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Annual Statement for the year 2012 of the The American Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES........cvuerevcereireireisneise e eesessessssssssienins | eeeseesnees 12,189,273 | ...ocoennn 41 | s 12,189,273 | oo | v 12,189,273 | ...oveenne 41
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.eeeeererrerens | woervevsnsnnnens 8,983,640 |............ 3.0 [ 8,983,640 |..covverrreereeiiens | e 8,983,640 |............ 3.0
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. | woevvereiuinns 8,662,530 |............ 2.9 | e 8,662,530 |...cveverrirereriereiens | e 8,662,530 |............ 2.9
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccoevevvierverieeeieieens | o ...9,304,020 |..co0e0e3.2 | o 9,304,020 |..cvoevireirererieeiens | e 9,304,020
1.43 Revenue and assessment obligations..............cccceveeiviereieeeieiesns | coevveevenns 22,706,381 22,706,381 22,706,381
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 GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........cccoooovioniens | v 93,373,442 |.......... 3T | 93,373,442 | ..o | s 93,373,442 |.......... 31.7
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoeorvnrenrnninrnniieiienes [ eornvenninns 0.0 [ oo e | s (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI ..ottt sstenssnssens | seesessessnens 3,274,056 | ............ 1A | s 3,274,056 | ..oooovoereriererinriiens | ceereernninnins 3,274,056 |............ 1.1
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 108,560,154 |.......... 36.8 | v 108,560,154 | ....cooerverrreiirniireies | vevereris 108,560,154
2.2 Unaffiliated non-U.S. securities (including Canada ..21,336,360 |.... ...21,336,360 |.... .21,336,360 | ..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MULUEI FUNDS.........covvuieiiinieeeesssieine | e esiesiseiesenes | eeenenein 0.0 it e | e (V1N I 0.0
3.2 Preferred stocks:
321 AFFIBEEM. ...ttt | sttt | seereeneas 0.0 [ oo [ e | e (V1 O 0.0
3.22 UNAfiliAted. ..ottt sttt | seesessestsnesessesssnsssessans | sessesseeens 0.0 [ orereeeeereereierirrieene | reerereeeseesesreesnnees | eeeeeeseees st (V1 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfAEEG. ...ttt ens | seeeesest et snnniene | nestesienens 0.0 [ o | reesereeiseeesreeeeiees | sereeesrees s (01 O 0.0
3.32 UNAfili@ted. ..o | st | seeneenens 0.0 [ oo [ e | e (V1 O 0.0
3.4 Other equity securities:
341 AFFIBEE. ...ttt | et | e 0.0 [ oo [ e | e (V10 O 0.0
342 UNGffili@ted...........oveeieeiieice st | ettt sntsnins | i 0.0 [ oo [ et | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEEM. .. oottt | ettt | srenieeeneas 0.0 [ oo [ e | e (01 O 0.0
3.52 UNAffiliAted..... vt sssssessestnens | seesessesssssssssessanssssessans | sessessanens 0.0 [ oreereierirereiernninies | reessrsneseeesrensnsens | sereeesiessneesensnsens (010 O 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and la
4.2 Agricultural

43
44
45
46
Real estate investments:
5.1

Multifamily residenti

Single family residential properties

Property occupied by company.

nd development

al properties.

COMMENCIAl IOBNS........coeveeieciereiese et
Mezzanine real estate loans

5.2 Property held for production of income (including §.......... 0 of

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

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

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments
. Other invested assets

............................................. 0.0 | i [ | 0 0.0
............................................. 0.0 | i s | 0 0.0
............................................. 0.0 | i | | 0 0.0
............................................. 0.0 | | evereeeenessesnsinenes | everersssssensesseienenn0 [ eeiinenn0.0
............................................. 0.0 | oo | | om0 [ 0.0

............ 0.0 | [ everereeenesssnnnenes | everersssnsenssessenenenn0 [ eeiinenn0.0

............ (VXU NSRRI PRINY. 0, ¢, SN PR, 0.0, GRS ID, 0.0, 8
................ 5474847 | ..o 19 | i BATABAT || e D, ATA84T | 1.9
................... 771,901 |03 | i 771,901 s | v /71,901 il 0.3
............ 294,636,608 |.......100.0 | ...........294,636,603 |.........cccc........0 | ............294,636,603 |........100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI..........ccieiciciieciesete ettt bbbttt bbb s bbbt bbb

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccriurieieiereieiecese ettt saes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........oeuririerririree e eeseesnes

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13...
3.2 Totals, Part 3, Column 11...

Total gain (loss) on disposals, Part 3, Column 18....

Deduct amounts received on disposals, Part 3, Column 15..... . - . L I
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, Column 15
6.2 Totals, Part 3, Column 13

Deduct current year's other than temporary impairment recognized:

T Totals, Part 1, COIUMN 12......eceeeeeeeeeee ettt sttt a et s ettt essnsntasne st esnsnansseaetanensnessnans

7.2 Totals, Part 3, COIUMN 10........iiiiiiiir s

Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN O........couuiiiiiiiiiiiiiieir ittt

Book/adjusted carrying value at end of current period (LINES 142+3+4-548-T-8)..........ccecvrerrrrrreieireieiesie et s et ss st s s

Deduct total NONAAMItEA BMOUNIS.............cuuuiiiiiiii bbb bbb

Statement value at end of current period (LiNe 9 MINUS LINE 10).........ceviiriiiiieeieiietsetes e ses sttt st tes e b ss s st sttt st bbb se sttt s s benses e baes
SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOT YEAI.........c. ettt sttt neaen

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........crurrerrurireinireseineissesseseese ettt eesnes

2.2 Additional investment made after acquisition (Part 2, COlUMN 8).........cccoueuirireeiiiesee e

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12, ...ttt bbbt
3.2 TotalS, Part 3, COIUMN 1. ...ttt ettt ettt e s st s e et et et et et et et et et et et sesese st sese st sssn et et snenenenenennans
AACCTUBL OF GISCOUNL. ..ottt s 882828282t s s bbb e bbb s bt

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9
5.2  Totals, Part 3, Column 8

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13..... ettt ettt sttt s e sttt ae b st et s et et e st s s s saasseaebananeesnnans
9.2 Totals, Part 3, COIUMN 1.ttt

Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 1.ttt
10.2  Totals, Part 3, COIUMN 10........cocuioeieeieiceeieccte ettt es ettt st a et s et s et as et s et sn st senssasssnantasanentans

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c.ccceeriiieiicreieeeieee e

TOtAl VAIUGLON GIOWEANCE..........vocveieieiecie ettt bbb b b b e b a st b et b b s e bbb s e bbb bt s e bbb ss st

SUDLOLAI (LINE 11 PIUS LINE 12)....viveieireiicieiieete ettt bbbt b bbb a b s b bR b bbb e b s s s e s b se bbb s bbbt s bt bbb s st b e b st bt bns

Deduct total NONAAMILEEA BMOUNES............cccieiiiiteieictse ettt a b s bbb s s s b st bbb bbbttt b n s es

Statement value at end of current period (LINE 13 MINUS LINE 14).......ccuiiireieiiesicie et s bbbttt b bbb bbbt b st naes
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

© © N o

10.

1.
12.
13.

-

> W

© N o o

10.
1.
12.

Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI..........ccieiciiiieiceisie ettt bbbt bbb s bbb st bbbt 821,937

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........ccviurieieiireieie et saes 10,902,833

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........coeurirrirrininenre e seesessnes 39,609,842 50,512,675
Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 16........cvveeviieceeiieeecte ettt ettt a sttt a st sa st et s et s st e s s s naessnsntasanentans

3.2 Totals, Part 3, COIUMN 2.t 0
ACCTUBI Of GISCOUNL. ...ttt 8RR
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13...

5.2 Totals, Part 3, Column 9..... 0
Total gain (loss) on disposals, Part 3, Column 19..... 2,175
Deduct amounts received on disposals, Part 3, Column 16.. 50,514,850
Deduct amortization of Premium AN EPIECIATION. ............cuureuriueeeee ettt ettt ee e s b £ E AR seEe e s bbb 50,036
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...

9.2 Totals, Part 3, Column 14.... 0
Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15........coeieiceceeie ettt s s et bbbt se ettt es e
10.2 Totals, Part 3, COIUMN T1.......iiiiiiiiiieiitr bbb 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-T-8+9-10)........cccrrurrrnrurrunirnririnessesssssesssssssssssesssssssssessssssssssssesssssessessssssssessasssssnns 771,901
Deduct total NONAAMItEA BMOUNIS..............ciuuiiiiiiii bbb bbb
Statement value at end of current period (LINE 11 MINUS LINE 12).......cuviriirririniinrisiseiesss et essss e ssessss s sesssssssssessessssssessessssssessssssssessessssssnssassans 771,901

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI.........ccviiiiiiictcicie ettt s bbb bbbt a bbb s b b s s bbbt es st s et baes 1,060,623,626
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........c.ouieiciieieeieieeieee ettt s s s bbb bbb s s b st b bbb s s nens 100,721,661
ACCIUAL OF BISCOUNL. ... bbb 299,157
Unrealized valuation increase (decrease):
A1 PAt 1, COIUMN 121t 19,059
4.2 Part 2, SECHON 1, COIUMN 15 ...ttt ettt a et e bttt st et s st et essnae s st benansees
4.3 Part2, Section 2, COIUMN 13.........iiiii bbb
44 PArtd, COIUMN 1ottt 702,193 721,252
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.ciueieieieieeieeisee ettt ettt ettt s s ae st s sttt es b b s s saesessnaents 1,663,337
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.............cc.cueieicieieieieiese ettt bbbt banes 872,960,679
Deduct aMOrtiZAtION Of PIEMIUM.........cevcveeeeice ettt ettt s e et se st s s bbb s s s b s bRttt n s s s b ee b s bbbt b s e bbb n e 2,678,499
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15, sttt a e et seb e bt s st s e bbb s s s e ns e s anes
8.2 Part2, Section 1, COIUMN 19........iiiiiieirr bbb
8.3 Part 2, SECtON 2, COIUMN 16........coouivirerireieeiiieie sttt
8.4 Part 4, COIMN 15, ... bbb 0
Deduct current year's other than temporary impairment recognized:

9.1 Pt 1, COlUMN T4 ...

9.2 Part 2, SECHON 1, COIUMN 17 ...ttt bbbt a st

9.3 Part2, SEction 2, COUMN T4...........iiiiiiiiiei bbb

9.4 Partd, COMUMN 3.ttt bbbt bbb bbb ettt ettt 0
Book/adjusted carrying value at end of current period (LINES 142+3+4+5-6-T+8-9).......cciuiiueieieiiieieiiseiese ettt st 288,389,855
Deduct total NONAAMITEA BMOUNTS..........c..ruurieriiriirieriire ettt

Statement value at end of current period (LINE 10 MINUS LINE 11).......oviuiiiiieiictcieeseetst ettt bbb b s bbb bbbt et es s bt baen 288,389,855
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SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......ccouververns | covverrreceinenns 12,189,273 | .vvvevrirnnne 12,734,866 | .....coovvevrrennee 12,314,118 | oo 11,284,000
Governments (Including all obligations R 07 - T O OO PO PP ST O O PRTT DRSPS
guaranteed by governments) 3. Other COUNMES. ....cviiieiiis [ errireierisisissiesssssssesiesssions | eresssesssessessssessesssssssesessess | sesessssessesssssnsessessessssassesss | oessesisssssessasssssssassessessnsasses
4. TotalS...oieiieieicsnieiees | e 12,189,273 | oo 12,734,866 | ...ooovvvrinnes 12,314,118 | oo 11,284,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooiieicesiiiieiiicies | e 8,796,809 | ...coovrevernnn. 9,410,515 | oo 9,136,416 | oo, 7,775,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals.....ccoereereiererieriisiiens | e, 9,169,741 | oo 10,761,853 | ..o 9,423,555 | oo, 8,625,000
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...coscrrieissrnseenseins | e 125,063,462 | ....cocccvvennnee 130,274,197 | oo 125,335,572 | coovvvvencnenns 119,251,595
Industrial and Miscellaneous and Hybrid 8. United States........cccoccvvevees | ceviverererenn 106,830,060 | .......ccoconee. 114,374,283 | ..........c...... 106,663,904 | .......cccooce... 103,665,544
Securities (Unaffiliated) 9. CANAUA. ... | et | e eas | seres sttt senas | essesiesestes st snaenas
10. Other Countries.......coccnuerer | wevnrrerareeencrenas 26,340,510 | .o 26,301,616 | ..cocorvrrraneene 26,477,746 | oo 24,600,000
11, TotalS....cveiriccriscrisenns | v 133,170,570 | cooovvvvericenne 140,675,899 | ...ooovrvcrennns 133,141,650 | ..ooooovvercnenne 128,265,544
Parent, Subsidiaries and Affiliates 12, TOtAIS...vevrireerieesirssricenns | eereeseesssnsssenessnsssssnessnesene | srsssssssssssssssssssssssssssnnnsns | sessssssssssnssesssssnssssssssssssne | sessssessssssssnssssssssssnssncsans
13. Total BONdS......coeeemmeemsnees | covvererncienncen 288,389,855 | ...ccovereenens 303,857,330 | ..coorrcrecnens 289,351,311 | oo 275,201,139
PREFERRED STOCKS 14, UNHEA SEALES. ..o [ eeererireeeinessesessessssnsnnes | cesseesssssssesssssssssssassssnes | wesssesssssssssssssssssnssssnssssnes
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......cocvieeicrciesiieis | e sssenes | ertese sttt | srenese et benes
16. Other COUNMMES.......cviienies | e | enerssenssenssenssenssenesenssenssenes | sossssssssssssessssnssenssenssenesenees
17, TOtalS. .o | e 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cvivicreiieeiiieiiiien | eeiiisieesceississessssienssees | cresissesesssssssssssesessssesssssseses | sressesesssissessssesessssssessssesenas
19. Total Preferred Stocks..... | ..o, 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNItEA SEALES. ....eouvvrrreerrees [ orrersreeiseeeeeessnessnesneeens | cvneessessssssssnsssnsssssesssneses. | sosessssssssssssssssssassssassssneees
Industrial and Miscellaneous (Unaffiliated) 271, CaANATA. ... [ e | e enies | seresres et enans
22, Other COUMTIES........ivuiiies | corenieniessiseisesssensnensnenins | corensensenssssssssssnessnsssneses | sesenssensssnssnsssmnsssssssessensseses
23, Totals.....coooririiniiniiniinins | e 0 [ oo, 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOHAIS......cvcvieercicicicieieces ettt ssieseses | evaessesssssssessessssessessessssenaes | eessssesssssssessesessessessesassenaans
25. Total Common Stocks....... | ..o 0 [ o, 0 [ oo 0
26. Total StoCKS......umuesmmessnenss | coviiniiiincineineinennan 0 [ o (01 P 0
27. Total Bonds and Stocks....| ........cccc...... 288,389,855 | ....ovvvrrirens 303,857,330 | .covorrrernnn 289,351,311
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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
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
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

10
Total

Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3

U.S. Governments

Class 1
Class 2
Class 3

................ 2,989,071 | ................1,385,066 | ................7,815,135 2 | 6,691,178

.12,189,273

22
2.3
24
25
26
2.7

Class 2....
Class 3....
Class 4....

Class 5

Class 6....

Totals

3.1
32
3.3
34
35
3.6
3.7

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

Class 1
Class 2

Class 3....
Class 4....
Class5....

Class 6
Totals..

4.1
42
43
44
45
46
4.7

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

Class 2

Class 3....
Class 4....
Class 5....

Class 6
Totals..

5.1

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

....................................................................................................... 21,791,157 | ..............54,366,603 | ..............39,887,759 | ...............6,512,306 | ...............1,600,237 | ...........124,158,062 |.......ccccc0...... 426 | ............247,182,493
457,214 397,503 [ 764,783

0]..

124,158,063
....... 905,399

125,063,461 9 [ 247,947,276

125,063,462
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
6.1 ClASS Tttt srennns | sensssesseseanes 9,395,624 | .............. 76,218,252 | ... 36,298,096 | .....ovoviereeieirneinnireins | eeereeeereeineeessnenenens | ereneeees 121,911,972 | oo 418 | o 499,741,369 | ..o 47.0 | v 116,388,508 | ..ceovvvnvene 5,523,464
8.2 ClASS 2....eouieiiiiii ittt | freess e | ereesissis 2,998,747 | oo 7,422,070 | oo 998,176 | .cvovcvvrerrerrerirerirerirenes | cvrverineni 11,418,993 | .o 39 | 165,562,344 |......cocoovvrrrrinnnn. 156 | oo 2,096,274 | ..ocoovevennn. 9,322,718
6.3 Class 3.....c.ovvreerereeneireneieeeeneiseeseessineessissssseneseesssssssssssesesnns | eeneensneenenn2y 24,878 | ciiiiiiiiiiieiieisiinciiniinns [ sttt | ettt niees | seteeenessess s sesententenes | sesteseeenenes 2,924,678 | ..o 1.0 | 47,861,963 | ..ocovvrrverrercrend B | 2,924,678
B.4 ClASS 4.....ouveeiieieeiei sttt | sbeeb bbbttt | sbneb bbbttt | sbess sttt | sessessessesiesesenies | s | o0 | ronnnsnnnnn 0000 | 6,667,500
................... 833,800
............ 720,666,976

8. Parent,
8.1 Class 1
8.2
8.3
84
8.5
8.6

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

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2 3
Over 1 Year Over 5 Years
Through 5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

5 6
Over 20 Total
Years Current Year

7
Column6asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

1

0

Total
Publicly Traded

11
Total
Privately Placed (a)

9.

Total Bonds Current Year
Class 1
Class 2
Class 3
Class 4....
Class 5....

Ling 9.7.@5@ % Of COL. B...ocvevireieiiisieisissei s snseneenes

............ 276,225,856
.............. 12,324,392
................ 2,924,678

............ 270,702,394

3,001,673
2,924,678

Total Bonds Prior Year
Class 1....
Class 2....
Class 3
Class 4
Class 5....
Class 6
Totals......
Line 10.7 252 % 0f COl. 8......coviiiriiecisse e

475,086,703
114,224,887

.198,127,169
...33,382,511

830,007,469
cevennn. 169,336,006
.............. 56,709,863
................ 6,667,500

..... 77
A2

7,626,581
5,869,291
8,465,371
6,667,500

coerennnnnnn 10,924,723
........................... 7.2

Total Publicly Traded Bonds
Class 1
Class 2....
Class 3....
Class 4
Class 5
Class 6
Totals..
Line 11.7 as a % of Col. 6......
Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccoverernene.

................ 8,926,353

.185,000

918,813,743

Total Privately Placed Bonds
Class 1
Class 2....
Class 3....
Class 4
Class 5
Class 6
Totals
Line 12.7as@ % Of COl. B......c.ovrverieereeeecce e
Line 12.7 as a % of Line 9.7, Col. 6, Section 9............c.cccune.....

................ 5,241,319
.1,998,747

6

................... 282,145
325,796

.648,800

................... 998,176
........................... 6.7
........................... 0.3

144,740,897

Includes $.....14,449,858 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes §......... 0 current year, §.......... 0 prior year of bonds with Z designations and $
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

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

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

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

NAIC2§......... 0;

NAIC3 $

NAIC4S......... 0;

NAIC5S.......... ;

NAICES........ 0.

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

.......... 0 current year, $..........0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Ca
1

rrying Values By Major Type and Subtype of Issues
6 7 8

2 3 4 5 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 ODlIGAtIONS........cvuverecicieciete sttt ssesaas | eevesesaessas 2,989,071 | oo, 1,385,066 | ....cccovuee. 7,815,135 | ooeeevererseerieienins | eerevsessesiesssssenseniens | cveereeneenen 12,189,272 | o 2 | i 6,691,178 | cvevereeveeeeeren0.6 [ i 12,189,273
1.2 Residential Mortgage-Backed Securities
1.3 Commercial Mortgage-Backed Securities..
1.4 Other Loan-Backed and Structured SECUMLIES. ........cvvveurerieieriieries | ceerierisisserenssiessnssssns | ernessanesssssssesssssssesens | aressesssssssesssssssessessssanes

12,189,273

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..
Other Loan-Backed and Structured Securities...

. 3,008,879

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..
Other Loan-Backed and Structured Securities...

.............. 34,369,415

8,796,809

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

Issuer Obligations.......
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..

2,414,047 |..

...9,169,741

4.4 Other Loan-Backed and Structured SECUMHIES............ewerereureenririeieinns [cesmessmnsissessmsssssissises | sessessmsessssssssssesssssssssess | sossssssssssnssssssssssssssssens e [ s . e | .
4.5 TOtalS. ..o snssnsnsssnesnssneenees | osnessnsssssnsssssssnsnens0 | eneseennnenssi2y086,170 | o 4,669,525 | ..cocovvenne 2,414,047 | o0 [ 9,169,742 | i3 42,023,014 | o0 [ 9,169,741 | oo 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations...........cccureveevnerinerincrnerinerinenineninensnensnensnensensnensnenes | sneeneninennnnen 0,082 | covviiniiins 10,766,138 18,720,112 | coovvvnnee 1,728,468 | ......ccovvenee 424,620 | ............31,690,020 | ..o 109 | i 94,920,221 | .ovvvrvvrvirrennn8.9 | e 31,690,021
5.2 Residential Mortgage-Backed Securities ...34,332,793 ...10,650,055 ...5,241,052 1,573,120 130,905,283 | .o 123 | 71,493,484 |..

..10,517,592 | ...

5.3 Commercial Mortgage-Backed Securities..........c..ccvvereerecrevereevesieens | ceeeniennnnn 2,094,694 | i 9,267,672 | ovevereee 10,517,592 [ oot | e L 221217T1 |21 | 21,879,958 |..
5.4 Other Loan-Backed and Structured Securities... ettt nsnsnenens | erenereresr e snasrenas v L | ceinniseisnesieeninesnnene |00 [ et naena . .
5.5 TOAlS....ccviieiiiesiceeicesicsesseiss s sssessnssensssssesensssenensnsens | aneensnserenn@ 1,041,840 | tieriiiiinnas 54,366,603 39,887,759 | ............. 6,969,520 | .............. 1,997,740 | ..........125,063,462 | ........ococoeeeee 42,9 | 247947275 | o233 | 125,063,463 | ...cocvovviericricinad 0

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities

................. 998,176

............ 118,135,405

6.3 Commercial Mortgage-Backed Securities.. 197,510,444
6.4 Other Loan-Backed and Structured Securities... TR 1,826,620
6.5 TOtAIS.....cviveiicieriesissiseiss st esissssessssssssssensessssssssssnssnssssssssssenes | censensensiens 129 320,802 | voreereerene 19,344,138 | viriire0eenn 43,720,167 | o000 998,176 | o0 | 000000 136,382,783 | v 468 | i 720,666,976
Hybrid Securities

7.1 1SSUET ODlIGALIONS........cvevieivciiiieiiee st senes | stessesessssssessssesesssssesens | essssesessesessssssessssssesesss | sressesessssssessssssessssssesins | sessssessssssesessssesessnsnses | svessssssesssseesssssesessnse | senvesssseessssssessnserersnsQ | eevevessnrersnssrerensnnens0.00 | ovveisiiienns 8,847,900
7.2 Residential Mortgage-Backed Securities

7.3 Commercial Mortgage-Backed Securities.............c.covvverrierverecreinennen.

7.4 Other Loan-Backed and Structured SECUMHES.............cvveveveeveereieiieies [eeiiiiiieieiisieiesesiiniiis | eviessesisssssesisssssesesensss | esesssssessssssessessssansesies | avesesssssessessssasessessnss | sonssssessessnsessessnssnsasses | senssnsesessessnsensessnssneed | voreerersnsssesssnsneersd0o0 [ orronssississsneesesssssesenas

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..........ccoouvverevrierierseeiennns
4 Other Loan-Backed and Structured Securities
8.5 OIS ...ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
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
9. Total Bonds Current Year
9.1 IsSUET OBlGAtIONS........coorerrireieirseisersersenersesesessseiseeseiseens | ceeereeeenes 14,686,599 | i, 92,881,848 | .............. 81,820,811 | .coooevenee. 5,140,691 | ..o 424,620 | ... 194,954,569 | ....oovvvrrnrcrneennn88.9 [ XXX [ e XK | e 179,981,249
9.2 Residential Mortgage-Backed Securities.............cccevvereevesiceveeiens | cvevnn... 19,696,464 | ... 34,332,793 | oo 10,650,055 | .............. 5,241,052 | ..o 1,573,120 | ..o 71,493,484 | o285 |t XK X e e e XK | i 71,493,484
9.3 Commercial Mortgage-Backed Securities.............cccoeevevivcevvcenveces | ceveivirennnnnn 3,274,242 | o 11,362,180 | ....coeee. 10,517,592 | oo, 0 [ ceeeveeeiererenen0 | e 25,154,014 | o886 | etk XXX e e XK | i, 25,154,014
9.4 Other Loan-Backed and Structured Securities... s 0 [ e e 0.0 [ XXX e XX | i 0
9.5 TOtAIS.....ocvricieees s ssssssssssnsses | oeniieniennn 31,007,305 | ... 138,576,821 | ...........102,988,458 | ........... 10,381,743 | ............1,997,740 | ...........291,602,067 | .....ccccoevrrrrren100.0 [ oot XKX s [ XXX | i 276,628,747
9.6 Line 9.5as @ % 0f COl. B....cvvrvriinninimnininsinsississnssnssmssnssnsssssnens | sssesssessseseesseennees 1229 | invnnennensecnneenne 1.5 | i 35.3 [ o 36 | 07 i 100.0 | XX [ XX i [ XXX s | v 94.9
10. Total Bonds Prior Year
10.1 ISSUET OBlGAtIONS. ......uvevieircireieeeeseee e | eeeeessnees 54,297,623 | ............ 382,500,492 | ............ 193,327,952 | ............ 40,027,899 | ..........s 41,036,553 |....ccooenn. ) 0.9, SO IS ) .0, SO I 711,190,519 | covovvrrcnnnd 66.9 | .o 572,244,110 | .......... 138,946,411
10.2 Residential Mortgage-Backed SECUNHIES. ..........cuurvereeeieneiineineiineins | e 8,461,734 | ... 20,494,978 | .............. 16,514,779 | c.ooveeev 36,896,823 | ............ 48,536,969 |............. )., SO IS ). SO IS 130,905,283 | ....ovvvririinn. 123 | e 130,905,284 |....oovvverriirrirriiriies
10.3 Commercial Mortgage-Backed SECUMHES.............covvrrrrerirrrinrisrineins | e, 4,736,176 | ............ 191,789,089 | .............. 23,106,950 | ..o | e | e ) .. SO I ) .0 SO IS 219,632,215 | covooveerieriinnn 207 | v 215,664,348 | .............. 3,967,867
10.4 Other Loan-Backed and Structured SeCUMtES..........cccevuurureruniiniiiens | onresrinnnnns 1,448,283 | ..cooovvivins 378,337 | | e || e P ., SO )., SO [P 1,826,620 | ..oooovvvrinriiinnnd 0.2 [t | v 1,826,619
105 TOAIS...c.eoverieieee st | erssenssness 68,943,816 | ............ 595,162,896 | ............ 232,949,681 | ............ 76,924,722 | ............ 89,573,522 |....cooeenee. )., SO IS ) .0 SO IS 1,063,554,637 | ..ocoovrvrrirrinnee 100.0 | vovvrrenee 918,813,742 | .......... 144,740,897
10.6 Line 10.585 @ % Of COL 8.......cvuiviiiiiisiisiisississisnsnssnisenesenienes | eenessnssnesnesnsesnees 8.5 | oo 56.0 | oo 219 [ s 72 | i, 84 |, D0, SO R ) O.0, SO [PVRRROO 100.0 [ oo ), .0, R [FOOOOO 86.4 | oo 13.6
11. Total Publicly Traded Bonds
11,1 1SSUET OblIGAtIONS......ceuvevercereirricieie et eessessenes | ereesnssenens 14,686,600 | .............. 85,514,643 | .............. 75,212,870 | ...ooveeen. 4142515 | o 424,620
11.2 Residential Mortgage-Backed SECUMHES..........cocurrvrivnivneineineineins | eveeeereens 19,696,464 | ............. 34,332,793 | ..o 10,650,055 | ....covevnnee 5,241,052 | ..oocovennnee 1,573,120
11.3 Commercial Mortgage-Backed SeCUNES............ccoevvvvercrrireierieiiiis | cvveveiiiienans 3274242 | ... 11,362,179 | ..oovveee. 10,517,592 | ..ooveeeeceeeceeiees [ e
11.4 Other Loan-Backed and Structured SECUMHES. .............euuurreurruurririiens [ ersmssssssssssssssssssnns | erssnssssssensssnsssssssnssenens | erssesssenssenssensssnssenssnss | eosemssssssessssssesssnssnns | onsssesssssssssssssssssssnsees
115 TOAIS..cove st | rebnssnees 37,657,306 | ............ 131,209,615 | ..coovvenee 96,380,517 | cooovvvnnvne 9,383,567 | ..covvvenenee 1,997,740
11.6 Line 11.5@5 @ % Of COL B.....oovvvvierieriiieeesieeeeesssissssiessenins | eveeeisesinssnsienes L I AT4 | e, 348 | s K I 0.7
11.7 Line 11.5as a % of Line 9.5, Col. 6, Section 9.........ccoccvevvnvnrnninnens | corvnnnrnerinninnenenee 12.9 | iiiiiniiniininnnnnd$5.0 | i 331 | i 3.2
12. Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS.......vurveririieririeieiseisie st stesssssness | sresssssssssssessssssnssessnnsns | sessessessesenns 7,367,205 | ...covvvnnnn 6,607,941 | ..ccoorrrneee. 998,176
12.2 Residential Mortgage-Backed Securities .
12.3 Commercial Mortgage-Backed SECUMHES...........c.rurirerreririierireireins | cerrereineineineieesssnsenees | coneersssnessssnssssssssessnnens | ssessssssesssssesssssssssassnnsns | sessessssssessessnssessessnns | sessessesssesessessssssnssesss | snsssesssssesssessessessnesnnsd | nveneesmssensnnnneesnnsnns0.0 [ ovineinsiinenns 3,967,867
12.4 Other Loan-Backed and Structured SECUMHIES.........c..eviererriiriniiirires [ ernrerersississnsisnissinnens | eensesensessmesssssesensssensens | conmesessssonsssesessensemsnsss | anmessssensensesenssssssessnns | sersesssssnsssessenssssssesenes )V RN 1,826,619
125 TOAIS...coeoeeiee sttt | fenebeess sttt (01 7,367,205 | .oovvenne 6,607,941 | ..o, 998,176 | ..o (V18 [ 14,973,322 | oo 5.1 | o 144,740,897
12,6 Line 12.585 8 % Of COL B......ocovvervrrieciiciecieescisiissis s sississienes | sesssesssssssssssssssssnes 0.0 [ oo 49.2 | o A4 | e, [ I 0.0 | oo 100.0 |.oovverenee. ) .0, S IS XXX
12.7 Line 12.5 as a % of Line 9.5, Col. 6, SECHON 9......covvvniiniiieineiinniinns | onresrisrissessinnens 0.0 | oo 25 | s 23 | i, 0.3 | e, 0.0 | o [ P ., SO XXX
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........curuureerereeeeseiereire ettt ss ettt enesessenss | sreesessesssssssssessessasssessessesssessen 2,931,014 | oo 2,931,014 [ oot | ettt sttt st bt | Saebastesaes ettt st s bbbt et b et ne
2. Cost of short-term iNVESIMENS ACGUITET...........c.ueiiviieicicieie ettt b s sssensens | essesssssses et ssses s b s s s ssnsans 91,424,372 | oo 1,824,372 | oottt | eetesse sttt b st en e bes | shsetetes bbbttt
3. ACCIUAIL OF BISCOUNL. ... bbb | bbb bbbt bbb 0 | | S| Shiee b | Shb bbb
4. Unrealized valuation iNCTEASE (ABCIBASE)..........cevuevereerieeieisiseiee sttt st sss st st st es s sss s sss s ssssessssnnses | sevsssessssssssssssesssssstessessstessesssnsassssassand 0 [ ottt eaetes | cesis ettt e b ste b e s s e s s saete | neaesetestetes s ea et st et s s e s s et b s e ae st e setenns | ebsesebeseset et eae b e st et s et b st s e b naetena
5. Total ain (I0SS) ON QISPOSAIS........cuuruureueeeerrerrireeeeeire ettt se s es e es et s st s st es s ssessessants | oessessessassasssesseesantsnssessentenssessessentasssnsan 0 [ oottt | eves sttt ettt sttt s s entens | chebaebees st sa et s st s b b s s bt sesae bt ensensese | ebstessesaebs e s s et bttt b bt n b b ann

