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Annual Statement for the year 20120 e AMerican Commerce Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES......o.vvuveeieecieeeieeieeieeseeieesesisse s sssesseessness | soeessessssseons 5,575,673 |............ 3 | 5,575,673 | .o | e 5,575,673 |............ 3.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 lIssued by U.S. government agenCi€s..........ooeveueurieveerrerseeerersesensens | coeveerenennenns 1,317,616 |............ 0.7 | oo 1,317,616 | o | e 1,317,616 |............ 0.7
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..............cccccee. | wovvvereeinnan 6,126,789 |............ 35 | 6,126,789 | ..o | e, 6,126,789 |............ 35
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 11,084,297 11,084,297 11,084,297
1.43 Revenue and assessment obligations 40,844,892 40,844,892 40,844,892
1.44 Industrial development and similar obligations..............cccoeveveiverceees | eevvievenesiieieseeiieens | ervereeeeed0.0 [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccoevevvveeenereeiereeinenes | cevererierenennn 176,080 [0 | o 176,080 [ ..ovoveveeerecreriieens | eveeiriieeinns 176,080 |............ 0.1
1.512 Issued or guaranteed by FNMA and FHLMC..........cccccoevveeeiviee | veeirnreenen.8,883,675 | i 5.0 | oo 8,883,675 | ..cverveveererveieiens | e 8,883,675 |.....co... 5.0
1,513 AlL OtNE .. issssssessssssssesssnssnssssens | srsnssessnnssessssssssssssnssenss | sesnnsnessss020) [ ernriieiissinsssissinsnninns | vevessnnsssnsssnnseens | conssesssssssesssssseses (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceocovveienee 16,138,560 |............ 91 | s 16,138,560 | ...vvurvverrrerrereienens | v 16,138,560 |............ 9.1
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........cccovrvenieinierinieeins | crverveinienens 352,024 |............ 0.2 | o 352,024 | ..o | e 352,024 |............ 0.2
1,523 All ONEI....evveiriiese et sssnsnssens | seesessesssnesnnes 636,063 |............ 04 | i 636,083 | .ovovererireirnrireinnes | i 636,063 |............ 0.4
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvevvveerrireireiiiiiie it | aresssiseseens 55,209,743 55,209,743 | ...ovvoivrnrirneineiranns | evererieees 55,209,743

© 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
43
44
45
46
Real estate investments:
5.1
5.2

3.3

34

3.5

Multifamily residential properties.

Property held for production of income (including $.......... 0 of

property acquired in satisfaction of debt)............cccocvererreninieiesisieen,

5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt).........cccvvviiieiee s
CONrACE I0ANS........ocvieeiictcee ettt
DBIIVALIVES. ... vttt

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

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

Single family residential Properties...........ovrverrrerrerninrenrssiesesesesesesneees

COMMENCIAl I08NS........cocveevecvieieicsee et
Mezzanine real estate [0ans..........ccoevieieieiesisieeseese s

Property occupied by COMPANY........cccoveieiiieieieiesieeeisseseessiesse s

..20,365,860 |....

...20,365,860 | ...

.20,365,860 |..

............ 1.4

............ 0.0

............ 0.0
............ 0.0

............ 1.0
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Annual Statement for the year 20120 e AMerican Commerce Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 1,850,907
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 8,725 8,725
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 135,505
8.2 Totals, Part 3, COIUMN ...ttt 135,505
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 1,724,127
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 1,724,127
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb
52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 1.t es st
10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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Annual Statement for the year 20120 e AMerican Commerce Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year.

2. 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 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

© o N o

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 0

10. 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 0

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0

12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 180,082,866

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 43,480,281

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 745,153

L

Unrealized valuation increase (decrease):

A PAE T, COIUMN 121ttt eess s eeees et et 8 888888 213127

4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 262,300

4.3 Part2, SECtON 2, COIUMN 13........ itk

A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR 33,380 508,807

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 1,499,454

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 55,934,183

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 784,576

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0

9. Deduct current year's other than temporary impairment recognized:
9.1 PaME T, COUMN T4ttt 427,279
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
9.4 Partd, COIUMN 13.....oooiieeimeiisieesesessss e esss st 60,496 487,775

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 169,110,027

11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 169,110,027
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Annual Statement for the year 20120 e AMerican Commerce 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.. .16,533,597 ..17,527,476 16,519,820 ..15,959,372
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TotalS....ooovrsirrinrnssiissiinns | s 16,533,597 [ oo 17,527,476 [ .o, 16,519,820 | .o 15,959,372
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooioiieiiiiieiiiees | i 6,126,789 | ..o 6,680,082 | .oovviviienn 6,145,595 [ ..o 5,900,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cooirsrnrisnrsiinin o 11,084,297 | oo 12,255,258 | ..o, 10,848,708 | ..o 19,810,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.ooocereissrrensssrinssrinnns | s, 62,083,803 | ..ocooovrin 64,967,585 | ...oooovsirieies 59,653,567 | ...oooiiiriis 95,155,088
Industrial and Miscellaneous and Hybrid 8. United States........cocoeuerveeves | coverriiieieinns 50,516,926 | ..coovevrrran 54,979,323 | ..oooveriirn 51,091,465 | ..covveriirne 50,000,051
Securities (Unaffiliated) 9. Canada......cooeeveereeeeerrennns | e 6,978,867 | covveerrrrerreeennn 7,544,630 | .oovveerereiieenns 6,979,910 | .ooveerrereireeeenns 7,000,000
10._Other Countries....oooueeeevsssneee | coveennssiiiisnnien, 13,386,993 [ oo 14,668,235 [ ..o, (REE LA N — 13,000,000
11. Totals .70,882,786 ...17,192,188 ..70,000,051
Parent, Subsidiaries and Affiliates 12, Totals...ocoeviiiccicsicciccienn | [ | s [
13. Total Bonds.......cooumseursssiees | covviiciien, 166,711,272 | oo, 178,622,589 | ..o 164,728,275 | ..ocovvveenee 206,824,511
PREFERRED STOCKS 14. United States.......cooevvvnmerenns [ covvrnneeriinnriere 2,398,755 | coovreereerirneeennn 2,398,880 | ..ovvevrcriiieenns 2,290,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals...oosciienssinissiee | i, 2,398,755 | ccovvenniniries 2,398,880 | ..covriiiiiis 2,290,000
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..cccoocovvvniieenne. 2,398,755 | oo 2,398,880 | ..o, 2,290,000
COMMON STOCKS 20. UNited StAtES......cvvvrmrreerirens | nrereiinsnenisseceinsesnisesssss | ereeesisessssessssesssssessees [ eevesnsessssesessessssss s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS...ooisisiisiiiiiss | o) 0 i 0 i, 0
Parent, Subsidiaries and Affiliates 24, TotalS.....ieiesciiiisiieieies | | e | s
25. Total Common Stocks.....e. |0 |, 0 i, 0
26. Total Stocks......oowwnsssrnrisssne | covvienniinnnn. 2,398,755 | ...... 2,398,880 ..2,290,000
27. Total Bonds and Stocks.... | ...................169,110,027 | .......cccoecee.n. 181,021,469 | ...ovvvrevrrrnnee 167,018,275
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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 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)
U.S. Governments
1 ClASS Tt esessssessssssssssssssssssssssssnssssessssssnssesssssenss | conesnssnnsensen29390,579 [ rvviirinennnnn8,911,858 | oo 2,621,704 | oo 2,049,317 | o139 [ 00016,533,597 | e 9.9 | 8,697,835 | ..ovvereerrrerereen. 50 [ 16,533,597 | .oovvereereeeeeeeeeeers
1.2 ClASS 2.ttt ssssss s s saes s ssesssssenss | eessessesssssesssssssssssessenss | sressesssssessenssssesssssessanss | svsessessessisssesssssesssssssssons | sesessisssessessesssssssssensnsaes | sessessessessessessesssssessensas | sesseesesssnsenseesessensensQ [ eeerresuensiesessensinsens 0.0 [ [ e 0.0 [ | e
1.3 ClASS ..ottt s st stes s ssessnssnss | eessessesssssessssssssessessenss | sressnsssssessenssssessensessaens | sreessessessiessessessesssnssessens | srvessiessessessessessessnsnsaes | sessessessessessessensesssessensas | seeseesesssnsenseesessensensQ [ eeerresieniiesessensiesens 0.0 [ e 0.0 [ | e

14
15
1.6 Class®....
1.7 TORAIS. oottt

. All Other Governments
2.1 Class 1
2.2 Class 2
2.3 Class 3
2.4 Class4
2.5 Class5
2.6 Class 6
2.7 TOHaIS..cueeictiet et

GoIs

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

31
32
33
34
35
36
3.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
41 ClASS 1ottt sttt ns | sesenies ettt baes

............... 11,473,298 e 11,084,297

3,884,361 | .o 4,598,508 | ............... 2,601,428

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

5.1 Class 1. | s ,099,152 1 10000000023,135,641 | ... 13,012,224 | ..........6,078,699 | .............. 13,349,964 | ............61,135,680 | ...cccceviiiiiinnnnn 367 [ i 67,401,318

4,216,895

............... 61,135,580
....948,223

................. 5,569,152 | ..............23,135,541 | ............ 13,012,224 | ................6,078,699

..948,223 |....

............... 61,135,580
..948,223 | ...
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1ot sssssenns | ersenssenssnssnnes 467,178 | v 13,963,337 | .ccoverenee. 18,903,682 | ...ooovverrrnne 295,396 | .cooorrrrinnnn 2,596,733 | covverrrs 36,226,326 [ .....ccoovvrrerrrrnne 297 | 50,899,926 |......cccovrrrrrrrinn. 293 | 28,654,640 | ......ccoouue. 7,571,686
B.2 ClaSS 2. | et ssnnes | sesssesnseeees 8,252,642 | ....covuuun. 18,125,992 | oo 2,000,513 | ccvoeerrerirne 2,986,308 | ....cccoounn. 31,365,455 [ .oooovieririieis 188 | oo 24,765,852 | ....ovveririrrins 142 | 26,212,018 | oo 5,153,437
8.3 Class 3....corvinrineinenenenenesessesseissesssessesssssssssssssssssssssseses | evonnennnenesens2y028,320 | ittt | e [ s | s | e 2,028,320 | .cooovreririeierins 1.2 [ | e 0.0 | 2,028,320 | ..o
.................... 112,210 cevrnrrnenneenen 112,210 [
............................... 0
.................... 219,408 s | o2 19,408
Totals... ...69,951,719 ...57,007,188 ...12,944 531
Hybrid Securities
T4 ClaSS Tt ssssssnsss | nesssssssssssssssssssssssssnses | ssssssssesssssssssssssssssssesssens | sevsissssssissssssssssssssssss | sresssesssesssesssesssesssenssenses | srsessessiensienes 931,067 | cooovvrerrrinnns 931,067 | .eooeverierreeiieerenn0.8 | 00 930,637 [ o058 | | s 931,067
T2 ClaSS 2...ceveeeeeeeeceeeeeeeese e sesssssesssssesssseesns | crestesesissessssssesssssessssens | cessesssissessesesssssessssessens | sevessessesessesssssssesssssssess | sresessessesissessessesssessesaess | essesseseesesssssessessssessesenss | sreveesessesesesinseseesensa 0

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1
Class 2

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

1 2 3 4 7 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Column6asa Total from Column Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years % of Line 9.7 Privately Placed (a)
Total Bonds Current Year
ClaSS e sessssssssessssssssssnsssssssssssnsesssnssnsens | (A)eerennn.8,976,909 1 .............49,895,007 | .............. 42,177,729 | ............... 14,074,274 | ............. 16,877,903 | ............. 132,001,912 | coorecerierceeee 792 [ e XXX [ e XK e | 123,499 159 | 8,502,753
ClasS 2.....coevveererrieererrieerieerienrisssisssisssisssesssisssisssssssssssssisssisssonns | (@) eceeeiieeiiniiieiiienienn0 | cninn.8,252,642 | ... 18,161,736 | oo 2,948,736 | ................2,986,308 | ...............32,349,422 | ....oevvrririeennn 194 |t XXX e e XX [ 0000 27,195,985 | 5,153,437

Line 9.7 as a % of Col. 6

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

Line 10.7 as a % of Col. 8

Total Bonds Prior Year

Class 4

............... 59,544,238
7,784,737

....193,004

146,258 | ...

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

525,087

..77,521,979

...18,418,487

...11,201,552

L0IS

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

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

44,469,391
................. 6,200,242

............... 40,432,606
............... 15,060,699

............... 13,799,577
................. 2,948,736

................. 2,986,308

Total Privately Placed Bonds
Class 1
Class 2

5,425,706
.2,052,400

................. 1,745,123
3,101,037 |....

(@) Includes $.....13,875,598 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes$§.......... 0 current year, §......... 0 prior year of bonds with Z designations and $ 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

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

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S....... 0; NAIC3§..... ;

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

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

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

U.S. Governments
1.1 1SSUET OblIGAtIONS........cevevececeeieictee et sessnsns | evesersinaenens 1,560,103 149172 [, A e 8,486,772
1.2 Residential Mortgage-Backed Securities..... ....841,961 ....189,488 .449 543 .
1.3 Commercial Mortgage-Backed SECUMLIES. .........c.vrurererrerninrinririens [ s | seneesesesnsssssssssssssses | sessesenseessessssessessssesens
1.4 Other Loan-Backed and Structured Securities. . ..1,599,774 |..
1.5 TOtAIS. . .oueeieiee ettt sttt sansnns | crnsssaensneas 2,950,579 2,621,704 | ............... 2,049,317

................. 6,893,288
...3,959,404 | ..

...... ...5,680,905 | ..

