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Annual Statement for the year 2012 of the Alliance Of Transylvanian Saxons

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. Ar@aSUMY SECUMHES......eveererceeiaceeeseisesteee ettt setsessssessnens | nsssessesssssssessssesssnssnsses | soessessnnes 0.0 [ oreereerreerneernsiieees | rressreeenseesressniees | seereesseeeseeessessnsens (O] I 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES..........ccovueverieiriereriecieseeieniens | evvreesesesseressssssesesesens | eveveesenens 0.0 [ oo [ e | s (0] 0.0
1.22 lIssued by U.S. government sponsored agencies............oueveveveeveves | covvvereerennns 1,049,899 |............ 14 | i 1,049,899 | ..ot | e 1,049,899 |............ 14
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....cvuvrrerecirrieineie ettt ssesssnssesss | sesessesssssseessensssssssseses | eessssnssnn 0.0 [ o | reesereeeseeesrenenniees | seeseesseees s (O] IO 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.............ccccceeeet | cvveriiinead 6,763,346 |............ 8.8 | o 6,763,346 | .....ccovererverererceen | e 6,763,346 |............ 8.8
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...
1.43 Revenue and assessment obligations | .
1.44 Industrial development and similar obligations.............ccccveveveviveieinns | covrveerinas 49,765,205 |.......... 64.7 | oo 49,765,205 |...cocvevriererieererinns | e 49,765,205 |.......... 64.7
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccoorirrmrminceneireneineens
1.512 Issued or guaranteed by FNMA and FHLMC..
1,513 All ONE ..ot
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ccoerreneenennineneineienes [ eerveeneinns 0.0 [ oo [ eererissieeresinsiees | e (01 O 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........cccovevivcrinieeiieeiieeeins [ | evesenenns 0.0 [ oo [ e | e (0] 0.0
1.523 Al Ot ...t | seeises s sttt ssssntens | soeneseneens 0.0 [ oo [ et | et (V1 O 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMLIES). ... vvuveieriiris ittt snssessnnes | ressessessssssesssstsnsnssestes | sressessnnes 0.0 [ oo e | s [ I 0.0
2.2 Unaffiliated non-U.S. securities (including Canada)............cccceveverereeiies | eovevereieiieeesieienieens | eoveisnienns 0.0 [ oo e | s (O] IS 0.0
2.3 Affiliated SECUMHIES. ........everrerricieeeeiee st entenssnses | sressensesisesssesiessessiens | sesereenens 0.0 [ oot | | e (V1N I 0.0
3. Equity interests:
3.1 Investments in MUtUAl FUNDS...........ccoveveieieececeeece s | e 69,110 |............ 0.1 | e 69,110 | cvoviereeeeeeeiiees | e 69,110 |............ 0.1

. Total invested assets

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

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties............cowreereerreneenrnresesneessisesnesnnens
4.4 Multifamily residential Properties...........ccoeveeviveeireeresieeeeee s
4.5 COMMETCIAl I08NS.......c. et sess st essnssesees
4.6 Mezzanine real estate 10aNS........c.cc.eeevriiineiiniesese e
Real estate investments:

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

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

satisfaction of debt)..........cceviieiiiiice e
Contract loans
DEMIVALIVES. ..ot

3.3

34

35

53

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

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

174,958 |....

...0.0
..0.0

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

...0.0

.A74,958

.............. 15,778,851 | ..........20.5 | e 15,778,851 || 15,778,851 205
................ 2,082,619 |7 | o 2,082,619 | | . 2,082,619 .o 2.7
.............. 76,872,181 |.......1000 | ...........76,872,181 |.....cccccoevceeel0 | ..eee... 76,872,181 | ........100.0
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Annual Statement for the year 2012 of the Alliance Of Transylvanian Saxons

10.
1.

© o N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PRIOT YEAI..........ovuiurieierireieieseis ettt sttt een

Cost of acquired:

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

.................... 3,967

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........couiiurinirieireise et nnes

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt

3.2 Totals, Part 3, COIUMN ...ttt bbb bbbt bbb bbbttt baes

Total gain (105s) On diSPOSAIS, Part 3, COIUMN 18.........cu ittt ettt s bbb bbbt bees

Deduct amounts received on disposals, Part 3, COIUMN 15............cceiiiiiecceeeie ettt bbbt s bbb bbb b e

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:
7.1  Totals, Part 1, Column 12

7.2 Totals, Part 3, Column 10

Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11

1,988

8.2 Totals, Part 3, Column 9

1,988

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8).........cccoeieriireiiriieie ettt b s

Deduct total nonadmitted amounts

Statement value at end of current period (Ling 9 MINUS LINE 10).........cuuiiuiiiiiiiieie ettt sttt sttt baes

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 Of PHOr YEAT..........c.cieieieiseieesse s nes

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeieieiese et

................... 1,979

................... 1,979

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccueviveierieieeseees s

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12. ...t et

3.2 Totals, Part 3, COIUMN 1. ...ttt et st b bbbt ann

ACCIUAL OF QISCOUNL. ..ottt bbb st s bR bR b bbbttt

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......ouimiiiieiieiieeie et es bbb bbbk

5.2 Totals, Part 3, Column 8.........ccoeverviiereiseeeesee e N 0 SRR R,
Total gain (loss) on disposals, Part 3, Column 18..........cccovvevercervererecreren . N - B SR

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t

9.2 Totals, Part 3, COIUMN 3. ...ttt ettt st sen

Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN T1.....iieeerceiesss sttt

10.2  Totals, Part 3, COIUMN 10........ciuiieiieriiieiesssseissts ettt bbbt

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+8-7-8+9-10)........ccccecvrerrrremrerierrererrererieerns
Total ValUBLION BIOWANCE...........ouiviriieiiiiiiiiiri bbb
SUDLOAL (LINE 11 PIUS LINE 12)..e.vuveeeeieteiee ettt ettt st bbbttt bbb s sttt a st es s bbb e b ettt s st en s st
Deduct total NONAAMIIEA @MOUNLS............evimrrrirriisririeree et

Statement value at end of current period (LiNe 13 MINUS LINE 14)........cvivriieeieieeceee ettt sb sttt sttt s baes
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© ® N o

10.

1.
12.
13.

o N

©® N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PHIOE YBAI.........ccuiuricereieiieeereie ettt b ettt s s bR bbbt en b bres

2,082,619

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ouiiriirriireir ettt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvriiurincriresreieeeese et esses

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveiivireieiciiisiie ettt st b bbb bbbt bbbt n s
3.2 Totals, Part 3, COIUMN 12........ooiiiieiecesie ettt a ettt s s

ACCTUAL OF QISCOUNL. ...ttt b s bbb s e s s bbbt s bbb s s b A s s bbb s b e s s bbb s bbb b bbb s bt ens st

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13........ouoiiiiceeie ettt st s ettt
5.2 Totals, Part 3, COIUMN ..ottt ettt bttt b b s ettt b et s s s bt ss et b et es s aetesseaebesanteeas

Total gain (10ss) 0N diSPOSAlS, Part 3, COIUMN 19........co ittt bbb st s s bbb bbb bbbttt en s

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and AEPIECIAtION. ..........cu.ivueiiiieieie ettt a st s bbbttt b bbbt et

Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17 ...ttt bbbt
9.2 Totals, Part 3, COIUMN T4 ...ttt

Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ..ottt ettt bttt bt bttt b st en sttt bt et es s st s s bnes
10.2 T0talS, Part 3, COIUMN 1.ttt bbb bbb bbb

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

2,082,619

Deduct total NONAAMILEEA BMOUNES..........c.eiiuiieieicieis ettt bbb bbb s bRt s s bbb sttt

Statement value at end of current period (LINE 11 MINUS LINE 12).......cuiiiuiieieiice ettt ettt bbbttt bbbt s st

2,082,619

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

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

56,707,535

Cost of bonds and stocks acquired, Part 3, Column 7

6,087,411

ACCIUAL OF QISCOUNL. ... vttt sttt bbb s b2 bR 4 s 44 s 44 R4 AR bbb bbb s s s bbb bbbt es

27,048

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11

49,726
(63,223)

(3.497)

Total gain (loss) on disposals, Part 4, Column 19........cc.cccovevervrverrerrennnns

(89,595)

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

3,733,229

Deduct amMOrtiZation Of PIEMIUM........c.cveviciiesiscieiesss et ess st s bt s bbb st £t 888 R8RSR s bbbt en b s n b

161,902

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part2, Section 2, Column 16.
8.4 Partd, COIUMN 15......coouiiiriieiieesiee ittt

Deduct current year's other than temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3  Part2, Section 2, Column 14.
94 Part4, ColUmN 13. ...