6. Deduct consideration received on disposals

7. Deduct amortization Of PIEMIUM.........ccceiieeicte ettt bbb st ae b bbb s s s s s st bessnaes | ebebsssesessssssessssebesssesessssbebes e ses s snsebnanl 0 [ vt tes | cresis ettt bbbt s st b st et es s esebanaete | neaesebastetes s et et s et et s e et s et e b s e ae s s enaebesns | ebsebebesaeaetes e et et et e s et e b e b r et s st b naetenas
8. Total foreign exchange change in book/adjusted CarTYiNG VAIUE. ...........c.eveverurininrinrireiessesissieesessessssessssessessssssnes | sessssesssssssssssessesssssssssessassssssessessssnssens 0 [ ettt tes | ceris ettt et b b st et e s s esesasaete | nesesesessetes s ea et as et et s e ae s s et e s s ese s et snseteses | ebsebebessesetesenae b st et et se b b e r et s st b s tena
9. Deduct current year's other than temporary impairment FECOGNIZEM............curuurieiuierrirrieeeneireieesseeei e sreee e sseess | seeseessssssssssessesssne e s e ssssenssnssssssssa 0 | ettt es b tsnienes | ersesstessesistestes bt essessetsntestesstentesessntens | ctsbiessessetestessetastessesntensessstentessessetsntensesse | oebistassesietstassesset et sttt ent ettt ensensetnans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccevueririirrierieiisieiesseiiens | e sess 3,212,212 | o 3,212,212 | oo 0 | o 0 | e 0
11. Deduct total NONAAMItIEd @MOUNTS...........ccuuiiiiiii bbb | EbEseaE bbbttt 0 et | e | SEinE | ShE R
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.cveriuiiiieiiiiisiciectsceseeisstessssssssssessssssessessnes | ovssssessnssssessssssessessssesssssesssaes 3212212 | o 3,212,212 | oo L0 OO (O O 0
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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

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06



03

Annual Statement for the year 2012 ofthe The American Insurance Company

Showing Other Long-Term Invested Assets
6 7 8 9

SCHEDULE BA - PART 1

OWNED December 31 of Current Year

1 2 3 Location 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 O|MISSOURI AFFORDABLE HSNG XVIBA........... | cccceeee. JEFFERSON CITY... |MO... | Other............ .| 12/29/2005 | .. 568,966 | .............. 568,966 568,966
000000 00 O]WELLS FARGO BANKN.A. BA GEORGIA......... | ......... ATLANTA GA.... [ DIreCh......cvviiriisriississsi s ..105/03/2002 |.. 202,935 | ....... 202,935 202,935
3599999. Total - All Other Low Income Housing Tax Credit - Unaffiliated 771,901 0 {0
3999999. Subtotal - Unaffiliated.........covrvrirerriiriniisisnierssissesensnies 771,901 0 (O I
4199999, TOHAlS.........coooorveirecreeeceece e 771,901 0 (O [ 0
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Annual Statement for the year 2012 ofthe The American Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4 Date Type Actual Cost Additional Percentage
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated
72201P 61 3| PIMCO FDS SHORT TERM FLTG NAV PORT Il....cocvieriiiinirisierissisnississerenens NEWPORT BEACH........cooviiiiiiniiisissirsiines CA..cco.. Direct.....coovvne. 04/25/2012 [ ...oovivviiirnnn ....10,902,833 39,609,842
0899999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of BONAS = AfflIATE. ..o otieis sttt sttt ettt es ....10,902,833 39,609,842 XXX
4099999. SUDOtAl = AFFIIBEEA. ... ....10,902,833 39,609,842 XXX
4199999, TOAIS........ocvveeeerieeieeieeee ettt ....10,902,833 39,609,842 XXX




Annual Statement for the year 2012 ofthe The American Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./ACV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT II NEWPORT BEACH..... | CA... |Direct. .. | 04/25/2012 [ 06/08/2012 | .....oovvorererrrrrnes (U OISO O 799,984 | .......... 800,000 | ..ovevvererrers | e 16 | oo 16 | v 133
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT Il NEWPORT BEACH..... CA... | Direct. .. | 04/25/2012 | 06/27/2012 | ....ovvvrervrrrrirnnnne (V1 O I 7,299,896 | ....... 7,300,000 104 104 856
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT II NEWPORT BEACH..... | CA... |Direct. .. | 04/25/2012 | 07/25/2012 (VI TR IS 800,031 | .......... 800,000 (31) (31) 191
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT II. .| NEWPORT BEACH..... CA... | Direct. .. | 04/25/2012 | 08/28/2012 0 03,999,840 | .......4,000,000 160 160 958
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT II NEWPORT BEACH..... | CA... |Direct. .. | 04/25/2012 | 09/04/2012 0 { oo | e 799,888 | .......... 800,000 112 112 385
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT II NEWPORT BEACH..... | CA... | Direct. .. | 04/25/2012 | 09/17/2012 | ..oovvrivvririirnnne 0 | [ v 5,199,273 | ...... 5,200,000
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT II NEWPORT BEACH..... | CA... |Direct. .. | 04/25/2012 [ 10/04/2012 | .....covvvvrerrerrrnees 0 | e | e 1,099,995 | ....... 1,100,000
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT II NEWPORT BEACH..... | CA... |Direct. .. | 04/25/2012 [ 10/18/2012 | ....coovevrrerrrrnes 0 | [ e 299,999 | ......... 300,000
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT Il NEWPORT BEACH..... CA... | Direct. .. | 04/25/2012 | 10/22/2012 | ..oovvvvvvvrirrinnnne 0 [ oo | e 4,099,984 | ....... 4,100,000
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT II NEWPORT BEACH..... | CA... |Direct. .. | 04/25/2012 [ 11/07/2012 [ ....coonivevrverrrnes 0 | oo | e 3,999,754 | ....... 4,000,000
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT I NEWPORT BEACH..... CA... | Direct. .. | 0412512012 | 11/15/2012 | ..coovvrivvrriiinnne 0 .....16,298,997 | ..... 16,300,000
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT II NEWPORT BEACH..... | CA... |Direct. .. | 04/25/2012 | 12/06/2012 [V ST S 5,800,180 | ....... 5,800,000
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT II NEWPORT BEACH..... | CA... | Direct. . | 04/25/2012 | 12/28/2012 0 ..14,854 14,850
0899999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds = Affllated...........oviiiiiiinninnissnsisssssissississssssnsssssssessssesssssssssssssssessens | onrssesessenssnnnsd | cornsnnsrinnnn [ (U I 0 0 0 0 50,512,675 | ..... 50,514,850
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 O|WELLS FARGO BANKN.A. BA GEORGIA........ccoorsviiiriniinns ATLANTA. ..o, |GA... |Direct ....................................................... 05/03/2002 | 12/31/2012 | ........... 50,036 | .ovreieriiiniinns | s (50,036) | .ovvvreerearins | i | s (50,036)
3599999. Total - All Other Low Income Housing Tax Credit - Unaffiliated. ..o s | ..
3999999. Subtotal = UNAFfIIBEG. ... enraenes 0 [ (50,036) .0 .. .0
4099999. Subtotal = AFfIlIAIEA. ......vvuuieuiiieiiiieiii i s 0 0 0 0]...50512,675 | ..... 50,514,850
4199999, TOAIS. ......rvveerseseeiseiseeeseeesees st es st 8 R8RSR R £heER LR R LRttt | rrisseria 50,036 | ..oorrverirens0 | eererr(50,036) | oo | e, (V)] [ (IR | [— 0] ...50512,675 | ..... 50,514,850
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Annual Statement for the year 2012 ofthe The American Insurance Company

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

1 2 Codes 6 7 Fair Value 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
912810 EJ 3|US TREASURY N/B SD.. | [ e | e 1 (6,017) 03/02/1998 | 05/15/2021
912810 EJ 3| US TREASURY N/B......coooriimiirriniineinsiiesiesesnsssssissssssssssssssssssnnes | aovsnen | oo | onevsensins | vevens 03/02/1998 | 05/15/2021
912828 BA  7|US TREASURY N/B.......ccovmvreriecririserenssesiesssssssssesssssssssssenssnns | SDit | oo [ onvvreriis | veneee 04/23/2007 | 05/15/2013
912828 BA  7|US TREASURY N/B......coooviiieiiriirieineinsiiesiesessessssisssssssssssssesssnnes | eovseen | oo | osvesensons | vevens 04/23/2007 | 05/15/2013
912828 CJ 7|US TREASURY N/B 01/20/2006 | 05/15/2014
912828 HT 0|US TREASURY N/B .2,000,000 03/18/2008 | 02/28/2013
912828 PP 9|US TREASURY N/B TSY INFL IX N/B .2,800,000 06/26/2012 | 01/15/2021
912828 SA 9|US TREASURY N/B TSY INFL IX N/B .2,390,000 06/26/2012 | 01/15/2022
912828 SA 9|US TREASURY N/B TSY INFL IX N/B .1,210,000 06/26/2012 | 01/15/2022
0199999. U.S. Government - Issuer Obligation: v 11,284,000 0 [0 [ XXX [ XK [ XXX | e 54,793 .l 217,066 ... XXX [ XXX......
0599999. Total - U.S. GOVEIMMENL........coiiiririiiisiisssisisnissisensssessenssssessssssnsssssssssssssssssessssssssesssssssssssssssessssssnnes | eensneeenes 1258 14, 118 [ 0o XXX viiens | cvvienernnn 12,734,866 | covvvevecs 11,284,000 0 im0 |l XXX [ XXX [ XXX | 54,793 el 217,066 .. XXXeooooe [ XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
574192 UQ 1|MARYLAND ST. VAFE ] 224,530 1 105.840 | .ooovvrvrrneen 211,680 03/10/2008 | 03/01/2014
574192 UQ 1|MARYLAND ST... JAFE| 336,795 | L. 105.840| . 317,520 03/10/2008 | 03/01/2014
574192 VY 3|MARYLAND ST... WAFE] 552,215 | L 102.816 | . .514,080 03/18/2008 | 08/01/2013
74514L PY 7|PUERTO RICO COMWLTH........... AFE ] . 143,885 | 116.138 | . 145,173 12/08/2008 | 07/01/2027
882722 D9 9|TEXAS ST VAFE] ... 238,658 | ... 119.163 | . .238,326 07/19/2011 | 10/01/2017
882722 D9 9|TEXASST...... .|.1FE|.................536,981 | ...... 119.163 | . 536,234 07/19/2011 | 10/01/2017
882722 E2 3|TEXASST...... JAFE | i 775,398 | 122.703] . 07/19/2011| 10/01/2018
882722 E3 1|TEXASST...... JGAFE| 1,128,448 | L 124.456 | . 07/19/2011 | 10/01/2019
882722 E4 9|TEXASST....... GAFE ] 384,797 | 126.056 | . 07/19/2011 | 10/01/2020
882722 E4 9|TEXASST VAFE ] i 384,797 | 126.056 | . 07/19/2011 | 10/01/2020
93974C RR 3| WASHINGTON ST.......cccooeuu AFE] 4429913 | 123.953 | . . . 08/05/2010 | 01/01/2022
1199999. U.S. States, Territories & Possessions - Issuer Obligations..........cccovviniiicinincne | s 9,136,417 | .. XXX........ 7,775,000 0 152,449 | ..........415,690 |..... XKoo [ XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .. 9,136,417 | ... XXX........ 7,775,000 0 152,449 | ...........415690 | ..... XXX [ XXX......
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
152735 WB 8| CENTRAL BUCKS PA SCH DIST... .|.1FE| .. .2,410,000 (14,508) 06/07/2011 | 05/15/2021
152735 WB 8| CENTRAL BUCKS PA SCH DIST... .|.1FE| .. .1,070,000 (6,441) 06/07/2011 | 05/15/2021
152735 WK 8| CENTRAL BUCKS PA SCH DIST... .| IFE|...c.............685,149 | ... 126.327 | . (3,853) 06/07/2011 | 05/15/2021
152735 WK 8| CENTRAL BUCKS PA SCH DIS VAFE ] 299,753 | 126.327 | . (1,686) 06/07/2011 | 05/15/2021
179090 KD 6| CLACKAMAS CNTY ORE SCH DIST NO.. .|.1FE| .. (11,773) 01/31/2007 | 06/01/2024
179090 KD 6| CLACKAMAS CNTY ORE SCH DIST NO.. .| 1FE| .. (2,616) 01/31/2007 | 06/01/2024
366119 SU 0 GARLAND TEX .. oot sessseeesssssssssesssensssss | erene AFE] . . (5,051) 02/21/2007 | 02/15/2018
718814 UX 2|PHOENIXAZ............. SD. [ s AFE] v 1,572,758 .1,425,000 (24,434) 03/25/2008 | 07/01/2014
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 9,423,555 .8,625,000 (70,362) 0
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: JES RPN 9,423,555 .8,625,000 (70,362) 0
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed 0b|iga" of A and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obllgatlons
196558 QY 9|COLORADO RIVER TX MUNIWTR DIS..oiiriiieiienisnicssinniienes [ [ [ e, AFE ] v 1,841,664 | ... 114,692 ..o 1,835,072 | ..ocovrnee 1,600,000 | ...ocoovvvneee 1,782,499 |........... (43,081) 5.000]......... 2,017 [ Wi | o 40,000 | .ccooovrerees 70,000 | 07/22/2011 | 01/01/2017
3135G0 HG 1| FNMA SENIOR UNSECURED..........ccostvmrrerieriererneesssrseniserienenee | oneee | oo | veverneeens | e | vviiinnnnnn.8,976,960 | ... 100133 | v 9,011,970 | .vvverene 9,000,000 | ..ocvernvene 8,983,640 |........... 6,680 0.375] ......... 0.458 [MS...... | covrrrerirns 9,844 | ..oovernnen. 20,625 | 02/02/2012 | 03/16/2015
575579 FJ 1|MASSACHUSETTS BAY MA TRANSPRTN.......cccovevermremmernneenneiinerinns [ SDt | [ i 2[AFE| 392,823 | ... 129.504 | . (1,516) 12/06/2007 | 07/01/2030
575579 FJ 1| MASSACHUSETTS BAY MA TRANSPRTN......ccovvvirrverneirerneennirennnins [ wovnee [ [ vvirnnnns 2|.1FE] .................869,821 | ...... 129.504 | . (3,356) 12/06/2007 | 07/01/2030
646136 E7 2|NEW JERSEY ST TRANSPRTN TRUST.......cccsevenmeemrrmmermerrnnernennnns | wevvene | [ wovevreens | W IFE | ne.r.5,5682,200 | ... 121728 . . (52,303) 11/17/2011 | 06/15/2021
64972H TN 2| NEW YORK CITY NY TRANSITIONALF........cocovvrernirnrimnrivrnererinninee | vevens | oo | eovwenen 1| WAFE | 5,953,724 | ... 121.928 | . 5779 387 14,740,000 (7,998) 12/03/2012 | 07/15/2024
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 6 7 Fair Value Change in Book/Adjusted Carrying Value Dates
9 13 14 15 17 18 19 20 21 22
Current
Year's Total
Unrealized Current Other Than Foreign Admitted Amount Stated
NAIC Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP Desig- Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and During Maturity
Identification Description nation Actual Cost Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Year Acquired Date
745181 NB  9|PUERTO RICO COMWLTH HWY & TRAN......ccovvurrrirrrerierirecerenens V2FE | e 838,775 | 17231 | 820,617 | ..oovoeverenne 700,000 | ..oooerernene 836,786 |........... (1,989) [ .oooverrivrrrerirerirnee | verereeeneriiseineriene | vereernn8.500 [ covvecs 4.032 | I | e 19,250 | oo 07/23/2012 | 07/01/2036
745181 NB 9|PUERTO RICO COMWLTH HWY & TRAN.... .2FE| .. 7,931 | s e (43) [ e | e | 5500 [ o 4.032|J....... 07/23/2012 | 07/01/2036
745181 VF 1|PUERTO RICO COMWLTH HWY & TRAN.... AFE] . . .58,308 (275) [ vvrerrrvrernrirerinnnee | evernnssirenneisninns | vererenne5.500 | oo 4230 dJ....... 12/23/2008 | 07/01/2036
745190 J9 0|PUERTO RICO COMWLTH HWY & TRAN.... W2FE| .. 20,000 | ...... 20,292 (575) | cevvvervreerrenrreenrisenes [ reverieeiesrisseiisnies | erereen5.000 | e 2.050 [JJ....... 12/24/2008 | 07/01/2033
745190 K2 3|PUERTO RICO COMWLTH HWY & TRAN.... .2FE| .. (766) | ovevevvvreerrieerirerns [ everreeneisnsinneinns | ereree5.000 | cevinnce 2370 [JJ....... 12/24/2008 | 07/01/2042
915137 6X 6|UNIV OF TEXAS TX AFE] 1,232,790 ... 123.667 ] ............. 1,236,670 | ..............1,000,000 | ..............1,225,642 | ........... (7,148) [ oo | verreeenerineiseriens | eereernn5.000 | oo, 2.250 [FA....... 08/30/2012 | 08/15/2026
917393 AP 5|UTAH CNTY UT HOSP REVENUE LAFE] . (8,377) [ coovererrenernerirerirnee | ceverneensenneisernene | eereeernn5.000 | covneces 2.500 [ MN...... 10/18/2012 | 05/15/2024
927790 FE O0|VIRGINIA ST CMWLTH TRANSPRTN B FE] (3,706) [ .vvvvvvreererrrirrirenins | vervvnrnrirersnineerenns | veeennn8.000 [ 1o 2469 |MS...... 08/24/2012 | 09/15/2026
927790 FE 0|VIRGINIA ST CMWLTH TRANSPRTN B LAFE] . (18,464) | ..ovovvvescesnnnniinnns | ervnnrinnissineninsnes | 005,000 [ enad 2469 |MS...... 08/24/2012 | 09/15/2026
2599999. U.S. Special Revenue & Assessment Obligations - IssuerObIlgatlons ) 0 XXX XXX e 324,723 ] i 414,660 XXX...... | ..... XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obli and Authontles of Governments and Their U.S. Political Subdivisions - Residenti 'Mortb ge-Backed Securities
313602 PQ 1|FNMA RMBS-SER-1989-17 CL-E......c.ceooomirrrrinrinerreinnciseriiseinennnens v | e [ ereereei | vevens 1| e 729 | 104688 | oo ,521 | 319 [ 8,324 | | e (A4) [ v | e | 20010400 [ e 9.447 |MON... 04/14/1994 | 04/25/2019
3138A1 VQ 1 [FNMA RMBS-POOL-AHOB22...........ccovrvmrrierirerirrerreinnninerireneenennees | evvieee oo [ eevnriceni [ s 1. .1,951,631 | .. 1,818,753 | ... (1,686) [ ..oovvvrrverrierierinee | verererenerivsnineriiene | eereenne.000 | e, 2.201 |MON... 72,750 | 11/16/2011| 01/01/2041
3138A2 3H 0 [FNMA RMBS-POOL-AH1B99.........ccorerirrrerierirneererissienseniseenenns | eevinee oo [ eornereeni2 [ s L [ 2,865,975 | ......106.699 | .............. 3,034,144 | .....c....cc.. 2,843,648 | ....cooonen. 2,865,315 |..coounnee (526) | evevneerrrinerrnerirenins [ e | ereeeen3:500 | cerirncs 3.407 [MON... | wcovvirerrenn8,294 | i 99,527 | 10/27/2011 | 11/01/2041
3138A7 FR 4 |FNMA RMBS-POOL-AHS575.........ccovvivirrrnrirernrinsieninersessienssnserens | evneen | oo [ eoveneini [ s 1 ....2,149,546 ..2,218,376 .2,067,337 ...2,147,983 (1,349) 11/16/2011 | 02/01/2041
3138A7 QL 5|FNMA RMBS-POOL-AH5858.. ..1,751,940 .1,632,658 ....1,696,124 (1,289) 11/16/2011 | 02/01/2041
3138AA WN 7 | FNMA RMBS-POOL-AH8752.. ..1,522,836 11,419,153 (894) 11/16/2011 | 03/01/2041
3138AJ DN 9| FNMA RMBS-POOL-AI4608 ..1,344,062 .1,252,189 (1,205) 11/16/2011 | 08/01/2041
3138AL LB 1|FNMA RMBS-POOL-AI6621... ....684,093 (782) 11/25/2011 | 08/01/2041
3138AM HP 3| FNMA RMBS-POOL-AI7437... 4,254,103 (6,318) 11/25/2011 | 07/01/2041
3138AU 3H 8|FNMA RMBS-POOL-AJ3499.. 6,301,411 (1,005) 10/27/2011 | 11/01/2041
3138LT YQ 5|FNMA RMBS-POOL A03418 1,524,225 (1,680) 09/05/2012 | 05/01/2027
31403G 5F 5|FNMA RMBS-POOL-748846 .80,688 09/24/2007 | 06/01/2037
314106 F2 4 |FNMA RMBS-POOL-888585 LA1316,565 | s [ e (97) 08/30/2007 | 05/01/2037
31411F VW 1| FNMA RMBS-POOL-907029 61,218 1 09/24/2007 | 09/01/2037
31411V D8 9|FNMA RMBS-POOL-915527 51,274 09/24/2007 | 08/01/2037
31414N HG 2| FNMA RMBS-POOL-971031......ouverrereinrirerieeieeerneniseessrsssinnnnens | eneees | oo | eevinneeni2 oo | i 276,332 | .. 107.243 | 285,013 | e 265,764 | ... 276,049 | (178) 11/16/2011 | 01/01/2039
31415X JD 4 |{FNMA RMBS-POOL-992260 .1,786,258 (1,180) 11/16/2011 | 01/01/2039
31416 FT 3 |FNMA RMBS-POOL-AA1077 5,396,263 (6,561) 11/25/2011 | 06/01/2038
31416K LT 3|FNMA RMBS-POOL-AA2137 (1,159) 11/16/2011 | 01/01/2039
31417W SK 8| FNMA RMBS-POOL-AC9521.. (716) 11/16/2011 | 01/01/2040
31417Y KR 7 |FNMA RMBS-POOL-MA0303. . (716) 11/16/2011 | 01/01/2040
31417Y TE 7|FNMA RMBS-POOL MA0548 .2,982 631 (6,025) 09/05/2012 | 10/01/2020
31418P DQ 5|FNMA RMBS-POOL-AD1910 .3,444,610 (436) 10/27/2011 | 11/01/2041
31418V JW 3 |FNMA RMBS-POOL-AD7476.. 1,656,741 (1,130) 11/16/2011 | 01/01/2041
31418X U6 3 |FNMA RMBS-POOL-AD9604.. 13457879 2,943,185 13444990 (11,529) 11/16/2011 | 08/01/2040
31419A G2 7 |FNMA RMBS-POOL-AEQ216.........cocoerrrrrirernrieeenieisnnsisensnssenienns | ervnnen | oo [ eoreneni [ s 1 661,410 ....636,114 660,812 (531) 11/16/2011 | 08/01/2040
31419C K6 9| FNMA RMBS-POOL-AE2116.......ccoveererirrrnrireineiseiesssneenesssssssnsnnnse | evnee | oo [eoverienin [ s 1 ....1,050,157 .1,009,994 ...1,049,291 (761) 11/16/2011 | 08/01/2040
31419L TA  1|FNMA RMBS-POOL-AE9544.........ovvviiiniiiierississiisssississsnsssesensnnnes | eonnees | e [ onneeeenid | cevens 1]. ....1,231,755 . 1,184,647 | .o 1,230,736 | e (895) 11/16/2011 | 11/01/2040
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities O I 71,551,396 | .. XXXoooooo | oo 74,296,545 | ... 69,320,310 | ...ccovve 71,493,486 | ..o (48,691) 0 [0 [ XX [ XKX s [ XXX 217,020 2,625,089 XXX [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obli and Authorities of Governments and Their U.S. Polltlcal Subdivisions - Commercial Mortgage-Backed Secul
31381S M8 2| FNMA CMBS-POOL-469383..........ccoeverriiirirenerersnisssssessssesiessessnnns | evvenee oo | eovrieneni [ wonine T e 2,802,303 | .....106.692] .............. 2,979,590 | ..ocovvrunee 2,792,703 | ..o 2,800,780 |........... (1,324) [ oo | e | 2,935 [, 2.842|MON... | ..ovviererrn. 7,058 | oo, 83,332 | 09/22/2011 | 11/01/2021
31381S NA 6| FNMA CMBS-POOL-469385...........cccorermerirnrerceriniserserinssnsesenineens | eevinee | oo | eevvereeni [ s L I 4,273,906 | .....107.778 | .....coevenue 4,580,565 | ....coovnvnne 4,250,000 | ..oocvernvene 4,270,300 |...coconnee (2,869) | ..ooverrreeerrerierinee | verereeerneeinseineniens | vereenn3.100 | e, 2.964 [MON... | .ocovverrnnee 11,345 | v 133,943 | 09/23/2011 | 11/01/2021
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Annual Statement for the year 2012 ofthe The American Insurance Company

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

1 2 Codes 6 7 Fair Value 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
31381S NV 0 [FNMA CMBS-POOL-469404.............coocreerirereriieinerirerinsesenseninenns | eevinee | oo [ cenerinns 2| L [ 6,254,918 | ...... 108.917 | v 6,685,232 | ...ocoovnven. 6,137,914 | .cocveen. 6,241,434 | ........... (11,760) 3.270| ..o 2.855 [MON... | .coovrcrineee 17,283 | o 204,055 | 09/23/2011 | 10/01/2021
31381S NX 6 |FNMA CMBS-POOL-469406............ccocrmrrmrrerrererienienesisnssssssssesssnssens | evveees | oo [ coverenes 2| 1 ....3,858,646 | ...... 109.577 | . 4,142,745 .3,780,670 ....3,850,096 (7,708) 3.370 | c.ounee. 2.915 |MON... 09/26/2011 | 10/01/2021
31381S P8 9| FNMA CMBS-POOL-469447......c.coccoviniiiinnissisississeissessnsnsssssnssenees | ernee | oo | covennnes 2. 1 ...4,720,563 | ...... 108.918 .5,119,146 | .. .4,700,000 | ... ...4,717,348 (2,711) 3.260]......... 3.148 | MON.. 09/29/2011 | 11/01/2021
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities 21,910,336 | ... XXX......ee 23,507,278 21,661,287 | ... 21,879,958 (26,372) 0 XXX XXX XXX | 59,851 | oo 706,615 | ... XXX [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations..........couieiiierininsesnissesssnssismessrnsnse | cvvsronns 125,335,575 | ... XXXoooooee | overnnene 130,274,195 | .......... 119,251,597 | .o 125,063,466 .0 (215,980) 0 XXX XXX XXX... | ...........801,594 | .........3,646,364 | ..... XXX...... | ... XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
9994D3 38 5|NEIGHBORHOOD NATIONAL BANK | @ | [ e | WIFE | 225,000 | 100.000 | . ....225,000 . |N/A..... 09/26/2012 | 09/26/2017
00287Y AC 3 |ABBVIE INC SENIOR UNSECURED.........cccocnvrrmrnrrmrrnerisnnerernnnnns | woveeee | oo [vvrineonn [ 2FE | iin..2,980,680 | ... 101.848 | . .3,000,000 249 2.900{......... 2.975 | MN...... 11/08/2012 | 11/06/2022
00749* AB 2 |ADVANTAGE CAPITAL HAWAIILII 64,476 4,623 03/03/2005 | 03/14/2020
00780* AA 4| ADVANTAGE CAPITAL COLORADO. ...4,352 291 04/19/2002 | 03/01/2017
00780* AB 2|ADVANTAGE CAPITAL COLORADO. 11,967 801 04/19/2002 | 03/01/2017
00834# AB 4| ADVANTAGE CAPITAL HAWAII L....cocoveierrieeincrinciseiennirsninenien | @ | oo | eevireeirnes [ v 1 200,000 ....200,000 05/30/2007 | 11/28/2021
88213# AA 2| ADVANTAGE CAPITAL TEXAS........... v [ [ [ 1 17,669 17,669 1,394 06/22/2005 | 05/15/2020
10138M AG 0 [BOTTLING GROUP LLC SENIOR UNSECURED........c.ccoocmirerrerernnns SD.. | [ | 1FE | s 4,992,750 | ...... 114209 ..o 5,710,450 | .oovvvrnees 5, 000 000 | ... 4,997,208 | ... 767 03/27/2006 | 04/01/2016
13342B AG 0| CAMERON INTL CORP SENIOR UNSECURED.........ccccouovirvrrerrerinies | vevens | oo | wevvriveens | .2FE | ... 1,000,000 | ... 100.703 | . ..1,007,030 .1,000,000 05/25/2011 | 06/02/2014
172967 DE 8| CITIGROUP INC SENIOR UNSECURED..........cccouvvmervemirverirerernennnns | SDt | oo | vvvivvvrene | LAFE | coe..6,419,855 | ... 110879 . ..7,207,135 .6,500,000 8,598 03/14/2006 | 01/07/2016
172967 FW 6| CITIGROUP INC SENIOR UNSECURED.........cccosvemerirmrinerirerirneinnees | oveen | oo | veverseronns | AFE | 11,042,500 | ... 110.971 11,097,100 ...10,000,000 (30,855) 11/09/2012 | 01/10/2017
224044 BW 6|COX COMMUNICATIONS INC SENIOR UNSECURED ..3,397,068 .3,350,000 26 11/29/2012 | 12/15/2022
22541L BK 8| CREDIT SUISSE USA INC SENIOR UNSECURED . . ..5,539,200 .5,000,000 4,243 08/10/2005 | 08/15/2015
36962G 3U 6 |GENERAL ELEC CAP CORP SENIOR UNSECURED........cccoccovrmvrens | vovveee | o [rvvrvvran | WAFE | s 4,751,360 | ...... 118.564 | ....cocvnvn 4,742,560 .4,000,000 (16,979) 11/09/2012 | 05/01/2018
36962G S5 4|GENERAL ELEC CAP CORP SENIOR UNSECURED.. 3,736,425 98.599 3,796,062 .3,850,000 24,806 03/22/2011 | 10/06/2015
36962G S5 4 |GENERAL ELEC CAP CORP SENIOR UNSECURED.........cocovevercneer | eoveee [ [rovvvrine | WAFE | 1,116,075 | e ..1,133,889 .1,150,000 7,410 03/22/2011 | 10/06/2015
38144L AB 6| GOLDMAN SACHS GROUP INC SENIOR UNSECURED SD.. ..5,865,850 .5,000,000 863 08/23/2007 | 09/01/2017
459745 FG 5|INTL LEASE FINANCE CORP SENIOR UNSECURED..........cccccmmvenens | crvenee .2,000,000 789 04/24/2003 | 05/01/2013
45974V B7 2|INTL LEASE FINANCE CORP SENIOR UNSECURED.........cccovvrerrvnns [ rveree . . ...925,000 | ... 924,948 219 03/19/2008 | 03/25/2013
46625H CE 8| JPMORGAN CHASE & CO SENIOR UNSECURED .|.1FE| .. 5,000,000 | ..oovvernvne 4,926,248 |........... 31,367 03/23/2006 | 03/01/2015
46625H JE 1|JPMORGAN CHASE & CO SENIOR UNSECURED.........ccccourmrimirennns | vevene | oo | eevrrirennne AFE] 4,120,200 | ... 103.247 | 4,129,880 | e 4,000,000 | ..oovrerncne 4,118,849 |.......... (1,352) 11/09/2012 | 09/23/2022
548661 CK 1|LOWE'S COMPANIES INC SENIOR UNSECURED.. CFE 2,523 10/03/2006 | 10/15/2016
608328 AV 2| MOHEGAN TRIBAL GAMING........cccovvumrrrnriseirneiennersenneneseesnsisnenns | eovsees |0 [ eseerneens | #BFE | i 115,000 | ....0.92.607 | o 231,518 | iiiie000:250,000 | oo 127,139 | s | e 12,139 03/05/2012 | 12/15/2016
61747W AL 3| MORGAN STANLEY SENIOR UNSECURED..........ccoevunivenrirerrmennes | covvene | o [ overivenns | WAFE | i 13,449,840 | ... 113714 . (17,688) 11/09/2012 | 07/28/2021
784657 AE 8| SSIF NEVADA LP SENIOR UNSECURED........c.cccourmerermrvnenireessnnnens | SDe [ [ wovevree | L 1FE | .c.........5,000,000 | ...... 100.560 | . .5,000,000 04/14/2011 | 04/14/2014
806605 AJ 0|MERCK & CO INC SENIOR UNSECURED.........ccccccevurvervmrrnervernnns | SDt [ [ | LIFE | ....3,930,685 | ... 122499 . .3,950,000 1,886 09/12/2007 | 09/15/2017
806605 AJ 0|MERCK & CO INC SENIOR UNSECURED...........coccevurmmererereneenrsnernens | wevvene | o [ woveereens | WIFE | e 1,044,866 | ... 122499 . .1,050,000 501 09/12/2007 | 09/15/2017
84265V AF 2| SOUTHERN COPPER CORP SENIOR UNSECURED.........cccoeorercveee | coveree | oo [rvvrviina [ 2FE | 1,096,227 | ... 101.458 | . .1,100,000 47 11/05/2012 | 11/08/2022
90331H KP 7|US BANK NA SUBORDINATED v e e [ IFE | . 7,999,760 | ... 107.852| . . .8,000,000 1 10/06/2004 | 10/30/2014
911312 AK 2| UNITED PARCEL SERVICE SENIOR UNSECURED SD.. | . [ eoeerreeens | WTFE | 1,998,580 | ... 122393 | . ..2,447,860 .2,000,000 126 03/19/2009 | 04/01/2019
002799 AH 7|ABBEY NATL TREASURY SERV SENIOR OV I Rf.ooene | AFE] ... 1,608,896 | ...... 100.246 | . ..1,603,936 .1,600,000 (3,039) 05/20/12011 | 04/25/2014
UNSECURED.........covuivirirrereeseesseniesssesessesssssssssssesssssssessssssssssnens. | soneees | 1o | seeesenssnns | vevennee | ovevsesssesssneessssnssses | consessessesssnnes | soersesssesssnessssssssessens | sosssssssesssesssesssnsssnees | nesessessssssnsssesssesssnees | nesssssssssssonsssnessens | svseessnessonssnsssnnses | snesssneessnssnsssnsssens | sevssessmssssessnssnens | ernessessneesnns | sneesnensinnes | snemennees | onessinsssnessesssnesss | soessssssnessessssseses | sessssssnsnsnenes | sevsnersesssneens
05567L S5 7 |BNP PARIBAS SENIOR UNSECURED [STSRTRISRRIN IO AFE | 5,011,090 | ...... 100.209| ...coovrneee 5,010,450 | ..cooveuneen. 5,000,000 (4,014) . . 04/01/2011| 01/10/2014
06739F GP 0|BARCLAYS BANK PLC SENIOR UNSECURED...........ccccmvvemmrrrerererens [ vorenes [R5 [ I TFE | e 5,099,000 | ...... 100.093 | ...cvovrrnnes 5,004,650 | ....ccoooneet 5,000,000 | ..............5,003,864 |........... (64,387) 2500 ......... 1.200 | Jevves | v 54,861 | ............ 125,000 | 07/05/2011 | 01/23/2013
52206A AA 8 |LEASEPLAN CORPORATION NV SENIOR........cccccommrvrmmrmmeermennneennees | vevenne | R v [ L2FE | o, 1,998,700 | ...... 100935 ..o 2,018,700 | ..ovvvvrnenne 2,000,000 1,998,747 47 3.000]......... 3.014 |AO...... 10/23/2012 | 10/23/2017
UNSECURED [T e e v e [ | e | e | .
87124V AD 1 |SYDNEY AIRPORT FINANCE SENIOR SECURED...........coccnsevrnvernnes | covne [R5 [ I 2FE | oo 998,160 | ..... 101.558 | ..o 1,015,580 | ..ooovvrennee 1,000,000 | .................998,176 |........... 16 3.900]......... 3.922 [MS...... | v 7,367 | oo 10/23/2012 | 03/22/2023
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Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
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
961214 BK 8| WESTPAC BANKING CORP SENIOR UNSECURED.........cccorsrenienns | covenne Rl AFE] v 11,761,900 | ...... 116483 ............ 11,648,300 | ..ccvvnnee 10,000,000 | ...covveneee 11,731,520 | ......... (30,380) | ..ocververrerinirniriens | eereerisenisrereninnns | e 4.875]......... 2154 [MN...oo. | o 56,875 | oo 243,750 | 11/09/2012 | 11/19/2019
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEr OblIGations.........c..vieurisererneisinrissersssrisereseisssssssesssnesnnes | seesenens 129,730,054 | ... XXXoovre | onniis 137,222,242 | .......... 125,115,544 | ..ccoooee. 129,896,517 | ..oovvvenens 19,059 (64,962) 0 0 .. XXXt XXX XXX | s 1,574,380 | ......... 3,379,090 |..... XXXeoooe [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
46625Y UA  9|JP MORGAN CHASE COMMERCIAL MOR........cconvervrernerirnnrnnireeenns | evvveee [ [ v | IFM | 3,411,598 | ...... 109.640 | ...cvvvvennee 3,453,660 | ....covvvnees 3,150,000 | ..............3,274,056 |........ (87,332) [ .ovverrereercrineriens | wereerierineerneninees | e 4918 ......... 1.833 | MON...
CMBS-SER-2005-LDP4 CL-A4......coviiiiiiiiiiiieiisiseiissississnsnsssssnessnnnes | snsees sevinrisensnsesssnnnes | eeresssssssnnsnenns | sreensessesssssssnnes | eenssnessesnnsnnsanns | snsesssessssssssnsnnnes | consersenssensens | esssisssennns | oesennees