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

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

3,077,355 | ..o 3,049,434

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OblIGAtIONS........cvcveviecieiciereceeteee e sessenens | crereeisssesesssesessessssnes | ceieneniennnnn 3,804,301 | eoveiiiiiiians 4,598,508 | ............... 2,601,428 | ..o | e, O 11473298 | oo B [ e 11,084,297 |

4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities
4.5 TOHAIS. ..ottt sttt enaentens | enssssesiensnssnseseensaneas (VN I 3,884,361 | ..o 4,598,508 ... 2,601,428 | oo [V 11,084,297 | oo 6.6 | i, 11,473,298 | oo 6.6 | i, 11,084,297 | oo, 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........c.ccoeeun.... LA4155321 [ 254 | 40,844,893 |..
5.2 Residential Mortgage-Backed Securities. 27,462,892 | v 158 | .20,196,696 | ..
5.3 Commercial Mortgage-Backed Securities.... e . .. . RSSO DO 1,042,214 | ..
5.4 Other Loan-Backed and Structured SeCUies.........cccrvverrerrrnrenrerninnenns O | | ercereeieiesiereeneennn0.0 |
5.5 TOtalS. ..o enssssessenssnsssssssnsensssssssenssssssenes | sesvsssenseenss 0,999,192 | viiiinnnnnnn 23,135,541 | ... 13,012,224 | .l 7,026,922 .l 13,349,964 [ 62,083,803 | ..o 372 |, 71618213 [ oo 1.2 [ 62,083,803
Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtONS........cevveeeerecrererseececeseeteresessesssssssssssssssssssssesssnnes | everiiesensnnsnnn229,552 | ovieerennnnn 21,453,307 | ..............36,595,948 | ...............2,000,513 | ...............5,535,077 | ..c0cevvrvnn. 65,810,397 | .oooovveeierreris 395 |, 67,733,817 | oo 39.0 | 53,990,781
6.2 Residential Mortgage-Backed Securities.............cceeveueereceerereerennens | coververenreenennn 187,540 | iviiiiiiien0853,371 | 217,502 [ 000 28,615 [ e 1,059 | 988,087 [ 006 | e 1844474 | ool L | 988,087 | ..o
6.3 Commercial Mortgage-Backed Securities....

................. 2,028320 | ...............1,124 915
............... 57,007,188 | .............12,944,531

6.4 Other Loan-Backed and Structured SeCUties...........couurvrrrvreriersrnerens | coverersnins 2,123,940 | .o 332,917 | oo, 326,712 | oo 322,492
6.5 TOtAIS...ouceeeeeiee sttt nsessnssensansanaans | snsisseesssneanes 2,537,032 | ..o 22,339,595 | ..cooovennenns 37,140,162 | ............... 2,351,620

Hybrid Securities
7.1 ISSUEr OblIGatioNS. .......cvueveevereieieieiee et . 0 e [ e
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 OIS, oottt

.. el 931,067
............................... 0f........931,067

....931,067 ....931,067

e 930,637
.................. 931,067 | ....................931,067

.................... 930,637

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et
8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns
8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHAIS. ...ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouierierieii s 3,729,778 | oo 46,836,531 | covvverene. 50,465,091 | .....c....... 11,228,895 | ............. 18,499,369 | ..coovvvennee 130,759,664 | ....ovovvvevrrnreeeen 784 [ et XXX e | e XK X i | i 118,940,048 | ............. 11,819,616
9.2 Residential Mortgage-Backed Securities..... 4,499,105 | ... 8,670,634 |.... .7,660,018 | .... ...3,927,560 | .. ...386,870 | .... ..25,144,187 25,144,187
9.3 Commercial Mortgage-Backed SECUItES.........cc.ceveerereereereieiseeieens | evreeieireieinns 145,425 | oo 581,701 | cvvvveererernn. 315,088 | oo (01 (0] I 1,042214 | o068 [ b XXX e | etk XXX e | e 1,042,214
9.4 Other Loan-Backed and Structured Securities............ccooevevveereeerceieens [eonieieinnen, 2,672,455 | ... 2,182,489 | ................. 2,009,756 | ............... 1,922,266 | .................. 978241 | oo 9,765,207 | oo 5.9 | XXX e e XXX [ i 7,709,225 | ............... 2,055,982
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 11,046,763 | .....ccoouc... 58,271,355 | ..ccooevnnnn 60,449,953 | ............. 17,078,721 | ... 19,864,480 | ............. 166,711,272 | ooveverreirenee100.0 [ oot XXX s | e XK s | i 152,835,674 | ............. 13,875,598
9.6 Line9.5a58 % 0f COL B.....oviiviiiiiiciesi s ssisssssssesssnssnes | sesssssssssssssssesssenseas 6.6 [, 35.0 | oo 36.3 | s 102 e, 119 [ 100.0 | XXX e XXX i e XX [ s 917 | s 8.3
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oveereriicecieeeeee e | ceeseeseneeinees 1,551,318 [ oo 34,511,152 | oo 66,711,851 [ ..ccvvenv. 13,496,444 | ........... 20,547,777 | .o ) 0.9 G DR ). 0,% CHRIRIN IT 136,818,542 | ..ooovrvriine. 787 | oo 128173471 | oo 8,645,071
10.2 Residential Mortgage-Backed SECUMHES..........ccoueererrineineineineineines | cevveeiineiinnies 3,522,244 | ............... 10,660,717 | oo 10,330,885 | ...coovvnnes 4444688 | .....coovvunen. 559,895 |.....cccoeeen. ) 0.9 CHUIIN I 90,9 CHUININ R 29,518,429 | .oooovvevririeis 17.0 o 29,518,429 | ..overeeinieieene
10.3 Commercial Mortgage-Backed SECUMLIES...........ccceueirieereieiieiieiieis [ | v | e sessssssessssens | sesessessesssssesessssssssens | soseesiesesssssessessssssseess | svsssessienes )90, ST R XXX evevvees | e (U1 SR 0.0 |
10.4 Other Loan-Backed and Structured SECUMHES...........coreerureerneerneeneees | coreisieisienees 2,166,202 | ..ooooviinne 465,094 [ ..o 479,241 [ .o 477,356 | .ooovvennnne 3,964,347 |.............. 0,9, ST [ XXX e, 7,552,240 | e 4.3 | 4,995,759
10.5 TOHAIS....ceuuereereireineineisesesee s ensessens | oesbsesnesnees 7,239,764 | ...oovvvvnnns 45,636,963 | ....covvune. 77,521,977 [ oo 18,418,488 | ............ 25,072,019 | .covvrrnnen. ) .9 N P ). 9,9 CRUNRIN IR 173,889,211 [ oovoveees 100.0 | .o 162,687,659
10.6 Line 10.5858 % 0f COL 8. sssisisssesssssssssnssnssnes | sesssesssesssesssesssesseas 42 i, 26.2 | oo 446 [ o, 106 [, 144 o XXX i, XXX oo [ oo 1000 [ XXX ooiiriiens | e 93.6
Total Publicly Traded Bonds
11.1 Issuer Obligations 39,623,647 45,858,359 18,499,369 118,940,048 118,940,048
11.2 Residential Mortgage-Backed SECUtIES.........ccvverrereerreneereererncneineinne [ cevrenenennnd,499,105 | i 8,670,634 | ..oevovreenne 7,660,018 | ..c.o00errn.3,927,560 | oo 386,870 | .o 25,144,187 . [0 [P 25,144,187
11.3 Commercial Mortgage-Backed Securities...........cccceeveveeerverresicicees | veveeeiieresisnnns 145425 | ..o 581,701 | cvvveeerererne 315,088 | .o [ e | e 1,042,214 . O 1,042,214
11.4 Other Loan-Backed and Structured Securities.............coccveerneerneerneerneens [ coiseiennnnnn 2,576,835 | oo 1,849,572 | 1,683,044 [ 1,599,774 [ [ e, 7,709,225 . 9 7,709,225
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
Total Privately Placed Bonds
12,1 1SSUET ODlGALIONS........ovveereeeireeieee e sssssnssns | evsesssssssssssssssssssnssnssnns | sossssssssssnnns 7,212,884 | oo 4,606,732 [ ..o [ e [ e, 11,819,616 . 0 [ e XXX s | e 11,819,616
12.2 Residential Mortgage-Backed SECUMHES. .........cwurrurrerirreerrereirerenriirens [ crrerrireiseinensisesssneenees | coreeseseneensessssssenssesssssees | seessesssessssessssssssssssssnsses | sessessssesssessssssssssssessans | sessessssesssessassssssnssnssans | soessessssssssssssessasensssens 0 . O e XXX | e 0
12.3 Commercial Mortgage-Backed SECUMHIES. .........cvrurierrurrinenriierines [ errirrirrieinensisessnsiiees | cresnsinssinsseensiesssines | seeseesssesssssessessssssssesses | sesteeessssessesssssssssssessans | sessessssesssessssssessesssssans | soessesssssssssessessasensssens 0 . O e XXX | e 0
12.4 Other Loan-Backed and Structured SECUMHES..........coceevervenrienrienrinnies | o 95,620 | .o 332,917 | oo 326,712 | oo, 322492 | . 978,241 | oo 2,055,982 | ..o 1.2 [, 2,556,481 | .oooviiiiiis 1.5 |, .0, ST 2,055,982
12.5 TOHAIS ..ottt esiens | ceseesseeisee i 95,620 [ ..covvvrrrenene 7,545,801 | coooreenns 4933444 | ..o 322,492 | oo 978,241 | oo 13,875,598 | ..o 83 [ 11,201,552 | oo (SR [— ) 0.9 CHRIN IO 13,875,598
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 0.7 [ oo BA4 | i 35.6 | oo 2.3 [ s T 100.0 | .ovvreerenes ) 0,9 CHUSIN IO 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, 01 | o 45 [ 30 | i 0.2 [ i, (UG 83 [ 0,0, ST IR XXX |, D 0,0 SR XXX | v 8.3
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Sch. DA-Verification
NONE

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Si10, SI11, SI12, SI13, SI14, SI15



103

Annual Statement for the year 2012 ofthe AMerican Commerce Insurance Company

SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

1 2 Location 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 1 13 14 15
Total Gross Income Taxes,
Book/Adjusted Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Year's Change in Exchange Less Interest and
Description of Last Amount of Less Less Year's Change in B./ACV Change in Incurred on Expenses
Property Code City Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002
ACRES OF LAND ON FOUR SEPERATEPARCELS | [COLUMBUS.....ovviiriiriscisiinns 04/08/2008 1,724,127 2,955,000 135,505 500,540 505,747
0299999. Properties Occupied by the Reporting Entity - ADMINISITatVE. ... ... bbb 1,724,127 2,955,000 135,505 500,540 505,747
0399999. Total - Properties Occupied by the Reporting Entity.. 1,724,127 2,955,000 135,505 500,540 505,747
0699999, TOAIS.......v.vvvererseraeississeesseeeseeseesse s esse et et s bS8 8 e8RS 8 8888418 R R 1,724,127 2,955,000 135,505 500,540 505,747
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Showing all Real E

SCHEDULE A - PART 2

state ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9
2 3 Book/Adjusted Additional
Actual Cost Carrying Value Investment
Date at Time Amount of Less Made After
Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002 ACRES OF LAND ON FOUR
SEPERATE PARCELS COLUMBUS.......covoiieiriininirieiins OH...... 12/31/2012 | VariOUS. ... .A,724127
0199999. Total - Acquired by Purchase. .1,724,127
0399999, TOAIS.......oocveieieseiisieiieies ettt sbins . 1,724127
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Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO03, E04, EO05, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 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
U.S. Government - Issuer Obligations
742651 DF 6| PRIVATE EXPT FDG CORP........ccocimiierrnrireriseineesesiseissssssssssnns | eevnees | o | oneeenenens | oo 1FE | s 1,058,460 | ..... 100.981 | ..o 1,009,810 | ..cooovrennee 1,000,000 | ..cooovvrennee 1,007,616 |......... (26,186) 3550 ......... 0.907 [AO..... | woovrvrrerrrnes 749 | e, 35,500 | 01/19/2011 | 04/15/2013
911759 EA 2|U S DEPT HSG & URBAN DEV GOVT......cormvrvvrneirernrennemnisensnnennes | wvnnee [ [vrernnen [ 1 ..321,687 | ...... 100.302| . 310,936 | ................310,000 | .................310,000 |......... 12/17/2008 | 08/01/2016
912828 EE 6|U.S. TREASURY NOTE.......cccoourmmmrmerirmrineerseinnrnenireneneesssessssnnenines | S0t | oo [ ovevrrerins | vevens 1. ..794,589 | ...... 110180 . .886,949 ...801,693 |......... 1,161 A. X 03/17/2006 | 08/15/2015
912828 GH 7|U.S. TREASURY NOTE.......c.ccooiummimermrinrinniicnnivenenissisniiessisniones | SDie | e [ ovviveins | s L I 3,591,211 | ...... 116.539 | ... 4,370,216 | .ovvvernvn. 3,750,000 | .oovrernvne 3,672,500 |......... 16,455 | oo [ | i 46251 ........ 5188 |FA.......| cooveeerrnn85,510 | oo 173,437 | 06/21/2007 | 02/15/2017
912828 HZ 6|U.S. TREASURY NOTE.......cccourimmmrmerirerinrennrinninerireneseesseessnrnenones | S0t | oo [ ovvvvrerins | vevens 1| e 148,594 | L 116.211] . AT4317 | ... 150,000 | oo 149,172 136 3.875] ... 3.990 [MN...... ..5,813 | 06/09/2008 | 05/15/2018
912828 UM 3|U.S. TREASURY NOTE......ccccouurmmrrmmrrerineernneisnrsenseneseesssnssssnsnsnnes | S0t | oo [ ovrvreerins | vevens 1| 360,719 | oo 102.184 357,644 | ...............350,000 | .................351,687 |....... (2,219) 3125 ... 2.468 |MS...... .10,937 | 10/06/2008 | 09/30/2013
912828 JQ 4[U.S. TREASURY NOTE........cccormmrmerrmrrrrernrnrrennsrsnnsnserssnsseerensnnees | S0 [ [vvivvrinns [ oo 1] i 204,563 | ... 102121 .o 204,242 | ................200,000 | .................200,800 {......... (946) 2.750(......... 2.260 | AO...... 11/18/2008 | 10/31/2013
912828 KY 5|U.S. TREASURY NOTE......ccccosurimmrnmmirsmmsmmissmmnsnsnssseessmssssmssnnsnenss | SO0 [ [eoverrnnnens [ooneee ] | . 399,438 | .oooo 103570 . 116 2.625]........ 2.656 | JD....... 07/29/2009 | 06/30/2014
0199999. U.S. Government - ISSUET OblIGatIONS..........ivuivreriiierieiissiinrsesserssse s XXX (11,483) 0 0 .. XXX XXX XXX | e 100,597 ] ..., 305,510 | ... XXXeooro [ e XXX......
U.S. Government - Residential Mortgage-Backed Securities
36225B GW 2 [ GNMA POOL #0781113......cuvveiecrierireerneerneisensesiesessensssssenssssns | sevinee | oo [ eevnerinnees [ onees 1| e 177,335 | L 119.551 ] . LA7T1079 176,080 (R115)) [N FRURIIN I 7.000]......... 6.710 | MON... 11/14/2001 | 11/15/2029
38373Y B5 2| GNMAREMIC TRUST 2003-4........cccovvvirererinrinrrnnrsernniensnssserennnnns | ervneen | oo [ eoverveninne [ onees 1] 3,241,040 | ... 105.113] . . 3,154,296 | ..............3,236,746 |......... (4,294) 5500(......... 4.741 | MON.. 05/01/2012 | 03/16/2032
38375P KA 8| GNMA REMIC TRUST 2008-9......cc0nvurrimereensrssnnsnensssnsssessensssssnsnsnes | seenee | oo | covnersnnnes [ nene [ 546,021 | ...... 105.053 | .voovviernenn852,213 | i 525,652 | ... 546,578 | ... (oL TR [PTTRTRRRTR [PV 4.250(......... 2.666 | MON... 07/08/2010 | 07/20/2037
0299999. U.S. Government - Residential Mortgage-Backed Securities. XXX | 4,072,328 | e 3,851,027 | .00e3,959,404 [ 0 (3,802) 0 0 ]..XXX........ XXX XXX... | .. 16,851 | ... 135,529 | ... XXXoooroo [ e XXX......
U.S. Government - Other Loan-Backed and Structured Securities
83162C TA 1| SMALL BUS ADMIN GTD DEV PTC.....ccoiiiiniiiniiniiissiiesississssisninans | ....... | . | ............... 111.343 ..5,726,754 5,143,345 AT | | | 4.380]......... 2677 |JJ....... 112,639
0499999. U.S. Government - Other Loan-Backed and Structured Securities............................ XXX . 5,726,754 | .. 5,143,345 4,741 0 0 |..XXX........ XXX XXX | e 112,639
0599999. Total - U.S. GOVEIMMENL.......cvrieiirirriiierssiessssrssseensnsssissnsssssssasssenes [,0.9, S [P 17,527 476 | ............ 15,959,372 | ............ 16,533,597 | oo 0 (10,544) 0 0 |..XXX........ XXX XXX [ i 230,087
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligat
373384 RX 6|GEORGIAST [ TS RITURUIPURPUUIPIUIRTUPRORPOUN PUOPOURN VR VPRI AFE ] v 2,000,000 | ...... M2797 | v 2,255,940 | ..oovvvnnen. 2,000,000 | .oovrernene 2,000,000 |......... 10/06/2010 | 10/01/2025
76541V LE 5 [RICHMOND VA.......ooiiirimiiiririreerisssessenssssessssssssssessesssesssseess | sevinee | oo | ceneeins 1| AFE | s 1,170,450 | ..... 19714 | oo 1,197,140 | oo 1,000,000 | ..coovvreenee 1,162,610 |......... (7,840) 06/27/2012 | 03/01/2031
880541 PR 2| TENNESSEE ST......costiiiiieiierineisneissiesiesisessssissisessessssessssins | crvenee .|.1FE| .. 1,917,195 | 107.438 | . ..2,041,322 .1,900,000 L 1,914746 | (1,493) 05/05/2011 | 08/01/2021
93974C  PJ 3| WASHINGTON ST.....ccoiiimimiiiiinirnrisieismisssisensesesssssssessssseseensssnees | ooseese AFE| . ....1,057,950 | ...... 118.568 | . ..1,185,680 | .. .1,000,000 | ..............1,049,433 | ......... (3,663) . 08/10/2010 | 08/01/2023
1199999. U.S. States, Territories & Possessions - Issuer Obligations..........ccvvvssncsnscnnns | v 6,145,595 | ... XXX.oovos | corneriininns 6,680,082 | ..o 5,900,000 | ..o 6,126,789 | ..o 0 (12,996) 0 0 .. XXXt XXX XXX [ s 79,942 | oo 192,610 |..... XXX oo [ XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) .. I [P 6,145,595 | ... XXX..oooo. | crrrrrinnan 6,680,082 | .............. 5,900,000 | .............. 6,126,789 | ......ccocvernnnnnn 0 (12,996) 0 0 [..XXX........ XXX XXX [ e 79,942 | ............ 192,610 |..... XXXovoi | XXX......
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
015302 J6 0|ALEXANDRIA VA GO.oireneeeeiesisersesissesensesisenssssins | sevieee | oo [ cernerins 1| AFE | s 512,010 | ...... 110473 | o 552,365 | ..coeerirenne 500,000 | ..oooerernenne 509,694 |......... (1,056) 09/29/2010 | 07/01/2030
167501 VD 4| CHICAGO ILL BRD ED.......oevvirirririeieiiniriceiesessesesiesesisesisesessenns .|..1FE 402,822 55.716 ....702,022 .1,260,000 ..611,998 |......... 30,945 12/09/2004 | 12/01/2026
346622 7U 1|FORSYTHCNTYNC GO AFE ] v 1,000,000 | ...... 114692 ..o 1,146,920 .1,000,000 1,000,000 |........ 08/18/2010 | 04/01/2023
447025 JQ 1 {HUNTSVILLE ALA.......coo oot AFE] ....1,000,000 | ...... 107.178 | . ..1,071,780 1,000,000 | ..............1,000,000 {......... 09/02/2010 | 09/01/2027
521840 T2 4|LEANDER TEX INDPT SCH DIST VFE 1,822,500 .18.882 . ..1,888,200 48,065 05/01/2012 | 08/15/2043
546585 EB 2|LOUISVILLE & JEFFERSON CNTY KY G O .|.FE| .. ...1,987,750 | ...... 120915 . ..2,418,300 576 11/09/2009 | 11/15/2025
64966E CJ 4[NEW YORKNY...... FE ....2,041,060 | ...... 106.940 | . ..2,138,800 .2,000,000 | ..............2,013,796 |......... (5,914) 12/13/2007 | 03/01/2030
751120 AJ 5|RALEIGH N C LTD OBLIG WAFE] 1,057,000 | .....114.863| . ..1,148,630 .1,000,000 (3,931) 05/01/2012 | 06/01/2035
926055 FN 9|VICTOR VALLEY CALIF UN HS .|.2FE|.. 25,566 50,000 35,744 |....... 1,531 05/05/2005 | 09/01/2020
930863 U2 9|WAKECNTYNC LFE] ....1,000,000 1,000,000 ....1,000,000 05/20/2010 | 06/01/2027
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: ..10,848,708 9,810,000 ..11,084,297 70,216 0 0
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions.............c..... AN ..10,848,708 | ... XXX........ T . 9,810,000 | ............11,084,297 70,216 0 0
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
115030 HY 7|BROWARD CNTY FLAHSG FIN AUTH SIN....ccovvvrirvnrieineneirennnes [ rvee ‘ ............ TAFE] s 469,920 | ...... 103.665 | ...oocvvvernnes 461,309 | oo 445,000 | ..o 462,038 |......... (1,589) 5.900{......... 5284 |AO...... | ceoererrinnnd 6,564 | .....cocco.c. 27,739 | 09/06/2007 | 10/01/2039
23410B AB 7 |DAKOTA CNTY MINN CMNTY DEV AGY.....ccoorvrvrmrereemsninerineriennnens | wevinee | oo | cerveeins 1 AFE] o, 611,636 | ...... 101.599 | oo 597,516 | .ovvrevercenne 588,112 | oo 601,048 |......... (1,944) 5150 ......... 4713 |MON... | oo 2,524 | oo, 30,354 | 10/06/2006 | 12/01/2038
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254840 AN 1|DISTRICT COLUMBIA TAX (@000 [ VAFE] s 608,328 | ........ 89.263| ...coovvvirnne 999,746 | ....coevvnee. 1,120,000 | ..coorvvernnene 910,531 | oo | e 40,947 [ oo | s [ [ 4.655 03/26/2004 | 07/01/2017
254840 AP 6 |DISTRICT COLUMBIA TAX (@000 [ AFE ] 593,363 | ........ 85.144 | ..o 987,670 | .coovvvrnees 1,160,000 | ..ocoorvvernene 895,798 | ...vveeereirerinrins | eeererieens A1122 [ e | e | [ e 4.755 03/26/2004 | 07/01/2018
34073M VF 6| FLORIDA HSG FIN CORP REV (@50 I [ 1|.1FE| .. 232,487 | ........ 36.401 .567,856 32,806 | ovoovvererieeeeriinriens | cereeeniesniensinniens | eveeeeesniesnis | e 6.457 12/14/1999 | 12/01/2029
34073N V2 3|FLORIDAHSG FIN CORP REV  MTG....cocvmirrmireriieereeinerneniies | vvene | oo | vevereeens 1|.1FE| .. ...400,624 | ...... 100.832 443,661 T18 [ e | eevrerieseneeeninees | e 4700 ......... 5.303 08/30/2007 | 07/01/2037
373539 QP 3| GEORGIA STHSG & FIN AUTH REV........cccooviniivcirerniininniseiies v o [ v 1 AFE| oo 2,012,000 | ...... 101452 ..o 2,029,040 | ..............2,000,000 | ..............2,010,410 |........... (1,590) [ .ooovercerreinnireeiiens | eevreeriiereeeiineinnens | e 4850 ......... 4.703 05/01/2012 | 12/01/2037
40785E XU 5|HAMILTON SOUTHEASTERN IND CONS........ccocvvmrimmmirerinrennrinnnns [ eveees | oo [ ovrviens 1|.1FE| .. ...381,041 | ...... 104.896 .393,360 (1,162) 5.000]......... 3.712 09/30/2012 | 07/15/2014
40785E YF 7|HAMILTON SOUTHEASTERN IND CONS.... I I I 1|.1FE| .. ...706,196 | ...... 104.579 726,824 (2,154) 5.000]......... 3.712 09/30/2012 | 07/15/2014
413890 BU 7 |HARRIS CNTY-HOUSTON TEX SPORTS......ovvvririerrnrinrererinnisernins @ | [ 1|..2FE 546,200 23.711 ....948,440 | .............4,000,000 | ................048,223 | ........... 52,284 | .ooveirereriiniinns | evrinnrnnieniisniens | e | s 5.748 04/07/2003 | 11/15/2037
46940R AA 4| JACKSONVILLE FLA HSG FIN AUTH HOME.........ccovveermrrnerirerirnnes | vveie | oo | vevereeens 1|.1FE| .. ...892,938 ....875,000 ...882,045 (1,947) [ oo | e | e 4.900]......... 4.622 09/21/2006 | 10/01/2038
598113 AQ 1|MIDVALE UTAH REDEV AGY TAX INC REV.... JOTR PPN IR ISP 1].1FE| .. 1,527,645 . .1,500,000 | ... 1,521,939 (2,330) 6.150 | ......... 5.901 06/09/2010 | 05/01/2030
602266 AA 6| MILWAUKEE CNTY WIS PENSION OBL TAX.....ccvvvimremirenernerinenins | eevveee | o [ erreeirenens VAFE ] s 816,104 | ......104.154 | .................833,232 | ..ooovvrrrrrnnns 800,000 | ...corvrernvene 803,449 |........... (3,618) 5.390 | ..o 4.904 03/24/2009 | 12/01/2013
61212R D9 4|MONTANA ST BRD HSG SNG...orireeereineierienessineninnes | eevinee [ oo [ e 1|.1FE| .. ...655,000 ....655,000 ...655,000 5.100]......... 5.100 07/25/2007 | 06/01/2038
641272 GA 1 |NEVADAHSG DIV FOR ISSUES DTD MUL......ovvvvrverrermrinrirenineiinnns [ wovnee [ [ rvirnnnne 1|.1FE| .. 1,748,842 | ...... 104.367 | . . . .1,760,000 | ... 1,749,903 212 | oo e [ 4900 ......... 4.941 06/05/2007 | 04/01/2037
64711N  JU 0 |NEW MEXICO FIN AUTH REV REV.cooirieeineineessevsernesiseeneens | eevinee [ oo [ cerneeins 1| AFE | v 1,057,090 | ..... 1M3742| v 1,137,420 | ..o 1,000,000 | ..cooovrennee 1,049,881 |........... (6,445) 5.920]......... 5.002 11/17/2011 | 06/01/2029
647310 ZN 4| NM STATE SEVERANCE TAX.....coviiiieiiieierineisinssssissssssesssssesses | covenes .|.IFE| .. ..1,237,328 | ...... 102.265 | . ..1,135,142 .1,110,000 ....1,118,379 (16,557) 5.000]......... 3.464 10/12/2004 | 07/01/2013
647310 ZP 9|NM STATE SEVERANCE TAX | WAFE| 1,284,861 | 106.548 | . ..1,225,302 .1,150,000 (15,592) 5.000]......... 3.562 10/12/2004 | 07/01/2014
658207 FD 2|NORTH CAROLINA HSG FIN AGY HOM REV.. VAFE ] 1,709,459 | 102553 | . ..1,871,592 .1,825,000 3541 | oo | e | s 4.800]......... 5.287 08/29/2007 | 07/01/2033
736746 TR 9|PORTLAND ORE URBAN RENEWAL & R RED AFE] 2,212,120 108.193 | . ..2,163,860 .2,000,000 (33,122) 6.031 ..4.064 05/20/2010 | 06/15/2018
744387 AD 3|PUBLIC AUTH FOR COLO ENERGY NA NAT. .|..1FE| ..............1,976,000 | ...... 139.446 | . ..2,788,920 .2,000,000 458 6.500......... 6.597 06/19/2008 | 11/15/2038
74529) AQ 8|PUERTO RICO SALES TAX FING COR SAL .| IFE| .. ..1,416,000 ..20,000,000 | vovrrerrernn2,016,196 | oo | v, 103,398 | ..ooooieieniseiieins [ | s | e 5.334 07/13/2007 | 08/01/2056
76221R AW 3| RHODE ISLAND HSG & MTG FIN. A AFE] ..1,527,435 .1,500,000 (583) 5.150 .5.101 07/11/2007 | 10/01/2038
76221R DJ 9| RHODE ISLAND HSG & MTG FIN....covvviirernriceniineiirineierseirennninees | evveen | oo [ corevinnns 1].1FE| .. ..2,072,400 .2,000,000 131 5.500 ] .......... 5.551 12/14/2007 | 10/01/2049
762212 6Q 6| RIHSG HMOWNRSHIP 55B Rl........cvvievirrirriieiinniinerienisresssinnins | e | oo [ ereriens 1|.1FE| .. ..2,028,600 .2,000,000 | oveereerrnn2,000,000 | voviioniinniiiiiens | e [ e | e | e 4750 ......... 4.750 02/23/2007 | 10/01/2037
80586A AQ 4|SCAGO PUB FACS CORP FOR GEORGE REV. A AFE] . ..1,161,550 .1,000,000 (8,499) 6.750 ..5.465 11/28/2011 | 12/01/2029
83755V HW 7 [SOUTH DAKOTA ST HEALTH & EDL......ccooevverieirreirnnrineineriresienns | evvieee [ [ ceririins 1|.1FE| .. ..1,903,266 .1,800,000 (10,061) 5.250 ] ......... 4.621 05/05/2005 | 11/01/2027
917436 YR 2|UTAH HSG CORP SINGLE FAMILY.... FSSSURRUSTRRRPOR INVPUOPRN VR IO 1|.1FE| .. ..1,590,299 1,555,000 (3,196) 5.350]......... 5.102 10/10/2007 | 01/01/2036
917565 GL 1|UTAH TRAN AUTH SALES TAXREV SAL....ccocoviimmiinririnierneiierienns (@00 I 1|.1FE| .. . ..5,919,460 | ............16,935,000 266,389 [ ... | e | e [ e 5.326 . 11/28/2007 | 06/15/2035
92812Q W3 7[VIRGINIA ST HSG DEV AUTH......coviviniiirisrinniinninsnienisssesssnssnies | eevnee | oo | cennniens 1].1FE]| .............1,052,920 | ......106.945] .............. 1,069,450 | ....ccccooeees 1,000,000 (7,464) 3.504]......... 2352 [MS...... | v 11,680 | oo 17,520 | 04/10/2012 | 03/01/2020
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............ccccooeevrrnreieiesenniseninnianes | ereeene. 38,263,085 | XXX oiiioin | v 43,034,322 | ............ 74,848112 | ...........40,844,892 | .......c.cceceeeee0 | e 424,093 0 XXX XXX XXX | 378,631 | ......... 1,531,641 |..... XXX...... | ..... XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3137A5 NF 7 |FEDERAL HOME LN MTG CORP REMIC.........coocumevirmrieenenineennrns | eevinee oo [ cerverinnins [ s L [ 1,016,875 | ...... 111.681 | e 1,116,809 | ..coovvrennee 1,000,000 | ..cooovrvnnee 1,013,297 | ..cooneee (1,745) [ oo | e | e 4500 ......... 4.248 | MON... 02/03/2011 | 01/15/2038
3136A7 DJ 8|FEDERAL NATL MTG ASSN REMIC TR......covveniermrircririnernrneireninins | evvees | oo [ eoveveinne e 1 ..1,819,949 | ... 101.127 | . ..1,847,672 .1,827,086 ....1,822,341 2,392 3.000]......... 3.387 [MON... | ... 07/12/2012 | 01/25/2042
31397U EV 7 |FEDERAL NATL MTG ASSN REMIC TR.....ccovverrerimrrenieneneennnns | vevee | oo | veveerenee [ cevns 1. ...3,247,500 | ...... 109.786 | . ..3,293,592 .3,000,000 | ..............3,225,568 (16,941) [ oo | e | e 4.000]......... 3.182|MON... | ... 09/16/2011 | 10/25/2038
312943 DH 3| FGLMC POOL #AB04..........corvemereerenerieeierisseessssisesssessessssesssssens | eovneen | oo | oeevseennns | vevens LI [ 880,831 | ...... 106.849 | ...ocvvvrirnes 871,191 | oo 815,348 | ..o 881,893 |.......c... 1,062 [ coonveeeerierineines | e | cereenns 4.000].......... 2.277 |MON... 07/16/2012 | 10/01/2040
3128M7 SC 1| FHLMC POOL #G05615.........vvrrererrrirerieriseerenssisesessesssssesesssssssssens | sovenee | oo | vevversnnens | eoreee 1 ..452,498 | ... 110.012 ...454,104 970 6.000]......... 3.918|MON... | ... 11/02/2009 | 07/01/2039
31393W WK 1| FHLMC REMIC SERIES 2638..........ccevvmivrerierireernsniserneeseniseesssnnns | eovneen | oo | ovevnnennns | vevens 1| e 84,452 | L 100.257 ..83,11 " 84,444 9 3.500].......... 2436 |MON... | ... 05/08/2009 | 08/15/2017
31397G 7M 6| FHLMC REMIC SERIES ROT......ovviiiierierieeirnneinsineiienissennsnssnens | eevieee [ oo [ coneriinens e 1| i 107,645 | L 100.930 | cooovvrrirnes 108,769 | .oooovvvvrinnns 107,767 | covovvverri 107,678 | ........... 62 5.500]......... 5.540 | MON... 04/18/2007 | 12/15/2020
31394H R8 6| FHLMC SERIES 2656..........c..cvvumererrererierinrierienesseesssissnssesienennees | veveee | oo | veveeeenes [ evvens 1| e 541759 | L 112.825| . (273) 6.000]......... 5.462 [MON... | ... 05/21/2004 | 08/15/2033
3137A7 Z7 8|FHLMC SERIES 3825 JUVURN URPOR VR PPN IO 1| 2,405,593 | ... 103.687 | . . 5,922 [ oo | eoverisrsnseiersnins | eoesinns 4.000]......... 2.910 [MON... | ... 07/20/2011 | 03/15/2039
31403D GP 8| FNMA PASS-THRU PLHT745506............cocevermrrrerinirnniernniseerensninserens | wvvneen | oo [eovervnnnns [ onees 1] 2,330,853 | ... 112.025| ovvoinee 2,422,979 | oo, 2,162,891 | oo 2,223,399 |...c.oo.... (23,938) 5.662]....... 3.783 | MON... 09/21/2009 | 02/01/2016
31417A DX 4| FNMA PASS-THRU PL AB3717.....ccovvvmerinrireernerinsnnensenesessssnsnnnnns | eevinee | oo | eevnerinnnns | onens 1 2,710,102 | ... 107.337 | v 2,810,148 | ..oovvoenne 2,618,061 | ..ovvvvnvene 2,700,949 |........... (6,629) | ..voverncerrrineireriens | e | e 4.000]......... 3.201 | MON... 11/01/2011 | 10/01/2041
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31418A L5 5[FNMA PASS-THRU PLEMA124T.........cooovirvirrerrninirsnninernerinsenens | evvieee oo [ eevvriinnns e L [ 2,624,071 | ...... 105.036 | ...ooovvenee 2,617,181 | oo 2,491,699 | ..o 2,623,330 |..coovenee (741) 3.000]......... 2472 [MON... | wovvrrcrirn 6,229 | .covrerinnnd 6,229 | 11/14/2012 | 11/01/2042
31397S KW 3| FNMA REMIC TRUST 2011-30......ccunrermirnnrssensssnssnenssnsssmsssesssnsssnenss | seenee | oo | consenennnes [ nene 1| s 2,114,513 | ... 106.910 | .ovvevrennns 2,163,918 | oo 2,024,063 | ..ooooneenns 2,107,147 | .o (7,366) 3.500]......... 2.987 [MON... | oo 5904 | .o 64,939 | 01/20/2012 | 01/25/2039
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities...........cooiiiieiiniiiininninns . 20,336,641 [ ... XXX.ooooonr | onriinrann 20,765,133 [ .oovvvnrne 19,364,995 | ...ccooev. 20,196,696 [ ...ocovrnrivnrininans 0 (47,216) 0 XXX XXX XXX [ s 65,211 | coovvrrnns 659,141 | ..... XXX | e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
31396P GT 2|FANNIE MAE = ACES.....oiiiiiiieiiiisi s | AAAAAAA || ............ | ...... 1| i 1,053,841 | ...... 124.008 | .....oovevees 1,168,130 [ oo 941,981 | oo, 1,042,215 [ ..o (11,627) 5271 e, 2.146 | MON...
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECUMtIES..........ocvieriiniiiieiciinisnisssnereiscinns | o 1,053,841 .. XXX........ ....941,981 ....1,042,215 (11,627) 0 XXX XXX XXX...
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............vevoieeieirinrinisiiee e 59,653,567 |..XXX........ ..62,083,803 365,250 0 XXX XXX XXX...
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
008916 AK 4| AGRIUM INC 3.15 010CT22......cooeverrereerrrenermerirenesseessessnessenssenens | cevees .1,000,000 11/29/2012 | 10/01/2022
13645R AK 0| CANADIAN PAC RY CO NEW... R IR . . . . . .2,000,000 09/24/2010 | 03/15/2023
56501R  AB 2| MANULIFE FINL CORP.......ccctvemrimrrierirrirseiesieseriesieneseesssisssees | oeveene Al VAFE ] s 969,900 | ...... 111915 | v 1,119,150 | oo 1,000,000 01/03/2011 | 09/17/2020
878742 AR 6| TECK RESOURCES LTD......cooviierieireirerineisensesissessssisssssesssesenns | ceveee ...1,019,290 | ...... 107.131] . ..1,071,310 .1,000,000 ...1,013,304 (2,605) 08/24/2010 | 08/15/2017
89352H AC 3| TRANSCANADA PIPELINES LTD.....coovvririrervnieireriiieirnnieisnsssiessnnes | srvees ....1,986,250 | ...... 107.188 | . 2,143,750 | .. .2,000,000 | ..............1,986,308 28 12/13/2010 | 05/15/2067
03073E AG 0 [AMERISOURCEBERGEN CORP.........coccmmrvmrireririreernnisnrsnensenenee | vevnne | oo [ cevesevnnens AFE ] 1,041,440 | ...... 115.950 | weocvvrrinnee 1,159,500 | ..ooovrennee 1,000,000 | ..cooovrennee 1,032,129 | ..o (3,935) 07/23/2010 | 11/15/2019
03523T AV 0| ANHEUSER BUSCH INBEV WORLDWIDE.........ccccoovirmmreinrnnnnirens | vevees AFE ..1,004,112 | ...... 119.667 | . ..1,196,670 .1,000,000 ...1,003,307 (369) 09/30/2010 | 04/15/2020
084423 AQ 5|BERKLEY W R CORP.......cccovirrieririerneinirieriesseesesesssssesssesssenins | coveees 1,102,640 | ...... 122315 . ..1,223,150 .1,000,000 ....1,080,079 (9,479) 07/07/2010 | 09/15/2019
10112R AT 1 {BOSTON PROPERTIES LP.......cooririiirniiciieienieeisesssssisesissinnnns | ceveee ...997,670 | ...... 108.629 | . ..1,086,290 .1,000,000 ...998,014 297 11/03/2011 | 11/15/2018
141781 AX 2|CARGILL INC 1,120,700 | ...... 120310 . ..1,203,100 .1,000,000 1,082,694 (14,918) 05/13/2010 | 11/27/2017
125509 BM 0| CIGNA CORP . reverneennn 1,005,650 | ... 114120 . ..1,141,200 .1,000,000 (484) 05/12/2010 | 06/15/2020
172967 EH 0| CITIGROUP INC......ovvimiiiiriiieiieeise st sisenes AFE] 1,033,360 | ... 117.815] . ..1,178,150 .1,000,000 (4,178) 04/14/2010 | 08/15/2017
178566 AC 9|CITY NATL CORP JFE ... 1,036,070 | ... 111389 . ..1,113,890 .1,000,000 (2,383) 05/01/2012 | 09/15/2020
202795 HV 5[COMMONWEALTH EDISON CO AFE | 992,330 | 111.788 | . .1,117,880 .1,000,000 7 05/06/2011 | 08/01/2020
126408 GJ 6| CSX CORP.....vtverirircrireririnniiesieniesissesssssssesesiensssessssssssnenes | woenne | oo | vevevsneens | 2 2FE | v 2,146,960 | ... 116.814 | . ..2,336,280 .2,000,000 (19,728) 04/29/2010 | 05/01/2017
126650 BU 3| CVS CAREMARK CORPORATION.........oovvumrererirrereernninnersssennenenee | onnenn | oo | veversennns | 2 2FE | riiii0020.2,121,000 | ... 117.374 | . ..2,347,480 .2,000,000 (11,894) 07/13/2011 | 05/18/2020
278865 AL 4|ECOLAB INC.......ccocosriiniircierinriinisnissienissisnsississsisesissssssssenne. | eovvens | o [ wovevvenns | 22FE [ i 1,523,872 | ..o 111.618 .1,573,814 .1,410,000 (7,360) 04/09/2012 | 12/08/2021
29364L AT 9|ENTERGY GULF STS INC .1,000,000 10/12/2011 | 03/01/2035
313747 AS 6|FEDERAL REALTY INVT TR.. ...987,430 . .1,000,000 491 . 07/16/2012 | 08/01/2022
316773 CF  5|FIFTH THIRD BANCORP.........ccccomurmriirinerierinsrienienenssisnsnenisenines | evveene | [eoverirneens | w2FE | i 1,063,760 | ..... 112,042 v 1,120,420 | ....cocvvenee 1,000,000 | ..............1,049,802 |........... (11,119) 5450 ......... 4,100 | e | e 25,131 09/27/2011 | 01/15/2017
36962G 4D 3| GENERAL ELEC CAP CORP MTN BE.......c.covcumerumrineereeieeiseineninns | ceveee LAFE] ....2,110,060 | ...... 121.656 | . .2,433,126 .2,000,000 ....2,081,105 (10,036) 6.000]......... 5.265 FA....... ...48,000 12/17/2009 | 08/07/2019
472319 AK  8[JEFFERIES GROUP INC......coooviriirerniieirerinsisiesseisssssiessssssesessnes | evens . . ..1,012,350 | ...... 105.000 | . ..1,050,000 | .. .1,000,000 | ..............1,011,672 (678) 5125 ... 4872 |AO...... ..11,104 08/24/2012 | 04/13/2018
491674 BG 1|KENTUCKY UTILS CO...cooumrirrercerrinnrrerieseseesesisesssensessssessseninne | evnees | o [ woreveneeens AFE ] 1,483,890 | ..... 121185 | v 1,817,775 | v 1,500,000 | ..ooovrvnnee 1,484,238 | ........... 249 5.125]......... 5.197 [MN..ooo | v 12,813 07/31/2011 | 11/01/2040
49337TW  AJ 9| KEYSPAN CORP.....cocviriiiiriiiciieietssissiesissieesesiensssssiensssisseenins | evenes .|.FE| .. ...1,067,700 | ...... 117.036 | . ..1,170,360 .1,000,000 ....1,064,530 (1,492) 5.803]......... 5.305|AO...... 10/22/2010 | 04/01/2035
58155Q AD 5[ MCKESSON CORP.......cocovvurrmrerimrireriisessieniesssssesesssssssessenssssenns | ceveees .|.1FE| .. 1,011,110 116.146 | . .1,161,460 | .. .1,000,000 | ..............1,009,643 (957) | cevermeerrrrrnerirerieres [ e | e 4750 ......... 4607 |MS...... 02/24/2011 | 03/01/2021
59156R AR 9| METLIFE INC....ovvtiiiireiiniineiienieeiseesssissesseseessssessssesssnsssssesssns | oneeen | ao | oeeesneeens AFE ] 1,111,210 | ...... 125977 | v 1,259,770 | .oveovrennee 1,000,000 | ..coovvrennee 1,079,064 |........... (11,830) 6.817 | ...conu. 5.178 |FA....... 02/26/2010 | 08/15/2018
61532X AC 0 MONUMENTAL GLOBAL FDG Il | FE| ... 1,046,180 | ... 104.416 | . .1,000,000 (12,028) 5250 ......... 3.960|JJ....... 02/22/2010| 01/15/2014
631005 BB 0|NARRAGANSETT ELEC CO. .|.FE| .. ...511,860 | ...... 111.605 | . . ....500,000 | ... ...509,700 (1,130) [ oo | e | e 45341 ... 4219|MS...... 01/19/2011 | 03/15/2020
638612 AK 7| NATIONWIDE FINL SVCS INC RESTR.......ccoovimvinnireinrinniinsiinnis [ e [ o [ e V2FE | 1,082,220 | ...... 106.691| ..coovvrneee 1,066,910 | ...ocovvenee 1,000,000 | ...ocoovvrnee 1,080,069 |........... (2,151) 5.375| e 4214 MS...... 09/25/2012 | 03/25/2021
668074 AP 2| NORTHWESTERN CORP........cccouvumiemrierierieresenississeriesseessenss | covees CAFE ....2,023,600 | ...... 116.634 ..2,332,680 .2,000,000 ....2,011,851 (2,818) 6.040]......... 5.858 | MS...... 05/20/2008 | 09/01/2016
695156 AP 4| PACKAGING CORP AMER........cocomiiiimrineinnerinsiseniesissessssissnsnnes | cevnne ...1,011,670 | ...... 103.555 | . ..1,035,550 | .. .1,000,000 (504) 3.900......... 3.759|JD....... 06/25/2012 | 06/15/2022
718546 AA 2| PHILLIPS B6.........cvvvricrierieeieciiseissisesiesissesssssissssssssssssssssssssnsnns | evienee | o [eoveeerenes | 22FE | oo 1,024,170 | ...... 1742 . 1,117,420 | oo 1,000,000 | ...ccovrrnee 1,022,694 | ........... (TA76) [ ..o | e | e 4.300 ] ......... 4.004 [AO...... 04/05/2012 | 04/01/2022
718546 AG 9| PHILLIPS B6.........cvvurvecrrerieerncnrsniseriesiesesnenssssisenssssssssssenssssinee | evvneee | o | eovererneens | w2FE | i 1,042,950 | ..... 105.984 | ......ccconnee 1,059,844 | .....cccoonnee 1,000,000 | ..cooovrennee 1,039,103 |........... (3,847) 2950 ......... 2.003 | MN...... 07/20/2012 | 05/01/2017
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74432Q AY 1 |{PRUDENTIAL FINANCIAL INC......ccovtvirimriiriirinrinerirerieseneeissenns | cevees I [ .2FE]| .............1,063,810 | ...... 117952 v 1,179,520 | ..covovvrinnee 1,000,000 | ..ccoovvrvenee 1,041,289 |........... (8,071) [ oo | verrerensrissniseiiens | eereennd8.100 | e, 5.054 01/28/2010 | 06/15/2017
74432R  AA 1| PRUDENTIAL FINL INC RETAIL.....couirieerierieserensesessensssesenessens | ceeenne I [ AFE] 553,250 | ... 102.903 | ..o 581,950 | ..ovorvrernenne 565,533 | ..vvvrerireenns 562,310 |...coou... 1,305 [ cooveerreenrieneniines | veveneennninsenneninnne | eereeereni 350 | o 4.837 08/25/2005 | 05/12/2015
803111 AS 2|SARA LEE CORP. .|.2FE| .............2,015,380 | ...... 105.424 | . ..2,108,480 .2,000,000 | ... (1,360) [ covevevreerernninrienns | vervvennirersnineerenns | veernnnend 100 [ e 4.006 08/31/2010 | 09/15/2020
828807 CF 2| SIMON PPTY GROUP LP.......oovvirireimeriniiserieniseesseesssssessenisneenns | cevees . e AFE] cenn...996,050 | ... 112457 . 1,124,570 | .. .1,000,000 | ... 325 | coeeereerriveeieniienniens | cenveeseesnsisnsiesiinns | eereern 375 | o 4.422 08/09/2010 | 03/01/2021
867914 BD 4| SUNTRUST BKS INC......coovrriiirieirriiniiseiiesiseessssissisessssssseesssinnes | cvieee [ [ 1].2FE| ..cceee.rr..999,610 | ... 106.815 | ...coovvrnee. 1,068,150 | ...ccovrvnee 1,000,000 | ..ooovvorineres 999,739 | ..ovvveee Th | o v | e 3.600 | e 3.608 03/21/2011 | 04/15/2016
78486Q AC  5[SVB FINL GROUP........coceirinirierieriieisneissiiesiesisesesisssssenissinnes | ceveees . | WAFE] nn.993,000 | ... 112225 . ..1,122,250 .1,000,000 ...994,289 588 | vvevveerirerieriinniens | cevennnisnisniiieninns | eerrennd0.375 | i, 5.467 09/15/2010 | 09/15/2020
907818 DA 3| UNION PAC CORP......ccoomriurirerieirneissisesieseseeessssssesessesssssssssins | eevnee . | 2FE | ciien 1,071,540 | ... 121.363 | . ..1,213,630 | .. .1,000,000 | ... 1,051,300 |........... (7,813) [ oo | cevreeeneesseisernens | eereeerens 5700 | covnncs 4.653 04/22/2010 | 08/15/2018
91324P AW 2 |UNITEDHEALTH GROUP INC.......cvoovvirirriieirerinnisiresiseisessseessnsssees | wneene [ [T AFE | 1,131,700 | ...... 119.940 | ..o, 1,199,400 | ...ocoovvenee 1,000,000 | ...ccovvrnee 1,098,434 |........... (20,027) [ oocvoreveevierrsniiienns | eerenieniieniseinnees | eereeern8.000 [ oncinns 3.590 04/26/2011 | 06/15/2017
92343V AX 2 |VERIZON COMMUNICATIONS INC [SSSTRR O . .|.1FE| .. ...991,450 | ...... 116.722| . ..1,167,220 .1,000,000 ...992,686 T19 [ e | eevrerverisseneennnes | cervenern 800 [ v 4.708 03/23/2011 | 04/01/2021
92976G AA 9 [ WACHOVIA BK NATL ASSN MTN.....voiririiereriiiiennieisnsseesersninenes | e . | AFE| .. 1,057,210 | ...... 109.2411 . .1,092,410 | .. .1,000,000 | ... 1,029,127 | ...ocoeeee (10,364) [ ..vvvverervnrnirervnnee | evervevveinrveisninns | e 5.000 | oo 3.822 03/12/2010 | 08/15/2015
94106L AW 9| WASTE MGMT INC DEL.......coourrvmirirerirriririserierieneseessesssssensenens | covees I [ V2FE 1,242,350 | ..... 14213 v 1,427,663 | ....cocovenee 1,250,000 | ..ccoovvreenee 1,243972 |........... B60 [ ..o | e | e 750 [ e 4.827 06/03/2010 | 06/30/2020
007924 AH B AEGON N V...coooouiiiicieiissiseiiesiesessssie s sssssssssnnnns. | ervnee F .|.FE| .. ..994910 | ...... 109.014 | . ..1,090,140 .1,000,000 ...997,304 843 | e | s | e b825 | 4.725 01/11/2010 | 12/01/2015
067316 AC 3| BACARDILTD RESTR......coviiriireriiirisieisnisiesissssseessssisssessssssnsns | cevens F | .2FE| .. ..997,940 | ...... 112.184 | . 1,121,840 | .. .1,000,000 | ... ..998,274 | ........... ATT [ e | v | o500 [ o 4.526 01/18/2011 | 01/15/2021
06739F FS 5| BARCLAYS BK PLC.......coomivierieirnrinernesieseseesssssessensesssessssines | woneees F o AFE ] 1,705,080 | ...... 122124 | e 1,831,860 | ..ccovvrennee 1,500,000 | ..ccoovrennee 1,678,169 |........... (23/491) [ oo | e | 8,750 [ e 4.585 11/07/2011 | 05/22/2019
05567L T3 1|BNP PARIBAS / BNP PARIBAS US.......cccooimiiriniiernnineeiseieirennnes | vvees F .|.IFE| .. ....1,007,670 | ...... 112.315| . ..1,123,150 .1,000,000 ....1,006,442 (B46) [ ..vvvrrvrerrrirerivnnne | e | e 5,000 | oo 4.902 01/14/2011 | 01/15/2021
2027A0 EM 7| COMMONWEALTH BK AUSTRALIA 144A F .|.1FE| .. ...1,051,400 | ...... 105.721 ..1,057,210 .1,000,000 ...1,039,737 (11,663) [ oo | cerververireneneennnes | cernererne3.500 [ oiiens 1.667 05/01/2012 | 03/19/2015
65557C AD 5| NORDEA BANK AG MEDIUM TERM......cccovvummiierirrieirineiseiseeiiienes | cevenne F .|.FE| .. ...995,230 | ...... 116.011] . ..1,160,110 .1,000,000 ...995,995 400 | oo | e | e 875 [ 4.936 01/11/2011 | 01/14/2021
714264 AF 5|PERNOD RICARD S A... Fl. .2FE]| .............1,016,160 | ...... 105173 | . ..1,051,730 .1,000,000 (2,863) ..2.601 01/27/2012 | 01/15/2017
74977R CE 2| RABOBANK NEDERLAND GLBL 144A..........oocoiieniieiierirerirsecrnnninns | ceveen F | WAFE] 1,032,730 | e 104.838 | . ..1,048,380 .1,000,000 (T,457) [ oo | e | ver0ern3.200 | covneces 2.017 05/01/2012 | 03/11/2015
767201 AC  O|RIO TINTO FIN USA LTD....coovveiirieriirirnrieisnsseiesessseienssssssesenssennns | evene F AFE | i 117,190 124.813 | . ..1,248,125 .1,000,000 (13,098) | ..ocvvvverriniiniinens | v [ 8500 [ v 4.741 06/08/2010 | 07/15/2018
865622 AK 0|SUMITOMO MITSUI BK CORP RESTR. e [+ . VAFE] 999,630 | ... 106.621 | . ..1,066,210 .1,000,000 73 ..3.108 01/06/2011 | 01/14/2016
902118 BP 2| TYCO INTL FINANCE........coooeiirriineierieeineisssiseisesiesisseesssissensnns | criees F | AFE] ... 1,004,820 | ... 108.409 | . ..1,084,090 .1,000,000 (B66) | ..cooovvreenieiienins [ e | e 3.750 | i 3.668 05/17/2011| 01/15/2018
90261X EM 0|UBS AG STAMFORD BRH MEDIUM.......cccooimiiinniminnininisniinenirnnes | covene El i AFE] .. 1,566,450 | ... 119.026 | . 1,500,000 (7,609) [ oo | | e 5875 | i 5.195 12/01/2009 | 12/20/2017
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.......... 4,225,533 (243,077) 0 0 XXX [ XXX .. 808,828 2,923 541 XKoo [ e XXX..o.
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12667F VD 4| CWALT INC 2004-J10.........ccorrmmirmeriererneerenisensessssssessesssseesessnnns | cevees . 656,160 | .................645,620 | .................636,063 |........... 533 12/14/2007 | 10/25/2019
590218 AF 0| ML MTG INV TR 2008-F1........overrirrrirericrierirneerseesseisesiesssensseeses | ceveee . 112,210 . (1,674) (121) 09/13/2007 | 04/25/2036
69336R CM 0| PHH MTG CAP LLC......coiiiiiiriiniiriiiisiinsiisenssnissssssnssssnssensenesssesss | coneene e AFM | ... 239,656 | ... 102,697 [ ... 249,866 | ................243,305 | ................239,814 | ........... 27 09/11/2007 | 11/18/2035
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie: s 994,925 | .. XXXeooooos [ e 1,018,236 (1,674) 439 0 0 [ XXX [ XXX [ XXX | 4,381 52,615 | XXXeoovo [ e XXX....o.
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00087V AC 1 [AVIATION CAPITAL GROUP TRUST Ill....ccovvumirrerireerrermserisernseiinens | cevee I [ AAM | s 916,279 | ......51.159 | ..o 509,522 | e 995,956 | ...ooevernene 905,507 |...coonee. (6,772) 10/03/2007 | 12/25/2035
29078P AA 8 [EMBARCADERO AIRCRAFT......cciiiiiieiinrineiiesieeiseissssssiseessnnes | ceveee I 4|.6FE| .. ...269,827 ....769,854 ...219,408 214,801 (4,137) 427,279 02/28/2007 | 08/15/2025
760715 AB 8 |REPUBLIC NY CAP L...coiiiiriiriinissiiinissnnissnissnesesssssisssnsenssssssenses | cvvene [ 1].3AM | .. 2,149,120 . .2,000,000 | ... 2,028,320 |....co..... (7,375) 06/23/2005 | 11/15/2026
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities ettt . 3,335,226 |..XXX........ | «.cc.......... 2,766,430 | .............. 3,765,810 | .............. 3,153,235 214,801 (18,284) 427,279 0 | XX [ XXX [ XXX | 20,616 ... 195,944 | ... XXX.ooot | . XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... [T OR IFSRRN 70,630,585 | ... XXX.oocrowr | conriinins 76,177,618 | ............ 69,000,051 | ............ 69,951,719 213,127 (260,922) 427,279 0 .. XXX....... [ . XXX...... | XXX... | ...........833,825 | .........3,172,100 |..... XXXeoooe [ XXX......
Hybrid Securities - Other Loan-Backed and Structured Securities
66644P AA 5[ NORTHGROUP PFD CAP CORP.......c.ccovrimiirniirnninsinas | ....... || .......... 1 |..1FE ................. 930,000 | ...... 101457 | v 1,014,570 | oo 1,000,000 | .oooovvrinnnens 931,067 [ ... 429 6.378]......... 6.899 [AOD...... | coovrnrriens 13,465 | oo 63,780 | 05/17/2010 | 01/15/2049
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities s 930,000 |...XXX........ . ..1,014,570 .1,000,000 429 0 0 |.XXX........ XXX...... XXX | e 13,465 | ..........63,780 | ... XXX [ XXX......
4899999. Total - Hybrid Securities...........ccccvuvunes 930,000 |...XXX........ . ..1,014,570 .1,000,000 429 0 0 .. XXXt XXX..... XXXt | 13,465 | .........63,780 | ... XXXevoooe [ o XXX......
Totals