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..

58,833,771

Deduct total nonadmitted amounts............cccvvererernrnrireerninnenns

Statement value at end of current period (LiN€ 10 MINUS LINE 11)......uuriuiururieineisie ettt sss st ss sttt et sse st ess s sest st s ssessnssnssn

58,833,771
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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........ccocevmervvens | crvrereverecrineninns 1,049,899 | ..o 1,405,350 | cooooverrcrircrennne 1,057,500 | ..ovvoerrierii 1,000,000
Governments (Including all obligations 2.
guaranteed by governments) 3.
4, TotalS.oooovesciceeirsciciicnss | v, 1,049,899 | .o 1,405,350 | coovcveviiiene, 1,057,500 [ oo 1,000,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...oooorieeiiiiieeciees | i 6,763,346 | ..o TA473,650 | oo 6,774,690 [ ...oooovvvirnnn 6,500,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOAIS.....coieiiieeiiceiceeies | e Leesssessessssssssssssssesesssssesseses | sssssessssssssessssnsessesnsnsassens | eesessessesssensessessnssnssssessesnees
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..oowscrceiicricceiesiees | i) 9,058 | i 11,753 | i 42,740 | oo, 11,232
Industrial and Miscellaneous and Hybrid 8. United States.......cocovvvvvvevees | cvverrrreirirenenns 49,765,205 | ..ocvvverrrnae 60,955,787 | c.ovvvverrvrrrrnnns 51,775,876 | e 48,653,823
Securities (Unaffiliated) 9. CaANAUA.......coeveeveeieeeeieis | e | e | et esaens | eeresrese st
10._Other Countries........ccoovceeeee v L L,
11, Totals...ooceeeericeeissiceie | s 49,765,205 [ .ooooovvenen 60,955,787 | ..ovvvvririnnn. 51,775,876
Parent, Subsidiaries and Affiliates 12, Totals...ooceeceeereiecsiiseicscie v L L
57,587,508 | ...... ...69,846,540 59,650,806
PREFERRED STOCKS 14, United States.......coovvmreverees | ormreerreernneennnennne 500,000 | coooveerreerreereeenns 500,000 | c.ooveerererreeenenns 500,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAGA......rvverreeenrinrireiees [ o [ s [ st srneas
16. Other Countries.......oocvnrnnee | e [ | o
17, TotalS....ovveesressrressrerssreensnes | covnreessresnreensseenas 500,000 | ..ovreersrieinrrennnenns 500,000 | ..oooveersrrennrennnenns 500,000
Parent, Subsidiaries and Affiliates 18, TOtalS......ovovcceiieeceieees [ | et esiesssenns | eoeenees s sa s eneeneas
19. Total Preferred Stocks....... | ccooviiiiiininnnnes 500,000 | oovoviiiiean 500,000 | .oovoviiieiian 500,000
COMMON STOCKS 20. United States........coovvemrernnee | vevrrmreerneeerneeeesnnens 746,266 | ..ooveereerreerenenns 746,266 | ..o 503,160
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA. ... | e | s st | st
22. Other CouNtries.......coviveniiens | oo | | oo
23, Totals. ..o | v, 746,266 | ..ooovorvriiarienenn: 746,266 | ..oovoovcrriniinn: 503,160
Parent, Subsidiaries and Affiliates 24, TotalS. ..o [ | s [ e
25. Total Common Stocks...... | cooovviiicicinnneen. 746,266 | oo 746,266 | oo 503,160
26. Total StoCkS...cooumuesisisrisisne | covviciie, 1,246,266 | ..o 1,246,266 | ..ooooorvvrrncnennes 1,003,160
27. Total Bonds and Stocks.... | .........cccc........ 58,833,774 | c.ovvveveenn. 71,092,806 | .ooooverrreernens 60,653,966
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

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

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments
Class 1
Class 2

Class 5....
Class6....
TOtAIS et

2.1
22
23
24
25
26
2.7

All Other Governments
ClASS Tttt
ClASS 2.ttt st nn

Class 4....
ClASS ...ttt
ClASS B......vv ettt
TOtAIS ..t

31
32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1....
Class 2....
Class 3....
ClIASS 4.ttt
ClaSS Bttt nns

TOtAIS e

41
4.2
43
44
4.5
46
4.7

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

Class 1
Class 2
Class 3
Class 4....
Class 5....
Class 6
TOtAIS .

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over% Year Over 53 Years Over 1?) Years Ove5r 20 Tftal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1o ssssssnnns | srsesssesssesssennes 500,049 | .cooovvrrerrnne 1,027,148 | ..o 3,248,649 | .cooovvrerrnns 8,660,501 | ...coovvvveee. 20,209,995 | ......cooveee. 33,646,342 [ ..oooveerrrrs 472 [ 30,562,550 | ...ooovverriririririnnns 46.1 [ 33,646,342 [ ...coovveiereeeeecis
B.2 ClaSS 2u..cceurierereireeeeiee e nssnnss | erseesiensiesesenees 500,233 | cooovrrrriris 799,159 | oo 2,596,386 | ..cooovrrrrnnes 5,178,532 | covvvvrerrs 5,225,571 | oo 14,299,881 | ..oovvriririinn. 201 [ 14,832,880 | ..ooovvvrrrnrirriinens 224 | 14,299,881 | ..o
8.3 Class 3u...uuuieieieeieeieiee ettt ssnnns | et essesssessnssnnes | seisensseesieesanes 502,273 | oo [ e | e 1,103,586 | ...cccovvvenee. 1,605,859 | ..cvvovrerrirriirriis 2.3 | s 1,609,834 | ..oovoiieiireis 24 | s 1,605,859 | ...voererireiincirneiecieens
......................................................................................................... 842,280
......................................................................................................... 213,123
Totals... .1,000,282 5,845,035 ...13,839,033 ...26,539,152 ...48,060,667 |....
Hybrid Securities
T ClASS Tttt essesse s sessessssssssssssssns | stessessssssssssssssssessessssens | sressesisssssessesessessessssssans | sresessssssssesisssssesssssssessess | sessestessesiesessessesssssssessnns | sesseseesssssssessesinsessesessenes
T2 ClaSS 2.t es e ssesae s sesseseesssssesssnns | ctessessssesssssssssssssssessnsens | sessesesssssesssessessesssessens | seesessssssssesesssssessssssessess | sessessesesissessessssesssssessnes | sessesessssssesesensesesessenes

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1....
ClASS 2.ttt s

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 ClASS .ottt (<) — 500,049 | .o 1,036,206 | ................. 3,248,649 | ... 9,691,554 | ............... 40,650,542 | .....eee.... 55,127,000 | ceovvvveerreeerenreene 7T | e b XXX e ek XXX e [ e 55,127,000
0.2 ClASS 2...ooveeveererieeieeies e (C) IO 500,233 799,159 | coovevreraae 2,596,386 | ....cocvvrrnnes 5,178,532 | coevvvrerrnan 5,225,571 | covvvvrr. 14,299,881 | ..o 201 | e XXX [ e XX | i 14,299,881
9.3 Class 3.... ...502,273 .1,103,586 1,605,859 | ... 223 XXX.... XXX.... .1,605,859

9.4 ClasS 4.....covveveierierseseissssssesssississsssssssssssssssssssssssssssssssssssssees | (Q)eriveneissinnineieiens0 | o, 0

9.5 ClasS b.....coveueeeerereeireriesiesisseessssssessesessesssssesssssssssssssesessessessees | (QYervereesieeineienieninnd0 | e 213,123

9.6 ClasS B.......c.cvvrverererrerererereeereeessesessesesessesessesessesssssssesssseseeses | (@)eeriereeienisiisnierenned0 | oo 0

9.7 Totals.....cccovervrrrerrrernen. . .2,550,761

9.8 Line 9.7a52 % Of COL B....ovuveviiieeiccieieccieieeeesissiennns | eeveiesiensssssesisneenans 14 | i 3.6

10. Total Bonds Prior Year

101 ClASS 1ottt ettt ssesasssnes | svrevaesaesias 12,102,371 | oo 1,011,585 | oo 3,265,364 | ..oocverre 7,514,310 | cooeeiieeenn 24,934,616 | oo XXX e [ etk XXX s [ e 48,828,246 | ..oovvereieecin B | i 48,828,246
10.2 Class 2.... 1,130,793 | .... 1,299,370 | ... 2,014,311 | ... 5,307,509 | .... ...14,832,880 ...14,832,880 |....
10.3 ClaSS ..ottt sssssss s [ sessessssessessessssssessensenns | svessessessnsenes 503,093 | .o [ e 1,609,834 | o4 | 1,609,834

