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Annual Statement for the year 2012 of the AMERICAN EMP'RE 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 ULS. treaSUrY SECUMLIES........crerrerieererieereesnsisesees st sssssssssnssens | seneesssssesens 5,221,234 |......... 16.5 | v 5,221,234 | ..o (01 5,221,234 |.......... 16.5
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCIES.........cccvueverviererreieriiiereresisenes | evevevssesesssesesssinsenens (0] 0.0 | oo {1 R 0 [ oo {1 0.0
1.22 lIssued by U.S. government sponsored agencCi€s............oceveveveveeens | covveirererseresessesenaenns (V1 I 0.0 [ oo [0 O 0 [ oo (0] IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKE SECUHIES). . ..vuvvvrverieieicisie ettt sesenss | sensessessessssessessssensenes (1 I 0.0 [ oo [0 [0 R (0] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccoeees | wovrereeneneeneeneisiennen. (V1 PR 0.0 | oo (0] (01 (0] O 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............ccccccoeeiveveercrccseienes | e, 3,387,356 |.......... 107 | oo 3,387,356 |[..cocvveerreriernan {1 [ 3,387,356 |.......... 10.7
1.43 Revenue and assessment obligations..............cccocveeeeviveeiecveiniens | cevverevninns 10,533,047 |.......... 333 | 10,533,047 | .oooeeiieercinad () [ 10,533,047 |.......... 333
1.44 Industrial development and similar obligations.............ccceeevereerriveies | cevevieieininns 580,251 |...ccouue. 18 | e 580,251 | .o (1] I 580,251 |............ 1.8
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL..........c.ccoorinnenrnrnrirnencnnes | v (018 PR 0.0 [ oo 0
1.512 Issued or guaranteed by FNMA and FHLMC...........cccovvivniies | covvveenninieeinnieins (1 I 0.0 [ oo 0
1513 AlLOHNET. ..ottt snssnnas | eeeseessenssenss s enssenees (0 O 0.0 | oo 0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........| cooveveveeieeeees (1 I 0.0 [ oo [0 R [0 TR (0] IO 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 1.521........c.ovrrumrninnirininsneinens | vvereeseesnsenseeessssnes (1 I 0.0 [ oo [0 [0 R (0] I 0.0
1.523 Al ONET ..ottt entsstsneas | sessessnsines 1,873,940 |............ 5.9 [ oo 1,873,940 | ..coooviviinne (01 1,873,940 |........... 5.9
2. Other debt and other fixed income securities (excluding short-term):

© o N o

2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDrid SECUMLIES)........vvveieicicicctce e
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMEIES. .....c.. vt
Equity interests:
3.1 Investments in mutual funds..........coorieneneininceees
3.2 Preferred stocks:
321 AFIlIAEE. ..o
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ..o
3.32 Unaffiliated
Other equity securities:
341 AFIlIAEE. ...
3.42 Unaffiliated.......ccccivvieeisceseee e
Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 AGICURUIAL ...
4.3 Single family residential properties...........cccceviveerereeesiesniee e
4.4 Multifamily residential properties...........ccoeeriereriieieiicseeiee e
4.5 ComMMETCIAl I0ANS.......ccvuuiririiiieiieiie ittt
4.6 Mezzanine real estate I0aNns..........cocueiiereeeeiineeneeee e
Real estate investments:
5.1 Property occupied by COMPENY........ccceueiieiieeinieeeeieiessse e
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)............ccccoeviveiviceiiicscens
Property held for sale (including $.......... 0 property acquired in
satisfaction of debt).........cccvveveeiieie e
CONTACE IOANS........veiriceci et

33

34

35

5.3

DEIVALIVES. ......vecviviiicesiece ettt ae s nneaa
Receivables for SECUMHIES..........couvevrivriverieieiereieissese e

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

. Cash, cash equivalents and short-term investments..........cccocooeovverinieieniinnnns
. Other invested assets
. TOtal INVESIEA @SSOLS......cvevveerierieicieie et snrenae

31,613,138
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Annual Statement for the year 2012 of the AMERICAN EMP'RE INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI.........cueuuererurrireiereeieisesess e iseesssssssses st ess s ss sttt sttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ceririerreririrrreieseeseseese sttt sssssenens 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........c.oviirierriencreesceese et enaees 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13.. ... 0

3.2 Totals, Part 3, COMUMN 1. ... bbb 0
4. Total gain (105s) 0N diSPOSAIS, PaArt 3, COIUMN 18........coiiieiiiiieieicie ettt sttt bbb AR bbbt s bbbttt
5. Deduct amounts received on disposals, Part 3, Column 15..........cccceveunee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........ieirieinceiresieeiseesi s es s 0

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

7. Totals, PArt 1, COIUMN 2.ttt s et bbb s sttt s et s e senean 0

7.2 Totals, Part 3, COIUMN 10........ceiieeieieieeie ettt ettt s s bttt s et sesennan 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ... 0

8.2 Totals, Part 3, COIUMN O........ouiiiiiiiiisr s 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8)........cccceueriiiriieieiieieies sttt bbb nas 0
10.  Deduct total NONAAMITIEA @MOUNTS...........cuuiiiiiiii bbb 0
11.  Statement value at end of current period (Line 9 MINUS LINE 10).........cueiuiuiiieiieie ettt ss sttt bbbt 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 Of PHOT YEAI ..ot naes
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cc.eueieieicieiesse ettt bbb ens e 0

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

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12, ...ttt bbbttt 0
3.2 Totals, Part 3, COIUMN 1. ...ttt sttt 0
4, ACCTUAL OF QISCOUNL.....vvurvuveirsisieie sttt sttt s a8t s eSS E £S48 e8RS0 AR ettt

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ouveececreete ettt s st a s bbbttt s et n s naes 0

52 Totals, Part3, COIUMN B....ooooss s NNE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18..........ccccovevrnrerrrrrrcencnen o N IR et 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15. ...ttt bbb bbbttt bbbt s st 0
8. Deduct amortization of premium and mortgage interest points and COMMITMENT FEES...........c.oieiiiiieieiceee et 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...t es st 0

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

10,1 Totals, Part 1, COIUMN 1. ..ot 0

10.2  Totals, Part 3, COIUMN 10........ccimreierieeeieeiiesessees st ess st 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).........couvverrrninrnrmnirineseeeseeeseseeseseessenees 0
12, TOLAl VAIUGLON GIOWEANCE..........oveeceerereiiceeireise ettt sse ettt s e85 8 248882 E £ E8 e84 R 28RS e e s s et ensnen 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....uuieuieeiiceeiieiseiieeeseteeseesssesee s stses e sse s ess st ss s s s s8££ e84 8 2S£ 42882 s bt 0
14, Deduct total NONAAMITIEA @MOUNTS...........cvuuiieiiiiii ittt bbbt 0
15.  Statement value at end of current period (LiNE 13 MINUS LINE T4).........o ittt es st st bbb f bbb bbb 0
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Annual Statement for the year 2012 of the AMERICAN EMP'RE INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PriOr YBAI..........c.ccueveeieieeieeieiseisees et ettt bbbttt s s b s e ss sttt st s bt en s sees 0

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........oeriirrrrirrrreireseee ettt sess s 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........ccovuirinriinrerrseeese st essesaees 0 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.........coeiieieeieieteie ettt bbbt bbb bbb st e 0
3.2 Totals, Part 3, COUMN 12.......c.iiiiiieieietete ettt bbb bt bbb bbbt st ns et 0 0
4. ACCIUAN OF GISCOUNT........cviieieiiiteitcicteete ettt st b e s bbb s s 4884 E 4t d s st s st s bbb bbb s s bbbt n e 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......corrererreessseese e . 0 W W R . 0
5.2 Totals, Part 3, COlUMN O....c..courvrirrrereeeessreessssee s e .- B N 0

