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Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@aSUMY SECUMHIES. .......cvuerriceeisceiiiseieeeeieie st | sersessssinesseesa 403,688 |............ 3.6 | 403,688 |.....ovvveeerinirereins [ s 403,688 |............ 3.6
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] 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 obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations . .
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s (O] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveni [ e | eieiennnd 0.0 [ oo e | s (O] IO 0.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoeorvnrenrnninrnniieiienes [ eornvenninns 0.0 [ oo e | s (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI....eveeicriee et sssssnssens | seesessenssnesnnes 115,771 | 1.0 | s L A T (RSN LR A T 1.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUIHIES).....vvveceereiiiiiei et neesnes | sebeesenienins 1,887,413 |........ 16.9 | oo 1,887,413 | s | e 1,887,413

© o N o

. Total invested assets

2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
Equity interests:

3.1 Investments in mutual funds
3.2 Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including §......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

3.3

34

3.5

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets

385,860 |....

....385,860 | ....

..385,860 |..
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Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 97,494
2. Cost of acquired:

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 3,187

8.2 Totals, Part 3, COIUMN ...ttt 3,187
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 94,307
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 94,307

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, 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, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL.........eeviitsect ettt st s SRR s bbb bbb n bt

Unrealized valuation increase (decrease):
5.1

Totals, Part 1, ColUumMN 13.......c.ovreeerseeessee s . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (10ss) 0N disPoSals, Part 3, COIUMN 19........c.cuiiieeieiict ettt bbbttt s s st e sttt s st et b s san s een
Deduct amounts received on disposals, Part 3, COIUMN 16............c.cceuiueieieieseeseisesstes e tes et ettt s s ss s s b sses e st s s s senens

Deduct amortization of premium and AEPIECIAHON. ........c.cvevevieiiee ettt bttt b et s st s et et en s s s snenn

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)........ccevevrrrerrirreeereeireesesee ettt sens
Deduct total NONAAMILEEA BMOUNES..........c.evcveeeeeiciee ettt bbb be sttt s bbb et s st b st s et n s e s eaes

Statement value at end of current period (Line 11 MINUS LINE 12).......ouereriuririnriirisinsiss st ssssssssssssessssssessessessssssessessssssessessssssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOK YBAI.........cvuiuriieeeeieeereee ettt s bbbttt
Cost of bonds and stocks acquired, Part 3, COIUMN 7...........cuuiueiicicee ettt bbbt bbbt bbbt

ACCTUAL OF QISCOUNL. ..ottt ettt b b s bbb s st b s bbb s bbb s b s bbbt bbb sttt

Unrealized valuation increase (decrease):
A P, COIUMN T2ttt s8££ 8 bbb bbbt

9,879,194

3,329,081

516

3,938

4.2 Part2, SECtON 1, COIUMN 15, ...ttt bbb s bbb bbb bbb

29,822

4.3 Part2, SECtON 2, COIUMN 13.......coiicicie ettt st bbb bbb s bbb bbb s st

194,260

A4 Part 4, COIUMN Tttt bbb s s bbbt bbb s bbb s bbbttt n st

(144,909) 83111

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiiieie ettt bbb bbb bbbt snen
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........ccuiieciirieceeee et nans

Deduct amMOrtization Of PIEMIUM..........cc.ciueieiircieiese ettt ettt bbbt b st bebs s bbb st bbbt s bbb bbbt en bbbt st

Total foreign exchange change in book/adjusted carrying value:
8.1 P 1, COIUMN 15, bbbttt

218,529

5,068,749

59,394

8.2 Part2, SECtON 1, COIUMN 19........uiiiciciseee ettt bbb bbb sttt

8.3 Part2, SECHON 2, COIUMN 16.........cvuiiireiieiieieie ettt sttt bbbt b st

8.4 Partd, COIUMN 15, ...ttt ettt R bbb bbb bbb bbbt

Deduct current year's other than temporary impairment recognized:
9.1 PAM T, COIUMN T4ttt

9.2 Part2, SECHON 1, COUMN 17 ...ttt bbbt nen

9.3 Part2, SECON 2, COUMN 4.ttt bbbttt nen

9.4 Part4, COIUMN 13 ittt £ttt nn

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........ceveieriireieiiesieeisete ettt es s snaes
Deduct total NONAAMILEEA BMOUNES.........eveiiiirieieie et s bR ns

Statement value at end of current period (Line 10 MINUS LINE 11)......cveuiiiiciiiseesceiceteee ettt sttt st st s e seneaes

Si03

8,382,288

926

8,381,362




Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. .403,688 403,947 404,615 400,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.cooveeserreesssrrerssnrreranees | srreenssniessseersnees 403,688 [ ..o 403,947 [ oo 404,615 | oo, 400,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOMAIS. . oveereiieeiesrissieissinsinnes | rreisisiessessssnessessssnssnesssnens | eonesensssssssssssssessnssnssssssssans | sressenssessessanssessensansenssessensns | coessinssensenssnssensansssssessanesnesa
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS...ooeoreiseeresressiierssinsnns o sne e | eonerenesse s sns e sne s seesnsens | ereneensseesens s s enssns s st enens | crensinesensens sttt sne e
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.ooocreenssriensssreenissriinns | v 1,169,821 | oo, 1,267,543 | oo, AP — 1,150,000
Industrial and Miscellaneous and Hybrid 8. United States........cccoeovevveeees | oevverveiieiiennas 2,003,183 | coeveriricrne 2,035,079 | coovveriiiiinn 2,085,784
Securities (Unaffiliated) 9. Canada........cccocoeervevenrecees | e 27,602 | oo 28,298 | oo 28,034
10._Other Countries.......cceenseceeee | wvvnnirinssiiiicsscieens 358,258 | ...oooveiiniin, 362,887 | ..o, 365,751
11. Totals ...2,389,044 2,426,264 ..2,479,568
Parent, Subsidiaries and Affiliates 12, Totals. .o i [ | s
13. Total Bonds......ccesssseennsssnes | oo, 3,962,553 | oo 4,097,753 | oo 4,066,503
PREFERRED STOCKS 14. United States.......cooeeenmmererins [ rovnrerenneriinnccenns 307,282 | oo 311,740 | oo 263,734
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17. Totals...ooovcrnnniresscicnssiines | v, 307,282 | .o, 311,740 | i, 263,734
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..coccoocviviinnnen, 307,282 | oo 311,740 | o 263,734
COMMON STOCKS 20. United States........couuevveveeens | covverrnnerieisenenns 3,776,219 | oovveercerireeenns 3,776,219 | v 3,403,505
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cc.ccevevereeverieiies | e 192,349 | oo 192,349 | oo 186,587
22. Other Countries......coooeuniiiee | covvvniiiiriiciicssenns 142,960 | oo, 142,960 | oo, 147,624
23, TotalS...ccvveciisciiciscis | v 4,111,527 | oo, 4111527 | oo, 3,737,715
Parent, Subsidiaries and Affiliates 24, TotalS....ovoieesciiiiiciieienes | v 926 | oo, 926 | oo, 5,000
25. Total Common Stocks....... 4,112,453 4,112,453 3,742,715
26. Total Stocks ..4/419,734 4,424,193 ..4,006,449
27. Total Bonds and Stocks.... 8,382,287 8,521,946 8,072,952
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation 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)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class6....
TOtAIS. .ttt

2.1
22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

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

3.1

32
33
34
35
36
3.7

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

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

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

................. 1,169,821
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
8.1 ClASS .ottt sss st ssessssssssssansnsans | svsessissnssesenees 654,639 | ..ovvererinns 833,059 | .ovvvvrerereenns 19,706 [ .oveeeeeeeeeeeeeeeeereees [ coeereeeeeesseeeseesseesssnns | ceveesenesinsenns 1,507,404 | ..oovverrerereren. 288 | e 1,918,140 [ .o, 425 | e, 1,507,404 [ .o
8.2 ClASS 2..e.veveeeveceereeeeeee ettt sssssntnsns | svtesiesiesaesanes 152,698 | ..oovvvererene. 968,746 | c.ocoeeeeeereeecereereererens | e sesiesiseiees | ceveereeiee e seseseas | eeveeeiesinians 1,121,444 | oo 215 | e 781,226 | .ooovreeeereererenann, 17.3 [, 1121444 [ oo
8.3 ClaSS 3...oceoeeeeeeeeeeeieeeereeeeeeeesseesseenseessessssssessssssssssssssssssssnsas | onsriessesssessssisssissssennes | evieeriesrieeriens e 283382 | eevveeiieeiieeiieeiieeieeeiesesens [ oo esieeseesieenns | eveereeseeseeseesessieeniiens | eeveereenieeniensenn 28,382 [ o0 | | e 0.0 | 23,382

Totals...

2,699,366

71
7.2

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

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. .o




L0IS

Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

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

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

9. Total Bonds Current Year

9.1 ClaSS T.ueeeececeeeeeeeeveeseeseseesssesssssssessessssssssnsssssssssnsssssesssessnnees | ()eveererenn 1,854,609 | woveienennae 1,262,527 | ovoevereeeeren627,056 | oo 132,193 | o000 204,528 | 04,080,913 | e T8 [ ek XXX s [ e e XX K [ e 4,080,913

9.2 ClaSS 2.....vvurvrerererireseisssssesessssssssssssesessssssssssssssssssssssssesssssseses | (Q)errerirriennnnn 192,698 | v 968,746 | .oovveveevererriieeen0 | el 0 | i 0 | 1121444 215 | XXX | e XK X i | 1,121,444

7 Totals....ooeerecennes 2 5

9.8 Line9.7a52 % 0f COL B...ovveviiiecsiecsceieeceseesssenesisnes | vseeneresissenieneensnd84 | viveieiisisiieiieienen 831 | i 12,0 |25 i 3.9 [ 100.0 [ XXX [t XXX e [t XXX e [ e

10. Total Bonds Prior Year
101 ClASS Tttt b s stesasnsanss | seestesseseesseneas 926,576 | ..ocverenne 1,820,515 | oovireererrnnnd 645,638 | ..covrrerreinann 88,919 | oo 252,868 |.............. )90, SN R .0, 9, SN IS 3,734,516 | oovereeeeees 82.7 | oo 3,734,516

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

Line 10.7 as a % of Col. 8

.. 177,909

....603,317 |....

....781,226

....181,226

............................ 5.6

252

,868

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

............ 204

528

............. 4,080,913
............. 1,121,444
.................. 23,382

................. 4,080,913
................. 1,121,444
...................... 23,382

Total Privately Placed Bonds
Class 1
Class 2

(d

Includes $
Includes $

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

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year, §.......... 0 prior year of bonds with Z designations and $

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 §..........

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

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

NAIC2$§

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

NAIC 3§.....

..... 0;

NAIC 4 §

0;

NAIC5S........ 0;

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

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

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

1.1
1.2
1.3
14
1.5

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

................. 1,199,971

.................... 203,717

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

................. 1,403,688

2.1

22
23
24
25

All Other Governments

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

3.1

32
3.3
34
35

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

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

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

5.1
52
53
54
5.5

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

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

61

6.2
6.3
6.4
6.5

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

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.

Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

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

Distribution by Type

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

Column6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET OblIGAtioNS........ovvecveriericie st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SeCUrties..........c..oevvrvrrnrerrerrinnenns
TOtAIS. . veevereeier ettt
Ling 9.585 2 % Of GOl 6.

.................. 132,193

................. 5,109,969
. A15,771

.......................... 2.5

.................. 204,528
.......................... 3.9

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUET OBIIGAtIONS.......ovvvecicieieictse et
Residential Mortgage-Backed SECUNtIES..........ccovvverivrieieieieieieiieis
Commercial Mortgage-Backed Securities..............ccouvevveierveeiverernennns
Other Loan-Backed and Structured Securities............cocuuevriuniunrinennn.
TOAIS ..ot
Line 10.5a58 % 0f COL 8.

.................... 943,986
.................... 160,499

................. 4,296,129
.................... 219,612

.................. 252,868
.......................... 5.6

11.1
11.2
113
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.............cruureenrenreneneincneinnes
Other Loan-Backed and Structured Securities
TOAIS ..o
Line 11.5as a % of Col. 6...
Line 11.5 as a % of Line 9.5, Col. 6, Section 9

204,528

12.1
12.2
12.3
12.4
125
12.6
12.7

Total Privately Placed Bonds

ISSUET OblIGAtIONS. ......ceurerrerieerereieiie e sssenenns
Residential Mortgage-Backed SeCUrities...........coveerrerereeneereirnincineins
Commercial Mortgage-Backed SeCUrties.............overenrenreneereineeneinees
Other Loan-Backed and Structured SeCUrities...........ccocuveerieeneereineenns
TOAIS .ot
Line 12.585@ % Of COL B......vuurvurerrrineiniiniseiseisiseise s
Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........c.cccvvrivicsicsiinens
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECemBET 31 Of PHOK YEAT........c.curiierieeireiiecireire ettt s ssessees | coestsessessestssesesessess et ssessestenssnens 311,248 | oo BT1,248 | oottt | ettt aens | saebe bbbttt bttt e
2. Cost of short-term iNVESIMENS ACUITE............cvuevieieeieiereee ettt s s ssesannns | evtessesissessesessssse s st ssses s bnsenas 4,350,058 | ..ocoeverererere e 4,350,058 [ ..ot ssresesniens | et | evet sttt ettt nenn
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcvevrieieiieisier ettt s e ssssssesssssssenes | evtesssessessssssssse et essssaes s ssaenas 3,396,623 | ..o 3,396,623 | .ottt senas | et es et sae st saeseets | sresestenae sttt et s et s et s e
7. Deduct amortization Of PIEMIUM...........cceieviieieieieeeceie ettt sb st b s st s s sssae s s st es s tantenes | eebessssssesssssssesssssesasssstes st s sessesenbenes 1,496 | oo TL96 [ oo etsstesessnsens | ettt saesa | evretsa st ettt bbb s et neen
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 oottt ssrsnees | eeteniese st ese et et estes et tessenesssnssneesssentesesnee | 4ietstessesistantessesetassessss st ensesesaantesessnsensesans | ebiesittentesses et st et s st s s st s bt es et nanes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccvruvrimrirrrrirniinennersinsssesees | cevveenensnssssesssssssssssesesssssesenns 1,263,187 [ oo 1,263,187 [ oo s 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....uiuiiiiieiiiisiciesiciesesiessssssesssssssessssessesssssssnssnses | eersssesissonsesssnssssssssssnssssessssneas 1,263,187 [ oo 1,263,187 [ oo 0 ] ot 0 ] o 0
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10.

1.