104 ClaSS 4.t nan
10.5 Class 5....
10.6 Class®....

.................... 842,280 3 n..842,280

10.7 Totals.....cooeveervererernes
10.8 Line 10.7 as a % of Col. 8

L0IS

11. Total Publicly Traded Bonds

111 ClaSS T [ s 14,158,404 | ..ccovvvvrnnns 1,036,206 | ....cccovnrnren. 3,248,649 | ....coovevvenn 9,691,554 | .............. 26,992,187 | ...cvvvvvnnn 55,127,000 | ..vvvvvirrrireriinnes TTA4 | s 48,828,246 | ....ovovvriis 73.6 [ 55,127,000 |.............. )99, G-
11.2 ClAS8 2. | snsinisnns 500,233 | oo 799,159 | oo 2,596,386 | ......ccocuvvnnee 5,178,632 | ..ovvvrinnes 5,225,571 | ..ovvvrs 14,299,881 | ..ovvvvir 200 [ 14,832,880 | .ooovvvveriin 224 (. 14,299,881 |............ )9, SR
11.3 ClASS 3. esssssssssnesssssens [ crsenessessnsessnsssnnessnenees | consnnesssnenssne D02, 2 13 [ reeeereerireesssneessenessneessns | coreessssssesssesssenssnness | coneesensseeens 1,103,586 | ....covvvvrneen. 1,605,859 | ..ooeveerrerirereis 23 | s 1,609,834 | ..o 24 | s 1,605,859 |.............. XXX

11.4 Class4....
115 ClaSS Bt
11,8 ClaSS B....ovvereeieciercee sttt en

....842,280

11.7 Totals.....coevvervirereinee
11.8 Line 11.7asa % of Col. 6.......cccceeverrvrerenes
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9

12. Total Privately Placed Bonds
121 ClaSS 1ottt ten
12.2 Class 2....
12.3 ClaSS 3.ttt e n
124 ClAaSS 4.t nann
12.5 Class5....
12.6 Class®....

12.7 Totals......coeverviverernes
12.8 Line 12.7 as a % of Col. 6....
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9

(@) Includes $ 0 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.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S...... 0; NAIC3§..... 0; NAIC4S..... 0; NAIC5S...... 0; NAIC6S........ 0.
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SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

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

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET ODlIGAtIONS......vvvevereriricise et nenes
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

............... 13,658,355

............... 1,049,899

............... 12,051,357

2.1

22
23
24
25

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

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET ODlIGALIONS......cevveeeceeirriceeieie et snenes
Residential Mortgage-Backed SecUrities..........ccvvveveierineireierienirennns
Commercial Mortgage-Backed Securities....

............... 1,031,053

................. 6,763,346

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

1SSUET ODlIGALIONS......ceuveeeecieieieieieie et neees
Residential Mortgage-Backed SeCUrities............ocvervrreverereerersrernnnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........ccocvcvvvrereenrennnes

5.1
52
53
54
5.5

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

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

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET ODlIGAtIONS......vvvevereriririe et ssneessessenenes
Residential Mortgage-Backed Securities..........cccovvrverereeiveiereniieinns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1ttt

741

72
7.3
74
75

Hybrid Securities
ISSUET OblIGAtIONS........cvvvieeiciieece bbb
Residential Mortgage-Backed Securities.

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

81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
ISSUET ODlIGAtIONS........cvieierierceer et nee
Residential Mortgage-Backed Securities...........cccovrrverereervererieniseinns
Commercial Mortgage-Backed Securities..........cccocevevevvereievcieeisinennns
Other Loan-Backed and Structured Securities.
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SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 Issuer Obligations..........cc.coceeuereineiieiesseiseiesessesessessessesssssssssessessensns | cevvesieneenn 14,658,637 | v 2,550,761 | coeerrerene. 5,845,035
9.2 Residential Mortgage-Backed Securities.....
9.3 Commercial Mortgage-Backed Securities
9.4 Other Loan-Backed and Structured SECUMHES..........co.vrvrvrerenrerrirnrnrnns | coresrsisissiessssesseessanes [ P [ 0
9.5 TOtAIS.....cvorvreiictct sttt ssenssns | ensiensienseas 14,658,637 | .coevvrrenne. 2,550,761 | oo 5,845,035
9.6 Line9.5a58 % Of COL 6. snssnsnssnees | eessssessesssssssanesnens 20.6 | oo RECT 8.2
10. Total Bonds Prior Year
10.1 1SSUET OBlGALIONS........ooiveierieiieiiieeieieeieei et esiessessessesssssas | eeisessnseens 41,561,862 | .....ccooenee. 14,844 711 | oo 1,609,834
10.2 Residential Mortgage-Backed SECUMLIES...........ccevinieieiiniieieieriniens | ervesisnensisseessesiesins | cnsesssssssssessssssessssens | cnsesessssesessssesssssssssns
10.3 Commercial Mortgage-Backed SECUMLIES...........cccevevrirreieiseiiciieieins [ | e sesiens | s
10.4 Other Loan-Backed and Structured SECUMHES...........c.reerernerrnerrnreinnees e | s | eosnessnesssessnessnessnessnesneas
10.5 TOHAIS....ceeueeereireireere et esssnsenes | nessessssnsens 41,561,862 | .....cccoonnee. 14,844,711 | oo 1,609,834 | ....cccoenen. 1,875,228 | ....ccooenene. 6,434,728
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiiciiesissi s esssesssssssssssssssensss | conssssssssssssssessaeess (Y [ 224 | oo 24 | s 28 [, 9.7
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 14,870,086 33,321,344
11.2 Residential Mortgage-Backed SECUMHES. .........covwururerernrereireneeneineenns [ rrreeineinsieissinsnrsieees [ siesnsinees | ceeesnssnsessssssesssssesessnns | seeesesssssssessnssssssssssnees | sesnssssesssssssssnssessessnnes
11.3 Commercial Mortgage-Backed SECULIES...........ovururerieneerririneneiieis [ v [ | et sssissieseesnes | seessesssssssesesssessessessenes | sesseessessssessessssssssessnees
11.4 Other Loan-Backed and Structured SECUMHES...........c.rverererernrrrnrinnies e | s | nsnesssesssesssesesessnessnesseas
115 TORAIS. ..t nsssnsnes | eebiesiseneens 14,658,637 | ..coovvvrrrenne 2,550,761 | ooeoveiienns 5,845,035
11.6 Line 11.585@ % Of COL B.....ovvurvrrrrerrierinrierineinsinsiseississiseinnins | veeneinennennenneenn 2000 | v 3.8 | s 8.2
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........ccoevevvrrernsrnsinsnes [ o206 | v 38 | i, 8.2
12. Total Privately Placed Bonds
12,1 1SSUET ODIIGALONS. ......vevecirieicirieie et esesssssssssessensssses | crestesessssssesssssssssssssssanes | sessesssessnssnssssssssesssnssess | sesesssssessesssssssssnssessessans | sessessessnsssssssssessenssnssens | sessessessesssssssssnssesssnsnnes | snseneessssenssnssnssessnnseens0. | wonseneesnnmnnnnennnnnens0000 | cvrveinninnnisinen0 [ 0.0 [ b XXX | e
12.2 Residential Mortgage-Backed SECUMHES. .........crwurureeenrerrinirneneieens [ oreineineiisieinnnsiseiseenes [ ereereiesnsnsisessnsenseens | cereeeneisesssessssssesssssssessnns | seeseessesnsessessesssesssssees | senessessessnsssssssssesssnsnees | onseneensssesssnsnsssessnssness0. | conneneensemnnennnnenens 0000 | cvinensniinen0 [ 0.0 [l XXX |
12.3 Commercial Mortgage-Backed SECUMLIES...........ovururirriereerririinrireiieis [ [ crrencnenssssssnsiens | ceneeneieessnsissesssessessnns | sevneeessnssssensssssessnssees | senensessssnsssssssssssssssnees | onseneenssesssssnessessnssnens0. | eonseneensninnnenenenens 0000 | cvinriniiinn0 [ 0.0 [ b XXX | e
12.4 Other Loan-Backed and Structured SECUItIES...........ouereverneeneuneeinenens [ o | | s | sersrssssessesssssessessssees | seessesssssessesssssssssessenses | onsessesssessssesssssssssensesQ | sensensenssessssnsnenss000 | o0 [ 00 [ XXX | i
12.5 TOHAIS. ..o nssnes | oeetiestes b 0 [ e 0 [ e 0 [ o0 | O | 0 0.0 | 0 | 020 | XXX [
12.6 Lin€ 12.585@ % Of COL B.....ouvuuvrnreciiciisiieineeieiiesiessesiensenssssenes | veseesiessesssssnesen 0.0 [ oo 0.0 [ oo 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........c..ccovernenniirneinciineie | o 0.0 [ i 0.0 [ i 0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAN.........c.cuiiveicierieie sttt be s sas | eesesssssssssesssssse s ses s snans 11,981,812 [ oo 10,999,312 [ ..ot vsiesens | v s 982,500 | .vvvieeriiereerees et
2. Cost of short-term iNVESIMENS ACQUINE...........ccvvieeiecicrectece ettt sses s sessesaes | evtessssssesesssesse s sssessesnssnees 13,858,355 [ ..uviiveeeeietieeie ettt ssssesens | ettt s s sae s ssasnaes | eetestese e nee st 13,658,355 | ouveeeeeecteeieestese et
3. ACCTUAI OF BISCOUNL.......oovvevecereiesceiesesi it snsnens | eebsseess e sttt 0 [ eeverreriererrerieres et enss | eestes st | eseeR e | iR
4. Unrealized valuation iNCrease (ECIEASE)........c.cuiueiueiiriiieieieisie ettt et ssssssessssntenss | evsesissessesssesssss et b st en s 1,107,500 | oot [ e sssens | eeresies ettt 1,107,500 | oo
5. Total Gain (I0SS) ON QISPOSAIS........uuruueererrerrereiseeeeeeseeseeseesssesesesseseseesessesses e sseesessessessesseessessessesssessessessensnssessessassansanes | 4etesssesssssessasssssssssssasssessessasssssnssessnnes B88 [ e B88 | oot | ettt saens | Sbebaebst sttt eb bt n bttt
6. Deduct consideration reCeived 0N dISPOSAIS............ceueveveicieieeieeeiee ettt s s et sessssessssssasssssns | evsesesssssesesessese s ssssssessssnaes 11,000,000 | ..oovveererereeeeeeeeeseeane 0000 O O O
7. Deduct amortization Of PIEMIUM...........ceicueieieecsee ettt ettt bbb s e st ssss s s stes s ssssessnsas | sontessessssssessesssessssssssssss s st esses s s beneesan 0 [ et venns | crereses et b st sssaesesntes | shetesieaete st et e s e e bt e s s e b st ebes st s entebes | srebeaeteben et e s e e bbb ee ettt n s st benes
8. Total foreign exchange change in book/adjusted Carmying VAIUE..............c.ccuucueieisivcieieeieee st sssiessssses | eessessisss s sses s ssessas 0 | oot | seresns ettt sttt nsens | sterseseten e st s sttt s et s s s s s sse s sentes | Hetestet et st e s et s bbbttt
9. Deduct current year's other than temporary impairment reCOGNIZEM............ovuvuruiieeereiriereereireeeneeseieeseseseseesssessseesesses | eosssssssssiessssssssssessssssssesssssssssnsssssesssssneans 0 oottt sttt neres | ereetestess s st estes s bt es e saesensessessntensesssastensess | shessesstestessetntantesastestes et entessesastsnsessesnsantes | oetestesstantes et st es st e s sttt et n st en s nanee