7799999. Total - ISSUEr OBlIGAtIONS........ouurieiieiririsiissi s | snssaneies 128,437,083 | ... XXX..oooooo | wovvieene 142,091,008 | .......... 171,748,645 | ......... 130,759,664 | ..o 0 226,753 0 0 .. XXXeowies [ o XXX...... |XXX| ......... 1,462,368 | ......... 5,378,092 |..... XXX [ XXX......
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7899999. Total - Residential Mortgage-Backed Securities . 25,295,962 | ... XXX.oooors | v 25,855,697 | ....cccoe.. 24,224,730 | oo 25,144,187 |. (1,674) (50,579) 0 0 .. XXXt XXX XXX | 86,443 | ........847,285 | ... XXX | oo XXX.....
7999999. Total - Commercial Mortgage-Backed SECUMHES. .........uuuriiereriiiriiiiisisisisisie i ssessenssnsss | cssessnenenes 1,053,841 | .. XXXoiioooos | o 1,168,130 [ .ovvvvricnnns 941,981 | oo 1,042,215 | oo 0 (11,627) 0 0 .. XXXt XXX XXX | e 138 | 41,382 XXXeoooe [ o XXX......
8099999. Total - Other Loan-Backed and Structured Securities..........cc.ccouuvininiens s . 9,941,389 | ... XXX........ . 9,507,754 | .. s 214,801 (13,114) 427,279 0 |.. XXX XXX XXX e 146,720 ] ...........375,210 | ... XXX.oovos | o XXX......
8399999, Grand Total = BONGS............cvuriuruieeeriirerierieeeseeeseise e assssssssssssnins | aeesieeins 164,728,275 | ... XXX........ v 178,622,589 | .........206,824,511 | .......... 166,711,272 | ............ 213127 | oo, 151,433 427,279 0 |..XXX....... XXX XXX... ..1,699,669 | .........6,641,969 |..... ., XXX......
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1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
174687 10 3| CITIZENS FUND......coosiirieerieerieeineesseeisssisensesesessseninee | eeenees | vene | cereeennennns 25.000 [ coouerirerereererinens] e | e creressnninnen] e | et 150,008 | ...oooeveeereinerieeins [ reerineereeiseisenins | eereeseensssineens | eereenes 0 RP5LFE. | 09/26/2006
381427 AA 1| GOLDMAN SACHS CAP Il...cvviivvirniiernriseirerinsisserssinsninnne | eeveeres [eee | vvveens 10,000.000 | ............100.00 | ...ccocoerrunee 775,000 59,548 | ..o e | s 1,664 1,664 RP3LFE. | 05/22/2008
40429C 60 7 |HSBC FIN CORP........ccovirmrrrmrrieriinireesenssesssensenensenssssnns | covneee | vene | vvenns 30,000.000 .25.00 |..... 25.060 712,500 47,700 114,300 | cooovererrneenenes [ [ e 114,300 | oo P2LFE... | 06/21/2011
902973 86 6|US BANCORP........coootuiiiniiniiiieniieiisniicssississenisnisssnssnnies | cvviees [ 1,000.000 | ......... 1,000.00 |...866.000 | .......ccccoo.uus 866,000 |...866.000 | .................866,000 | ..........c.... 802,500 35,584 148,000 | ..o | v | e 148,000 | ..o P2LFE... | 02/01/2011
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... 2,398,755 | .. XXXooooo | corerennnnn 2,398,880 | ..o 2,290,000 142,832 150,008 262,300 | .ooovris 1,664 | i 0 263,964 0 . XXX.o. [ XXX
8999999. TOtAl = PTEFEITEA SOCKS. .....vvuveieecitcitee bbb snnins | aeriiesisenen 2,398,755 | ... XXX.ooo. | e 2,398,880 | ........ 2,290,000 12,278 142,832 150,008 262,300 | ..coocovrrrnees 1,664 | oo 0 263,964 0 |.XXX.... [ ..XXX.......
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Annual Statement for the year 2012 ofthe AMerican Commerce Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
9899998. Total - Preferred Stock from SECHON 1........iiiiiiiiiiisisiiesi st snsssnsenins | oenesensssensssseens 2,398,755 |....... XXXeoviree | v 2,398,880 | ......... 2,290,000 12,278 142,832 150,008 262,300 263,964 | .o XXX XXX
9899999. Total - Preferred and Common Stock............ 2,398,755 | ....... ) .0 O 2,398,880 | .......... 2,290,000 12,278 142,832 150,008 262,300 263,964 | ...ooooovrrirrin. 0 |..XXX..... XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2012 ofthe AMerican Commerce Insurance Company

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
38373Y B5 2| GNMA REMIC TRUST 20034..........cvumverrieniiniiieiiesisseseessesssesssesssessssssssssessssesssenssans | seeesssesssesees 05/01/2012 | UBS FiNaNCial SEIVICES..........cvuurvrmriuiiierireriiiesieissiiesiessesessessssisessssssssseninns | revesssessssiones 3,555,150 3,460,000 | ..o 1,586
83162C TA 1|SMALL BUS ADMIN GTD DEV PTC 05/03/2012 | MORGAN KEEGAN........ouiviuimisiississnnsiensensssesssnssssssensssnssssssssnssssssssnsenssssssssssnnns | nosesssessssssnas 5,965,999 5,405,974 80,900
0599999. Total - Bonds - U.S. Government 9,521,149 8,865,974 82,486
Bonds - U.S. States, Territories and P ions
76541V _LE 5|RICHMOND VA, 1,170,450 1,000,000 139
1799999. Total - Bonds - U.S. States, Territories & Possessions.... 1,170,450 1,000,000 139
Bonds - U.S. Political Subdivisions of States
521840 T2 4 |LEANDER TEX INDPT SCH DIST 05/01/2012 | US BANCORP PIPER JAFFRAY. 1,822,500 | ..oovevveiirniccees 10,000,000
751120 AJ 5|RALEIGHN C LTD OBLIG 05/01/2012 | JANNEY MONTGOMERY SCOTT.... 1,057,000 1,000,000 23,681
2499999. Total - Bonds - U.S. Palitical Subdivisions of States 2,879,500 [ v s 11,000,000 23,681
Bonds - U.S. Special Revenue and Special A t
31396P GT 2 |FANNIE MAE - ACES 02/08/2012 | BAIRD, ROBERT W. & CO 1,118,750 1,000,000
3136A7 DJ 8|FEDERAL NATL MTG ASSN REMIC TR 07/12/2012 | BAIRD, ROBERT W. & CO 1,983,480 1,991,258
312943 DH 3| FGLMC POOL #AQAB04..........coorverrirreierireieeiesssesiesiesessses s ssesisenes 07/16/2012 | CRT CAPTIAL GRP 963,831 | .o 892,178
31418A L5 5|FNMA PASS-THRU PL#MA1247... 11/14/2012 | CORTVIEW. 2,628,568 2,495,969
313978 KW 3 [ FNMA REMIC TRUST 2011-30......c0uurirmirimrirriieiieniieniesississessssesssesssesessesssssssssssenins. | seeesssesssenees 01/20/2012 | BAIRD, ROBERT W. & CO.....vvuuivirirrirriirieiieiieseesessesissesesiesssesssensssnesens | sevesssesssssenes 2,114,512 2,024,063
373539 QP 3|GEORGIA ST HSG & FIN AUTH REV...... 05/01/2012 | CORTVIEW 2,012,000 2,000,000
40785E XU 5|HAMILTON SOUTHEASTERN IND CONS 09/30/2012 | Exch fr 40785EKH8 381,041 | oo 375,000
40785E YF 7|HAMILTON SOUTHEASTERN IND CONS SRRSO ST 09/30/2012 | EXCh fr 40785EKHS...........cvomrirciriieirieeiesiseisesisessessessssesssssesssessessssssssssnss | nesessssssssnnes 706,196 | ...cvoevrrrrreereenerieeriesiensseeeseeens 695,000
92812Q W3 7 [VIRGINIA ST HSG DEV AUTH. ...ttt ssissees st ssssnssssnssnsss | sossssssssssens 04/10/2012 | MORGAN KEEGAN........oiiuuiiistississsisessssassssisssnsssssssens st ensssesssssnnes | sesesssssssesnns 1,052,920 1,000,000
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......ovuiirriirirsiresreeriasessesesssssassssssessssesssessssssssssssssssane 12,961,298 | ..o 12,473,469
Bonds - Industrial and Miscellaneous
008916 AK 4 [AGRIUM INC 3.15 010CT22.......ccevuvrrrernirneirererinninns A 11/29/2012 | CREDIT SUISSE... 1,003,870 1,000,000
178566 AC 9| CITY NATL CORP....ouviuivurierieeiseesseisssie sttt nssnns | cessssssnsssnens 05/01/2012 | Jefferies & Co 1,036,070 1,000,000
278865 AL 4[ECOLAB INC.......oiiueiiiiriiieiieeiseisse ittt | senisseisansias 04/09/2012 [ CORTVIEW......ovoniiriimeineieeiisesisees sttt ssssissenssnins | nevesssssnsinnns 1,523,872 1,410,000
313747 AS 6 |FEDERAL REALTY INVT TR. 07/16/2012 | CITIGROUP GLOBAL MARKETS 987,430 1,000,000
472319 AK 8| JEFFERIES GROUP INC . 08/24/2012 | Jefferies & Co................ 1,012,350 1,000,000
638612 AK 7 [NATIONWIDE FINL SVCS INC RESTR.....c.vtuiriiiiireriiininieisesssiessssssessesssssssssessssssnses | soessnssnssns 09/25/2012 | JEFFENES & CO0...vvvviivireiiririsieisee st | eneessensnnenes 1,082,220 1,000,000
695156 AP 4| PACKAGING CORP AMER........oumiiiiriiirineiseisessiessesiss st snssenen 06/25/2012 | DEUTSCHE BANK...... 1,011,670 1,000,000
718546 AA  2|PHILLIPS 66................ 04/05/2012 | Jefferies & Co................ 1,024,170 1,000,000
7185468 AG Q| PHILLIPS BB.........ocvuueeuiieirieriseeiseesseiesssiesieseees st ssessssessenssesssnns | sesesssesnsesens 07/20/2012 | RW PRESSPRICH & CO.......couuriuiririerirreieeisisesieseesessesissssessesssessesssssssess | sevesssesssssees 1,042,950 1,000,000
2027A0 EM 7 |{COMMONWEALTH BK AUSTRALIA 144A... ....| 05/01/2012 | RBC DAIN RAUSCHER. 1,051,400 1,000,000
714264 AF 5|PERNOD RICARD S A | F.. .| 01/27/2012 | CREDIT SUISSE 1,016,160 1,000,000
74977R CE 2| RABOBANK NEDERLAND GLBL 144A. | S 05/01/2012 | RW PRESSPRICH & CO.....otiuuiiuiiiserierissessssssssssssisssnsssssssnsssesssnsssnsssssssnssssesssss | nosessssssssssnae 1,032,730 1,000,000
3899999. Total - Bonds - Industrial and Miscellaneous.... 12,824,892 12,410,000
8399997. Total - BONAS = PAM 3. 39,357,289 ...45,749,443
8399998. Total - Bonds - Summary Item from Part 5. 4,122,992 3,947,185
8399999. Total - Bonds . 43,480,281 ...49,696,628 253,267
9999999. Total - Bonds, Preferred and Common Stocks 43,480,281 253,267
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Annual Statement for the year 2012 ofthe AMerican Commerce Insurance Company