0
6. Total gain (I0ss) On diSp0SalS, Part 3, COIUMN 19.......cuiiuiieirireiieiesiesissts sttt s bR sttt 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16.............covcuiieiciiieie ettt ettt b s s bbb b s b b saesess s s see st 0
8.  Deduct amortization of Premium aNd AEPTECIALION. ...........uruurerrireirerirririeissstsse e as st sse e ss st es st E s bR et 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt bbb bbb bbb ns e 0
9.2 Totals, Part 3, COIUMN 1. bbb 0 0
10. Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15.........oiiiiiiii it 0
10.2 Totals, Part 3, COIUMN T1...... bbb 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5+68-7-8+9-10)..........cccerrirrririiriereieisetre ettt bbbt baees 0
12, Deduct total NONAAMITIEA @MOUNTS...........ccuuiiiiiii bbb 0
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).........ciiieiiiieieirsieiesssissessstes st sse sttt ss s b sttt st 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI.........c.ccueiuiiiieieeeteie ettt bbb bbbttt bbb bbbt bbbt 31,934,236
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuiuiieieiieie ettt bbb bbbttt s st 1,498,780
3. ACCTUAI OF GISCOUNL. ... vvvvvvseresees sttt 8RR R 32,707
4. Unrealized valuation increase (decrease):
A1 PAM T, COIUMN 2.ttt ettt bbb e s ettt s bt s b et s s s st s st et n et bnen (17,395)
4.2 Part2, SECtion 1, COIUMN 5.t 188,050
4.3 Part2, SECON 2, COUMN 13.......oieiceecte ettt sttt bbbttt bbbt s st n e 158,268
T 0o 1741 OO SSTTON 0 328,923
5. Total gain (10sS) On diSPOSalS, Part 4, COIUMN 19........ccuiuiiririieeireie ettt ss s s st b s £ £ 8 e bbbt 42,526
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........ciiiuriiiiieiceiecee ettt bbb sanaes 4,516,203
7. Deduct amortization Of PIEMIUM...........ccci ittt bbb s bbb st s st s s s b e s s b s st bbb bbb sttt b s bt ans 214,150
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5. 0
8.2 Part2, SECHON 1, COIUMN 19. ...ttt sieees bbbt 0
8.3 Part2, SECHON 2, COIUMN 16..........iuiuiriririreiiereiieeisesieses st ess bbb 0
8.4 Part 4, COIUMN 15.....couiiriieiiserieseesesi et 0 0
9. Deduct current year's other than temporary impairment recognized:
9.1 Pt 1, COIUMN 14 ..ot 0
9.2 Part 2, SECHON 1, COIUMN 17 ...t sess st 157,500
9.3 Part2, SECHON 2, COIUMN T4........ooeceeeeeeectee ettt sttt b a ettt s st n s saes 0
9.4 Partd, COIUMN 13 oot ces ettt 0 157,500
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T48-9)........coiiuriurimriireinircireiseieeieese ettt ettt 28,949,319
11, Deduct total NONAAMITIEA @MOUNTS...........cvuuiuuiieiie ittt 0
12. Statement value at end of current period (LiNe 10 MINUS LINE 11).......ciiuiieiciiiiccsisiees ettt sttt b s bbbt aes 28,949,319
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Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E COM PANY

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 5,221,234
Governments (Including all obligations 2. Canada.....cccccererverieiernns | s 0
guaranteed by governments) 3. Other Countries.......ccovveeeies | eovrereiiieieeseesceesersiens [0 O (01 (01 o 0
4. TotalS..oooerniirisscicnnicicciiii | i, 5,221,234 | oo, 5,334,031 | oo, 5,338,305 | ooovvvriiriicines 5,160,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS....iiisirriseisiersninnis | ereesreressese s sessnsenens [0 [0 S {01 O 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....oooorriinisierniinis | e 3,387,356 | .o 3,638,627 | oo 3,569,354 | .o 3,135,000
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....coouosiiisiciiien,
Industrial and Miscellaneous and Hybrid 8. United States.........cccevernne
Securities (Unaffiliated) 9. Canada........cccooeverrerrerrrrinns
10._Other Countries..
11. Totals....coocoeeuee..
Parent, Subsidiaries and Affiliates 12, Totals.....oovvniiriniiniiniines
13. Total Bonds........cc.oosuriinenes
PREFERRED STOCKS 14. United States........c.ccouverrnen.
Industrial and Miscellaneous (Unaffiliated) 15, €anada......cocoveveeeeeneeneernenns [ e (0 [0 U 0
16._Other Countries.......ccocovienne e, (O OO 0 [ 0
17, Totals...cooisrieessriesssrisnniees | v, 1,491,500 | cooooovsvreeiisniiennas 1,509,750 | coooovsrrrerisniiennans 1,625,000
Parent, Subsidiaries and Affiliates 18. Totals.....cooorciciciciccieens |, 0 [ 0 i 0
19. Total Preferred Stocks....... | oo, 1,491,500 | coooovivienisciiennae 1,509,750 | coooovviiirinciiinnans 1,625,000
COMMON STOCKS 20. United States.......comuervmneeees | vevevrmmenrinnereeineenns 303,718 | oo KIVK A (R 333,540
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccccoeerereeierienns | e [0 TR [0 0
22. Other Countries......coocoveruens | ovseevsiiisiiescicesiseiin, 0 e Lo 0
23. TotalS....coenniirisiiicnsiiicriii | s, 303,718 | oo 303,718 | e 333,540
Parent, Subsidiaries and Affiliates 24, TotalS...ooseeeseiiiescceiens | 0 s o 0
25. Total Common StockS...cue. | cooovcvevcciveiinennen. 303,718 | oo 303,718 [ i, 333,540
26. Total Stocks........... ..1,795,218 ...1,958,540
27. Total Bonds and Stocks.... | .................... 28,949,317 [ oo, 30,882,086 | ...oovernerernenne 29,813,051
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Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E CO M PANY

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

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7

Column6 asa

% of Line 9.

7

8
Total from Column
6 Prior Year

9
% from Col.
Prior Year

7

10
Total
Publicly Traded

1
Total
Privately Placed (a)

1.1
1.2
13
14
1.5
1.6
17

U.S. Governments
Class 1
Class 2
ClASS 3.ttt
ClASS 4.t

TOHAIS. e

2.1

22

All Other Governments
ClIASS 1ottt st
ClASS 2.vvvvrvrieiisie ettt

41
42
4.3
4.4
45
46
4.7

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

ClIASS 2.ttt
ClIASS 3.
ClASS 4.t
ClASS 5.t
Class 6
Totals...

5.1
5.2
53
54
55
5.6

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

ClIASS 1.ttt
ClIASS 2.t

............... 12,481,282
................. 1,009,405

............................... 0 [ oo |0 0.0 | 0 0.0 | 0 | 0
............................... 0 e |0 foiiii00 )i O fiin00 | i 0 |0
................................................ 3,184,466 | ..............6,681,037 | ................773,060 | ...................492,130 | ............. 11,130,693 | ....................40.9 | .............. 13,490,687 | .......cc..00......43.8 | ... 11,130,693 | oo 0
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Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)

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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ove5r 20 T(?tal Cqum; 6asa Total frori Column % fronia Col. 7 TZ)(tJaI T:):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
6.1 Class 1 1,934,952 107,085 [ .o 48,451 3,856,085 4,495,900 3,240,827 | oo 615,258
6.2 Class 2 2,095,683 ...938,608 ...524,440 3,558,732 |. 3,024,558 ....3,558,732
8.3 Class 3.t | e | 0 [ 0 | 0 | 0 [, 0 [rorrereinened0.0 | 020,594 [ 2.0 | s
8.4 ClasS 4.......ovcvemerrrririenesesesese e nessesesiesiessessesssssens | o0 | 0 [ om0 | i | 0 | e, 0 [rorerererrenend 0.0 | 497,941 [ 18 | e
B.5 ClASS Bu.ouvererirrreerisinsiseise s snsseesssessessssssessssssssesssssesssnsss | sonsnssssssssesssssssssessensQ [ eereeiesennniesesnninenn 0 | corvrrrrrrrnrnrnereeen0 | 0 [0 | 0 Jeereeeereeierneeeeend0.0 | e | ceeceieieeeed0.0 |
8.8 Class B.....ccoueverrrreririrriririseiseiesese e niseneniensensensensensens s | s 0 [ i) | i |0 | o, 0 0.0 | v frviiiiiiininnn0.0 | v,
6.7 Totals 7,414,817

Hybrid Securities

7.1 ClASS Tttt st
7.2 ClASS 2uouvererrieeieeresiississise s ssssssss st sssssssssessessnssnsns
T 3 TSSO
T4 ClaSS 4.ttt
7.5 ClASS Bu.ouererieeeeeeie ettt sttt
T8 ClASS Buouvererercecisrieeresiseise sttt ssessessnssnens
7.7 TOtAIS s

8.1 Class 1

8.2 Class 2
8.3 Class 3
8.4 Class 4
8.5 Class 5
8.8 ClASS B..ouerereececerieeieeeee ettt
8.7 TOalS. .o
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Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)

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

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Yea

r

Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed (a)

Total Bonds Current Year
ClASS .ottt
ClIASS 2.ttt

Line 9.7a52 % 0f COL B....oovuvviiiciicc e

............... 10,468
................. 2,095

,061
,683

................. 7,444,876
.................... 938,608

.................... 821,511
.................... 524,440

............... 23,656,784
................. 3,658,732

................. 1,345,952
............................ 4.9

.................... 570,075
............................ 2.1

Total Bonds Prior Year
Class 1

Class 5
Class 6
Totals
Line 10.7852 % 0f COL 8.