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccccrrrrrrernrnrinnenrnrnsnsnsnsnnes | corereesessnsssssesssssssssssssessssenes 15,748,355 | oot L0 T (0 15,748,355 [ oovoeeeeectee e 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....vcuiiiiiiiiiiciiiiiescsscsiesissssesesssssessssssssssesssssenssssnss | ossessssssesssssesssssssonssssssnsasea 15,748,355 [ cooovoeiee s 0 | oo [0 O 15,748,355 | oo 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

SI11, SI12, SI13, SI114, SI15
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SCHEDULE A - PART 1

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

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B/A.CV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.CV Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Two-story Brick Office Building - Home Office. ..o I ........... | Cleveland..........ccovoviviiiniiinnns | OH..... | 07/01/1973 | 07/01/1973 | .... .79,500 o 1,979 1,988 (1,988) | ..o | e 6,000 ....19,388
0299999. Properties Occupied by the Reporting Entity - Administrative. SRR .79,500 0. 1,979 | .. 0 1,988 0 0 (1,988) (] 6,000 | .. ....19,388
0399999. Total - Properties Occupied by the Reporting Entity..........c.ccouioniiiciiniiiniiisiiniins st | s enes 79,500 0]... 1,979 | 0 1,988 0 0 (1,988) (U 6,000 | ..o 19,388
0699999, TOAIS.......o.vvrrererseieeieeeeseee sttt nies | reeeieeteenienes 79,500 0]... 1,979 | .. 0 1,988 0 0 (1,988) (V) [ 6,000 | oo 19,388
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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

E02, E03, E04, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 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 Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B.JA.C.V. Income Investment | Ownership
Surplus Debentures - Unaffiliated
743917 AH 9| Prudential SUIPIUS NOES..........cooervvirrrirriiiiens | s | e | e William BIair & CO........cvevrveeriirereireceireeeins | ceveeens 1 127/2001 [ | e BTA,500 | 894,975 | i BBBABE | oo | e | e | e | s | e 41,500 [ oo | e
878091 BC 0| Teachers Ins & Annuity Assn Surplus Notes........ .| William Blair & Co. 12/22/2009 ..34,250
30251B AB 4|FMRLLC William Blair & Co. 11/27/2009 | . ..32,250
2199999. Total - Surplus Debentures - Unaffiliated.............ccoiniiiiiniiiniinninnnns .1,996,545 .1,599,791 0 0 108,000
Any Other Class of Asset - Unaffiliated
309601 AA 0] Farmer Insurance EXChANge.........escuc [ [..oocc | William BIair & €O [.....2 [07101/1994 [ oo | o 470,825 [ oo 681,640 [ oo 482,828
3799999. Total - Any Other Class 0f Asset - UNffiliBted............oiiuiiriisiiisis s arissni s | annieinnneeas 470,825 | ...l 681,640 | ..o 482,828 0 0 0 0 |..XXX.....
3999999. Subtotal - Unaffiliated .2,086,650 2,678,185 2,082,619 0 0 ....108,000 XXX
4199999, TOAIS.........cvevereererieieieseee s .2,086,650 2,678,185 | ........... 2,082,619 0 0 ....108,000 XXX
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Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

I E

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
880591 CK 6| Tennessee Valley AUth........cooiiiiiiiiiiniinin s | ....... ‘| ............ |....1Z .............. 1,057,500 | ...... JEIRKEY — 1,405,350 | oo 1,000,000 | .oocovrrenn 1,049,899 [ .. | s (2,148) | oo [ e | e 5.980 5.564 | AOO1.. 14,950 59,800 | 06/16/2009 | 04/01/2036
0199999. U.S. Government - ISSUET OblIGAtIONS. ........vvrivriieiirieieiissiisessississsssi s sns s snsssssessenssseens | sessessensanes 1,057,500 |..XXX........ . ..1,405,350 .1,000,000 ....1,049,899 0 (2,146) 0 0 |..XXX........ XXX XXX | 14,950 .l 59,800 XXX...... [ ... XXX......
0599999. Total - U.S. Government.... 1,057,500 | .. XXX........ . ..1,405,350 .1,000,000 0 (2,146) 0 0 |..XXX........ XXX XXX | e 14,950 ] ..........59,800 | ... XXXeovo [ oo XXX......
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
02765U DV 3| American Mun PWr ONi0 INC REV........ccucveeririeiirineineiesieseesienis | ceveene . ....500,000 5.593 | FA15... 14,060 37,495 | 10/12/2011 | 02/15/2050
081331 AF  7|Belvoir LD LLC Military HSG........ccccouvuuriemerierineerineiseierisseseesseennes | crvees . - . . 1500,000 | oo B45,585 | oo [ e 157 [ [ | 5400 | i 6.187 [UD15... | coovercrrrens 1125 | oo 27,000 | 06/29/2011 | 12/15/2047
088281 CV 0|Bexar County Texas - CTFS et | s e 1112 .e.....503,885 | ... 113.607 | oo 568,035 | ..o 500,000 5.639| JD15. ..1,199 28,775 | 11/24/2010 | 06/15/2040
180848 HY 2| Clark County NeV FOr ISSUES.........cccureeurvmerirerereererineesesseessensesenns | eneees [ 1.2 oveeeenn.506,250 | ... 121.933 | . 609,665 ....500,000 6.224 | JJO1 .. 16,000 32,000 | 12/08/2010 | 07/01/2026
196632 LE 1| Colorado Springs Colorade ULilities.............cccoeuuniiverinrimnicciieiieiis [ [ 1. . 471,250 | ...... 106.616 | . 533,080 | .. 2500,000 | oo 72,491 | e [ 726 | i [ [ e 5738 6.125 | MN15.. ...3,586 28,690 | 04/14/2011 | 11/15/2050
206423 DP 7| Concord New Hampshire SChOOl Dist.............ccvveucreenrrineriereneennirnens | crvens [ o AZ | s 486,425 | ... 111.004 | ..ocvvvrirnes 555,020 | ..covvrcrernens 500,000 | ..oovovrrirernid87,354 [ o | e85 | s [ | 8000 | s 6.200 | AO15 ...6,250 30,000 | 12/21/2010 | 10/15/2040
442331 ST 2|Houston Texas Pub IMPT Ref Bonds [ESSTRRURRIO PO [ A2 | 528,750 | e 121.255| . 606,275 ....500,000 5.514| MS01 10,532 31,595 | 12/07/2010 | 03/01/2030
483854 GN 9| Kane Cook & Du Page County ILL.......cccevrernreervnreeeriseiennsisissnees [ eveee e 11.12 .. ..507,500 | ...... 117152 . 585,760 | .. ....500,000 5.800| JD15. ..1,250 30,000 | 12/15/2010 | 12/15/2035
626207 YM 0| Mun Elec Auth of Georgia Plant.............ccccueeeremrrnerineeneennererinnens | e [ A2 544,315 | ...... 117.949 | oo, 589,745 | oo 500,000 6.078 | AOO1 ..8,319 33,275 | 10/11/2011 | 04/01/2057
681663 CK 4| 0maha Convention Ne...........ccocveverenrinnninersnrneseessssssnenssnnses | eonnens | oo [ eveveveen | 0012 | iiiiiirnn.570,350 | ... 118.395 | . 591,975 ....500,000 5.070 | FAO1 . 14,844 35,625 | 01/20/2012 | 08/01/2040
793323 LW 4| St. Petersburg FL Pub ULility..........coeeevrrrerrerernrinenssinernerrennceenns [ evvene | [ervrneen | 0012 | iii.503,510 | ..o 113.324 | . 566,620 ....500,000 6.500 | AOO1 ...8,250 33,000 | 12/21/2010 | 10/01/2040
873465 YF 9| Tacoma Washington ULTD Tax GO Ref........ccoccvvemernerrncennenseinnns [ eovven | oo [vvrenee 1| 12 | 483,140 | oo 113.631 568,155 ....500,000 6.250 | JDO1 . ...2,500 30,000 | 12/22/2010 | 12/01/2040
927688 FZ 9| Virgin Islands Wir & PWr Auth.........cccooiveniinnninniinnincnnsnsninsiennns | | [vnviniies | 00012 | iiii00...576,330 | ..o 112.647 563,235 500,000 . .. 5.670| JJO1 .. 17,125 34,250 | 10/27/2011 | 07/01/2035
1199999. U.S. States, Territories & Possessions - Issuer Obligations . XXX . ..7,473,650 6,763,346 0 (9,512 0 0 [ XXX XXX XXX | s 105,040 | oo 411,705 |..... XXXeovoo [ o XXX,
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) s 6,774,690 | ... XXX..oooo. | covrrerrnnnn 7,473,650 | .............6,500,000 | .............. 6,763,346 0 (9,512) 0 0 [..XXX........ XXX XXX [ e 105,040 | ............ 411,705 |..... XXX.oooo [ e XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation
36216K WQ 8|GNMA#16725% | AAAAAAA ‘| AAAAAAAAAAAA |A.A.1Z ................... 35119 |...... AVii | 9,058 | i 8,763 | oo 9,058 | .iviviiriieniineinens | s (50) [ e | e | i 9.500 MO..... 44 170 | 07/01/1986 | 01/15/2016
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............cvvrcersrninsisinnisrsnssiiens | coneersassessenes 35,119 | .. XXXovres [ v 9,058 | .o 8,763 9,058 0 (50) 0 0 |..XXX.owwuo XXX XXX... 44 170 |..... XXXeoveo [ o XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31340Y LT 4 | Federal Home Loan Mtg. CMO SER 36D........cccovniniinrininrnniasinnins | AAAAAAAAAAAAAAAAAAAAA | A2 i 1621 | 109152 oo 2,695 | i 2489 | .o | e | e | e | e | v 10.050] ....... 12.000 [MO..... 286 | 07/01/1991 | 04/15/2020
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.........ocovvvvieniicniniinnnence. XXX | 2,695 | e 2469 | .o 0 0 0 0 0 [ XXX XXX XXX... 0 286 |..... XXX oo [ e XXX......
3199999. Total - U.S. Special Revenue & Special A 1t OblGAtIONS. ... XXX [ i 11,753 | 11,232 9,058 0 (50) 0 0 |.. XXX, XXX XXX... 44 456 |.... XXX [ o XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055 AD 4| AfIAC, INC.....ccvoreveerercerereseeieeree e | cviees . LAZ | 509,750 | 132975 . ....500,000 D17 | s 1,438 | oo 34,500 | 01/19/2010 | 12/17/2039
001814 AR 3 |ANR Pipeline Co [P . |12 ..315,342 | ... 151.278 | . . ....300,000 MNO1.. ..4,813 28,875 | 07/01/1992 | 11/01/2021
012873 AK 1| Alberta ENrgy LTD.....c..cvuuuerirrereerrineriesiesisneessssssessesssssssesssssnes | creees B [ n2Z | s 544,830 | ...... 129.847 | ..ovvvverr..849,235 | i 500,000 MNO1.. ...6,146 36,875 | 07/17/2009 | 11/01/2031
020002 AU 5|Alistate Corp Jr Sub Deb Glb et | i . w22 | 507,625 | e 106.375 | . ....500,000 MN15.. ...4,062 32,500 | 05/18/2007 | 05/15/2057
030955 AJ 7 |Ameritech Funding Corp..........covvenevemrrnerenenes IO o . w12 ...530,575 | ...... 122.089 | . 610,445 | .. ....500,000 AO15.. ..7,161 34,375 | 11/16/2009 | 10/15/2027
031162 AY 8 AMGEN INCervvrirriiriiiiieiceiee ettt ssesessssssnnns | criees I 2 | e 543270 | ...... 134178 | v 670,890 | ..cooovrrinnens 500,000 JD01... ..2,875 34,500 | 05/29/2009 | 06/01/2038
035229 DC 4| Anheuser BUSCh COS INC........c.ourvirierrereiniiieiieeisesisssseissssesessnnnns | cvvees e |12 | .. 466,050 | ... 136.743 | . 683,715 ....500,000 MS01.. 10,750 32,250 | 09/17/2008 | 09/01/2037
038222 AG 0| Applied Materials INC..........c..vveeerrerireereerneiserierieeesseessssssessesienens. | crveees e | e 12 | i 817,105 122.018 . 610,090 | .. ....500,000 D15 [ s 1,219 | s 14,625 | 06/27/2012 | 06/15/2041
039483 AS 1| Archer Daniels Midland Co...........ccccouiuriiniiiciieiiisnicsnssivesiecins | e | 12 enn...500,000 | 133.930 [ vocvvciirans 669,650 | ......cccoonne. 500,000 FAOT...| corovrerens 14,583 | oo 35,000 | 09/29/2008 | 02/01/2031
066365 BX 4 |Bankers Trust NY COM........c.uruurrurrenirmerirerereesessersenssesesssessnsnns | crivene e | 12 | i 497,845 | 109.381 546,905 ....500,000 MN15..] ... 07/01/1995 | 11/15/2015
078167 BA 0|Bell Telephone Co of Pennsylvania............... SO IO | | 12 | 644,025 | 140.891 | . 704,455 | .. ....500,000 FA15...] ... . 03/26/2007 | 08/15/2031
079860 AD 4| BElISOULh COMP.....uvvuvreriireriiicierieieeesie st sesssssessesssseenss | erene A2 551,875 ] 124428 | ................. 622,140 | oo 500,000 AO15.. ..1,161 34,375 | 09/11/2009 | 10/15/2031
084664 BL 4| Berkshire Hathaway Fin COrp........c.couuuuervnrieeinreneeisrieriseessensseees | ceveees e | 12 | 502,815 | 122419 . 612,095 ....500,000 J15.. 02/22/2010 | 01/15/2040
097023 AD 7|Boeing Co B e | A2 | 572,500 | e 148410 . 742,050 ....500,000 FA15...] ... 09/27/2001 | 08/15/2021
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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
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122014 AE 3| Burlington RESOUTCES INC..........cvuuveeuierririieiieirnsiieneseriesesenisenesnens | oneee | oo | cevveverinns | eeee 1Z [ e 621,775 | ...... 137.976 | ..o 689,880 | ...coovvvernes 500,000 | ..ccoovvrernnen 547,261 | oo | e (5,353) | cvvvverrerrerriinninns | cevvverierieneneenns | e 9.125 6.970 | AOO1.. 11,406 45,625 | 07/01/1999 | 10/01/2021
125509 AG 4| CigNa COMP....cvuiemrumeiirrereisseisseisessesssessseissesssssesssssssessssessssssnssen | oevens | oo | sevenseesnes | coe 2Z | i 529,035 | ...... 131.876 | oo 659,380 | ..covvrrinnens 500,000 | ..coovrrrennens 510,208 | ..oovvvrvrrerereireeins | cerreeineins (1,001) [ cooeeieeieiseriineines | cerveerienieseseeens | eeerneeens 8.300(......... 7790 (150 | 19,021 | oo 41,500 | 07/01/1994 | 01/15/2023
126117 AE 0| CNAFinl. Corp. DED......c.vvriiiririciernrirsinsisenseneiienssnesensseesensnsnnes | vvvens | oo | evvernninns [ 000022 | vviivrinnnnnnn 497,500 | oo 126.425| . 632,125 500,000 | oovvireireed99,132 | s [0 [ [ [ e 7.250 [ 7.290 [MN15.. | ... 07/01/1994 | 11/15/2023
136375 BE 1| Canadian Natl Railway Co.........cccoevrererneenirnerrerneenennseeseessnnenins | veeene | b | vvvcvvinne | 12| iiiinne..536,800 | ... 144511 . 722,555 | .. 1500,000 | covvireenneD32,037 | oo [ e (1,381) [ [ [ 8712 6.150 [ JJ15.... | ... 06/26/2009 | 07/15/2036
141784 DK 1| Cargill INC.....cvvvrvrireiersierernnisceniseisesiensssssensssssssessssssssensnens | vvvens | oo | evvvevnnines [ 0012 | 539,800 | ... 125.658 | ..oovvvcirnnd 628,290 | ..covverirnns 500,000 6.249 | MS06.. 05/19/2009 | 03/06/2019
165087 AL 1| Chesapeake & Potomac Tel (Verizon Virginia INC).........ccoevevvvevrreverns [ vvvre | oo | v 1|12 | iiiii.625,830 | ... 137.069 | . 685,345 +500,000 | oo BBATI9 | s [ errrerinenrnd(5,034) e [ [ 8375 6.350 | AQO1.. | ... 10/29/2004 | 10/01/2029
172062 AF 8| Cincinnati Financial Corp..........cccrreeernrenerserineesnensseesenssssesnnss | cveves | oo | vevvseinnes | e 12 | . 585,525 | ... 122678 . 613,390 | .. 1500,000 | covieiernnn 582,184 | e [ e (B34) [ [ [ 008,920 | 5.024 |MN15.. ] ... 05/07/2012 | 05/15/2028
209111 ES 8| Consolidated Eison Co NY INC......ovvvvirevvriivinrieininsireissinenssisnerenns [vvene | oo | veverinnns | o012 | ... 560,600 | ... 135343 | v 676,715 | cooivviiens 500,000 | .covvreerereeD54,930 | o [ e 2,231) [ v [ 00008300 | i 5.440 | FA15... 06/17/2010 | 08/15/2037
219350 AR 6| COMING INC...ovvverririeieicineriesieeesensseessenssessssessensssessensssssnssens | eonnens | oo [ veeerneees | ee 12 [ iviiiniinnn.600,153 | oo 127.340 636,700 +500,000 | covoireerneD96,906 | oo [ e (B,247) [ [ [ e 72250 | i 7.250 |FA15...]| ... 03/19/2012 | 08/15/2036
237194 AB 1| Darden REStAUraNt.........ccoovuiviirniieiieiiieiceeieesssesssssesensssies | eneee 27 .. LAT9T25 | 113.343 | . 566,715 | .. ...500,000 | ... LA9B,7T8 | i [ e 1013 i | [ 1125 7.520 | FAO1...| ... 07/01/1996 | 02/01/2016
247361 XF 0| Delta AHINES.......coouverrirrierieeieeiseineeesiessensssessenssssssensenssnesnes | evvene | o [ erveesnnnens | coee 5Z | oo 305,373 | ...... 106.500 [ ...ocvvvrrrens 306,851 | ..coovvrcrirnnn 288,123 | oo 213,123 9.381JDO05... 07/01/1992 | 12/05/2014
257867 AF 8| Donnelley (R.R.) & SONS.......couurerierreierierierirneesseiseisesiesssseesseennes | crveee 27 . . ...500,000 | ... 558,932 | ..ovvvrrnerrerirneins | everrnerenne(3,208) | oo [ | 8820 | e 7.400 |AO15.. | ... 05/17/2006 | 04/15/2031
260543 BJ 1| DOW ChEMICAL.....coovvrerirriiisisirieisisssier s sssessensnsns | enene I A ..520,500 | ...... 132478 | . 662,390 | .. ....500,000 | .o 516,238 | ..o | ververrinieenne(968) | o v | e 1375 | 7.000 [ MNO1.. | ... 07/31/2008 | 11/01/2029
277432 AB 6| Eastman Chem. Co.......coccuviuermerinreeesnsinerieriessneessssssssssessessnse | anneen | oo | eeveenes n2Z | s 500,000 | ...... 130.055 | ..ovvrnrrracns 650,275 | ..ovvrncrirnns 500,000 | ..cooorvrernens 500,000 | ..ovveerrerinrineins | = s | e | e | overeenn 12250 | v, 7.250 | JJ15.... 07/01/1999 | 01/15/2024
316773 CH 1|Fifth Third Bank 714,985 ....500,000 8.000 | MS01.. 04/08/2008 | 03/01/2038
341081 FC 6 |Florida Power & Light 651,690 ....500,000 5.677 | AQ01.. 02/22/2010 | 03/01/2040
360008 AA 4|Fulton Cap TR 1 6.670 | FAO1... 04/17/2006 | 02/01/2036
406216 AH 4|Halliburton Co .7.010 | FA15.. 10/19/2001 | 02/15/2021
431116 AC 6| HIGhMArk INC..........courverererieeiecieeseseiesresiesssssissssssssssesssssssnns | eveense | oo | cveriveenies | oo 12 | iiiiinr0nn.528,220 | ......96.110 | ovvvncnern.880,550 | oocvvvnere 500,000 | oo 527,454 | oo | veeerieneeee(T0B) [ o | eeveeeeesieeniiieeienns | 8,125 | 6.125 | MN15.. | ... 03/20/2012 | 05/15/2014
437076 AS 1|Home Depot Inc................. 657,100 | ......c.....c....500,000 | ..oooireenrncd55,103 [ oo | e 1,957 | i [ | e 8.875 | 6.750 [ JD16... 07/17/2007 | 12/16/2036
456866 AG 7|Ingersoll Rand.......... 663,595 ..7.025 | FA15.. 10/23/2001 | 08/15/2021
459200 AG 6| International Business Machine. 710,465 | ...ceee0erern 500,000 | .voiireern500,772 | oo [ v (110) [ | e | 08375 8.320 | MNO1.. | ... 07/01/1994 | 11/01/2019
500255 AN 4 |Kohls Corp. 576,375 | ...ccce0erern.500,000 [ oo 70,443 | i | e 150 | s [ | 08000 | i 6.629 [ JJ15.... | ... 05/09/2006 | 01/15/2033
500472 AC 9| Koninklijke Philips Electronics..... 676,520 .4.533 [MS11.. 04/03/2012 | 03/11/2028
524908 R4  4|Lehman Bros Holding, INC. ......c.oovenriennirneiinnrineinneinseiensieeinsnseeens | eveene | [eveeennnns | 0002 | oviinieeecnc98,750 [ v = v | = e | s 500,000 | = oo [ | T s | s | e | e 8.875 | 6.895 | JJ17....| -. 07/23/2007 | 07/17/2037
534187 AX 7| Lincoln National Corp................... 668,650 1500,000 | oo DIT874 | e [ e (15,0268) [ oo [ e | 8750 | e 5.100 [ JJO1....| ... 12/27/2011| 07/01/2019
540424 AP 3| Loews Corp. Az . 590,680 | .. 1500,000 | oo B92,473 | e [ e 182 | [ | 08,000 | i 6.126 | FAO1... | ... . 06/21/2010 | 02/01/2035
548661 CL 9 |Lowes Companies INCOMPOrated...........vvurvvimrrnernrneerersninneneerensnnns | wovene oo [vvrvnennes | oene 1Z [ e 509,531 | ...... 123.843 | ..ovvcrirnnn 619,215 | .o 500,000 5.660 | AO15.. 6,042 29,000 | 02/22/2010 | 10/15/2036
577778 BF 9| May DEpt StOrES.........cvuurerrercerneiseiieeiesisessesisseesessssssessssesssssnns | crsees w22 | 311,223 | 120.546 | . 361,638 1:300,000 | o 302,381 | oo [ e (TA8) [ i [ [ e 7450 | e 7.050 | AO15.. 4,656 22,350 | 10/09/2001 | 10/15/2016
580645 AF 6 [ McGraw-Hill CO. INC.......c.ccvovviverieieiiieiieieesse e | i Az LAT71,935 | ... 114.665 | . 573,325 | .. +.500,000 | ooovereireee 76,510 | o v 94T [ v [ 008550 [ i 7.000 | MN15.. .4,094 32,750 | 03/05/2008 | 11/15/2037
611688 AA 0| Monsanto Financial Canada Co..........oveeeveereereeereresreererereeresreesneenees | eoveene | 1o | eererenrees | o 1Z [ e 501,250 | ...... 125.188 | ..oovvrcvirnen 625,940 | ...ooovvvernes 500,000 | ..ovvvoverirerne 501,123 [ | cerverieriieeennee(B0) | e [ | e .500 | e 5.481[JJ30.... | covvrrrrrnnee 11,458 | oo 27,500 | 06/18/2010 | 07/30/2035
617482 VO 2| MOrgan Stanley...........coeceeerreeniinnerierieeesssesssissssensssessensssessssensees | wennens | oo [ eveeereenes | een1Z | v . 573,404 | ... 117.230| . 586,150 ....500,000 5.380 | JJ24.... 14,609 10/09/2012 | 07/24/2042
637432 CT 0| Natl Rural ULilities COOP.........cverrererenrrerierireesnerineeserienssenienenee | wevnene | oo [eveeervenes | eon 12 [ .. 489,669 | ... 150.464 | . 752,320 | .. 1:500,000 | oo B91,345 | s [ 52 | [ [ 08,000 | 8.200 [MSO1.. | wocvvrrrnnee 13,333 | oo 40,000 | 04/17/2009 | 03/01/2032
645767 AW 4| New Jersey Bell TEIEphone CO.........coceeveeeeenneeneriererneeneninseessesissnns | wvnens | oo [vnernen | 0012 | iiiiie.557,300 | ... 131882 ovvvcirnnns 659,410 | ..cocvrrrnnens 500,000 | ..oovvoerrreern. BAT,TA9 | s | verreereenn(2,830) | o [ e | oeeieenn 12850 | i 6.798 [MN15.. | ..oovvrnnes 4,906 | ..ooooverennn 39,250 | 08/11/2009 | 11/15/2029
652478 AL 2| News American Holding INC........c.ccccvivvcirirniniercrninreniseierersennens | veeee | oo fvveiveinn [ 022 | ciincnee....566,004 | ... 138.327 | . 691,635 ..500,000 | .oovereinenn 524,884 | s [ e (2807) [ s [ [ e 8.875 7.710|AO26.. | ..ovvvvrerrne 7,396 | oo 44,375 | 07/01/1995 | 04/26/2023
655664 AL 4| NOTASIOM INC...oovvvvvrerereriseierierieeseesssiseniesiseessenssssessensessnsssnes | eonnens | oo [ vseernenes | ce 12 [ i 501,000 | e 141652 . 708,260 | .. ....500,000 6.983 | JJ15.... 16,042 35,000 | 02/19/2008 | 01/15/2038
683078 FQ 7| 0ntario HYdro.........cccovvvivrveniircrneneieinrirceniseenennsssensnssesensssseninnes [ evvene | 1o | veverineies | o012 | i 267,029 | ... 158.469 | ...oovvvuren 475407 | oo 300,000 | .overrerenn300,769 | oo | v 1,887 | i e | 10125 L 9.700 | AO15.. | oo 2,690 | .o 30,760 | 07/01/1992 | 10/15/2021
693506 AQ 0| PPG INGS. INC.....uvvrnerrriiririerieieeisnieriesiseessensssessenssesssssssensnne | eevnene | oo [ veeernenes | 0022 [ ovveirirrnnn. 599,580 | v 138.148 | . 690,740 1:500,000 | covvvreennnn542,245 | e [ e (5,107) e [ [ 00 9.000 | i 7.100 | MNO1.. | ... 10/09/2001 | 05/01/2021
694032 AX 1| Pacific Bell - DEBS........ccccoocvirmrieirnnriinirneienineissniessisenssesissessssssnees | wvnens | oo [veernen | 0012 | i 477,840 | e 104.796 | . 523,980 | .. ....500,000 | ... 481,030 | e [ 870 [ | s | 8625 [l 7.000 | AO15.. . 04/22/2009 | 10/15/2034
694476 AA 0| Pacific Life COMP......vvverrrrrerrineieriniinsienieisissisersnssesensssssssssssssssnnes [ eovene | oo | veverinnes | 012 | i 486,570 | ... 113163 | oo 565,815 | oo 500,000 | .coovcereneen 488,206 6.830 | MS15.. ..9,625 33,000 | 02/09/2010 | 09/15/2033
T17081 CY 7| PAiIZer, INC.ucooveriiricieieiineieeiseisenissssessenssesssesssssssssnssensssessens | wnnens | oo [ vneernenes | ce 12 [ i 563,750 | e 153.317 . 766,585 ...500,000 | ... 556,082 6.251 | MS15.. 10,500 36,000 | 05/29/2009 | 03/15/2039
718154 CF 2| Philip MOIIS CO....oovvnrirvcireriiicieriersinsisersnssesensssissssssssnssssssssensnns | vvnene | oo | vevernenes | 0022 | cvviiniinnnnnn 331,700 | i 126.490 | . 632,450 +..500,000 | oo 517,635 | .ovvveevrerverinnnees | evererernnene(1,268) | oo v | v 7750 | i 7.200 | JJ15. | v 17,760 | oo 38,750 | 11/27/2001 | 01/15/2027
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743674 AY 9| Protective Life COrp.......cciririreiriniinerieriereeesssissssesienessesenes | eveeee | oo | vevienes 22 | 641,320 | ...... 130416 | v.ovvvrcrirens 652,080 | ...covverernnen 500,000 | ..ccooverernnns 639,369 | ...ooovrrreriririrennne 6.270 | AO15.. ...8,802 21,125 | 08/02/2012 | 10/15/2039
751277 AR 5|Ralston Purina Co - DEBS........ccccocvmiineiinrinerierineineesssisensesinssn | evveees | o [ eoneernneins | oeee 1Z [ e 430,908 | ...... 136472 ceovvecrrns 545,888 | ......cocvvnnens 400,000 | ..cvoreernennn 411,075 | oo | e (1,0830) [ o | e | 8125 [ 7.470 | FAO1... ..8,125 32,500 | 07/01/1993 | 02/01/2023
808626 AE 5| Science APPlICAtioNS..........covvvvvriiereiernrienrenineennssensnssensensneneninns [ verene [ oo | veevnnvenes | 012 | 522,750 | 100 117.636 | covvvivrnr.588,180 | o 500,000 | .coovvverrennes S17135 [ oo | ververrineeenee(878) | o v | e 7125 | 6.750 | JJOT.... | v 17,813 | o 35,625 | 08/03/2006 | 07/01/2032
814120 AC 5| Security Bengfit Life INS CO......couuvvurvecriereneecniseineiisseseeieeeseennns | eevvene | [ evneenenins | 00032 | oviiirnennn.599,896 | ........91.994 | ................492,168 | ...... 535,000 | ... 584,872 | ..vvvverrerrecncens | wverrnennennn(2,804) | oo [ | v 1450 | i 6.498 | AOO1.. ...9,964 39,858 | 03/31/2006 | 10/01/2033
824348 AL 0| Sherwin Williams COMPaNY..........covvvvenrirervnieeernsissnsnssensnsnersnsnnens [veene [ oo | cervnrvenes | 012 | i 555,000 | ... 127.363 | oo .636,815 | oo 500,000 | ..oovrvrernens 539,471 | oo 6.385 | FAO1... 05/11/2007 | 02/01/2027
828807 CE 5| Simon Property Group. 1500,000 | oo BTLTT | e e (835) [ e [ [ 8750 | 6.550 | FAO1... | ... 03/10/2010 | 02/01/2040
879240 AQ 2| Tele Communications Inc. 1:300,000 | croiereerenen 308,010 | oo [ v (B14) [ o [ [ 100125 9.310 | AO15.. 07/01/1992 | 04/15/2022
887364 AF 4| Times Mirror COMPaNY........cc.vvevvrevernnrerersseersnssnseessnssessenssnssessessnne | evnene | oo | vecveneen | b2 | .. 498,125 | .......42.000 .................210,000 | ...... 500,000 | = oo | e | T e e o | o 0.610 [l 6.642 [MS15.. | - oo - e——— 01/24/2006 | 09/15/2027
891027 AG 9| Torchmark Corp... 1500,000 | covoireerne800,233 | oo [ (243) [ [ [ e 7375 7.280 [FAOT... | oovvrcrrnnee 15,365 | ooveerrrnns 36,875 | 07/01/1993 | 08/01/2013
906548 CH 3| Union Electric Co. Az ....500,000 5.968 | MS15.. 12,323 42,250 | 09/18/2009 | 03/15/2039
909283 AB 9| United Airlines PASS THRU TR 1991-A2.........coeuummmrmerrmremeeenenerinnns | evvene | [erveernvenn | oo 5Z | oo 267,150 | ........46.000 .....cc.oco0ere.59,662 | ovooiirnrinee 129,700 | = oo | e | = e | cverenenesnsssnnenns | e | e 10.020 | i 9.570 [MS22.. | - ..o LT 07/01/1992 | 03/22/2014
918204 AT 5|V F COMP.cvuiiririiireiieesssieiiesieesssssssisessesisss st ssessssssssnsans | crsees A2 ...465,885 1500,000 | oo BT1,079 | e [ e 1185 | i [ [ 6450 | i 7.000 | MNO1.. 5,375 32,250 | 07/17/2008 | 11/01/2037
929160 AG 4| Vulcan Materials Co.........cvurivreriireirerinnieresisississssssssesssssssessenes | oovee 32| ...522,375 500,000 | oo BI8TA | s e (TB) [ s [ e 7180 | i 6.797 |IMN31.. | oo 2,979 | oo 35,750 | 02/15/2008 | 11/30/2037
960402 AS 4| Westinghouse EIEC. COMP........c.ewvueremeererineesneineriereseesssessenssssnenns | evnens | o0 [ eveesnneens | coee 27 | o 541,500 | ......132.884 | .................664,420 | ..ocovrvirrnnes 500,000 | ..covoverrenn521,205 [ ooveiicrrcriiecine | everireeeneen(1,804) | oo e | v 1875 | s 7120 [MSO1.. | ovvvrrnnee 13,125 | oo 39,375 | 10/05/2001 | 09/01/2023
976843 AX 0| Wisconsin PUDIC SEIVICE.........ccrvrrrverinriernnieiernsinssnsissmssisessnssnenes [eovene | oo | vevervnnns |12 [ v 989 | i 100.616 | ..oovvvrrvrrerend 1,008 [ i 1,000 | o992 | i | = e [ | e | cnen 1125 |l 7.220|JJ01.... 71 | 07/01/1996 | 07/01/2023
00817Y AG  3[ABINAINC.....omveiiieieieeieeseeessessssesssesssssssssssssssessssssssssssnssenss | evviees | oo [ eveemsiinnns [ 00012 | v 484,455 | ... 138.723 693,615 | ..ovvrerreers500,000 | oo d86,791 [ oo [ v D29 | e [ [ e 8.750 | i 7.000 | JD15... 1,406 33,750 | 07/28/2008 | 12/15/2037
03746A AA 8 |Apache Finance Canada...........cc...coceovveeerrereerenneeennresnseensennsisneiens | eveene | b [eeemiiienie [ 012 | 629,925 | ... 142523 | . 712,615 5.550|JD15... 1,615 38,750 | 06/25/2010 | 12/15/2029
06849R AC 6 |Barrick NA Finance LLC..........cccocevvvnriverimnincrnnnenninesnsnnensenennnns | coevere | 1 | vvvvviines | 0022 | . 594,375 | ... 136.588 | . 682,940 ..6.101 [MS15.. 11/06/2009 | 09/15/2038
12189T AX 2| Burlington Northern Santa Fe..........ccouevevneenirnnernernneenennsensensnnns | eovvens | oo [vnverneeies | 0012 | iviiiienn..533,810 | oo 127.932 . 639,660 | ......cc.oee0rn.500,000 | .oovvirrrnnrn530,333 [ oo | e (1,284) | s [ | 00008200 | e 5.700 | FA15...| ... 04/23/2010 | 08/15/2036
17275R AD 4| CiSCO SYS INC...vvvvvvnirriricireriiisissierssieserssisesensssisssensssnssssessensnns. | evveene oo [vevnninees [ e 12 | i 493,050 | ... 130.145| . 650,725 6.000 | FA15... 05/01/2009 | 02/15/2039
20825U AC 8| Conoco FUNAING CO........covevvrrererrseressiessesesseesssssesssssssesssssssssssssnses | convee | | evvienieens | 012 | i 481,095 | ... 147.329 | . .736,645 ..7.600 [AO15.. 7,552 36,250 | 11/10/2008 | 10/15/2031
24702R  AF 8| Dell INC NT....oiiiicieicericeniserenieenssisesenissnsesssisensnssesennnines. | evvvene | oo | evvvevnnones [ 012 | i 433,355 | oo 116.227 | . 581,135 | ..ciieeeeeern.500,000 [ oo 41,877 [ | i 2,298 | i [ | 08500 | 7.650 | AO15.. 8,771 32,500 | 04/17/2009 | 04/15/2038
26442C AE 4 |Duke Energy Carolinas LLC...........ccc..cooervvrrmvirenreiesniisnssssneissesisnnns | evvvees | oo [eviveniiiins | 00012 | . 525,285 | ... 131.000 . 655,000 5.687 | AO15.. 6,302 30,250 | 02/22/2010 | 04/15/2038
29364L AT 9| Entergy GuIf States INC........ccvevvreriverieerieiiseseieresseiiesssisssessssssnsens [ eenene | oo | eevvereen |12 | 501,250 | ... 100.007 | . .500,035 2.954 | MS01.. 10,300 30,900 | 03/09/2011 | 03/01/2035
29736R AC 4 |Estee Lauder Co INC......o.covvevevevcenrnrireninniscinsinerienssinessssseisensssssssens | vvvvens | oo | evvvenen ] [0 12 ] . 506,250 | ... 127.034 | . 635,170 5.907 | MN15.. 3,750 30,000 | 09/18/2009 | 05/15/2037
30161M AG 8| Exelon Generation CO LLC.......c.coocuevemeerneremererieniseisnsnsenissenennnnne | evnene | oo [ veverveens | 00022 | ovieiriennn.520,815 | oo 116.286 | . 581,430 5.950 | AQO1.. 7,812 31,250 | 10/21/2009 | 10/01/2039
36962G 4B 7 |General Elec Cap Corp Az ...664,350 | ...... 135.930 . 679,650 1500,000 | cooiireerreen862,017 | oo [ erieriineenne(2,333) [ [ [ e 6.875 | 4.690 [ JJ10.... 08/22/2012 | 01/10/2039
37247D AB 2| Genworth FinanCial INC...........ccurveuervnrrierirneennieriereneesenissssiessnenes | vnves | oo | cervverines | ceee 27 | o 465,000 | ...... 100.874 | ...cvvvvvirecn 504,370 | ..coooverirnnen 500,000 | ..oovorrrieerenedT1,019 [ | e 1,350 | e | ceeeeern8.500 | e 7.093 |JD15... 07/15/2008 | 06/15/2034
38142E AE 8| Goldman Sachs Equity FUNA INC........cccrvumerereerreineiieriesineeieeiseenns | cevees LAZ | 502,390 | 101.011] . 505,055 1500,000 | cooiereerrnn500,049 | oo [ e (119) [ i [ [ 00008.000 | v 7.950 |MS01.. | ... 07/01/1993 | 03/01/2013
391210 AE 0| