 | 24,154,622 | ..o 131 | s 23,767,756 | oo, 998,096
8.3 Class 3.ttt nssnnes [ stesinnsi s es st eninnes | seviesiiesst sttt esstenstns | seeeseessenss st st esssssnssas | srsesesnsesssnsesssnsenssenes | sesseessenssenssenssenssenssenssens | ensenneesessnesnnesnneneen 0 [ o000 | i 1,660,598 | ...ooiveriiriiriinnn0.9 [ | e
146,258 ..o | s 325,087 |03 [ L 000 | [ 525,087
Totals... .2,551,888 .. 10,474,712 | ... ...69,184,807 ...10,270,915
Hybrid Securities
T4 ClaSS Tttt sssssssssses | srinsssssssssisssssssssssssnnes | sessesssesssesssesssssssesssenssens | soesssesssnsssnsssnsssssssessnssss | ssssssnsssnsssssssssssssssnssenss | sevseesssnssenssssns 930,037 | veviverirenrnnnn 930,637 [ o055 |00 ,977,336 [ o 1.6 [ | e 930,637
T2 ClaSS 2.ttt s ssssess s ssssssnnns | cvestesesessesssssssesssssessesins | cessesesissessesesssssesesessens | sresessessesessssssessessssessens | sresessessesessesses s senaesaees

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




L0IS
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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
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
Over 20
Years

6
Total
Current Year

7

Column 6 asa

% of Line 9.

7

8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

Total Bonds Current Year

ClASS 1.ttt
ClASS 2.ttt

Line 9.7 as a % of Col. 6

............... 43,453,065
................. 2,028,497

............... 59,544,238
............... 17,784,737

............... 12,619,783
................. 5,652,446

............... 22,085,738
................. 2,986,280

............. 134,659,766
............... 28,018,864

................. 9,678,369
.................... 998,096

Total Bonds Prior Year

Class4.......ccocovererennn.

Class5.....
Class 6....
Totals...ocveveeerieereine

Ling 10.7. 858 % 0f COL 8......ovoicese e

............... 42,053,418
1,123,957

............... 53,130,727
...15,751,903

............... 21,961,621
.2,000,590

............. 156,680,634
...26,157,940

............. 147,664,040
ceveneennn 24,431 444
................. 1,660,597

................. 9,016,594
1,726,493

173,756,081

...10,743,087

Total Publicly Traded Bonds

Class 1
Class 2
Class 3
Class 4
Class 5
Class 6
Totals.....cooevveriercinne

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

............... 39,093,116
................. 2,028,497

............... 55,655,100
............... 16,786,640

............... 12,288,687
................. 5,652,447

............... 21,081,454
................. 2,986,280

............. 147,664,040
............... 24,431,444

1,660,597

Total Privately Placed Bonds

Class 1.

Class 2

....149,221

................. 3,889,137

.193,004

....998,096 |....

.525,087

1,726,493

9,016,594

4,509,168 | ....

5,080,237

...11,201,552

(d

............................ 26 [ 2.9 JROTROTRRRRON o X
Includes $.....11,201,552 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes §.......... 0 current year, $.....5,688,210 prior year of bonds with Z designations and §......... 0 current year, $.....5,688,210 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.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S....... 0; NAIC3§..... 0; NAIC4§..... 0; NAIC58S.... 0; NAIC6S.......... 0.
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an
SCEIESULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

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
U.S. Governments
1.1 1SSUET ODIGALIONS. ......cvocverecereereseesec et sesssssssssesssssssnsans | seessersssssessessssssnssssssnsnes | ersessnsssssenes 4,681,692 | ..ccvveee... 3,805,080 [ ..ovvereererneerereerienenes | cevererrenrseressnsensensennes | cverrierenrenre8 486,772 | e 9 | 11,720,862 | ..coovverererveeeren8.4 | e 8,486,772 | ..o
1.2 Residential Mortgage-Backed Securities..... ....244,019 211,083 | oo
1.3 Commercial Mortgage-Backed Securities.... . . 0 0.0 e | e

1.4 Other Loan-Backed and Structured Securities.
1.5 TOtAIS. ...ttt

All Other Governments
2.1 ISSUET ODBlIGAtioNS........cccvuvveeieieieese e
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities............ccoevvverervcrerennnn
2.5 TOtAIS. . ovu ettt

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvurieeererieie et
3.2 Residential Mortgage-Backed Securities.............cccoeererserrerrerervneinns
3.3 Commercial Mortgage-Backed Securities.... e
34 B SN
3.5 TOtAIS. .ottt sensenss | fesssssssessensessesssenaanes 0

................. 1,916,239 | ..............3,063,095

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations............ccvvvveveirirererieieeeseeesieessesessesesessesessensens | eevevieseenieneens (44,525 | 3,528,508 | oo 4,630,357 | .oovvverane 2,569,908 |...ocooervereieeeeeeeens | e B 12,911,300 | e O [ 11,473,298 |
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities.... .
4.4 Other Loan-Backed and Structured Securities............cocvvevvveercrrerennne.
4.5 TOHAIS....uuieciieieei sttt sttt B 12,911,300 O i 11473298 [

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........ccccceeunee
5.2 Residential Mortgage-Backed Securities.
5.3 Commercial Mortgage-Backed Securities.... .
5.4 Other Loan-Backed and Structured Securities.............coevevverreverreries oo f e [, .
5.5 TOtAIS...cvuieieeieiesi ettt sns st snn s nsensnnaes | snsessessanenes 3,771,281 | oo 25,326,986 | ...ccovnneen 18,820,743 |.............10,032,534 | .............13,666,669 | .............. 71,618,213 | oo 2 I 80,601,215

...51,404,459
...29,196,756

........... 44,155,321
27,462,892 |..

...591,314
.3,179,967

...15,616,742
9,710,244

8,964,219
9,856,524

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtiONS........cvurverererieierise e
6.2 Residential Mortgage-Backed Securities.............cccoevevererrerererveeinnns
6.3 Commercial Mortgage-Backed Securities.... e .
6.4 Other Loan-Backed and Structured SeCUties...........couurvrrrvreriersrnerens | coverersnins 2,166,202 [ ...oooviiinne 465,094 [ .. 479,241 [ .o 477,356 | oo 3,033,710 | oo 6,621,603
6.5 TOtAIS...ouceeeeeiee sttt nsessnssensansanaans | snsisseesssneanes 2,723,958 | ............... 12,099,777 | oo 48,349,558 |............... 2,551,888 |.......... 10,474,713 | oo 76,199,894

............... 67,733,817 | oo 39.0 | 63,496,597 | o344 | .....59,088,746
................. 3,258,409 B 1844474 |
2,429,801

............... 1,625,844
............. 10,270,915

. Hybrid Securities
7.1 1SSUET OBIIGAtONS. .....cocvveveciiieieicteie ettt ssssssenses | evessssessesisssssessesessssenss | sevressssessessssessessessssesesas | sevessessesessssessessssssesesns | sesessessessssessessssessessessns | sreesssssssessessssessessssensens | soessessssessesisssssesesnes 0 . B | s e
7.2 Residential Mortgage-Backed Securities. ST T,
7.3 Commercial Mortgage-Backed Securities.... . v | s e ——————— 01... 0. 0.0 e [ e
7.4 Other Loan-Backed and Structured Securities. . s ...930,637 | .... ....930,637 e 930,637
7.5 TOtalS. .. | v | 0 [ e | ) |, 930,637 | oo 930,637 | o055 2,977,336 | i 16 |0 |, 930,637

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et
8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns
8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHAIS. ...ttt
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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 ODlIGAtIONS........ouierierieii s 1,551,318 [ oo 34,511,152 | oo 66,711,851 [ ..ccvvene. 13,496,444 | ............. 20,547,777 | ccovvvenven. 136,818,542 | oo T8 [ et XXX s | e XX i | i 128173471 [ oo 8,645,071
9.2 Residential Mortgage-Backed Securities..... .3,522,244 ...10,660,717 ...10,330,885 ...4,444 688 ....559,895 ...29,518,429 29,518,429
9.3 Commercial Mortgage-Backed SECUMIES..........c.ccvvevrcreveriereeisisieies | e (0 T (01 (01 (01 (01 U 0 cveeeeeeeieiereneend0.0 [t e XXX [ e XXX i | e 0
9.4 Other Loan-Backed and Structured Securities............ccooevevveereeerceieens [eonieieinnen, 2,166,202 | ......ccooevnvne 465,094 [ ..o 479241 [ ..o 477,356 | oo, 3,964,347 | ..o 7,552,240 | coovveeeeeeiieeennd3 | XXX e e XXX 4995759 [....cc.co... 2,556,481
9.5 TOtAIS.....cvvervrireiiciici ittt sttt sttt | enniienienins 7,239,764 | ...oovvenn. 45,636,963 | ....ccoouuee.. 77,521,977 | .o 18,418,488 | ............. 25,072,019 | ....c........ 173,889,211 [ oveverieeeenee100.0 [ oo e XXX s | e XK s | i 162,687,659 | ............. 11,201,552
9.6 Line9.5a58 % 0f COL B.....oviviiiiiiiecissisissssissssssssssssnssnes | senssssssssssssssesssenseas 42 [, 26.2 | oo 446 | i, 106 [, 144 i, 100.0 | XXX e XXX i e XX [ s 936 | oo 6.4
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorvvererrireiieiieiieeieeiieieeeieeseseeseessessessssssssans | eesieeiseneens 12,158,807 | ..coovvvenne. 27,010,579 | ..coovrrenne 59,823,461 | ............. 20,758,743 | ............ 29,618,597 |...ccoouuneen. ) 0.9 G DR ). 0,% CHRIRIN IT 149,370,187 | oo 81.0 | oo 141,056,897 | ..cocovvvnnnee 8,313,286
10.2 Residential Mortgage-Backed SECUMHES..........ccoueerernrineineineineineines [ cevieeiineiinnend 6,248,131 | ccoovvrrnn. 15,284,606 | ....ccccoeenne 8,474,611 | oo 2,573,557 | v ARE AL — ) 0.9 CHUIIN I 90,9 CHUININ IR 32,699,183 | oo 177 | i 32,699,184 | ..o
10.3 Commercial Mortgage-Backed Securities.............coocveveeeevererseveiienes | oviveiveieiin, 228,996 | .cooovrerereinn 882,190 | .ovvrerereinn 584,557 | .o 629,911 | oo 104,148
10.4 Other Loan-Backed and Structured SECUMHES...........cvuurieeveereeeenerinrees | errseressressminssiessiessesssennns | nosesssesssenssesssesssesssessenss | ossmessnssssessnsssnsssnssssssnes | sessssisssisssssssssssssssssens | snesssssssssssssssssssssesssens
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 18,635,934 | ....ovvvnecns 43,177,375 | oo 68,882,629 | ............. 23,962,211 | .covvvnnen. 29,841,023
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 101 o, 234 | o 37.3 | i, 13.0 e, 16.2
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 30,467,076 62,110,854 20,547,777
11.2 Residential Mortgage-Backed Securities. 10,660,717 10,330,886 | .............4,444 688 | .................. 559,894
11.3 Commercial Mortgage-Backed Securities..........c.ccoveunrenrerneenerernineenens
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 ODlIGAtIONS.......cocvcveieiciiiiccseee et sssssessesens | cvessessssesisssssesessssesesens | coeseesessnnans 4,044,074 | .o 4,600,997 [ .ooveeecieeereenees | e
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 SECUMHES..........ccovvvvrrerrenrerneereens | o, 130,507 [ .o 465,094 [ ..o LYCWZIVE 477,355 | oo 1,004,285 | .......ccc....... 2,556,481 | .o 1.5 | s 0 i, 0.0 [ .0, ST 2,556,481
12.5 TOHAIS....ceoeecieieeecee s | eebessnsinseeees 130,507 | .ooveerirene 4,509,168 | ....ccccovunvn. 5,080,237 | ccveerirrirnns 477,355 | oo 1,004,285 | ............... 11,201,552 | oo 6.4 [ . 10,743,087 | cooveeeieiieienas 58 [ ) 0.9 CHRIN IO 11,201,552
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 1.2 | i 403 [ oo 454 | s 4.3 [ s 9.0 [ oo 100.0 | .ovvreerenes ) 0,9 CHUSIN IO 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, [ 26 [ i, 29 [, 0.3 [ i, (UG (R 0,0, ST IR XXX |, D 0,0 SR XXX | v 6.4
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Sch. DA-Verification
NONE

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Si10, SI11, SI12, SI13, SI14, SI15
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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

103

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
THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002
ACRES OF LAND ON FOUR SEPERATEPARCELS [ COLUMBUS.......cooivvvinririrnninns OH..... 12/31/2011 | 08/04/2008 | ............... 4,322,960 | ..o | ereeennnienes 1,850,907 |. 2,955,000 127,264 | oo | e | oneierisnen (127,264) 500,540 361,566
0299999. Properties Occupied by the Reporting Entity - Administrative. . . . s | s 4,322,960 | ..o (V) [ 1,850,907 |. 2,955,000 127,264 0 [ (127,264) 500,540 361,566
0399999. Total - Properties Occupied by the Reporting Entity........c.oc e 1,850,907 | . 2,955,000 127,264 0 0 .(127,264) | ... 500,540 361,566
0699999, TOAIS.........vvverereeteeieereeiese ettt 1,850,907 | . 2,955,000 127,264 0 0 .(127,264) | .... 500,540 361,566
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Showing all Real E

SCHEDULE A - PART 2

state ACQUIRED and Additions Made During the Year
5

1 Location 4 6 7 8 9
2 3 Book/Adjusted Additional
Actual Cost Carrying Value Investment
Date at Time Amount of Less Made After
Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002 ACRES OF LAND ON FOUR
SEPERATE PARCELS COLUMBUS.......ooviiriiiiinisiiniis OH...... LA2/31201 VARIOUS. ...k 501,529 | .o ...1,850,907
0199999. Total - Acquired by Purchase 501,529 0. ...1,850,907
0399999. Totals 501,529 0. ...1,850,907
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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
Property Disposed
THREE STORY BUILDING, 37,077 SQUARE FEET,
LOCATED ON 6.002 ACRES OF LAND ON FOUR
SEPERATE PARCELS COLUMBUS.. 12/31/2011 | VARIOUS 0 328,824 328,824 0
0199999. Total - Property Disposed 0 0 0 0 0 0 0 328,824 328,824 0 0 0 0
0399999. Totals. 0 0 0 0 0 0 0 328,824 328,824 0 0 0 0
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Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

0L

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
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
U.S. Government - Issuer Obligation:
742651 DF 6| PRIVATE EXPT FDG CORP.......cccovviiriieiererenssiessssssiensssssssenins | ovenes e [ 1] 1,058,460 | .....104.024 | ..............1,040,240 | .............. 1,000,000 | ..............1,033,802 |........... (24,658) 3.550(......... 0.907 | AO..cc. | vervevvririeres T49% | ..o 35,500 | 01/19/2011 | 04/15/2013
911759 EA  2|U S DEPT HSG & URBAN DEV GOVT.....cooovvvmrieercrnnrnerisnnnennees | evveen | oo | overieenT | oo 1 .1,892,000 12/17/2008 | 08/01/2016
912828 EE 6|U.S. TREASURY NOTE . I I 11. ...794,589 . ....805,000 1,110 03/17/2006 | 08/15/2015
912828 GH 7|U.S. TREASURY NOTE Y ISP B L I 3,591,211 | ...... 118.664 | .............. 4,449,900 | ..oocvvrnvene 3,750,000 | ..ovvrererrnn3,656,045 | ..o [ i 15,633 . 06/21/2007 | 02/15/2017
912828 HZ 6|U.S. TREASURY NOTE......ccccosuvmmmrrrmrineinmrinnrenerseesseessssnssesennennne | SDue | [evveeveens | e [ i, 148,594 | L 116.641 174,961 ....150,000 | ... ...149,036 130 3875 ... 3.990 [ MN...... ..5,813 | 06/09/2008 | 05/15/2018
912828 JM 3|U.S. TREASURY NOTE.. e [ 8D [ e e | 360,719 | 104.988 .367,458 | .. ....350,000 | ... ...353,907 (2,159) 3.125]......... 2468 |MS...... .10,938 | 10/06/2008 | 09/30/2013
912828 JQ 4|U.S. TREASURY NOTE.......cccosurmrrmrernrernmrisnrnerirenerseesssssssensennenenne | SDue [ [eoverivseens | o [ i 204,663 | ... 104527 | .................209,054 | ..ooorinneen. 200,000 | .....cccove.... 201,746 | ... (923) 2.750 | ..oo.c.. 2.260 |AO...... 11/18/2008 | 10/31/2013
912828 KY 5|U.S. TREASURY NOTE ....400,000 113 2.625]......... 2.656 | JD....... 07/29/2009 | 06/30/2014
0199999. U.S. Government - Issuer Obligation: (10,754) 0 0 |..XXX........ XXX XXX | e 157,620 ] el 419,325 XXX [ XXX......
U.S. Government - Residential Mortgage-Backed Securities
36225B GW 2| GNMA POOL #0781113 | ....... || ............ | ...... I I 212,381 ()] [RRINR [FVRORRORTIRS IO 7.000]......... 6.710 [MON... | ... 14,343 | 11/14/2001 | 11/15/2029
0299999. U.S. Government - Residential Mortgage-Backed Securities. .. 212,381 . . . (173) 0 0 |..XXX........ XXX XXX | 14,343 | ... XXX [ XXX......
0599999. Total - U.S. GOVEIMMENL.......vviereriiisiiriniisrssnssesenssseensssssssssssessesssenes . 8,733,283 | ... XXX.oooooe [ v 9,712,258 | ..ocovveenn 8,751,890 [ ..ocvvvicenns 8,697,835 | ..o 0 (10,927) 0 0 |..XXX........ XXX XXX [ e 158,257 | .o 433,668 |..... XXX [ XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
373384 RX 6|GEORGIAST GOt | s I [ AFE ] 2,000,000 | ...... 106.665 | ......ccvvvee 2,133,300 | ccovvrrrenne 2,000,000 | ..oovrernene 2,000,000 |...ccooe... 10/06/2010 | 10/01/2025
880541 PR 2| TENNESSEE ST......cosiiiomiirerieriieneineiesieseeesesissssessessssenssnens | covees I [ AFE ] v 1,917,195 | ...... 106.638 | ......cccovne 2,026,122 | .oovvernne 1,900,000 | ..coovvrvenee 1,916,239 |........... (956) 05/05/2011 | 08/01/2021
93974C  PJ 3| WASHINGTON ST.....coiimumimmirsensssesssmsssnsssssssenssessssesssssssssnsssnssessnsees | nssesas I LAFE] ....1,057,950 | ...... 115.116] . ..1,151,160 .1,000,000 ....1,053,095 (3,517) 08/10/2010 | 08/01/2023
1199999. U.S. States, Teritories & Possessions - Issuer Obligations..............cccoeiine: . ...4,975,145 | ... XXX........ . ..5,310,582 | .. 14,900,000 | ..............4,969,334 | ... (4,473) 0 0 [ XXX e XXX [ XXX | 83,275 | ool 149,582 . XXXeooos [ XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). [ [P 4,975,145 | .. XXX.oooooe | v 5,310,582 | ..coovennn 4,900,000 | ..o 4,969,334 | .o 0 (4,473) 0 0 [ XXX [ XX [ XXX | e 63,275 | ...l 149582 | . XXX oo [ e XXX......
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
015302 J6 0|ALEXANDRIA VA GO | s [ [ T AFE ] s 512,010 | ...... M2124 | s 560,620 | ...ccooovvrirns 500,000 | ..coovevernne 510,750 |........... (1,008) 09/29/2010 | 07/01/2030
167501 VD 4| CHICAGO ILL BRD ED.......ovvuuirreireirerieeiieeiesiseesssissssessseseseenas (@100 [ AFE ] s 402,822 | ........ 48107 | oo 606,148 | ........o.cc. 1,260,000 | ..ocoovvernene 581,053 |..coonee. 29,380 12/09/2004 | 12/01/2026
249164 LH 5|DENVER COLO CITY & CNTY ..ooiiriiiiirnieirseieissiseeessessssssisnsnns | evenes [ [ 1[.1FE| .. ....1,087,600 | ...... 110.057 | . ..1,100,570 .1,000,000 ....1,085,394 (2,206) 09/27/2011 | 08/01/2025
346622 7U 1|FORSYTHCNTYNC [C10 TSRO IOV [ [ 1|.1FE| .. ...1,000,000 | ...... 106.611 ..1,066,110 .1,000,000 ....1,000,000 08/18/2010 | 04/01/2023
355748 PV 0|FREDERICK MD .| AFE| .. ....1,528,085 | ..... 104.021 ..1,560,315 .1,500,000 ....1,508,798 (7,217) 03/16/2009 | 03/01/2013
447025 JQ 1|HUNTSVILLE ALA... JFE] ..............1,000,000 | ...... 104.656 | . ..1,046,560 .1,000,000 09/02/2010 | 09/01/2027
546585 EB 2|LOUISVILLE & JEFFERSON CNTY KY G O....covvvvmrirrrrnererierinennns | ceveee . e AFE] 1,987,750 | ... 112.838 | . ..2,256,760 .2,000,000 537 11/09/2009 | 11/15/2025
597851 B2 9|MIDLOTHIAN TEX INDPT SCH DIST G.O.... B [ [ 1[.1FE| .. T41769 | i 1,905,000 | e 736,790 | oo | e 40,561 12/31/2010 | 02/15/2028
597851 B5 2|MIDLOTHIAN TEX INDPT SCH DIST G.O... N A .1FE 7,788 426 12/31/2010 | 02/15/2028
64966E CJ 4[NEWYORKNY...... B [ 1|.1FE| .. ..2,120,120 (5,648) 12/13/2007 | 03/01/2030
926055 FN 9|VICTOR VALLEY CALIF UN HS 42,306 1,465 05/05/2005 | 09/01/2020
930863 U2 9|WAKECNTYNC.... . ..1,095,779 .1,000,000 1,000,000 05/20/2010 | 06/01/2027
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations... . 12,204,845 | ............13,235,000 | ............11,473,298 | .... 56,290 0 0 .. XXX [ XXX | XXX e 132,453 | . 437,254 XXX...... | ..... XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: v | e 11,288,411 [ XXX | e 12,204,845 | ..o 13,235,000 | ..ovvvnnee 11,473,298 | .o 0].. 56,290 0 0 [ XXX [ e XX | XXX | e 132,453 | ... 437,254 | XXXeoooe [ o 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 - Issuer Obligations
115030 HY 7|BROWARD CNTY FLAHSG FIN AUTH SIN......ooveeveiriirineiinrinenes [ e [ [ T AFE ] s 612,480 | ...... 100125 | oo 580,725 | ..oovvevereene 580,000 | ...covvvernene 604,277 |...coonu.. (1,920) 5.900]......... 5.282 [AO...... | oovrrrerirenns 8,555 | c.vorernns 37,231 | 09/06/2007 | 10/01/2039
13034P DB 0|CALIFORNIAHSG FINAGY REV  HOM.... OO I I 1|.2FE| .. ...2,733,500 | ........ 90.112| . ..2,635,776 .2,925,000 ....2,755,916 5,626 | ..vorreciierierinnin [ e | i 4750 ... 5.254 FA....... 08/30/2007 | 02/01/2030
23410B AB 7 |DAKOTA CNTY MINN CMNTY DEV AGY. N [ [ 1[.1FE| .. 1,142,669 | .. 101.636 | . 1,116,695 | .. 1,098,720 | ... 1,126,519 | (3,418) 5150 (......... 4.712|MON... | ... 10/06/2006 | 12/01/2038
254840 AN 1|DISTRICT COLUMBIA TAX (@000 [ VAFE] s 608,328 | ........ 84.352 | ..o 944,742 | oo 1,120,000 | ..coovvvrnene 869,585 |........... 39,105 | covoreerierineerienins | e | s | s 4.855 |N/A..... [ oo | e 03/26/2004 | 07/01/2017
254840 AP 6 |DISTRICT COLUMBIA TAX @... | AFE | 593,363 | ........ 79.332 | oo 920,251 .1,160,000 39,235 | .o | e | s | s 4.755 |N/A..... 03/26/2004 | 07/01/2018
34073M VF 6| FLORIDA HSG FIN CORP REV @ WAFE 247,390 32.593 ....541,044 .1,660,000 32,759 | oo | e | seeeesienseninnes | sneind 6.457 N/A..... 12/14/1999 | 12/01/2029
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34073N V2 3|FLORIDAHSGFINCORPREV ~ MTG.. LAFE] ...500,000 775 . . 08/30/2007 | 07/01/2037
373506 AT 1[GEORGIA ST ENVIRONMENTAL LN AC.. | AFE| .. .1,000,000 2400 .......... 2.400 | MON.. 03/25/2011 | 03/15/2016
40785E KH 8|HAMILTON SOUTHEASTERN IND CONS........ovvveerrrmrmrenirneernnninennn [ evveen | e [ eveviens 1|.1FE| .. .1,070,000 (12,436) 5.000]......... 3712 ... 24,669 53,500 | 11/17/2004 | 07/15/2014
413890 BU 7 |HARRIS CNTY-HOUSTON TEX SPORTS.......cccovvvvermrrermrirrernrrerinnes | @uee [0 [ oviennne 1|.2FE| .. ...546,200 . 14,000,000 | ... 895,979 | oo | i 49,365 [ ..ovvveerierininierns | e | e [ e 5.748 |N/A..... 04/07/2003 | 11/15/2037