................. 9,245,437
1,926,560

.................... 772,530

............... 24,630,649
....5,033,963

Total Publicly Traded Bonds

ClIASS 1.ttt
ClASS 2.t
ClIASS 3.t

Totals
Line 11.7.@5@ % Of COl. B.....cooovvrrreieeceeessse s
Line 11.7 as a % of Line 9.7, Col. 6, Section 9..........cccoooevereirnans

............... 24,630,649
................. 5,033,963
.................... 620,594
..497,941

................. 1,345,952

Total Privately Placed Bonds
ClASS 1.ttt

ClaSS ..ot

12,6 ClaSS B...vuvvvvrieireiiesiesiseiesssissssessssssssessessessssssesessssssssessessssssesses | _sssssssssesssssssssessaseens0 | sonrenesssssesssssessensens0 | covsneensssssisnssssesesssssd | oevvsniesissssssssessess0 | eoeneessissssessssseen0 | s [ iiiinnnn000 |
12.7 Totals
12.8 Line 12.7.@5@ % Of COL. B.....ocvvrerrererenrereisrsnisnisesenenisssssenns | vvvsisesssssssensennnsnd0.0 | oo 1000 [ o000 | 0.0 | 0.0 | e 100.0 [ XXX [ XK X
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccoeveeveeiieies | cvvvveiieeiiiiieeeneennn0.0 | o3 | 0.0 | 0.0 | 0.0 | 2.3 | e XK | XXX
(@) Includes $.....615,258 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes$§.......... 0 current year, §......... 0 prior year of bonds with Z designations and §.......... 0 current year, §......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) IncludesS$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

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

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....61,417;

NAIC 2§............ 0;

NAIC3$

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

NAIC 4§

............ 0; NAIC5S.....

....... 0; NAIC6S..........0.




Annual Statement for the year 2012 of the AMERICAN EMP'RE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer OblIgations.........cccveverernriresrnrsesserssiesesssssessssesssesssssesssnnss | servensnnenennn2y004,609 | ovvovvisrininns 2,618,042
1.2 Residential Mortgage-Backed Securities
1.3 Commercial Mortgage-Backed SeCUrties...........cccovvvereverereerrerrerennnn.
1.4 Other Loan-Backed and Structured Securities............ccoevevriveierecrnennes

5,282,651

1.5 TOtAIS. ...

2.1 Issuer Obligations.......c..cc.cceeerenn.
2.2 Residential Mortgage-Backed Securities.

2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities...........ccocververiiierieinnnns

2.5 TOHAIS ...t

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET OBlIGAtIONS. ......ooveurerrerrirerireereeiseeeesessse et ssessssaees
3.2 Residential Mortgage-Backed Securities..........ccooveveerierererriereiennns
3.3 Commercial Mortgage-Backed Securities.... . N .
3.4 Other Loan-Backed and Structured SECUNHIES...........cceveevrevrerierveeiieis [ esrisiieiesssieescssisnians {01 I 0

3.5 TOHAIS. ..ot en s entensenns | errseneesens s s estnaenes (L1 I 0

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations.........c.cccoevvee.
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities.... .
4.4 Other Loan-Backed and Structured Securities............cccoeveurevevercnnnnes

4.5 TOtalS. oo | (O I 2,730,601

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlIGAtIONS. ......coveurerrircireeeireiieei ettt sssneees
5.2 Residential Mortgage-Backed Securities .
5.3 Commercial Mortgage-Backed SECUMILIES..........coververreneeneereincniineiieins [ corereieieeneiesneies 0 I .
5.4 Other Loan-Backed and Structured SECUNHIES...........ocuerereerrerisrnniiens [ eosrisiieressssssissesneaes {1 ESOORRRRRRooR | ) [FTRORRRO 999,628 | ...ocivernne. 773,060 | .o 492130 | oo 2,264,818 . KON I 2,264,818

................. 3,184,466 | ................ . B s SRR |

5.5 TOfalS....oieiii s | 0 [ 3,184,466 | 6,681,037 | ..ccoovvrvnenee. 773,060 | .o 492,130 [ ...ccooveeeee 11,130,693 | oo 409 | ol 13,490,687 | 438 | 11,130,693 | oo 0

6.1 Issuer Obligations............cccceuue...
6.2 Residential Mortgage-Backed Securities.

6.3 Commercial Mortgage-Backed Securities.... .
6.4 Other Loan-Backed and Structured Securities...........ccc.oveunevnerenerennnens

..... 6,223,517
1,238,029
..997,642 | ... 32 .
.................... 179,806 | o060

.4,943,013

6.5 TOtalS. ... | i 1,687,692 ... 4,030,636 ) e 1,046,693 572,891 | 77948 | TA14816 272 | 8,638,993 | .o, 281 [, 6,799,558

Hybrid Securities
7.1 ISSUEr OBlIgations.........c.ccveveeieveiieicicisiee e
7.2 Residential Mortgage-Backed Securities..........cccoereevvevereirerererierens
7.3 Commercial Mortgage-Backed Securities.... .
7.4 Other Loan-Backed and Structured Securities.............oeevrrrrriereenennn.

7.5 TOHaIS. ...t

Parent, Subsidiaries and Affiliates
8.1 ISSUETr OBlIgAtions.........c.ccvevveieriieieiccse e
8.2 Residential Mortgage-Backed Securities.....
8.3 Commercial Mortgage-Backed Securities.... .
8.4 Other Loan-Backed and Structured SecUrities...........co..ovrverrerreneenrenens

8.5 TOHAIS......cueieicei et




Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

Total Bonds Current Year
9.1 ISSUET OblIgAtiONS........uuieeierierieieiieii ittt seseesseees | ceseeiseeiseneens 3,732,281 | .o 11,560,659 | ...cvvvvennne. 7,276,772
9.2 Residential Mortgage-Backed Securities.. 362,244 ..107,085
9.3 Commercial Mortgage-Backed Securities.... 640,841
9.4 Other Loan-Backed and Structured SECUNHIES..........ocueevreereereenneeneereens [ eonrisiisiiisiiisiisienienas (U1 [ 0
9.5 TOtalS....ovveieiiceieieeee s o . . 12,563,744
9.6 Line 9.5a52 % 0f COL. B....oveuivuriiiisieicisisii st ssnesnessens | snessesse s 16.0 | v 46.2

524,440 | ..o 0
48,451

23,094,152
..858,992
997,553
....... 2,264,818
27,215,516

.............. XXX | o 22,478,894 | .................615,258
858,992
997,553
................. 2,264,818

.................. 773,060
cernnnnnn 1,345,962
.......................... 4.9

Total Bonds Prior Year
101 ISSUET ODlGAtIONS........ooieeieiiii et , 27,288,026 27,288,026
10.2 Residential Mortgage-Backed Securities JRO IRURRTRIND ¢, 0 GOSN ISR 1,317,674 I T [ 1,317,674
10.3 Commercial Mortgage-Backed SECUMLIES...........cccovvrveverrerirerierieeiens | e 0 v | e e XK | e 997,642 2 | e, 997,642
10.4 Other Loan-Backed and Structured Securities. o .1,179,805 ..1,179,805 .1,179,805
10.5 TOHAIS. ..ottt 2,937,774
10.6 Line 10.5858 % 0f COL 8......oiiiiiiiisiisiisiss s ssnssnisnisnes | ensesssssssse e 9.5 . . . B XXX e XK i | i 100.0