3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUNIES..........urwriimiiirisiiisssississrienienes 3,411,698 | .. XXX.oovvoe | e 3,453,660 | ...ccoovenns 3,150,000 | .o 3,274,056 | ..ooovviiiiini 0 (87,332) 0 0 .. XXXt XXX XXX [ s 12,910 | v 154,917 |..... XXXeoooe [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated).........ovueirsierinriisrissrisssisens i ssnsssesesssnes | seessenens 133,141,652 | ... XXXooovre | v 140,675,902 | ..cooveee 128,265,544 | .......... 133,170,573 | .o 19,059 [ .. (152,294) 0 0 .. XXXeoot XXX XXX | s 1,587,290 | ......... 3,534,007 |..... XXXereoe [ o XXX......
Totals
7799999. Total - Issuer Obligations...........ccouuwieresreeenns ..192,477,987 181,069,544 | .......... 191,742,363 | ..o 19,059 | i (477,097) 0 0 XXX | 002,191,039 | i 4,863,256
7899999. Total - Residential Mortgage-Backed Securities ..71,551,396 ..71,493,486 0 (48,691) 0 0 XXX... 2,525,089
7999999. Total - Commercial Mortgage-Backed SECUMHES. .........vow e 25,321,934 .. ceen25,154,014 | ... 0 [ (113,704) 0 0 XXX... ...861,532
8399999, Grand TOtal - BONGS............cvuuuierieriirciieiieciseeess st ennin | aresisenns 289,351,317 | ... XXX........ | ..........303,857,334 | .......... 275,201,141 | ......... 288,389,863 | .............. 19,059 | ........... (639,492) 0 0 XXX | 2,480,820 | ... 8,249,877
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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
912828 PP 9|US TREASURY N/B TSY INFL IX N/B... 06/26/2012 | BARCLAYS CAPITAL INC.... 3,392,803 2,800,000 14,922
1.125% 01/15/21 reve | eererereeren e | e8RSt s s | HEseER LR R kR | et s eS| Hreeb et
912828 SA 9|US TREASURY N/B TSY INFL IX N/B .| 06/26/2012 | Nomura Securities Inc. 3,878,810 3,600,000 | .vovvmrverirriereerie s 2,060
0.125% 01/15/22....... ettt sss st ntsenee | nenessnesensses | oessseesssensene | oeehssereoees e Lo EE et oL R E LR E S EE LR R E LR LR E LR E LR Rk ek eE e n e | SeEEeEE e f LRt | CEfeeRE et | et s
0599999. TOtal - BONAS - U.S. GOVEIMMENL..........c.cocuiviriieteteieitetetcteteteteeteteeetetetesaetetessaetesesaetesesseaesesessesesassesesesssesesassseessssssesesans  esesessssesesassssssasssetesassssesassssetesessesesesseseses s aesesansesetesnaesessssesesesassetannsstessaes 7,271,613 6,400,000 16,982
Bonds - U.S. Special Revenue and Special A ment
3135G0 HG 1 |FNMA SENIOR UNSECURED 0.375% 03/16/15.......ccoevuuermerirrerensnninersensssessensssesees | soessnesssncens 02/02/2012 | BNP Paribas SECUMHES COMP.........vuuevirrerrerrirerierieeeseesssisessessesssesssssssssssesses. | sesssesesssesns 8,976,960 9,000,000
3138LT YQ 5|FNMA RMBS-POOL AO3418 3.500% 05/01/27......couvvuierriiiririrernrsiisiessssiessssssssseenes ... | 09/05/2012 | JP MORGAN 1,620,621 1,524,225
31417Y TE 7|FNMA RMBS-POOL MA0548 3.500% 10/01/20............... . | 09/05/2012 | JP MORGAN 3,171,259 2,982,631
64972H TN 2| NEW YORK CITY NY TRANSITIONALF 12/03/2012 | GOLDMAN SACHS.........ccocmvrvnrrins 5,953,724 4,740,000
5.000% O7/15/24......ooooveeiiricieiistsesse st | e | et e s st setebebebebene | ebeseses et ettt bttt bbbttt e s e rebebeb | Shebebebebebe b e b e s e ettt ettt s bt teten | ehenene ettt nene
745181 NB  9|PUERTO RICO COMWLTH HWY & TRAN......coiiimririieeimeineessssiesiesssseesessssssesssnsnes | sevesseessesnns 07/23/2012 | PIPET JAfTAY.....ccouveeerrciieieeieiseisseiessise sttt essssssnnns | sesssesssssenns 856,749 | ..o 715,000 [ .ooovermeerrereesereerienieeesseessseenes 2,731
5.500% 07/01/36 reve | et | eS8t sna | SeseEs R LR s skt | 1eees sttt | Srnsses ettt
915137 6X 6| UNIV OF TEXAS TX 5.000% 08/15/26 . | 08/30/2012 | JP MORGAN 1,232,790 1,000,000 [ .vooverrercernrrierieriereeeeseeessrieris 2,778
917393 AP 5|UTAH CNTY UT HOSP REVEN 5.000% 05/15/24 ....| 10/18/2012 | JP MORGAN 2,025,499 1,700,000
927790 FE 0| VIRGINIA ST CMWLTH TRANSPRTN B......covtiiiriiriiiririsiinsiiesiesisessssisesiesseesienes . | 08/24/2012 | WELLS FARGO............... 4,026,368 3,290,000 15,079
5.000% 09/15/2B........evvreerserssseesseissessssesssensssesseesssssssesssenssees s sssssens st seesssnsnnsssenssenss | neeessessonsssns | oessseessoessione | oestsemssaeessoeE oL R LR LRkt | seneenerennas
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 27,863,970 24,951,856 118,229
Bonds - Industrial and Miscellaneous
999D43 38 5|NEIGHBORHOOD NATIONAL B 0.000% 09/26/17 . | 09/26/2012 [ DIr€Ct......c.vverererrrrerirns 225,000 [ .eveorireiienieenie s 225,000
00287Y AC 3 |ABBVIE INC SENIOR UNSEC 2.900% 11/06/22 11/08/2012 | MORGAN STANLEY & CO INC 2,980,680 3,000,000
172967 FW 6| CITIGROUP INC SENIOR UNSECURED. 11/09/2012 | Bank of America 11,042,500 10,000,000 154,514
4.450% 01/10/17 . .
224044 BW 6|COX COMMUNICATIONS INC SENIOR UNSECURED 11/29/2012 | JP MORGAN 3,344,841 3,350,000
3.250% 12/15/22 vt eesieeen | et bR R RS ERER R Rt h et | LEbeeR R R R R R s R RS bbb es | H1eEs bbbttt | ettt
36962G 3U 6| GENERAL ELEC CAP CORP SENIOR UNSECURED........ 11/09/2012 | Salomon-GVT MT............. 4,751,360 4,000,000 | .veorvenrirerereereieienen e 8,750
5.625% 05/01/18. ettreeentsinees | bR SRR R LR R R Rk b et | LEReER e RS R R R LR bR bR eS| £1eEs e bbbkttt | fhieeb ettt
46625H JE 1|JPMORGAN CHASE & CO SENIOR UNSECURED 11/09/2012 | WELLS FARGO.... 4,120,200 4,000,000 18,417
3.250% 09/23/22 reve | eerererieeer i | et R RS Rk er | HEseER LR bR R kR | £1eeE R bbbt | freeb et
608328 AV 2| MOHEGAN TRIBAL GAMING 10.500% 12/15/16 . | 03/05/2012 | Tax Free Exchange. 115,000 250,000
61747W AL 3| MORGAN STANLEY SENIOR UNSECURED.......... 11/09/2012 | MORGAN STANLEY & CO INC 13,449,840 ..12,000,000 196,167
5.500% 07/28/21 reve | eerrerierinneei | e bR E R s bbb ena | LEieER LR RS AR Es | £1eee st E R bbbt | fheeb ettt
84265V AF 2| SOUTHERN COPPER CORP SENIOR UNSECURED.. .| 11/05/2012 | HSBC BANK USA N. A 1,096,227 1,100,000
3.500% 11/08/22 O OO OO OO OO OO DO OO OO PP OO
52206A AA 8 |LEASEPLAN CORPORATION NV . | 10/23/2012 | Salomon-GVT MT............. 1,998,700 2,000,000
SENIOR UNSECURED 3.000% 10/23/17, reve | vt | e RSt b s | HEseER LRt Rk | et s bbbt | freeb et
87124V AD 1|SYDNEY AIRPORT FINANCE SENIOR SECURED . | 10/23/2012 | RBS SECURITIES INC 998,160 1,000,000
3.900% 03/22/23 [ et [ bbbt | Hebes et | Shbies bbbt | et
961214 BK 8| WESTPAC BANKING CORP SENIOR UNSECURED........ Reeieeins 11/09/2012 | SAlOMON-GVT MT......omuriuieieriericiseessssse st sssessses | nsssessneses 11,761,900 | cooovoeveeeeereeiseseeieeienieens 10,000,000 238,333
A875% T1/19/19. ettt sttt snnssnssennsnnes | nensssessanssses | essssessseessens | feeesiessioeesoeesee et oeesoeeEeeEt et E Lo LR E LR LR R Rkttt eentens | HeEEeeE oLt e R Rttt ens | LEseeeE et e ettt | ettt s
3899999. Total - Bonds - Industrial and Miscellaneous............ 55,884,408 | ... 50,925,000 616,181
8399997. TOtal = BONAS = PAM 3.ttt 91,019,991 | oo 82,276,856 751,392
8399998. Total - Bonds - Summary Item from Part 5........cccoovovvivrsrrniinninns 9,396,029 9,318,148 28,995
8399999. TOBI = BOMAS vttt E £ E L8R E L8R E LR £EE LR R 4R R HeLE LA LR R LR E LR 100,416,020 | ..o 91,595,004 780,387
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
9799998. Total - Common Stocks - SUMMANY HEM fIOM P 5.........cooiei ittt ettt ettt es et ss et et eeseteesesetentente | eseesetassesseseeseseeses et eeseeseesee et eeseeeEeeeeeteeseEseteesee e b et enteesee et ens st et et antensensesnsas 305,641
9799999. Total - Common Stocks.................. 305,641 0
9899999. Total - Preferred and Common Stocks 305,641 0
9999999, Total - Bonds, Preferred and COMIMON SHOCKS...........ouuiiiiiiieiiete ittt ettt ettt tsessstsssss et ssessessesessssesses et essessesesses  ee1eksessesesses et sesessebeseeseeseE et eeseeteE e et e a8 es et et et b s st eeses et eb st ens st sns s st ebnes 100,721,661 [ ..o XXX 780,387

1'€Ld
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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Bonds - U.S. Government
912827 7L 0|US TREASURY N/B 4.875% 02/15/12.........ccconu... ... | 02/15/2012. | Maturity.................. 275,000 275,000 280,683 (126) | vvovverrirerin | i 275,000 02/15/2012.
912828 JM 3|US TREASURY N/B 3.125% 09/30/13... .| 12/06/2012. | JP MORGAN ...440,347 ..430,000 | ..cvvrnees 453,248 (4,800) 434,278 09/30/2013.
912828 PL 8|US TREASURY N/B 0.750% 12/15/13 03/26/2012. | JP MORGAN 1,007,188 .1,000,000 | ........1,009,102 ..1,009,038 (1,085) ..1,007,954 12/15/2013.
0599999. Total - BONAS = U.S. GOVEIMMENE. . .vvrreuresiissserssese s sess s eesssses sttt | eniiees 1,722,535 | ....... 1,705,000 | ........ 1,743,033 .1,723,242 0 (6,011) 0 A717232 0] 5,303 5,308 24,725 L XXX.oone
Bonds - All Other Government
UNITED MEXICAN STATES SENIOR
91086Q AL 2|UNSECURED R | 03/14/2012. | Fireman's Fund POONNG.........c..ccoov. | coeverereeneinnieniiens | ovieans 3,008,373 | ........ 3,000,000 | ....... 3,025,500 ..3,008,879 (506) (506) | ..vvvoeerrerrirns | e 3,008,373 03/03/2015.
6.625% 03/03/15.... 0 .
1099999. Total - Bonds - Al Other GOVEMMENL. ... eniisisisnis sesiesseisssssssesssenssstas s sss s senssssnsssssssssnes | onisees 3,008,373 | ........ 3,000,000 | ....... 3,025,500 3,008,879 | .oooviierin, 0 (506) 0 (508) 0 [ 3,008,373 | .0 | v [0 |1 105,448 | ... XXX......
Bonds - U.S. States, Territories and Pc ions
373383 RQ 3|GEORGIA ST 5.000% 05/01/20..........ccovmrvvreveani | oee 05/01/2012. | Call ~ 100.0000.........ccormrererrrrrris [ errrrrrrrieniirerieeeens | v 600,000 | ........... 600,000 | ........... 638,562 (V2K )| IS IR 600,000 05/01/2020.
452151 8V 8|ILLINOIS ST 4.421% 01/01/15.......ccvvverirererrcrrrnens ... | 03/14/2012. | Fireman's Fund POONNG..........ccocees | voerrverireriieiiniiies | s 5,000,000 | ........ 5,000,000 | ....... 5,000,000 (V1 [OOSR IR 5,000,000 01/01/2015.
452151 S4 6ILLINOIS ST 5.000% 01/01/17.... ... | 03/14/2012. | Fireman's Fund POONNG..........ccceee | worevrrerineirneiiiniins | e 3,272,196 | ........ 3,100,000 | ........ 3,401,351 (6,590) ..3,272,196 01/01/2017.
452151 S5 3|ILLINOIS ST 5.250% 01/01/18.... ... | 03/14/2012. | Fireman's Fund POOING..........ccoccvee | vorrveerernninnirenrinins | ceienes 1,072,941 | ... 1,000,000 | ........ 1,114,600 (2,259) ..1,072,941 01/01/2018.
641460 ZN 3|NEVADA ST 5.000% 02/01/14. ... | 03/14/2012. | Fireman's Fund Pooling 2,045,575 2,000,000 | ....... 2,150,900 (4,650) ..2,045,575 02/01/2014.
658256 SY 9|NORTH CAROLINA ST 5.500% 03/01/14.. ... | 03/14/2012. | Fireman's Fund Pooling 523,722 500,000 567,965 (2,334) 523,722 03/01/2014.
709141 3G 8|PENNSYLVANIA ST 5.500% 01/01/14.........ccvennee ... | 03/14/2012. | Fireman's Fund Pooling 520,923 500,000 563,510 (P22 | TS IS 520,923 01/01/2014.
709141 Q6 5|PENNSYLVANIA ST 5.000% 09/01/13... ... | 03/14/2012. | Fireman's Fund Pooling 356,678 350,000 377,066 (882) 356,678 09/01/2013.
76222R EA 6|RHODE ISLAND ST & PROVIDENCE P. .| 03/14/2012. | Fireman's Fund Pooling 395,668 380,000 | ........... 419,189 (1,260) 395,668 08/01/2014.
5.000% 08/01/14. SO0 [T IR 0 [ o [ e | eervneereniseens | sevnennsenennnns | e [ [,
880541 QS 9| TENNESSEE ST 3.378% 08/01/22. ... | 03/14/2012. | Fireman's Fund POONNG..........cccccoee | wovrvrerinciiniiniins | v 2,150,000 | ........ 2,150,000 | ........2,150,000 ..2,150,000 0 ..2,150,000 08/01/2022.
880541 QT 7|TENNESSEE ST 3.528% 08/01/23. ... | 03/14/2012. | Fireman's Fund Pooling 3,275,000 3,275,000 | ........ 3,275,000 ..3,275,000 0 ..3,275,000 08/01/2023.
939741 PH 1|WASHINGTON ST 6.400% 06/01/17.. ... | 03/14/2012. | Fireman's Fund Pooling 569,982 525,000 | ........... 620,823 572,239 (2,257) 569,982 06/01/2017.
93974B WC 2| WASHINGTON ST 5.000% 01/01/18.. ... | 03/14/2012. | Fireman's Fund Pooling 523,634 500,000 540,210 524,535 (901) 523,634 01/01/2018.
93974C YQ 7|WASHINGTON ST 5.000% 08/01/19........c0orevernec. .. | 03/14/2012. | Fireman's Fund Pooling 937,029 800,000 947,384 | ..o 940,404 (I T£:) | TS IR 937,029 08/01/2019.
93974C YR 5|WASHINGTON ST 5.000% 08/01/20.. ... | 03/14/2012. | Fireman's Fund Pooling 1,793,689 | ... 1,530,000 | ........ 1,810,832 ..1,799,279 (5,590) ..1,793,689 08/01/2020.
977056 RN 2| WISCONSIN ST 5.500% 11/01/13 .| 03/14/2012. | Fireman's Fund Pooling v 119,903 | il 700,000 | ........... 774,200 722,268 (2,365) 719,903 11/01/2013.
97705L CR 6| WISCONSIN ST 5.250% 05/01/14......covvvvrierirnnnn | oo 03/14/2012. | Fireman's Fund Pooling...........cccooe. [ oornseinninnniiniinnns | oo 1,623,280 | ........ 1,575,000 | ........ 1,721,790 [ .o 1,627,627 [CE:) ] T (R 1,623,280 05/01/2014.
1799999. Total - Bonds - U.S. States, Territories & Possessions. ..25,380,220 | ......24,485,000 26,073,382 25,422,026 25,380,220 .649,591 |..... XXX......
Bonds - U.S. Political Subdivisions of States
003554 UF 7 |ABINGTON PA SCH DIST 5.125% 10/01/34.......... ... | 03/14/2012. | Fireman's Fund Pooling 538,740 500,000 543,360 538,931 (191) 538,740 | oo [ e [0 [ 11,602 | 10/01/2034.
021087 MM 0 |ALPINE UTAH SCH DIST 5.250% 03/15/17........... ... | 03/14/2012. | Fireman's Fund POONNG...........cccevee | worneverererneerrriniins | o 1,008,097 | ........ 1,000,000 | ........ 1,080,950 ..1,011,270 (3,173) 21,008,097 | oo [ e | 0 | 26,104 | 03/15/2017.
114889 TM 0|BROWARD CNTY FLA 5.000% 01/01/23 ... | 03/14/2012. | Fireman's Fund Pooling 2,500,689 | ........ 2,420,000 | ........ 2,663,016 ..2,509,455 (8,765) 22,500,689 | ...coverienins [ e | eeeriinieenn0 | 85,036 | 01/01/2023.
213183 Y8 3|COOK CNTY ILL 5.250% 11/15/13. .| 03/14/2012. | Fireman's Fund Pooling...........ccco.. | covvmviemirerieciinins | cvvenns 1,199,476 | ........ 1,170,000 | ........ 1,277,886 ..1,202,900 (3,424) 99476 | [ | 0| 20,304 | 11/15/2013.
242595 NC 6|DEARBORN MICH SCH DIST 5.000% 05/01/18.... | ... | 03/14/2012. | Fireman's Fund Pooling 853,854 815,000 885,449 (1,364) 05/01/2018.
262615 FD 4|DU PAGE COOK & WILL CNTYS ILL.....c.ovvvvrrirnns .| 03/14/2012. | Fireman's Fund Pooling............ccccee | cevenevmrineiiseirinin | cvvenes 1,067,044 | ........ 1,020,000 | ........ 1,104,181 (1,617) 06/01/2018.
5.000% 06/01/18. SV [SUSTORRTIROIORN IR 0 [ o [ e | e | e | e [ [,
283734 FD 8|EL PASO TEX 5.000% 08/15/18. ... | 03/14/2012. | Fireman's Fund Pooling 530,480 505,000 549,324 531,316 (836) (836) 08/15/2018.
442331 JS 4|HOUSTON TX 5.000% 03/01/15. .| 03/14/2012. | Fireman's Fund Pooling............ccco.. | covvnvvemirnrieniinins | cvvenns 1,046,480 | ........ 1,000,000 | ........ 1,102,140 21,049,448 | | s (2,968) (2,968) 03/01/2015.
442403 BQ 3|HOUSTON TEX INDPT SCH D 5.000% 08/15/17... | ... | 03/14/2012. | Fireman's Fund POONNG..........ccccoves | worevmermerimrinceins | woverirnas 420,717 | cooverern 400,000 | ........... 436,544 | .............. 421,397 (680) [(G1:10) 1 [N IO 420,717 | oo | eevrerirneineennns | veversrrsenieen0 [ s 11,611 | 08/15/2017.
478449 Z7 9|JOHNSON CNTY KANS 5.000% 09/01/18. ... | 03/14/2012. | Fireman's Fund Pooling 316,780 300,000 329,337 317,328 (549) (549) 316,780 | .o [ e | everveniieneen 0 [ s 8,042 | 09/01/2018.
520228 K7 1|LAWRENCE MASS 5.000% 02/01/18.... .| 03/14/2012. | Fireman's Fund Pooling 368,242 350,000 383,782 368,919 (677) (677) 368,242 | ... | e | e | s 10,840 |02/01/2018.
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59333F KE 9|MIAMI-DADE CNTY FLA 5.000% 07/01/18 .| 03/14/2012. | Fireman's Fund Pooling 335,114 300,000 343,197 336,133 (1,020) 335,114 07/01/2018.

64966J MP 8 |NEW YORK NY 5.000% 08/01/18, . |... 1 03/14/2012. | Fireman's Fund POONNG.........ccccvves | corvvvrrimninerisisnrens | v 1,042,349 | ........... 900,000 | ....... 1,054,557 ..1,046,473 (4,124) ..1,042,349 08/01/2018.

64966 MQ 6NEW YORKNY 5.000% 08/01/19.. . |... | 03/14/2012. | Fireman's Fund Pooling..........ccceee | covevvvierrernienrens | coreerns 2,770,731 | ....... 2,400,000 | ........ 2,797,512 .2,779,783 (9,052) ..2,770,731 08/01/2019.

64966 MR 4 [NEW YORKNY 5.000% 08/01/20.. ... | 03/14/2012. | Fireman's Fund Pooling 3,230,276 .2,800,000 | ........3,256,988 ..3,239,307 (9,032) ..3,230,276 08/01/2020.

64966J RV 0[NEW YORKNY 5.000% 10/01/23.. ... | 03/14/2012. | Fireman's Fund POOING..........ccocove. | coreeverererinneimnsninns | cvvrenes 9,406,980 8,100,000 | ........ 9,456,102 29,430,417 | oo | o283 A437) [ e | e (23,437) | covvvcvrerieinne seveener.9,406,980 10/01/2023.

779240 BN 9|ROUND ROCK TEX INDPT SCH DIST... .1 03/14/2012. | Fireman's Fund Pooling. 506,027 | ...oonc 480,000 | ........... 525,878 .506,894 (8B6) | ..vveevneernernns | cerrrirerinns 506,027 08/01/2018.

5.000% 08/01/18. v | e | 0
840610 MC 0|SOUTH WASH CNTY INDPT SCH DIST........c........ ... | 03/14/2012. | Fireman's Fund POONNG..........ccccovee | wornevnerrncrineineinns | e 737,807 | oo 700,000 | ........... 769,972 (1,404) [ oo | e 737,807
5.000% 02/01/17. woe e | 0
947134 VE 9|WEATHERFORD TEX INDPT SCH DIST .1 03/14/2012. | Fireman's Fund POONNG.........ccccovvee | vonrerererirriersniinis | wrevirnen 169,998 | ....co...c. 190,000 | vovvvrnee 158,475 1,986 | oo | e 169,998
0.000% 02/15/14. coe e | e 0
947134 VQ 2|WEATHERFORD TEX INDPT SCH DIST .1 03/14/2012. | Fireman's Fund POOlNG..........ccccoeee | woeverermrenveernninnis | veinne 2,111,552 | ... 2,360,000 | ........ 1,968,428 24,669 ..2,111,552
0.000% 02/15/14. SO0 TR IR 0
968648 UK 9|WILL & KENDALL CNTYS ILL CMNTY... .1 03/14/2012. | Fireman's Fund POOING..........cccovee | vovverervrrnriernninnis | veins 2,050,764 | ........ 1,950,000 | ........ 2,137,785 (3,849) | ..o | e 2,050,764
5.000% 01/01/17. e e [ 0 .

969887 KD 9| WILLIAMSON CNTY TEX 5.250% 02/15/14........... ... | 03/14/2012. | Fireman's Fund Pooling 518,492 500,000 553,210 520,341 (1,849) | oo | e D18,492 [ v [ |0 | s 15,240 | 02/15/2014.
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of SEALES.......cvuurieuririiriiiiiiiiis i ssnssssssnsenes | eenees 32,730,689 | ...... 30,160,000 | ...... 33,378,073 | ......... 32,782,911 (52,222) o0 ] 000.32,730,689 |0 | 0 0 | 727,530 |..... XXX.oooe
Bonds - U.S. Special Revenue and Special A t

038141 JR 9|APPLETON WIS WTRWKS REV 5.000% 01/01/18 | ... | 03/14/2012. | Fireman's Fund Pooling 326,028 310,000 339,996 | ..coccovrine 326,641 |.. (612) ({34 OO RO 326,028 | ...oovvveriens | e | e 0 01/01/2018.

040677 AM 8|ARIZONA TOURISM & SPORTS AUTH.. .| 03/14/2012. | Fireman's Fund Pooling 357,365 350,000 382,809 | . 358477 | | v (1,113) [(INR) | TS IR 357,365 | ..oovvririrns .0 07/01/2018.

5.375% 07/01/18.... ] 0 0 e .

13066Y SN 0| CALIFORNIA ST DEPT OF WTR RESO. .1 03/14/2012. | Fireman's Fund POOING..........ccccovre | wooverermrenreernninnns | veinns 2,495,789 | ........ 2,100,000 | ........ 2,516,346 2,503,450 | .ovvorverieriens | s (7,662) (7,662) | ..o | cevererinns 2,495,789 | ..o .0 05/01/2021.

5.000% 05/01/21 SO0 USRI BRI 0 .0
13066Y SP 5| CALIFORNIA ST DEPT OF WTR RESO. . | ... | 03/14/2012. | Fireman's Fund POOING.........cccocves [ corvevererrnrensienineiins | cvvrenns 4,497,712 | ........ 3,800,000 | ....... 4,539,252 | ..oe0eeei,513,200 | oo | v (15,489) | ..vovverrerriiens [ e (15,489) | ..voovvecieerins | v 4497712 | e [ . .0
5.000% 05/01/20........c0ouervreererrreereemeriesisneneenes cee et | s | e | e | e | et | st . 0 OO IO (V1 U IO
172311 EK 4| CINCINNATI OHIO WTR SYS 5.000% 12/01/17.... | ... | 03/14/2012. | Fireman's Fund Pooling...........ccccc. | covvrevirnremnicnicnnns | veviieas 734,391 | s 700,000 | ........... 764,883 | ....ovvvnne 735,717 | v | v (1,326) (R0 726 | IS IR 734,391 | i | e 12/01/2017.
196558 RA 0| COLORADO RIVER TX MUNI WTR DIS .1 03/14/2012. | Fireman's Fund POOING..........ccccvvre | woevererrerenreersninnis | veiens 1,827,618 | ........ 1,705,000 | ........ 1,836,899 1,830,768 | oo | s (3,150) (3,150) | covovvrrereerens | e 1,827,618 | ..o | e 01/01/2019.
4.000% 01/01/19. SO0 [T RPN 0 o
235036 RK 8|DALLAS-FORT WORTH TX INTERNATI........c.cooen.. ... | 03/14/2012. | Fireman's Fund Pooling 888,443 | .......... 785,000 | ........... 895,834 | ............890,850 | ..ccoririiriins | v (2,408) (2,408) | ..ovovrrverineen | e 888,443 | ..o [ | e 0
5.000% 11/01/19. SO0 ST DRSO 0 .0
235036 RL 6 |DALLAS-FORT WORTH TX INTERNATI .| 03/14/2012. | Fireman's Fund PoolNG..........c.cooce | covvrerireeineiiniinnnns | veverneeens 789,236 | ...ooeea. 700,000 | ........... 74,731 | i 791,024 | i | i (1,788) (1,788) | oo | e 789,236 | ..ovvvvererians | oo .0
5.000% 11/01/20. e e 0 .0
235036 RM 4 |DALLAS-FORT WORTH TX INTERNATI ..| ... | 03/14/2012. | Fireman's Fund Pooling 556,980 500,000 560,465 | ..oeeerre558,113 | oo [ e (1,133) (RINKK) | IS IR 556,980 | ...cvurererians | e .0
5.000% 11/01/27 ..o SV [SUTOURTUTROTORN EURPOORROTON 0
249182 DC 7|DENVER CITY & CNTY CO ARPT REV. .1 03/14/2012. | Fireman's Fund POolNG..........c.ccooes | voererererienieienineis | vevene 2,447,105 | ... 2,200,000 | ........ 2,469,016 | .......... 2,457,052 | ..coooovrrrrrrenns | e (9,946) (9,948) | ..o | cevererinns 2,447,105 | oo [ s
5.000% T1/15/1B..c.ccourvrrereirneineiisiiesiennseinees | eon | eevvsriineinnies | oo 0

251237 Y5 6|DETROIT MICH SEW DISP R 5.000% 07/01/28.... | ... | 03/14/2012. | Fireman's Fund POONNG..........cccccvee | wereriererneernininiins | wovenens 1,016,966 | ........ 1,000,000 | ........ 1,074,890 | ....ccoo.u. 1,019,531 |.. . (2,564) (2,564) | ..oovvrreeseiens | cererreri 1,016,966 | ...oouvvureenns | rerererrcrieeiees | e (V] IO 35,139 | 07/01/2028.