46940R AA 4| JACKSONVILLE FLA HSG FIN AUTH HOME.........c.oovomermmrrnerirerirnies | vvree | oo | vevireeens 1 AFE | s 1,148,063 | .....100.182] .............1,127,048 | .............. 1,125,000 | ..ccoovvrrenee 1,136,561 | ...coonnc. (2,324) [ oo | e | e 4.900]......... 4.621|AQ...... 09/21/2006 | 10/01/2038
598113 AQ 1|MIDVALE UTAH REDEV AGY TAX INC REV.......ccccotvmrrirnrniireinines [ v LAFE] 1,527,645 .1,500,000 1,524,269 (2,198) 6.150 | ...cnnn 5.901 [MN...... 06/09/2010 | 05/01/2030
602266 AA 6| MILWAUKEE CNTY WIS PENSION OBL TAX......c.couvemivinrirerineirenin | cvvens .| AFE] .. ..816,104 | ...... 108.106 | . . ....800,000 | ... ...807,067 (3,433) 5.390 ] ......... 4902 (JD....... 03/24/2009 | 12/01/2013
61212R D9 4|MONTANA ST BRD HSG SNG...ooveereeesreinererenesseseennnes | eevinee [ oo [ e T AFE ] e, 950,000 | ...... 100.722 | c.ovvvreerrrn956,859 | oo 950,000 | ...cvvrvernnns 950,000 |........... 5.100]......... 5.100 [JD....... 07/25/2007 | 06/01/2038
641272 GA 1 |NEVADAHSG DIV FOR ISSUES DTD MUL......ovvverveiernrnrirerirerinnns [ eoviee [ [ervirinnne 1|.1FE| .. LG1778,651 | 102.404 | . ..1,833,032 .1,790,000 .. 1,779,515 206 [ oo | e | e 4.900 ] ......... 4.941(AQ...... 06/05/2007 | 04/01/2037
64711N  JU 0 |NEW MEXICO FIN AUTH REV REV..cooiverieenernirsereriseennens | eevieee [ oo [ v 1|.1FE| .. ...1,057,090 | ...... 105.911 ..1,059,110 | .. .1,000,000 | ..............1,056,326 (764) 5.920]......... 5.002|JD....... 11/17/2011 | 06/01/2029
647310 ZN 4| NM STATE SEVERANCE TAX......covtereemrnrenersereesesnensssessessessesssns | eevneee | o [ eveesneeens AFE ] v 1,237,328 | ...... 106.220 | ...vvuvennee 1,179,042 | oo 1,110,000 | .ccooovvrennee 1,134,936 | ........... (15,927) 5.000]......... 3.450 [JJ....... 10/12/2004 | 07/01/2013
647310 ZP 9| NM STATE SEVERANCE TAX......cevmiurmrinirireriereieeseneessisessensssenins | cvvees .| IFE| .. ...1,284,861 | ...... 109.369 | . ..1,257,744 .1,150,000 ...1,189,538 (14,867) 5.000]......... 3.551 [dJ....... 10/12/2004 | 07/01/2014
658207 FD 2|NORTH CAROLINA HSG FIN AGY HOM REV........ccoouvmmermerirneenininns | cevnne A AFE] . 1,737,560 | ...... 100.365 | . 1,861,771 | .. .1,855,000 | ..............1,751,178 3416 | o | e | s 4.800]......... 5.287 [ UJ....... 08/29/2007 | 07/01/2033
67756Q DQ 7 [OHIO ST HSG FIN AGY RESIDENTIA MTG.......ccvvrvvvrrrermnrneriseneenes [ eovnee [ [ovirinnnn 1|.1FE]| .................885,000 | ...... 100.239 | .o 887,115 | oo 885,000 | .ovcverireren 885,000 |........... 5100 ......... 5.100 | MS...... 07/12/2007 | 09/01/2038
736746 TR 9| PORTLAND ORE URBAN RENEWAL & R RED........ccccvvvermivmirinrrnns | crvs JGAFE ] 2,212,120 | e 115.581 ..2,311,620 .2,000,000 ...2,161,392 (31,816) 6.031 ] ..vvnn 4.064 [JD....... 05/20/2010 | 06/15/2018
744387 AD 3|PUBLIC AUTH FOR COLO ENERGY NA NAT. .| .FE| .. ...1,976,000 | ...... 109172 . ..2,183,440 | .. .2,000,000 | ..............1,977,370 423 6.500......... 6.597 [MN...... 06/19/2008 | 11/15/2038
74529) AQ 8|PUERTO RICO SALES TAX FING COR SAL.....ccoovveevvrveremerreenernnns | @evee [ oo [ covvrriens AFE ] v 1,512,000 | .......... B5.T78| v 1,155,600 | ............ 20,000,000 | ..ccocovrrenee 1,912,797 | ..o 98,006 | ..vovvvrrirrircerinins | e | e | oo 5.334 N/A..... 07/13/2007 | 08/01/2056
76221R AW 3| RHODE ISLAND HSG & MTG FIN COR HOM......cccconvvuerernmrinenirene | vveee | oo | ceverneens 1|.1FE| .. ...1,505,325 | ........ 98.847 ..1,482,705 .1,500,000 ....1,503,050 (554) 5150 ......... 5.101 [AO...... 07/11/2007 | 10/01/2038
76221R DJ 9|RHODE ISLAND HSG & MTG FIN COR HSG... JOTR IO O RPN 1|.1FE]| .. ....1,983,620 | ...... 101.535 ..2,030,700 | .. .2,000,000 | ..............1,984,077 123 5.500 | ......... 5.551|AO...... 12/14/2007 | 10/01/2049
762212 6Q 6| RIHSG HMOWNRSHIP B5B Rl........ccvovirrereirerineriserienisseessenisenns | eovvees | e [ weeerenens 1| AFE | v 2,000,000 | ........ 96.536 | ...ooerenne 1,930,720 | ..coovvrennee 2,000,000 | ..oovrernvene 2,000,000 | ooouvemerirrereerrens [ e | e | | e 4750 ......... 4.750 | AO...... 02/23/2007 | 10/01/2037
80586A AQ 4 |SCAGO PUB FACS CORP FOR GEORGE REV........ccooveerernevernenns | cvvees | oo [ corevinnns 1|.1FE]| .. ....1,082,440 | ...... 108.420 ..1,084,200 .1,000,000 ....1,081,691 (750) 6.750 | ......... 5.465|JD....... 11/28/2011 | 12/01/2029
83755V HW 7 |SOUTH DAKOTA ST HEALTH & EDL......coovveerervnrrneinineiersnisnernninns | evnee | oo [ eoverrenns 1|.1FE| .. ....1,886,184 | ...... 103.272 ..1,858,896 | .. .1,800,000 | ..............1,829,759 (9,612) 5.250 ] ......... 4.621 MN...... 05/05/2005 | 11/01/2027
875231 GG 1| TAMPA FLA REV......oitiiiniicrierinciississisesiesisessssississsssesssssssns | eeneee | o [ eoneesneeens V2FE | s 630,026 | ...... 100.738 | ..oocvvrrrns 569,170 | ..cvvorerrrenne 565,000 | ...cooerernene 565,000 |........... (12,305) 5.500]......... 5.500 [AO...... 11/16/2004 | 04/01/2012
917436 YR 2[UTAH HSG CORP SINGLE FAMILY.... [SUUSTRNURRNIITEN FUVOOVRN DO ISR 1|.1FE| .. ....1,809,388 | ...... 101.172 ..1,800,861 1,780,000 | ...ccvoenee (3,479) 5.350 | ......... 5.102 [ JJ....... .95,230 | 10/10/2007 | 01/01/2036
917565 GL 1|UTAH TRAN AUTH SALES TAXREV SAL.....ccisirmiminmminnrssrinninnns (@1 I 1].1FE| .. ...3,980,741 | ........ 30.289 5,129,441 | ............16,935,000 | ..............4,935,868 252,730 11/28/2007 | 06/15/2035
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...........ouirieerisinnnnnsesiisrssines | sovenennens 42,115,518 | .. XXX..cooo. | o 44,164,646 | ............ 78,858,720 | ............ 44155321 | oo [V P 406,056 0 XXX [ XXX | XXX e 457,655 | 1,723,112 XXX...... | ... XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3133XE 5D 7 [FEDERAL HOME LN BKS.........cocutirieirerineiienieniseessssssssssensessseens | eevieee | oo [ eevneeinnens [ onees 1| e 878,795 | Lo 103.538 | ...cvverirnes 703,002 | .o 678,981 | oo 679,170 |........... (153) 5.270 12/14/2005 | 12/28/2012
3137A5 NF 7 |FEDERAL HOME LN MTG CORP REMIC........ccouvvrrreerermrinnernniierinnns | ervnner | oo [ eovernrinne [ nnes 1] 1,016,875 | ... 108.930 (1,833) [ cooererreererreiiseinins | e | cernnes 4.500 02/03/2011 | 01/15/2038
31396G G7 0|FEDERAL HOME LN MTG CORP REMIC TR e | 62,258 | 100.360 | . .(3) 5.125 01/19/2006 | 12/15/2013
3138EG NP 5|FEDERAL NAT'L MTGE ASSN PL#AL0397 JUUTRN VOO VR ORI o T 985455 | ... 106.498 886 | v | e | e 4.500 08/11/2011 | 06/01/2041
31397U EV 7 |FEDERAL NATL MTG ASSN REMIC TR.....ccovveirerinrvnerienerneennnnis | vereee | oo | vevererenee | cevns 1 3,247,500 | ... 107.053 | . .3,000,000 (4,990) [ ..oovevneerrrinerrerirens | e | e 4.000 09/16/2011 | 10/25/2038
3128PT LA 1|FHLMCPC PL#J13921 cevveee [ oo e [ | 1,858,414 | 105.010 . 11,844,294 (1,812) 3.500 01/04/2011 | 12/01/2025
3128M7 SC 1| FHLMC POOL #G05615.........cvvrevrerrrererrniserensersnsseeesssssseenssnsssssens | eoveree | oo | ververnenens | vevene T [ vviiiirnnnn 622,433 | i 110.644 (234) 6.000 11/02/2009 | 07/01/2039
31393W WK 1| FHLMC REMIC SERIES 2638.........c.cocvmrrrerieererrneinerieniseessenisnnnns | eonnens | o | eonernenens | eeeeee [ e 493,287 | Lo 101.518 3.500 05/08/2009 | 08/15/2017
31397G 7M 6 | FHLMC REMIC SERIES ROTT......coovvuivviiernnieienneieeesieisninsienns | e . 429,193 | ...... 103.287 | . . ) 5.500 04/18/2007 | 12/15/2020
31394H R8 6| FHLMC SERIES 2656............cvvumevirrerreieiinrierieneseesssissrssenienenees | veveee | oo | vevereeenee | evvens LI I 631,593 | ...... 2447 | oo 696,708 | ... 619,588 | .................636,515 |.......... (132) 6.000 05/21/2004 | 08/15/2033
3137AT7  Z7 8| FHLMC SERIES 3825........ccivieireiiniineiieeieeisenssssissssessesissensanses | eevinee | oo [ connerinnnes [ ovees 1 ....3,053,851 | ...... 106292 . ..3,078,156 .2,895,932 ...3,047,915 (5,936) 07/20/2011 | 03/15/2039
3138A4 SG 1 |FNMA PASS-THR POOL #AH3218.......c.coerervrrirenrirerisninerersnissnnninns | ervneen | oo [ eovervnnnne [ onees 11. ...1,954,534 | ... 106.498 | . 2,013,277 | .. .1,890,436 | ..............1,952,362 (2,172) . 03/16/2011 | 01/01/2041
31403D GP 8| FNMA PASS-THRU PL#TA5508...........ccosvermrrererierirererseessnissrseniene | veeee | oo | vevsenenes | cevns [ [ 2,373,312 | ...... 112751 | o 2,483,105 | ..oovvernnne 2,202,291 | covvrernne 2,288,275 |...coconnee (33,639) 5.662 09/21/2009 | 02/01/2016
31417A CQ 0 |FNMA PASS-THRU LNG 30 YR PLAB3B7S.........ccccovvrverevnrneererniireninns | ervrer | oo [ eovevrvrinne [ s 1 ..3,014,577 | ...... 103.122 . ..3,068,419 .2,975,523 (927) 3.500 11/01/2011 | 10/01/2041
31417A DX 4| FNMA PASS-THRU PL AB3717.....cccovvvrerierireenseinersnenssenesessssessnsnns | eevinee | oo | eovnerinnnns | ovees 1 3,090,733 | ..o 105.174 | . ..3,140,248 .2,985,764 (2,880) [ ..voveveerereerrerirens | cerierienereesseinens | e 4.000 11/01/2011 | 10/01/2041
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[AVNE