31

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

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

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

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

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

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

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

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

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

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

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

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

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

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

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

Add:
Change in adjustment to basis of hedged item:

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

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

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

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

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

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

0

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

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

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

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

Si11
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SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions
3

Components of the Replication (Synthetic Asset) Transactions

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

NONE
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOTY..........c.cuiiririrccinceeseseieissieees | cerensieseeneinsieessssssensennns | vesesseesessssessesssssssensesnsennes | soeenesnssessessessssensensenssenned | veneenmienersssnmnenesesssenneend0 | covnveneiecinnennninsisnenennens0 [ e 0 | 0 [0 | (0
Add: Opened or Acquired TranSACHONS. ........c.vvrrerrurrenrinns | wrnrerrerrenesnsssnessssssssssssssnnss | seseessssessmnsssssesmsssnssnssnssenss | erressmsssnssessmssenssessnsessenenes | oo N NI I e | et ssesssnees | rssssssessssssssssssstessssssnssesses | sressessassssssnssessasssssnssestonss | sessessesssnssessassnssessessansans {1 R
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........cccooovevrieveiecniens [eoviierennns XXX evvirriereinns | oerrereinsessnsenensssenssens | cnseenenens XXX eovreieirviniien | vereereinensenessssessssesees | cveensenssenns XXX vieieireiniiens | vereereieisssesssesensssnens | coneeensienns XXX orivvierreireinne | rerreinsenessessesssesssnsiens. | consennsnnnns XXX oevvirrinrienns | eorereensissieiessese s
Less: Closed or DispoSed Of TTANSACHONS...........ccccuiveieiieis [ crririreieiieieseiis e | essessessssessessssessesssssssssesses | sssessssssessssssesssssesssssssesisss | sresessessessssssssssesssssssessesssses | sesessessssssssssesssssssesessssesess | sessesssssssessessssessessssassesinss | sessessssessessssssessessssessessnssns | ssssssssessessssessessssessessssssanss | sssesessssessesssssssessesssassens 0 [ o
Less: Positions Disposed of for

Failing EffeCtiVENESS CHEEMIA. ........everererisiincireireireeins [ cerirerinsineisssesinsinsinsnssnnes | seessnssnsiessssssssssesssesssssnnss | sesnesssessssessnssssssessnssssssnsnss | sessessessnsssssssssessasssssessessans | sessessosssssnssessasssnssnssessansans | sessassssssessassassssssessassasssnssns | eessessessnsssssessnssessssssessessns | soessessossssssessessnssnssnssassenss | sessesssssssssessasssssessessasenns {1 RN
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccccocvveeecieicerenes | evviierenan, XXX oeteveiiieieiines [ vrieeesisessseeseseessssiens | ersnissesanes XXX oireieiiiieies [ eeriiieesssessssessssseieninns | enerenessenas XXX ooirvereriieies [ ereiieesissssssseesssssiessnens | oeversnsesenas XXX ortteiirinieenes Lo ssssessseessnssiens | erssissesenes XXX eeeiiieeienes | e
ENAiNG INVENIOMY. ..o eseississesssrssiessnsssssenses | ossesissssssssesessssassessssanees {0 {0 [0 R [0 I [0 RN [0 PR [0 PR [0 P {0
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

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

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

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

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

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

Total (Line 3 minus Line 4 minus Line 5)

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

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

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

Part D, Column 8

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

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

Part A, Section 1, Column 21

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

Part D, Column 11

Total (Line 13 plus Line 14 minus Line 15)

Si14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

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

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

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

4. Unrealized valuation increase (decrease)

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

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

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

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

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

SI15
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SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
50" X 80" 1-Story Brick BUIldiNg...........cccviviiiiiiiiniisnissiienssesenississiissnisnens | s | LiMa. e | OH..... | 01/01/1975| 01/01/2012 ..264,380 94,307 329,200 ..3,187 15,000 17,952
0299999. Properties Occupied by the Reporting Entity = ADMINISTTALIVE. ..........veiieiiei ettt ettt ettt nenes ..264,380 94,307 329,200 .3,187 0 15,000 17,952
0399999. Total - Properties Occupied by the Reporting Entity........c..ovivsiiniiisiisssssnsnisssnenes ..264,380 94,307 329,200 .3,187 0 15,000 17,952
( o TORAIS. 1ot ..264,380 94,307 329,200 ..3,187 0 15,000 17,952
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Showing all Real E

SCHEDULE A - PART 2

Location

Description of Property

2

City

3

State

4

Date
Acquired

state ACQUIRED and Additions Made During the Year
5

Name of Vendor

6

Actual Cost
at Time
of Acquisition

Amount of
Encumbrances

8
Book/Adjusted
Carrying Value

Less
Encumbrances

9
Additional
Investment
Made After
Acquisition

NONE
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Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE A - PART 3

Showmg all Real Estate DISPOSED Durlng the Year Including Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 1 12 13
Expended for Adjusted Current Book/Adjusted

Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other Than Current Total Foreign Less Amounts Foreign Earned Repairs,

Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B./A.C.V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) BJ/A.C.V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred

NONE
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Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

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

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

General Interrogatory:

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

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

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.

NONE
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Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

City

3

State

Loan
Type

5

Date
Acquired

6

Rate of
Interest

7
Actual Cost
at Time
of Acquisition

8

Additional Investment
Made After Acquisition

9
Value of
Land and
Buildings

NONE
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Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

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

Loan Number

Location

2

City

State

Loan
Type

Date
Acquired

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued Interest
Prior Year

Change in Book Value/Recorded Investment

8

Unrealized
Valuation
Increase

(Decrease)

9

Current
Year's
(Amortization)/
Accretion

10
Current Year's
Other Than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest
and Other

12

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

13
Total
Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued Interest
on Disposal

Consideration

16

Foreign
Exchange
Gain (Loss)
on Disposal

Realized
Gain (Loss)
on Disposal

Total
Gain (Loss)
on Disposal

NONE
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SCHEDULE BA - PART 1

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

CUSIP
Identification

Name or Description

Code

Location
4 5
City State

6

Name of Vendor
or General Partner

7

NAIC
Desig-
nation

8

Date
Originally
Acquired

9

Type
and
Strategy

10

Actual
Cost

11

Fair
Value

12

Book/Adjusted
Carrying Value
Less
Encumbrances

Change in Book/Adjusted Carrying Value

13

Unrealized
Valuation
Increase

(Decrease)

14
Current Year's
(Depreciation)

or
(Amortization)

/Accretion

15
Current Year's
Other Than
Temporary
Impairment
Recognized

16

Capitalized
Deferred
Interest
and Other

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

Investment
Income

Commitment
for
Additional
Investment

20

Percentage
of
Ownership

NONE
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SCHEDULE BA - PART 2

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

1

CUSIP
Identification

Name or Description

Location

3

City

4

State

5

Name of Vendor
or General Partner

6
Date
Originally
Acquired

7
Type
and
Strategy

8
Actual Cost
at Time of
Acquisition

9
Additional
Investment Made
After Acquisition

10

Amount of
Encumbrances

1
Percentage
of
Ownership

NONE
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 8

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

NONE




Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

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

ol3

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 Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
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 Date
U.S. Government - Issuer Obligations
912828 LC 2| U.S. Treasury NOtE........coovuurerereieieiieniesiseesssissssessesisseesssissnann 100,059 | covovverrrinnns 100,000 | ...... 99,998 |....cooouc. 25 | o | e | e 0.625]......... 0.625 | JJ....... 01/25/2011 | 01/31/2013
912828 TL 4|U.S. Treasury Note 100,075 ....100,000 30 0.250] ......... 0.250 [ MN...... 11/30/2011 | 11/30/2013
912828 LC 2|U.S. Treasury Note 103,774 | .. ....100,000 (1,014) 2.625]......... 2.530|JJ....... 07/31/2012 | 07/31/2014
912828 TL 4|U.S. Treasury Note 100,039 | oo 100,000 | ..covoviernnen.99,962 | oo 8 | s [ | e 0.250] ......... 0.250 | FA....... 08/28/2012 | 08/31/2014
0199999. U.S. Government - Issuer Obligation: XXX . 403,947 | .. ....400,000 (952) 0 0 .. XXXt XXX XXX | v 1,625 | i 750 | XXX | e XXX......
0599999. Total - U.S. GOVEIMMENL........civiieiieririsseisseisssnsssesssnsssessnssssssnssnes 404,615 | ... XXX........ . 403,947 | .. 400,000 | ... (952) 0 0 .. XXXt XXX XXX | e 1,625 | i 750 | XXXeooooe [ oo 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
167592 YF 5| Chicago IL O'Hare Arpt Rev.... [ I [ [ 1|.1FE|.. 49,791 12 5250 ......... 5.275 | UJ....... 08/20/2009 | 01/01/2030
18085P KY 9| Clark County NV Arpt Rev RO O [ [ 1|.1FE|.. 50,533 | ..o (360) 5.000]......... 4.295|0J....... . . 12/17/2009 | 07/01/2030
186352 JD 3| Cleveland OH Arpt SYS ReV.........ccovivievirrireeririnsrienieseseessessserinens. | eoveees [ [ 1| AFE| o 54,405 | ... 112.854 | ..................56,427 | ...................50,000 | ...... 52,269 | ... (584) 5.000]......... 3.898 [Jd.oovrs | s 1,250 | oo 2,500 | 05/21/2009 | 01/01/2018
19648A GG 4| Colorado Hith Facs Auth REV.........ccceeeermieneiierieesesssisesienienins | s I [ 1|.1FE|.. .51,895 10/15/2009 | 03/01/2040
20774W MN 8| Connecticut St Hsg Fin Auth... [ [ TAFE| 34,169 | e 103.097 .34,285 11/19/2009 | 11/15/2031
234685 KF 1|Dallas Cnty TX Cmnty Clig Dist G/O LTD B/E OID........cccovevvmrvmeerrerens | cvvee [ [ 1|.1FE| ......c.cc.........50,000 | ...... 109.675 50,000 01/21/2010 | 02/15/2030
235036 NA 4 |Dallas Fort Worth TX Intl Arpt Rev.. JOT IV [ [ T[AFE| e 47,804 | . 101.526 48,116 08/20/2009 | 11/01/2032
254764 HB 2| District of Columbia Hosp Rev RO I [ [ 1| .AFE| ... 50,450 | ... 107.567 .50,290 12/17/2009 | 07/15/2045
299488 BS 4|Evansville IN Wtrwrks Dist Rev. ceeteeeeensenns | s I 1| AFE| i 51,750 | e 109.986 .51,082 12/17/2009 | 01/01/2030
34153P PU 6 |Florida St Brd Pub Ed Cap . N AAFE] i 49,438 | L 109.696 | . 49,498 10/15/2009 | 06/01/2039
490303 HZ 0| Kent County MIBIAG AUN.........c.cevmeririieienieieieeineesenissiseniens | ceveee [ [ 1| .AFE| ... 53,449 | 114.383 52,353 11/19/2009 | 12/01/2030
524805 8S 0|Lehigh Cnty PA Gen Purp Auth Good Sheoperd Grp Ser A Rev........... | ... I [ 1| AFE| inn..36,663 | ... 110410 .36,024 01/21/2010 | 11/01/2037
543583 JQ 2| Lorain County OH Hsp Rev... N AAFE ] 50,624 | . 107.693 | . .50,375 06/18/2009 | 04/01/2033
543583 JQ 2|Lorain County OH Hsp Rev... I 1|.1FE| ...ccccce........50,625 | ...... 107.693 .50,379 07/16/2009 | 04/01/2033
546589 PH 9| Louisville & Jefferson Cnty KY Met Swr Dist & Drain Rv Ser A.. N . [ I 1 AFE| i 49,750 | 103.964 49,775 02/18/2010 | 05/15/2038
57585K 3G 1 |Massachusets St Hith & EDL Facs Auth Ref - MIT - L Rev... N A AFE ] 59,125 | 142400 | . .57,894 01/21/2010 | 07/01/2033
57586C R9 8|Massachusetts St Hith & EFA Rev Rfdg Univ MA SerE.... I I 1 AFE| ciie.53,250 | .o 109.182 51,796 01/21/2010 | 10/01/2031
59333N PY 3| Miami Dade County FI Sp Oblg Cap.........cccewverereermerimeersersersenenenes | veveene [ [ 1| AFE| 52,700 | .o 110.493 51,767 10/15/2009 | 04/01/2039
60534R EA 3| Mississippi Dev BK Spl ODIG........c..evereeriineiieiierieeiseseissesiesieeens | cevenne I [ 1|.1FE| ..cccoovevvrrr...53,000 | ... 114.098 . .51,988 10/15/2009 | 07/01/2039
604920 2H 0|Minnesota Agric & Econ Dev Brd Rev HC FaC..........ccccovuevvvverinrencnins | coves I [ T AFE ] 51,438 | 111144 | 55,672 | 50,000 | .coovrrierirnns 51,021 02/18/2010 | 02/15/2030
762212 7G  7|Rhode Island HSG & MHg.........ccevvuereriirerineiieiieeincerseiseisesiesesennns | ceveee I [ 1|.1FE|.. ..50,000 47,361 09/17/2009 | 10/01/2048
778260 EZ 8|Ross County OH Hosp Rev........ [ESSTURUORRRTORRPORTRORE IOV [ [ 1|.1FE| .. ..45,000 | ... 45,571 02/19/2009 | 12/01/2035
92418P CY 1 {Vermont Hsg Fin Agy Sngl Fam Hsg Rev Ser 27..........cooccvvvernevcnernenes | cove [ [ 1| .AFE| ooiiinen.35,228 | ......103.856 | ....ooovvvrrnn. 36,350 | oovene 35,000 | ...... 35,129 02/18/2010 | 11/01/2032
93978E 2S5 0| Washington St Health Care Facs Auth Rev. LAFE] . 50,000 50,629 02/19/2009 | 08/15/2039
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. .. 1,182,320 . .1,150,000 | ... 1,169,821 | o0 | eiieee(3,905) | o0 |0 XXX | XK | XKX | 18,029 ) 59,241 XXX [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... eeeerereneeneneenens | evereeeins 1,182,320 | ... XXX oo | oo 1,267,543 | o 1,150,000 | .............. 1,169,821 | .0 [ e (3,905) | a0 | 0 XXX XXX | XXX 18,029 59,241 L XXX...... | ..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00440E AL 1 |Ace INA Holdings Sr GTD Notes SSSSTURURTURTRTURTRRURSTIRN DUSYOIRS DR IURPPRPORS I {113 I 28,563 | ...... 111458 | .oovoviernn 27,865 | .. 25,000 | ...... 26,820 11/18/2010 | 05/15/2015
007924 AF  0|Aegon NV SrNOtes........ccccenrivriinricciiieninnisnicssiscsenssisniessisnsis | eoveens | F [ | WIFE . 26,234 | L 101.618 | ..ovvveerenn. 25,405 | .. 25,000 | ...... 25,165 05/20/2010 | 06/01/2013
007924 AF  0|Aegon NV SrNOES.......ccovverercrinrrierierirneessenissnssenienesensssnsessnsenens | eovnene | F [ oveeireeens | WIFE 25,915 | L 101.618 25,000 | ...... 25,256 12/15/2011 | 06/01/2013
001055 AE 2| AFLAC INC ST UNSECUIE........cvvrrereeeerierircrieeiseissssisssrssenseneseeenns | eevnene | o [ woneeneens | W TFE 26,393 | oo 106.667 | ..ooovvverennnn 26,667 | coviiiiennni25,000 | oo 25,760 11/18/2010 | 08/15/2015
013817 AL 5[AIC0a INC NOtE.......cvrivreirercirieiiirineeerscinieieieisseneneisssnensenssnnes | eoeneen | oo [eveevenens | W2FE | i 28,341 | L 109.553 | ovoviiiie 27,388 | e 25,000 | ...... 28,175 10/18/2012 | 02/01/2017
02003M BQ 6| Allstate LF GLB FN Trst Medium Term NOtes.........cocvevervreneeseeennnnns [ eovnene | [ervevvnens | WIFE | i 27,394 | Lo 101.646 25,000 | cooovrrrnerirnens 25,306 11/18/2010 | 04/30/2013
0258M0 CW 7| American Express Medium Term Notes - Series C..........ccccouvvcveieeenes | vvvee | [evvevirenns | WAFE | il 27,744 | L 101.843 25,000 | ...... 25,310 07/15/2010 | 05/02/2013
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Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 1

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

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

F

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount Stated

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

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
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 Date

031162 BL 3| AMGEN INC STNOE.......vvurieiirieeeenieeinisesiseniensienies | cevene | oo [ eovererenens W2FE ] 26,080 | ... 105.550 | ovoorerneirenns 26,388 | .......... 25,000 | ...... 25,901 |.coorvenee (179) 2500 ......... 2.396 04/19/2012 | 11/15/2016
032511 BH 9|Anadarko Petroleum Corp SrINOtE.........ccuuveurvrcrereereniseiserisneseeenes [ eeveee [ oo [ erveeineeens W2FE | 30,453 | 119.587 | oo, 29,897 | oo 25,000 | .ovrereerrnenns 30,299 |..coovennee (154) 6.375( ......... 5.233 11/15/2012 | 09/15/2017
03979G AL 9 [Arden Realty LP NOtES.........covvurvimriiieiiniiecieisressiiesiesisinns | cvvees GAFE ] 27,178 | 107.710 25,000 | ...... 26,077 (515) 5250 ......... 3.319 11/18/2010 | 03/01/2015
04621X AC 2 |[Assurant Inc Notes . [T | W2FE | i 27,154 | L 104.439 25,000 | ...... 25,656 (600) 5.625]......... 3.347 07/15/2010 | 02/15/2014
00209T AA 3| AT & T Corporation Global NOES............veurerrrvniererinerineiseisnnsiinnis | venee | oo | vevireniins V2FE | 28,957 | 101.659 25,000 | ...... 25,316 |...ccoo (1,664) 8.375] ......... 2.225 11/18/2010 | 03/15/2013
053332 AF 9| AutoZone INC Senior NOtES.........c..cvvrverererrerriinninerierieresssesensnnnins | eevnene | [weverrenns | 22FE [ i 27,281 | L 112.675 25,000 | ...... 26,291 (466) 5.500......... 3.762 12/16/2010 | 11/15/2015
059165 DZ 0|Baltimore Gas & Electric Co NOte..........c.ovvvuereeceneernnriseiieriiseineennne | eovnene | [evveevnens | #2FE | 29,645 | Lo 116.613 25,000 | ...... 28,707 (938) 5.900......... 4.975 02/16/2012 | 10/01/2016
060505 AX 2|Bank of America Corp St NOES............ovvverreveneeeeneiisneissesissnisenns | ovnene | oo | eervivnnnns | WAFE [ 00000, 26,329 | ... 100.173 25,000 | ...... 25,020 |........... (494) | ovooeeererniieiiees [ | i 4875 ......... 2.945 05/20/2010 | 01/15/2013
06423A AS 2 [Bank One Corporation Sub NOtES............ceerevercermrresernerinrnneeneesnnens | vevnee | oo [ eevverinen [ WTFE | . 26,831 | e 100.385 25,000 | ...... 25,067 (850) 5250 ......... 1.978 12/16/2010 | 01/30/2013
06738 AM 6 |Barclay's Bank PLC Med Term Notes...........ccocvveneenerverreeenseinsnennns | vevnee | F | evvveiinn [ WAFE | ciiiiiii000.25,000 | ..o 99.692 25,000 | ...... 25,000 2,050 .......... 2.050 04/16/2010 | 04/21/2013
05531F AE 3|BB & T Corporation Sr Med Term NOtes.........ccccovurverererenerrineneenenns | evvee | oo | veververiens | AFE | 026,050 | ... 102.128 25,000 | ...... 25427 | ..o (597) 3.375| . 1.089 12/15/2011 | 09/25/2013
05531F AA 1|BB & T Corporation Medium Term Notes 27,7112 | ...... 106.868 25,000 | ...... 26,034 (810) 5700 ......... 2.690 12/16/2010 | 04/30/2014
079860 AG 7|Bellsouth Corporate Global Bonds 27,726 | ...... 107.583 25,000 | ...... 26,265 (774) 5.200]......... 2.345 02/17/2011 | 09/15/2014
086516 AK 7|Best Buy Inc Note 25,087 93.528 25,000 | ...... 23,382 (1,686) | ..ovveerrnrines (19) 3.750 | oo 3.740 02/16/2012 | 03/15/2016
09247X AD 3 |Blackrock INC SrUNSECUMEd.........ccurererrieiiieieiseieiesiseeensssisesenens 26,044 | ...... 105.808 25,000 | ...... 25,503 (264) 3.500{......... 2479 12/16/2010 | 12/10/2014
09700P DH 8 |Boeing Capital Corp Internote 27,035 | ...... 101.745 25,000 | ...... 25,234 (B51) | evereeereerrrerierieres [ e | e 4850 ... 2.259 04/15/2010 | 05/15/2013
097023 AY 1|Boeing Company SrNOLES..........c.reuieriemeirerieriseisesesessesseseseens 26,444 | ... 106.256 25,000 | ...... 25,637 (306) 3.500]......... 2.324 05/20/2010 | 02/15/2015
101137 AD 9|Boston Scientific Corp Note . 28,244 | ... 111455 . 25,000 | ... 28,141 (103) 5.125 ..4.536 11/15/2012 | 01/12/2017
05565Q BF 4 |BP Capital Markets PLC Senior Unsecure 26,313 | ...... 103.865 25,000 | coovrrrerirens 25,340 (407) 5.250 ] .c.uuenn 3,673 08/19/2010 | 11/07/2013
120568 AV 2|Bunge LTD Financial Corp GTD SrNote.........cccovvivvivinriniineirenins 26,609 | ...... 104.332 25,000 | ...... 26,563 | ...cooveieniiinis [ e, (45) 3.200]......... 3.007 11/15/2012 | 06/15/2017
14040E HG 0| Capital One Bank Notes 26,601 | ...... 102.726 | . 25,000 | ...... 25,467 (1,087) 6.500 .2.419 12/15/2011 | 06/13/2013
14912L 4F 5| Caterpillar Finl Svcs Corp Med Term Notes. 28,440 | ...... 106.445 25,000 | ...... 25,966 (889) 6.125] ......... 2.825 04/15/2010 | 02/17/2014
171232 AM 3| Chubb Corporation Global Senior Notes 27,311 | ... 101.238 25,000 | ...... 25,238 (997) 5.200]......... 1412 12/16/2010 | 04/01/2013
17252M AJ 9| Cintas Corp 2 Sr Note......... 25,953 | ... 105.356 | . .25,726 (217) 2.850 .2.016 12/15/2011 | 06/01/2016
189054 AN 9| Clorox Co SrNOtE........ccerivivicrieririricsnieiiesssiensississsiesisniens | eneiee | oo | veveveniens | 2 2FE | iiiiin00000.30,362 | ... 119.755 .30,213 (148) 5.950 ] ......... 4.899 11/15/2012 | 10/15/2017
20030N AJ 0| Comcast Corporation Notes . 28,228 | L 113.817 26,838 (673) 5.850......... 3.410 12/16/2010 | 11/15/2015
22541L AR 4| Credit Suisse First Boston USA INC. S NOES..........ovvvrereienniernerienins | crve GAFE i 26,874 | L 108.013 25,788 (B96) | vvveererernerrerienins [ e | e 4875 ......... 3.366 04/15/2010 | 01/15/2015
126650 AV 2| CVS Corporation NOES............cverreemreeirierireriiieienissiseriessnesseninne | eveees | oo | vevesneeen V2FE e 27,913 | 107.032 26,180 |...cco..... (720) | evereverrinerrerrenens [ | e 4.875] ......... 2.204 08/19/2010 | 09/15/2014
24702R AL 5| Dell INC STNOLE......cvueerieieeeeie it ssisssssnsenes | oreeiae AFE ] 25,898 | 103.109 25,644 (244) 2300 ......... 1.360 12/15/2011 | 09/10/2015
26054L NZ 2 |Dow Chemical Company Internotes.... cerenreniensennensens | eeeeen | oo [rveenenen [ W2FE | 25,000 | e 100.297 25,000 2.600{......... 2.600 12/22/2011 | 12/15/2016
26138E AM 1 {Dr Pepper Snapple Group INC SrNOtE.........ccevevverenrererisesseiserirenins | vevnee oo [ eevvirinen [ w2FE | i 26,404 | e, 105.724 26,136 |..covvnnee (269) 2900 ......... 2.746 04/19/2012 | 01/15/2016
278058 DG 4| Eaton Corporation Senior Unsecured NOtes.............cocveeevvervecrneennee | eevneee [ [evveeveens | #2FE | 28,068 | ... 106.180 26,102 (947) 5.950] .......... 2.459 12/16/2010 | 03/20/2014
278865 AJ 9| EC0lab INCNOE.........cuveuririicririeiieieeieniseeiessienieneseesssinns | crvees | W2FE| 25,622 | 102.955 25,402 (211) 2375 . 1.555 12/15/2011 | 12/08/2014
263534 BY 4|EIDu Pont De Nemour & CO NOtES.........ccorevuereerirererenineeserserinnins | eeneee | oo [ woreeeneeens AFE ] 26,114 | 105.401 25,550 | ..covrennee (275) 3250 ... 2.189 12/16/2010 | 01/15/2015
285661 AD 6| Electronic Data Systems NOES..........cccorvveerinreinnieeiinseenessnisseiennes | eoveene | o [evveeivnnns | #2FE [ i 28,087 | oo 102.701 25,644 (1,157) 6.000]......... 1.695 12/16/2010 | 08/01/2013
29365T AB 0| Entergy Texas Inc - First MOMGage. ........c.veverrereemneemereerineeneessnennes [ e | W2FE | 26,295 | 104.788 25,896 (382) 3.600]......... 2.152 12/15/2011 | 06/01/2015
35671D AW 5| Freeport-McMoran Copper & Gold St INOte..........creeverneireineirinnens | e | oo | eevrrienine V2FE | 25,024 | 100.816 25,020 | oo | e (3) 2150 oo 2.149 04/19/2012 | 03/01/2017
36962G 4G 6| General Electric Cap Corp Med Term NOtes.........c..vveueveeremreneriieens | ceveene AGAFE] 25913 | L 105.672 25,376 (204) 3.750 | ..o 2.955 05/20/2010 | 11/14/2014
38143U AB 7| Goldman Sachs Goup Inc Sr Notes...... JESSURTRRIIRN IOV GAFE 26,011 | L 104.252 25,284 (276) 5150 ......... 3.363 05/21/2010 | 01/15/2014
38141G EA 8| Goldman Sachs Goup Inc Sr Global NOtES..........cvvverreeenreninrrernne | vevrene | oo | ervvvirnnnne AFE ] 26,883 | 107.440 25,791 | .o (398) 5.125]......... 3.610 04/15/2010 | 01/15/2015
416515 AM 6| Hartford Financial Services SrNOteS...........ccovevereneeneenernseenernenns | eevvene | [woveeveens | #2FE | . 25,879 | oo 104.079 25,000 | cooovrrrnerirnens 25,459 (A02) | ovovreerrenerierienes [ e | e 4750 .o 3.199 12/15/2011 | 03/01/2014
423074 AJ  2|Heinz HJ Company Senior Unsecured Notes............cccocuviveivenveciinns | eveeie | [evvervenns | W2FE | i 27,438 | Lo 102.656 25,000 | ...... 25,521 (1,011) 5.350] ......... 1.550 02/17/2011 | 07/15/2013
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Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
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0 Rate Current
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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 Date
428236 AM 5| Hewlett Packard Co Global NOte..........c.ccocueveiriniiereiierinereninnineins [ eevene [ [ everirnens V2FE | 27,784 | ... 106.766 | ...ocvvvvvereens 26,692 | .coovrrerirns 25,000 | oo 27,649 |.......... (135) 5.400]......... 4.859 10/18/2012 | 03/01/2017
437076 AP 7|Home Depot INC SENIOr NOES. ........cuuuvvmrereerrenrrieriesiseessssissssnenins | eeneee | o [ erveeeneeens AFE ] 28,79 | ...... 114282 oo, 28,571 | v 25,000 | .ovrereerrnenns 27,208 |........... (739) 5.400]......... 2.762 11/18/2010 | 03/01/2016
487836 BB 3| Kellogg Company St UNSECUIEd...........c..urverrerrresniisniisenisnnissisnisenss | cvvees .|.2FE|.. 25,000 | ...... 26,772 (544) | covvvrierrnrieniienns e | coneeeen 8450 | e 2.463 11/18/2010 | 05/30/2016
534187 AZ 2| Lincoln National Corporation Senior NOtes.............eweueererererireeenenins | coveee . .|.2FE|.. 25,000 | ...... 25,538 (223) 4.300]........ 3.436 07/15/2010 | 06/15/2015
53944X AD 7 |Lloyds TSB Bank PLC Med Term NOte........c.cocvveerineinvimnieiinneiiernnes | e Flon AFE| 25,000 | .....100.082] ... 25,021 | e 25,000 | ...... 25,000 |..cooennee 2.000]......... 2.000 12/22/2011 | 12/22/2013
53944X AE 5 |Lloyds TSB Bank PLC Med Term Note...........cocveererieririnninerieninenns | covees F .| IFE|.. 25,000 | ...... 25,000 3.550......... 3.550 12/22/2011 | 12/22/2015
540424 AN 8| LOEWS COMP NOLES.......couurvrrerreireireiiieeiieeisisseessssssessesssseessessssssnns | crienee AFE] 25,000 | ...... 26,795 (588) 5250 ......... 3.109 11/18/2010 | 03/15/2016
544152 AD 3| Lorillard Tobacco Co GTD SrNOte.......ccvvververersrieerernrierennisensnnens [ wvvine [ [ vviverinnes | W2FE | ciiiiii..26,335 | ......105.944 | ...................26,486 | .......... 25,000 | ...... 26,113 | .o (223) 3.500......... 3.323 04/19/2012 | 08/04/2016
56585A AE 2 [Marathon Pete Corp Sr Note.. 25,000 | ...... 25,709 (229) 3.500]......... 2.620 12/15/2011 | 03/01/2016
577081 AS 1| Mattel INC NOE.......covuiireireiieiieeie e 25,000 | ...... 25,191 (979) 5.625]........ 1.8%4 02/17/2011 | 03/15/2013
59156R AU 2| Metlife INC Sr UNSECUIEd...........ccvvueverrerceririnerieriererneeisniserseniennne | oneee | oo | veverneeiens | W AFE | 029,905 | ... 118.557 25,000 | .cooovrrierirens 27,922 | ..o (921) 6.750 | ......... 3.565 11/18/2010 | 06/01/2016
63743F MA 1| National Rural Utility Coop Medium Term Internotes...........ccccoveeveeersens [ covvees | oo | vevirnereane | LAFE | iiiiiii025,000 | ... 102.565 25,000 | ...... 25,000 | coeorvreeienirneirnenes [ e | e | e | e 1.800] ......... 1.800 11/22/2010 | 11/15/2014
63946B AC 4 |NBC Universal Media LLC..........cccovvvvnvenrivnninererneneniensessnnnseennns | eoveene | oo [rvnrneinen [ W2FE | v 26,427 | ..o 105.474 25,000 | ...... 26,118 (309) 2.875 ... 2.720 02/16/2012 | 04/01/2016
655422 AU 7| Noranda INC NOLE..........cccverrrinirnerierineeneniseiserisenineessensseessensennnes | eovneee | A oveeineeens | 2 2FE [ 28,034 | oo 113.190 25,000 | cooovrrrrerirens 27,602 |........... (432) 5.500......... 4.905 04/19/2012 | 06/15/2017
69371R K3 9| PACCAR Financial Corp Med Term Note wvvennieesnnesnnnens | eveee | o | eeviveieiens | SIFE ] i 25,422 | L 101.921 25,000 | ...... 25,263 (152) [ vererrervernrirereninne | v | cererinees 1.550 | ......... 0.952 12/15/2011 | 09/29/2014
693304 AN 7|Peco Energy Company 15t MOrtgage...........coceeeereverneveernerirmnenennnne | eevvene | [wrverreens | WIFE 28,004 | oo 107.067 25,000 | ...... 26,234 (735) 5.000]......... 2.280 08/19/2010 | 10/01/2014
713448 BM 9| Pepsico INC STNOLES.........ouvvrrirerieirciiseineiieniseisenisssisssssnsseesens | eevnens | o [ evvenveens | W TFE | 26,133 | i 104.950 25,000 | ...... 25,490 (244) 3100 ......... 2.153 05/20/2010 | 01/15/2015
71645W AT 8| Petrobras International Finance Co GTD Global Note............ccccoeeeveree | vvvee | F [ v | W2FE | 26,229 | ..o 105.487 | . 25,000 | ... 25,952 (277) 3.875 ..3.693 02/16/2012 | 01/27/2016
744448 BX 8| Public Service Company of Colorado Coll Trust...........cccveveseeeververrns | wevveee [ [erveeveens | WIFE | . 27,868 | oo 106.268 25,000 | coovrrrerirens 26,050 (877) 5.500]......... 2.253 12/16/2010 | 04/01/2014
T4913G AT 2 Qwest COrp NOtE.......cvurecercreirineerceseessessssssensnssesensnees | eoveeee | oo [roerneonen | W 2FE | 29,722 | e, 115.751 25,000 | coovvrririrnns 29,500 (222) 6.500......... 5.467 10/18/2012 | 06/01/2017
78011R AD 5| Royal Bank of Scotland Group PLC Medium Term Notes...........cccoeerne | ovees | F | vovivvvcen | LAFE | 025,000 | ... 100.804 | . 25,000 | ...... 25,000 3.125 .3.125 11/22/2010 | 05/15/2015
78355H JQ 3| Ryder Systems Inc Med Term NOte.........c.coveurreereeeeneinneinseinciinnins | oneee | oo | veverseninns | n2FE | 026,080 | ... 103.458 25,710 (335) 31501 ......... 1.866 12/15/2011 | 03/02/2015
786514 BP 3| Safeway INCNOE.........cc..ervverrvirerieeeiesesssesessssssssesssissessssnnns | ovnens | oo | eerviivnnnns | 2 2FE [ v 29,742 | e, 113.737 .29,528 (213) 6.350 | ......... 5.338 10/18/2012 | 08/15/2017
887315 BJ 7| Time Wamner CO INC........ccccvvevereereeieriesieiesississsssisessssssssessssssssiesss | envens | o | eevvensenns | 22FE [ cviiieiirennnn. 31,480 | oo 125.563 | . .30,571 (908) . ..6.094 04/19/2012 | 10/15/2017
89152U AA 0| Total SA COrporation..........c..ccveereeerneereennreeennnersssnsesenssssssesensensnns | veveee | F | eovnriveen | WTFE | i 26,774 | i 106.819 25,938 (350) 3125 ... 1.79%5 08/19/2010 | 10/02/2015
91159H GS 3| US Bancorp Medium Term NOte..........coveveereneernnernereneernennneessnienenns | oveees | oo | veverneninne | W AFE | 025,763 | ... 100.216 25,042 (338) 2.125]......... 0.795 11/18/2010 | 02/15/2013
91911T AG 8| Vale Overseas LTD GTD NOtE........ccoorvreerreernerenrernnnseniseeseessnsisnnnns | veveee | F | vevvneiians | n2FE | 29,174 | 115513 28,521 (653) 6.250 | ......... 5.356 04/19/2012 | 01/23/2017
92857W AT 7| Vodafone Grp PLC Sr UNSECUTed..........c.ovuvverierernenrenenneenerrenrnnenens | eovven | F [ v | WIFE | 0. 26,963 | ..o 104.690 25,776 | ..ccovvenee (555) | eveveeerrrreeerierienes [ e | e 4150 ......... 2.048 11/18/2010 | 06/10/2014
929903 AJ 1|Wachovia Corporation Sub NOtES...........ceevererereerneenerrnerineniseensninsees | eevnene | [ evveeveens | WIFE | 27,175 | i 106.690 25,907 (592) 5250 ... 3.021 11/18/2010 | 08/01/2014
931422 AD 1| Walgreen Company NOtES............cocurrerererreineirieiinneenessnsisessesssnsss | eovenne | o [ venevnnns | #2FE [ i 27,718 | i 102.524 25,560 (1,000) [ coooverrirrrinnireiiens | e | e 4875 ......... 1122 11/18/2010 | 08/01/2013
931142 CR 2| Wal-Mart Stores Inc Senior Notes.............ucuervevneeiieeneresnerneninenernee [ eovvene | [evveerenns | WIFE | i 26,766 | ..o 105.348 25,845 |........... (386) 2.875] ... 1.407 08/19/2010 | 04/01/2015
94106L AR 0| Waste Management INC NOES..........cc.veurrienernceieeeseerssninseisnsiieneees | eovnene | [ eoveevenns | 2 2FE [ i 27,378 | e 105.083 25,904 (780) 5.000]......... 2.084 02/17/2011| 03/15/2014
94106L AX 7| Waste Management INC SrNOLES...........cccrvevrrverierencenmennernerrennns | eevvene | [eovevreens | 22FE [ i 25,763 | Lo 105.324 25,591 (164) 2.600]......... 1.449 12/15/2011 | 09/01/2016
94974B ET 3 |Wells Fargo & Co Medium Term NOteS..........oovververereerenersnneenseennenns | vevnne | oo [ eevvrrvvnen [ W TFE | il 25,777 | i 105.691 25,303 | .o (175) 3.750 | ..o 3.065 04/19/2010 | 10/01/2014
961214 BM 4| Westpac Banking Corporation Senior Unsecured............ccccceuvverrnveines | voveee | F [ v | WIFE | 25,513 | L 100.806 25,101 (173) 2100 ......... 1416 08/19/2010 | 08/02/2013
961214 BH 5| Westpac Banking Corporation Sr Unsecured.............coccnveeenererererneernee | wovnene | F [ v | WIFE | . 26,408 | ... 107.204 25,713 [(GK15) ) UUUTURIRR FTRRRRIORRIIR IO 4.200]......... 2.905 12/16/2010 | 02/27/2015
98372P AF 5 (XL Capital Ltd Senior Notes...........ccccccerreriveinnricnicnniieneniinsiisnienni | coveee | F [ [ L2FE | crii00000.26,230 | .. 106.255 25496 |........... (296) 5.250 ] ......... 4.105 07/15/2010 | 09/15/2014
988498 AB 7| Yum Brands INC SrINOE......c.covviriiininsiionirnsnirsnenssnssnessnsssssenesssessnns | eevnene | [eovenrnnens | 2@FE [ i 29,633 | Lo 115.110 28,765 |....cce. (868) 6.250 | ......... 5.273 04/19/2012 | 04/15/2016
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............ocovereiririinieseieis s 2,353,044 | ... XXX [ 02,310,374 | ............ 2,175,000 | .............. 2,273,273 (1,686) (40,940) 0 XXX XXX | XXX 25,509 83,873 XXX o [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
225458 JW 9| CS First Boston 05-3 BAT........ccuumrurrmeernerierineriensesessesssssssssnensens | wonsees | o | oneereens 1].1FM 24,666 | .....100.484 | ... 24,785 | i 24,666 | oo 24,666 |........... 5.500]......... 5.500 03/17/2005 | 07/25/2035
225470 UY 7|CSMC Mortgage Series 06-1 3A8..........cccovvrunruemmiicniivcrreninninniinnins | v | o [ v 1].1FM ..101,859 | ........89.443| ................91,105 | .................101,859 | ...... 91,105 5,625 5.750] ......... 5.750 01/19/2006 | 02/25/2036
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3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities e 126,524 | .. XXXoooooie | v, 115,890 | .o 126,524 | .o 115,771 | ... 5,625 0 0 0 [..XXX........ XXX XX [ 601 | .o 7211 ... XXXeoooee [ e XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s .. 2,479,568 | ... XXX.oioooos | cernerinninns 2,426,264 | ..o 2,301,524 | oo 2,389,044 | ... 3,938 (40,940) 0 0 .. XXXt XXX XXX [ s 26,111 [ oo 91,085 |..... XXXeoeooe [ XXX......
Totals
7799999. Total - Issuer Obligations...........ccovuwiererirercenns . 3,939,979 | .. XXX | e 3,981,863 | ..o 3,725,000 | .o 3,846,782 | . (1,686) (45,797) 0 0 .. XXX XXX DS 45,164 | .o 143,865 |..... XXX oo [ oo XXX......
7899999. Total - Residential Mortgage-Backed Securities . 126,524 | ... XXXooovoos | oo 115,890 | oo, 126,524 | oo 115771 | ... 5,625 0 0 0 |..XXXoiwren XXX XXX | i) 601 [ oo, 7211 |..... XXX [ XXX......
8399999, Grand Total = BONGS............c..rurivieiiieeiierierieeieeies st snssesnsens | oesrinesenenes 4,066,503 | ... XXX..oooooo | covrirrerinnns 4,097,753 | .........c.... 3,851,524 | .............. 3,962,553 | ... 3,938 (45,797) 0 0 |..XXX....... XXX XXX | s 45765 | ............ 151,076 |..... )99 S P XXX......
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590199 20 4|Merrill Lynch - 6.45% Cap TrUSt........coocvurererneernneirnerneriinsine | ceveeee | oee | cevreeens 2,000.000 25.00 | covvoerieries | e 46,745 | ... 24.940 | oo 49,880 | ..oovvrrirrenns 48,745 | ..o | e 3,225 9,585 9,585 P3LFE... | 08/19/2010
694308 20 6 |Pacific Gas & Electric COMPANY......ccovveevverrermeeereerrneriniens | woveires [ ene | cvirenenn 4,000.000 25.00 117,200 |..... 29.300 117,200 ..73,653 ..(2,800) (2,800) P2UFE... | 07/03/1991
78442P 20 5| SLM Corporation - Series A..... [ I 3,000.000 50.00 143,337 |..... 48.220 | . 144,660 | .. 143,337 | i [ 10,455 | i | s 23,037 23,037 P3LFE... | 04/19/2007
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).........coooviieinininiiinnissiisisninns 307,282 | .. XXX | coverrrerrine 311,740 | oo 263,734 (L] [P 29,822 | ..oovviern (V] [P 0 29,822 XXX ]G XXX
8999999. TOtal - PTEEITEA SOCKS. .....cv.veeeiieriici et enins | ereineniseneons 307,282 | .. XXX.oo | v 311,740 | v, 263,734 | oo 0 19,680 (V)] [ 29,822 | oo, (] [ 0 29,822 XXX ] XXX
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001228 10 5|AG Mortgage Investment TruSt ,INC..........cocvurrverrerineerneiiinsiseisesiesisessnnins | ceveees 2,000.000 46,960 23.480 46,960 | oo AT,722 | cooeescneiiniiines | eeveesieniesinesiinnis | s | e (762) 12/20/2012
084670 20 7 |Berkshire Hathaway Inc - Class B 2,500.000 ..224,250 224,250 79,355 | oo [ e || e 33,500 06/21/2007
084670 20 7|Berkshire Hathaway Inc - Class B 500.000 44,850 44,850 6,700 10/18/2007
09253U 10 8| BIackstone Group LP.........c.cueiuiereiiirineiersiseessiseesiessssseeessssissesiees | ceenens 3,000.000 46,770 | ..o 15.590 | oo 48,770 | oo 48,051 | 719 12/20/2012
149123 10 1| Caterpillar INC.........cceuveeriieiierieritiiseeseressss et | coreeens 1,000.000 89,580 89,580 520 1,040 504 05/17/2012
17275R 10 2| CISCO SYSIEMS INCuvvuvrververiirrircireeeseiseei et sssnssens | eenians 3,000.000 58,950 | .e0ere019.650 | .o 58,950 1,500 4,710 01/20/2011
191216 10 0] Coca-Cola COMPANY......c.vvurivrirereriiinirnsiersnsseie s ssssessensssssessensns | ceenees 2,000.000 72,500 | .........36.250 | oo 72,500 | .o 63,550 |..coiviieine 2,040 2,530 01/20/2011
263534 10 9|Du Pont E.I. de Nemours & Company. 1,000.000 44,970 1,700 ...(4,604) 01/19/2012
26432K 10 8 |Duff & Phelps Utility & Corporate Bond Trust Inc.. 5,000.000 61,300 350 4,200 1,100 02/17/2011
26432K 10 8| Duff & Phelps Utility & Corporate Bond TruSt INC...........cveervreererernienirrciiinns | oveeene 5,000.000 61,300 | ........12.260 | cooovriririrrerennn81,300 | 80,377 | 350 2,450 923 04/19/2012
292554 10 2| Encore Capital GIOUD INC.........cvuurvuermeireiieieeeisessseisseesessesssensesesseessnsans | sevsees 4,000.000 122,480 | .......30.620 | oo 122,480 | e 101,584 | s [ e [ e | e 20,896 | ..ooverereeieierins | e 20,896 05/17/2012
29273R 10 9| Energy Transfer Partners LP.........ccuviiieinineenieissssssssseensenns | covsnens 2,000.000 85,860 2,290 | oo | s 2,290 11/15/2012
293792 10 7 |Enterprise Products Partners LP...........ccouuieierinreeeneineisesisssseesenins | seveees 1,500.000 75,120 | .0.ee0..50.080 | oo 75,120 | i 54,435 | 3,799 5,550 | .veurererirneerneniinins [ eri 5,550 04/15/2010
293792 10 7 |Enterprise Products Partners LP...........ccocoerininiienininccncecssniens | v 1,500.000 75,120 ..17,018 2,869 (1,898 [ s | s (1,898) 03/15/2012
30219G 10 8 |Express Scripts HoIdING COMPANY.......c..cvviivmmrimrererinirieriesieeesseesssssesiens | eveeens 2,000.000 ..108,000 .105,385 2,615 | oo [ e 2,615 05/17/2012
337318 10 9| First Trust Enhanced Equity INCOME FUNG..........ccvvurieriieiiiineiseieeieeineins | ceviees 5,000.000 59,200 1,125 3,960 5,590 5,590 07/15/2010
369604 10 3|General Electric Company. 4,000.000 83,960 83,960 760 2,720 ...12,320 08/18/2011
369604 10 3| General EIECtric COMPANY.......c..vureermrimerierierereesseissise st sessssessensas | sevsees 4,000.000 83,960 83,960 760 1,360 3,284 03/15/2012
370334 10 4[General MillS INC......c..vuierriirriiiiciniieierisseesie e | sevsenes 2,000.000 80,820 | ... 40410 | oo 80,820 1,930 02/16/2012
371927 10 4|Genesis Energy LP. 2,000.000 71,440 71,440 945 3,503 3,503 10/18/2012
380956 40 9|Goldcorp Inc 1,500.000 55,050 | .0erre036.700 | v 55,050 B89 | ..o | (11,325 [ | (11,325) 12/17/2009
093671 10 5| H & RBIOCK, INC....o.ovueeniieiiiiierieceieissi e | ceviens 3,000.000 55,710 ...55,710 B00 | vooverererernrinnines | e | e 3478 | i [ e 3,478 10/18/2012
42217K 10 6| Health Care REIT, Inc 4,000.000 ..245,160 ..245,160 9,020 29,860 08/17/2007
42217K 10 6| Health Care REIT, INC.....ucvuiviiririieieriisissieiseisceniseesie s | evseees 2,000.000 ..122,580 ..122,580 4510 | oo e 14930 | i | s 14,930 08/20/2009
438516 10 6| Honeywell INternational INC............cc.everrerrereinirerienieeesseessessesiesseseseens | ceveees 1,000.000 63,470 63,470 1,528 | v | e ,120 s | e 9,120 07/21/2011
478366 10 7| JONNSON COMIOIS INC..evvvvviireiriiiiiicici st nsenisenes | ceviees 2,000.000 61,400 | ........30.700 | coooorrniirciiriinn 61,400 1,900 | coeereeeieeeeenees | evrereeieeeeen(8,202) [ e | s (4,202) . 03/15/2012
493267 10 8| KEYCOIP. .ottt | seriens 6,000.000 50,520 50,520 | .ovvvrrrierirriininne 51,774 | oo 900 [ vovevererernrerrrineines | eerererrenreene(1,254) [ | e (1,254) | oo [ 03/15/2012
493267 10 8| KBYCOIP...ouvuuieeciiciireieeseeisssi st | sebiees 6,000.000 50,520 50,520 600 4,320 06/21/2012
517834 10 7 [Las Vegas Sands COMP.........curriiieriieesisissesiessssessessssssssessssssnse | sevsenes 2,000.000 92,320 | 00046160 | oo 92,320 6,000 11/15/2012
524707 30 4|Legacy RESEIVES LP.......c.cocuuiviieieieiciiesisesiesiseesssssesisesiessssesssssssnns | seveens 2,000.000 47,640 A7,640 | oo 47,832 | .o, 11/15/2012
559222 40 1| Magna International INC............cccuevuerimrirneerneineiieiieeieeissseissisesssseessssees | ceveees A. 2,000.000 ..100,040 935 06/21/2012
565849 10 6| Marathon Oil COrPOrAtION..........c...rermevrmrimiiererierisesesersesisssese et | cereens 2,000.000 61,320 1,020 00r(6,366) | v [ (6,366) . 03/15/2012
583928 10 6| Medallion Financial COrpOration..............c.urereerreemersneeereesseeissessssisesseseseens | seveees 6,000.000 70,440 | .o 11740 | oo 70,440 | 49,663 | e 4,980 2,160 | oo [ e 2,160 | oo [ 01/20/2011
58933Y 10 5| MErCK & COINC....ouveririiriiieieiiisiesie e essenssssnnes | seessns 1,000.000 40,940 | ........40.940 | .o 2,115) [ | s (2,115) 12/20/2012
609207 10 5| Mondelez INternational INC............ouveueverrereerrinirierieeeseessensssessessesssessenes | ceveees 2,000.000 50,940 260 1,160 553 05/17/2012
59156R 10 8| MElIfe INCu.vuevveiiririeieeiee e | coreeens 3,000.000 98,820 98,820 | oo 95,429 | i, 2,220 3,392 05/17/2012
594918 10 4| MICrosoft COrPOrAtiON..........ccueuevereverrerneemsrieerieriseseseessesesersesseseesssessesnnene | ceriens 2,000.000 53,460 53,460 1,660 1,540 02/18/2010
594918 10 4|Microsoft Corporation. SO UOTPPUORUPURPRUPIN BUVPPOON 2,000.000 53,460 53,460 860 ...(9,002) 06/21/2012
62989* 10 5| NAMICO Insurance COMPaNYy, INC..........cccuvrvierirremmiinrinniienienisesssissiees | cevveens 100.000 22,531 22,531 | oo 5,000 | i, 494 04/07/1987
67020Q 30 5|NTELOS Holdings COMPOration...........c..everueermreeuermnersreresneeseesssisessesssnsesenss | eeeenns 3,000.000 39,330 | oo 13110 | i 39,330 3,780 QL7200 TR (18,200) 04/19/2012
681936 10 0|Omega Healthcare INVEtors, INC..........ccviiiriiieiiieienessisessiesesiseine | veveeees 3,000.000 71,550 71,550 4,256 | oo [ e 14,315 | oo | e 14,315 08/18/2011




Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

XA

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
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
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) Acquired
681936 10 0| Omega Healthcare INVELOrs, INC..........c.vvucermrimiiieiisrieeiesisrsssiesssesiens | ceveens 3,000.000 71,550 23.850 71,550 | v 64,926 |............ 6,624 | ..o | s 6,624 11/15/2012
71654V 40 8| Petroleo Brasileiro SA Petrobras Sponsored ADR............ccuveenevmereneereeinneens | eveenns F.. 2,000.000 38,940 | .....ee. 19470 | oo 38,940 | oo 48,058 |............ 333 ..(9,118) (9,118) 04/19/2012
717081 10 3| PAiZEI INCuuvvvvirvceieiciee et ssssaens | cresaees 3,000.000 75,240 25.080 75,240 | oo 69,270 | ..covenne 1,320 5,970 | .ovivecreniiniens | e 5,970 06/21/2012
73935A 10 4 |Powershares QQQ SEMES 1........vwvrmerrrrerremmrrrnerierieseeeessessssssesiessessssnsas | oveeens 3,000.000 195,390 | ........ 65.130 | ooverreirerins 195,390 | ....... 128,468 1,100 1,850 [ cooeeerierieeerieeinns | ceeereeeneninn 27,900 | coooevererriseenerins | e 27,900 03/20/2008
69351T 10 6| PPL COMPOTatioN...........cvvuririirriiiieiiesieriseiniie s sssssisisesisssiess | corenens 3,000.000 85,890 28.630 85,890 | .vvrevrrieininis 86,069 1,080 3,240 [ .o | e (L) R RO (179) 02/16/2012
84265V 10 5| Southern Copper COMPOration............c.erereermrreerieeriererreressssiesesiessenssenss | oveeens 2,021.000 76,515 7,507 | oo [ 16,155 | oo [ e 16,155 04/21/2011
855030 10 2| StAPIES INC..vvvvrivreieieciiie ettt | srriees 4,000.000 45,600 . . 1,320 ...(9,476) (9,476) . .| 05/17/2012
86764L 10 8| SuUnoco LOGiStiCs Partners LP...........ccviuiiriiieiieieieieisssiseissssssssssienss | vevsenes 1,000.000 49,730 | ... 49.730 | oo 49,730 | ceovvvvereriinene.51,380 | e ...(1,650) (QCET0) | I 12/20/2012
89151E 10 9| Total S A - SPONSOrEd ADR.........cvumrereerrierierierieseseessssssessessessssenssnins | oveeens F.. 1,000.000 52,010 52.010 52,010 658 2,483 900 .| 05/20/2010
89151E 10 9| Total S A - Sponsored ADR..........ccccoeviiiriiniiniiiciienisiississiiesiessssissies | oniiens F.. 1,000.000 52,010 52.010 52,010 | ... . 658 2,483 900 .U .. | 12/16/2010
92205F 10 6| Vanguard Natural ReSources LLC..........c..ocreerimrinerierieeneesesiinssnenienes. | coeeens 2,000.000 52,000 26.000 52,000 | .ovrvrerierireireenne 58,902 | ....... 405 5,165 ...(3,260) (102510 [ 01/20/2011
92205F 10 6| Vanguard Natural ReSOUTCES LLC..........cocureumrererenrineeieeiseiseessesissiseesienes. | coeeens 2,000.000 52,000 26.000 52,000 62,774 | ... 405 5,165 ...(3,260) 02/17/2011
94987C 10 3| Wells Fargo Advatage Global Dividend Opportunity Fund..........cccoccoviviininnns | v 5,000.000 37,850 | .o 7570 | oo, 37,850 | ... ...47,684 1,050 5,600 |.iiiiiiiiiniiiins | e (100) 03/17/2011
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) OO PR PPROTOROPPURS EPTOTRRTRPTOON 3,989,316 |....... PO S [ 3,989,316 | oo 3,606,571 |. 10,080 112,194 0 190,160 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
047738 10 6| Ohio INSUraNCe SEIVICES INC.........cuuririsiiesirssisisinssenssseseesssssssssssenssssesssessnsens | ........ | | 500.000 926 | e 1.852 | oo 926 | oo 5,000 [ v | | s | | s | oo (V] I | 10/08/1964
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates ettt r et r ettt n et enntesensaeaensenasaanenes | ererieeterereeneneeie s 926 |....... XXXovoveo | el 926 | oo 5,000 | .... 0 0 0 0 (U P 0 ... 0 |..XXX..... XXX
Common Stocks - Mutual Funds
30278K 25 5|First Trust - Unit 3118 CDN Energy & INCOMe Ser 23.........c.covvereevneernerisrnnns | ovvens A. 5,000.000 37,259 452 | 37,259 | i 45,849 | 2,067 ...(8,950) [ 10/20/2011
649280 10 4 |New World Fund Class A (AM Fa).....cooriiiiininiininsissiisnssessssssssssisssisns | serenes 1,559.044 84,952 | ......54.490 | .ooiiiiiiinnnn84,952 | 85,295 | i K2 RO [ROROON 13,049 [ | I 11/18/2010
9299999. Total - Common Stocks - Mutual Funds. 122,211 0 3,179 0 4,100 0
9799999. Total - Common StockK..........cccueriicniianes . 4,112,453 3,742,715 |. 10,080 115,372 0 194,260 0].. 194,260
9899998. Total - Preferred Stock from SECHON 1.t | serresinssssisenseas 307,282 263,734 | .o 19,680 | .o [ 29,822 | oo | s 29,822
9899999. Total - Preferred and Common Stock.......... 4,419,734 ..4,006,449 |. 10,080 135,052 0 224,082 0].. 224,082

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....2, the total $ value (included in Column 8) of all such issues $.....104,020.
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Annual Statement for the year 2012 of the Afflnlty Mutual 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
Bonds - U.S. Government
912828 LC 2| U.S. TreASUNY NOE.......coouriuuieuiiriiiieeirisii it | revesssesssiens 07/31/2012 | Fifth-Third BanK..........c.ocvuuriiniiierieriieineisiienieniesesssessissessessesssesssssssessessos | sevssesesssenns 104,770 | oo 100,000 7
912828 TL  4|U.S. Treasury NOte.......ccoiiuiriiinirnirininississssissnssnsssnesseens 08/28/2012 | Fifth-Third BanK.........ccuceuiiissirsssrsierissessssssssssens s ssesssnsssssssssssnsssssssnsssssssnssnsnes | sesssesssssesas 99,954 .100,000
0599999. Total - Bonds - U.S. Government 204,724 .200,000 7
Bonds - Industrial and Miscellaneous
059165 DZ 0 |Baltimore Gas & Electric Company Note 02/16/2012 | Ameriprise Financial Services, Inc 29,645 25,000 578
086516 AK 7|BestBuy Inc Note..... 02/16/2012 | Ameriprise Financial Services, Inc. 25,087 25,000 409
63946B AC 4 |NBCUniversal Media LLC Sr Note ... | 02/16/2012 | Ameriprise Financial Services, Inc 26,427 25,000 282
71645W AT 8| Petrobras International Finance Company GTD Global Note .| 02/16/2012 | Ameriprise Financial Services, Inc. 26,229 25,000
031162 BL 3 |Amgen Inc Senior Note, 04/19/2012 | Ameriprise Financial Services, Inc 26,080 25,000
26138E AM 1| Dr. Pepper Snapple Group Inc Senior Note.. 04/19/2012 | Ameriprise Financial Services, Inc 26,404 25,000
35671D AW 5| Freeport McMoran Copper & Gold Inc Senior Note 04/19/2012 | Ameriprise Financial Services, Inc 25,024 25,000
544152 AD 3| Lorilland Tobacco Co GTD Serior Note.. 04/19/2012 | Ameriprise Financial Services, Inc 26,335 25,000
655422 AU 7 |Noranda Inc Note...... 04/19/2012 | Ameriprise Financial Services, Inc 28,034 25,000
887315 BJ 7| Time Warner INC NOte.......cvvvvriereirceecreseees ... | 04/19/2012 | Ameriprise Financial Services, Inc 31,480 25,000
91911T AG 8| Vale Overseas Ltd GTD Note . | 04/19/2012 | Ameriprise Financial Services, Inc. 29,174 25,000
988498 AB 7 |Yum Brankds INC SENIOr NOE. .........cvurvrrieririeiiiiscieiissississse e ssessssessssissssensssssnses | eoensssssessnns 04/19/2012 | Ameriprise Financial SErVICES, INC........c.evuverriernirrieinsiseesissssesiesssssissssnses | cesesseneenns 29,633 25,000
031162 BL 3 |Amgen Inc Sr Note.... 10/18/2012 | Ameriprise Financial Services, Inc. 28,341 25,000
428236 AM 5| Hewlett Packard Co Global Note 10/18/2012 | Ameriprise Financial Services, Inc 27,784 25,000
T4913G AT 2| QWESE COMP NOE......couieieircecier sttt ssessennnns | eeseessnnsenne 10/18/2012 | Ameriprise Financial SErviCes, INC..........cvvevrierieirerererencseeeeereesesseeeseeseseseens | veseeeeeanees 29,722 25,000
786514 BP 3|Safeway Inc Note................... 10/18/2012 | Ameriprise Financial Services, Inc 29,742 25,000
032511 BH 9|Anadarko Petroleum Corp Sr Note 11/15/2012 | Ameriprise Financial Services, Inc. 30,453 25,000
101137 AD 9| Boston Scientific COMp NOE..........ou vt nsssasnies | eesnenesesannnns 11/15/2012 | Ameriprise Financial SErviCes, INC..........c.vueierieinirinieeeeeeeieeeesseseessssseseens | eeseeseeseanees 28,244 25,000
120568 AV 2|Bunge LTD Financial Corp GTD Sr Note..........ccccuvrrvrerirnes 11/15/2012 | Ameriprise Financial Services, Inc 26,609 25,000
189054 AN 9| Clorox Co SrNOte.......orrerrrerreescirieiiireeas 11/15/2012 | Ameriprise Financial Services, Inc. 30,362 25,000
3899999, Total - Bonds - INAUSHTIAl ANA MISCEIIANEOUS.............c.cociveiiiecteteieceeieeeietet ettt ettt teeeee e s s e teteneaesesesass eaesessssesesesessseesessetesesesaseessss et et s aesesenseseses s sssesassesetesnaesenanseaetesassetesnsseessaes 560,807 | ..o 500,000
8399997. Total - BONAS = PAI 3. s 765,531 .700,000
8399999. TOtal = BONAS. ... 765,531 .700,000
Common Stocks - Industrial and Miscellaneous
263534 10 9|Du Pont E.I. de Nemours & Company. 01/19/2012 | Ameriprise Financial Services, Inc 49,574
370334 10 4| General Mills Inc 02/16/2012 | Ameriprise Financial Services, Inc . 79,958
69351T 10 6| PPL COrPOratioN.........ccieeuereieirireiciciniseesetsesese et sssssessessssesssssssnssssseses | seesessssessens 02/16/2012 | Ameriprise Financial SErVICES, INC.........c.cueurirriiereeriirieieireneeeisesseesesesssssennes | corssesesssessseseeessssessensesssenaas 3,000.000 86,069
293792 10 7 |Enterprise Products Partners LP 03/15/2012 | Ameriprise Financial Services, Inc ..1,500.000 77,018
369604 10 3|General Electric Company. 03/15/2012 | Ameriprise Financial Services, Inc ..4,000.000 80,676
478366 10 7 |Johnson Controls INC........ccccrvvevrvererrenee 03/15/2012 | Ameriprise Financial Services, Inc 2,000.000 65,602
493267 10 8|KeyCorp.. . 03/15/2012 | Ameriprise Financial Services, Inc 6,000.000 51,774
565849 10 6 [ Marathon Oil Corporation 03/15/2012 | Ameriprise Financial Services, Inc 2,000.000 67,686
26432K 10 8| Duff & Phelps Utility & Corporate Bond Trust INC..........c.ooruriuriieiriieiereisece e 04/19/2012 | Ameriprise Financial Services, Inc 5,000.000 60,377
67020Q 30 5|NTELOS Holdings Corporation 04/19/2012 | Ameriprise Financial Services, Inc. ..3,000.000 57,530
71654V 40 8| Petroleo Brasileiro SA Petrobras Sponsored ADR.......... . | 04/19/2012 | Ameriprise Financial Services, Inc. 48,058
149123 10 1| Caterpillar Inc.................. 05/17/2012 | Ameriprise Financial Services, Inc . 89,076
292554 10 2 |Encore Capital Group Inc 05/17/2012 | Ameriprise Financial Services, Inc .4,000.000 101,584
30219G 10 8 |Express Scripts Holding Company. 05/17/2012 | Ameriprise Financial Services, Inc ..2,000.000 105,385
50075N 10 4| Krafts Foods Inc (Mondelez International (Name Change 10/2/12)).........ovevvveevneenninnnns 05/17/2012 | Ameriprise Financial Services, Inc 2,000.000 50,387
59156R 10 8| Metlife Inc... 05/17/2012 | Ameriprise Financial Services, Inc 3,000.000 95,429
855030 10 2 [ StAPIES INC.ouvvvrnririiiiiiieriieeeri s | s 05/17/2012 | Ameriprise Financial Services, Inc 4,000.000 55,076
493267 10 8 | KEYCOMD e eueeereeeieereeeeereeseesee s st st ees e ee et ss s st ss st esansessessnsesnessens | sesessesssesns 06/21/2012 | Ameriprise Financial SErVICES, INC.........ccevvererrirerriririeiereneeeissiseeeeesesesseeenes | ceseseseessssssesseesssssessessenssesan 6,000.000 46,200
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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 9
CusIP Date Number of Actual Paid for Accrued

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

559222 40 1 |Magna International Inc. A 06/21/2012 | Ameriprise Financial Services, Inc 2,000.000 83,487

594918 10 4| MICrOSOft COMPOTAtON. .......cvvveeierereircirirerisisises st sessensns | ersenssssesses 06/21/2012 | Ameriprise Financial Services, Inc 2,000.000 62,462

717081 10 3 |PfizerInc 06/21/2012 | Ameriprise Financial Services, Inc 3,000.000 69,270

371927 10 4| Genesis Energy LP. 10/18/2012 | Ameriprise Financial Services, Inc. ..2,000.000 67,937

093671 10 5|H &R Block, Inc . 10/18/2012 | Ameriprise Financial Services, Inc 52,232

29273R 10 9|Energy Transfer Partners LP. 11/15/2012 | Ameriprise Financial Services, Inc. .. 83,570

517834 10 7|Las Vegas Sands Corp 11/15/2012 | Ameriprise Financial Services, Inc. ..2,000.000 81,961

524707 30 4 |Legacy Reserves LP 11/15/2012 | Ameriprise Financial Services, Inc. 2,000.000 47,832

681936 10 0|Omega Healthcare Invetors, Inc. 11/15/2012 | Ameriprise Financial Services, Inc. 3,000.000 64,926

001228 10 5|AG Mortgage Investment Trust ,Inc 12/20/12012 | Ameriprise Financial Services, Inc 2,000.000 47,722

09253U 10 8|Blackstone Group LP.................. 12/20/2012 | Ameriprise Financial Services, Inc 3,000.000 46,051

58933Y 10 5|Merck & Colnc................ 12/20/2012 | Ameriprise Financial Services, Inc. ..1,000.000 43,055

86764L 10 8| Sunoco Logistics Partners LP 12/20/2012 | Ameriprise Financial Services, Inc ..1,000.000 51,380
9099999. Total - Common Stocks - INAUSIIAl @NA MISCEIANEOUS.................cvuevueiireveeiieeiesctesiseeeeiesiesieseesses e sesseseass s ssessesseese essesssssesssessiesess s s ssessss s e es e bese st eb s s es s seseessssesesessssessesssessessssesssesen 2,069,340 0
9799997. Total - Common Stocks - Part 3 2,069,340 0
9799998. Total - Common Stocks - Summary Item from Part 5 494,210
9799999. TOHAl = COMMON SHOCKS. ...ttt tesasess etk E £ L4 0L LR E L8 2,563,550 0
9899999. Total - Preferred and COMMON SEOCKS. ......uruueieuiuteieis sttt 2,563,550 0
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........ovueiiiiiiiiieieiieiei sttt ettt ssnens 3,329,081 | ..o e XXX | e 5,783
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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
Bonds - U.S. Government
912828 NQ 9|U. S. Treasury Note........ccccovvueeremrrnerienes ... | 07/31/2012. | Matured ....100,000 23 100,000 07/31/2012.
912828 PH 7|U.S. Treasury Note.......ccocoovverrrmrrnrrenns .| 08/31/2012. | Matured ....100,000 ...99,919 81 100,000 08/31/2012.
0599999, Total - Bonds - U.S. GOVEMMENL. .......uiviieiiririisisissiiersssssesensssisseensssries | soesssessnsssssssasssessssssseses 200,000 200,000 | .......... 199,676 | ....ccoenne 199,896 | .oovvicinenn 0 0 104 (U 200,000 | ..o | i |0 [ 11,000 XXX......
Bonds - U.S. Special Revenue and Special A t
31396E SK 3| FHLMC Series 3075 Class CA........ccoccovemivrirniennne ... | 01/17/2012. | Called 1,004 1,004 0 1,004 11/15/2035.
31396E SK 3 |FHLMC Series 3075 Class CA.........ccccovvvrervnirinenns ... | 02/15/2012. | Called 983 983 0 983 11/15/2035.
31396E SK 3 |FHLMC Series 3075 Class CA. ... | 03/15/2012. | Called 15,888 | ..ccvvvrne 15,888 (V1 OOV U 15,888 11/15/2035.
31396E SK 3 |FHLMC Series 3075 Class CA. ... | 04/16/2012. | Called 271 271 0 271 11/15/2034.
92418P CY 1 |Vermont Hsg Fin Agy Sngl Fam Hsg Rev Ser 27..... ... | 05/01/2012. | Called 5,000 5,000 (23) (23) 5,000 11/01/2032.
20774W MN 8| Connecticut St Hsg Fin Auth.........c.ccoevenvvvnniincinnns ... | 07/12/2012. | Called 5,000 5,000 . 4,893 107 107 5,000 11/15/2031.
92418P CY 1| Vermont Hsg Fin Agy Sngl Fam Hsg Rev Ser 27..... ... | 11/01/2012. | Called 5,000 5,000 | .. .5,033 5,023 (23) (23) 5,000 11/01/2032.
3199999. Total - Bonds - U.S. Special Revenue and Special A LT O OO OO OO OO SO O OO RSO 33,146 | oo 33,146 | oo 33,093 | oo 33,085 | .o (V)] [ 61 0 61 (] I 33,146 | .0 [0 | 0 | 761 [ XXX.ooo
Bonds - Industrial and Miscellaneous
05949C AA 4 |Bank of America CMO 2005-5 1A1.......c.covvencvrnrinne ... | 01/25/2012. | Called 22,133 | s 22,133 (V1 [OORROT U 22,133 06/25/2035.
225458 JW 9 |CS First Boston 05-3 3AT......covuvvrviierniieenniniiens ... | 01/25/2012. | Called 3,435 3,435 0 3,435 07/25/2035.
225470 UY 7|CSMC Mortgage Series 06-1 3A8 ... | 01/25/2012. | Called 7,435 7435 | oo 7435 | 8,239 | o, 1,195 1,195 7,435 02/25/2036.
36962G XS 8| General Electric Cap Corp Med Term Notes... ... | 02/15/2012. | Matured 25,000 | .oovernnen 25,000 (135) (R115) 1 [OORRIN IO 25,000 02/15/2012.
14040H AK 1| Capital One Financial Notes. ... | 02/21/2012. | Matured 25,000 | .covreeneen 25,000 (104) (104) [ ovvrrerieiree | e 25,000 02/21/2012.
05949C AA 4 |Bank of America CMO 2005-5 1A1.. ... | 02/27/2012. | Called 9,139 9,139 0 9,139 06/25/2035.
225458 JW 9| CS First Boston 05-3 3A1 ... | 02/27/2012. | Called 8,517 8,517 0 07/25/2035.
225470 UY 7 |CSMC Mortgage Series 06-1 3A8 ... | 02/27/2012. | Called 4,180 4180 | oo 4,180 | ioiiin3,508 | 672 672 02/25/2036.
12626P AD 5|CRH America Inc Global Notes ... | 03/15/2012. | Matured 25,000 ..25,000 (267) (267) 03/15/2012.
02687Q BL 1 |American International Group Medium Term Notes.. | ... | 03/20/2012. | Matured 25,000 (180) (180) 03/20/2012.
225458 JW 9| CS First Boston 05-3 3A1 ... | 03/27/2012. | Called 3,599 0 07/25/2035.
91913Y AD 2| Valero Energy Corporation Notes. ... | 04/16/2012. | Matured 25,000 (368) (368) 04/15/2012.
225458 JW 9| CS First Boston 05-3 3A1 ... | 04/25/2012. | Called 2,357 0 07/25/2035.
225470 UY 7|CSMC Mortgage Series 06-1 3A8 ... | 04/25/2012. | Called 739 [ o739 | e 739 | 620 | s 119 119 02/25/2036.
37247X AL 6| Genworth Global Fund 2007-C Bonds. ... | 05/05/2012. | Matured 25,000 (332) (332) 05/05/2012.
225458 JW 9| CS First Boston 05-3 3A1 ... | 05/25/2012. | Called 5,594 0 07/25/2035.
595620 AC 9 |MidAmerican Energy Company Notes. ... | 06/11/2012. | Called 25,698 (457) (457) 01/15/2013.
501044 CD 1 |Kroger Company Senior Notes .| ... [ 06/15/2012. | Matured 25,000 | ... .. . (599) (599) 06/15/2012.
74432Q AX 3 |Prudential Financial Inc Medium Term Notes........... ... | 06/15/2012. | Matured 25,000 | .oorernnen 25,000 | oo 26,979 | oo 25,455 (455) (455) | vvvnevreirciin | e 25,000 06/15/2012.
24424D AA 7 |John Deere Capital Corp FDIC Guaranteed ... | 06/19/2012. | Matured 25,000 | .ovvrerneen 25,000 | .o 25,903 25,276 (276) (276) | vvvvveeereerinn | e 25,000 06/19/2012.
225458 JW 9| CS First Boston 05-3 3A1 .| 06/25/2012. | Called 476 0 07/25/2035.
724479 AF 7 |Pitney Bowes InC NOteS.........ccoevvvveiniiiiniiiiinians ... | 07/02/2012. | Called 25,280 (397) (397) 10/01/2012.
05531F AC 7|BB & T Corporation Sr Unsecured ... | 07/27/2012. | Matured 25,000 (411) (411) 07/27/2012.
38141E A4 1|Goldman Sachs Goup Inc Med Term Notes ... | 08/01/2012. | Matured 25,000 | ... . (79) (79) 08/01/2012.
59018Y J3 6| Merrill Lynch & Company Senior Unsecured Notes.. | ... | 08/15/2012. | Matured 25,000 | .oovrnee 25,000 (714) (VAT R PO 25,000 | .oveerrreenenn [ e | 0| 1,513 | 08/15/2012.
26884A AW 3 |ERP Operating LP Notes ... | 10/01/2012. | Matured 25,000 ..25,000 (712) (712) 10/01/2012.
2515A0 HQ 9| Deutsche Bank AG London Notes... . | F.|10/12/2012. | Matured 25,000 | ... ..25,000 (818) (818) 10/12/2012.
03523T AL 2| Anheuser-Busch InBev World Company Gtd............ ... | 10/15/2012. | Matured 25,000 | .ovvernnens 25,000 (395) (395) 10/15/2012.
20825C AE 4| ConocoPhillips Company Guarnt Global Notes........ ... | 10/15/2012. | Matured 25,000 | ..cocooneee. 25,000 (609) (609) 10/15/2012.
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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 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 Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
205363 AK 0 |Computer Sciences Corporation Senior Note........... ... | 10119/2012. | Called 25,491 | oo 25,000 (706) (708) | ceovrevreeererees [ ereerreieieans 25,348 03/15/2013.
225458 JW 9| CS First Boston 05-3 3AT........ccccreremrvvrrnerirernenes ... | 10/25/2012. | Called 6,429 6,429 0 6,429 07/25/2035.
06406H BE 8|Bank of New York Mellon Medium Term Notes ... | 11/01/2012. | Matured 25,000 | .ovvernnen 25,000 (866) (866) 11/01/2012.
10138M AB 1 |Bottling Group LLC Company Guarnt..............ccc...... ... | 11/15/2012. | Matured 25,000 | .ooreorees 25,000 (810) (810) 11/15/2012.
40429X UQ 7|HSBC Finance Corp Internotes ... | 11/15/2012. | Matured 25,000 | .ovveereen 25,000 (491) (491) 11/15/2012.
225458 JW 9| CS First Boston 05-3 3A1 ... | 11/26/2012. | Called 4,837 0 07/25/2035.
225470 UY 7 |CSMC Mortgage Series 06-1 3A8........cccoocrervrrrrerne ... | 11/26/2012. | Called 6,788 1,091 02/25/2036.
093662 AD 6 |Block Financial LLC Notes. ... | 11/26/2012. | Called 25241 | oieerenn25,000 | o 28,098 | 26,248 [ | e (1,185) (1,185) 01/15/2013.
369550 AK 4| General Dynamic Corporation Global Notes . [ 12/07/2012. | Called 25,423 (779) (779) 05/15/2013.
74251V AB 8 |Principal Financial Group Bonds..............cccuevuerennee ... | 12/21/2012. | Called 27,486 | .oeeireni25,000 | oviirirni29,316 | i 27,597 | s [ s (1,100) (1,100) 05/15/2014.
225458 JW 9| CS First Boston 05-3 3A1 ... | 12/25/2012. | Called 6,629 0 07/25/2035.
225470 UY 7|CSMC Mortgage Series 06-1 3A8 .| 12/25/2012. | Called 2,516 2,516 404 02/25/2036.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..........rvuurieriririeristiisiisssisiaies | orisssssssssess e eessses st ees st snbsnnsnnes | snisssnsaes 724421 | oo 719,802 | .........764,205 | ............. 732,632 | ..........3,482 | oo (13,246) 0 (9,763) (V] I 722,869 |..cooooorenen0 | 1,652 | 1,552 | L20,643 XXX.ooo
8399997. Total - Bonds - Part 4. 957,567 952,949 996,973 | ............965,614 | .........3,482 | ......... (13,081) 0 (9,598) 0 956,015 | ..o | 1,552 | 1,652 31,405 L XXX......
8399999. Total - Bonds 957,567 952,949 996,973 | .............065,614 | .........3482 | ......... (13,081) 0 (9,598) 0 956,015 | ..cooovvenen0 | 1,652 | oo 1,652 .l 31,405 XXX.ooo
Preferred Stocks - Industrial and Miscellaneous
055189 20 3 | Bank of America - Cap Trust X.......coocominiiiniinces I | 07/25/2012. | Called 2,000.000 50,000 | .oooeeern25.00 | oo 7,383 | i 37,360 | 110,023 | i | 10,023 i Lo 87,383 i | 817 | 2617 | 1,788 |..... XXX.oon
8499999, Total - Preferred Stocks - Industrial and Miscellaneous 50,000 |.....XXX......... | ........... 47,383 | ...............37,360 | ... 10,023 | ........cc......0 | o0 | 010,023 |0 47,383 | 0| 2,617 ] 2617 | 1,788 |..... XXX......
8999997. Total - Preferred Stocks - Part 4 50,000 | ..o XXXevivoves | ovrienrnnn 47,383 | 037,360 | 110,023 | 0 | i 010,023 0 {47,383 |0 | 2,617 | 02617 [ 1,788 |..... XXX......
8999999. Total - Preferred Stocks 50,000 | ..o XXXooivovies | v 47,383 | 37,360 | 110,023 |0 | 0 010,023 0 i 47,383 |0 ] 2617 2617 [ 1,788 |..... XXX......
Common Stocks - Industrial and Miscellaneous
02209S 10 3| Altria Group, Inc ... | 01/19/2012. | Ameriprise Financial Srvcs, Inc. 56,873 (6,514)
320209 10 9|First Financial Bancorp ... | 01/19/2012. | Ameriprise Financial Srvcs, Inc.. .70,507 166
H27178 10 4 |Foster Wheeler AG .101/19/2012. | Ameriprise Financial Srvcs, Inc 46,795 30,675
H27178 10 4 |Foster Wheeler AG... .1 01/19/2012. | Ameriprise Financial Srvcs, Inc 46,795 29,115
37733W 10 5| GlaxoSmithKline PLC .| 01/19/2012. | Ameriprise Financial Srvcs, Inc.. .66,176 (8,701)
452308 10 9 |lllinois Tool Works Inc.. ... | 01/19/2012. | Ameriprise Financial Srvcs, Inc. 355
375558 10 3 |Gilead Sciences Inc ... | 02/17/2012. | Ameriprise Financial Srvcs, Inc 1,951
260543 10 3 |Dow Chemical Company.. ... | 03/15/2012. | Ameriprise Financial Srvcs, Inc.. (6,930)
337318 10 9 |First Trust Enhanced Equity Income Fun ... | 03/21/2012. | Return of Capital.........cccoevevverrernenee
42217K 10 6|Health Care REIT, Inc.. ... | 03/21/2012. | Return of Capital.......cccocrevvrverirns | wovirrens 4,000.000 | ...ooveveeee 2,820
42217K 10 6|Health Care REIT, Inc.. ... | 03/21/2012. | Return of Capital 2,000.000 1,410
681936 10 0|Omega Healthcare Invetors, INC........ccocvvvvrriiinnne ... | 03/21/2012. | Return of Capital.........ccocrevvrverirns | v 3,000.000 | ..ooorvrrrnne 815
81721M 10 9| Senior Housing Property Trust REIT ... | 03/21/2012. | Return of Capital.........cccoevevrrerercenes
460146 10 3 |International Paper Company ... | 04/19/2012. | Ameriprise Financial Srvcs, Inc....... IR~
577081 10 2 [ Mattel, INC..vvvvriicicieiciesecee e .. | 04/19/2012. | Ameriprise Financial Srvcs, InC....... | vevv.... 3,000.000
842587 10 7 |Southern Company (The). ... | 04/19/2012. | Ameriprise Financial Srvcs, Inc....... 2,000.000
244199 10 5|Deere & Company. .| 05/17/2012. | Ameriprise Financial Srvcs, Inc....... | .......... 1,000.000
244199 10 5|Deere & COMPANY......crverivrernererrerirrereererseiserereenes ... | 05/17/2012. | Ameriprise Financial Srvcs, Inc....... | .cc...... 1,000.000
44106M 10 2| Hospitality Properties Trust ... | 05/17/2012. | Ameriprise Financial Srvcs, Inc....... ...3,000.000
742718 10 9|Procter & Gamble Company.... .| 05/17/2012. | Ameriprise Financial Srvcs, Inc....... .......1,000.000 (9,317)
742718 10 9 |Procter & Gamble Company..........cccoevrureerierneenenns ... | 05/17/2012. | Ameriprise Financial Srvcs, Inc....... | .cc....... 1,000.000 (5,509)
126650 10 0| CVS Caremark Corporation.............cc.cecveerereceniens ... | 06/21/2012. | Ameriprise Financial Srvcs, Inc....... | .......... 2,000.000 | ..cooce0eee 91,375 | it XXX | e 87,180 | 81,560 | i (14,380) | oo e [ e (14,380)
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

cvia

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
126650 10 0| CVS Caremark Corporation............c..cceeeevereereerenenns ... | 06/21/2012. | Ameriprise Financial Srvcs, Inc....... | .......... 2,000.000 | .............91,375 | oo XXXt | e 77,435 | 81,560 | (4,125) (4,125)
92343V 10 4| Verizon Communications Inc. ... | 06/21/2012. | Ameriprise Financial Srvcs, InC....... | oo 2,000.000 | ............86,256 | .oooe XXXorvvioes | v 71,702 | oee.....80,240 | (8,538) (8,538)
G16252 10 1|Brookfield Infrastructure Partners LP... . | F.|07/19/2012. | Ameriprise Financial Srvcs, Inc....... 2,000.000 | ..cccoeeere.66,731 | oot XXX | e 47,235 | 55,400 | e (8,165) (8,165)
G16252 10 1|Brookfield Infrastructure Partners LP..............cc....... F.|07/19/2012. | Ameriprise Financial Srvcs, Inc....... | .......... 2,000.000 | ............66,731 | oo XXXooooviorn | v 49,257 | ........55,400 | e (6,144) (6,144)
165167 10 7 |Chesapeake Energy Co... ... | 07/19/2012. | Ameriprise Financial Srvcs, Inc...... | oo 3,000.000 3,743 3,743
756109 10 4|Realty Income Corporatiol ... | 07/19/2012. | Ameriprise Financial Srvcs, Inc....... 2,000.000 | ....c.......82,892 | oo XXX eoiiiiis | v 69,466 | ... 69,920 | e (454) (454)
831865 20 9[A. O. Smith Corporation..........ccceevvreererrnrerernrennes ... | 08/16/2012. | Ameriprise Financial Srvcs, InC....... | .o 2,000.000 | ........... 102,392 | ... XXXooooove | v 84,606 | ...............80,240 | ........... 4,366 4,366
110122 10 8| Bristol Myers Squibb Company.... ... | 08/16/2012. | Ameriprise Financial Srvcs, Inc....... | .......... 2,000.000 | ............. 63,278 | .o XXX | 52,259 | il 70,480 | (18,221) | . .(18,221) ..
110122 10 8| Bristol Myers Squibb Company.... ... | 08/16/2012. | Ameriprise Financial Srvcs, Inc....... 2,000.000 63,278 | ... XXX | 052,099 | il 70,480 | (18,381) . . ..(18,381)] ..
167250 10 9| Chicago Bridge & Iron Company N.V........cccccovvvenne F. | 08/16/2012. | Ameriprise Financial Srvcs, Inc....... | ..c....... 2,000.000 | ..coovvenene 74,857 6,988 6,988
500255 10 4 |Kohls Corporation .| 08/16/2012. | Ameriprise Financial Srvcs, Inc 2,542 2,542
23311P 10 0|DCP Midstream Partners LP. ... | 09/20/2012. | Ameriprise Financial Srvcs, Inc. . [ . 94,940 | ......... . . 2,741
23311P 10 0|DCP Midstream Partners LP............ccccoocvevirererrnnee. ... | 09/20/2012. | Ameriprise Financial Srvcs, Inc....... | ..........2,000.000 | .............89,445 | ... XXXoooooo | v 79,134 | 94,940 | ..o i(15,806) | o [ eeereierneniens [ erreeeeenn(15,808) | oo [ 79,134 | | 10,311 | 10,311
63633D 10 4| National Health Investors, Inc.. .. | 09/20/2012. | Ameriprise Financial Srvcs, Inc....... | ..........1,000.000 | ............52,255 | .cooooe XXXooivire | cvvrirnnni82,884 | 83,980 | oo (1,136) | v v [ (1,136) e v 42,844 | i | 9411 | 9,411
655844 10 8 |Norfolk Southern Corporation... weer | .. | 09/20/2012. | Ameriprise Financial Srvcs, Inc....... | ..........1,000.000 | .............65,826 | ......XXXooooooooo | v 51,232 | 072,860 | o en(21,629) | oo | v | eereeneeend(21,629) [ e | 51,232 | i | 14,595 | 14,595
655844 10 8| Norfolk Southern Corporation..............cccoevuvivenna. ... | 09/20/2012. | Ameriprise Financial Srvcs, Inc....... | ..........1,000.000 | .............65,826 | ........ XXXoooooois | corierennn63,123 | i 72,860 | civeeeec(9,737) | e [ | eveiieneeeced R T37) | e e 83,123 | i | 0,703 | 2,703
29273V 10 0| Energy Transfer Equity LP... .. 10/18/2012. | Ameriprise Financial Srvcs, Inc 80,580 | o (A,768) [ e [ e e (4,768) | i [ 35,812 | | 08,802 | 8,802
29273V 10 0|Energy Transfer Equity LP... .. 1 10/18/2012. | Ameriprise Financial Srvcs, Inc 80,580 | oo (7,646) | s [ e [ e (7,648) | e [0 32,934 | | 0 11,680 | 11,680
29273V 10 0 |Energy Transfer Equity LP... .. | 10/18/2012. | Ameriprise Financial Srvcs, Inc 21740 | (27,088) | e | [ neeenn(27,088) | e | e 94,652 || 0002.39,188 | 39,188
418056 10 7 |Hasbro, Inc .. | 10/18/2012. | Ameriprise Financial Srvcs, Inc.. (4,440)
478160 10 4 |Johnson & Johnson . | 10/18/2012. | Ameriprise Financial Srvcs, Inc....... | ..........1,000.000 | ..o, 71,484 | oot XXX i | virirneeen80,358 | 085,580 | (5,223 [ v | v | eeverienenen(5,223) | o [verninennnnd80,358 | i | e 11127 | 11,127
039380 10 0|Arch Coal Inc. . | 11/15/2012. | Ameriprise Financial Srvcs, Inc 3,716 (35,875) | ........ (35,875)
118230 10 1|Buckeye Partners LP. .. | 11/15/2012. | Ameriprise Financial Srvcs, Inc.. (611) .(18,888)| ........(18,888) | .
118230 10 1|Buckeye Partners LP.... .. | 11/15/2012. | Ameriprise Financial Srvcs, Inc 2,569 (22,068)
209034 10 7 |Consolidated Communications Holdings Inc.... .. | 11/15/2012. | Ameriprise Financial Srvcs, Inc (1,670) (15,117)
209034 10 7|Consolidated Communications Holdings Inc . | 11/15/2012. | Ameriprise Financial Srvcs, Inc.. (4,062) (12,726)| ..
81721M 10 9| Senior Housing Property Trust REIT ... | 11/15/2012. | Ameriprise Financial Srvcs, Inc. 2,693 (4,067)
000375 20 4|ABB Ltd .| F.| 12/20/2012. | Ameriprise Financial Srvcs, Inc (1,042) 7,762
415864 10 7 |Harsco Corporation.. . [ 12/20/2012. | Ameriprise Financial Srvcs, Inc.. 1,626
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS.................ccceeeies eveveeiieieieieieieeeeeeeeeeeeeeeeeeseerereeeeneneierenesaenenenenes | eenenenn, 141,508 | XXX | 1000l 2,956,286 | ...........3,105,131 | ......(148,844) | ................... ([ I 0. (148,844) 0 2,956,286
Common Stocks - Mutual Funds
353519 10 1 |Franklin - Federal Tax Free Income Fund Class A... | ... | 01/19/2012. | Ameriprise Financial Srvcs, Inc....... | ........ 16,184.718 | .......... 200,846 | ......... )0.9 RN I, 196,482 | .o 197,292 | .. (809) (1012 R R 196,482 | ..o | 4,364 | 4,364 |l T06 XXX......
926464 72 8| Victory - National Muni Class A...........cccccooeeveeinniene ... | 01/19/2012. | Ameriprise Financial Srvcs, Inc....... | ....... 17,880.095 | ........... 206,152 | ......... XXX [ v 195,251 | covveerenas 204,012 | .cooene (8,761) (8,761) [ coovercereeineis | evererireens 195,251 | ooovvevvivnnres | e 10,901 | 000 10,907 [ oo [ e XXX......
30278K 25 5|First Trust - Unit 3118 CDN Energy & Inc Ser 23..... [ A. | 02/27/2012. | Return of Capital..........cccoceviriviiires | v 5,000.000 4,592 0 4,592 | i [ |0 [ [ XXX..oou
9299999. Total - Common Stocks - Mutual Funds . . 396,325 | ..o 405,89 | ......... (9,570) | .. 0 0 (9,570 {1 I 396,325 [ ([ 18 I XXX.oooo
9799997. Total - COMMON SEOCKS = P 4.ttt eniee | erssssess e st bbbttt enssninnrenes | bsrsns 3,553,098 ... XXXoorovrs | v 3,352,611 | oo 3,511,026 | ...... (158,415) | .oovvvvririannad [ 0 [ (158,415) 0 3,352,611 [ 200,487 | ... 200,487 | ........ 83,193 |..... XXX......
9799998 Total - Common Stocks - Summary Item from Part 5 ...508,084 [ ... XXX oivirs | i 494,210 | .o, {1 IR R 494,210 | oo | o 13,873 | e 13,873 | .o 10,043 |..... XXX
9799999. Total - Common Stocks........... . 24,061,182 [ XXX | 3,846,822 | .......... 3,511,026 | ...... (158,415) | oovvvvrenrirnead [ [V (158,415) 0 3,846,822 0] o 214,360 | ....... 214,360 | ........ 93,236 |..... XXX
9899999. Total - Preferred and Common Stocks OO OO OO OO OO PO PO OO OO PO PP OO PPPTOPPPPPPPOPPPOPPOTY EPSTPROOR 4,111,182 | oo XXX v [ s 3,894,205 | ........... 3,548,386 | ...... (148,392) | oovovvviririrens (0 (V) (148,392) 0 3,894,205 0] e 216,977 | ....... 216,977 | ....... 95,024 |..... XXX.ooo
9999999. Total - Bonds, Preferred and Common Stocks OO OO OO PO OO PPOPPROPPPPON PPOOOR 5,068,749 | ......... )0 R [ 4,891,178 | ........... 4,514,000 | ...... (144,909) | ........ [RRX0HD ) — (V)] (157,990) | .cvovcvvrerennc (V) 4,850,220 |.....ccoooonc. 0] e 218529 | ... 218529 | ...... 126,428 |..... XXX......
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SCHEDULE D - PART §

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Common Stocks - Industrial and Miscellaneous
126408 10 3| CSX Corporation w.| ... | 02/16/2012 | Ameriprise Financial Services..... 09/20/2012 | Ameriprise Financial Services..... 0
879382 20 8|Telefonica SA Sponsored ADR . | F.| 04/19/2012 | Ameriprise Financial Services..... 09/20/2012 | Ameriprise Financial Services..... . 0
50076Q 10 6 |Kraft Food Groups INC.........cccceevveriivireriiriniiinns .. | 10/02/2012 | Kraft Foods Inc (Stock Dividend). | 10/08/2012 | Kraft Foods Inc (Stock Dividend). | ................ 0.666 | ....ccovvverirnnnn 27 27 0
043176 10 6 | Aruba Networks Inc.. .| 05/17/2012 | Ameriprise Financial Services..... 10/18/2012 | Ameriprise Financial Services..... 63,691 0
693718 10 8|PACCAR Inc . | 06/21/2012 | Ameriprise Financial Services..... 10/18/2012 | Ameriprise Financial Services..... . 79,625 ..80,997 | i 79,625 0
50076Q 10 6 |Kraft Food Groups INC.........cccuereereeieererirririiinns 10/02/2012 | Kraft Foods Inc (Stock Dividend). | 10/18/2012 | Ameriprise Financial Services..... | ............666.000 | .............. 27,212 | .. 30,518 | ... 27,212 0
97381W 10 4| Windstream Corporation............ccccoceeeirrerrerinrennnns ... | 01/19/2012 | Ameriprise Financial Services..... 11/15/2012 | Ameriprise Financial Services..... 49,679 | .o 32,194 | o 49,679 0
902681 10 5|UGI Corporation . | 02/16/2012 | Ameriprise Financial Services..... 11/15/2012 | Ameriprise Financial Services..... ,000. 91,042 83,464 0
57772K 10 1| Maxim Integrated Products INC.........cccccvvrrninnnee. ... | 10/18/2012 | Ameriprise Financial Services..... 12/20/2012 | Ameriprise Financial Services..... | ......... 3,000.000 | ..............82,806 | .............87,660 | ......cc...... 82,806 0
9099999. Total - Common Stocks - Industrial and Miscellaneous.......... 494,210 0 0 0 0 0 0
9799998. Total - Common Stocks........... cernennD08,084 494,210 0 0 0 0 0 0].....13,873
9899999. TOtal - PrEferred NG COMMON SHOCKS. ... .. ruurisirisitisstiss s seseseessetsstiiss | eitssesssesesees s eE s E o8£8R E £ bbbkttt ens | crenisssesas 494,210 | .oooovnnen 508,084 494,210 0 0 0 0 0 0 [ o 13,873
9999999, Total - Bonds, Preferred and COMMON SOCKS...........cceiiiiuiieriieiiiiiiiiis ceevieisssssessesessssesse e s s sse s s e bt s et s bbbt s b b st s bbb s s st nsessnsnsensens | seessnssnsan 494,210 | oo 508,084 494,210 0 0 0 0 0 {1 13,873
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - Other Affiliates
047738_10_6 | Ohio Insurance Services InG................. Jo | 26B37....oecee | NOerorsrcr .. 926 | o 500.000 | .......... 1000
1799999. Total - Common Stocks - Other AfflIES.........ewiiriii i 0.
1899999. TOtAl = COMMON STOCKS. ........cviieieciiiiite ettt sttt ettt b sttt s ettt ssebses et ensensenen 0
1999999. Total - Preferred and COMMON STOCK.............vueiririeiiiiiieeiereiscee et essesaenies | evinsenes 0.
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
825252 87 7] Invesco - Government & Agency Port - Private.......... [........].. ] 12131/2012.] Ameriprise Financial Services, Inc.......... [ R e e e e 1,000,000 [ ..o R P - 0.000 [ .+.0.000 [MON.. [ Lo
8899999. Total - Exempt Money Market MUTUSI FUNGS........c..iuiiiiisi st sebenins | snbeniensens 1,000,000 0 0 (U [ 0 [ 20,0 ST 1,000,000 | ..ooiriiiiininand (U] 0 [.XXX...... XXX XXX ] s (V] [P 0
Class One Money Market Mutual Funds
26188) 50 3 Dreyfus Cash Management - Participant Shares MM...|........| .. | 12/31/2012. ] Ameriprise Financial Services, Inc.......... [ XXX DY R A T P . 263,187 263,187 | ooosssssis | s | e 0.000 | .....0.000 [MON.. [.oomoorr 78 [
8999999. Total - Class One Money Market MUtUEI FUNDS. ..o 263,187 0 0 0 XXX.... 263,187 0 XXX...... XXX
9199999. Total - ShOM-TEMM INVESIMENES. .........cvuurveueereitieeieeseeeeeei ettt sniaeinans | onninseiins 1,263,187 0 0 (V) ST | 1 SR XXX.... 1,263,187 | .ooovvvevrecirens 0 XXX...... XXX
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Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Index of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization)/|  Hedged Potential Reference and at
Description Generation Identifier | of Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B/A.C.V. Accretion Items Exposure Entity Year-end (a)

NONE
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Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

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

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

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

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

NONE



Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

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

0c3

NONE

Broker Name Net Cash Deposits

NONE




Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART B - SECTION 2

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

Net Cash Deposits

Broker Name

NONE




Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

¢cd

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

NONE




Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation|
CusIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

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

NONE

E23



Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

General Interrogatories:

1.
2.

The activity for the year: Fair Value $........
Average balance for the year:  Fair Value $.

NONE

E24




Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
JPMorgan Chase Bank, N.A. - Checking. LiMa, ORIO. ..o seesnans | eeseenenes | seseesesseneesesneessees ..1,318,820 | XXX
JPMorgan Chase Bank, N.A. - Savings... LiMa, ORI0.....uvueveieciieeicieie s sssessessssesns | seressnnes | oesrssssessennd 0.200 | oovveiieiriiieine 260 . 108,377 | XXX
0199999. Total - Open Depositories.. XXX [ e 0, S [ 260 [ [V 1,427,196 | XXX..
0399999. Total Cash on Deposit.... XXX... .. 1,427,196 | XXX..
0499999. Cash in Company's Office XXX... XXX... B ..
0599999, TOAI CASN.......cvvevireiraiiseiseieesis it es s XXX | i )00 SO IR 260 [ .o (U IO 1,427,296 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 1,284,910 | 4. April 1,332,498 | 7. July. 460,095 | 10. October. 1,410,430
2. February 1,184,146 | 5. May. 1,316,953 |8. August 314,115 | 11. November. 860,941
3. March 1,257,819 | 6. June 941,868 | 9. September. 663,424 | 12. December. 1,427,196

E25
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Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 2012 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. AlBDAMAL .. AL i | bbbt tiens | ettt enenen | et | s
2. AIESKAL e K | st | enteren et et ene | seereni e | eree
30 ANZONA. it AZ [ i [ bbb | enteb sttt enn | s | eree
4. ATKANSES ... AR | s | s ens | eriereeni et enies | ereresieerene e enenes | e
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, FIOMAA. ..o dFL | s | e[ srerens e enens | seress et | eres
1 GROMGIA. ..oveeeiiriciierienees OA [ i s | e | s | s
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
210 MAYIANG..... MDD [ e [ sttt s st ennens | sressetansestesesntensantesnns | feesensenseseteneentennsnsenes | eees
22.  Massachusetts.. AL e s | et | s | e
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, NEDraska........ccovevvirenieeeneedNE [ i e niens | senerete et nens | ettt | e
29, NEVAAA. ...V i s | srbte st enies | ereesieernn e | e
30, NeW HamPShIre.........coocvereetNH | it [ bbb | shesisenas s enitens | ensbinssiesie s sniiniee | ceres
31. New Jersey. SN | e | ettt n et nntennens | sressstestensessesnsensantennes | ertesiessesetensentesnennenes | eees
32, New MeXiCo........ccruuivvirnicrienne NIV | e bbb eniens | ettt enenens | ettt | s
33 NEW YOTK.oovieerrrieiereeeeeedNY s e | sebenes st enies | ererenseerenes e enenes | e
34, NOI CaroliNa.. ... dNC i | it ens | erbenes sttt st | ereesseesenn st enenes | cees
35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e
36.  Ohio... 403,688 ...403,947 | .....
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
52, AMEMICAN SAMOA......ccrveriirneredAS [ i | et | erbter st st | ererenieennn s | e
53, BUAM..cicrirrcririnrrienieeelBU | it | e | et | i nenee | e
54. PR it | ettt | Htees ettt ens | eeeisenns et enes | cenen
55.  US Virgin Islands..........cccccoevuunce V| e [ e | s | s | s
56.  Northern Mariana ISIaNGS.........;MP [ ..o | oottt niens | stbtesen bbb enies | ereresieen e | e
57.  Canada . IO OSSOSO TRURTORY UPOPURPTRRTORPRURPURTOTIURURRN EUPOTRURTOTOSIRTOPOROURIPROPRUORN IOPON
58.  Aggregate Alien and Other.......... OT|..XXX...| ..... XXX e veriereieeieieensinsisesesensisssesssesessssssesessnens | seseenssnssessessesnssnsennns0 | coveen [0 SRR | N I
59.  Total XXX XXX e 403,688 | ..o 403,947 | o0 [
DETAILS OF WRITE-INS
BBOT. ettt eest et enan i | crienerees | s RS | eeeinen ettt | sertens et | e
BB02. i | st | bbbt tens | arsesient st ens et nntenres | eneensensenn st enenes | coen
BB03. ettt enias | crtienerees | eS8t | eeesnen ettt | sertens et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX e XXX e voreeireiseieineesiseinenseeinsesssssnsesensssssesennsene | seneesesnesessessensssnsenes0 | coveens [0 RN | IR
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX e D8 SO UUURTURTRRRURE [FSTRTORURORRRRROO | B [FSYOTON [0 I | )
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