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36225B GW 2| GNMA POOL #0781113 ... | 12/17/2012. | PAYDOWN OF PRINCIPAL 33,810 | vovvrerens 33,810 | oo 35,046 (14) (14) [ o | v 34,814 | i | e (1,004) | c..ooon(1,004) | e 1,216 | 11/15/2029.
38373Y B5 2|GNMA REMIC TRUST 2003-4. ... | 12/17/12012. | PRINCIPAL RECEIPT........covvvruvn. 305,704 305,704 314,110 [ oo | cevveenienieeies | s (8,407) (8,407) | coovvvreervrinens | verrrerrsenn 305,704 [ oo [ | e | s 8,164 | 03/16/2032.
38375P KA 8| GNMA REMIC TRUST 2008-9........cccovermrrrerrrrrirnns .. 12/20/2012. | PRINCIPAL RECEIPT...........cc........ 304,180 304,180 315,967 | coveeereen 315,915 | i | i (11,735) | ... e T1735) e [vreeneenen 304,180 | oo | e | veverienineenens0 | s 7,028 | 07/20/2037.
38377X JK 9|GNR 2011-114 NB ... | 11/14/2012. | JANNEY MONTGOMERY SCOTT, 3,323,438 3,000,000 | ....... 3,191,250 | .oe0re3,186,996 | ..o | i (18,649)| ... ...(18,649) .116,000 | 05/16/2040.
83162C TA 1|SMALL BUS ADMIN GTD DEV PTC.....c..ccevvvmrirnn ..107/02/2012. | PRINCIPAL RECEIPT........coccvvnvvn. 262,629 262,629 289,836 (27,207) (27,207) 01/01/2030.
911759 EA 2|U S DEPT HSG & URBAN DEV GOVT.... .102/01/2012. | CALLED @ 100.0000000........ccceee | wovverermrenrermrnninnes | onrnne 1,582,000 | ........ 1,582,000 | ........ 1,641,641 0 o s 1,582,000 08/01/2016.
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ... tvtuttieiseresseessees et ssesess st fees ettt s | erisnes 5,811,761 | ... 5,488,323 | ....... 5,787,850 5,119,740 | oo, [V [(SeX0) P ) I (V] T (66,012) [ oovvvvernnnad 0 [ 5,657,674 |...coccoeen0 | .......154,087 | .......154,087 | ......200,462 |..... XXX.oone
Bonds - U.S. Political Subdivisions of States
249164 LH 5|DENVER COLO CITY & CNTY.... ... | 12/21/2012. | GOLDMAN SACHS........covvmerirererne [ o | v 1,117,500 | ........ 1,000,000 | ........ 1,087,600 1,085,394 (8,389) | .vvoerreererrees | eerererinns 1,077,004 08/01/2025.
355748 PV 0|FREDERICK MD GO. .. | 12/21/2012. | Barclays 1,500,000 1,528,065 | ... 1,508,798 (7,305) 1,501,493 03/01/2013.
597851 B2 9|MIDLOTHIAN TEX INDPT SCH DIST G.O..... ... | 02/15/2012. | CALLED @ 38.9550000.........cccvuve | crrerereeerneeirvninerns | cervenenn 742,093 | e 1,905,000 696,229 | ...ooovvrenne 736,790 5,303 | cooooiererineis | e 742,093 ... | 02/15/2028.
597851 B5 2|MIDLOTHIAN TEX INDPT SCH DIST G.O..... v | [02/15/2012. | CALLED @ 38.9546000........cccisee | cerrnnnennmrnmninnninnenns | connenserenne 5791 | et 20,000 | ... 7,735 55 7,791 . | 02/15/2028.
2499999, Total - Bonds - U.S. Political SUDiVISIONS Of STALES. ......vuiiiiiiieiiriiiiins e essenssssssssenes | eosssns 3,376,579 | ........ 4,425,000 | ........ 3,319,203 | ........... 3,338,717 | o0 | i (10,336) | v (L] P (10,336) [ .oovvrrrinnnans 0 [ 3,328,381 | ..o 0]....48198 | ......48,198 | ....157,212 | ... XXX......
Bonds - U.S. Special Revenue and Special A t
115030 HY 7|BROWARD CNTY FLAHSG FIN AUTH SIN.......... 11 10/01/2012. [ VARIOUS.........ooiiiiieiniieiinineinnns [ ceriveirennsississnenins | evvveinns 135,000 | ...ccouee 135,000 | .ovcrenee 142,560 10/01/2039.
13034P DB 0| CALIFORNIA HSG FIN AGY REV v | 12/11/2012. | Merfill BOSON.........cvvvnverririeinrines [ v | s 2,881,125 | ........ 2,925,000 | ........ 2,733,500 02/01/2030.
23410B AB 7 |DAKOTA CNTY MINN CMNTY DEV AGY... ... | 12/04/2012. | CALLED @ 100.0000000. 510,608 510,608 531,032 12/01/2038.
31396P GT 2|FANNIE MAE - ACES ... | 12/26/2012. | PRINCIPAL RECEIPT..........cocvveree 58,019 10/25/2032.
3133XE 5D 7 |FEDERAL HOME LN BKS.......ccovcvvrrierierercineenns .. | 12/28/2012. | VARIOUS 678,981 12/28/2012.
31396G G7 0|FEDERAL HOME LN MTG CORP REMIC TR......... ... | 04/16/2012. | PRINCIPAL RECEIPT........coccornvvn. 62,358 12/15/2013.
3138EG NP 5|FEDERAL NAT'L MTGE ASSN PL#AL0397 ... | 11/26/2012. | VARIOUS 977,239 06/01/2041.
3136A7 DJ 8|FEDERAL NATL MTG ASSN REMIC TR ... | 12/25/2012. | PRINCIPAL RECEIPT.....ccovvvveines [ v | v 164,172 01/25/2042.
312943 DH 3|FGLMC POOL #A94604. ... | 12/17/12012. | PRINCIPAL RECEIPT.....oovvvrerins [ oo | v 76,830 10/01/2040.
3128PT LA 1|FHLMC PC POOL #J13921 1. | 03/27/2012. | VARIOUS.........orvverrerrerrisereseieans | coveerieeiesiisssessiees | e 1,932,929 | ....... 1,844,294 | ........ 1,858,414 12/01/2025.
3128M7 SC 1 |FHLMC POOL #G05615. .| 12117/2012. | PRINCIPAL RECEIPT.... 158,679 | .ovvvenee 158,679 | ovvvevenee 169,935 07/01/2039.
31393W WK 1| FHLMC REMIC SERIES 2638. ... | 12/17/2012. | PRINCIPAL RECEIPT 401,311 401,311 408,836 08/15/2017.
31397G 7M 6 |FHLMC REMIC SERIES RO11 ... | 12/17/2012. | PRINCIPAL RECEIPT.... 321,913 321,913 321,548 12/15/2020.
31394H R8 6|FHLMC SERIES 2656. ... | 12/17/2012. | PRINCIPAL RECEIPT.... 88,127 08/15/2033.
3137A7 Z7 8|FHLMC SERIES 3825. ... | 12/17/12012. | PRINCIPAL RECEIPT.....coovvvmmrree [ v | e 614,735 03/15/2039.
34073M VF 6 |FLORIDA HSG FIN CORP REV .| 12/05/2012. | VARIOUS 35,498 12/01/2029.
34073N V2 3|FLORIDAHSGFINCORPREV  MTG ... | 07/02/2012. | CALLED @ 100.0000000 60,000 07/01/2037.
3138A4 SG 1 |FNMA PASS-THR POOL #AH3218 1| 03/27/2012. | VARIOUS.......coovvirrierierinernneinnes | i | e 2,010,864 ) 01/01/2041.
31403D GP 8|FNMA PASS-THRU PL#745506 v | | 12/126/2012. | PRINCIPAL RECEIPT.......cccvvvvnnce 39,400 ,538) 02/01/2016.
31417A CQ O0|FNMA PASS-THRU LNG 30 YR PLAB3678........... 1| 02/27/12012. | VARIOUS.........ovvverrierrerrineresereans | coveevieeiesiiessiessiens | e 3,080,986 | ........ 2,975,523 | ........ 3,014,577 (976) . 10/01/2041.
31417A DX 4|FNMA PASS-THRU PL AB3717.. ... | 12/26/2012. | PRINCIPAL RECEIPT.... 367,703 367,703 380,630 | ..ocoeeerieen 380,276 | v | ereeen(12,572) [ i | e (12,572) | oo | e 367,703 10/01/2041.
31418A L5 5|FNMA PASS-THRU PL#MA1247. ... | 12/26/2012. | PRINCIPAL RECEIPT 4,270 4,270 | .. 4,497 (227) 4,270 11/01/2042.
373506 AT 1|GEORGIA ST ENVIRONMENTAL LN AC ... 10/15/2012. | Sink PMT @ 100.0000000..........c0c0 | covereerererrrrrererirenens | e 1,000,000 | ........ 1,000,000 | ........ 1,000,000 0 03/15/2016.
40785E KH 8|HAMILTON SOUTHEASTERN IND CONS ... | 09/30/2012. | EX t0 40785EXUS/YFT......oovvvervces | o | e 1,087,236 | ........ 1,070,000 | ........ 1,176,187 (9,585) 07/15/2014.
46940R AA 4| JACKSONVILLE FLA HSG FIN AUTH HOME. ... | 12/07/2012. | VARIOUS 250,000 250,000 255,125 (413) 10/01/2038.
61212R D9 4|MONTANA ST BRD HSG ... | 12/04/2012. | CALLED @ 100.0000000 295,000 295,000 295,000 0 06/01/2038.
641272 GA 1|NEVADA HSG DIV FOR ISSUES DTD MU < | .- | 10/01/2012. | CALLED @ 100.0000000 30,000 | .oorvenee. 30,000 | .cooovrenee. 29,810 2 04/01/2037.
658207 FD 2|NORTH CAROLINA HSG FIN AGY HOM REV........ ... | 06/01/2012. | CALLED @ 100.0000000. 30,000 | .oovernnens 30,000 | .coovrrneen 28,101 24 07/01/2033.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I'vid

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
67756Q DQ 7 |OHIO ST HSG FIN AGY RESIDENTIA MTG........... ... | 03/01/2012. | VARIOUS 885,000 | ........... 885,000 | ........... 885,000 | .....ccooouc 885,000 |.. 0 09/01/2038.
875231 GG 1|TAMPAFLAREV.... ... | 04/02/2012. | MATURITY 565,000 565,000 630,026 ...565,000 |.. 0 04/01/2012.
917436 YR 2| UTAH HSG CORP SINGLE FAMILY.......ccovvinirinns ... | 07/02/2012. | CALLED @ 100.0000000. 225,000 225,000 228,715 | ... ...226,998 | .. (129) (129) 01/01/2036.
3199999, Total - Bonds - U.S. Special Revenue and Special A 1t s e | e 19,027,983 | ...... 18,746,466 | ...... 18,936,060 | ......... 18,496,181 | ..o 0 [ (102,117) | cvovvvivririrnns 0 [ (102,117) ] o0 [ ..., 18,710,000 |0 | .....317,983 | .......317,983 | ......548,039 |..... XXX......
Bonds - Industrial and Miscellaneous
02666Q G6 4 |AMER HONDAFIN CORP MTN BE144A................ o | 12111/2012. [ BarCIAYS......vvvevviiciiieisnieieis | e | v 2,087,940 | ........ 2,000,000 | ........ 2,025,480 | ........... 2,019,339 (4,756) 09/21/2015.
00087V AC 1 |AVIATION CAPITAL GROUP TRUST IlI.. ... | 12/28/2012. | PRINCIPAL RECEIPT 205,766 205,766 | ........... 189,305 12/25/2035.
073294 AA 8|BB&T CAPTRIV. wuer | . | 07/20/2012. | CALLED @ 100.0000000.........cccvv. [ wrevereermmemernnnirene | vviene 1,000,000 | ........ 1,000,000 | ........... 990,600 06/12/2057.
12667F VD 4 |CWALT INC 2004-J10 ... | 12/26/2012. | PRINCIPAL RECEIPT.... 302,685 302,685 298,145 10/25/2019.
29078P AA 8|EMBARCADERO AIRCRAFT...... veee | | 12/18/2012. | PRINCIPAL RECEIPT......ocvvvirens | verirerirneenenisninens | evereeens 157,253 | .ovcvvnnee 157,253 | .. ..82,188 . 08/15/2025.
29364W AF 5|ENTERGY LOUISIANALLC.... .| 12119/2012. | RW PRESSPRICH & CO... . . 1,997,400 2,000,000 | ........ 1,895,680 | ... 1,901,329 09/01/2035.
472319 AB 8|JEFFERIES GROUP INC.... ... | 08/24/2012. | Jefferies & CO........covvrrrerrrerierins | e | s 1,047,500 | ........ 1,000,000 | ........ 1,037,460 | ........... 1,028,833 (4,080) 03/15/2016.
46625H GY 0|JPMORGAN CHASE & CO.. v | 12/21/2012. | J.P. MORGAN.......ccvorrerierrrinnrinnns [ e | e 2,389,520 | ........ 2,000,000 | ........ 2,235,960 | .oo0rrii2,227,246 | .o | (33,116) | veveereercerns [ i (33,116) | covvvreeveeieinne JOOT 195,391 | ....... 195,391 | ...... 173,667 | 01/15/2018.
48123C AA 2| JPMORGAN CHASE CAP XX ... | 07112/2012. | CALLED @ 100.0000000..........ccvvr | orreererrmrrrerenrsnnens | cevreres 2,000,000 | ........ 2,000,000 | ........ 1,968,940 1,969,439 | .. 266 266 B 30,295 | ......... 30,295 | ...... 102,981 | 09/29/2036.
59018Y N6 4 |MERRILL LYNCH CO INC MTN BE v | | 12/21/2012. | DEUTSCHE BANK ceee [ e | e 2,410,980 | ........ 2,000,000 | ........ 2,200,960 2,165,001 |.. (21,969) | ..vvvvereererins [ e (21,989) | .vovvenerrerinn | o2, 143,082 [ o | s 267,948 | ....... 267,948 | ...... 160,799 | 04/25/2018.
59217G AG 4 |METROPOLITAN LIFE GLOBAL FDG | RES.......... ... | 09/25/2012. | Jefferies & Co......ovrvvrmriverirneiies | corveirernnisnirennenens | v 1,101,040 | ........ 1,000,000 116 116 06/14/2018.
59024K AG 8|ML ALT NT ASSET TRUST 2007-AF1. ... | 10/25/2012. | VARIOUS 14,652 261,009 24,408 05/25/2037.
590218 AF 0|ML MTG INV TR 2006-F1 v | - | 12/26/2012. | VARIOUS 238,903 240,260 239,359 | .iieeernni228,672 | 000 10,699 | 883 | | s 11,582 | oo, 04/25/2036.
61747Y CJ 2| MORGAN STANLEY.......ccivrriirmernrrerneireinrissinnnns ... 02/15/2012. | JANNEY MONTGOMERY SCOTT, | ...ovrvvvvvvrererrvanens | vvvrenes 2,034,980 | ........ 2,000,000 | ........ 2,042,700 (455) 09/23/2019.
69336R CM 0|PHH MTG CAP LLC ... | 12118/2012. | PRINCIPAL RECEIPT........c.cccvvenee 324,184 324,184 319,321 | ... ...319,495 4,688 11/18/2035.
69349L AC 2[PNCBKNAPITTSBURGH PA........cccoooovemiirirrin ... 12/21/2012. | GOLDMAN SACHS........ccovvvvrnires [ oo | e 2,057,040 | ........ 1,800,000 | ........ 1,921,446 | ........... 1,913,847 09/21/2017.
74432R AA 1| PRUDENTIAL FINL INC RETAIL. .| 12/12/2012. | Sink PMT @ 100.0000000.............. 217,229 217,229 212,511 | coien215,490 | v | 1,739 | [ 1739 [ Lenninnnennn17,229 [ i | e | v (V)] 5,097 | 05/12/2015.
3899999. Total - Bonds - Industrial nd MiSCEHIANEOUS..........cu. et tiiriitiiries eoeiistesesssss st ensnies | snenee 19,587,072 | ...... 18,508,386 | ...... 18,694,178 v ,013 | 1.0l.60,496 | ... 33,897 [0 [ 18,631,887 |0 | 955,186 | ....... 955,186 | ...... 982,787 |..... XXX......
8399997. TOtal = BONAS = PAM 4. bbb | e 47,803,395 | ...... 47,168,175 | ...... 46,737,291 | ........45,552,628 | ........89,380 | ....... (173,452)| ... ..1475454 |...1,475,454 | ..1,888,500 |..... XXX
8399998. Total - Bonds - SUMMAry HEM fTOM Pat 5. nisissss s ssns st | enisnes 4,130,788 | ........ 3,947,185 | ....... 4,122,992 |... SRR IR (18,604) [ ..ovvvvvernvrravninns [ ernerrnnnn(18,804) | oo [ 4,104,388 |... [ I 26,400 | ........ 26,400 | ........ 92,599 |..... XXX.oooe
8399999. TOHAI = BOMAS. vtttk S41eeE Rttt | aniaas 51,934,183 | ..... 51,115,360 | ...... 50,860,283 | ......... 45,552,628 | ......... 89,380 | ....... (192,056) | ......... 60,496 |......... (163,172) | covoovrierind (V) 50,432,330 | .o, 0 ... 1,501,854 |..... 1,501,854 | ..1,981,099 |..... XXX......
Preferred Stocks - Industrial and Miscellaneous
74460D 25 7|PUBLIC STORAGE INC......ccoeorerierierireeiseireiins ... | 02/09/2012. | CALLED @ 25.0000000..........cccrevs | rvvrnes 80,000.000 | ........ 2,000,000 | ....coccc0eer25.00 | ..o 2,002,400 | ..cooenee 2,058,400 | ........ (56,000) [ ..ovvrererneerrris | errerirneireeinens | ceeereeens (56,000) | +.vvevernerererirs | cereriies 2,002,400 | .coovreivrinees | wrrennn(2,400) | .........(2,400) | ........ 14,250 |...... XXX......
92978U 20 7| WACHOVIA CAP TR IV, ... | 04/13/2012. | CALLED @ 25.0000000........ccccruve | ovvenes 80,000.000 | ........ 2,000,000 | ..............25.00 | ........ 2,003,200 2,000,463 | .. (463) [ oo | s 2,000,000 | .oovienniincnns | e | o0 [ 042,500 | XXX......
8499999. Total - Preferred Stocks - Industrial and MISCEIBNEOUS..........rvriiiriiiriiis  orieisisierssssesseis et snsenes | crisnes 4,000,000 | ..o XXXeriirren | o 4,005,600 4,058,863 | ........ (56,000) [ ..oovveerree(463) | o0 s (56,463) | ..coovreirnnad 0 [ 4,002,400 | .0 [ (2,400) | ..oovvne (2,400)] ........56,750 |..... XXX.oooe
8999997. Total - Preferred Stocks - Part 4 4,000,000 | ... XXXeioooiii | o 4,005,600 4,058,863 | ........ (56,000) | ... ...(56,463) 4,002,400 |....ccoooerin0 | v (2,400) | ...ceeve. (2,400) ] ........56,750 |..... XXX......
8999999. Total - Preferred Stocks..... ..4,000,000 |......... ..4,005,600 4,058,863 (56,000) (56,463) | . ..4,002,400 . .(2,400)] . .(2,400)] ........56,750 |..... XXX.oooe
9899999. Total - Preferred and Common Stocks 4,000,000 | ...oce. XXXeriirr | o 4,005,600 | ... 4,058,863 | ........ (56,000) ....(56,463) 4,002,400 | ..o [ (2,400) | .......... (2,400)] ........ 56,750 |..... XXX
9999999, Total - Bonds, Preferred and Common Stocks OO 55,934,183 | ... XXXocoovirs | voree 54,865,883 | ......... 49,611,491 | ......... 33,380 219,635) | ..o, (V)] 54,434,730 | .....ccoooo.e. 0]...1,499,454 |...1,499,454 | ..2,037,849 |.... 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