251255 G3 3|DETROIT MICH WTR SUPPLY 5.250% 07/01/17.. | ... | 03/14/2012. | Fireman's Fund Pooling ...612,066 ....600,000 653,370 613,890 (1,824) 612,066 | ...oovvvnrrrens | eerrneineniennne | 0| s 22,138 | 07/01/2017.

251255 K4 6|DETROIT MICH WTR SUPPLY 5.250% 07/01/32.. | ... | 03/14/2012. | Fireman's Fund POONNG..........ccccce. | worivnnviveinniiniians | e 328,835 | ... 305,000 | ........... 332,279 | covi 329,012 |.. (177) (R0 ) RN RO 328,835 | ..cveerieiiens | e | s 0] e 11,253 | 07/01/2032.
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31347N DV 5|FHLMC RMBS-POOL-531016 10.500% 08/01/19.... | ... | 11/14/2012. | Bank of America 2,706 2,343 | o 2,447 2,429 1) 1) 2428 | oo | e 278 | e 278 | s 238 |08/01/2019.
31347N DV 5|FHLMC RMBS-POOL-531016 10.500% 08/01/19.... | ... | 11/01/2012. | Paydown 254 254 265 | .o 263 9) 9) 254 | e e | e, (V1N I 14 {08/01/2019.
31347R 3N 5| FHLMC RMBS-POOL-534405 10.000% 05/01/19.... | ... | 11/14/2012. | Bank of America 26,884 | ............ 24,665 | ............. 24,418 | oo 24,393 (V1 [OOROROT IOPRR 24,393 | oo | e 2491 | 2,491 | e 2,384 | 05/01/2019.
31347R 3N 5| FHLMC RMBS-POOL-534405 10.000% 05/01/19.... | ... | 11/01/2012. | Paydown 3,336 3,336 | oo 3,303 3,299 | oo [ s 37 37 3,336 [ eeeereeriens | e | s (V1 I 169 | 05/01/2019.
313602 PQ 1|FNMA RMBS-SER-1989-17 C 10.400% 04/25/19.... | ... | 12/01/2012. | Paydown 9,969 (115) (115) 04/25/2019.
31360B Q9 8|FNMA RMBS-POOL-1380 12.500% 01/01/13.......... ... | 03/01/2012. | Paydown 51 2 2 01/01/2013.
31362N 3D 6|FNMA RMBS-POOL-66496 10.500% 10/01/18........ ... | 11/14/2012. | Bank of America 8,740 (14) (14) 10/01/2018.
31362N 3D 6|FNMA RMBS-POOL-66496 10.500% 10/01/18........ ... | 11/01/2012. | Paydown 964 2 2) 10/01/2018.
31381S M8 2|FNMA CMBS-POOL-469383 2.935% 11/01/21 ... | 12/01/2012. | Paydown 52,839 (178) (178) 11/01/2021.
31381S NV 0|FNMA CMBS-POOL-469404 3.270% 10/01/21....... oo | 12001/2012. [ PAYOWN......cvoriirierinisienieiins | errveerenssissisninenns | ervveinns 103,312 | .0 103,312 | 105,281 | 105,252 | s | e (1,940) (1,940) 10/01/2021.
31381S NX 6|FNMA CMBS-POOL-469406 3.370% 10/01/21....... ... | 12/01/2012. | Paydown 56,030 | .oovrrerne56,030 | v 57,185 | e BTATS | s [ i (1,143) (1,143) 10/01/2021.
3138A1 VQ 1|FNMA RMBS-POOL-AH0622 4.000% 01/01/41...... v | 12/01/2012. | PAYAOWN......convviioiieiierineiinee [ v | e 862,206 | ...........862,206 | ..........896,493 | ..............896,403 | .....ccccormrirurrs | crrurnns (34,197) | vvovveeceeiens [ (34,197) 01/01/2041.
3138A2 3H 0|FNMA RMBS-POOL-AH1699 3.500% 11/01/41...... ... | 12/01/2012. | Paydown 207,084 207,084 208,710 | .oveeerreri208,700 | oo | i (1,616) (1,616) 11/01/2041.
3138A2 YM 5|FNMA RMBS-POOL-AH1615 4.000% 01/01/41...... ... | 11/09/2012. | Deutsche Bank.............coceeeererenne 905,972 845,838 879,473 (365) (365) 01/01/2041.
3138A2 YM 5|FNMA RMBS-POOL-AH1615 4.000% 01/01/41...... v | 11/01/2012. [ PAYAOWN......cvviirierinisienieiins [ evieerenississisnienns | evvieinns 111,243 | ........... 111,243 | .o 115,666 | oo 115,655 | oo | v (4,412) (4,412) 01/01/2041.
3138A3 MB 0 |FNMA RMBS-POOL-AH2153 4.000% 03/01/41...... ... | 11/09/2012. | Deutsche Bank.............oeeevvererenns 28,810 (16) (16) 03/01/2041.
3138A3 MB 0| FNMA RMBS-POOL-AH2153 4.000% 03/01/41...... ... | 11/01/2012. | Paydown 3,074 (122) (122) 03/01/2041.
3138A5 GN 6 |FNMA RMBS-POOL-AH3804 4.000% 02/01/41...... ... | 11/09/2012. | Bank of America 47,204 (16) (16) 02/01/2041.
3138A5 GN 6 |FNMA RMBS-POOL-AH3804 4.000% 02/01/41...... ... | 11/01/2012. | Paydown 9,409 (373) (373) 02/01/2041.
3138A7 FR 4 |FNMA RMBS-POOL-AH5575 4.000% 02/01/41...... ... | 12/01/2012. | Paydown 565,970 565,970 588,477 (22,448) ....(22,448) 02/01/2041.
3138A7 QL 5|FNMA RMBS-POOL-AH5858 4.000% 02/01/41...... vor | 12/01/2012. | PAYAOWN......coevereerierierineeiinns [ e | eoveeinees 737,064 | ... 737,064 | .......... 766,374 (29,234) ....(29,234) 02/01/2041.
3138A8 J4 9|FNMA RMBS-POOL-AH6582 4.000% 03/01/41...... ... | 11/09/2012. | Deutsche Bank.............cooeeeenevereee [ v | v 711,008 | ........... 663,813 | ........... 690,210 (172) (172) 03/01/2041.
3138A8 J4 9|FNMA RMBS-POOL-AH6582 4.000% 03/01/41...... v | 11/01/2012. | PAYAOWN......cveveiecricrierinceiies. [ v | e 162,405 | ........... 162,405 | ..ccovvne 168,863 | ..oovveerrn 168,846 | oo | e (6,441) (6,441) 03/01/2041.
3138A8 N4 4 |FNMA RMBS-POOL-AH6710 4.000% 03/01/41...... ... | 11/09/2012. | Deutsche Bank.............coecerrererenne 238,740 222,893 231,757 (109) (109) 03/01/2041.
3138A8 N4 4 |FNMA RMBS-POOL-AH6710 4.000% 03/01/41...... ... | 11/01/2012. | Paydown 26,716 | .ovvveree. 26,716 | .ocvereen. 27,778 | coevireerec 21,775 | s [ s (1,060) (1,060) 03/01/2041.
3138A9 XX 7|FNMA RMBS-POOL-AH7893 4.000% 03/01/41...... ... | 11/09/2012. | Deutsche Bank.............coecereerrerenne 910,868 850,409 884,226 (462) (462) 03/01/2041.
3138A9 XX 7|FNMA RMBS-POOL-AH7893 4.000% 03/01/41...... ... | 11/01/2012. | Paydown 99,321 | v 99,321 | oo 103,271 | oo 103,260 | oo | v (3,939) (3,939) | oo | errrerrerenennn 99,321 | i [ [0 | e 2,609 | 03/01/2041.
3138AA WN 7 | FNMA RMBS-POOL-AH8752 4.000% 03/01/41...... ... | 12/01/2012. | Paydown 336,393 336,393 349,770 | oo 349,735 | s | v (13,342) | ovovvercereeins [ e (13,342) | ovvoevveirerns | 336,393 | s | e | v [ e 9,019 | 03/01/2041.
3138AB BY 4 |FNMA RMBS-POOL-AH9054 4.500% 04/01/41...... ... | 11/08/2012. | MORGAN STANLEY & CO INC...... | cecoveererrrrrrrirerirerens | e 6,420,071 | ........ 5,952,691 | ........ 6,279,159 | .e00es08,278,376 | ..o | e (1,448) (1,448) 04/01/2041.
3138AB BY 4|FNMA RMBS-POOL-AH9054 4.500% 04/01/41...... v | 11/01/2012. | PAYAOWN......coeviiricririrenninns [ e | e 1,647,320 | ........ 1,647,320 | ........ 1,737,666 | ..., 737,449 | ..o | s (90,129) | ..vvvverrerreins [ e (90,129) 04/01/2041.
3138AB EM 7 | FNMA RMBS-POOL-AH9139 4.000% 04/01/41...... ... | 11/09/2012. | Deutsche Bank.............coceereerrerenne 554,378 517,582 538,164 (96) (96) 04/01/2041.
3138AB EM 7 | FNMA RMBS-POOL-AH9139 4.000% 04/01/41...... ... | 11/01/2012. | Paydown 8,866 8,866 | ..ovvvuennd 9,218 (352) (352) 04/01/2041.
3138AF YF 1|FNMA RMBS-POOL-AI2509 4.000% 03/01/41....... ... | 11/09/2012. | Deutsche Bank..............oeeereerrrenne 823,342 | ........... 768,693 .799,260 (170) (170) 03/01/2041.
3138AF YF 1|FNMA RMBS-POOL-AI2509 4.000% 03/01/41....... wo | 11/01/2012. [ PAYOWN.....cooieiriiicierieiins [ e | evireiens 155,240 | ........... 155,240 | .ocvvrne 161,413 | i 161,397 [ e | e (6,157) (6,157) 03/01/2041.
3138AJ DN 9| FNMA RMBS-POOL-AI4608 4.000% 08/01/41....... vor | 12/01/2012. | PAYAOWN.......coevverricrierieeineeies [ e | v TAT612 | ... 747,612 | ... 777,342 (29,654) | ..vvvverrirriiens [ e (29,654) 08/01/2041.
3138AK GQ 6 |FNMA RMBS-POOL-AI5606 4.000% 07/01/41....... ... | 11/09/2012. | Deutsche Bank.............coceereernerenne 81,539 (16) (16) 07/01/2041.
3138AK GQ 6 |FNMA RMBS-POOL-AI5606 4.000% 07/01/41....... ... | 11/01/2012. | Paydown 20,630 . (818) (818) 07/01/2041.
3138AL LB 1|FNMA RMBS-POOL-AI6621 4.500% 08/01/41....... ... | 12/01/2012. | Paydown 315,908 315,908 333,233 | oierre333,192 | e | i (17,284) | v [ e (17,284) 08/01/2041.
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3138AM HP 3| FNMA RMBS-POOL-AI7437 4.500% 07/01/41....... v | 12/01/2012. | PAYAOWN......coonvrcircrieriscisneines | e | e 2,765,021 | ... 2,765,021 | ........ 2,916,665 22,916,303 | oo | eeeenn(151,282) [ oo | s (151,282) | cvvooverirrinns ..2,765,021 07/01/2041.
3138AU 3H 8|FNMA RMBS-POOL-AJ3499 3.500% 11/01/41....... ... | 12/01/2012. | Paydown 632,500 632,500 637,466 637,437 (4,937) 11/01/2041.
31402T VU 6|FNMA RMBS-POOL-737827 4.500% 09/01/33....... ... | 11/08/2012. | Bank of America 231,080 213,592 225,306 .225,263 (58) 09/01/2033.
31402T VU 6|FNMA RMBS-POOL-737827 4.500% 09/01/33....... | ... | 11/01/2012. | Paydown 86,409 ..86,409 91,148 (4,722) 09/01/2033.
31403G 5F 5|FNMA RMBS-POOL-748846 3.533% 06/01/37....... ... | 12/01/2012. | Paydown 44,833 44,833 | .. ...44,924 (87) 06/01/2037.
31410G F2 4 |FNMA RMBS-POOL-888585 2.812% 05/01/37....... oo | 12001/2012. [ PAYOWN.....covverieiiicierineiins | evireeenenisseenienens | e 4,706,264 4,706,264 | ........ 4,735,126 (27,883) 05/01/2037.
31411F VW 1| FNMA RMBS-POOL-907029 2.745% 09/01/37....... ... | 12/01/2012. | Paydown 49,121 | .o 49,121 | L 49,190 (65) 09/01/2037.
31411V D8 9|FNMA RMBS-POOL-915527 3.520% 08/01/37....... ... | 12/01/2012. | Paydown 56,503 | ..oovvoneen 56,503 | .oovvenne 56,750 (240) 08/01/2037.
31414N HG 2|FNMA RMBS-POOL-971031 4.000% 01/01/39....... v | 12001/2012. [ PAYAOWN......cooviirriersrieiernninnes | ceereniverinniseirennninne | e 144,133 | i 144133 | ... 149,865 (5,674) 01/01/2039.
31415X JD 4 |FNMA RMBS-POOL-992260 4.000% 01/01/39....... ... | 12/01/2012. | Paydown ren 1,162,025 | e 1,162,025 | ........ 1,208,234 ..1,207,689 | .. v | e (45,864) [ oo | e (45,664) | .....ocvvrrinnnne ..1,162,025 01/01/2039.
31416J FT 3|FNMA RMBS-POOL-AA1077 4.500% 06/01/38...... oo | 12001/2012. [ PAYOWN......cvvviririreicienieines | evrveierenisseensenens | v 2,603,743 | ........ 2,603,743 | ....... 2,746,542 L2,146,148 | s | e (142,405) [ i [ (142,405) | ..oovvvvverrines ..2,603,743 06/01/2038.
31416K L2 2|FNMA RMBS-POOL-AA2144 4.000% 01/01/39...... ... | 11/09/2012. | Deutsche Bank . 672,199 627,581 652,538 .651,563 802 .652,365 01/01/2039.
31416K L2 2|FNMA RMBS-POOL-AA2144 4.000% 01/01/39...... ... | 11/01/2012. | Paydown 562,515 562,515 584,884 584,010 |.. (21,495) 562,515 01/01/2039.
31416K LT 3|FNMA RMBS-POOL-AA2137 4.000% 01/01/39...... v | 12/01/2012. | PaYdOWN.......coovveerieriernnisniines [ e | 1,324,952 | e 1,324,952 | ........ 1,377,640 LA376,846 | e | e (B1,894) [ | i (51,894) | oo v 1,324,952 01/01/2039.
31416L 3C 8|FNMA RMBS-POOL-AA3494 4.000% 02/01/39...... ... | 11/09/2012. | Deutsche Bank...........ccoeevverrevernes [ oo | vorerrnen 409,498 | e 382,317 | oo 397,521 397,476 (47) 397,430 02/01/2039.
31416L 3C 8|FNMA RMBS-POOL-AA3494 4.000% 02/01/39...... ... | 11/01/2012. | Paydown 494780 | oo d94,725 | i | e (18,868) | s | (18,868) | ...oovvvvrrrainee 475,858 02/01/2039.
31416M FU 3|FNMA RMBS-POOL-AA3778 4.000% 04/01/39...... ... | 11/09/2012. | Deutsche Bank . 850,701 .825,819 .825,730 |.. (222) .825,507 04/01/2039.
31416M FU 3| FNMA RMBS-POOL-AA3778 4.000% 04/01/39...... wo | 11/01/2012. [ PAYOWN......cooiieiriicierieiins [ e | evieinns 111,257 .115,681 115,668 | ..ooovvvrrecrins (4,412) 111,257 04/01/2039.
31416W T4 4|FNMA RMBS-POOL-AB1470 4.500% 09/01/40...... ... | 11/08/2012. | MORGAN STANLEY & CO INC...... | covvvverirerirnriiriens | e 12,305,336 | ...... 11,409,511 | ...... 12,035,252 | ......... 12,033,689 | ....ovverrriiriane (1,869) [ ..oovvrrerrrirnes | cvereenne 12,031,820 | ..oovvvecrienns | s 273,516 | ....... 273,516 | ...... 489,183 | 09/01/2040.
31416W T4 4|FNMA RMBS-POOL-AB1470 4.500% 09/01/40...... ver | 11/01/2012. | PAYAOWN......coeevvrierieeieerseines | e | e 4,671,334 | ......4,671,334 | ......4,927,528 | ..........4,926,888 |......c.ccoevwrn. (255,554) CABT1334 | e e | o0 | 106,501 | 09/01/2040.
31416X E9 7|FNMA RMBS-POOL-AB1959 4.000% 12/01/40...... ... | 11/09/2012. | Bank of America 38,654 (23) 37,122 12/01/2040.
31416X E9 7 |FNMA RMBS-POOL-AB1959 4.000% 12/01/40...... ... | 11/01/2012. | Paydown 2,904 ) 2,904 12/01/2040.
31417W SK 8|FNMA RMBS-POOL-AC9521 4.000% 01/01/40...... ... | 12/01/2012. | Paydown 394,641 394,641 )| .. 394,641 | oo | e |0 | s 10,154 | 01/01/2040.
31417Y KR 7 |FNMA RMBS-POOL-MA0303 4.000% 01/01/40..... v | 12/01/2012. | PAYAOWN.......courverieerierieriniiinns. [ e | e 470,591 | cooereenn 470,591 | .. . )| 470,591 |.. ol w0 [ 12,033 | 01/01/2040.
31418A BA 5|FNMA RMBS-POOL-MA0932 3.500% 12/01/41..... ... | 11/08/2012. | Deutsche Bank...........c.cccevrevererernee [ wovvevrnerneriinciineinns | e 792,877 | oo 743,068 | ......... 748902 | ..coovvvrne 748,868 (<7 TS IR 748,835 44,042 44,042 | ........ 24,779 | 12/01/2041.
31418A BA 5| FNMA RMBS-POOL-MAQ932 3.500% 12/01/41..... ... | 11/01/2012. | Paydown 256,994 256,994 259,012 259,000 (2,006) 256,994 | ..o [ |0 [ 6,045 | 12/01/2041.
31418P DQ 5|FNMA RMBS-POOL-AD1910 3.500% 11/01/41...... ... | 12/01/2012. | Paydown 545,238 545,238 549,519 549,494 (4,255) 545,238 | ... | e | 0 | s 14,089 | 11/01/2041.
31418V JW 3 |FNMA RMBS-POOL-AD7476 4.000% 01/01/41...... ... | 12/01/2012. | Paydown 299,299 299,299 311,200 311,169 | | e (T1BTA) | s [ (11,871) | coveveeeeineins | e 01/01/2041.
31418V Q2 1|FNMA RMBS-POOL-AD7672 4.000% 09/01/40...... ... | 11/09/2012. | Deutsche Bank ...434,318 (129) 09/01/2040.
31418V Q2 1|FNMA RMBS-POOL-AD7672 4.000% 09/01/40...... ... | 11/01/2012. | Paydown 75,026 (2,969) 09/01/2040.
31418X U6 3|FNMA RMBS-POOL-AD9604 4.000% 08/01/40...... ... | 12/01/2012. | Paydown .6,056,826 (240,218) 08/01/2040.
31418Y AB 2 |FNMA RMBS-POOL-AD9901 4.000% 08/01/40...... ... | 11/09/2012. | Deutsche Bank............c.coceereernerenne 37,422 34,938 (10) 08/01/2040.
31418Y AB 2| FNMA RMBS-POOL-AD9901 4.000% 08/01/40...... ... | 11/01/2012. | Paydown 13,832 ..13,832 (549) 08/01/2040.
31419A DT 1|FNMA RMBS-POOL-AE0113 4.000% 07/01/40...... ... | 11/09/2012. | Deutsche Bank . 40,028 ..37,372 2) 07/01/2040.
31419A DT 1|FNMA RMBS-POOL-AE0113 4.000% 07/01/40...... ... | 11/01/2012. | Paydown 12,291 | ... 212,291 | . LA2,777 (486) 07/01/2040.
31419A G2 7|FNMA RMBS-POOL-AE0216 4.000% 08/01/40...... ... | 12/01/2012. | Paydown 290,452 290,452 302,003 301,972 | e | e (11,520) [ e [ e (11,520) | oo 08/01/2040.
31419B BT 1|FNMA RMBS-POOL-AE0949 4.000% 02/01/41...... ... | 11/09/2012. | Deutsche Bank............c.oceereernrrenne 44,368 | ............. 41,423 | o 43,070 ...43,066 9) 02/01/2041.
31419B BT 1|FNMA RMBS-POOL-AE0949 4.000% 02/01/41...... ... | 11/01/2012. | Paydown 10,803 | ...cccovnuee 10,803 | .o 11,233 | oo 11,232 |.. (428) 02/01/2041.
31419C K6 9|FNMA RMBS-POOL-AE2116 4.000% 08/01/40...... ... | 12/01/2012. | Paydown 99,301 103,239 | .o (3,938) 08/01/2040.
31419D UN 9|FNMA RMBS-POOL-AE3288 4.000% 12/01/40...... ... | 11/09/2012. | Bank of America 213,891 | .......... . . 207,463 (154) 12/01/2040.
31419D UN 9| FNMA RMBS-POOL-AE3288 4.000% 12/01/40...... ... | 11/01/2012. | Paydown 22,220 | oo 22,220 | coovrne 23,104 ..23,102 (881) 12/01/2040.
31419E 5S 4 |FNMA RMBS-POOL-AE4456 4.000% 02/01/41...... ... | 11/09/2012. | Deutsche Bank . 250,194 233,587 242,876 .242,852 (144) 02/01/2041.
31419E 55 4| FNMA RMBS-POOL-AE4456 4.000% 02/01/41...... ... | 11/01/2012. | Paydown 21,953 | oo 21,953 | oo 22,826 ..22,824 (871) . ...0 ....558 | 02/01/2041.
31419E 6N 4 |FNMA RMBS-POOL-AE4476 4.000% 03/01/41...... ... | 11/09/2012. | Deutsche BanK.............ccooervvererens | covmrvesiieriecissinns | e 498,689 | ........... 465,589 | ........... 484,103 | .............. 484,055 (226) | ovvvoverrienris | crerrirenre 883,829 | i | 14,860 | 14,860 | ........ 17,744 | 03/01/2041.
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31419E 6N 4 |FNMA RMBS-POOL-AE4476 4.000% 03/01/41...... ... | 11/01/2012. | Paydown A4.575 | oo B4.5T5 | i 48,347 | 86,343 | | s (1,768) (1,768) 03/01/2041.
31419E P6 0|FNMA RMBS-POOL-AE4044 4.000% 10/01/40...... ... | 11/09/2012. | Deutsche Bank..............coeveveveerienne 49,250 8) (8) 10/01/2040.
31419E P6 0|FNMA RMBS-POOL-AE4044 4.000% 10/01/40...... ... | 11/01/2012. | Paydown 10,285 (408) (408) 10/01/2040.
31419E RA 9| FNMA RMBS-POOL-AE4080 4.000% 01/01/41...... ... | 11/09/2012. | Deutsche Bank..........cc.coervvrrivninnes 47,648 (18) (18) 01/01/2041.
31419E RA 9 |FNMA RMBS-POOL-AE4080 4.000% 01/01/41...... ... | 11/01/2012. | Paydown 5,620 (223) (223) 01/01/2041.
31419E U6 4 |FNMA RMBS-POOL-AE4204 4.000% 09/01/40...... ... | 11/09/2012. | Deutsche Bank 583,505 544,775 (167) (167) 09/01/2040.
31419E U6 4 |FNMA RMBS-POOL-AE4204 4.000% 09/01/40...... v | 11/01/2012. | PAYAOWN.......cooverierierierinriinns [ e | e 193,287 | ..cocvveeee 193,287 | .........200,973 | ...e0iirrii200,953 | oo [ s (7,666) (7,666) 09/01/2040.
31419) A4 0 |FNMA RMBS-POOL-AE7226 4.000% 12/01/40...... ... | 11/09/2012. | Deutsche BanK.............ccccevvveveeees | covmeveeerseeieciesiens | v 475,580 | ..oovenee 444,013 (194) (194) 12/01/2040.
31419 A4 0|FNMA RMBS-POOL-AE7226 4.000% 12/01/40...... ... | 11/01/2012. | Paydown 47,264 | ............ 47,264 | ... 49144 | ... 49139 | | (1,875) (1,875) 12/01/2040.
31419J SM 1 |FNMA RMBS-POOL-AE7723 4.000% 11/01/40...... ... | 11/09/2012. | Deutsche Bank............c.oceereerrrenne 28,315 | oo 26,436 (4) (4) 11/01/2040.
31419J SM 1| FNMA RMBS-POOL-AE7723 4.000% 11/01/40...... ... | 11/01/2012. | Paydown 9,383 9,383 (372) (372) 11/01/2040.
31419K 2E 4 |FNMA RMBS-POOL-AE8872 4.000% 11/01/40...... ... | 11/09/2012. | Deutsche Bank..............oceereernrvenne 28,998 | ..cooone. 27,074 (10) (10) 11/01/2040.
31419K 2E 4 |FNMA RMBS-POOL-AE8872 4.000% 11/01/40...... ... | 11/01/2012. | Paydown 4,547 4,547 (180) (180) 11/01/2040.
31419L TA 1|FNMA RMBS-POOL-AE9544 4.000% 11/01/40...... v | 12/01/2012. | PAYAOWN.......coorverieericrierinriinns. [ e | e 409,871 | ..oevvven 409,871 (16,256) | ...vovvvercerrrins [ e 16,256) 11/01/2040.
365418 AY 8| GARDEN ST PRESERVATION TRN J .| 03/14/2012. | Fireman's Fund Pooling...........ccco.ee | covvevvemioveeiesisnnns | cvvenns 1,225,235 | ........ 1,200,000 2,999) (2,999) 11/01/2021.
5.000% 1101721, [ e | erreiernniens | s | oo | s | s | e | .- 0
455141 MJ 7 |INDIANA TRANSN FIN AUTH HWY RE 03/14/2012. | Fireman's Fund POONNG...........c.cooe. | oovvvnvrenrverieniens | e 523,386 | ........... 500,000 | ........... 561,535 | .ovvvrrrne 525,420 (2,034) (2,034)
5.250% 06/071/28........cooovereerreineirisrinrinenneinees | eoe | eevirerineinnies | eeeseisssiesssessssssesssssisssssssessssessns | resessessnssnssseessens | sessessnsinsssssens | e ssesienes | s | e eessenes 0
46263R AY 1|IPS MULTI-SCH BLDG CORP 5.000% 01/15/14.... | ... | 03/14/2012. | Fireman's Fund Pooling 259,419 255,000 274,087 | .o 260,064 (645) [(GZ255) 1 [T IRSROOTO 259,419 | oo | e |0 | s 8,465 | 01/15/2014.
46613P FJ 0|JEAFLAWTR & SWR SYSR 5.250% 10/01/13..... | ... | 03/14/2012. | Fireman's Fund Pooling 562,760 550,000 599,000 | ..coovrrrne 564,345 | ..o | e (1,585) (1,585) [ cooorerrerrerirees | eeerrerineens 562,760 | ...vvevrverrens | eerrnernenireninne | 0| s 13,074 |10/01/2013.
472682 MJ 9|JEFFERSON CNTY ALASWR 5.125% 02/01/42.. | ... | 03/14/2012. | Fireman's Fund POONNg..........cccccce. | voorevvimrinriiniicniiins | o 1,490,495 | ........ 1,400,000 | ........ 1,496,936 1,490,800 (305) [RI015) ) [T R 1,490,495 | ...oovvevinnns | eerneriieniineinns | cvrriiseriinnennd0 | s 44,445 | 02/01/2042.
49151E QY 2|KENTUCKY ST PROPERTY &BLDGS C................ ... | 03/14/2012. | Fireman's Fund POONNG..........ccocees | vovrrrerireriierisiiies | s 1,021,863 | ........ 1,000,000 | ........ 1,084,150 (2,7117) (2,717) [ o | e 1,021,863 | ..o | cvvrrrerienrrennne | cvvrrverinenennd0 | e 23,205 | 10/01/2017.
5.125% 10/01/17 cvoreeeieeiseisereeeinsenensnninees | ene | eevreeineisnnees | eeesneesesissssessssissessssssssssessessssessns | essssessssssssssessnens | sesseessnssnsssnessens | seiessnsisessnssenes | seesssneessnssenees | oeesseees s enes 0
575579 HE 0|MASSACHUSETTS BAY MA TRANSPRTN 03/14/2012. | Fireman's Fund POOING..........ccocvee | corvrverernninrireniveins | v 1,721,492 | ... 1,500,000 | ........ 1,738,605 | ooeeeee 1,723,657 | oo | e (2,164) (2,164) | ..o | v 1,721,492
5.000% 07/01/27 .....cooevereereriieinerisernennenisninees | eon | eevnerinssinene | ceeneessesssssnenienes 0
576002 AM 1 |[MASSACHUSETTS ST SPL OBLIG DED.... 03/14/2012. | Fireman's Fund PooliNg............cccce. [ cooveneenniinnninniinens | v 1,291,670 | ........ 1,250,000 | ........ 1,375,088 (G4 ORI IO 1,291,670
5.250% 01/01/26........covreerrerireirnerieiinerieninrinees | ene | eevirerinninnie | ceeseeiessssssesiesssssesssssssssessesssssesns | reressesssssnessessens | aresneesnsinsseniens | s | s | e 0
604114 PL 6|MINNESOTA PUB FACS AUTH WTR PO 03/14/2012. | Fireman's Fund POONNG.........ccccoeee [ oevernerrineiineiicinens | cvvi 1,812,894 | ....... 1,750,000 | ........ 1,928,430 | ...ccooonee 1,819,073 | .o | e (6,179) [(I4S) | U IO 1,812,894
5.000% 03/01/14 ..o [ e | rerrvesiernnens | s | e | s | e | s | - 0
645916 WY 9|NEW JERSEY ECONOMIC DEV AUTH.. 03/14/2012. | Fireman's Fund Pooling.............ccc.. [ coeveerverivenerieniiiens | evveae 2,038,446 | ........ 2,000,000 | ........ 2,154,820 | ...ccoonee 2,043,527 | covooeveriecines | s (5,081) (5,081) 2,038,446
5.000% 09/01/18......ouvvrrereeieiseiiniiesieninrenens | ene | eerreriinsienies | eeeseeissiesssssiesisesssssissssessssssssessns | resessessssssnssseessens | sesseessensinsseesiens | s sssenes | s | s essienes 0
646135 5Q 2|NEW JERSEY ST TRANSPRTN TRUST 03/14/2012. | Fireman's Fund PoOlNg............cccov. [ coeveerveeniisnieniiens | covveae 2,034,613 | ........ 1,800,000 | ........ 2,048,670 | ........... 2,039,140 | oo [ s (4,526) (4,526) 2,034,613
5.500% 12/15/20. cer et | et | st | st | sersessessenisesns | crsess s | sreset et 0 [ e [ e | cerenenenneens | sevineerneesennens | e [ e [
64971Q JC 8|NEW YORK CITY NY TRANSITIONALF.. .| 03/14/2012. | Fireman's Fund PoolNg............coove. | covvvrmrierierinsniinnis | vevireenns 707,933 | ......... 600,000 | ........... 713,352 | oo 709,882 | ..o | e (1,948) (1,948) [ oo | e 707,933 | oo | e 11/01/2021.
5.000% 11/01/21.... . 0 .
64971Q JM 6 |NEW YORK CITY NY TRANSITIONALF.. .| 03/14/2012. | Fireman's Fund Pooling 820,672 | ........... 700,000 | ........... 828,296 | ....ccooovn. 823,425 | ..covovrreriieins | i (2,752) (V2657 TS IR 820,672 | ..o | e 02/01/2020.
5.000% 02/01/20. creviree [ oee e | s | e | e | s | et | e 0
64971Q JP 9|NEW YORK CITY NY TRANSITIONALF................. ... | 03/14/2012. | Fireman's Fund Pooling 809,037 | ..o 700,000 | ........... 814,954 | ..o 811174 | s | e (2,137) (VT4 IS IS 809,037 | .o | e
5.000% 02/01/22.......ccvurvvririririnerireirnerierierinnee | eoe | eevirerinninei | erenreiesissesessess e | e | s | s | e | e 0
64983M GN 2|NEW YORK ST DORM AUTH REVS ST. 03/14/2012. | Fireman's Fund POONNG..........cc.cooe. | oovvoenevemrveriieniens | v 753,487 | ...ccoeene 720,000 | ........... 781,416 | oo 754,710 | oo | v (1,223) ((1V7K) | TS IR 753487 | oo | e
5.000% 08/15/18. woe e | e | et | et | erererenerssaneretens | oeereeen et ennesenes | aereretesei ettt enens 0 [ e | e | e | e | o0 | |
649902 TJ 2|NEW YORK ST DORM AUTH ST PERSO! .| 03/14/2012. | Fireman's Fund Pooling...........ccco.e. | covvmvvemioveeiesienis | cvvenns 1,257,672 | ........ 1,100,000 | ........ 1,296,746 | ........... 1,262,539 | ..cvovvevericrns | e (4,868) (4,868) | ..ooevrrerrirees | cerererins 1,257,672 | v | e 03/15/2018.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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5.000% 03/15/18......cocveurererrreineirseieeerneninninees | eon | eevverinneinnies | e 0
65819G BK 3 |NORTH CAROLINA CAP FACS FIN AG.. v |1 10/01/2012. | Call ~ 100.0000..........comrremrrireres | e | e 1,050,000 | ........ 1,050,000 | ........ 1,121,705 | ...........1,060,389 | ...ocorvvivirinn | crvreens (10,389) | ..vvevevercerreins [ e (10,389) | .vvvvvenrierins | e 1,050,000 | ..coouveenriienes | e
5.125% O7/01/42......oevoeveeeeeieeseeseiesiseeienes cee et | s | s | e | s | et | s 0 [ e [ e | e | sevennnenennnns | e [ [,
65887P HS 7|NORTH DAKOTA PUB FIN AU 5.000% 10/01/21... | ... | 03/14/2012. | Fireman's Fund POONNG..........ccccccee | wuuevimriniimniicniins | s 3,503,154 | ........ 3,000,000 | ....... 3,529,920 | ..ccovvne 3,512,074 | oo [ s (8,920) [0 | ORI IO 3,503,154 | ..oovvierinnins | e | o0 [ s 89,583 | 10/01/2021.
662826 FD 3|N TEXAS ST HGR EDU AUTH 1.460% 04/01/40... | ... | 01/01/2012. | PaydOWN........ovvemrrremrrnerirerinrenens [ covreinirierienincens | voverienes 105,260 | ....coooe.. 105,260 | ..ccovvnee 105,260 | ..ovvverenne 105,260 (V1 [OOSR ISR 105,260 | oo [ evvrirerrnriinens | evevrriniinen0 | v 396 | 04/01/2040.
662826 FD 3|N TEXAS ST HGR EDU AUTH 1.460% 04/01/40... | ... | 03/14/2012. | Fireman's Fund POONNG..........ccccoeee | wornerrmrereeerneriiniinns | woveeens 3,265,810 | ........ 3,265,810 | ........ 3,265,810 | .cvevvnee 3,265,810 (V1 OO IR 3,265,810 | .ovovvernrerennns | ceverrnenrineinnens | eerveeinennen0 [ s 23,380 | 04/01/2040.
66285W HA 7|N TX TOLLWAY AUTH REVEN 5.000% 09/01/16.. | ... | 03/14/2012. | Fireman's Fund Pooling............cccc. [ oevnriiniicniivcinens | o 1,216,402 | ........ 1,100,000 | ........ 1,237,841 | oo 1,221,315 [ oo | e (4,913) (4,913) | oo e 1,216,402 [ ..o | evieniieniineinns | covreireniinnnennd0 | s 29,486 | 09/01/2016.
66285W JE 7|N TX TOLLWAY AUTH REVEN 5.000% 09/01/24.. | ... | 03/14/2012. | Fireman's Fund Pooling 5,595,046 5,000,000 | ....... 5,613,450 | ..ccovonee 5,605,783 | ...oovveerireriene | v (10,736) | .vevevercerceine [ e (10,736) | vvvvvvcrererens | o 5,595,046 | ....covvrvririn | cervrrrerirneinens | 0 [ s 86,111 | 09/01/2024.
677659 QS 6|OHIO ST WTR DEV AUTH RE 5.000% 12/01/13... | ... | 03/14/2012. | Fireman's Fund Pooling 725,910 710,000 766,743 (1,792) 12/01/2013.
709221 EZ 4 |PENNSYLVANIA ST TPK COMMN OIL... .1 03/14/2012. | Fireman's Fund Pooling. 641,633 .625,000 684,813 (1,873) 12/01/2015.
5.250% 12/01/15.....cooevvreereriieinerieerineerenieninnes | eoe | eevrerirnsinene | ceeneeesisssenenes 0
709221 FB 6|PENNSYLVANIA ST TPK COMMN OIL. 03/14/2012. | Fireman's Fund Pooling 872,621 850,000 931,345 (2,548)
5.250% 12/01/17. SV [SUTOURTUTROTORN EURPOORROTON 0 [ o [ e | e | e | e [ [,
735000 QG 9|PORT OF OAKLAND CA 5.000% 05/01/20. ... | 03/14/2012. | Fireman's Fund Pooling 321,260 300,000 322,545 (443) 05/01/2020.
745190 GJ 1|PUERTO RICO COMWLTH HWY & TRAN.. .107/01/2012. | Call  100.0000............ 200,000 200,000 209,584 (9,500) 07/01/2038.
5.250% 07/01/38.......cvvrrerreriririnerieerneenensninees | eoe | eevrverinssinnies | ceeneessessisssnenienes 0
745235 QQ 7|PUERTO RICO PUB BLDGS AUTH REV. v | .| 07/01/2012.| Call  100.0000............ 500,000 500,000 535,248 (3,260) [ ..oovvnerneireis | e 500,000 | ..ovovrerrirns | e
5.125% 07/01/19.....ccevierreeicriirisriereninenienes v | e | 0
759911 TE 0|REGIONAL TRANSN AUTH IL 6.000% 07/01/18... | ... | 03/14/2012. | Fireman's Fund POONNG..........ccccovee | worrerrerirnrerneiinniinns | coveeens 2424879 | ........ 2,170,000 | ........ 2,565,287 (A T4 ) R IO 2424879 | oo | e | e [ s 91,502 | 07/01/2018.
771902 FZ 1|{ROCHESTER MN HLTH CARE FACS RE... .1 03/14/2012. | Fireman's Fund POoliNg..........cccouee | wvverermreneerernninnins | vevens 8,258,902 | ........ 8,000,000 | ........ 8,267,920 (2,148) | oo | v 8,258,902 105,778 | 11/15/2030.
4.000% 11/15/30.....ccucvvreerrerireinneriserneeiseninninees | eon | eevrverineinnies | ceeseesesisssnenienes 0 [ o [ e | cervnenenineens | seveennsennns | e [ [,
79766D AB 5| SAN FRANCISCO CALIF CIT 5.000% 05/01/20..... ... | 03/14/2012. | Fireman's Fund POONNG..........ccccoee | worevverineineiiniinns | s 2,854,785 | ........ 2,700,000 | ........ 2,865,186 | ........... 2,857,984 | ..o | s (3,198) (3,198) | coouvevnreneirees | eevereiinn 2,854,785 | ...ovvverireris | e | eervernnenenn0 [ s 49,875 | 05/01/2020.
79766D AC 3| SAN FRANCISCO CALIF CIT 5.000% 05/01/21..... ... | 03/14/2012. | Fireman's Fund POOING..........ccocovee | corrvverernrinnirnninins | v 2,144541 | ... 2,050,000 | ........ 2,150,061 | ........... 2,146,224 | ..o | i (1,684) (1,684) | oo | e 2144541 | oo [ [0 [ 37,868 | 05/01/2021.
79766D BY 4|SAN FRANCISCO CALIF CIT 5.000% 05/01/24..... ... | 03/14/2012. | Fireman's Fund POONNG..........coccevve [ wormeverererneerreiiniins | e 1,447,562 | ........ 1,400,000 | ........ 1,449,644 | ... 1,448,402 (841) [C:Z3 ) [T TA47,562 | ..o | cvernerienrineninns | evvernerinenennd0 | s 25,861 | 05/01/2024.
79766D BZ 1|SAN FRANCISCO CALIF CIT 5.000% 05/01/25..... ... | 03/14/2012. | Fireman's Fund POONNG..........ccceeee | wouevrrerirneirneiiiniins | e 2,865,669 | ........ 2,800,000 | ........ 2,868,572 | ........c.. 2,866,822 | ..oooevicrieriies [ s (1,153) [GIAESK ) OO IR 2,865,609 | ...ocrvnrienins | crrerinenineinnens | eerierneneen0 [ s 51,722 | 05/01/2025.
842039 CG 2|SOUTHEASTERN PA TRANSN 5.000% 06/01/21. ... | 03/14/2012. | Fireman's Fund POONNG..........cccccce. | veveriveriniinniiiniiins | o 1,131,486 | ........ 1,000,000 | ........ 1,138,510 | 1o 1,133,917 | oo | e (2,432) (2,432) | oo | e TA31,486 [ .o | e | v | s 14,306 |06/01/2021.
845040 FP 4|SOUTHWEST HIGHER ED AUTH INC .| 03/14/2012. | Fireman's Fund PoOlNG............ccoce. | covvermvoeeresiiesiiienns | cevvreenns 789,922 | .......... 750,000 | ........... 822,630 | .ovvorerren 791,342 | s [ s (1,420) (R 720} TN IR 789,922 | ..o | e 10/01/2017.