38375P KA 8|GNMA REMIC TRUST 2008-9.... ...861,987 ...829,831 (1,296) MON...| ... 07/08/2010 | 07/20/2037
38377X JK 9|GNR2011-114 NB . . 3,191,250 .3,000,000 (4,254) MON... | ... 10/20/2011 | 05/16/2040
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities .. 27,566,047 ...26,399,198 ..27,462,892 (59,239) 0 0 XXX [ 91,229 | ll..604,458 | ... XXX [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... s 69,681,565 .105,257,918 ..71,618,213 346,817 0 0 XXX | 548,884 | ........2,327,570 | ..... XKoo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

13645R AK 0 CANADIAN PAC RY CO NEW......oeourrenirierierieniseisenissesnessensenins | ceveee . rerernennn 2,000,600 | ...... 100.670 | . .2,000,000 | oooereernn2,000,551 | oo | s (39) 09/24/2010 | 03/15/2023
56501R AB 2| MANULIFE FINL CORP RO I .| AFE] .. ...969,900 | ...... 101.960 | . . . .1,000,000 | ... 972,329 | ..o 2,429 01/03/2011 | 09/17/2020
878742 AR 6| TECK RESOURCES LTD......ccovvvierimrererieernsriensesesneesssssssssenssessnns | cevees Al V2FE | 1,019,290 | ...... 103116 | oo 1,031,160 | ..ccoovvrennee 1,000,000 | ..cooovrvnnee 1,015,910 |........... (2,515) 08/24/2010 | 08/15/2017
89352H AC 3| TRANSCANADA PIPELINES LTD.....coviriireriniiirerieieensiersssssensnnes | eevees . ....1,986,250 | ...... 100.337 | . ..2,006,740 .2,000,000 ....1,986,280 26 12/13/2010 | 05/15/2067
02666Q G6 4 |AMER HONDA FIN CORP MTN BE144A..........ccoconirrmrrneriicnsrinernens | cevee . .| AFE] .. ....2,025,480 | ...... 101.751] . ..2,035,020 | .. .2,000,000 | ..............2,019,339 | ........... (4,929) 10/01/2010 | 09/21/2015
03073E AG 0 [AMERISOURCEBERGEN CORP.........cccomvrimerinrenirerineerseisssissinnens | ceveee I [ AFE ] v 1,041,440 | ...... 112129 v 1,121,290 | oo 1,000,000 | ..coovvrennee 1,036,064 |........... (3,770) 07/23/2010 | 11/15/2019
03523T AV 0| ANHEUSER BUSCH INBEV WORLDWIDE.........ccccomvemeviirirnrinerirenes [ wvenes . AFE ..1,004,112 | ...... 114619 . ..1,146,190 .1,000,000 ...1,003,676 (351) 09/30/2010 | 04/15/2020
084423 AQ 5|BERKLEY W R CORP......ccoomirmririrrireeinsriesiessnesssssssssssssesssennns | crvenes . . 1,102,640 | ...... 115542 . 1,155,420 | .. .1,000,000 | ..............1,089,559 | ........... (8,943) 07/07/2010 | 09/15/2019
10112R AT 1|BOSTON PROPERTIESLP........... [ I 2FE | 997,670 | ...... 102108 | oo 1,021,080 | ..coovvrveee. 1,000,000 | ..ovvreverrnee 997,717 | e 47 11/03/2011 | 11/15/2018
141781 AX 2| CARGILL INC.....comieriiieeiceieiseeiesisesiessseeseesssssensensssessssenes | woeees CFE ...1,120,700 | ...... 117.888 | . ..1,178,880 .1,000,000 ....1,097,611 (14,321) 05/13/2010 | 11/27/2017
125509 BM 0| CIGNA CORP JOVR . . ....1,005,650 | ...... 107.824 | . ..1,078,240 | .. .1,000,000 | ..............1,004,922 | ........... (456) 05/12/2010 | 06/15/2020
172967 EH 0| CITIGROUP INC.......coeviuriirirrireeierissrieriesissessssessnsessesesseessssenes | woveees I [ AFE ] v 1,033,360 | ..... 104.796 | ..o 1,047,960 | ....ccocouuuee 1,000,000 | ..coovvrvenee 1,026,700 |........... (3,960) 04/14/2010 | 08/15/2017
202795 HV 5| COMMONWEALTH EDISON CO......veermreirrerirerereerssiserseriesesnennns | cevnee . ..992,330 | ...... 107.721] . .1,077,210 .1,000,000 ...992,783 453 05/06/2011 | 08/01/2020
126408 GJ B CSXCORP.....cviirieriiieiririseie et nsssssseenssssnns | evenes . . 2,146,960 | ...... 114.354 | . ..2,287,080 | .. .2,000,000 | ... 2,115,836 |........... (18,895) 04/29/2010 | 05/01/2017
126650 BU 3|CVS CAREMARK CORPORATION e | s I [ V2FE | 2,121,000 | ...... M1512| v 2,230,240 | ..ovvvernvne 2,000,000 | ..oovrernvene 2,115,605 |........... (5,396) 07/13/2011 | 05/18/2020
29364L AT 9|ENTERGY GULF STS INC....cooviiriirireiisieesiienieeessessssisesssenisessnas | crveee . . . ....1,000,000 .1,000,000 ....1,000,000 10/12/2011 | 03/01/2035
29364W AF 5| ENTERGY LOUISIANA LLC.......ccomivimrririerinreresississiieniesesesseninns [ woenes . .| AFE] .. ....1,895,680 .2,000,000 | ..............1,901,329 | ........... 1,670 04/23/2008 | 09/01/2035
316773 CF  5|FIFTH THIRD BANCORP.........cooomriirieiierineirneniesisseesssissssenssesenns | ceveee I [ V2FE | 1,063,760 1,000,000 | ..coovvrennee 1,060,921 |........... (2,839) 09/27/2011 | 01/15/2017
36962G 4D 3| GENERAL ELEC CAP CORP MTN BE.......ccoconivmrrnrieinrinsersnnsinsirnnins | v . VAFE] .2,000,000 (9,528) 12/17/2009 | 08/07/2019
472319 AB 8| JEFFERIES GROUP INC........cccnirimirieririneesseiserisesieseseessssisseniens | cevees . . . .1,000,000 (6,058) 07/23/2010 | 03/15/2016
46625H GY 0|JPMORGAN CHASE & CO .|.FE| .. .2,000,000 (8,714) 09/27/2011| 01/15/2018
491674 BG 1|KENTUCKY UTILS CO . AFE .1,500,000 100 07/31/2011 | 11/01/2040
49337TW  AJ 9| KEYSPAN CORP........covutiirieieineiieiisseienississe s esesssesssians .|.1FE| .. . . .1,000,000 (1,416) 10/22/2010 | 04/01/2035
58155Q AD 5|MCKESSON CORP JAFE | 1,011,110 | ...... 113294 | oo 1,132,940 .1,000,000 (510) 02/24/2011 | 03/01/2021
59018Y N6 4 |MERRILL LYNCH CO INC MTN BE... VAFE] 2,200,960 98.594 1,971,876 .2,000,000 (21,454) 04/16/2010 | 04/25/2018
59156R AR 9 |METLIFE INC................ GAFE] v 1,111,210 | ...... 118.954 | ..o, 1,189,540 .1,000,000 (11,241) 02/26/2010 | 08/15/2018
59217G AG 4 |METROPOLITAN LIFE GLOBAL FDG | RES........ccccovuvimrenrrinnirverirnns | cevee JWAFE] 998,780 | ... 103.800 | . ..1,038,000 .1,000,000 85 06/07/2011 | 06/14/2018
61532X AC 0[MONUMENTAL GLOBAL FDG Il... AFE] 1,046,180 | ... 105.087 | . ..1,050,870 .1,000,000 (11,565) 02/22/2010 | 01/15/2014
B1747Y CJ 2| MORGAN STANLEY.......coiiiriimririrnirnnieinsieisssesesssssseessssssssssssienes | wneeee . |WAFE] 2,042,700 92.608 1,852,160 .2,000,000 (3,602) 11/18/2009 | 09/23/2019
631005 BB 0| NARRAGANSETT ELEC CO.....cccoovvvrrrererrerrnerrerseeesenssssssessesssesenns | cevenee . .|.FE| .. ...511,860 | ...... 109.374 | . ....500,000 (1,030) 01/19/2011 | 03/15/2020
668074 AP 2| NORTHWESTERN CORP.......cccrvrmiirrireriirsinsienssiseeensssisssessseisssns | evene . | AFE] . 2,023,600 | ...... 116.727 | . . . .2,000,000 | ... (2,660) 05/20/2008 | 09/01/2016
69349L AC 2| PNC BK N APITTSBURGH PA........coocoiirerinirierieeenseissinerienienenns | covees I [ AFE ] 1,921,446 | ..... 106.060 | ....oooveveee 1,909,080 | ..covvrvenee 1,800,000 | ..ccoovvrvenee 1,913,847 |........... (7,599) 07/27/2011 | 09/21/2017
74432Q AY 1 |[PRUDENTIAL FINANCIAL INC......ccoriverirircireeineiseiieniesiseesseenns | ceveee . . . 1,063,810 | ...... 109.785 . .1,000,000 1,049,359 (7,678) 01/28/2010 | 06/15/2017
74432R  AA 1| PRUDENTIAL FINL INC RETAIL......coeveirrieereeieiiieiieseieissesneseseseses | cevenes . | AFE] . .. 165762 | ...... 101.910] . . ...182,762 | ... 76,496 | ... 1,773 08/25/2005 | 05/12/2015
803111 AS 2| SARALEE CORP........ccoovtrimriirierieiresissssessesisseessssssssssesssessssessns | crvnes I [ .2FE] .............2,015,380 | ...... 100.921 | .cvvvrinnes 2,018,420 | ..ovvvvrnvne 2,000,000 | ..oovrernenne 2,013,693 |..cooonnee (1,291) 08/31/2010 | 09/15/2020
828807 CF 2| SIMON PPTY GROUP LP.....ccvviriririiiiiineieniisiesisssssssisessssssenes | evenee AFE | .996,050 | ... 105.813 | . ..1,058,125 .1,000,000 306 08/09/2010 | 03/01/2021
867914 BD 4| SUNTRUST BKS INC......c.cvvverirerireerrrinernerirereneessssissnssenssesssseesnens | eovnene |0 | oveeene 1| W 2FE | iii..999,610 | ... 101.834 ..1,018,340 .1,000,000 55 03/21/2011 | 04/15/2016
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Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
5 8 9 13 14 15 17 18 19 20 22
Rate Current
Used Year's Total
to Current Other Than Foreign Admitted Amount
NAIC Obtain Year's Temporary Exchange Effective Amount Received
CusIpP Bond |Desig- Fair Fair Book/Adjusted (Amortization)/ Impairment Change in Rate When Due and During
Identification Description CHAR |nation Value Value Par Value Carrying Value Accretion Recognized B./A.C.V. of Paid Accrued Year Maturity
78486Q AC 5|SVB FINL GROUP .|..2FE | .................993,000 | ...... 102448 | . ..1,024,480 .1,000,000 552 09/15/2020
907818 DA 3 |UNION PAC CORP... JW2FE | 1,071,540 | 118.569 | . ..1,185,690 .1,000,000 (7,462) 08/15/2018
91324P AW 2 [UNITEDHEALTH GROUP INC.......corvverrirrinirierienieesseiseriesirenes GAFE ] e 1,131,700 117619 . ..1,176,190 .1,000,000 (13,238) 06/15/2017
92343V AX 2|VERIZON COMMUNICATIONS INC JAFE| 991,450 | L 112.887 | . .1,128,870 | .. .1,000,000 | ... ...991,967 517 04/01/2021
92976G AA 9 [ WACHOVIA BK NATL ASSN MTN.....cooivmrimireriereneereninerisenienens | vevenne [ oo [ cvvvverinens VAFE] 1,057,210 104176 | ..o 1,041,760 | ..coovvvvenee 1,000,000 | ..coovvrrenee 1,039,491 (9,979) 08/15/2015
94106L AW 9| WASTE MGMT INC DEL......ccccvtrvrrinrrrceineireninsisensensssessenssssssnnsns | eovneee | o [ wvneeneens | #2FE [ 1,242,350 | ... 109.704 | . ..1,371,300 .1,250,000 1,243,311 623 06/30/2020
007924 AH  B6{AEGON N V....covoiririrerinrnrrnninerrenesenssissisesseniseessesssnisensenses | eovnene | F [ ovevireeens | WIFE | . 994,910 | Lo 103.670 ..1,036,700 | .. .1,000,000 | ... ...996,461 804 12/01/2015
067316 AC  3|BACARDILTD RESTR.....c.covvumerimrimeerrrrserneriensneessensssssssensssssnsnnes | eovneee | F [ oveeineens | 2 2FE [ iin..997,940 | ... 109.771 | v 1,097,710 | oo 1,000,000 | ..cvorverneene 998,096 156 01/15/2021
06739F FS 5|BARCLAYSBKPLC............. .1,500,000 ....1,701,659 (3,421) 05/22/2019
05567L T3 1|BNP PARIBAS /BNP PARIBAS US.......ccccomuvimrirerrieirnerieeirenereens . . .1,000,000 ...1,007,088 (582) 01/15/2021
65557C AD 5| NORDEA BANK AG MEDIUM TERM........cccocevevrrmmrimrerrerenisnnrersninnns | evveene | F | evseiveiens | AFE | iiin2.995,230 | ... 102212 v 1,022,120 | .ccoovvrennee 1,000,000 365 01/14/2021
767201 AC  O|RIO TINTO FIN USA LTD......oovverrerrrcrrmnricrieniseeisssinensnenieneseeenns. | eevnene | F [eovevirenens | WIFE | i 1,117,190 | 120531 . ..1,205,313 .1,000,000 (12,498) 07/15/2018
865622 AK 0|SUMITOMO MITSUI BK CORP RESTR.......cocvuereeernvninerenineeneninnee | wevnene | F [ | WIFE | iiinnn.999,630 | ... 104.086 | . ..1,040,860 .1,000,000 67 01/14/2016
902118 BP 2[TYCO INTL FINANCE (403) 01/15/2018
90261X EM 0|UBS AG STAMFORD BRH MEDIUM ....1,651,795 (7,229) 12/20/2017
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations..............ccocvueiririiriereieisei e ..67,733,817 (205,544) 0 [0 [ XXX [ XKX e XXX 902,302 .. 2,774,304 | XXX, | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12667F VD 4 CWALT INC 2004-J10........oomreerreeeeenrnneerenesneessesiessessssnsenssnssnsenses | cenvene | oo | evveerienes | JFM [ iiinee....934,080 | ... 101220 | cooovvererrres 959,870 . (415) 10/25/2019
59024K AG 8 |ML ALT NT ASSET TRUST 2007-AF1......cccovrvermrvrirnrrnnns 3.459 ....9,029 (14,053) (567) 05/25/2037
590218 AF 0|ML MTG INV TR 2006-F1 95.177 ....342,678 6 04/25/2036
69336R CM 0|PHH MTG CAPLLC 46 11/18/2035
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... (930) 0 |0 [ XXX e XX [ XXX | 009,618 | i 116,281 [ XXX | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00087V AC 1 |AVIATION CAPITAL GROUP TRUST Il . (5,405) 12/25/2035
073294 AA 8|BB&T CAP TR IV .1,000,000 23 06/12/2057
29078P AA 8 EMBARCADERO AIRCRAFT ..ottt seesssissssesisenes ...927,107 08/15/2025
48123C AA 2| JPMORGAN CHASE CAP XX ..2,000,000 .2,000,000 476 09/29/2036
760715 AB 8|REPUBLICNY CAP .. ..2,005,000 .2,000,000 (7,400 11/15/2026
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities................ccccooevvevrevrrrrcnnaen. XXX ....6,621,603 (12,306) 0 XXX... ..57,905 ...403,181
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... XXX ..76,199,89%4 (218,780) 0 XXX 969,825 3,293,766
Hybrid Securities - Other Loan-Backed and Structured Securities
66644P AA 5 | NORTHGROUP PFD CAP CORP........ccovemieiiniriricnienas .891,490 .1,000,000 401
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities .891,490 .1,000,000 401 0
4899999. Total - Hybrid Securities.........ccocouvu. .891,490 .1,000,000 401 0
Totals
7799999. Total - Issuer Obligations.........oovvreriresrniinnes XXX 141,661,664 | .......... 171,373482 | .......... 136,818,542 241,575 0 0 XXX XXX | e 1,713,305 5,503,577 |.. XXX...... | ... XXX......
7899999. Total - Residential Mortgage-Backed Securities XXX 30,280,632 | ... 28,740,934 | ...co.ee.. 29,518,429 (60,342) 0 0 XXX XXX | s 101,484 | covovenees 735,082 | ... XXXeoooe [ oo XXX......
8099999. Total - Other Loan-Backed and Structured Securities. XXX 6,984,464 ....7,552,240 (11,905) 0 0 XXX XXX... 71,370 ..466,961 | ... XXX.oooo | e XXX......
8399999, Grand Total - BONGS.........ccueviuivierrieiisiseierisisisesie sttt XXX ..178,926,760 .208,243,245 173,889,211 | ..............69,660 | ............ 169,328 0 0 XXX XXX... ..1,886,159 6,705,620 |...XXX...... | ..... XXX......
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
174687 10 3| CITIZENS FUND.......c.ovviiiiriiirinnisersniseeenssissssnssensssssenes | vnsiene | vene | vevnnsnnenen 25,000 | o [ e | e | e | e | e 150,008 | ..ooveveiiecreiriiinens [ erverreinieseieisnens | oo | e 0 RP5LFE. | 09/26/2006.
381427 AA 1| GOLDMAN SACHS CAP Il.....cooiverrrenriieriesieseiessienssesiies | evvenes | ene | s 10,000.000 775,000 57,930 | covouerirerereerininenns | v | e 1,316 1,316 RP2LFE. | 05/22/2008
40429C 60 7 |HSBC FIN CORP........ccovticrimriiiininniieiissiiesienisniienines | s | oo | v 30,000.000 712,500 23,850 (75,000) (75,000) P2LFE... | 06/21/2011
74460D 25 7 |PUBLIC STORAGE INC........cocorvirerierrierinineeserinersnensens | covvreen | vene | vveene 80,000.000 ...2,002,400 135,000 | vvvoerrerrierienens | s 56,000 56,000 P2LFE... | 01/19/2011
902973 86 6| US BANCORP........cccmvrerirreririneersniseiseniesissessssisssssnnes | oevenee | ine | cevreeens 1,000.000 802,500 | .. .8,944 53,737 (84,500) (84,500) P1LFE... | 02/01/2011
92978U 20 7| WACHOVIA CAP TR IV....cviiriiiiiisniiserisenessissssissiiseniene | woenens [ I 80,000.000 130 | 2,010,400 | oo 2,003,200 | .cocoorvririnnns 5,667 127,500 (2,165) RP2LFE. | 09/22/2010
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... 6,193,655 | ... XXX..... .6,039,300 19,439 398,017 150,008 ..(103,500) | ... ..(104,349) XXX e XK K
8999999, Total - Preferred SIOCKS...........c..iiiiiiciieiiin s | eerieniiensd 6,193,655 |...XXX..... .6,039,300 19,439 398,017 150,008 ....(103,500) | ... ..(104,349) LXK | XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16

F

0 Rate Per Current Total

r Share Year's Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

9899998. Total - Preferred Stock from SECHON 1.t snssnesnnsnnins | onnsesssssnsssesad 6,193,655 |....... ., I 6,039,300 | oo 6,295,600 |. 19,439 398,017 150,008 | oo (103,500) | ovocvvneenerssninnins | cererisniinns (104,349) | covvvveciinriisnins XXX XXX
9899999. Total - Preferred and Common Stock.............. . 6,193,655 |....... 99,9 NI RN 6,039,300 | ...oovrirrinnn 6,295,600 |. 19,439 398,017 150,008 | ..o (103,500) | oo (| [P (104,349) | ovvvervrircrnnnd 0 |..XXX..... XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

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

Bonds - U.S. Government

742651 DF 6] PRIVATE EXPT FDG CORP.......oocomsrsssssesrssesssesesesesesesesesesresses [ I [ 1,058,460 1,000,000 | o 9,368
0599999. TOtal - BONAS = U.S. GOVEIMIMENT. ... ettt s8R E o0 re L6 10 EoEE LR E e EEEE S8 E 8RRt 1,058,460 1,000,000 | ..o 9,368
Bonds - U.S. States, Territories and P: ions
880541 PR 2 | TENNESSEE ST............. 1,917,195 1,900,000 15,675
1799999. Total - Bonds - U.S. States, Territories & Possessions.... 1,917,195 1,900,000 15,675
Bonds - U.S. Political Subdivisions of States
249164 LH 5 | DENVER COLO CITY & CNTY... 1,087,600 1,000,000

1,087,600 1,000,000

2499999. Total - Bonds - U.S. Political Subdivisions of States

Bonds - U.S. Special Revenue and Special A
P p

€3

3137A5 NF 7 |[FEDERAL HOME LN MTG CORP REMIC........coouuiiiriiriirneineiieiisesiseessssississsssesssesssns | eeesseseseeens 02/03/2011 | BAIRD, ROBERT W. & CO.....ovvuuiimiirireireeiseisseisesiesessessssise s sssssssesees | nevesssssssenns 1,016,875 1,000,000

3138EG NP 5|FEDERAL NAT'L MTGE ASSN PLEALO397.......ccvvirieinrineienieisisssiesssssseesssssssesensssns. | osssssesensnnes 08/11/2011 | MORGAN KEEGAN........covvuiriiiriiieiiisisisssiesessssisesssssssssssesssssssssesssssssssasssssns | sosssessessssens 1,064,992 [ ..o 993,289

31397U EV 7 |FEDERAL NATL MTG ASSN REMIC TR.....ccouivmerineririereeieinesiessienseseseenns .... | 09/16/2011 | BAIRD, ROBERT W. & CO 3,247,500 3,000,000

3128PT LA 1|FHLMC PC PL#J13921........ .... | 01/04/2011 | BAIRD, ROBERT W. & CO 2,006,944 1,991,695

3137A7 Z7 8|FHLMC SERIES 3825 .... | 07/20/2011 | BAIRD, ROBERT W. & CO 3,131,559 2,969,621

3138A4 SG 1 |FNMA PASS-THR POOL #AH3218.... . .... | 03/16/2011 | BAIRD, ROBERT W. & CO 2,062,485 1,994,848

31417A CQ 0 [FNMA PASS-THRU LNG 30 YR PLAB3BTS.........cccovvruerireririeiieisineiiesiessiesssnisssiienes. | severereserenens 1110172011 [ J.P. MORGAN. ...ttt | seesisenesnenns 3,020,206 2,981,079

31417A DX 4 FNMA PASS-THRU PL AB3717.....ccoieirimeimerinesiessesisssesesssssssessessssssssssssssssesssessssens . ....| 11/01/2011| RBC DAIN RAUSCHER.... 3,096,097 2,990,946

373506 AT 1|GEORGIA ST ENVIRONMENTAL LN AC .| 03/25/2011 | MORGAN KEEGAN 1,000,000 1,000,000

38377X JK 9[GNR2011-114 NB 10/20/2011 | BAIRD, ROBERT W. & CO 3,191,250 3,000,000

64711N  JU 0 |NEW MEXICO FIN AUTH REV REV. e | woe | 1111712011 | Jefferies & Co.......ovennee 1,057,090 1,000,000

80586A AQ 4 |SCAGO PUB FACS CORP FOR GEORGE REV........ JSSOTTRTOPRRTRSTORRTORS [RVPIPRPRRTOON 11/28/2011 | RBC DAIN RAUSCHER.......cuuuiiiiiiiiiiirinistiisiiisssisensenessssssnssssnsenssnesssssssnssnens | woenesenessesas 1,082,440 1,000,000 33,376
3199999, Total - Bonds - U.S. Special Revenue and Special Assessments 24,977,438 23,921,479 103,379

Bonds - Industrial and Miscellaneous

56501R AB 2| MANULIFE FINL CORP A 01/03/2011 | CITIGROUP GLOBAL MARKETS 969,900 1,000,000 14,836

073294 AA 8|BB&T CAPTRIV 03/22/2011 | CastleOak Securities 990,600 1,000,000 19,513

10112R AT 1|{BOSTON PROPERTIES LP. 11/03/2011 | MORGAN J.P 997,670 1,000,000

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

126650 BU 3|CVS CAREMARK CORPORATION... .| 07/13/2011 | CREDIT SUISSE 2,121,000 2,000,000 15,833

29364L AT 9|ENTERGY GULF STS INC .... | 10/12/2011 | RW PRESSPRICH & CO 1,000,000 1,000,000 [ .vooverrereereeenerierieeeeeseeessrieriens 7,897

316773 CF 5|FIFTH THIRD BANCORP ... | 09/27/2011 | JANNEY MONTGOMERY SCOTT, 1,063,760 1,000,000 11,354

46625H GY 0|JPMORGAN CHASE & CO.... .| 09/27/2011 | RBC DAIN RAUSCHER 2,235,960 2,000,000 25,000

491674 BG 1|KENTUCKY UTILS CO.. . 07/31/2011 | Exch from 491674BF3 1,483,890 1,500,000

58155Q AD 5 [MCKESSON CORP.......ooiiiriiiieiiiieiissieisesss sttt . .... | 02/24/2011 | MORGAN J.P 1,011,110 1,000,000 | ... 132

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

631005 BB 0|NARRAGANSETT ELEC CO. ....| 01/19/2011 | RW PRESSPRICH & CO B11,860 | .o 500,000 [ ..oovvenrerrireirerieerierieseees e 8,123

69349L AC 2|PNC BKN APITTSBURGH PA .... | 07/27/2011 | CastleOak Securities 1,921,446 1,800,000 31,688

867914 BD 4|SUNTRUST BKS INC......c.ccvvvrrrrrrirerrriinnas . v | 0312172011 | BArCIAYS......courevnrrrieirerineiana 999,610 1,000,000

91324P AW 2 [UNITEDHEALTH GROUP INC......ooviviriririiiiniiieiiesierisssissiesesiessesessesssssssssesienenns. | seeesssesssenens 04/26/2011 [ CREDIT SUISSE..........cotviiierienirieiieissiiesieseesessssssisesiessessssesssssssessssssnsssns. | sevessssssssones 1,131,700 1,000,000 22,333

92343V AX 2|VERIZON COMMUNICATIONS INC.... .... | 03/23/2011 | MORGAN J.P 991,450 1,000,000

067316 AC 3|BACARDILTD RESTR.......... v | 01/18/2011 [ Barclays.........cevveeeevnevcernninenns 997,940 1,000,000

06739F FS 5|BARCLAYS BKPLC......ccccomererrrerierirrireenns .... | 11/07/2011 | CastleOak Securities 1,705,080 1,500,000 47,250

05567L T3 1|BNP PARIBAS / BNP PARIBAS US. .| 01/14/2011 | UBS Financial Services 1,007,670 1,000,000 | ... 278

65557C AD 5| NORDEA BANK AG MEDIUM TERM.......cccmivimririririnniierierirsessssssseessesesssesssssssiene 01/11/2011 | CITIGROUP GLOBAL MARKETS.........vuutrimriiiierieriienisisssieesssssssesssenesssssenes | sevesssessssioes 995,230 1,000,000

865622 AK 0|SUMITOMO MITSUI BK CORP RESTR ....| 01/06/2011 | GOLDMAN SACHS 999,630 1,000,000

902118 BP  2[TYCO INTL FINANCE................. .| 05/17/2011 | GOLDMAN SACHS 1,004,820 1,000,000 13,334

3899999. Total - Bonds - INAUSHIIAl AN MISCEIIANEOUS. ... eeeee ettt sttt eee et esses e sesseseseeseeseesesseeeseeeeseeseeseeseseeseesesants | faeesesaesessesseseseesseseteeseeteEeEseEoeseEeEsee 421 e e e seEee8ee e seEeetee e et easen st st enrenserntes L 25,300,000 228,682
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Annual Statement for the year 2011 of the American Commerce Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
8399997. Total - Bonds - Part 3 55,172,129 ..53,121,479 365,020
8399998. Total - Bonds - Summary Item from Part 5........cccoovviininirininninns 18,218,999 [ ..vvvovieieieeeeeee 17,912,433 48,461
8399999. TTOBI = BOMAS .ttt EE DR LR £ SRR LR eEE RS HeEE LA LR R EE LR LR 73,391,128 | o 71,033,912 413,481

Preferred Stocks - Industrial and Miscellaneous

40429C 60 7 |HSBC FIN CORP .| 06/21/2011 | CastleOak SECUMIES. ............cvuurveerimiiiirieririseiiesisesiesie s 30,000.000 712,500

74460D 25 7 |PUBLIC STORAGE INC 01/19/2011 | JANNEY MONTGOMERY SCOTT,... 80,000.000 2,002,400

902973 86 6[USBANCORP................ | 02/01/2011 [ JEFFERIES..........ooiviieiiieiiiieiceic et ssessessssnsens | avsessesssssssessessssssssssesssssnsansense 1,000.000 802,500
8499999, Total - Preferred Stocks - Industrial and Miscellaneous ettt ettt ettt it b et et n ettt n et enne et s naeterann 3,517,400 0
8999997. Total - Preferred Stocks - Part 3..............cccoocveveiiciiecicecceecae 3,517,400 0
8999998. Total - Preferred Stocks - Summary Item from Part 5 2,502,500
8999999, Total - Preferred Stocks 6,019,900 0
9899999, Total - Preferred and COMMON SHOCKS..............cccoueviuiriieiiseiiteitessisiesee et stestese st stesssssessseseeses s sssssessessssessessesssssssessesse  satssssssessesssssssesssssesessessessesaesesesssesssessebess st essess et st ensesses st essessesnsensessesassns 6,019,900 0
9999999. Total - Bonds, Preferred and COMMON STOCKS............cccvieueieiieiieiiiete ittt ettt ettt s st s b st et besssbe s e b saebesanse sssebebsassesassesesebesssseses et et e b b as s et es s s s et b s ae e b s s eA et e b s aebebnsete b b st et esnses et s anaebanan 79,411,028 | ..covvieireicreine XXX 413,481
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Annual Statement for the year 2011 of the American Commerce Insurance Company