3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Special R and Special A t
31292L F6 7 | FGLMC POOL #C03789.......ccvviiiniiniriciirenieens | ‘ 03/27/2012 | BAIRD, ROBERT W. & CO......... | 11/15/2012] VARIOUS........ccccoovimurirmmnnniinnn | onviennd 2,947,185 3,085,031 15,961) | v | s | e 24,967 | i 24,967 | ... 69,572 | ...... 3,602
3199999, Total - Bonds - U.S. Special Revenue and SPECial ASSESSMENES. .........u.irrrieiereieiersssisissessessssssessessssssessesssesssnsssssessssssessessssssansssssessasssessessssssensenssessansnsses | srssssns 2,947,185 3,085,031 0 (15,961) ] coovveven0 | 0] 24967 | 24,967 | ...... 69,572 | ...... 3,602
Bonds - Industrial and Miscellaneous
984121 CF 8|XEROX CORP | ‘ 05/10/2012|CORTVIEW. | 12/21/2012|DEUTSCHE BANK.... ..1,000,000 . ..1,019,357 1,433
3899999, Total - Bonds - INustrial and MISCEIANEOUS..................coveiiiiiiiiiiiies ceeieiieeteteteeeetee ettt es s eeesseaesesesaseenssesesessasasnnsesnsessssasnsnaeassessssnenensenns | oeiereres 1,000,000 | .........1,022,000 | .........1,020,790 | ........... 1,019,357 1,433
8399998. TOHAL = BOMAS. .tttk eeEf ettt | coniiens 3,947,185 | ........4,122,992 | ........4,130,788 | ........... 4,104,388 26,400
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........ccciiiiciiiiiiiiiicies ettt tes ettt es sttt b se st et es st s s ebebessnsssanssetesessssssansnsesessssnsesensnsesessnnsesensenes | ceveneenedhy 122,992 | ... 4,130,788 | ........... 4,104,388 26,400
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Sch. D-Pt. 6-Sn. 1
NONE

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

Sch. DA-Pt. 1
NONE

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
MM: FED GOVERMENT.......cccomvrrerrreerrenireenns 5800 CORP D PITTSBURG, PA 15237... 0.020 [ .oveeeeveeeeeieierieriens | ceveereeresseeesiesssieneeenes | eevereessesieneenean 5,561 | XXX
MM: FID FIDELITY oot senssiensnienes 500 SALEM ST, SMITHFIELD RI 02917.. ORIV I LY LS ORISR ISR 13,434,015 | XXX
MM: BLACK ROCK ...ttt essesseneeens ONE FINANCIAL CENTER BOSTON, MASS 02111......ovvverrirens [ corveriine | o 0.020 | .eveurvrnrrrerereereninnens | reereneseesesne s | e 6,322 | XXX
BANK OF NEW YORK ... ONE WALL STREET, NY NEW YORK 10286.........c.ccornuererrrerenns [ wovrrvvrns | cvrrinerennnn0.010 | i 89 XXX
DEUTSCHE BANK . 60 Wall St New YOrk NY 10005........c.evereereenerrersensenineenens | eevsninnes | crvesesnensnsensssnnnes | eesessesssnessessssessnsinns | ceesssseesssssssssesssessnns | avenns 2,019,683 | XXX
JP MORGAN CHASE .......... 100 E. BROAD STREET COLUMBUS, OHIO 43215-0278............ | coovreeves [ overrneinneiinniieniis | oerereessssisessnsesesssens | onsesesssssssnssssesssssinns | s 2,764,654 | XXX
JP MORGAN CHASE .. 100 E. BROAD STREET COLUMBUS, OHIO 43215-0278............ | coeverncs (121,596) | XXX
JP MORGAN CHASE ......... 100 E. BROAD STREET COLUMBUS, OHIO 43215-0278............ | ccccovnneee (685,167) | XXX
JP MORGAN CHASE .......... 100 E. BROAD STREET COLUMBUS, OHIO 43215-0278.........c.. | covvvereres [ neerremimermerienis | veeriessessseessessssssens | oveesessssssensesssnessnns | eessessssssnes (1,090,079) | XXX
JP MORGAN CHASE .. 100 E. BROAD STREET COLUMBUS, OHIO 43215-0278............ | ccccuvrneee (75,815) | XXX
JP MORGAN CHASE .......... 100 E. BROAD STREET COLUMBUS, OHIO 43215-0278.........c.. | covvveeres [ orverrerireeienieeiis | oeerinesienssssesssssnsniens | oveessesssssssessesesneesnns | eeeseessnssees (9,242,981) [ XXX
JP MORGAN CHASE ......... 100 E. BROAD STREET COLUMBUS, OHIO 43215-0278.........cc. [ covvvvveres | v [ e [ | conseenesinnenns (534,050 | XXX
JP MORGAN CHASE .. 100 E. BROAD STREET COLUMBUS, OHIO 43215-0278............ | ccovvernes (16,640) | XXX
JP MORGAN CHASE ......... 100 E. BROAD STREET COLUMBUS, OHIO 43215-0278............ | ccccovnneee (81,347) [ XXX
0199999. Total - Open Depositories.. XXX..
0399999. Total Cash on Deposit.... XXX..
0599999, TOAl CASN.......ccvvrrerrereieieieeseie et XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (836,326) | 4. April 1,562,438 | 7. July. (371,580) | 10. October. (1,400,804)
2. February 1,212,980 | 5. May. (299,440) | 8. August (4,817,087) | 11. November. (5,260,373)
3. March 3,123,035 | 6. June 688,952 | 9. September. (2,428,097) | 12. December. 6,515,992

E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. AlBDAMAL .. AL i | bbbt tiens | ettt enenen | et | s
2. AIESKAL e K | st | enteren et et ene | seereni e | eree
3. Arizona... bbbt niens | seteb e enens | et | s
4. Arkansas 149,172 174,317
5. CalifOMNIA. ..o dOA | s | et ntens | arsenies et enies | ereens e | e
6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres
7. Connecticut CT | e [ ittt | entenenb et enn | st | neres
8. DEIaWArE. ...t DE | s | ot | et | oo | e
9. District of COIUMDIA. .......ccivrieerDC [ i [t | enteb st | s | e
10.  Florida o st | st niens | seeeres st | eres
11, GeOrgia. e GAl... B.... [PROPERTY AND CASUALTY ....ccviiiiirimriniireriirseisiersssiessssssssesiessesssssessssisssesses | oeesesssssssssssesnssnesenes | coee .34,618 .38,563
12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres
13. ceID [ i [ bbb | enteeb st | st | e
14.  lllinos. . TL | oririie | ettt | erieeen et | st | e
15, INGIANA. ..o IN s | st | sieebens et | sebees st | s
16, TOWAL v BA i et | etesess st | sertene e | oo
17, K@NSES..ccovoeicecinrineierieeen S [ i bbbt | rees et | eeeresiee e | e
18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees
19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e
20, MAINE...cooiccireierennedME i s nens | srieres st | ereess e | e
21, Maryland.......cccoooovvevnnoncced MD | s [ et e bRttt st s st s et entess e tntentesnens | sesntentessesnsnntessansetnes | eesessessesntansensenannnnenes | enes
22.  Massachusetts.. MA | .....B.... [PROPERTY & CASUALTY ...ooiviiiiiiiiiiiiieisiisissississiesssssssesssisssssssssssssesssssnsnes | sovsssssssssssssssesssssnnis | vones 200,800 204,242
23, MIChIGAN......eeeececieireeeeeee e M | e | ettt ettt sans st ennens | sressntantestessesntensentennns | resensensesntneentesnnnsenns | enes
24, MINNESOtA. ..o MIN i s | e | e | s
25.  Mississippi.. VIS | s | Rt s sttt ententenns | etesentessenetensentesnenntne | netessesseseenaententennennes | neea
26, MISSOUM....oevverrivrinrierreeenee MO [ i [ ettt niens | seterent st nens | ettt | e
27, MONMEANA. .. T i | bbb | srbte sttt enies | ereresi st | e
28.  Nebraska........cccooorereevencneec e NE | s [ bbb | e | e | s
29, Nevada......emrenerinneenennns PROPERTY & CASUALTY....ccouivmririieeinsisseesesssesssesssssessssssssssessessssesssesssssssnssss. | sosesssssnsssessnsssessnse | onee 250,238 275,450
30.  New Hampshire. PROPERTY & CASUALTY......iiiiiiiiiiiniissiesissiiesississsissiississssssssesssssssnsies. | sossisnsssssssesissssssinne | e 497,056 550,900
31. New Jersey. NJ e e ettt s et ntesn s etnsentennens | sresetantessesnenstenaansesnes | ertessessesnenntensennnsnennes | enes
32, New Mexico.......cocrvrvvrveveeend NM [ i Buits | PROPERTY & CASUALTY ..ottt ssssesssssssssssssssssnes | sssesssssssesssssssssessssensnss | cores 399,821 414,280
33 NEW YOTK.oovieerrrieiereeeeeedNY s e | sebenes st enies | ererenseerenes e enenes | e
34, North Carolina........cccoccrevvevraeenNC [ o0 Buses | PROPERTY & CASUALTY ..ottt ssssssssssssssssssssssssnes | sssessssssssssssssssesssssnssss | ores 351,687 357,644
35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e
36.  Ohio... ...3,672,500 4,370,216 |.....
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 et snsesnnnnes | eeneenees (] (] 0. 0
59.  Total XXX XXX SOOI RRTURIRRROTOORN BYOON 3,672,500 | ..ooovrrnnnns 4,370,216 | ..covvvererinns 1,883,392 | ..o 2,015,396
DETAILS OF WRITE-INS
BBOT. ettt eest et enan i | crienerees | s RS | eeeinen ettt | sertens et | e
BB02. ittt snisnnnes | crieneienns | ettt | enssnst ettt nninnnns | eesiensenes s enssennin | cones
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 et esesssseeennnene | eereenees (] (] 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX e D0 OSSR RRRRR [PSTRT 0 ... 0 ... 0.... 0
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