60IS

Total Publicly Traded Bonds
11.1 Issuer OblIgations..........cccccveveeeieinerecesseseeseese s esssssesenss | ceverneriennenndy 192,281 | o 10,945,401
11.2 Residential Mortgage-Backed Securities.............ccceevevriervrerrereiieennens 362,244
11.3 Commercial Mortgage-Backed Securities. ..640,841
11.4 Other Loan-Backed and Structured Securities...........occouerrrrnirnrirneinne
115 TOtAIS ..o
11.6 Line 11.5 as a % of Col. 6. o
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........cccovvrsinsinniinniins

773,060
............... 1,345,952
....... 5.1

Total Privately Placed Bonds
12.1 Issuer OBlIgations..........ccveveververeiseseies st
12.2 Residential Mortgage-Backed Securities
12.3 Commercial Mortgage-Backed SECUNtIES.........cccvvvrrrerereririeriesiseienenns
12.4 Other Loan-Backed and Structured Securities. .
12.5 TORAIS ..ot
12.6 Line 12.585@ % Of COL. B.....coveumeereireieineineeeeeeseiseseseeeeseenees
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.
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Annual Statement for the year 2012 of the AMERICAN EMP'RE INSURANCE COMPANY
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, December 31 of prior year 455,312 [ o 455,312

2. Cost of short-term iNVEStMENS ACQUINEM..........cceviiiieieiceie ettt sttt ensens | ebsessssessessssstes e b bes s s s ensenais 7,540,210 | covevereieeeeee e 7,540,210 | covvevverevereiereesiesesssneesseseneeens [ e 0| e
3. ACCIUAL OF BISCOUNL. .......vvvoeeeeeriseessee st | erest e O [ e 0 | e 0 | e 0 |
4, Unrealized valuation INCrEASE (AECIEASE)........iuiueireieieiieiieieisise sttt b bbbt s st s st en s bbb ssessesnsans || sbsstessessssessesses st anses s s st st e s e b st s bt snans 0 | oo 0 | v [0 | e
5. Total Gain (I0SS) ON QISPOSAIS........uvrererrerririeerereeseisesessiseessssssessessssessssssessesssssssssessassssssessessssssessessassssssnssassssssnssessasssnssessans | sesessassssssessassnssnssessassunssessessnssnssessessanens L0 RN 0 | ceeveeeereeeeeeeeeesssseeesssesessssesieseeens [ v 0 | e
6. Deduct consideration reCeIVEd ON QISPOSAIS.........ccueviuriuriieiiiriieiieieissiese st b ettt esse s ssssessssens | sbsessssassessessssessessssessessessnssnsesses 7,934,105 | oo 7,934,105 | oo [ e 0 | e
7. Deduct amortization Of PIEMIUML ..ottt ettt et s st entns e ssessenen | oessstsssssssessesssssessessansnsess st ansnssessansanes L0 TR 0 | coveveerereeeeeeeeesssnesesssesessssesrereerns [ e 0 | e
8. Total foreign exchange change in book/adjusted Carmying VAIUE..............ccceucieicieieeiseieiscee s sesesisenes | cvessssssss st 0 | e 0 | o [0 | e
9. Deduct current year's other than temporary impairment reCOGNIZEM............eurererrurrerieeineneireerseesessesessessssesssseesessssess | seesssmssssissssssssssssssssssssssesessssssessesssssssens 0 ] e 0 ] o0 | v sseeene0 | s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccccerrerrrrrreieriererieisesesiesineis | e B1A1T | o B1,417 | o0 | e |
11. Deduct total NONAdMItted @MOUNLS.............oivuiiirircrceree bbbt | st 0 i 0 [ i | 0 |

12.




Annual Statement for the year 2012 of the AM E Rl CAN E M P | RE I N S U RAN C E CO M PANY

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

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09



Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E CO M PANY

SCHEDULE D - PART 1

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

oL3

1 2 7 Fair Value 10 1 usted Carrying Value Interest Dates
8 9 12 14 15 17 18 19 21 22
Rate Current
Used Year's Total
to Unrealized Other Than Foreign Admitted Stated
Obtain Valuation Temporary Exchange Effective Amount Contractual
CUSIP Fair Fair Book/Adjusted Increase/ Impairment Change in Rate When Due and Maturity
Identification Description Actual Cost Value Value Par Value Carrying Value (Decrease) Recognized B./A.C.V. of Paid Accrued Acquired Date

U.S. Government - Issuer Obligations

912828 EN 6|U.S. TREASURY NOTES 4.50 11/15/2015.........cocovmrvmevrmrermrvennenenes | S [ | e [T | e, 1,154,828 | ... 111.813 | .ocoocevnnneee 1,229,938 | ..ooovvrinne 1,100,000 | ..ccovvrvenee 1,122,991 06/09/2008 | 11/15/2015

912828 HQ 6|U.S. TREASURY NOTES 2.875 01/31/2013.......ccomvremerierierirnceineens ...1,116,844 | ......100.219 11,102,406 1,100,000 ...1,100,303 04/14/2008 | 01/31/2013

912828 HT 0|U.S. TREASURY NOTES 2.75 02/28/13, . ....1,567,852 | ......100.422 1,506,328 1,500,000 | ... 1,502,889 | 0 [ e (17,952) | 04/17/2009 | 02/28/2013

912828 NV 8|U.S. TREASURY NOTES 1.25 08/31/2015.......ccccsevemrernennnnensenannennnnes | S [ | e [ [ e, 1,498,781 | .....102.422| ....ccoooonee 1,495,359 | oo 1,460,000 | ...ccoovrennes 1,495,051 09/19/2012 | 08/31/2015
0199999. U.S. Government - Issuer Obligation ....5,338,305 |...XXX. .5,334,031 5,160,000 | ........ 5,221,234 | o0 | eiiien(32,827) | iDL XX | XK [ XXX | 40,634 | 121619 XXXovwe | o XXX......
0599999. Total - U.S. GOVEIMMENL.......ivuiririrrieriesisenississsissnsssssensssessenssssena ....5,338,305 .5,334,031 5,160,000 | ..oooovvrs 5,221,234 | oo | eind(32,827) | 0 | 0 | XXX [ XXX [ XXX [ i 40,634 i 121,619 XXXeowon [ cenae XXX......
U.S. Political Subdivisions of States, Territories & P (Direct and Guarant

011415 KQ 8|ALAMO TX CMNTY COLL 5.00 08/15/22... ....113.953 ....700,811 ...615,000 ..656,755 04/23/2010 | 08/15/2022

075549 CE 3 |BEAVERTON OR SCH 5.00 06/15/2017... ...117.552 ,557,564 1,325,000 | ... 1,443,495 05/27/2009 | 06/15/2017

414004 7U 9|HARRIS CNTY TX B 5.00 10/01/2016........ccevvvrrerrrerernenrnnenererenenennes | vevnee | v | evvvverinen | AFE | v 579,565 | ... AREXTE) — 578,375 | .overrererens 500,000 | ..oovvvrncrires 542,231 | o0 | i (10,585) | oo 05/04/2009 | 10/01/2016

438670 UK 5[HONOLULU CITY & CO 5.00 09/01/2016........ccvverernrernrsnrerrsnsnernnes | eovenee | oo fevnrisrcrnn [ AFE | i 783,341 | oo 115.378 ...801,877 | .oiiieien695,000 | oo T44,875 | .o 11/04/2009 | 09/01/2016
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations . XXX ,638,627 | ..............3,135,000 | ........ 3,387,356 | ..oooevicirieenn0 | (56,11 | 0 | 0 XXX | XK XK | 32,394 156,750 XXXeooee [ e XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession [ESTTRRONY [FURRON 3,569,354 | ... XXXooorooe | corvniiniins 3,638,627 | ..ooovernns 3,135,000 | .ocovrrnens 3,387,356 | .oooviiriiniienn0 |G, | 0 |0 |l XXX [ XXX | XXX | 32,394 el 156,750 XXX [ e XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations

37358M BK 6|GA ST RD & TWY AUTH 5.00 06/01/2018.........ccrvvvrevivrercenncrernenns | eoveeee | oo frvvrvvinen [ WAFE | i 1,135,030 | .....118.492 | ....cccovnnne 1,184,920 | .......co..... 1,000,000 | ...ocorvrrnnee 1,087,299 | ..oovcviiiieen0 | e (14,526) | 0 0 100005.000 | .. 3.230 [ D [ 4,167 07/28/2009 | 06/01/2018

432308 UE 2|HILLSBORO CNTY FL 5.25 10/01/2017........cvvvrererereneernsnerserrsnninernes | wevnee oo [ ervennien ] [ WAFE | s 527,030 | .....102.396 | ......c.coonnce. 511,980 | .coovvrirens 500,000 | ..oovvecrirns 505,377 6,563 09/29/2009 | 10/01/2017

452024 GA 4 [IL MUN ELEC A 5.2502/01/2019......covuermnriirririenieiseieiessseienins ....1,068,630 | ......112.098 1,120,980 ...1,035,601 21,875 06/06/2008 | 02/01/2019

469487 BL 5|JACKSONVILLE FL 5.00 10/01/2019 e ...1,236,257 | ......122.814 .1,350,954 . 197,086 |0 [ s (12831) | 13,750 09/24/2009 | 10/01/2019

50825 FW 1 |LAKE CNTY FL SCH BD 5.25 06/01/2015.........ocovvevrmrrerrvnneererneres | vevens | oo | wevveveens | SAFE | 1,087,940 | ... 110.398 | ..o 1,103,980 | ..............1,000,000 | .............. 1,040,203 | ...ovovvviviiien0 | et (15,678) | e ..4,375 10/29/2009 | 06/01/2015

544587 MY 1|LOS ANGELES IMP LEASE CA 5.60 08/01/2014.. ....105.815 529,075 | .................500,000 | ....... 501,242 | .ovovvrvvnerennn0 [ e (732) | e 11,667 07/28/2008 | 08/01/2014

65820Q GM 9 [NC ST REPAIR SERIES B 5.00 06/01/2017 ...115.513 577,565 | ......ccc0..ee...500,000 | oo 539,999 ...2,083 11/04/2009 | 06/01/2017

854733 CD 2|STANTON CA REDEV AGY 4.40 12/01/2015.......ccoovvvrerermeenvninersnnnns | vevnee [ o | eevvverinen | SAFE | viiiii.581,239 | . 103.052 [ ..ovvrrriraens 628,617 | .................610,000 | ....... 597,646 ...2,237 04/22/2008 | 12/01/2015

91412F 2S 5|REGENTS UNIV OF CA N 5.12 5/12/2020. ....116.976 4,111,272 . 953,385 | .0 e BT | 0 |0 | 00005120 | 15,061 [ MNLLLL | 6,215 02/05/2008 | 05/15/2020

956704 UV 0| WV UNIV REVS B 5.00 10/01/2018, . 1,471,051 | ......107.868 1,477,792 1,370,000 | ... 1,408,088 s 17,125 11/06/2009 | 10/01/2018
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..........couveieriniiennsnsrsnsienns | o 9,131,512 | .. XXXwvvee | o 9,597,135 | oo 8,530,000 | ..ccoovvrnene 8,865,875 | ..oovveivriniirenn | iiiieenen(83,917) | o0 | i XXX XXX [ i 90,057 | ...........433,230 |..... XXX..ooo. | oo XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Oblig Authorities of Gover ts and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities

64986M HA 6 |NY ST HSG 5.45 08/15/2032 . ceevnereneenenne [ veree | oo | e T AFE | s 772,225 | ... 100192 ..coovrrrnnce. 791,517 | s 790,000 | ..oovvrrrinnns 773,060 04/25/2011 | 08/15/2032

64988R CM 2| NY STATE MTG AGY REV 3.45 10/1/18.......coovvvevrrvrnerrenrnerrenirnees | evneen | [ eovervenns | WIFE | s 999,500 | ......104.070 | .....cccoonee. 1,040,700 | ..cooovvveneee 1,000,000 | ...coorverneene 999,628 | .....covvvirvrrirenc0 | 58 | 09/08/2010 | 10/01/2018

708796 B9 7 |PAHSG SFM 113 4.00 10/01/2041........covvirviirincirississiissississnieees ...494,366 | ......105.462 500,945 | .o 475,000 [ .o 492,130 09/09/2011 | 10/01/2041
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . 2,266,091 | ... XXX........ .....2,333,161 2,265,000 | ........ 2,264,818 XXX [ 29,640 | ..............97,030 |..... XXXeooee [ e XXX......
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations............oc.ierieiiriieiississississeisssinns | ceesennnes 11,397,603 [ ... XXXeoooooer [ cornrri 11,930,296 [ ..ocooovenes 10,795,000 | .....cco..e. 11,130,693 | o0 | eiiieeeen(85,157) | o0 [ XXX...... XXX | s 119,697 | ............530,260 |..... XXXeeooe [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

202795 GX 2|COMMONWLTH EDISON 6.95 07/15/2018.........cccoomeremmrvmerrerencennee | vevnne [ v | eevvriinen [ w2FE | riiiiiiin.907,100 | .. 122478 | v 1,221,784 938,608 0 32,047 10/03/2008 | 07/15/2018

21987H AS 4|CBBC-ADM 98-16.50 12-15-17 AL120613. ....109.750 ...416,220 383,891 0 0 | oorieeieniieinsn0 | 0006500 | ....c....6.014 [ID e | o 1,096 10/29/1998 | 12/15/2017

222862 AH 7|COVENTRY HEALTH 6.30 08/15/2014..... 08.173] . ,189,902 1,098,714 0 0 08/22/2007 | 08/15/2014

36962G ZY 3 |GEN ELEC CAP CRP MTNA 5.4501/15/2013... ....100.153 0 0 07/03/2003 | 01/15/2013

501044 CG 4|KROGER CO/THE 6.40 08/15/2017 ....120.716 0 0 08/08/2007 | 08/15/2017

771196 AQ 5|ROCHE HLDGS INC 5.00 03/01/2014 05.152| . 0 0 05/28/2009 | 03/01/2014

961548 AS 3 |WESTVACO CORP 7.50 06/15/2027.... ..110.117 . 524,440 | .0 | iiind(205) | s 0 04/05/2006 | 06/15/2027
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgatioNS...........cvuwrrirernissisniisississnssissssesesssessnnns | osssasesnnens 5,630,370 | ... XXX.oooooo | vieenn.8,247,434 | ............5,606,244 | .............. 5,558,271 | o0 [ (7913) | i i XXX...... XKoo | s 120,494 | ...........351,276 | ..... XXXeoooee [ o XXX......

Industrial & Miscell

(Unaffiliated) - Residential Mortgage-Backed Securities
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Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E CO M PANY

SCHEDULE D - PART 1

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

1 2 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
9 12 13 14 15 17 18 19 22
Current
Year's Total
Unrealized Current Other Than Foreign Admitted Stated
Valuation Year's Temporary Exchange Effective Amount Contractual
CUSIP Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and Maturity
Identification Description Actual Cost Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Date

12669G XN 6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035... .105,998 ...106,331 .0 MON... | .... 05/25/2035

16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36. A71,619 | .. .. 172,050 | ... . L0 MON... | .... 06/25/2036

17307G_ VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 585,728 | .o 646,957 | .cooiiirincnnns 585,728 | ...cocoveenad (17,395) | .. MON... 08/25/2035
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... 863,345 925,338 | ....... 858,992 (17,395) | .. XXX [ cvrvrenenen 148 | i 49,547 | XXX | XXX......
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities

17311Q BG 4 | CGCMT 2007-C6 A3 SEQ CSTR 12/10/49 .1,054,885 1,000,000 .. 0 800 0 MON... | ....
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities.... 1,054,885 | .. 1,000,000 | ... ..997,553 0]... 800 0 . XXX...
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........ ..o ssssessssissneseneesesens | cerssesssiens 7,549,249 | ... XXXooooow | e 8,165,664 | .............. 7,531,582 | oo, 7,414,816 (17,395)| ... (5,896) {1 XXX XXX...
Totals
7799999. Total - ISSUET OBlIGAtIONS. ......vvucveirieiersssierrssiseiesi st enssnesssensnnes | cosssessanes 23,669,540 | .. XXXooooo | v 24,817,227 | .o 22,431,244 | ............ 23,032,735 | oo [V (180,769) | ..ovvvvrrrricererininad (L P XXX XXX [ 283,580 | .........1,062,875 [...XXX...... [ ..... XXX......
7899999. Total - Residential Mortgage-Backed SECUMIES. ... vwrriiirisiissiisnissrssssrssissnssssessessessnesensssnsnss | cevnennneennes 328,285 |t XXX eivvns [ v 863,345 | ..cooiivrnnns 925,338 | oo 858,992 | .....cco...d (17,395) [ woovveerernns 127 | i {1 I XXX XXX e, 146 | i 49,647 | XXX [ XXX......
7999999. Total - Commercial Mortgage-Backed Securities 1,054,885 | ..oovvvenns 1,000,000 | ..o 997,553 0 800 0 XXX | e 4752 57,932 | XXX XXX......
8099999. Total - Other Loan-Backed and Structured Securities .....2,333,161 2,265,000 | ........ 2,264,818 0 (1,239 0 . 29,640 | 97,080 | XXX [ XXX......
8399999, Grand Total = BONGS.........ccuurvririieiiiicierisisessisisss st enssssnnsns | coessessanen 27,854,511 | .. XXX oovvvie | e 29,068,619 | ............ 26,621,582 | ............ 27,154,099 | ............. (17,395) | oo (179,990) | .vovvveveercirerirenad {1 [P XXX XXX | s 322,117 | ........1,267,384 | ... XXX...... | ..... XXX......
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Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CUSIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell 1s (Unaffiliated)
61747S 50 4 |MORGAN STANLEY A 6.1856........ccerrverirerierirsneisniensins | cvsnis | even | oeviene 25,000.000 |.....ccoovneee 25.00 |..... 18.700 | ovoevienenns 467,500 |..... 19.430 | .o 485,750 | ..... 625,000 0. 2517 | i) 257,250 0 | 157,500 P3LFE... | 06/27/2006
902973 88 2|US BANCORP 7.875C [SSSTOTTORTURTURRUROUR VRO [OVOR IO 40,000.000 | ....cccooeenes 25.00 |..... 25.600 | oo 1,024,000 |..... 25.600 .1,024,000 1,000,000 | ...ocvnennee 20,125 | oo 80,063 | ..o (69,200) 0 0 P2LFE... | 03/10/2008
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)............ 1,491,500 |...XXX..... 1,509,750 | .. 1,625,000 20,125 105,480 | .o 188,050 0 .. 157,500 XXX [ XK X
8999999. TOtAl = PTEFEITEA SOCKS........vveeveeieceieeiiet bbbt annns | coansissians 1,491,500 | ... XXX | o 1,509,750 | ..ocoovvrennee 1,625,000 20,125 105,480 | .oovvvocreerinciin) 188,050 (U [P 157,500 XXX [ XXX
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Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E CO M PANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

060505 10 4| BANK OF AMERICA CORPORATION.......coovivirinininnisnnisnninsnensnessmsssninnns | eoverne | eoee | conrieeenen26,160.000 | wooiiviviiniiinnninnns 303,718 | ........ 11610 | e 303,718 | ....... 333,540 | oo 0 1,046 | o0 | 158,268 | ..ovvvvrivirirerennn0 [, 158,268 | ..o 0 [Liin, 06/26/2009
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).............ocoerreririeereieieisiisiesseceieis s | coreeeisississernens 303,718 |....... XXX....... .303,718 | ....... 333,540 1,046 ..158,268 . .158,268 XXX XXX
9799999. Total - COMMON StOCK........vvrreriiriiriesiiisiiesiines [ 303,718 |....... XXX....... 303,718 | ....... 333,540 o0 1,046 0. .158,268 | ... 0 XXX..... XXX
9899998. Total - Preferred Stock from Section 1........cccoovinriiciiinninncenns 1,491,500 |....... XXXeriier [ v 1,509,750 | ooovreiniiicii 1,625,000 [..ccooivrines 20,125 | .o 105,480 | oo 0 [ 188,050 |..oovvveees 157,500 XXX XXX
9899999. Total - Preferred and COMMON SEOCK...............rieriiiiiriieeieiseiie s 1,795,218 | ....... ) 0.0 O 1,813,468 | .oooovvvrrne 1,958,540 |.....cccocrnne 20,125 | oo, 106,526 | ..ovooverirririinan [V I 346,318 | ..ooovrerenee 157,500 XXX..... XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.




Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E CO M PANY

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

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

912828 NV 8|U.S. TREASURY NOTES 1.25 08/31/2015 [ ‘ 09/19/2012 | GOLDMAN SACHS.......coiiiiriiiiiiiiinienisrisssississsnisessssssenssssssssssssssssenssnesssssnne | oosseensssssssssssssssnsenssnsssnssssnssensensenses | svonsnsnesnnsesnmsensensensenessssess A8, 780 | tiviiiiiisninsiiisniissssserisssssssnisssienns 1,460,000
0599999. TOtal - BONAS = U.S. GOVEIMMENL.............ovivieitirieieeteiiecteteeeteteteetete ettt tete et eaetetseeaesesesaesesesaesesesaesesessssesessesesesassstesas  esesessssesesassssssassesesesessesesasssses s aesesesssseeessesetesessssee e sesetesessesesessetes s aetesesesseeessssetes s asseessesetesnsetasnsesetesansetannssesnsnsetesasnssensnnsesess | trererens 1,460,000
8399997. TOHAI = BONMAS = PAM 3.ttt 8RR € eLEHEE L E L E LAttt | s A8 T80 | it 1,460,000
8399999. TO8BI = BOMAS. 1ttt E LR E 4R 4R LR R LR LR E LR R4 EEeeEE LR 1eE  £EeLEEoeEEoeLEeeEEeLE LR R LR R E oL AR LR LR EEE LR LS LR LR ARkttt | eniinenas 1,460,000
9999999, Total - Bonds, Preferred and Common Stocks .. L L Lo L | onisnsnsssnsnsssse A8 T80 | i XXX,

€3
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Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E CO M PANY