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

SCHEDULE D - PART 4

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
3133XF KF 2|FEDERAL HOME LN BKS... ... | 05/13/2011. | RW PRESSPRICH & CO.....ccooovvere | corerrerincirniriiniins | e 1,166,250 | ....... 1,000,000 | ........ 1,129,520 .1,119,816 (3,384) ..1,116,432 06/11/2021.
3133XH RJ 3|FEDERAL HOME LN BKS... ... 1 05/13/2011. | RW PRESSPRICH & CO......coovvvrer | oo | e 1,107,740 | ........ 1,000,000 | ........ 1,048,620 ..1,044,868 (1,178) ..1,043,691 12/10/2021.
3133XK WY 7| FEDERAL HOME LN BKS.......ccoovierrrieirerincnienes .1 05/13/2011. | RW PRESSPRICH & CO......coovvvvne | crrerirerercerirrininns | e 1,130,460 | ........ 1,000,000 | ........ 1,079,590 | ..ooovvveee 1,074,494 (1,854) | oo | cevereeii 1,072,639 06/10/2022.
3133XU MS 9| FEDERAL HOME LOAN BANKS. ... | 02/22/2011. | BANK OF AMERICA..........oovemvrnnns | corvrrrerirneinsinneiins | 2000 1,085,360 | oeciee 1,000,000 | ........ 1,030,900 | ....cco.... 1,027,617 (378) ..1,027,240 09/13/2019.
36225B GW 2| GNMA POOL #0781113 ... | 12/15/2011. | PAYDOWN OF PRINCIPAL... e | 31,798 | 31,798 | o 32,960 | ........ 32,783 .(13) 11/15/2029.
911759 EA 2|U S DEPT HSG & URBAN DEV GOVT......covvvvnienas ... | 02/01/2011. | CALLED @ 100.0000000........cceunr | cvrnnrrrnrernemnsninnnnns | everneennenes 15,000 | o, 15,000 | coovrvs 15,566 | coovrvrerenens 15,000 0 08/01/2016.
0599999. Total - Bonds - U.S. GOVEMMENL......c.iviiiiriiiinisiisniierssissiensssissssssisrins srosssssssssssssssssenssnssssssnsssssssssssensnsssssenssssssssnsssrsnnssssenes | onnenend, 916,608 | oviins 4,046,798 | ........ 4,337,156 | ........... 4,314,578 | oo (L I (6,807) 0 (6,807) 0.....4307,772 |...............0 | ......208,836 | .......208,836 | .......90,412 | ..... XXX......
Bonds - U.S. Political Subdivisions of States
249164 LH 5|DENVER COLO CITY & CNTY...ooouivvcriererneirnninns | oo 09/27/2011. | CastleOak SeCURties. .........cccovveees [ oreerserrrseirseiiinirnes | 001,086,810 | ..o 1,000,000 | ........ 1,000,000 | .......... 1,000,000 0 [ oo [ e 1,000,000 08/01/2025.
372640 GL 0|GEORGETOWN CNTY S C SCH DIST. ... | 06/02/2011. | MORGAN KEEGAN........cccccvvvrevenns | coverrmrrnrivinininins | 001,610,250 | eecine 1,400,000 | ........ 1,417,598 1,417,267 (350) (350) .1,416,917 03/01/2025.
616794 LN 1|MORELAND CALIF SCH DIST ... | 09/15/2011. | MORGAN KEEGAN.........ccccovverrmvenns | corvrrrerirneiisninneiins | e 703,902 | e 2,865,000 24,439 24,439 08/01/2038.
947134 PM 8| WEATHERFORD TEC INDPT SCH DIST............... .102/15/2011. | CALLED @ 39.3188000........c0ccuvee | cevernrrrernnrneerernnns | crvvernenne 17,693 | i 45,000 143 143 02/15/2025.
947134 PN 6| WEATHERFORD TEX INDPT SCH DIST . 02/15/2011. | CALLED @ 36.7830000 15,000 | coooieenni2,938 | i BAT3 | | s 45 45 02/15/2026.
2499999, Total - Bonds - U.S. Political SUbdIVISIONS Of STALES...........ccccoieieiriiiiiiis ettt essssessenessnnans | esseeas 3,324,173 .5,325,000 | ........2,856,670 | ..........3,043,744 | ................. 0 24,277 0 24,277 (U P 3,068,021 |............0 | .......256,151 | .......256,151 | ......125,588 | ..... XXX......
Bonds - U.S. Special Revenue and Special A t
115030 HY 7|BROWARD CNTY FLA HSG FIN AUTH SIN. ... | 10/03/2011. | VARIOUS..........cccounc. 305,000 ....305,000 318,776 (298) 318,478 10/01/2039.
232286 AW 4 [CUYAHOGA CNTY OHIO REV.......ccrvrvvvirvirrriirns ... | 04/19/2011. | CITIGROUP GLOBAL MARKETS... | ..overevrvverermnrveiins | v 1,060,000 .1,000,000 1,037,431 | e (4,261) ..1,033,170 01/01/2021.
23410B AB 7 |DAKOTA CNTY MINN CMNTY DEV AGY ... | 12/01/2011. | CALLED @ 100.0000000 265,640 265,640 273,187 (293) 272,895 12/01/2038.
3133XE 5D 7 |FEDERAL HOME LN BKS... ... | 12/28/2011. | PRINCIPAL RECEIPT. 253,873 253,873 .254,000 (128) .253,873 12/28/2012.
31393L D6 7|FEDERAL HOME LN MTG CORP REMIC TR ... | 10/15/2011. | PRINCIPAL RECEIPT.... 212,244 212,244 209,760 2,484 212,244 02/15/2017.
31394R TD 1|FEDERAL HOME LN MTG CORP REMIC TR......... ... | 05/15/2011. | PRINCIPAL RECEIPT.... ....354,277 .346,197 .8,080 09/15/2029.
31396E Y9 1|FEDERAL HOME LN MTG CORP REMIC TR .| ... | 02/15/2011. | PRINCIPAL RECEIPT ..80,987 731 03/15/2025.
31396G G7 0|FEDERAL HOME LN MTG CORP REMIC TR......... ... | 12/15/2011. | PRINCIPAL RECEIPT.... 213,292 386 12/15/2013.
3138EG NP 5|FEDERAL NAT'L MTGE ASSN PL#AL0397 ... | 12/127/2011. | PRINCIPAL RECEIPT.... 74,182 (5,355) 06/01/2041.
3128PT LA 1|FHLMCPC PL#J13921... ... | 12/15/2011. | PRINCIPAL RECEIPT 147,402 (1,129) 12/01/2025.
3128M7 JL 1|FHLMCPC POOL #G05367.... ... | 11/15/2011. | VARIOUS..........ccoouuc. 1,383,047 ..1,463,342 12/01/2035.
31288L TG 6|FHLMC PC PL#P50551. 1 03/16/2011. [ VARIOUS........ooviiirninrireriniininns | cevrveeerssisnirensienns | oveenes 1,491,786 | ........ 1,412,483 | ........ 1,420,207 .1,417,498 . 05/01/2037.
3128M7 VT 0|FHLMC PC PL#G05726.. ... | 11/15/2011. | VARIOUS 1,848,418 11,746,188 | ........1,812,489 1,812,113 ..1,800,639 08/01/2039.
3128M7 SC 1 |FHLMC POOL #G05615.. ... | 12/15/2011. | VARIOUS.... rree [ | 1,765,681 1,636,391 | ........ 1,752,472 ..1,755,593 1,734,513 07/01/2039.
31393W WK 1| FHLMC REMIC SERIES 2638 ... | 12/15/2011. | PRINCIPAL RECEIPT.....ccovvvvevres [ e | e 495,812 495,812 | oo 505,108 504,862 495,812 08/15/2017.
31395G C3 4 |FHLMC REMIC SERIES 2852 ... | 10/20/2011. | CORTVIEW 2,948,906 .2,700,000 | ........ 2,828,250 12,815,053 | oo | e (10,811) | s | e (10,811) | o v 2,804,442 09/15/2033.
31397G 7M 6| FHLMC REMIC SERIES ROT1......ccovvverrirerierinnes .. 12/15/2011. | PRINCIPAL RECEIPT........cccccne. 275,915 275915 | .......... 275,602 | ..c.ocvvenee 275,532 383 [ s | e 275915 12/15/2020.
31394H R8 6|FHLMC SERIES 2656............ocvvmrieiecrierirnceieens ..| 12/15/2011. | PRINCIPAL RECEIPT.... L7317 .119,590 .120,547 (757) 119,791 08/15/2033.
3137A7 Z7 8|FHLMC SERIES 3825 ... | 12/15/2011. | PRINCIPAL RECEIPT.... 73,689 | .. 17,708 |.. (4,018) ...13,689 03/15/2039.
34073M 2T 8|FLORIDA HSG FIN CORP REV.........covvveerirnrrrnns .. | 04/01/2011. | VARIOUS.........covvvvrrrnererirerirneenne | errverrerireeeseennninns | vreeennen 190,989 | i 620,000 | .....cooo... 93,632 | oo 188,173 2,770 | e | e 190,942 01/01/2030.
34073M VF 6| FLORIDA HSG FIN CORP REV. ... | 06/01/2011. | CALLED @ 33.4477900. 48,499 ....145,000 ...21,609 43,609 |, 1,167 44776 . 12/01/2029.
34073N V2 3|FLORIDAHSGFINCORPREV ~ MTG .| 07/01/2011. | CALLED @ 100.0000000............... 95,000 . ...86,498 ...86,938 35 ...86,972 . 8,028 07/01/2037.
31371K 2X  8|FNMA POOL #254890..........cccovverrererrreirnerierinces | oo 03/25/2011. | VARIOUS........ovvmirrerieinerianninens | vererneessssissiseeniiens | ovveies 1,121,982 | .......1,042,588 | ........ 1,042,914 | ... 1,041,898 LG I IR 1,041,914 | .| e..80,068 | ... 80,068 04/01/2023.
31371M LB 1|FNMA POOL #256022 ... | 03/25/2011. | VARIOUS.... 1,381,090 | ........ 1,362,747 ..1,365,558 1,285 1,366,842 | .....ccoovviven | 105,134 | L 105,134 12/01/2035.
31371M ML 8|FNMA POOL #256063 ... | 03/25/2011.| VARIOUS.... v 748,222 | ... 705,690 | ........... 688,929 695,003 1,355 696,358 | .....ccocrrerrver | cerrrn.51,863 | e 51,863 01/01/2016.
31402D ML 1|FNMA POOL #725863.........cvverreerererercerseineins .. | 04/25/2011. | VARIOUS.......coovvrirriniirerineineians | ceverieeiseissssinssinns | creeeens 1,075,669 | ........... 985,310 | ........... 990,083 | ..oovrvrne 988,428 [T N U 988,053 | ...cvovrrverrnes | cerrrn 87,616 | e 87,616 10/01/2034.
31403C XS 5|FNMA POOL #745089 .| 04/25/2011. | VARIOUS.................. 900,936 826,445 | ... 813,532 | oo 816,286 946 | ..o | e 817,232 83,703 12/01/2035.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