5.000% 10/01/17 cccvvorerrireriseineisseieeieeniisninees | eon | eevnseiineinnie | e 0
847184 SJ 8|SPARTANBURG S C WTRWKS 5.000% 06/01/18 | ... | 03/14/2012. | Fireman's Fund POONNG..........ccccves | wovvrvnrriverirerincinns | v 623,856 | ........... 595,000 | ........... 646,610 | ............. 624,849 (993) (993) [ vvvvverrirrrinn | e 623,856 | ...oovvreriens | e | e | s 8,512 | 06/01/2018.
880557 ZK 2| TENNESSEE ST SCH BD AUT 5.125% 05/01/22... ] ... | 05/01/2012. | Call ~ 100.0000..........corsvermmreneens | eorrermerrerienirneenins | eoverienes 330,000 | ........... 330,000 | ..ot 352,018 | oo 331,535 [ v | e (1,535) (QIRSKIC) | TS I 330,000 | ..o | v | eerverernnend0 | s 8,456 | 05/01/2022.
88880T MS 2| TOBACCO SETTLEMENT FING CORP N.............. ... | 03/14/2012. | Fireman's Fund POONNG..........ccccceee | woovevveviniiiniiniiins | s 4,955,138 | ........ 4,400,000 | ........ 5,023,128 | ..cccouue 4,975,054 | ..oovovrrncani | v (19,916) | ovvvverevereeiens [ e (19,916) | ovvvvvereinii | e 4,955,138 | ..ovvrvvineiens v | 0 | 62,944 | 06/01/2017.
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5.000% 06/01/17. et [ e | e | s | st | ettt | e 0
914440 ER 9|UNIVERSITY MASS BLDG AUTH PROJ .| ... | 03/14/2012. | Fireman's Fund POOKNG.........ccccvvre | wovvererrmninrirnrinesnis | vvvirnenns 768,833 | ........... 750,000 | .......... 819,863 | ....ccoovvnee TT1071 | e | e (2,238) (V21 ) T IR 768,833
5.250% 11/01/17. e [ e s | s | s | i | s | s 0
915137 M6 7 [UNIV OF TEXAS TX 5.000% 08/15/1 ... | 03/14/2012. | Fireman's Fund Pooling 453,782 436,817 (770) (770) 436,047 08/15/2018.
915137 QM 8|UNIV OF TEXAS TX 5.250% 08/15/18... .| 03/14/2012. | Fireman's Fund Pooling 732,652 690,784 | ... | e (1,886) (1,886) 688,898 08/15/2018.
92817F 8D 1|VIRGINIA ST PUB SCH AUT 5.000% 08/01/13...... ... | 03/14/2012. | Fireman's Fund POONNG..........cccccovee | wonrremerineiinineinns | v 615,515 | ........... 605,000 | ........... 649,697 | ...oooernnn 616,989 | ...ooovrrvciieins | e (1,475) (1475) [ oo | e 615,515 08/01/2013.
977123 RG 5|WISCONSIN ST TRANSPRTN REVENUE. .1 03/14/2012. | Fireman's Fund POOlNG..........ccccovre | woeverernrenviersninnis | veies 2,414,540 | ... 2,375,000 | ........ 2,548,945 | .......... 2,420,515 | oo [ s (5,975) (5,975) 2,414,540 07/01/2018.
5.000% 07/01/18.... e 0
3199999, Total - Bonds - U.S. Special Revenue and Special A 1t s e | s 149,717,852 |..... 141,527,465 |..... 152,211,879 | ....... 150,531,798 | .o 0 | ...(1,552,761) | coovoveririrnnnnn 0 ... (1,552,761) [ oo 0 [ e 148,979,041 |...... 0
Bonds - Industrial and Miscellaneous
AEP TEXAS NORTH COMPANY SENIOR
0010EQ AB 2|UNSECURED ... | 03/14/2012. | Fireman's Fund POONNG..........ccccoee | worevverineiiniiniinns | s 5,001,126 | ........ 5,000,000 | ....... 5,009,400 | ...cco.... 5,001,352 (225) (225) 5,001,126 | .ooovveerivenns | e | cereeerieeennen0 [ s 147,431 | 03/01/2013.
5.500% 03/01/13.... 0
00780* AA 4 |ADVANTAGE CAPITAL COLOR 0.000% 03/01/17. | ... | 12/31/2012. | Tax Credit Redemption................... 3,804 360 | oo 3,601 3,601 203 203 3,804 SO IO (V1 IR 03/01/2017.
00780* AB 2|ADVANTAGE CAPITAL COLOR 0.000% 03/01/17. |... | 12/31/2012. | Tax Credit Redemption................... 10,464 990 | ovrerrir 9,902 9,902 562 152 TN DO 10,484 | ..o | e | v (V1 IR 03/01/2017.
00206R AM 4| AT&T INC SENIOR UNSECUR 5.600% 05/15/18... | ... | 03/14/2012. | Fireman's Fund PooliNg.........cccccce. | cevvrvvneriverirnninnins | cvves 4,025,683 | ... 4,000,000 | ........ 4,037,680 ..4,026,384 (700) [E40[0)) [FTUR 4,025,683 05/15/2018.
00209T AA 3| COMCAST CABLE COMM HLDGS. ... | 03/14/2012. | Fireman's Fund Pooling 2,054,003 2,000,000 | ....... 2,421,500 ..2,064,368 | .. [T (10,365) | ... ..(10,365) 2,054,003 03/15/2013.
SENIOR UNSECURED 8.375% 03/15/13.. et [ s | s | s | et | et | s 0 [ o [ e | eeveeenenineens | eevieennsennns | e [ [
00817Y AE 8|AETNA INC SENIOR UNSECU 6.000% 06/15/16.. | ... | 03/14/2012. | Fireman's Fund POONNG..........ccccccee | woverirererneenmeicnnins | v 2,653,406 | ........ 2,500,000 | ........ 2,720,500 | ..e00ersri2,659,956 | ..ovveiveriiieris | i (6,550) (6,550) 2,653,406 06/15/2016.
008190 AH 3|AFFILIATED COMPUTER SVCS. .| 03/14/2012. | Fireman's Fund Pooling...........ccccee | cevemreneirnerincirnenns | cvveees 1,163,565 | ........ 1,140,000 | ........ 1,176,241 | .ooceoeeee 1,164,923 | .o | e (1,358) (1,358) | coooevneeeinees | cevereiins 1,163,565 06/01/2015.
SENIOR UNSECURED 5.200% 06/01/15.. 0
SPRINGLEAF FINANCE CORP SENIOR
02635P RT 2|[UNSECURED [ [ 01/26/2012. | VAIIOUS......coorreerveerierirererseerneines | crererieserseesssisenens | ereeens 4,820,000 | ........ 5,000,000 | ........ 4,725,000 | ........... 4,725,000 26,992 26,992 | oo [ e 4751,992 | oo | e 68,008 10/01/2012.
5.375% 10/01/12.ccvoveeieeineseiisiiesineninsinens | eoe | eevnseinsienies | eeeneisssiessissiesissess s ssssssns | rerssssssnsssssssessens | sesseessensinssenssnns | s nssenes | s | e essienes 0
AMERICAN HONDA FINANCE SENIOR
02666Q J5 3|UNSECURED ... | 03/14/2012. | Fireman's Fund POOING..........ccocoves | vorrvverernrinrirennnnns | v 8,068,997 | ........ 8,000,000 | ........ 8,078,880 | ........... 8,074,381 | ..o [ v (5,384) (5,384) 8,068,997
1.850% 09/19/14.....oovvmieieericeieeiseeeeieeeienes cee et | s | s | et | s | st | s 0
03523T BE 7|ANHEUSER-BUSCH INBEV WOR. ... | 03/14/2012. | Fireman's Fund Pooling. 999,573 | ... 1,000,000 | ........... 999,362 | ...ceennnnd 999,564 | ...oovvirieea [ e 10 10 | e | e 999,573 | .o [ e
SENIOR UNSECURED 7.750% 01/15/19.. cee e | e | s | et | e | s | s 0
038222 AD 7|APPLIED MATERIALS INC SENIOR UNSECURED | ... | 03/14/2012. | Fireman's Fund Pooling 527,167 500,000 540,320 | ..ccoovvnne 527,979 (812) (€34 OO IR 527,167 | oo | oo
7.125% 10/15/17 oo vor | e | s | e | e | e | s | e 0
049560 AF 2|ATMOS ENERGY CORP SENIOR UNSECURED... | ... | 03/14/2012. | Fireman's Fund POONNG..........ccccvie | worerierirnrernininiins | wrenens 4,918,151 | ........ 5,000,000 | ....... 4,767,350 | ........... 4,912,336 5,816 5,816 | ovvverrrerieries | e 4,918,157 | oo [ e
4.950% T0/15/14......ooiiiiiirinriiniinicniinniinnis | oo | e | e | s | s | s | s | s 0
054937 AD 9|BB&T CORPORATION SUBORDINATED..........ccc. | oo. | 10/01/2012. | MAEUFIY.....covveerverrirriririrrisninen [ e | e 8,750,000 | ........ 8,750,000 | ........ 8,716,400 | ........... 8,746,891 3,109 3,109 8,750,000
4.750% 10/01/12.cccoomveeeeirceieeseeereesieeienes cer et | et | st | st | sersessess s ineses | crbess e ens | seeesrens et 0
05947U M2 1|BANC OF AMERICA COMMERCIAL.........ccccrvvvnnnee ... | 03/14/2012. | Fireman's Fund Pooling............ccce. | coevivivnniciniccns | e 3,002,272 | ........ 3,000,000 | ........ 3,015,122 | .......... 3,003,446 | ..ccoovoviieen [ e (1,174) (1,174) 3,002,272
MOR CMBS-SER-2005-2 CL- 4.857% 07/10/43..... cee e | e | | e | e | s | s 0
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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
05947U X3 7|BANC OF AMERICA COMMERCIAL..........cccccnrrvnne ... | 03/14/2012. | Fireman's Fund POONNG..........cccccoee | worevvnerineineiiniinns | v 5,005,699 | ........ 5,000,000 | ........ 5,025,284 | ........... 5,006,509 (810) (810) 5,005,699 07/10/2045.
MOR CMBS-SER-2005-4 CL- 4.933% 07/10/45..... cee et | s | | e | e | e | 0
060505 DP 6|BANK OF AMERICA CORP SENIOR UNSECURED] ... | 03/14/2012. | Fireman's Fund Pooling 994,529 | ........ 1,000,000 | ........... 991,470 | ..covvrrrne 994,369 161 L3 OO ISP 994,529 | ..o | e | 0| s 16,451 | 12/01/2017
5.750% 12/01/17 .ccvoiireieiineseiisiiesineniseinnns | eoe | eevinsrinsienies | eeiseisssiessissssss s ssesssns | ressssesssssssssseessens | sessenesensisssenssens | s sssenes | s | e essienes 0 [ o [ e | eeveeenennnins | e | e e [
06051G DY 2|BANK OF AMERICA CORP SENIOR UNSECURED)] ... | 03/14/2012. | Fireman's Fund POONNG..........ccccoee | cvuevererereennriniins | oo 4,986,655 | ........ 5,000,000 | ....... 4,972,250 | ........... 4,985,655 | ....covrcverereniens | e 1,001 1,001 | o | v 4,986,655 05/15/2014
T.375% 05/15/14......ooveeieeseseissiiinsineeneinees | eon | eevnerinneiinies | e sssessssessns | resessesssssnssseessnens | sessseesinssnsssesssens | seseessnsisssssssenes | seessnsessesssssesens | oeesseessesiesseessenes 0 [ o [ e | v | eeveesnsennnns | e [ [
07387B AH 6 |BEAR STEARNS COMMERCIAL 03/14/2012. | Fireman's Fund POONNG............ccoov. [ coeverevireniirnnieniiens | ovvians 3,003,948 | ........ 3,000,000 | ....... 3,016,470 | ..ccoveneee 3,004,399 (451) (451) 3,003,948 09/11/2042.
MORTGA CMBS-SER-2005-PW 4.871% 09/11/42. | ... . 0 e .
07387B EB 5|BEAR STEARNS COMMERCIAL..........coccomnirrrrinnes .| Fireman's Fund Pooling 2,503,196 2,500,000 | ....... 2,513,620 | ........... 2,503,589 (393) (393) 2,503,196 12/11/2040.
MORTGA CMBS-SER-2005-PW 5.405% 12/11/40. | ... | cvvoevuriviiris | correrirriisiinssiesiesesseissiesesiesseneses | reresssessssssssesiens | sveerssnmssssssnssiens | sermesseminsisnessnnes | s | oo 0 [ o [ e | e | e | e e [,
118230 AD 3|BUCKEYE PARTNERS SENIOR UNSECURED...... ... | 03/14/2012. | Fireman's Fund POONNG..........cccoees | vooervoerererieiriesiiies | e 1,998,232 | ........ 2,000,000 | ........ 1,994,300 | ..oocovveee 1,998,106 126 126 | oo | s 1,998,232 10/15/2014
5.300% 10/15/14.....coeioririeeeeseeeiesiesiies vor e | s | st | et | s | et s | s 0 [ o [ e | v | eeviennnnennnns | e [ [,
12513E AG 9| CITIGROUP/DEUTSCHE BANK........ccocomiviriirrrinne ... | 03/14/2012. | Fireman's Fund POONNG..........ccocees | voovrvoerireriisiisiies | e 1,998,264 | ....... 2,000,000 | ........ 2,001,712 | v 1,998,387 (123) [(5)) [T 1,998,264 07/15/2044
COMMER CMBS-SER-2005-CD 5.219% 07/15/44. | ... | ...voieviieriins [ crerinirnerieeinecnssissisessesiseesssinees | seesssissssnessesesnenss | nessssssnessesssneens | onsessesssssnsssensns | sosesessesssnsssessns | sessesssssssssesssseesns 0 [ e [ e | cerrnenenineens | sevennnenenens | e [ e [,
12514A AE 1| CITIGROUP/DEUTSCHE BANK........ccocovviirririninnes ... | 03/14/2012. | Fireman's Fund Pooling...........ccccove. | vorvveerervninnirnnnnens | vvirenes 5,505,637 | ........ 5,500,000 | ........ 5,527,165 | ........... 5,507,029 | ..occoovrivivrens | e (1,392) (1,392) 5,505,637 11/15/2044.
COMMER CMBS-SER-2007-CD 5.886% 11/15/44. | ... | .. 0
126650 BH 2|CVS CAREMARK CORP SENIOR UNSECURED... | ... | 03/14/2012. | Fireman's Fund POOING...........cccoce. [ oeverneernmrinnnineiinnns | vvieaes 3,154,936 | ........ 3,000,000 | ....... 3,208,470 | ..ooovenee 3,160,176 | .oovovvvcriecines | s (5,240) (5,240) 3,154,936 06/01/2017.
5.750% 06/01/17 ..o | ene | eevirerinninnie | erernreiesiessiessesisssssssssssssessenssnesns | reresnnssessnssiessens | sresnessnsinssenens | s | e | e 0
14149Y AL 2| CARDINAL HEALTH INC SENIOR UNSECURED... | ... | 03/14/2012. | Fireman's Fund PoOlNG.........cccoeee. | cevvrermnerierineiienns | cvvrens 4,988,402 | ........ 5,000,000 | ....... 4,993,100 | ..cooovees 4,987,965 436 436 | e | e 4,988,402 10/15/2016.
5.800% T0/15/1B.....couverrirneeieineiieiinsiennseinees | eee | eevreeineiinnies | eeeseesesiessseesssssssesssssisssssssessssessns | ressssesssssnsssessnens | sesseessassinsssesssens | sereessnsinesssssenes | eeesesisssssienees | e eessenes 0 [ e [ e | eerenenenineens | eeveennnenens | e [ [
14912L 4A 6| CATERPILLAR FIN SERV CRP. 03/14/2012. | Fireman's Fund PoOING............ccoov. [ coevererveenrienieniiens | evvian 4,998,106 | ........ 5,000,000 | ....... 4,993,850 | ........... 4,997,852 255 255 [ roereeriinnienns | cevieniind 4,998,106 08/15/2013.
SENIOR UNSECURED 4.900% 08/15/13.......ccvuees [ e [ eorrrernerineriins [ et ssessseesssinnes | seessssssssessesisneess | nessssssssssesssneess | ossessessssssssssnessns | sosessessesssnsssessns | sessessmssssssssssseesas 0 [ o [ eernenrneinereninsies | cerenenrenineens | sevneeinnenennns | eeeseneeneen0 [ e [,
172967 ES 6|CITIGROUP INC SENIOR UNSECURED 03/14/2012. | Fireman's Fund POOING...........ccocvee | corvrverernninrireniverins | vverenns 3,491,494 | ... 3,500,000 | ........ 3,487,575 | ........... 3,491,267 227 227 3,491,494 05/15/2018.
6.125% 05/15/18.... . . 0 e .
172967 EU 1|CITIGROUP INC SENIOR UNSECURED .|...| 03/14/2012. | Fireman's Fund Pooling 2,999,433 3,000,000 | ....... 2,998,230 | ..ccveuee 2,999,359 | ..o [ s 74 74 2,999,433 08/19/2013.
6.500% 08/19/13......oovvrverrririeererinirnerieninrenees | eoe | vevierensiineies | eeeneeiessessiessesss s ssssssssessesssssesns | reressesssssnessessens | eresneesnsinsseniens | s | s | e 0 [ o [ e | e | e | e [ [,
19416Q DL 1|COLGATE-PALMOLIVE CO SENIOR UNSECURED) ... | 03/14/2012. | Fireman's Fund POONNG..........ccccover | worrvnermerireririeiins | woevinnas 499,971 | .oovvenne 500,000 | ........... 499,885 | .............. 499,967 5 L2 RIS IR 499,971 05/15/2013.
4.200% 05/15/13.... . 0 e .
20173M AE 0| GREENWICH CAPITAL... 03/14/2012. | Fireman's Fund POOING.........c...ccoe. [ coevvrerveerirennieniiens | evvinns 5,806,926 | ........ 5,800,000 | ........ 5,821,750 | .ovevenne 5,807,609 (683) (683) 5,806,926 07/10/2038.
COMMERCIAL F CMBS-SER-2 5.867% 07/10/38.. [ ... | .veereriieriins [ eorerierineiieeiseisnssisssinessessseessssinnes | seessssisssssssesesseess | nsssnsssssssesssneens | onsessessesssesssnessns | sosesessesssnsssessns | sessessmssssssesssssesas 0 [ o [ e | cerenenenineens | sevvenssenennns | eeenenenieen [ e [
20173Q AE 1| GREENWICH CAPITAL......cvoirrvrrrireiernnieirenines 03/14/2012. | Fireman's Fund POOING..........ccocvee | corvrverernnennirnnivenns | vvirenns 7,829,570 | ........ 8,000,000 | ........ 7,696,250 | ........... 7,823,718 5,851 5,851 | oo [ v 7,829,570 | ..o [ erverivrerenes | ceverveiniieneen0 | e 124,607 | 03/10/2039.
COMMERCIAL F CMBS-SER-2 5.444% 03/10/39.. [ ... [ cvverreriieriins [ errrirrrineeieeiseinssinsiessessseessssnnes | seesssssssssessesennenss | nessssssnessesssnsens | onsessessssssnsssnessns | sosessessssssnsssessns | sessessssssnessesssssesns 0 [ o [ e | cervnenenineens | sevinennsesennns | e [ [,
20173V AD 2| GREENWICH CAPITAL......ccccoevuiiiriinnircrierins .| 03/14/2012. | Fireman's Fund Pooling...........cccce. | covvnrvneiiveiiniiinis | e 4,962,050 | ........ 5,000,000 | ........ 4,941,797 | ..oooee 4,960,041 2,009 2,009 | oo | s 4,962,050 | ..ooovrvvinciens o | 0 | i 81,542 | 12/10/2049.
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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
COMMERCIAL F CMBS-SER-2 5.700% 12/10/49.. [ ... [ covveieriieriins [ ererirrineiiieeiseisssisssinensesssseessssnnes | seesssissssessesessesss | nsssssssnsssesssnsess | onsessessssssesssnessns | sosessessssssnsssessns | sessessmssssssesssseesas 0 [ o [ eerneerneinereninnees | eereneeenneens | sevneennnenennens | eeesenenneen [ e [
COMPUTER SCIENCES CORP SENIOR
205363 AK 0|UNSECURED ... | 03/14/2012. | Fireman's Fund Pooling 3,995,565 | ........ 4,000,000 | ........ 3,980,120 | ..ccovenee 3,994,714 851 851 3,995,565 | ....cvvvrrvinins | crvnrirerieninnes | cerrverirennnnn0 [ s 109,389 | 03/15/2013.
5.500% 03/15/13.....covreerveerenieirseeneriessieeienes cee et | s | e | et | e | crseseee s | s 0 [ o [ e | cereenenineens | sevennnesennnns | e [ [,
209111 DZ 3|CONS EDISON CO OF NY SENIOR UNSECURED | ... | 03/14/2012. | Fireman's Fund PoOlNg..........cccccce. | voovervrerinriiniiiniiins | o 5,004,581 | ........ 5,000,000 | ....... 5,082,650 | ........... 5,007,649 | .oooovvvcrerries | s (3,068) (3,068) 5,004,581
5.625% 07/01/12.....ccucvieriieieriirsriseriesiierienes cee et | s | | e | e | e | 0
209615 BS 1|CONSOLIDATED NATURAL GAS. 03/14/2012. | Fireman's Fund Pooling 2,274,875 2,500,000 | ....... 2,215,200 2,273,405 | oo | e 1,470 1,470 2,274,875
SENIOR UNSECURED 6.800% 12/15/27... won [ e | | s | | e | e | e 0 [ e | s | s | e | o0 | | e,
210371 AK 6|CONSTELLATION ENERGY GRP .| 03/14/2012. | Fireman's Fund Pooling 2,995,610 3,000,000 | ....... 2,986,560 | ........... 2,995,361 250 250 2,995,610 06/15/2015.
SENIOR UNSECURED 4.550% 06/15/1 | 0 .
22545M AD 9| CREDIT SUISSE MORTGAGE weee | o | 03/14/2012. | Fireman's Fund POOING.........ccovvvs | vevvrrrnerierirenineens | cvvreeas 4,442,364 | ........ 4,552,165 | ........ 4,395,684 | ... 4,437,201 5,164 5,164 | oo [ s 4,442,364 | ..o [ e 09/15/2039.
CAPITAL CMBS-SER-2006-C 5.467% 09/15/39..... cee | et | s | s | st | sersessess s ineies | crbese s sinns | seessrens e 0
225470 AP 8|CS FIRST BOSTON MORTGAGE.........ccccovumivrrnnes ... | 03/14/2012. | Fireman's Fund POOING..........ccocovee | vorvnverernninnirnninnnns | v 4,968,199 | ........ 5,000,000 | ........ 4,929,630 | ........... 4,966,744 | ...coovvvvieins | e 1,455 1,455 | s [ s 4,968,199 | ..o | e
SECUR CMBS-SER-2005-C5 5.100% 08/15/38.... [ ... | cveerrerirerrins [ errerirrrierierineesnssissiensesssssessesnens | seesssssssssnessesssneens | nsesssssnessesssneens | onsessessssssnsssnessns | sosenessesssnsssessns | seesessssssessesssssesns 0
225470 F7 3|CS FIRST BOSTON MORTGAGE.........ccccosvvumrirnn ... | 03/14/2012. | Fireman's Fund POONNG..........ccccoee | worevverineirieinsiinns | e 2,622,455 | ....... 2,600,000 | ........ 2,636,359 | ..ccovvnee 2,623,828 | ..ooovrvcieriies | s (1,372) (1,372) 2,622,455
SECUR CMBS-SER-2006-C1 5.409% 02/15/39.... | ... | covvrvrervirinins [ errreienisiisissieississiensssssissssenssses | servesssssssessssssssiens | ressnsnissssssesnnsnes | s | oo | oo 0
225470 NK 5|CS FIRST BOSTON MORTGAGE.........cccovuremrurnns ... | 03/14/2012. | Fireman's Fund POONNG..........cccoees | coerroeereriesrieniiies | e 1,996,319 | ........ 2,000,000 | ........ 1,996,982 | ........... 1,996,339 (20) (20 T IO 1,996,319 | .ovovcercrienns | e
SECUR CMBS-SER-2005-C6  5.230% 12/15/40.... [ ... | covvenerinriiins [ ereiiniineiieeisensiinsisessesiseessssinees | seesssissssesssesisnenss | nnesssisssssssssneess | oesessessssssesssnessns | nosesessesssesssessns | seessssnsssesssesssssesns 0 [ e [ e | eeneeenenineens | eevensnsennns | e [ [
235851 AL 6|DANAHER CORP SENIOR UNSECURED.. .| 03/14/2012. | Fireman's Fund PooliNg...........ccoo.s | covvnrieniorerieniinins | cvvvenas 4,993,103 | ........ 5,000,000 | ....... 4,992,000 | ........... 4,992,797 306 306 [ oo | e 4,993,103 | .ooovvoerieriens [ e 06/23/2016.
2.300% 06/23/16.... 0 .
25459H AG 0|DIRECTV HOLDINGS/FING 7.625% 05/15/16 .| 03/14/2012. | Fireman's Fund Pooling 298,416 300,000 297,375 | oo 298,351 | ..o | v 64 B4 | oo [ 298,416 | ..o | e 05/15/2016.
DIRECTV HOLDINGS/FING SENIOR
25459H AT 2|UNSECURED ... | 03/14/2012. | Fireman's Fund POONNG...........cccevee | woreverererneereiiniins | o 1,997,427 | ........ 2,000,000 | ........ 1,996,807 | ..ooccvvnne 1,997,376 | ..coovvrverrerns | e 51 153 1 PO I 1,997,427 | oo | v | v | s 51,711 | 03/15/2020.
5.200% 03/15/20........c0omrererireriieirneireniiesisesiienes ver e | e | i | et | s | et | s 0 [ o [ e | eeveeenenineens | cevineennnennns | e [ [
DOMINION RESOURCES INC SENIOR
25746U AM 1| UNSECURED ... | 03/14/2012. | Fireman's Fund Pooling 2,238,370 2,250,000 | ........ 2,179,530 2,236,137 2,233 2,233 2,238,370
5.000% 03/15/13.....comererireererieirseenerieseineeienes cee et | s | s | et | s | st | s 0
264411 AC 3 |DUKE REALTY LP SENIOR UNSECURED. 03/14/2012. | Fireman's Fund Pooling...........ccccve. | corvreerernivnrereninenins | vvienes 3,969,653 | ........ 4,000,000 | ........ 3,837,320 | ........... 3,964,625 5,028 5,028 3,969,653
4.625% 05/15/13......oovvreeieeiieineriseinnerensnninens | ene | vevierinsinnies | eeeneesessnsssessesss s | resessesssssnensessens | srsneesnssssseniens | s | s | e 0
26882P AX 0|ERAC USA FINANCE LLC SENIOR UNSECURED. | ... | 03/14/2012. | Fireman's Fund POONNG..........cccccoee | corevimererneirnniiiniins | crveeens 3,996,356 | ........ 4,000,000 | ........ 3,993,000 | ..ooovenee 3,996,220 136 136 3,996,356
6.200% T1/01/18....eovrivecirieieierisniereriseeennniines [ e | errverennninens | e ssssssessssnens | reresssesesssssensens | s | s | s | - 0
27876G BH 0 |DISH DBS CORP SENIOR UNSECURED 03/14/2012. | Fireman's Fund Pooling 244,909 250,000 240,625 | .....ccooone 244,633 277 2 4/ TS I 244,909 | ..o | e
T.750% 05/31/15...coovireieiiseineiisiissinesisninees | aoe | eeviseinsienies | eeeseesssiessiessiss e ssssssssssesssessssessns | revssssssssssssssseessnens | sesseessasssssssenssnns | senessnsinsssesssenes | s | e essienes 0
293791 AD 1|ENTERPRISE PRODUCTS OPER...... 03/14/2012. | Fireman's Fund Pooling 2,546,494 2,500,000 | ........ 2,924,750 2,556,772 2,546,494
SENIOR UNSECURED 6.375% 02/01/13... reve | eee e | et | sreens et | eeriens i | sersenseessesssnins | crbens s neiens | sreser e
36228C WU 3| GS MORTGAGE SECURITIES.........cccoovuvunrvinirines 02/01/2012. | Paydown 374,940 374,940 376,805 | .....ccoounee 375,178 | oo | erverneeerd(@38) | s | rvrrieeeenn(288) [ | e 374,940 | ..o | e
CORPORA CMBS-SER-2006-G 5.506% 04/10/38.. [ ... [ ...cvuerieriins [ eoreriririerieeinsesnseissiesiessssessssnens | seessssssssessesssneess | nmessssssessesssneens | onsessessesssnsssessns | sosssessesssnsssessns | seesessssssessesssssenns 0 [ o e | e | s | e [ [,
36228C WU 3| GS MORTGAGE SECURITIES........cccocvviirirniiriin .| 03/14/2012. | Fireman's Fund Pooling...........ccoccee | cevemreneineeineineens | cvveees 3,437,644 | ....... 3,435,738 | ....... 3,452,824 | ........... 3,437,920 (276) (276) 3,437,644 04/10/2038.
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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 17 18 19 20 21
F 11 12 13 14 15 Bond
9} Current Foreign Interest/
r Prior Year Year's Total Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in 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. Disposal Disposal Disposal Year Date
CORPORA CMBS-SER-2006-G 5.506% 04/10/38... [ ... [ ...veierieriins [ eorrrereineiieeineisnssisssiessesssseesssssnees | seesssisssssssesesseess | nsssnsssssssesssneess | onsessessssssesssnessns | sosesessesssnsssessns | sessessmssssssssssssesas 0 [ o [ eerneerneinereninnees | eereneeenneens | sevneennnenennens | eeesenenneen [ e [
36228C WX GS MORTGAGE SECURITIES..........ccovvvvirnriiinns 03/14/2012. | Fireman's Fund POOING...........ccocvee [ corvrverernneirirnninenins | vevrenns 4,922,791 | ... 5,000,000 | ........ 4,889,844 | ........... 4,919,319 3,472 3AT2 | oo [, 922.791 | e v | i 0 [ s 79,439 | 04/10/2038.
CORPORA CMBS-SER-2006-G 5.553% 04/10/38.. | ... | ..oovenereevrins [ v 0
36828Q RY 4|GE CAPITAL COMMERCIAL... 03/14/2012. | Fireman's Fund POONNG...........ccccoe | orverervreieieieieiiens | e 4,979,998 | ........ 5,000,000 | ........ 4,963,348 663 663
MORTGAGE CMBS-SER-2006- 5.296% 03/10/44.. | ... | covveviririnris | correrirnriisiinssiesissesssesssiessiesseneses | reresssesssssssinesiens | soeerssnmssssssnsniens | senesseminsinessnnes | e | oo 0
GENERAL ELEC CAP CORP SENIOR
36962G 4Y 7|UNSECURED 03/14/2012. | Fireman's Fund PoOlNG...........cocove. | coveererererieeiersniens | v 5,479,722 | ........ 5,400,000 | ........ 5,482,458 | ........... 5,481,186 | ..o | s (1,464) (1,464)
4.625% 01/07/27....cooevereeeeseseissiiesinenssinees | eon | eerinsriinsienis | ceseisssiesss e sssessns | reeessessessssssseessens | sesseeisenssnssensiens | s sssenes | eessssesss st | e eesienes 0
GENERAL ELEC CAP CORP SENIOR
36962G X4 1|UNSECURED 03/14/2012. | Fireman's Fund POOING...........ccocve. | vorverererrenennireniveinns | cverenns 4,000,824 | ........ 4,000,000 | ........ 4,001,840 | ........... 4,000,893 (69) (69)
5.650% 06/09/14........cooorererrreinerierinnenenneinees | ene | eevrnesineisnnies | eeeseesesiesssessesis s ssssssssesssessssessns | eeessesssssssssessens | sesseeesnsssssessens | seessnsinensnssenes | s essenses | s enes 0
370334 BG 8|GENERAL MILLS INC SENIOR UNSECURED....... 03/14/2012. | Fireman's Fund Pooling 999,336 | ........ 1,000,000 | ........... 997,840 | ...oovvennnne 999,248 | ... | s 89 89 | o [ rreree00999,336 | v | e | 0 [ 30,479 | 08/15/2013.
5.250% 08/15/13......oovvreerriieinerieirnereninnenens | eoe | eevierinsiinnies | ererneeiessesssessesessessssssssssessesssssesns | reresssesesssnessessens | ereneesnssnssesiens | s | s | e 0 [ oo [ e | e | cereennenennns | e [ [,
GOLDMAN SACHS GROUP INC SENIOR
38141G CM 4| UNSECURED 03/14/2012. | Fireman's Fund POOING..........cccoee. [ oeverneerineirneiicinens | v 3,083,282 | ........ 4,000,000 | ........ 3,955,160 | ..coovvnee 3,982,122 | oo | e 1,160 1160 | o | 3,983,282 [ s | |0 | s 72,722 | 11/115/2014.
5.500% T1/15/14 ..o [ e | rerresernsiens | s | e | s | e | e | .. 0 [ e | e | s | e | o0 | |,
GOLDMAN SACHS GROUP INC SENIOR
38141G DQ 4|UNSECURED 03/14/2012. | Fireman's Fund POOING...........cccove. | coveererereneeciervninns | cvvrenes 5,233,258 | ........ 5,000,000 | ....... 5,369,200 | ........... 5,261,954 (28,696) | ..vvvevereeerrerrns [ i (28,696) | ...vvvvveeererinn | wereereen8,283,258 | s | e [0 | 108,646 | 10/15/2013.
5.250% T0/15/13.cciiiiireieiineineiiseiesiesineinnns | eoe | eevinseinsienies | ceeseisssiessissississe s sssessns | resssssssssssssseessens | sesseeesenssnssensiens | s sssenes | s | e essienes 0 [ o [ e | eeveeennnineins | eevineennnennns | e [ [
396789 JU 4| GREENWICH CAPITAL.....ccostverrrerierirenereeisniens 03/14/2012. | Fireman's Fund POOING...........ccooe. [ oeverevrvrinirirerrens | v 5,003,899 | ........ 5,000,000 | ....... 5,024,665 | ........... 5,004,590 (691) (B91) | ovvvreerrrererie [ errerreed5,008,899 | v | e | e [ s 68,652 | 08/10/2042.
COMMERCIAL F CMBS-SER-2 4.799% 08/10/42.. [ ... | .ovveeerereriins [ crerierineiiieeiseisnssissinensesssseessssnnes | seessssissssessesisneess | nsesssssnsssesssnsess | onsessessssssesssnessns | sosessessssssnsssessns | sessessmssssssesssssesas 0 [ o [ e | cerenenenneens | sevneennensennns | veeneenenieen0 [ e [
396789 LL 1 |[GREENWICH CAPITAL.....ovvvirriernriseirerisisirnine 03/14/2012. | Fireman's Fund POOING..........ccocvee | vorvvverernnenrirnniveins | vvienns 6,022,226 | ........ 6,000,000 | ........ 6,037,500 | ........... 6,023,832 | ...coovrivicrens | e (1,606) (1,606) | ..o | ervereren8,022,226 | i v | veieiieinennn0 | s 89,679 | 04/10/2037.
COMMERCIAL F CMBS-SER-2 5.224% 04/10/37... [ ... | ceovvernerireriins [ errerierrerierissinssissiensessssessesnnns | sesssssssssessesssneens | nnesssssnessesssneens | onsesnessesssnsssessns | sosesnessesssnsssessns | seesessssssessesssnsenns 0 [ o [ e | e | e | e [ [,
40426W AN 1| COMMONWEALTH REIT SENIOR UNSECURED.. 03/14/2012. | Fireman's Fund POOING..........cccoee. [ oeverneernneiineiicinens | v 2,002,614 | ........ 2,000,000 | ........ 2,040,060 | ........... 2,004,154 | .oooovvicierines [ s (1,540) (1,540) | oo | cererneeni2,002,614 [ oo [ | il | 86,306 |01/15/2013.
6.500% 01/15/13..c.ecvvvrieirieieiersniererineeenennnnes [ e | rerrerennninens | s | e | s | e | s | ——————— 0 [ e | e | e | e | o0 | | e,
HARLEY-DAVIDSON FUNDING SENIOR
41283D AA 1|UNSECURED 03/14/2012. | Fireman's Fund Pooling 5,998,863 6,000,000 | ........ 5,993,160 | ...ccovnve 5,998,568 295 295
5.250% 12/15/12.c.cocieeieeiseineinsiiinsineennsinees | eon | eevnssiinsiinies | ceeneeissiessiesiss s sssessssessns | reressessnssssnsesiens | seiseeesnsisssenssens | s essenes | s nssenees | et enes 0
416515 AX 2|HARTFORD FINL SVCS GRP 10.000% 10/15/38... | ... | 03/23/2012. | Fireman's Fund Spec InV..........cccce. | wovvrvververirnrerneeians | oo 38,000,000 38,000,000 38,000,000 | ......... 38,000,000 0 [ coveveererierine | 00000 38,000,000 | 1ocoviiviioniien | cevirrireiiieiis ...1,667,778 | 10/15/2038.
437076 AP 7|HOME DEPOT INC SENIOR UNSECURED............ ... | 03/14/2012. | Fireman's Fund POOlNG...........ccoceve. | covvererereriseiiensniens | v 5,986,276 | ........ 6,000,000 | ........ 5,970,660 | ........... 5,985,661 615 615 [ oo | verreerrenD,988,276 [ oo [ | 0| e 173,700 | 03/01/2016.
5.400% 03/01/16......ccvvrvrririereieisnriererineesnensnnes [ e | rerrvesennninens | s | e | s | e | s | .- 0
44107H AA 0|HOSPITAL SPECIAL SURGERY. .| ... | 03/14/2012. | Fireman's Fund Pooling 3,650,954 3,500,000 | ....... 3,657,500 | ...ccvvnee 3,654,519 | oo [ s (3,565) (3,565)
SENIOR UNSECURED 3.500% 01/01/23............... cer et | e | st | et | st esineins | et sinns | st 0
460146 BU 6|INTL PAPER CO SENIOR UNSECURED 03/14/2012. | Fireman's Fund POOING...........ccocve. | vorvevererneeirieniveinns | vverenns 1,002,787 | ........ 1,000,000 | ........ 1,008,710 | ..ooovvveee 1,002,954 (167) (167) | evvveveereveie | ererreed 1,002,787 | i | e
5.300% 04/01/15. e [ s | s | s | e | et | e 0
460146 BX O0|INTL PAPER CO SENIOR UNSECURED................ ... | 03/14/2012. | Fireman's Fund Pooling 249,415 250,000 247525 | ..o 249,354 | ... | e 61 61 | oo [ 289,415 | [ | 0] 9,128 | 01/15/2014.




oL'via

Annual Statement for the year 2012 ofthe The American 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
5.500% 01/15/14......ocvoeiriceirseeeiesieeeiees cer et | e | st | et | st esinesns | crsese s | st 0 [ o [ e | eerenenenineens | eevneesnnennnns | e [ [
46625H HW 3| JPMORGAN CHASE & CO SENIOR UNSECURED | ... | 03/14/2012. | Fireman's Fund POOING..........ccccve. [ corvrverernninrirnnivenins | vverenns 2,467,218 | ........ 2,500,000 | ........ 2,461,250 | ........... 2,465,603 |....covvervrrinns | e 1,615 1,615 2,467,218
2.600% 01/15/1B......oucvvrrvreereririrseereriesnieeienes cee et | s | e | e | e | et | st 0
46625H JA 9| JPMORGAN CHASE & CO SENIOR UNSECURED | ... | 03/14/2012. | Fireman's Fund Pooling...........ccccce. | covvnivneriveiinnninnis | cvves 4,989,596 | ........ 5,000,000 | ....... 4,988,000 | ........... 4,989,144 453 453 | e | s 4,989,596 | ...ovrririies [ e
3.150% 07/05/1B........cvveerrereirereeernerierinninens | eoe | cevierinniineies | eeeneeiesssessesseses s sssessesssssesns | reressessssssessessnens | sresneesnssnssessens | e | s | e 0
46625Y NC 3|JP MORGAN CHASE COMMERCIAL.. 03/14/2012. | Fireman's Fund POONNG...........cccooe. [ ooverneirnneinneiicinens | v 1,999,059 | ........ 2,000,000 | ........ 2,001,484 | .......... 1,999,296 (237) (V70 [T B 1,999,059 | ..cvurererieies | vererreireiienis
MOR CMBS-SER-2005-LDP2  4.738% 07/15/42.... | ... | cevoevvervrinns [ cvrireierississnsisisssiesssssssesssssssssnnsns | osvesssessnsssssssssessns | ernsssnsessnsssnsnsns | s | s | e 0
46625Y P6 4|JP MORGAN CHASE COMMERCIAL..........cocovvvnnee ... | 03/14/2012. | Fireman's Fund POONNG..........ccccees | voerroerrreriesriesiies | oo 9,099,194 | ........ 8,715,000 | ........ 9,167,294 | .......... 9,132,053 | oo | e (1R 1:1510) N R IR (32,860) 9,099,194
MOR CMBS-SER-2006-LDP6  5.475% 04/15/43.... | ... | ceererrreririeis | cerreirneiinssiesiiessseessessssssssssessseseses | resesseessssssssssnsssnss | srsesssssssssisssssnss | seneesnnsissesnsssnses | eessnssnessnssnssss | roesssseesssssnsssesssnnes 0
46625Y SG 9|JP MORGAN CHASE COMMERCIAL..........ccocvvenee ... | 03/14/2012. | Fireman's Fund POONNG..........coocees | vorervverireriiniiinnins | s 4,002,963 | ........ 4,000,000 | ........ 4,019,924 | .......... 4,003,564 (600) [(1010) ) [POROTRION I 4,002,963 | ..o [ e
MOR CMBS-SER-2005-LDP3  4.936% 08/15/42.... | ... | cevrererereneees | cerrerererisesssessesissessssssssssessessseseses | resesssessssssssessens | svssesssmessssssnsssess | someesesssnsssnessnses | oneesmsssnsssessnssss | ooesssssesesssnsssnessenes 0
46625Y VV  2|JP MORGAN CHASE COMMERCIAL...........cocvvnne. ... | 03/14/2012. | Fireman's Fund POONNG..........cccccoee | worvrvveiincinniiniins | e 2,002,239 | ........ 2,000,000 | ....... 2,015,234 | .......... 2,002,725 (485) (485) 2,002,239
MOR CMBS-SER-2005-CB13  5.292% O1/12/43.... | ... | coeveviirineis | correrirnriissinssiesissessessssissssesseneses | reresssessssssssnesiens | sreerssnmssssssnssiens | semeeseminsinessinnes | s | oo 0
46625Y ZX 4|JP MORGAN CHASE COMMERCIAL..........ccovvvnnee ... | 03/14/2012. | Fireman's Fund POONNG..........ccocees | covrvoeererieeriesiiies | e 1,000,849 | ........ 1,000,000 | ........ 1,004,941 | .oceveeee 1,001,008 (159) [RE1) ) [T 1,000,849 | ..o | e
MOR CMBS-SER-2006-CB14  5.481% 12/12/44.... | ... | cioovovvvvrivis | cvrireiniissiinssisinsiesssssssesssssssssnins | esvesessssissssssssessns | e | s | e | e 0
46629M AF 2| JP MORGAN CHASE COMMERCIAL...........cccconec. ... | 03/14/2012. | Fireman's Fund POONNG..........cccceee | vovrvoerereriseiiesiiies | e 5,008,271 | ........ 5,000,000 | ....... 5,015,625 | ....co.... 5,009,034 (763) (763) 5,008,271
MOR CMBS-SER-2006-LDP8  5.399% 05/15/45.... | ... | ceereerereneens | cerrneereesesisnessessssissessssssssssessseseses | resesseesssssssssssssens | srsseesssessssssssssens | sesneesnsissssnsssnses | onessnsesnesssssnssss | oesssssesesssnsssnsssnnes 0
46629P AC 2|JP MORGAN CHASE COMMERCIAL.........cccccuvunes ... | 03/14/2012. | Fireman's Fund POONNG..........ccocees | vovrvverireriiniiiniins | e 4,997,005 | ........ 5,000,000 | ....... 5,003,320 | ..covouee 4,997,284 (279) [PZ4)) [T B 4,997,005 | ..oovvoiviririrens [ e
MOR CMBS-SER-2006-LDP9  5.336% 05/15/47.... | ... | cevrerrrererneens | cerrrrernerissssnessesessesssssssssssssesssesesee | resesseessssssssessens | srssssssessssssnsssnes | someesisssssssnessoness | oneesssssssssessnssss | ooesssssesesssnsssnessenes 0
46637C AA 5|JP MORGAN CHASE COMMERCIAL..................... ... | 03/14/2012. | Fireman's Fund POONNG..........ccccoee | wovvevverirneineiiniinns | v 3,971,456 | ........ 4,000,000 | ........ 3,966,250 | ........... 3,967,867 3,589 3,589 3,971,456
MOR CMBS-SER-2011-FL1 C 2.109% 11/15/28.... | ... | covvevierinris | correrirntiisiinssiesissesseisssisesiesseneses | reresssesssssssinesiens | eveerssnmssssisnsssens | semesseminsisnessnnes | s | ooesesenessssnsssnssienes 0 [ o e | e | e | e e [,
JOHNSON CONTROLS INC SENIOR
478366 AM 9| UNSECURED ... | 03/14/2012. | Fireman's Fund Pooling 2,959,176 3,000,000 | ....... 2,838,570 | ..ocevvnee 2,954,033 5,143 5,143 2,959,176 | oo | e | verrererneennen0 [ s 72,719 | 09/15/2013.
4.875% 09/15/13....oviiieieeseseeeieseeeieees cer et | s | st | et | sersessesesnssnnins | criese s | sttt 0 [ e [ e | eerenenenineens | cevineesnsennene | oeeesenserneen [ [
JOHNSON CONTROLS INC SENIOR
478366 AR 8|UNSECURED .| 03/14/2012. | Fireman's Fund Pooling...........ccccc. | veveerrvnerirerinrinnnns | cvveees 2,498,715 | ... 2,500,000 | ........ 2,497,150 | .coorenee 2,498,655 | ....ovvieriiriins | e 60 60 2,498,715 01/15/2016.
5.500% 01/15/16.... 0
48121C YK 6|JP MORGAN CHASE BANK NA SUBORDINATED. | ... | 03/14/2012. | Fireman's Fund POOING..........cccccve. [ corvnverernninrirnnvenins | vverenns 2,006,346 | ........ 2,000,000 | ........ 2,009,740 | ........... 2,006,537 (191) (191) 2,006,346 10/01/2017.
6.000% 10/01/17 ..o cee e | e | e | e | s | st | s 0
482480 AA 8|KLA-TENCOR CORP SENIOR UNSECURED.........| ... | 03/14/2012. | Fireman's Fund Pooling 2,956,602 3,000,000 | ....... 2,938,230 | ... 2,955,477 | oo | e 1,125 1,125 2,956,602
6.900% 05/01/18......cocvvurvrrererierirriieriesiinerienes cee et | e | e | e | e | e | 0
KERN RIVER FUNDING CORP SENIOR
49228R AE 3|SECURED ... | 02/29/2012. | Redemption  100.0000. 95,250 | .oveonennd 95,250 | .ovvvrnvnne 95,250 | ..ovvvrrcrinns 95,250 (V1 [OOROROT DO 95,250 [ ..ouvvrrerereeres [ everrrnrinerennis | evrreenenennns0 | e 583 | 04/30/2018.
4.893% 04/30/18......ccvorirrireiiieseiesiesieseiees cor e | s | s | e | e | st | s 0 [ o | e | oeveeennnneins | e | e [ |
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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
KERN RIVER FUNDING CORP SENIOR
49228R AE 3|SECURED ... | 03/14/2012. | Fireman's Fund POONNG..........cccvee | worevrnerirncirnnriinnins | e 4,791,750 | ........ 4,791,750 | ........ 4791750 | ..cooneee 4,791,750 (V1 OO RO A791,750 | oo s | 0 | i 48,195 | 04/30/2018.
4.893% 04/30/18......cvvrveiiereieirieerissenrnies woe [ e [ | s | | e | e | e 0 [ e | e | e | e | o0 | |,
49446Q BF 7 |KIMCO REALTY CORP SENIOR UNSECURED..... ... | 03/14/2012. | Fireman's Fund POONNG..........cccoeee | coervoerrerieeriesiiies | e 5,000,000 | ........ 5,000,000 | ....... 5,000,000 | ...ccovnee 5,000,000 0 5,000,000
5.783% 03/15/16......cucvvrvrrireeiieiseissiiesiesiieees vor e | e | s | et | s | st | s 0
MONDELEZ INTERNATIONAL SENIOR
50075N AU 8| UNSECURED 03/14/2012. | Fireman's Fund Pooling 6,978,519 | ....... 7,000,000 | ....... 6,966,050 603 603 6,978,519
6.125% 02/01/18. JSUVRN VR PRSPPI IR 0
50179M AE 1|LB-UBS COMMERCIAL MORTGAGE. v | | 03/14/2012. | Fireman's Fund POOKNG.........cvevvvee | ovriervirieirernniinins | vvvens 5,009,894 | ........ 5,000,000 | ........ 5,024,713 (698) (698) 5,009,894
TRU CMBS-SER-2006-C6 CL 5.372% 09/15/39..... [ ... | oveerverereeiins [ v 0
50180L AC 4 |LB-UBS COMMERCIAL MORTGAGE. ... | 03/14/2012. | Fireman's Fund POONNG..........cccccoee | worevrerirneineiiiniinns | e 4,005,899 | ........ 3,600,000 | ....... 4,029,188 | ..........4,020,333 | oo | e (14,435) | ... ...(14,435) 4,005,899
TRU CMBS-SER-2008-C1 CL 6.157% 04/15/41..... cee e | e | e | e | e | e | e 0
52108H 2U 7|LB-UBS COMMERCIAL MORTGAGE..........cccooun... ... | 03/14/2012. | Fireman's Fund POONNG..........ccccevee | worevverincirnsiiiniins | e 3,003,229 | ........ 3,000,000 | ....... 3,014,987 | ..ccovenee 3,003,738 (509) (509) 3,003,229
TRU CMBS-SER-2005-C1 CL 4.742% 02/15/30..... won [ e [ | s | e | e | e | e 0
52108M DH 3|LB-UBS COMMERCIAL MORTGAGE...........cccco..... ... | 03/14/2012. | Fireman's Fund POONNG..........cccoees | voovrvoerireriieriesiies | e 5,008,363 | ........ 5,000,000 | ....... 5,024,803 | ........... 5,008,981 (618) (618) 5,008,363
TRU CMBS-SER-2006-C1 CL 5.156% 02/15/31..... vor e | s | st | et | s | et s | s 0
52109R BM 2|LB-UBS COMMERCIAL MORTGAGE..........cccooo..c.. ... | 03/14/2012. | Fireman's Fund POONNG..........coocees | voovrrverireririeiiniies | oo 4,512,665 | ........ 4,500,000 | ........ 4,522,388 | ........... 4,513,114 (450) [G510) 1 PO IS 4,512,665
TRU CMBS-SER-2007-C7 CL 5.866% 09/15/45..... [ ... | covrenerineriins [ errrinrineiieeiscisssissisessessseesssssnees | seessssissssessesinesss | neesssssssssesssneess | onsessessssssssssnessns | sosessessssssnsssessns | sessessmssssssesssseesas 0
552953 AG 6|MGM RESORTS INTL SENIOR UNSECURED....... ... | 03/14/2012. | Fireman's Fund Pooling 87,500 250,000 | ...cooovnee 87,500 | .oovvirernee 87,500 0
5.875% 02/27/14.......cvovererieineenseineenennsrinnees | eon | eevrerinssineies | e 0
55312Y AE 2|MERRILL LYNCH/COUNTRYWIDE. 03/14/2012. | Fireman's Fund POOING...........cccooe. [ oeverneivnneinneiicinens | v 4,008,486 | ........ 4,000,000 (605) (605)
COMM CMBS-SER-2007-5 CL 5.378% 08/12/48... | ... | oicoviiveriins [ crrrierineiiierisenseinniesiesiesesnsinnns | seesssisssiesiesinnens | e | o | sorenessessnssessns | s 0 [ o [ e | e | e | e e [,
55448Q AN 6| MACK-CALI REALTY LP SENIOR UNSECURED... |... [ 01/15/2012. | MAtUFItY.......ccosvvererereererinnineriienes | crrerieneneessssinsins | ereeens 1,000,000 | ........ 1,000,000 | ........... 993,200 | ..coovrrrne 999,950 | ...vveerierierins | crreerienienes 50 50 | oo [ e 1,000,000 | ..covuermerneees | cerereenerieeii
5.250% 01/15/12....coveieriereereeee e woe e | e | et | et | erererseresaneretens | aesereeen et | aerereteeeiet et 0
574599 AX 4|MASCO CORP SENIOR UNSEC 5.875% 07/15/12 | ... | 03/14/2012. | Fireman's Fund POONNG..........cccccvee | wererierernrernrniniins | wovenens 4,012,293 | ........ 4,000,000 | ........ 4,272,640 | ........... 4,019,541 | oo | e (7,247) (T,287) | oo | v 4,012,293 | ..o v | cerernneiieennd0 | 156,014 | 07/15/2012.
574754 AC 1|MASHANTUCKET PEQUOT TRIB. .| 03/14/2012. | Fireman's Fund PoONNG..........c.coeve. | corvrerereeinerrisninens | evereeens 648,800 | ....... 2,000,000 | ........... 648,800 | .............. 648,800 (V1 ORI IV 648,800 | ...oovrvrrrrnes | o | 0 | e 358,990 |09/01/2021.
SENIOR UNSECURED 5.912% 09/01/21....cucvvvvee | vor | eerrrrmriiniinns [ ervreiiesisiisissiessississssississssesnssns | svverissssssessssssssens | oessnsmssssssesnnses | s | oo | oo 0
59018Y M4 0|MERRILL LYNCH & CO SENIOR UNSECURED..... | ... | 03/14/2012. | Fireman's Fund Pooling 3,998,964 | ........ 4,000,000 | ........ 3,994,800 | ...ccovnee 3,998,739 225 225 3,998,964
5.450% 02/05/13.......ocvvrrireeireinerierinsienineinees | eee | eevinesineiinies | eeeneesesiessieessesis s sssessssessns | reressessnssssnsessens | seiseeesnsiseinssens | e essenes | eessesisns s | e enes 0
59022H HJ 4|MERRILL LYNCH MORTGAG 03/14/2012. | Fireman's Fund Pooling 2,983,619 3,000,000 | ....... 2,961,328 | ...coo..ce. 2,982,698 921 921 2,983,619
TRUST CMBS-SER-2005-MCP 4.747% 06/12/43.. | ... | .oiveseriieriins [ crerinrrneeieeisecnssissisessesiseessssnnes | seesssssssssessesineess | onessnsssnsssesssneens | onsessesssssnsssessns | sosesessessnsssessns | sessessssssnessesssnsesns 0 [ o [ e | cerrenrenineens | seviennnenennnns | e [ [,
59022H MU 3| MERRILL LYNCH MORTGAGE........cccccosvumriinrinnns .| 03/14/2012. | Fireman's Fund Pooling...........cccccee | cevenevmriineiineiinins | cvveras 4,994,576 | ........ 5,000,000 | ....... 4,998,998 | ........... 4,994,734 (158) (158) [ vvveevrerrrrir | v 4,994,576 | ..o [ e 11/12/2037.
TRUST CMBS-SER-2005-CKI 5.263% 11/12/37.... | ... 0 .
60687V AE 5|MERRILL LYNCH/COUNTRYWIDE........ccccovvumnenn. ... | 03/14/2012. | Fireman's Fund POONNG..........ccccvee | wouevvrerirneirnniiiniins | e 1,973,795 | ........ 2,000,000 | ........ 1,956,172 | .covvvenee 1,972,750 | .ovvovivnererns | s 1,045 1,045 | e | e 1,973,795 | oo | e 07/12/2046.
COMM CMBS-SER-2006-3 CL 5.414% 07/12/48... | ... | ccovivrveririns [ ervreirenisiisissieississiessssssissssesssses | sernesssssssessssssssens | ressnsnssssssesnnses | s | e | oo 0 [ e | e | s | e | o0 | |,
608328 AP 5| MOHEGAN TRIBAL GAMING. 03/14/2012. | Fireman's Fund Pooling 70,000 250,000 | oo 70,000 | oo 70,000 (V1 OO O 70,000 [ cooovvonrirenires [ e
SENIOR SUBORDINATED 7.125% 08/15/14......cc. [ oo | correeneriiniiins | rriiniineisescssiisnsisesissiseisssinees | sessssisssssssesisenss | nsssssssssssssssneens | ossessessssssesssnsssns | nosessessesssesssnessns | sesssssnsssesssnsssssesns 0
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608328 AT 7|MOHEGAN TRIBAL GAMING 6.125% 02/15/13..... ... | 03/05/2012. | Tax Free EXChaNnge.........cccovvvevrers | cervereeresissiiensenens | cevevninns 115,000 | ....co.ee 250,000 | ...oooveeee 115,000 | covveverenne 115,000 (V1 ORI IV 115,000 | oo [ e 02/15/2013.
617446 V8 9|MORGAN STANLEY SENIOR UNSECURED.......... | ... | 03/14/2012. | Fireman's Fund Pooling. 3,999,975 | ........ 4,000,000 | ........ 3,999,760 | ........... 3,999,964 | .....ccviviviens | e 1" 1" 3,999,975 08/31/2012.
5.750% 08/31/12.....comereerereereriieiseenereesrsneeeenes cee et | s | e | e | e | et | st 0
617451 AF 6 MORGAN STANLEY CAPITAL L..ccovvvrirriiernricrns ... | 03/14/2012. | Fireman's Fund PooliNg..........ccccove. | corvveerervnrnrerennenens | e 5,003,474 | ........ 5,000,000 | ........ 5,027,405 | ........... 5,004,348 (873) (873) 5,003,474
CMBS-SER-2005-1Q10 CL-A 5.230% 09/15/42...... [ .. | crieereriieriins [ ererirrrnerierinsessssissiesiessssessssnens | seesssssssssessesssneens | nsesssssnessesssneens | onsessessesssnsssessns | sosenessesssnsssessns | seesessssssessesssssenns 0 [ o e | e | s | e [ [,
617451 CR 8| MORGAN STANLEY CAPITAL ... ... | 03/14/2012. | Fireman's Fund POONNG..........ccccoee | worevrnerineirneiiiniinns | e 4,254588 | ... 4,250,000 | ....... 4,273,222 | ........... 4,255,397 (809) [EC101S) 1 [OTUURRIT IO 4,254,588 | ..o [ e 10/12/2052.
CMBS-SER-2006-T21 CL-A4 5.162% 10/12/5: 0 .
617451 FL 8| MORGAN STANLEY CAPITAL L....coovrrririicrirns ... | 03/14/2012. | Fireman's Fund POONNG..........ccceeee | worevrrerirneirneiiiniins | e 4,093,596 | ........ 4,000,000 | ........ 4,156,250 | ........... 4,101,722 | oo | e (8,125) (8,125) | coorerrrrreirees | cerereraand 4,093,596 | ...cvverrerires [ e 03/12/2044.
CMBS-SER-2006-HQ8 CL-A4 5.420% 03/12/44..... won [ e | | s | e | e | e | e 0
61745M 2F 9| MORGAN STANLEY CAPITAL L....coovrricricrirnns ... | 03/14/2012. | Fireman's Fund POOING..........ccocove. | coreeverereninnermrsninns | cvvrenes 5,000,604 | ........ 5,000,000 | ....... 5,021,245 (681) 5,000,604
CMBS-SER-2005-1Q9 CL-A5 4.700% 07/15/56...... | .. | corersermmirns v 0
61745M 3F 8| MORGAN STANLEY CAPITAL L...ccoonvrricrierirnes ... | 03/14/2012. | Fireman's Fund POOING..........ccocoves | vorrerererrerennerensninns | cvvrenes 6,001,221 | ........ 6,000,000 | ........ 6,029,706 (997) 6,001,221
CMBS-SER-2005-HQ5 CL-A4 5.168% 01/14/42..... SO0 ST RPN 0
61746S BR 9|MORGAN STANLEY SENIOR UNSECURED.......... ... | 03/14/2012. | Fireman's Fund POOING..........ccocovee | corvveerernniirereninnns | v 4,962,951 | ........ 5,000,000 | ........ 4,915,400 1,846 | oo s 4,962,951 | .ooovivieices | e
5.375% 10/15/15. SO0 [T RN 0 [ o [ e | cerrnenrenineens | sevensnesennnns | e [ [,
61747TW AE 9| MORGAN STANLEY 1.916% 01/24/1 ... | 03/14/2012. | Fireman's Fund Pooling v 1,070,751 | ........7,000,000 ..7,108,570 (7,409) . ..7,070,751 01/24/2014.
61750C AF 4| MORGAN STANLEY CAPITAL | v | | 03/14/2012. | Fireman's Fund POONNG.........ccovever | corvrvrvereriveiinninnirens | coveeens 4,018,714 | ........ 4,000,000 | ........ 4,059,219 (1,699) | cooovvrrereriens | e 4,018,714 07/12/2044.
CMBS-SER-2006-HQ9 CL-A4 5.731% 07/12/44..... SO0 [T RPN 0
61750H AE 6| MORGAN STANLEY CAPITAL L...covrverieriirirnne ... | 03/14/2012. | Fireman's Fund POOING..........ccocove. | vorvrverernrinrirensnnns | cvvrenes 3,005,508 | ........ 3,000,000 | ....... 3,016,545 (472) 3,005,508
CMBS-SER-2006-HQ10 CL-A 5.328% 11/12/41..... cee et | s | s | et | s | st | s 0
61751X AE 0 |MORGAN STANLEY CAPITAL l...ccovveirririirniierns ... | 03/14/2012. | Fireman's Fund Pooling...........ccccve. | covvveerervrinrerenveens | e 2,446,877 | ........ 2,500,000 | ....... 2,426,953 | ........... 2,444,499 2,378 2,378 2,446,877
CMBS-SER-2007-T25 CL-A3 5.514% 11/12/49...... vee e | e | e | e | e | e | s 0
61754) AF  5MORGAN STANLEY CAPITAL l...ccccoorreriirnrrinrins ... | 03/14/2012. | Fireman's Fund POONNG..........ccccoee | worevverirneineiiiniinns | e 4,843,701 | ....... 5,000,000 | ........ 4,755,273 | .coooevs 4,838,240 5,461 5,461 | oo [ s 4843707 | oo e
CMBS-SER-2007-T27 CL-A4 5.652% 06/11/42...... cee et | s | | e | e | e | 0
NATIONAL RURAL UTIL COOP SENIOR
637432 DC 6|SECURED .1 03/14/2012. | Fireman's Fund POOING..........ccccovre | oererermrenneereninnis | veves 4,933,898 | ........ 5,000,000 | ....... 4,770,400 | ........... 4,927,580 6,318 6,318 | covorecerinins [ e 4,933,898 | ...ovvnerrires [ e 03/01/2014.
4.750% 03/01/14.... 0 .
651290 AH 1|NEWFIELD EXPLORATION CO.. v | | 03/14/2012. | Fireman's Fund POONNG.........ccovcever | corvrvrverevveininniens | covveens 1,062,554 | ....... 1,070,000 | ........ 1,052,613 | ..occcvveee 1,062,006 548 548 | oo [ e 1,062,554 | ..o | e 09/01/2014.
SENIOR SUBORDINATED 6.625% 09/01/14......... cer et | et | st | st | sersessess s ineses | crbess e ens | seeesrens et 0 [ o [ e | eerenenenineens | sevineesnenenens | eeeneneeneen0 [ e [ e
652478 BX 5|NEWS AMERICA INC SENIOR UNSECURED........ | ... | 03/14/2012. | Fireman's Fund POOING.........ccooeee | wovrirermrineirerinniinis | vovins 2175416 | ....... 2,000,000 | ........ 2,407,720 | ........... 2,182,019 | .o [ e (6,604) (6,604) 2,175,416
8.000% 10/17/1B....comrereereererieireeseriesrieeienes cee e | e | s | et | e | s | s 0
69349L AD 0|PNC BANK NA SUBORDINATE 6.000% 12/07/17. | ... | 03/14/2012. | Fireman's Fund POONNg..........cccccce. | veveviverimriiniicniiens | e 6,987,598 | ........ 7,000,000 | ........ 6,980,750 | ........... 6,987,237 362 KL< 720 I IO 6,987,598 | ...ocvvvrineiin | e | eereeerineiennen0 [ 113,167 | 12/07/2017.
694308 GL 5|PACIFIC GAS & ELECTRIC SENIOR UNSECURED, ... | 03/14/2012. | Fireman's Fund Pooling 996,531 | ........ 1,000,000 | ........... 994,580 | ....covvvnee 996,428 103 103 | e | e 996,531 | ..ovvvrrrerrens | eerrnerverrenins | e | s 16,250 | 11/30/2017.
5.625% 11/30/17 ..o cee et | s | s | et | s | st | s 0 [ o [ e | eervnenenineens | sevennnenennns | e [ e [,
695114 BY 3|PACIFICORP SENIOR SECUR 4.950% 08/15/14.. | ... | 03/14/2012. | Fireman's Fund PoOlNg...........ccccce. | veovevvverinriiniicniicns | o 3,845,075 | ........ 3,830,000 | ........ 3,881,782 | ..cocoeuee 3,846,238 | ...coovveerviins | i (1,163) (1,163) 3,845,075 | oo | e | eereverinenennen0 [ s 110,065 | 08/15/2014.
743315 AJ 2|PROGRESSIVE CORP SENIOR UNSECURED...... ... | 03/14/2012. | Fireman's FUnd POOING..........ccoceves | correverernrinrirensninns | v 4,967,688 | ........ 4,750,000 | ........ 5,018,660 | ........... 4,969,137 | .ooocverevirriennns | e (1,449) (1,449) | ..o | v 4,967,688 | ....covvverrinns [ v | e | e 168,707 | 03/01/2029.
6.625% 03/01/29......cucvvrervreereriieirseeseriesresenienes e e s [ e | e | e | s | e 0 [ o [ e | cerrnenrenineens | s | e [ [,
74432Q AE 5| PRUDENTIAL FINANCIAL INC......ocoevrieiiirirnnes ... | 03/14/2012. | Fireman's Fund Pooling..........ccccocee | covevereiiereesieiiens | cveenn 4,993,817 | ........ 5,000,000 | ........ 4,981,350 | ........... 4,993,361 456 456 | o | e 4,993,817 | oo | cvrenereinennns | eeevneniennnd0 | e 123,250 | 09/20/2014.




€lvia

Annual Statement for the year 2012 ofthe The American Insurance Company

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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SENIOR UNSECURED 5.100% 09/20/14........cccoes [ oe [ cornrimerinniiins [ rrriiniineieeisessiinsiesiesissessssinnes | sessssissssnsssesiseess | nnssssssssssesssnsess | oesessessssssesssnsssns | sosesessessnsssessns | seessssnsssesssesssssesas 0
74432Q BC 8|PRUDENTIAL FINANCIAL INC v | - | 03/14/2012. | Fireman's Fund POONNG..........cccover | wovvrvnerirerireririeinns | e 497,926 | ........... 500,000 | ........... 496,780 | ...ovvvvevs 497,866 | .....oververrirens [ e 61 B1 | o [ 497,926 | ..o | e
SENIOR UNSECURED 6.000% 12/01/17........ccc..c. cee et | s | s | e | s | et | s 0
PUBLIC SERVICE COLORADO SENIOR
744448 CB 5|SECURED ... | 03/14/2012. | Fireman's Fund Pooling 998,947 | ........ 1,000,000 | ........... 998,530 | .cvvvvrvrne 998,920 | ...ovvvvrcrrenis | v 27 27 | e [ 998,947 | ..o | e
5.800% 08/01/18......c.cvvurvreererrreereeieriesrinerienes cee e | e | e | e | s | st | s 0
74834L AP 5| QUEST DIAGNOSTIC INC SENIOR UNSECURED | ... | 03/14/2012. | Fireman's Fund POONNG..........cccccoee | werrerrmrirnrerneiinniinns | e 2,970,938 | ........ 3,000,000 | ....... 2,967,270 603 603 2,970,938
4.750% 01/30/20........c0vmrvereriririnriierinenienirerinnes | eon | eevrerirsninnie | e 0
750754 AB 9|RAILCAR LEASING L.LC...... 01/15/2012. | Paydown 351,096 351,096 373,300 ...(1,443) (1,443)
ABS-EQ TR SER-1 CL-A2 7.125% 01/15/13..cccvves | eor [ o v 0
750754 AB 9|RAILCARLEASING L.LC...ccccoovrrrrrrrrrrnnn. 03/14/2012. | Fireman's Fund POOING..........cccoee. [ oevereerivernirnerirens | v 1,473,150 | ........ 1,468,047 | ........ 1,560,889 (930) [(CK0) ) [T 1,473,150 | oo | e
ABS-EQ TR SER-1 CL-A2 7.125% 01/15/13...ccves | cev | coverrriiniiinens | eerimeiieesiesississe s ssessesissesssssans | neesssisssssssesssnes | seesesssssisssssessnns | cosnmsensissessnsssnees | soessnssssssssssnness | soesssseessessssssesssnees 0
78442F CJ 5|SLM CORP SENIOR UNSECUR 5.375% 05/15/14 | ... | 03/14/2012. | Fireman's Fund Pooling 517,535 500,000 525,000 | ..oooernnen 519,109 | .o [ e (1,574) (1,574) | oo | e 517,535 | oo | e | s 0 [ o 8,884 | 05/15/2014.
805901 AQ 8|SCANA CORPORATION SENIOR UNSECURED... | ... | 02/01/2012. | Maturity................ 5,325,000 | ........ 5,325,000 | ........ 5,511,801 | .ocevenee 5,328,095 | ..ooovrreririnns | s (3,095) (3,095) 5,325,000 | .cvouevveerrrenins [ e | e 0 e 166,406 | 02/01/2012.
6.250% 02/01/12.....couevonrerrirceieeiseieeiiesiseeeieees cer et | e | st | et | st esinesns | crsese s | st (V1 OO SVPURTURTRRTURTUURUOUUPEN IUPVIURPRORTRIRRTIR OPTUOTRURTRPTOOPIN RPN (V1 U IO
81683R AB 0|SEMINOLE TRIBE OF FLORID SENIOR SECURED] ... | 03/14/2012. | Fireman's Fund POOING..........cccccve. [ corvrvererinnenrirnnvenins | vverenns 1,397,200 | ........ 1,400,000 | ........ 1,391,348 | ........... 1,396,593 608 608 | ..o | e 1,397,200 | oo [ v
5.798% 10/01/13....ccomrerereererieeieeseseeneieeienes cee et | s | e | e | e | et | st 0
SIMON PROPERTY GROUP LP SENIOR
828807 BP 1|UNSECURED ... | 03/14/2012. | Fireman's Fund POONNG..........ccccoee | worevvnerineirisiiniinns | oo 4,996,530 | ........ 5,000,000 | ........ 4,991,650 | ........... 4,996,363 167 L IR IR 4,996,530 | ..oocvvcrirrines [ e | s (V] IO 82,257 | 12/01/2015.
5.750% 12/01/15.....coevierieeieriiriseiserieniierienes cee et | e | | e | e | e | 0 [ o [ e | s | e | e (V1 TSI PR
SIMON PROPERTY GROUP LP SENIOR
828807 CC 9|UNSECURED .| 03/14/2012. | Fireman's Fund Pooling.........c.ccoce. | cevemrvneerneeincinenns | cvveees 2,996,051 | ........ 3,000,000 | ....... 2,993,400 | ..ccooenee 2,995,794 256 256 2,996,051 02/01/2015.
4.200% 02/01/15.... 0 .
845743 BK 8|SOUTHWESTERN PUBLIC SERV.. v | . [ 03/14/2012. | Fireman's Fund Pooling.........c.coeees | vevvvvvnernerirerineens | cvveees 1,998,731 | ........ 2,000,000 | ........ 1,997,600 | .....co.... 1,998,683 | ...eouvvvvererins | e 48 A8 | oo | e 1,998,731 | ovorcererienns | verereereeieinis 10/01/2016.
SENIOR UNSECURED 5.600% 10/01/16............... ver e | e | i | et | s | et | s 0 [ cevirrererineies [ e | e | e | s (V1 U IR
SPRINGLEAF FINANCE CORP SENIOR
85171R AA 2| UNSECURED oo | 02/13/2012. | VAIIOUS.......coooveerverrierierireeerneinns | e | e 1,505,000 | ........ 2,000,000 | ........ 1,440,000 | ........... 1,440,000 6,834 6,834 | ..o [ s 1,446,834 58,166
6.900% 12/15/17 ..o cee et | s | s | et | s | st | s (V8 OO SVPURTURTOPURTOURSOURORN IURPOURPSORRURTRTI IOVPURRORRTRRTOOPRN ORPRRRRON 0
852061 AD 2|SPRINT NEXTEL CORP SENIOR UNSECURED.... | ... | 02/22/2012. | Deutsche Bank............ccccoeermrrneee | v | i 450,000 | ........... 500,000 | ........... 396,250 | .....cooouue 415,000 | ........... 9,634 | .o 1,894 | oo | s 11,528 | oo | e 426,528 | ....oovvvvireri | e 23472 | ......... 23472 | oo 7,167 | 12/01/2016.
6.000% 12/01/1B......oocverrrrerrcriririrerieriesrinerienes vee e | e | e | e | e | e | s 0 [ o [ e | e | e | e (V1 TR PR
87305Q BW 0|TTX CO SENIOR UNSECURED 4.900% 03/01/15. | ... | 03/14/2012. | Fireman's Fund POONNG..........cccccree | corevermverneernseiniins | e 9,846,209 | ...... 10,000,000 | ....... 9,599,400 9,476 9,476 9,846,209 | ...oocvvvrrrrennns | crrverrneeeniinees | cerrnernennnen0 [ s 262,694 |03/01/2015.
887317 AC 9| TIME WARNER INC SENIOR UNSECURED.......... ... | 03/14/2012. | Fireman's Fund PooliNg...........ccccove. | vorvveerernninnerennnens | vvirenes 1,994,686 | ........ 2,000,000 | ........ 1,990,140 198 198 | oo [ v 1,994,686 | ..oocvevvvnrcns | v | 0| 38,840 | 11/15/2016.
5.875% 11/15/1B.....conreeeeercriei e cee e | e | s | et | e | s | s (V1 RO FUPURTORTRSTORTORPOUROIN IURPPURPSORTRIRTRTIR IOVPURORRTRRTOOPRN ORPRRTROON (V1 U IR
TIME WARNER CABLE INC SENIOR
88732 AH 1|UNSECURED ... | 03/14/2012. | Fireman's Fund POONNG..........cccvee | wouevvrerirneirnniiinnins | e 2,968,025 | ........ 3,000,000 | ....... 2,946,750 | ..ccoenee 2,966,965 | ...oovrvrieriens | cerieiiens 1,060 1,060 2,968,025
5.850% 05/01/17..oceueerreeiiereierssieeesiseeesseniees vor | e | s | o | s | e | rnseseeeees | e 0
TIME WARNER CABLE INC SENIOR
88732J AS 7 |UNSECURED ... | 03/14/2012. | Fireman's Fund POONNG..........ccccevee [ worevrmererneerneriiniins | oo 1,492,364 | ........ 1,500,000 | ........ 1,490,220 | ........... 1,492,207 157 L TN R 1,492,364 | ..o | e | e (VN I 56,031 | 04/01/2019.
8.250% 04/01/19....covivriereereeee e woe e | e | et | ettt | erererseretsnesetens | sereseten et ensetanes | aereretesenet et 0 [ s | e | e | s | e 0 | s [ e
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893045 AC 8| TRANS-ALLEGHENY INTERSTA. .| 03/14/2012. | Fireman's Fund PoolNG...........ccocces | cevemrvneiinerineinenns | crveeas 4,489,958 | ........ 4,500,000 | ........ 4,483,170 | ........... 4,489,289 668 (6157 I VORI IO 4,489,958 | ....ooovvvirirnes v | eevrrrneiennnd0 | e 119,500 | 01/15/2015.
SENIOR UNSECURED 4.000% 01/15/15.......cccvuees [ e [ rorrrirnriiieiiins [ | seesssisssiesiesinnens | s | oo | sorenessessnmsesss | seeessesssessesesen: 0 [ o e | e | e | e e [,
90520E AD 3| UNION BANK NA SENIOR UNSECURED.. 03/14/2012. | Fireman's Fund Pooling.............cco.. [ coeveevveniveeeieniiiens | cevveaes 5,000,000 | ........ 5,000,000 | ....... 5,000,000 | ..ccovnee 5,000,000 0 5,000,000 06/06/2014.
1.261% 06/06/14.... . . 0 e .
906548 BX 9|UNION ELECTRIC CO SENIOR SECURE . 03/14/2012. | Fireman's Fund Pooling 2,399,838 | ........ 2,400,000 | ........ 2,397,192 2,399,769 | ..ooovvreririins | s 68 68 2,399,838 09/01/2012.
5.250% 09/01/12....couvereireeireineiinssinsieeneinees | eee | eevreeinsiinies | seeseesesiesssesiesis et sssessssessns | eressessnseesssessens | seeseessnsisssnssens | s ssssenes | e | e enes 0 [ o [ e | eereeenenineens | cevieennsennnns | e [ [
907818 DK 1|UNION PACIFIC CORP SENIOR UNSECURED..... ... | 03/14/2012. | Fireman's Fund POONNG..........cccoees | vovrrorerireriesiiniies | s 2,658,557 | ........ 2,625,000 | ........ 2,659,332 2,659,049 (492) (492) 2,658,557 07/15/2022.
4.163% 07/15/22 . 0 e .
929766 4Q 3| WACHOVIA BANK COMMERCIAL 03/14/2012. | Fireman's Fund POOING...........cocvee [ corvrverernninrirnniveiins | v 4,000,416 | ........ 4,000,000 | ........ 4,019,940 | ........... 4,001,111 (695) ((C1SE5) SN I 4,000,416 | ..coovrririnnee 07/15/2042.
MORTG CMBS-SER-2005-C20 5.118% 07/15/42.... | ... | covoveverivirieies | cerrneererisimsnesiesissesssessssssessessseseses | revesseessesssssessens | srseessmessssssnsssnens | someesnsssssssnessnsss | oneesssssssssessnssss | ooesssssesesssnsssnsssenes 0 [ o e | cerrnenenineens | s | e e [,
92978Y AB 6| WACHOVIA BANK COMMERCIAL..........ccoovrvurrrne 11 [ 03/01/2012. | PAYAOWN.......coovvvriecricrieeineiines. | e | e 112,847 | oo 112,847 | v 115,386 | .ovvvrerenne 115,119 | oo | e (2,272) (V2107 | RN IR 112,847 | oo v | cevrrrieeinenn0 [ 1,205 | 06/15/2049.
MORTG CMBS-SER-2007-C32 5.732% 06/15/49... | ... | cvvervrvervrivnes [ crvrirerrerissississsissssessssssssesssssssssnsns | rossesesesssessssssssessns | ermsssssessnsssnsnsns | sermssessnmssssessnnens | s | s 0 [ e | e | e | e | o0 | |,
92978Y AB 6| WACHOVIA BANK COMMERCIAL..........ccvvrvmrrrne ... | 03/14/2012. | Fireman's Fund Pooling 5,347,461 5,245,248 | ........ 5,363,266 | ........... 5,350,852 | .cvvuurirerirerirnne | s (3,391) (3,391) 5,347,461 | oo | e | verrerireennen0 [ s 86,892 | 06/15/2049.
MORTG CMBS-SER-2007-C32 5.732% 06/15/49.... | ... | cveveerrriieis | correernerissiesisesississessssssssssessseseses | resssseessssssssnsssnns | srsessssessossisssssonss | serneesnsinsssnsssnses | eessnsssnessnssnssss | soesssseessssssnsssesssnses 0
96332H CA 5| WHIRLPOOL CORP SENIOR UNSECURED.......... ... | 03/14/2012. | Fireman's Fund Pooling 2,998,557 3,000,000 | ....... 2,993,250 | ..ccovenee 2,998,268 289 289 2,998,557
5.500% 03/01/13.....couvvreererireinerierrnesensnsisens | ene | eevrerineisinies | eeeneessessesssesssssssesssssssssssessessssessns | ressssessssssnsssessens | srssseesssisssensens | s | s | s 0
984121 BS 1|XEROX CORPORATION SENIOR UNSECURED... | ... | 03/14/2012. | Fireman's Fund POONNG..........cccccoee | woreerrmrirevernniinniinns | e 1,751,207 | ........ 1,750,000 | ........ 1,777,545 | ...coooee. 1,752,627 | .oveovvvneivcrns | e (1,421) (1,821) | oo | e 1,751,207 [ v | v | e | s 31,816 | 05/15/2012.
5.500% 05/15/12.....couevvreereririeineriieirnerieninrinens | eoe | eevierinsiineies | ceeneeiessnssiessesesssesssssssssessesssssesns | reressesssssnsssessens | eresneesnssnsseniens | s | s | e 0 [ o [ e | e | e | e [ [,
013716 AR 6|RIO TINTO ALCAN INC SENIOR UNSECURED..... .. | 03/14/2012. | Fireman's Fund Pooling 994,937 | ........ 1,000,000 | ........... 947,310 | oo 992,975 | ..vvevevvcrrerns | s 1,962 1,962 | v | e 994,937 09/15/2012.
4.875% 09/15/12.... 0
CANADIAN NATL RAILWAY SENIOR
136375 BH 4|UNSECURED .. | 03/14/2012. | Fireman's Fund Pooling 8,923,721 9,000,000 | ........ 8,543,970 | ..ccovvnee 8,909,050 | ..oooucvrrcrirrines | e 14,671 | s | s 14,671 8,923,721 03/15/2013.
4.400% 03/15/13.....couvireiriineineiisiiesineninninens | eee | eevnseineienies | eeseisssiesissssse s sssessns | rersssesssnssessseessens | seeseeesensinssessiens | s essenes | s | e essienes 0 [ o [ e | eeveeenenineens | cevineennnennns | e [ [
292505 AJ 3|ENCANA CORP SENIOR UNSECURED .| Fireman's Fund Pooling 2,399,605 | ........ 2,400,000 | ........ 2,399,592 2,399,597 8 8 2,399,605 11/15/2021.
3.900% 11/15/21.... . 0 e .
73755L AC 1 |POTASH CORP-SASKATCHEWAN .. 1 03/14/2012. | Fireman's Fund POOING..........ccocovee | vorvvverervniirereninnns | v 1,995,874 | ........ 2,000,000 | ........ 1,965,860 | ........... 1,995,047 828 828 | .o e 1,995,874 03/01/2013.
SENIOR UNSECURED 4.875% 03/01/13.. cee et | s | s | et | s | st | s 0 [ o [ e | cervnenrenineens | e | e [ [,
77509N AP 8|ROGERS COMMUNICATIONS IN . | 1..103/14/2012. | Fireman's Fund Pooling 2,530,604 | ........ 2,490,000 | ........ 2,578,345 | ........... 2,533,041 | oo [ s (2,436) (2,436) 2,530,604 03/15/2015.
SENIOR UNSECURED 6.750% 03/15/15............... cee e | e | e | e | e | e | e 0 [ o [ e | e | e | e [ [,
AMERICA MOVIL SAB DE CV SENIOR
02364W AN 5|UNSECURED R | 03/14/2012. | Fireman's Fund Pooling 999,091 | ........ 1,000,000 | ........... 998,610 | ..coovvvrne 999,064 | ...cvovrrerieris | e 27 P4 A I R 999,091 | oo | e
5.625% 11/15/17. won [ e [ | s | e | e | e | e 0
04363U AC 0|ASCIANO FINANCE SENIOR UNSECURED. R | 03/14/2012. | Fireman's Fund Pooling 2,985,596 3,000,000 | ....... 2,983,740 | ..ccovvnee 2,985,194 401 401 2,985,596
5.000% 04/07/18.......ccvoorereeireineriierinsineeneinees | ene | eerirseiineiinies | eeeneeissiessseesissise s sssssessssessns | essssessnssnssseessiens | sesseessnsisssesssens | s nssenes | s | et enes 0
BG ENERGY CAPITAL PLC SENIOR
05541V AE 6 |UNSECURED R | 03/14/2012. | Fireman's Fund POOING...........ccccce. [ oovernreemninirverrens | vvii 7,393,188 | ....... 7,450,000 | ........ 7,391,145 | ......... 7,392,208 980 980 [ ..o | e 7,393,188 | oo | crvverrververirines | cevrverirennnnn0 [ s 125,822 | 10/15/2021.
4.000% T0/15/27..c.vouevereereriseiserissinerensnnisens | ene | eevrnesinsisinies | eeesneesessessssessesss s ssssssssessessssessns | resessesssssssssessnens | sessseesnssssssensens | senessnseessessenes | s | e ensenes 0 [ o [ e | cervenenineens | sevnennsenennnns | e [ [,
BP CAPITAL MARKETS PLC SENIOR
05565Q BQ 0|UNSECURED R | 03/14/2012. | Fireman's Fund Pooling............cccc. | oo | o 5,995,523 | ....... 6,000,000 | ........ 5,994,480 | .......... 5,995,314 209 209 5,995,523 | .ooovrinrineei | e | e [ s 97,600 | 03/11/2016.
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Annual Statement for the year 2012 ofthe The American 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
3.200% 03/11/16. e e s | s | s | s | s | e 0
05567L U5 4|BNP PARIBAS SENIOR UNSECURED .... |R | 03/14/2012. | Fireman's Fund POOING..........ccccocw. [ reverrernmminiriverirens | v 4,995,952 | ....... 5,000,000 | ....... 4,994,800 | ........... 4,995,678 274 W4 T IO 4,995,952 | ..o [ e
3.600% 02/23/1B........coouervreereriirirseereriesrineeienes cee et | s | s | e | s | et | s 0
06675E AA 8 |BANQUE PSA FINANCE SENIOR UNSECURED... |R | 03/14/2012. | Fireman's Fund POONNG..........cccccoes | corrvimrirneinniinniins | oo 4,996,448 | ........ 5,000,000 | ....... 4,994,900 | ........... 4,996,117 330 330 [ o [ s 4,996,448 | .....oovvvviries [ e
3.375% 04/104/14........cooovveceeesereereeienes cee e | e | e | e | s | st | s 0 [ o e | e | s | e [ [,
06739G AE 9 |BARCLAYS BANK PLC SUBORDINATED . |R | 03/14/2012. | Fireman's Fund PoOlNG.........c.ccooes | cevvreenerierineirneins | cvvenas 4,979,986 | ........ 5,000,000 | ....... 4,969,600 | ........... 4,979,403 583 583 | e [ s 4,979,986 | ..ocvoerreriees [ e 12/04/2017.
6.050% 12/04/17.... 0
117788 AA 0|BSKYB FINANCE UK PLC SENIOR UNSECURED. (R |03/14/2012. | Fireman's Fund PoOING.........c.ccocee. | ceveunrvmmerierirneinenns | cvvnees 3,485,892 | ........ 3,500,000 | ....... 3,466,890 701 701 3,485,892 10/15/2015.
5.625% 10/15/15.....cveivriereeieee e woe e | e | st | et | oottt | seereses et | aeretet ettt 0 [ e | e | s | e | o0 | |
DEUTSCHE BANK AG LONDON SENIOR
2515A0 NY 5|UNSECURED R | 03/14/2012. | Fireman's Fund POOING..........cccoce. [ ovvereermninirinerirens | v 4,998,240 | ........ 5,000,000 | ....... 4,993,200 | ........... 4,997,951 289 289 [ e | e 4,998,240 | ....coovvirines [ e | e (V] I 77,188 | 05/20/2013.
4.875% 05/20/13.....comeveririreeieeiseieiiesieeeienes cee | et | s | s | st | sersessess s ineies | crbese s sinns | seessrens e (V1 OO FUPUPTUURTURPOURPOURPEN IURPOURPRORTRURYRTIR) OVIURPRORTRRTOOTRN SRR (V1 U IO
25244S AD 3 |DIAGEO FINANCE BV SENIOR UNSECURED....... R [03/14/2012. | Fireman's Fund POOlNg..........ccccvves | covrvneireriverisininens | v 7,998,154 | ........ 8,000,000 | ........ 7,989,440 | ........... 7,997,817 337 337 | e | s 7,998,154 | ..o e
5.500% 04/01/13.....comevomrvreereriieirseeieriesrieeienes cee e | e | s | et | e | s | s 0
268789 AA 2|E.ON INTL FINANCE BV SENIOR UNSECURED... | R | 03/14/2012. | Fireman's Fund POONNG..........ccccceee | wornerrerirererneriiniinns | coveeens 6,980,057 | ........ 7,000,000 | ....... 6,970,460 | ........... 6,979,520 537 X7 N R 6,980,057 | evourererinennns [ e
5.800% 04/30/18. woe [ e [ | s | | e | e | e 0
37943T AB 4| TRANSOCEAN WORLDWIDE INC.. . |R | 03/14/2012. | Fireman's Fund POOING...........cocves [ corvereerresiseiersniins | cvvrenes 4,931,449 | ........ 4,925,000 | ........ 4,970,507 (1,354) | oo | e 4,931,449 | ..o [ e
SENIOR UNSECURED 5.000% 02/15/13... e | e | 0
44328M AL 8|HSBC BANK PLC SENIOR UNSECURE! R | 03/14/2012. | Fireman's Fund Pooling 999,686 | ....... 1,000,000 | ........... 999,630 14
3.100% 05/24/16. SO0 [T RPN 0
449786 AL 6|ING BANK NV SENIOR UNSECURED .|R [ 03/14/2012. | Fireman's Fund POOING.........cccccvvee [ wvrrermrinrirerisninnins | ovinnns 5,997,641 | ...... 6,000,000 | ........ 5,996,760 406 5,997,641
4.000% 03/15/16. JSOPRN VR RPN IO 0 [ o [ e | cervnenenineens | sevensnnenennns | e [ [,
53947M AA 4|LLOYDS TSB BANK PLC 4.375% 01/12/15............|R | 03/14/2012. | Fireman's Fund POONNG...........ccccoe. [ crovenrirnniinnninnirens | v 3,290,871 | ........ 3,200,000 | ....... 3,316,160 (6,138) 3,290,871 01/12/2015.
749343 AC 3|RCI BANQUE SA SENIOR UNSECURED ... |R | 03/14/2012. | Fireman's Fund POOING...........cccoce. [ revereernmrinnincrirens | v 2,700,000 | ......... 2,700,000 | ........ 2,700,000 0 2,700,000 04/11/2014.
2.217% 0411114 s cer et | e | st | et | st esinesns | crsese s | st 0 [ o [ e | e | ceveennsennnns | oeeeeennerieen [ [
78010X AG 6|ROYAL BK OF SCOTLAND PL 3.950% 09/21/15... | R | 03/14/2012. | Fireman's Fund Pooling 3,563,214 3,500,000 | ....... 3,577,140 | .ee0ere3,566,581 | ..o | i (3,366) (3,366) 3,563,214 09/21/2015.
81180R AE 2|SEAGATE TECHNOLOGY HDD H.......cocoovvrrrerirns R | 03/14/2012. | Fireman's Fund Pooling 235,109 250,000 226,875 530 530 | creeerrerererennes [ e 235,100 | oo | e 10/01/2016.
SENIOR UNSECURED 6.800% 10/01/16............... won [ e | | s | e | e | e | e 0 [ e | e | e | e | oo 0 [ oo [
TELEFONOS DE MEXICO SAB SENIOR
879403 AS 2|UNSECURED R | 03/14/2012. | Fireman's Fund POONNG.........c..ccoov. [ coeverereoriinnieniiiens | ovvean 4,990,320 | ........ 5,000,000 | ....... 4,971,950 | ........... 4,989,700 620 (57 IR IO 4,990,320 | ...vvovveirines [ e | cevernriiennd0 | v 173,403 | 01/27/2015.
5.500% 01/27/15.... 0
TEVA PHARMACEUT FIN BV SENIOR
88165F AC 6|UNSECURED R [ 03/14/2012. | Fireman's Fund Pooling. 2,997,644 3,000,000 | ........ 2,997,480 96 2,997,644 | ..cooovreevies [ | 0 | 24,800 | 11/10/2016.
2.400% 11/10/1B....comrerrreerceieieeeeieseierienes cee e | e | s | et | e | s | s 0
92857W AK 6| VODAFONE GROUP PLC SENIOR UNSECURED. |R | 03/14/2012. | Fireman's Fund POONNG..........ccccoce. [ onverneernniinneincinans | v 4,985,542 | ........ 5,000,000 | ........ 4,970,350 | ........... 4,984,906 635 (KT ORI IV 4,985,542 | ..o [ e | s 0 e 142,951 | 03/15/2016.
5.750% 03/15/16......ccvverrrrieriirinrireriesiinerienes cee et | s | | e | e | e | 0 [ o [ e | e | e | e (V1 PRI PR
WEATHERFORD BERMUDA SENIOR
947076 AB 1|UNSECURED R | 03/14/2012. | Fireman's Fund POONNG..........cccoce. [ revereervernirirerirens | vvienn 4975511 | ........ 5,000,000 | ....... 4,946,800 | ........... 4,974,406 | ..o | s 1,105 1,105 | s | e 4,975,511 | oo | v | s 0] e 159,653 | 02/15/2016.
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Annual Statement for the year 2012 of the

The American 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
5.500% 02/15/18.......cvvereririnseiseisissinsinsnsninees | ene | eemnssiissnsannes | soeseessssesssssessssssseesssnsssssssnsesssssssens | oessssessssssssssseensons | sesssessasnsnnsssnnsnns | sesessonnessessnnsnnes | sonnnssnesssnsennsnnees | oensssessnssssesnneenes 0 o | e | oereensnseins | s | s {1 IR [
3899999. Total - Bonds - Industrial and MISCEIIANEOUS...........cueuiiiiiiiiiiiiiiiisiiiinis it esesssss s s enesssnsssiesnies | oo 640,418,696 |..... 642,048,431 |..... 640,787,320 | ....... 640,316,574 | ........... 9,634 | ... [CYAL)) I 0 e (47,512) | oo 0 [ 640,269,050 | ...t 0] 149,646 | ....... 149,646 | 14,529,877 |..... XXX......
Bonds - Hybrid Securities
065912 AA 5| BANKAMERICA INSTIT-B 7.700% 12/31/26.......... | | 11/05/2012. | Redemption  101.8893.......ccccivre | coverinrnrrerinninsiians | v 10,188,930 | ...... 10,000,000 | ........ 9,416,000 | ........... 8,847,900 | ......692,559 | .....13,806 | ..o | e 706,365 | ...ovorviniininns | o 9,554,264 | ..o | e 634,666 | ....... 634,666 | ...... 652,361 | 12/31/2026.
4899999. Total - BONAS = HYDFIA SECUMIES. .....vvuerereieririsieisseie st eessess sttt | neees 10,188,930 | ...... 10,000,000 | ........ 9,416,000 | ... 8,847,900 | .......692,559 | .........13,806 | ..ccocoviiin0 | i 706,365 | ..oooovinnnc0 | 9,654,264 | ....ccocel0 | il 634,666 | ....... 634,666 | ...... 652,361 |..... XXX.oone
8399997. Total - BONAS - PAM 4. bbb | e 863,167,295 |..... 852,925,8% |..... 866,635,187 .862,633,330 ..(994,454) | . ........861,638,869 ...1,528,425 |....1,528,425 | 20,319,026 |..... XXX
8399998. Total - Bonds - Summary Ifem from Part 5. i ensssnssnsessnsensenes | cvisees 9,487,742 | ....... 9,318,148 | ....... 9,396,029 | ..o ,202) [ v | (43,202) [ ..o | s 9,332,828 o 134914 | ... 134914 | ... 130,610 |..... XXX..ooo
8399999. TOHBI = BOMAS. etttk E £ E£eEE AR Rt | cnins 872,655,037 |..... 862,244,044 |..... 876,031,216 | ....... 862,633,330 | ....... 702,193 (1,739,849) | ..ovvvievineenns 0 [ (1,037,656) | ...cvvovernens 0 [ 870,971,697 | ..coovvrrnnnns 0]...1,663339 |... 1,663,339 | .20,449,636 |..... XXX..ooo
9799998 Total - Common Stocks - Summary Item from Part 5 305,641 |......... PO S [P 305,641 | .o 0 [ 305,641 v | e Lo i | oo XXX......
9799999. Total - Common Stocks............. 305,641 |......... XXXeivonee 305,641 0 0 0 0 0 0 [ XXX.oone
9899999. Total - Preferred and Common Stocks 305,641 |........ XXX.ovinnne 305,641 0 0 0 0 0 0 s XXX......
9999999. Total - Bonds, Preferred and COMMON STOCKS...............ccuirveirieriinieiirinns woreeiieesneeisssseesssessesessesssssssesssessenssssessssssssssesssesssesesnens | coves 872,960,678 |......... ) . SR D 876,336,857 | ...... 862,633,330 | ....... 702,193 | ....(1,739,849) | ......coecornee. 0 ... (1,037,656) | .......ccone... 0. 871,277,338 | ...ccoovvrne 0]...1,663339 |....1,663,339 |.20,449,636 |..... XXX......
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Annual Statement for the year 2012 ofthe The American Insurance Company

SCHEDULE D - PART 5

POSED OF During Current Year

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DIS
5 6 7 8 9 10

1 2 3 4 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B/A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
912828 RY 8|US TREASURY N/B 1.375% 12/31/18.......ccccvvvnne ...| 01/17/2012 | CREDIT SUISSE SECURITIES.. | 03/14/2012 | Fireman's Fund Pooling.............. | et 3,000,000 | ......... 3,010,664 | ......... 3,010,664 3,010,664 0 [ e | e [ | e (V1 8,002 | ...... 1,927
American Standard Insurance
912828 JQ 4|US TREASURY N/B......cocomirrerireirirrnsiserierienes ... | 09/30/2012 | Company 11/08/2012 | JP MORGAN 900,000 | ....oonee. 911,028 927,484 908,246 | ..o | e (2,782) [ oo [ e (2,782) | oo | cevvneerneeiieees | v 19,238 | ......... 19,238 | ....... 29,745 | ...... 4,239
American Standard Insurance
912828 PA 2| US TREASURY N/B......cocomrrreririrerinrineiienienes ... | 09/30/2012 | Company 11/08/2012 | Deutsche Bank...........ccccovevveeens | ovvivneens 300,000 | ..o 295223 | ...coovone 317,578 295,898 674 674 | oo | e | s 21,680 | ......... 21,680 | ......... 7,672 | ...... 1,429
American Standard Insurance
912828 PJ 3|US TREASURY N/B......cccoovurierirriririnrinerierienes ... | 09/30/2012 | Company 11/08/2012 | CREDIT SUISSE SECURITIES.. | ............ 300,000 | ............ 293,445 | ........... 309,176 294,836 | ..cooovvrverrers | e 1,390 A,390 [ e [ e | e 14,340 | ......... 14,340 | ......... 4,249 | ... 361
American Standard Insurance
912828 RT 9|US TREASURY N/B......covuuiriininiirinississsnisneenes ... | 09/30/2012 | Company 11/08/2012 | CREDIT SUISSE SECURITIES.. | ............ 325,000 | ..o 324,216 | ... 334,229 304,309 94 (L3 OO TR [N 9,920 | .o 9,920 | ......... 4,603 | ......... 391
0599999. Total - BONAS - U.S. GOVEIMMENL. ...ttt eeiias bbbt | nnisad 4,825,000 | ......... 4,834,576 | ......... 4,899,131 | ..ovoee 4,813,953 0 (624) (U I (2] - (I 0 [ o 65,178 | ......... 65,178 | ....... 54,271 | ..... 8,347
Bonds - U.S. Political Subdivisions of States
American Standard Insurance
581663 S3 6| MCKINNEY TEX INDPT SCH DIST......cccovvinirens ... | 09/30/2012 | Company 11/08/2012 | Barclay's Bank PLC.........ccccovnen. .o 1,043,497 21,031,879 | | e (11,618)] ... ..(11,618)] ... 75341 | ... 75341 [ ... 65,479 |..... 19,833
2499999, Total - Bonds - U.S. Political Subdivisions of States.........c.cuininiiis voivinsiiennninns ....1,043,497 21,031,879 | 0 | (11,618) ] ... . (11,618)] ... 75341 | ....75341 | ... 65,479 |..... 19,833
Bonds - U.S. Special R and Special A t
3135G0 HG 1 |FNMA SENIOR UNSECURED 0.375% 03/16/15.. | ... | 02/02/2012 | BNP Paribas Securities Corp...... 03/26/2012 | Salomon-GVT MT.......cccevevmernes | cevreens 1,000,000 | .....c...... 997,440 | ............ 991,950 997,555 115 15 | e | e | e (5,605) | ..coveer [GRSI0L) ) — 531 [
3138LT YQ 5|FNMA RMBS-POOL AO3418 3.500% 05/01/27.... | ... | 09/05/2012 | JP MORGAN........cccvvvmrrvirrnrenes 12/01/2012 [ PaydOWN.......coevvevrereeisnreierinnes | cvvieinnns 134,485 | ............ 142,990 | ..oovounee 134,485 134,485 | .o | e (8,505) [ ..ovvvveerricins [ e (8,505) | cvvvvvuvereerrens | cervrrrerrnnienn | eerverersneirennnes | eoveeeninnienend (V1 I 451 | o 222
31417Y _TE 7|FNMA RMBS-POOL MA0548 3.500% 10/01/20.... | ... | 09/05/2012 [ JP MORGAN........ovrerivrririninnns 12/01/2012 | Paydown.........cceecvvnnerernnenieninins | oneeeninens 358,663 | ......cce... 381,346 | ..o 358,663 358,663 (P21 K) ) I I (22,683) [ v e | e | o 0 | 2,120 | oo 593
3199999. Total - Bonds - U.S. Special ReVeNUE and SPeCial ASSESSMENES. ... u.iiuuiiiuiirsersiareistesssisssissers e ss st es ettt | ennnsans 1,493,148 | ......... 1,521,776 | ......... 1,485,008 | ...cccooeee 1,490,703 | ..o 0] e (31,073) [ v 0 [ (31,073) | .o (I 0 [ e (5,605) [ .cvvvevs (5,605) ] ... 3,102 | .o 815
Bonds - Industrial and Miscellaneous
SABMILLER HOLDINGS INC SENIOR
78573A AB 6| UNSECURED .| 01/17/2012 03/14/2012 | Fireman's Fund Pooling..........c... | vt 2,000,000 | ........ 1,996,180 ..1,996,293 ..1,996,293 113 3 | e [ | e [ e 0 | e 7758 | oo
2.450% 01/15/17 ....ocvveercersieieseerieiieiesiinies | een | eierierisiisiniins | ersesieiisississssiessissesessssssessesinnes | eoeninisniesierees | soesiesissssessesssssssessesessssensesssssssssses | osssssesiessssensessesins | tosesssssssasessssanenns . 0 . 0
3899999. Total - Bonds - INUStrial aNd MISCEIANEOUS. .......uuveureeieisirsitissiisssisies | eesitessers skttt | cennises 2,000,000 | ......... 1,996,180 | ......... 1,996,293 | ..oovvvene 1,996,293 0 113 0 113 0 (0 I (V] [ 0 | 7,758 | v 0
8399998. TOHAI = BOMAS. etttk eeER s eeEE oA E R E R E Rkttt | cnniian 9,318,148 | ........ 9,396,029 | ........ 9,487,742 9,332,828 0] e (R ) (V] I (43,202) | .o [ 0] ... 134,914 | ... 134,914 | ... 130,610 |..... 28,995
Common Stocks - Industrial and Miscellaneous
996087 09 4|BOSTON SAFE DEPOSIT TRUST LATE MONEY. | ... | 10/31/2012 | Direct 11/01/2012 | DIr€Ct......vvvvrerrrrererrereeeireenins | e 293,197.000 | .....c.o.... 305,641 | coooevenee 305,641 305,641 0 [ o e | e | e (U IR I
DEPOSIT coe [ e L | | e reneensnsnens | ceeererssessenseesenes | oerereseeranseesensnes | eresererenieesenissenens | arererenienens 0 [ oo | evrvrceieenies Lo | e 0
9099999. Total - Common Stocks - Industrial and Miscellaneous.......... 305,641 0 0 0 0 0 0 0 0 0
9799998. Total - Common Stocks........... 305,641 0 0 0 0 0 0| o0 [ el {0 [ (V) [ 0
9899999. Total - Preferred and Common Stocks . 305,641 0 0 0 0 0 0 [0 [ 0 0 0
9999999. Total - Bonds, Preferred and Common Stocks ..9,793,383 9,638,469 0 e (43,202) | ..o (V)] [ (43,202) | ....ocvevnc () 0]...134914 | ... 134914 | ... 130,610 |..... 28,995
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUSsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....308,342,818.

2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CUsIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE
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Showing all SHORT-TERM INVE
7 8

SCHEDULE DA - PART 1

STMENTS Owned December 31 of Current Year

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./AC.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
996085 25 4|DREYFUS CASHMANAGEMENT FUND.... [ 12/31/2012. [ VArIOUS.......oocveveeceeeeeseeevee e | o XXX..... 3,212,212 3,368
INSTITUTIONAL SHARES........oviiiniinriinninsnissiannes | eonrinnns [ [ eonseisniinsiins [ ssssssssssssssssissssssnnes | v XXX oo [ i | avissiiisnsissssssinns | eosmssisssessssssnnes | onmisosssssssissssnsss | osssesssessssssansins | sossesssssssssssesssssses | sonsssesssisssisssanssonns | aosossssssssssssosssnnns | seosssssssesssssssons | avsssessssonns | anssosssessinns | sosssinness | nossssssssesssssssansss | sossssssssessssnsienees
8999999. Total - Class One Money Market Mutual FUNGS. ... s 0 0 0 XXX 3,212,212 0 XXX 3,368 0
9199999. Total - SHOMt-TEIM INVESIMENES. .......cocviviiecieieccieteiecte ettt a et s st et a e e e et b s s et ee s e s et b e st e s s s et et e b s et s e se s et b s s et e s st et et s snsetenanseeas 0 0 0 XXX......... 3,212,212 0 XXX 3,368 0
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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

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

MELLON BANK
0199999. Total - Open Depositories..

. PITTSBURGH, PA......c.ccoviirinriniins

2,262,635 | XXX

2,262,635 | XXX..

0399999. Total Cash on Deposit....

............ XXX... |

2,262,635 | XXX..

0599999. Total Cash...... s

...... v | XXX

2,262,635 | XXX..

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

1. January. 5,960,634 |4. April 1,481,205 | 7. July. 1,558,647 | 10. October. 481,493
2. February. 5,878,779 | 5. May 921,229 | 8. August 1,466,372 | 11. November. 433,075
3. March 1,618,148 | 6. June 1,618,292 | 9. September. 818,958 | 12. December. 2,262,635

E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2

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... RSA FOT WEC....veiiie ettt sttt nsesss | senssssessessnssssensessssnssnns | enee 1,463,118 | .o 1,524,608
4. Arkansas . | RSA ACC @NA SICK. ... | o 250,000 269,630
5. California... MUBIDIE. ...t enens | detirsiessesenesinsieneenenens | enes 63,363,330 |..ccoovrnnne 70,886,568
6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres
7. Connecticut . e et | bt | e | s
8. Delaware.........ccccocevvvevercnnen. DE | i B.... [RSA @CC AN SICK.......vuieuiirriiiiiice st | eessesseesnss e | e 102,563 105,840
9. District of COIUMDIA. .......ccivrieerDC [ i [t | enteb st | s | e
10.  Florida e | s | senseneent e ninnens | sereeseni e | eres
1. Georgia.......cccoueveerveeirerinneen. GA [ i B.... |RSAACC AN SICK.........ciiiuiiiiiiiiiicic s | e | o 230,078 238,326
12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres
13. D [ Bt [RSA FOF Wi | sebees s | s 145,201 151,741
14.  lllinos. . TL | oririie | ettt | erieeen et | st | e
15, INGIANA. ..o IN s | st | sieebens et | sebees st | s
16, TOWAL v BA i et | etesess st | sertene e | oo
17, K@NSES..ccovoeicecinrineierieeen S [ i bbbt | rees et | eeeresiee e | e
18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees
19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e
20, MAINE...cooiccireierennedME i s nens | srieres st | ereess e | e
210 MAYIANG..... MDD [ e [ sttt s st ennens | sressetansestesesntensantesnns | feesensenseseteneentennsnsenes | eees
22.  Massachusetts.. MA B [MURIPIE....oo s | sevnss s | s 165,342 194,256
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....oecveieiriieierciriieicenes et | e | e | s
27. Montana........ccooeeeveeenveernernererssMT | i Bues [ MEINS €COOE SEC 39-71-2215 WC......cvuieaieieiciiceicseeie st sess s ssenises | eesssssssesssesesssssssesenes | aeves .26,852 27,732
28.  Nebraska........cccooorereevencneec e NE | s [ bbb | e | e | s
29.  Nevada.......cooovvrninenrinncnnnns Rsd nv stat. chapter 882D.015 WC.........cviririreririeieeeieeseeseiseeseeeeeseesessssssesnnes | eevesssssssssensesssesssssnsnnes | enes 102,563 105,840
30, NeW HamPShIre.........coocvereetNH | it [ bbb | shesisenas s enitens | ensbinssiesie s sniiniee | ceres
31. New Jersey. . e | ettt s et n st enanantennans | cressetantensesnesntensantennnes | eesssessesesantentesaenennes | eees
32, New MeXiCo........ccruuivvirnicrienne NM | ...... B.... |RSA @CC AN SICK......ouveiriiiiieicicicse et nse s | oevensessessesessssensessnsenns | oeee 376,454 409,682
33 NEW YOTK.oovieerrrieiereeeeeedNY s e | sebenes st enies | ererenseerenes e enenes | e
34, North Carolina..........cccccceereeneedNC | ciiecBues [RSA @CC ANA SICK.....vvvvveeiriiii s nes | eessesessens s nsisnisenes | veves 322,228 332,784
35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e
36, ONi0..civerenrrernrireenrineienn e OH it Bt [ MUBIPIE ..ot | eeeee 2,714,319 .2,985,204 |.....
37, OKIANOMA. ... DK s st ens | srires st enies | ereresseerenes e enienes | e
38.  Oregon IMUBIDIE ..ot | b | e 1,975,129 | .o 2,352,978
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, Tennessee........cocoveeveveverenee IN [t Buits [ RSA @CC NG SICK....ovvvei et nines | sevnsssseesisss s | eres 220,456 259,008
B4, TEXAS .. cvuivreiererinreerneisnseneee TR [ttt | esieiesesss ettt ens | erbter sttt enies | eteresi e | s
45, UBAN..ccceeedUT [ i | et | et | i nenee | e
46.  Vermont. bbbt | ettt siens | st | e
47, Virginia.......ooceverenernerrernneeennn VA | i [RSA VA SBE 38.2-1045.........oooiiecei st enssentene | eessssensessesesensessssenes | veves 669,395 681,626
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. OO OO OO POPPSURR OPOOPPORTSUTSTOSPOPPTORSTOUPEY VUTSTOPTORTPURPPORPRPOPSPURIORN BOOOR
54. PR Bt [ PrE28 S 31610C S 3.160.....cevoieeiiciiiesicreie sttt snssssssnnins. | ctsseesessssssessesssensnne | e 1,080,054 |...ccoovvverneen 1,075,605
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 2,242,823 2,335,462
59.  Total XXX XXX SOOI RRTURIRRROTOORN BYOON 2,714,319 | oo 2,985,204 |.....ccoeverne 72,735,586 | ....coovvvvnne 80,951,686
DETAILS OF WRITE-INS
5801. United States........ocoovevrvveerrvererens [ ceene B.... | Longshore and harbor WOTKEI'S CO.........cueueurerruririieieeeireeseie e sssssssesnsesenes | seesesssseesseesssssnsesenseene | veene 922,951 938,084
5802. United States..........cccovveveververerines [ e B.... [ Longshore and harbor WOIKEI'S CO..........c.iumiuiieereriiiiiiieissiesssssssiessssessessnes. | evesesssssssssssssessnnssssenss | e 1,309,682 | ...oovvrvnien 1,383,578
5803. United States........ocooveeevveerrrrerens [ ceen B.... | Longshore and harbor WOTKEI'S CO.........cuvuiururrunririieirieireiseie s sssenenes | seesesessesseeesnsssnsesenseens | veene .10,190 .13,800
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 8bOVe)......cvuueverrrrrcriarirnes XXX e XXX ssssnsnnes | seveenes 0] . 0 2,242,823 2,335,462

E27




2012 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets 2 | Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 59
Cash Flow 5 | Schedule P-Part 2H-Section 1-Other Liability-Occurrence 59
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 59
Exhibit of Net Investment Income 12 | Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 60
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 60
Exhibit of Premiums and Losses (State Page) 19 | Schedule P—Part 2K-Fidelity, Surety 60
Five-Year Historical Data 17 | Schedule P—Part 2L-Other (Including Credit, Accident and Health) 60
General Interrogatories 15 | Schedule P-Part 2M-International 60
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 61
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 61
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 61
Overflow Page For Write-ins 101 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 62
Schedule A-Part 1 EO1 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 62
Schedule A-Part 2 E02 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 62
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 62
Schedule A-Verification Between Years Sl02 | Schedule P-Part 3A-Homeowners/Farmowners 63
Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 63
Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 63
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation) 63
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—-Occurrence 64
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 64
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 64
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 64
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 65
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 65
Schedule D-Part 2-Section 1 E11 | Schedule P—Part 3K-Fidelity/Surety 65
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 65
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 65
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 66
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 66
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 67
Schedule D-Summary By Country Sl04 | Schedule P-Part 3R—Section 2—Products Liability—Claims-Made 67
Schedule D-Verification Between Years SI03 | Schedule P—Part 3S-Financial Guaranty/Mortgage Guaranty 67
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners 68
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 68
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 68
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 68
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 68
Schedule DB—Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability—Occurrence 69
Schedule DB—Part B-Verification Between Years SI11 | Schedule P—Part 4F-Section 2-Medical Professional Liability—Claims-Made 69
Schedule DB—Part C-Section 1 S112 | Schedule P—Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 69
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 69
Schedule DB-Part D E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 69
Schedule DB-Verification SI14 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 70
Schedule DL-Part 1 E23 | Schedule P-Part 4J-Auto Physical Damage 70
Schedule DL-Part 2 E24 | Schedule P-Part 4K-Fidelity/Surety 70
Schedule E-Part 1-Cash E25 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 70
Schedule E-Part 2-Cash Equivalents E26 | Schedule P-Part 4M-International 70
Schedule E-Part 3-Special Deposits E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property Il
Schedule E-Verification Between Years SI15 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability Il
Schedule F-Part 1 20 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines Il
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 72
Schedule F-Part 3 22 | Schedule P-Part 4R-Section 2-Products Liability-Claims-Made 72
Schedule F-Part 4 23 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 72
Schedule F-Part 5 24 | Schedule P-Part 4T-Warranty 72
Schedule F-Part 6-Section 1 25 | Schedule P-Part 5A-Homeowners/Farmowners 73
Schedule F-Part 6-Section 2 27 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 74
Schedule F-Part 7 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 75
Schedule F—Part 8 29 | Schedule P—Part 5D-Workers' Compensation (Excluding Excess Workers Compensation) 76
Schedule F-Part 9 30 | Schedule P-Part 5E-Commercial Multiple Peril 77
Schedule H-Accident and Health Exhibit-Part 1 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 79
Schedule H-Part 2, Part 3 and Part 4 32 | Schedule P-Part 5F-Medical Professional Liability—Occurrence 78
Schedule H-Part 5-Health Claims 33 | Schedule P-Part 5H-Other Liability—Claims-Made 81
Schedule P-Part 1-Summary 34 | Schedule P-Part 5SH-Other Liability-Occurrence 80
Schedule P-Part 1A-Homeowners/Farmowners 36 | Schedule P-Part 5SR-Products Liability-Claims-Made 83
Schedule P—Part 1BPrivate Passenger Auto Liability/Medical 37 | Schedule P-Part 5R-Products Liability-Occurrence 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 38 | Schedule P-Part 5T-Warranty 84
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 39 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 85
Schedule P-Part 1E-Commercial Multiple Peril 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 41 | Schedule P-Part 6E-Commercial Multiple Peril 86
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 42 | Schedule P-Part 6H-Other Liability-Claims-Made 87
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 43 | Schedule P-Part 6H-Other Liability-Occurrence 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 44 | Schedule P-Part 6M-International 87
Schedule P-Part 1H-Section 2-Other Liability—Claims-Made 45 | Schedule P—Part 6N-Reinsurance — Nonproportional Assumed Property 88
Schedule P—Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 88
Schedule P—Part 1J-Auto Physical Damage 47 | Schedule P-Part 6R-Products Liability-Claims-Made 89
Schedule P-Part 1K-Fidelity/Surety 48 | Schedule P-Part 6R—Products Liability-Occurrence 89
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 90
Schedule P-Part 1M-International 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 92
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 51 | Schedule P Interrogatories 94
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 52 | Schedule T-Exhibit of Premiums Written 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 53 | Schedule T-Part 2-Interstate Compact 96
Schedule P—Part 1R-Section 1-Products Liability-Occurrence 54 | Schedule Y=Information Concerning Activities of Insurer Members of a Holding Company Group 97
Schedule P-Part 1R-Section 2-Products Liability-Claims—Made 55 | Schedule Y-Detail of Insurance Holding Company System 98
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 56 | Schedule Y-Part 2-Summary of Insurer’s Transactions With Any Affiliates 99
Schedule P-Part 1T-Warranty 57 | Statement of Income 4
Schedule P-Part 2, Part 3 and Part 4 - Summary 35 | Summary Investment Schedule Slo1
Schedule P-Part 2A-Homeowners/Farmowners 58 | Supplemental Exhibits and Schedules Interrogatories 100
Schedule P—Part 2B—Private Passenger Auto Liability/Medical 58 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 58 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2D-Workers” Compensation (Excluding Excess Workers Compensation) 58 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2E-Commercial Multiple Peril 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P—Part 2F-Section 1-Medical Professional Liability-Occurrence 59 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2F-Section 2-Medical Professional Liability—Claims—-Made 59 | Underwriting and Investment Exhibit Part 3 11

INDEX




	1 - Jurat Page
	SI01 - Summary Investment Schedule
	SI02 - Sch. A-Verification
	SI02 - Sch. B-Verification
	SI03 - Sch. BA-Verification
	SI03 - Sch. D-Verification
	SI04 - Sch. D-Summary by Country
	SI05 - Sch. D-Pt. 1A-Sn. 1
	SI06 - Sch. D-Pt. 1A-Sn. 1
	SI07 - Sch. D-Pt. 1A-Sn. 1
	SI08 - Sch. D-Pt. 1A-Sn. 2
	SI09 - Sch. D-Pt. 1A-Sn. 2
	SI10 - Sch. DA-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. DB-Pt. A-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. DB-Pt. B-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. DB-Pt. C-Sn. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. DB-Pt. C-Sn. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. DB-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. E-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 3
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. B-Pt. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. B-Pt. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. B-Pt. 3
	E07 - Sch. BA-Pt. 1
	E08 - Sch. BA-Pt. 2
	E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E10.1 - Sch. D-Pt. 1
	E10.2 - Sch. D-Pt. 1
	E10.3 - Sch. D-Pt. 1
	E11, E12 - Sch. D-Pt. 2-Sn. 1
	E11, E12 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E13.1 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E14.1 - Sch. D-Pt. 4
	E14.2 - Sch. D-Pt. 4
	E14.3 - Sch. D-Pt. 4
	E14.4 - Sch. D-Pt. 4
	E14.5 - Sch. D-Pt. 4
	E14.6 - Sch. D-Pt. 4
	E14.7 - Sch. D-Pt. 4
	E14.8 - Sch. D-Pt. 4
	E14.9 - Sch. D-Pt. 4
	E14.10 - Sch. D-Pt. 4
	E14.11 - Sch. D-Pt. 4
	E14.12 - Sch. D-Pt. 4
	E14.13 - Sch. D-Pt. 4
	E14.14 - Sch. D-Pt. 4
	E14.15 - Sch. D-Pt. 4
	E14.16 - Sch. D-Pt. 4
	E15 - Sch. D-Pt. 5
	E16 - Sch. D-Pt. 6-Sn. 1
	E16 - Sch. D-Pt. 6-Sn. 2
	E17 - Sch. DA-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 1B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 2B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 2
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
	INDEX - Index