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
o Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIp g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Special Revenue and Special A t
010869 CX 1|ALAMEDA CA TRAN SUB D 6.125 10/01/12.. ... | 10/01/2012. | Maturity 100.0........ccerrvrmreerernenins | cevreenerieniseeinnins | e 1,000,000 .1,000,000 10/01/2012.
31392E 3S 7 |FNR2002-71 PD PAC 5.50 10/25/2031.. ... | 01/25/2012. | MBS Paydown 0.02965144 20,203 ..20,203 10/25/2031.
31392E 3S 7 |FNR2002-71 PD PAC 5.50 10/25/2031.. ... | 02/25/2012. | MBS Paydown 0.01752978 24,243 10/25/2031.
31392E 3S 7|FNR 2002-71 PD PAC 5.50 10/25/2031.. ... | 03/25/2012. | MBS Paydown 0.0094185.. 10/25/2031.
31392E 3S 7 |FNR2002-71 PD PAC 5.50 10/25/2031.. ... | 04/25/2012. | MBS Paydown 0.0.. 10/25/2031.
708796 B9 7|PAHSG SFM 113 4.00 10/01/2041 ... | 07/10/2012. | Partial Call 100.0.... 20,000 10/01/2041.
708796 B9 7|PAHSG SFM 113 4.00 10/01/2041 ... | 12/12/2012. | Partial Call 100.0. 5,000 10/01/2041.
815698 AM 7| SEDGWICK & SHAWNEE KS 5.5 12/01/2038. .| ... | 03/01/2012. | Partial Call 100.0........ccovvvvuirirrirnns | cererrrirenisenrenirenes | v 80,000 ...85,000 12/01/2038.
815698 AM 7| SEDGWICK & SHAWNEE KS 5.5 12/01/2038......... ... | 04/30/2012. | Cash Tender 109.0 e reernenn916,356 892,500 12/01/2038.
854733 CD 2 |STANTON CA REDEV AGY 4.40 12/01/2015.......... ... 1 12/01/2012. | Sinking Fund Redemption 100.0...... [..ccoovivivivinnrninnes | ovrnnins 190,000 ....190,000 | ........... 181,042 12/01/2015.
3199999, Total - Bonds - U.S. Special Revenue and Special Assessments........ 2,290,862 2,214,506 | ........ 2,315,984 | ..........2,275,090 | ......cc........0 | oo (11,724) | o0 | (11,724) 02,263,365 el 0]l 27,496 27,496 ] LL.091,509 L XXX......
Bonds - Industrial and Miscellaneous
093645 AD 1|BLOCK COMM 8.25 12/15/2015, ... | 01/27/2012. | Cash Tender 103.0........c.cvvevvrenees [ cornervinirnerrerirneins | v 515,000 | ........... 500,000 (U I 2,067 | .o 0 12/15/2015.
12669G XN 6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035 ... | 01/25/2012. | MBS Paydown 0.210615051.. 5,709 5,709 0 51 0 05/25/2035.
12669G XN 6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035................ ... | 02/25/2012. | MBS Paydown 0.206781812........... | ccovevenecs 3,833 3,833 (U T {(0)| 0 05/25/2035.
12669G XN 6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035.... ... | 03/25/2012. | MBS Paydown 0.194552307........... [ROTTRTTRIRIO N 12,230 .12,230 0 ... 290 0 05/25/2035.
12669G XN 6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035.... ... | 04/25/2012. | MBS Paydown 0.184387665 10,165 | ... ..10,165 0 ... 235 0 05/25/2035.
12669G XN 6| CWHL 2005-12 1A5 SEQ 5.25 5/25/2035................ ... | 05/25/2012. | MBS Paydown 0.171776378........... [ ccccovvvnee 12,611 | oo 12,611 0. 338 0 05/25/2035.
12669G XN 6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035.... ... | 06/25/2012. | MBS Paydown 0.160264844.. 0 ... 318 0 05/25/2035.
12669G XN 6 CWHL 2005-12 1A5 SEQ 5.25 5/25/2035.... ... | 07/25/2012. | MBS Paydown 0.152564904........... | ceccverrvrerrnrnerinnns | wvvernnnenean 57000 | i 7,700 | i 7,699 | v 7416 | 0 | 185 | (V1 185 | i 0 05/25/2035.
12669G XN 6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035................ ... | 08/25/2012. | MBS Paydown 0.139926615........... | ccoveverecs 0 ... 386 0 05/25/2035.
12669G XN 6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035.... ... | 09/25/2012. | MBS Paydown 0.128549638 0 ... 349 0 05/25/2035.
12669G XN 6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035.... ... | 10/25/2012. | MBS Paydown 0.121160699 0 ... 203 0 05/25/2035.
12669G XN 6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035................ ... | 11/25/2012. | MBS Paydown 0.115961717........c.. | coovvvrvernnerncinnnns | e 85,199 | 5,199 | 5,198 | 5,007 | 0 | i 119 | (0 19 | 0 05/25/2035.
12669G XN 6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035.... ... | 12/25/2012. | MBS Paydown 0.106330544.. 0 ... 323 0 05/25/2035.
16165L AC 4| CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36.......... ... | 01/25/2012. | MBS Paydown 0.293064571.. 0 0 0 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36.......... ... | 02/25/2012. | MBS Paydown 0.267543671........... | ccovvvenecs 0 0 0 06/25/2036.
16165L AC 4| CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36.. ... | 03/25/2012. | MBS Paydown 0.255438664.. 0 0 0 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36.......... | ... | 04/25/2012. | MBS Paydown 0.247645884.. 0 0 0 06/25/2036.
16165L AC 4| CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36.......... ... | 05/25/2012. | MBS Paydown 0.239652834........... | ..cocovviinrrierineenns 0 0 0 06/25/2036.
16165L AC 4| CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36.. ... | 06/25/2012. | MBS Paydown 0.234254292 0 0 0 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36.......... | ... | 07/25/2012. | MBS Paydown 0.22106511 13,189 | oo 13,189 0 0 0 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36.......... ... | 08/25/2012. | MBS Paydown 0.210446033........... | c.ccoevenece. 10,619 | v 10,619 0 0 0 06/25/2036.
16165L AC 4| CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36.. ... | 09/25/2012. | MBS Paydown 0.197102333 0 0 0 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36.......... | ... | 10/25/2012.| MBS Paydown 0.183395146 0 0 0 06/25/2036.
16165L AC 4| CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36.......... ... | 11/25/2012. | MBS Paydown 0.179037767........... 0 0 0 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36.......... ... | 12/25/2012. | MBS Paydown 0.17204951 0 0 0 06/25/2036.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035... ... | 01/25/2012. | MBS Paydown 0.77294907..........c.. | cecoveermernmenneennens | cvvrierernen 0,738 | 0,738 | 9,738 | 9,160 | 0 | i 113 | 0 [ 113 | 0 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035... ... | 02/25/2012. | MBS Paydown 0.764306059 0 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 ... | 03/25/2012. | MBS Paydown 0.754292364.. 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035... ... | 04/25/2012. | MBS Paydown 0.748410844.. 5,882 5,882 0 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035............ ... | 05/25/2012. | MBS Paydown 0.74436573............. | cccovevenes 4,045 | ..o 4,045 0 08/25/2035.




Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E CO M PANY

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

I'vid

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
o 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
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035............ ... | 06/25/2012. | MBS Paydown 0.737083837........... | ccoevverererneenneonnis | veriereienes 7,282 | i 1,282 | e 7,282 | 8,850 | (V1 6 0 6 0 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035... ... | 07/25/2012. | MBS Paydown 0.73224931 4,835 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 ... | 08/25/2012. | MBS Paydown 0.722941933 9,307 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035... ... | 09/25/2012. | MBS Paydown 0.71732757 5,614 08/25/2035.
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035... ... | 10/25/2012. | MBS Paydown 0.70232372 15,004 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 .. | 11/25/2012. | MBS Paydown 0.673266295 29,057 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035... ... | 12/25/2012. | MBS Paydown 0.646957125 26,309 . 08/25/2035.
21987H AS 4|CBBC-ADM 98-16.50 12-15-17 AL120613 ... | 06/15/2012. | Sinking Fund Redemption 100.0..... |.... 30,676 | .....c.......30,676 | ..coouvnne 31,837 31,117 12/15/2017.
21987H AS 4|CBBC-ADM 98-16.50 12-15-17 AL120613. ... | 12/15/2012. | Sinking Fund Redemption 100.0..... 31,673 32,871 32,129 12/15/2017.
66704) BP 2 |NEF 2006-A A2 SEQ ABS FLT 11/28/2023 ... | 02/28/2012. | MBS Paydown 0.086961991........... 99,074 | ...........99,074 | .....cc...... 83,223 11/28/2023.
66704) BP 2|NEF 2006-A A2 SEQ ABS FLT 11/28/2023 ... | 05/28/2012. | MBS Paydown 0.005939438 . 81,023 | ...........81,023 | ............. 68,059 11/28/2023.
66704) BP 2 |NEF 2006-A A2 SEQ ABS FLT 11/28/2023 ... | 08/28/2012. | MBS Paydown 0.0...........cccneerrenne . 5,939 4,989 | .. 11/28/2023.
961548 AS 3 |WESTVACO CORP 7.50 06/15/2027........cccrvvvrevnn ... | 06/15/2012. | Sinking Fund Redemption 100.0..... [ ...cccovvevrvrverivins | vevrernnn 95,000 | ......r.95,000 | oo 96,188 | ..oovvirrae 96,033 06/15/2027.
999999 ZZ 1|AMORTIZATION ADJUSTMENT. .1 01/01/2012. | Amortization Adjustment................. 0]... 0 .. L0 A48 0 | 01/01/2012.
3899999. Total - Bonds - Industrial and Miscellaneous. 1,210,311 | ... 1,179,905 | .......... 1,193,102 e w0 10,205 01,210,311 0 415,000 15,000 23,564 XXX,
Bonds - Hybrid Securities
635421 AA 8 |NAT CITY PRF VR....coitiiiriiiiniiierssi s | | 12/10/2012. [ Call 100.0....cvvevveviririinrissirennnienns | corerssessresissessnnns | aennies 1,000,030 | ........ 1,000,000 | ........ 1,000,000 | ..corerenee 999,933 .1,000,000 0 30 30 | ... 120,000 | ..coovvrinnnne
4899999. Total - Bonds - Hybrid Securities s [SRSRROS [N 1,000,030 | ........ 1,000,000 | ........ 1,000,000 | ... 999,933 .1,000,000 0 30 30 | 120,000 | ..... XXX.oon
8399997. TOtal = BONAS = PAM 4. eibes et | cienins 4,516,203 | ........ 4,424,817 | ........ 4,495,889 | ......... 4,468,125 | oo | e (1,452) [ 0 [ (1452) [0 4,473,677 | .o 0 [ e 42,526 | ......... 42,526 | ...... 235163 | ... XXX......
8399999. TOHAL = BOMAS. .ttt SeEf Rt | e 4,516,203 | ........ 4424817 | ........ 4,495,889 ..4,468,125 4473677 [0 | . 42,526 | ........ 42,526 | ...... 235,163 | ..... XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS..........c.euiiiiiiieiiieiieieiieiis eieieiesiessessisesssses e ssssesse s ssssse s ssssssessessnss | sesesens 4,516,203 | ......... XXXKevvves | v 4,495,889 .4,468,125 AAT367T |0 | 42,526 | ......... 42,526 | ...... 235,163 |..... XXX......
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SCHEDULE D - PART 5

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

3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received | Interest
CUSIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (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

NONE




Annual Statement for the year 2012 of the AMERICAN EMP'RE INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CusIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - Other Affiliates
025530 ZA 7| American Empire Undemwriters, 1N [ [None......oo 20B..0rec [.NO 0 0 125,000,000 [ 0.0
1799999. Total - Common Stocks - Other Affiliates, 0 0 XXX
1899999. TOtal = COMMON SHOCKS. ... veovesesesisrisie et 0 0 ... XXX
1999999. Total - Preferred and COMMON SOCK............cureviiuuririiririiicireiieiieesesi ittt niensenis | enensienes 0 [V I XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CUSIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E CO M PANY

SCHEDULE DA - PART 1
STMENTS Owned December 31 of Current Year

Codes

Showing all SHORT-TERM INVE
7 8

Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CusIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
Invesco AIM Advisors Inc. Treasury Portfolio Cash
825252 30 7[Management .| 12/27/2013. | The Bank of New York Mellon........c.ccceee | ooeoe. XXX..... 0 0 Mtly.... | ..
8899999. Total - Exempt Money Market MUIUBI FUNGS. ...t 0 XXX XXX
9199999, Total - ShOM-TEIM INVESIMENTS..........vvuiiriiiiieieii ittt 0 XXX XXX..




Annual Statement for the year 2012 of the AM E Rl CAN E M P | RE I N S U RAN C E CO M PANY

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



Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *
Open Depositories
The Bank of New York Mellon . NEW YOrK, NEW YOTK......o.cveveiereieiicisiccceie e 0.010 0 (01 IO 4,993 | XXX
PNC BaNK.......oueereeeiieicireieieeei e sseeeeees Pittsburgh, Pennsylvania.............cccocovueenee. 0.000 0 0 ...2,598,988 | XXX
PNC BaNK.......coucerviieiireriiciesieissisiesssese s Pittsburgh, Pennsylvania............cccocoernienee 0.000 0 (1 RN (1,577) | XXX
0199999. Total - Open Depositorie: 0 0 ...2,602,404 | XXX..
0399999. Total Cash on Deposit.........cccocevee. 0 0 ...2,602,404 | XXX..
0599999, Total CaSh.........covviireiiiciiicii s 0 0 ...2,602,404 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 131,428 | 4. April 81,190 | 7. July. 3,502,994 | 10. October. 3,512,351
2. February. 78,152 | 5. May. 2,735,934 | 8. August 3,496,022 | 11. November. 3,613,038
3. March 127,766 | 6. June. 3,413,377 | 9. September. 2,845,908 | 12. December. 2,602,404

E25
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Annual Statement for the year 2012 of the AM E RICAN E M P | RE I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

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. Alabama. 0 0 0 0
2. Alaska 0 0 0 0
3. Arizona... e [ e 0 0 0 0
4. Arkansas . | PROPERTY AND CASUALTY. 0 (01 I 55,106 | .ooovvecereriiis 55,232
5. California........cceverrernrreiienecd CA s | oo 0 0 0 0
6. Colorado.... 0 0 0 0
7. Connecticut . 0 0 0 0
8. DelaWare.........ceveevereererenered DE o | oo 0 0 0 0
9. District of COlUMDIA........c.vvcreeeDC [ oiiiiiiis | e 0 0 0 0
10.  Florida. PROPERTY AND CASUALTY 0 0 160,308 | ..o 160,675
PR €T o OO GA|.... B.... |PROPERTY AND CASUALTY. 0 {0 TR 51,200 | coevririeieie 51,211
12. Hawaii HI.. 0 0 0 0
13.  Idaho ID|.. 0 0 0 0
14, lllinois, IL | e | et s 0 0 0 0
15.  Indiana... 0 0 0 0
16.  lowa 0 0 0 0
A € 117 T |G N I T 0 0 0 0
18.  Kentucky.... 0 0 0 0
19.  Louisiana... 0 0 0 0
20, MaINE....oiercicererneereneee e ME | it | e 0 0 0 0
21.  Maryland . 0 0 0 0
22.  Massachusett MA1|.. 0 0 0 0
23.  Michigan MI e 0 0 0 0
24, Minnesota.........cocrvveriierinrinens MN|.. 0 0 0 0
25 Mississippi vs| . 0 0 0 0
26.  Missouri. 0 0 0 0
27.  Montana. 0 0 0 0
28.  Nebraska... 0 0 0 0
29. 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey . 0 0 0 0
32.  New Mexico... . | PROPERTY AND CASUALTY 0 0 445264 | 445,856
33, New York... 0 0 0 0
34, North Carolina . | PROPERTY AND CASUALTY 0 0 337,923 | i 337,992
35.  North Dakota. i [ e 0 0 0 0
36.  Ohio... . | PROPERTY AND CASUALTY. 2,681,856 2,790,835 0 0
37, OKIANOMA. ..ol OK | it | e 0 0 0 0
38. 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island.. . 0 0 0 0
41, South Carolina... . | PROPERTY AND CASUALTY 0 0 L163,841 | 163,875
42, SouUth DaKota.......ccevvereerirereeceeSD | ciiiiiiis | e 0 0 0 0
43, TENNESSEE...corvereerrierinerirrerreee IN | ciiiiiine | i 0 0 0 0
44.  Texas 0 0 0 0
45, Utah...cooviiccccn 0 0 0 0
46, VerMONt.....ooieierernrerrereene VT | it | e 0 0 0 0
47.  Virginia, . | PROPERTY AND CASUALTY 0 0 .225433 | 225,949
48.  Washington WA | s | e 0 0 0 0
49, WeSt VIrginia........cooveeerereeereed WV | it | e 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51.  Wyoming.... 0 0 0 0
52.  American Samoa...........cc..cev.eu AS [ s | et 0 0 0 0
53. 0 0 0 0
54. . 0 0 0 0
55.  US Virgin Islands..........cccccccovvenvn. 1 OSSOSO 0 0 0 0
56.  Northern Mariana Islands. MP|.. 0 0 0 0
57.  Canada.......oererenerineinnd CAN |.. . 0 0 0 0
58.  Aggregate Alien and Other.......... OT |..XXX... XXX 0 0 0 0
59.  Total XXX XXX 2,681,856 2,790,835 |..oovvrierinnn 1,439,075 | ..o 1,440,790
DETAILS OF WRITE-INS

BBOT. oot | b | et 0 0 0 0
5802. 0 0 0 0
5803. 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe)........vvvrreiiriririrnens XXX XXX 0 0 0 0

E27
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