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
31412P HR 5|FNMA POOL #930940..........ccouvermrvrimiirirnerirerinnes | won 11/25/2011. [ VARIOUS........coorvirrrinnrrcrrenis | e | 02,661,601 | oo 2,485,580 | ........ 2,585,391 | ...cco..ce. 2,574,263 | ...ovvververrene | eerrerenn(18,056) [ oo | verirenenc(18,056) | oo [ v, 2,556,207 | .cooovvveerirerins | v 105,395 | ....... 105,395 | ...... 110,413 | 04/01/2039.
3138A4 SG 1 |FNMA PASS-THR POOL #AH3218. ... | 12/27/2011. | PRINCIPAL RECEIPT.... ....104,411 04411 | e |0 | 2,639 | 01/01/2041.
31403D GP 8|FNMA PASS-THRU PL#745506.... ... | 12/127/2011. | PRINCIPAL RECEIPT.... o | e 30493 37,483 | 40,3671 | 39,487 | e (2,034) [ | e (2,034) [ 37,403 [ e | 0 ] s 1,169 | 02/01/2016.
31417A CQ 0|FNMA PASS-THRU LNG 30 YR PLAB3678........... ... | 12/27/12011. | PRINCIPAL RECEIPT.....ccoovvvrvvrns [ v | veriverrneend 5,556 | 05,856 | coviiiicrrn8,629 [ oo | e | e (T3) [ | vvrrverrenene(T3) | e | e 5,856 | e | e | vvrrveeinneen0 e, 16 | 10/01/2041.
31417A DX 4 |FNMA PASS-THRU PL AB3717.. ... | 12/27/2011. | PRINCIPAL RECEIPT 5,182 | v 5,364 | oo e | e (182) | o | e (182) [ | e 5,182 | s [ | eevnrinennen0 | i 17 {10/01/2041.
31396W RT 5|FNMA REMIC TRUST 2007-70... ... | 10/20/2011. | BAIRD, ROBERT W. & CO.....oovvvvve | cvrrvrrvervirivirersninns | 00000 2,603,125 | ool 2,500,000 | ........ 2,518,359 | . 12,510,897 | oo | (2,058 | s e 2,088) | e [ 2,508,839 | ...ccvevivrrens | 094,286 | ... 94,286 | ...... 135,000 | 03/25/2044.
31396Q FC 8|FNMA REMIC TRUST 2009-47.........cocvvrrererennrnnes [ 1212712011, | VARIOUS.......cocomrivrrcrierirncinneiens | o | oo 1,484,921 | L 1425904 | ........ 1,468,792 | ....cco..e. 1,465,085 | ...coovvveevrrncrne | ernneeene(11,792) | i v (11,792) e | v 1,453,293 | ..o | e 31,628 | ........ 31,628 | ... 60,233 | 07/25/2039.
38375P KA 8| GNMA REMIC TRUST 2008-9 ... | 12/20/2011. | PRINCIPAL RECEIPT......ovvivivrines | ceererrervirneiernnis LG310,775 | e 322,817 323,249 310,775 | oo [ e | e 0 [ 6,523 | 07/20/2037.
397090 EC 1|GREENWOOD CNTY S C HOSP REV... ... | 12/21/2011. | MORGAN KEEGAN.........ccconuvurnrrnne .3,450,000 | ........ 3,536,354 ..3,460,007 ..3,450,000 | ..ovvrovrivrrns | e 3,450 | .....3,450 | ... 235,079 |10/01/2031.
452221 CJ 1|ILLINOIS ST DEDICATED TAX REV......ccovvvrrrirnner .| 12/16/2011. | Sink PMT @ 100.0000000. 275,000 275,000 | ........... 310,841 | oo 275,000 [ oo | errerenneirennnes | e | 0 | v | e 275,000 | ..oovvecrvriens | cervrrernnneeen | v [ s 17,188 | 12/15/2011.
46940R AA 4| JACKSONVILLE FLA HSG FIN AUTH HOME. ... | 12/01/2011. | VARIOUS..........ccoouuc. 225,000 225,000 | ........... 229,613 221,777 227,542 | oo | cereren(2,542) | o (2,542) | e 5,885 | 10/01/2038.
57586P FD 3 [MASS ST HSG FIN AGY .. | 12/21/2011. | MORGAN KEEGAN.........ccocomrvrmmrenns | o | e 2,770,000 | ........ 2,770,000 | ........ 2,770,000 ..2,770,000 0 22,770,000 | oo [ e | cerrrerienennen0 [ s 148,503 | 12/01/2031.
61212R D9 4|MONTANA ST BRD HSG S\ [C ... | 12/01/2011. | CALLED @ 100.0000000............... 305,000 | ........... 305,000 | ........... 305,000 | ..coccenee 305,000 0 [ o | e 305,000 | .o e [ e [ 10,710 | 06/01/2038.
641272 GA 1|NEVADA HSG DIV FOR ISSUES DTD MUL.. ... | 10/03/2011. | CALLED @ 100.0000000 30,000 | .ooverrrnes 30,000 ...29,810 ...29,821 2 2 129,823 | e | e 1T | il 177 | 1,225 |04/01/2037.
64711N JU 0| NEW MEXICO FIN AUTH REV REV.... .| | 11/17/2011. | Jefferies & Co. cevrs | e | 1,056,450 | ........ 1,000,000 .991,390 991,708 268 268 991,976 | .o | e 04,474 | 84,474 | L 57,720 | 06/01/2029.
658207 FD 2|NORTH CAROLINA HSG FIN AGY HOM REV........ ... | 12/01/2011. | CALLED @ 100.0000000..........ccc0r | coveriererererniriinnnns 208 208 07/01/2033.
67756Q DQ 7 |OHIO ST HSG FIN AGY RESIDENTIA MTG........... ... | 12/05/2011. | CALLED @ 100.0000000..........ccvvr | corerrrerirerirneerinnins 0 09/01/2038.
80586A AQ 4|SCAGO PUB FACS CORP FOR GEORGE REV..... ... | 11/28/2011. | RBC DAIN RAUSCHER . 154 154 12/01/2029.
875231 GG 1|TAMPA FLAREV. ... | 04/01/2011. | CALLED @ 100.0000000... 596,573 546,652 | ....coovrrrircrs | i (11,652) | ovovrercereeins [ e (11,652) | vvvverrrirerne | e 04/01/2012.
917436 YR 2|UTAH HSG CORP SINGLE FAMILY... ... | 07/01/2011. | CALLED @ 100.0000000 15,000 ..15,000 ..15,163 (14) ..(14) ....803 | 01/01/2036.
93978T BM 0| WASHINGTON ST HSG FIN COMMN  HSG . 12/01/2011. | CALLED @ 100.0000000... 2,335,000 2,335,000 . 2,339,906 (826) (826) | ..o | 002,339,080 | oo | e (4,080) | ..........(4,080) | ... 120,253 | 06/01/2037.
3199999. Total - Bonds - U.S. Special Revenue and Special A S ettt | eris 38,640,193 | ...... 37,603,719 | ...... 37,807,478 | ......... 37,223,709 | oo [V (141,587) | oo, [V (141,587) | ccvvovvernns 0 ..1,5636,413 |..... XXX.oone
Bonds - Industrial and Miscellaneous
001055 AC  6|AFLAC INC......cvvvmirierircereriesireeseesssssenseeeseenns 1| 03/17/12011. | VARIOUS.....coooverrrnerierirerineenns | e | eoveeens 1,193,460 | ........ 1,000,000 | ........ 1,169,250 | ....ccooeee 1,155,529 | ..o | e (2,993) [P ISK ) R IO 1,152,536 05/15/2019.
00087V AC 1| AVIATION CAPITAL GROUP TRUST Ill.......ccvvenee. ... | 12/29/2011. | PRINCIPAL RECEIPT........coevvvnven. 214,268 214,268 | .......... 197,127 197,230 | coovverrerrinniieens | e 17,038 | .o | e 17,038 | oo | oo 214,268 12/25/2035.
073294 AA 8|BB&T CAPTRIV. ... | 03/22/2011. | CastleOak Securities . 1,980,000 .2,000,000 | ........1,813,280 ..1,814,376 103 103 .1,814,478 06/12/2057.
12667F VD 4|CWALT INC 2004-J10 ... | 12/27/12011. | PRINCIPAL RECEIPT.....coovvvrevirns [ e TOTATS | e 696,567 696,432 | oo | e 10,743 | oo | s 10,743 | oo 707,175 10/25/2019.
29078P AA 8| EMBARCADERO AIRCRAFT.. ... | 12/15/2011. | PRINCIPAL RECEIPT........c.cocvverne 541,352 541,352 270,676 | ....... 222,770 222,770 493,446 08/15/2025.
29364L AT 9|ENTERGY GULF STSINC.. ... | 10/12/2011. | RW PRESSPRICH & CO 999,000 1,000,000 .904,210 .907,753 1,196 .908,948 03/01/2035.
316773 CF 5|FIFTH THIRD BANCORP.... ... 1 09/27/2011. | JANNEY MONTGOMERY SCOTT, | ...ovveevvrvrvererrverens | vevrenes 1,063,270 | ........ 1,000,000 1,009,530 (947) ..1,007,989 01/15/2017.
337357 AA 5|FIRST UN CAP ONE ... | 04/27/2011. | CALLED @ 102.3805000..........cco0r | cormevererermeerrnininins | coreeens 4,095,220 | ........ 4,000,000 | ........ 4,307,540 (4,995) ..4,090,875 01/15/2027.
46625H GY 0|JPMORGAN CHASE & CO ... | 09/27/2011. | RBC DAIN RAUSCHER 2,233,600 2,000,000 | ....... 2,133,480 | oo 2,117,112 [ | eeeeeend(10,454) | s [ (10,454) | ..ooovvvriinne ..2,106,659 01/15/2018.
491674 BF 3|KENTUCKY UTILS CO....coovvvrirrrririierinriicrirnens .. | 07/31/2011. | EXC t0 491674BG ... [ v | e 1,483,890 | ........ 1,500,000 | .......1,483,725 | ........... 483,753 136 136 | e | e 1,483,890 11/01/2040.
53079Q AD 9|LIBERTY MUT INS CO RESTR 144A. ... | 03/22/12011. | Jefferies & CO.....c.reernerrnrrneens [ e | s 1,823,730 .1,961,000 ..1,726,493 3 3 ..1,726,495 10/15/2097.
59024K AG 8|ML ALT NT ASSET TRUST 2007-AF1.... . [12/27/2011. | VARIOUS.................. 52,975 ....593,908 53,813 | ......... 23,563 | ..cocouee. (1,151) 22,412 76,225 05/25/2037.
590218 AF  0|ML MTG INV TR 2008-F1........coooeverrervrinerirerirenns | oee 12/127/2011. | PRINCIPAL RECEIPT.......ccovvvvrne 264,584 264,584 | ...........263,592 | .......c...... 235,520 28,081 983 29,064 | .oovererririens | e 264,584 04/25/2036.
61747Y CJ 2|MORGAN STANLEY. ... | 03/28/2011. | CREDIT SUISSE...... 509,540 | oo 500,000 509,722 (215) (215) 509,507 09/23/2019.
70557R AC 4 |PEGAGUS AVIATION LSE 2001- ... | 07/27/2011. | VARIOUS..........ccoouuc. 529,782 560,255 392,179 | ... 108,644 | .......... 14,967 | .o | v 123,611 | oo 515,790 03/10/2014.
69336R CM 0|PHH MTG CAP LLC ... | 12/19/2011. | PRINCIPAL RECEIPT.....ccoovvvieiines [ v | e 441,789 | ........... 441,789 | ..........435,162 | ..o 435,365 6,424 8424 | s | e 441,789 11/18/2035.
74432R AA 1|PRUDENTIAL FINL INC RETAIL. ... | 12113/2011. | Sink PMT @ 100.0000000. 208,006 208,006 | ........... 203,488 205,870 2,136 2,136 208,006 05/12/2015.
844030 AH 9| SOUTHERN UN CO NEW. .| 04/25/2011. | Banc of AMEiCA...............coovvvveers | coveerernreenecrneesres | v 1,955,000 | ........ 2,000,000 | ........ 1,660,000 1,660,597 | .o | e 82 82 ..1,660,679 294,321 | ....... 294,321 | ... 70,800 | 11/01/2066.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ... vuuiirueriiiiiseisisiiissisieies atississesss st es sttt snsnnes | sese 20,296,641 | ...... 20,492,338 | ...... 19,570,501 | ......... 18,967,226 | ....... 383,058 | .......... 33,056 | oo [V 416,114 | (V) 19,383,339 | .o 0] . 913,302 | ....... 913,302 | ...... 848,267 |..... XXX..oooe

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

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
337364 AE 3 |FIRST UNINSTL CAP Il....cccoovvonirvnnivenrnnnsnnnnnnes | oor | 04/27/2011. | CALLED @ 102.7480000........c0ccenr | wvrvvrirerirnrininisnins | wnenens 2,054,960 | ........ 2,000,000 | ........ 2,158,120 | ..ccovonve 2,047,100 (2,449) | ..o [ o 2,044,851 | i | e 10,309 | .oovveee 10,309 | ...... 129,089 | 01/01/2027.
4899999. Total - Bonds - Hybrid Securities............. 2,054,960 2,000,000 | ........ 2,158,120 | .coovvnee 2,047,100 0 (2,449) 0 2,044,651 |0 | e, 10,309 | .oovnene 10,309 | ...... 129,089 |..... XXX.oone
8399997. Total - Bonds - Part4........ s | e 68,832,575 | ...... 69,467,855 | ... 66,729,925 | ....... 65,596,357 0 289,548 0 . L0 [ 2,521,950 |..... 2,521,950 | ...2,729,769 |..... XXX......
8399998. Total - Bonds - SUMMAry em from Part 5. ot ssnssssssssenes | eeoeee 18,504,347 | ...... 17,912,433 | ... 18,218,999 | ..o e | eeeneenee(31,326) [ v | v (31,326) [ oo | i 18,187,675 | .ovovvvvrinnn | e 316,673 | ....... 316,673 | ..... 338,137 |..... XXX..oooo
8399999. TOHAI = BOMAS. 1ttt EEfeeE R bkttt | anena 87,336,922 | ...... 87,380,288 | ...... 84,948924 | ......... 65,596,357 0 258,222 0 [ 84,498,295 | ..o, 0. 2,838,623 |..... 2,838,623 | ...3,067,906 |..... XXX
Preferred Stocks - Industrial and Miscellaneous
40429C 60 7| HSBC FIN CORP.......cooomiiririnressissnisensssnseseneens I | 06/21/2011. | CastleOak Securities.........coocmerens | wrvenes 30,000.000 | ..........711,900 | ..cccc.00..25.00 | ... 756,000 | ovoiinnns 685,200 | ........70,800 | .oovvvicriinriinnn [nnrnnrnsniinennne | onvernenenss 10,800 [ i [ 756,000 | ..ovoovrinnnnens | e (44,100)| ........ (44,100) | ........ 23,850 |..... XXX.oone

8499999. Total - Preferred Stocks - Industrial and Miscellaneous 685,200 756,000 |..ooieiennn0 | i (44,100) | ........ (44,100) | ........ 23,850 |..... XXX......
8999997. Total - Preferred Stocks - Part 4 . cerenen 111,900 685,200 .0 . 756,000 | ..ccoooienn0 | e (44,100)| ........ (44,100) | ........ 23,850 |..... XXX.oone
8999998. Total - Preferred Stocks - Summary Item from Part 5.........ccoiiiniiiniins v 2,500,000 | ... XXX....oo. | 202,502,500 | oo ) [ [ 2,500) | i | 2,500,000 | ..ooooverererees e | e | e 65,625 | ..... XXX......
8999999. Total - Preferred Stocks. 3,211,900 685,200 ) ..3,256,000 | ..o | i (44,100) | ........ (44,100) | ........ 89,475 |..... XXX..oooe
9899999. Total - Preferred and Common Stocks. s | eriees 3,211,900 |......... 685,200 ) cennnn: 3,256,000 | .. O (44,100)| ........ (44,100) | ........ 89,475 |..... XXX
9999999, Total - Bonds, Preferred and COMMON SHOCKS..........vuvvuivrreriieeiiiiiiines everiseiesiesisiesssss s essesssse s ssssessssssesessssssssesses | sonees 90,548,822 |......... ) 9,%, RTINS [ 88,207,424 | ......... 66,281,557 | ....... 453,858 | ....... (127,336) 0 326,522 (U [P 87,754,295 | .....cccoeen 0 .. 2,794,523 |..... 2,794,523 | ..3,157,381 |..... XXX......

c¢via
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American Commerce 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
Bonds - U.S. Government
3134G2 CX 8|FEDERAL HOME LN MTG CORP.. 996,369 369 369 . ...3,631
0599999. Total - Bonds - U.S. Government. 996,369 0 369 0 369 (U 0 ...3,631
Bonds - U.S. Special Revenue and Special A t
3137A7 K7 4|FEDERAL HOME LN MTG CORP REMIC TR ...| 03/23/2011 | BAIRD, ROBERT W. & CO......... 12/22/2011 | VARIOUS.... 2,044,458 2,036,354 .73,052 .
31398P HB 8|FEDERAL NATL MTG ASSN REMIC TR ... | ... | 01/06/2011 | BAIRD, ROBERT W. & CO......... 10/25/2011 | VARIOUS.... . . 1,690,412 LA T03,477 | e 1,676,218 | ..o 27,258 | ........27,258 | ....... 60,952 | ...... 2,243
3137A0 UL 7 |FHLMC REMIC SERIES 3716........cccomvvrrvrrnrrrns .| 04/26/2011 | BAIRD, ROBERT W. & CO......... 09/16/2011 | VARIOUS.....cccovvvrererierirniines | cerrneens 2,895,530 | ......... 2,807,307 | ..oooee 2,936,567 2,813,564 6,257 | oo | e 6,257 | covvoeererinens [ e | e 123,004 | ....... 123,004 | ...... 33,643 | ...... 5,630
JANNEY MONTGOMERY
3137A2 YS 4 |FHLMC REMIC SERIES 3763..........ccovvvrrvrrnirinns .| 06/02/2011 [ SCOTT, 08/15/2011 | VARIOUS.......ccouvvenererirerinienee | cerreeens 1,455,607 | ......... 1,454,925 | ......... 1,492,336 | ..oocooveee 1,454,911 (L ) R IR (14) [ v [ e | e 37,426 | ......... 37,426
3137A3 U2 3|FHLMC REMIC SERIES 3773. ...| 03/24/2011 | RBC DAIN RAUSCHER... ...| 08/15/2011 | VARIOUS 989,781 ....1,004,976 ..1,030,232 ..1,003,581 26,651 26,651
3137A8 XH 6|FHLMC REMIC SERIES 3836. .| 06/01/2011 | RBC DAIN RAUSCHER... .| 12/22/2011 | VARIOUS.... ..1,972,389 ....1,974,469 ..2,015,247 1,974,127 41,120 41,120
31397S WX 8|FNR 2011-40 CA . | 04/28/2011 | CITIGROUP GLOBAL MARKETS| 12/27/2011 | VARIOUS ..1,992,364 ..2,049,269 2,021,236 28,034 28,034 | ... 44827 | ......... 387
38377V T8 9|GNMA REMIC TRUST 2011-68........cccccvvvrrrrrrrnnes 10/20/2011 | BAIRD, ROBERT W. & CO......... 12/22/12011 | BAIRD, ROBERT W. & CO. ..3,000,000 ......3,167,813 3,211,315 | oo | rereeeen(2,838) | o [ veenennne(2435) [ s o | v (43,503) | ........ (43,503) | ....... 29,000 | ...... 8,000
676907 PZ 5|OHIO HSG FIN AGY MTG REV.....ccivrvinriniirens ... | 01/13/2011 | BAIRD, ROBERT W. & CO......... 03/01/2011 | CALLED @ 100.0000000............ | covuuvces 1,000,000 | .........1,006,250 | ......... 1,000,000 | ....cco.... 1,000,000 [ ..ooooovrnnnrinnnins | eerneeenn(6,250) [ v [ erirnieennnd(6,250) | oo [ e [ | i 0 [ 29,750 |..... 21,082
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. ... ... u.uiuuirriiuririsiiisseiserss st sessssseseasesss s sttt snissnsensenes | eesenes 16,912,433 | ....... 17,222,999 | ....... 17,504,347 L A7,191,306 | e | i(31,695) | o0 [ iienn(31,695) | i | 0 | 313,042 | ... 313,042 | ..... 320,637 |..... 48,461
8399998. TOHAI = BOMAS. ettt eLE LSRR EEE Rt | erienes 17,912,433 | ....... 18,218,999 | ....... 18,504,347 18,187,675 | .0 | i i(31,326) | v [ iien(31,326) | o0 | 0 | 316,673 | ...... 316,673 | ..... 338,137 |..... 48,461
Preferred Stocks - Industrial and Miscellaneous
37247D 40 3 | GENWORTH FINL INC.....coooiiriiiniriierissiessnieenas | ‘ 01/19/2011 | CastleOak Securities.........c....... 06/01/2011 | MATURITY ......2,500,000 2,500,000 | .oovoriereerienis | eerieeeen(2,500) [ oo [ e 2,500) | o L erisnicsieniins L cerisiesissisnins [0 [ 65,625
8499999. Total - Preferred Stocks - Industrial and Miscellaneous............ccccccociee o, ......2,500,000 2,500,000 0 | oeeee(2500) [ oo [eoiienene(2,500) | o0 | 0 | i [0 [ 65,625 .
8999998. TOtal = Prefermed STOCKS. ... . vuuieeireeieert ettt eesses sttt enienenns s nnrsennssnnensnnens | creenes2yD02,900 | rviiens 2,500,000 2,500,000 0 [ cieeend(2,500) | o0 | 2,500) | o0 v |0 | 0 [ 65,625 | ..o 0
9899999. Total - Preferred and Common Stocks..............ccccuevevceicverericciieceres v ...2,502,500 | ......... 2,500,000 2,500,000 0. ee(2,500) | o0 | (2,500) | o0 | a0 |0 | 0 | 65,625 | ............. 0
9999999. Total - Bonds, Preferred and Common StockS............ccovuevviveveieiiiieinns cveeens 20,721,499 | ....... 21,004,347 | ........ 20,687,675 | ..cocovvreinnn 0] .n(33,826) | o0 [ (33,826) | o0 | 0 ] 10 316,673 | ... .316,673 | ... 403,762 |..... 48,461
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Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

Sch. DA-Pt. 1
NONE

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

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

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

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

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

Sch. DB-Pt. B-Sn 2B-Broker List
NONE

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24
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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
MM: FED GOVERMENT........ccovvrvmrrrrerirenns 5800 CORP D PITTSBURG, PA 15237... XXX
MM: FID FIDELITY oo 500 SALEM ST, SMITHFIELD RI 02917.. . . , XXX
MM: BLACK ROCK ONE FINANCIAL CENTER BOSTON, MASS 02111.......cvvveeriens [ e | e 0.040 | .o LI | I 6,322 | XXX
BANK OF NEW YORK. ... ONE WALL STREET, NY NEW YORK 10286. XXX
DEUTSCHE BANK........cccconnc. . 60 Wall St New York NY 10005, - 635,995 | XXX
JP MORGAN CHASE .......ooiiiiiiicenisiesiessieesi e 100 E. BROAD STREET COLUMBUS, OHIO 43271-0278............. | covvervens | o [ e [ | veressenennins 1,989,987 | XXX
JP MORGAN CHASE .....coirierireieririssseissiiesiesssessesessenns 100 E. BROAD STREET COLUMBUS, OHIO 43271-0278.. (116,748) | XXX
JP MORGAN CHASE ..ot 100 E. BROAD STREET COLUMBUS, OHIO 43271-0278.. (677,746) | XXX
JP MORGAN CHASE .....covivierirrierineernseissisesiesssessesessenns 100 E. BROAD STREET COLUMBUS, OHIO 43271-0278.........cc. | covvvereres [ reerremireninninerins | oeerinesiesssessssssniens | oveessesssssenessesssseesnns | ceeseessnssens (1,689,705) | XXX
JP MORGAN CHASE .......coouiiiririierineiseeissisessesisessesenseeens 100 E. BROAD STREET COLUMBUS, OHIO 43271-0278.. ) [ XXX
JP MORGAN CHASE ..o sieseiessesessenns 100 E. BROAD STREET COLUMBUS, OHIO 43271-0278.. . ) [ XXX
JP MORGAN CHASE ..o siesiseessssiseenas 100 E. BROAD STREET COLUMBUS, OHIO 43271-0278........ccc. | covverreens | oererneimeeineiinseins | eeesseisesssesssssessssinees | coeeseeissessssessssesssenes | seeseessnesesneens (713 973) | XXX
JP MORGAN CHASE ..ot siessessesesseons 100 E. BROAD STREET COLUMBUS, OHIO 43271-0278.. ..(17,207) | XXX
JP MORGAN CHASE ..ot ssesisessssiseenns 100 E. BROAD STREET COLUMBUS, OHIO 43271-0278.. (147 297) [ XXX
0199999. Total - Open Depositorie: XXX... |- 11,857,266 | XXX..
0399999, TOtal CASh ON DEPOSIL.........cvuerveiririieisiiiseriesieisesisi it ssse e st ss ettt es s es bttt r st ensses XXX 11,857,266 | XXX..
0599999. Total Cash XXX... | 11,857,266 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (595,940 | 4. April 4,269,847 | 7. July. (927,078) | 10. October. (1,088,072)
2. February 353,422 | 5. May. (783,487) | 8. August (5,015,122) | 11. November. (6,333,402)
3. March 939,703 | 6. June (1,402,517) | 9. September. (7,988,761) | 12. December. 11,857,266

E25
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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
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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
3. Arizona... bbbt niens | seteb e enens | et | s
4. Arkansas........coeecvenienn AR | i Buis | PROPERTY & CASUALTY ...ooviiririerenineieseenierssineiensssssssssenssnsenenssnsennes | svverennneerenee 149,030 | oo 174,961 | i
5. CalifOMNIA. ..o dOA | s | et ntens | arsenies et enies | ereens e | e
6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres
7. Connecticut CT | e [ ittt | entenenb et enn | st | neres
8. DEIaWArE. ...t DE | s | ot | et | oo | e
9. District of COIUMDIA. .......ccivrieerDC [ i [t | enteb st | s | e
10.  Florida L st | st niens | seeeres st | eres
11, GeOrgia. e GAl... B.... [PROPERTY & CASUALTY ...ttt .34,484 .39,662 | ...
12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres
13. ceID [ i [ bbb | enteeb st | st | e
14.  lllinos. . TL | oririie | ettt | erieeen et | st | e
15, INGIANA. ..o IN s | st | sieebens et | sebees st | s
16, TOWAL v BA i et | etesess st | sertene e | oo
17, K@NSES..ccovoeicecinrineierieeen S [ i bbbt | rees et | eeeresiee e | e
18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees
19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e
20, MAINE...cooiccireierennedME i s nens | srieres st | ereess e | e
21, Maryland.......cccoooovvevnnoncced MD | s [ et e bRttt st s st s et entess e tntentesnens | sesntentessesnsnntessansetnes | eesessessesntansensenannnnenes | enes
22.  Massachusetts.. MA | .....B.... |PROPERTY & CASUALTY ....ceviiiiriiiriiiieisiicissississisisssssiesississsssssssssssssssssnees | sveessessonssnnon 201,746 209,054 |.....
23, MIChIGAN......eeeececieireeeeeee e M | e | ettt ettt sans st ennens | sressntantestessesntensentennns | resensensesntneentesnnnsenns | enes
24, MINNESOtA. ..o MIN i s | e | e | s
25.  Mississippi.. VIS | s | Rt s sttt ententenns | etesentessenetensentesnenntne | netessesseseenaententennennes | neea
26, MISSOUM....oevverrivrinrierreeenee MO [ i [ ettt niens | seterent st nens | ettt | e
27, MONMEANA. .. T i | bbb | srbte sttt enies | ereresi st | e
28.  Nebraska........cccooorereevencneec e NE | s [ bbb | e | e | s
29, Nevada......emrenerinneenennns PROPERTY & CASUALTY....couiimrimrireersinessssssissssesssseessssssssssssessssesssassssssssssns | sesesesnsssssenns 250,322 283,300 |.....
30.  New Hampshire. PROPERTY & CASUALTY ...t sesisssesssesssssssssesssssessssssssssses | avsessnssnsssens 496,021 566,600 |.....
31. New Jersey. NJ e e ettt s et ntesn s etnsentennens | sresetantessesnenstenaansesnes | ertessessesnenntensennnsnennes | enes
32, New MexiCo.......coccrernervrrneeecrd NM [ 0. Buits | PROPERTY & CASUALTY .ottt sssssessesssssssnssssssssssnes | aveessssnssnsnn 399,705 | oo 422,750 |.....
33 NEW YOTK.oovieerrrieiereeeeeedNY s e | sebenes st enies | ererenseerenes e enenes | e
34.  North Carolina...........ccccceeeveeeee. NC | oo Bire. [PROPERTY & CASUALTY ..ottt 353,907 367,458 |.....
35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e
36.  Ohio... ...3,656,045 4,449,900 |.....
37, OKIANOMA. ... DK s st ens | srires st enies | ereresseerenes e enienes | e
38, OrEQON.....ciiriciirinriienienedOR | et [ e | e | e | e
39, PENNSYIVANIA. ... PA | e | ettt ennens | creesesastesseseeetnnaentennens | eeeeesensesesneentesnsnennens | eees
40, RhOGE ISIANG. ... R s bbbt | stbtes ettt | ereeni s | s
A1 SOUN CarONG. ... SC [ s | e | seates st | ereens e | e
42, SOUth DAKOA. ... SD s | et ens | erbter et enies | eetesteernn e | e
43, TEMNESSER.......cvrrevreeeriererre IN i | et ens | seines st enis | ereress e | e
B4, TEXAS .. cvuivreiererinreerneisnseneee TR [ttt | esieiesesss ettt ens | erbter sttt enies | eteresi e | s
45, UBAN..ccceeedUT [ i | et | et | i nenee | e
46, VEIMONE....oouiiicieriiriernereee VT i | ettt | erbtes sttt enies | eteress e | s
A7 VIEGINIA. o VA L i ettt nnnens | sreeenestessenee et nnnantennens | neeeesensenersenntesenennens | eees
48, WASKINGLON. ... WA | e | ettt s bt ns st ennens | Sressntensestessesntensantesnns | eesensensesetnaentesnnnsenns | eees
49, WESEVIFGINIA.....vverereeeerereeee e WV [ i | ettt nnnens | sressenastessenseeetensantennens | neeresenseneresenntesenennens | eees
50, WISCONSIN.....cveverercririrereriereened W i bbbt ninens | srbtesen bbbt nannienies | ererenieebnns s | e
51, WYOMING..eoveeririrreierneeree e WY [ i ettt nnians | srenebestent e b enienens | reeesensenen st esenennens | ores
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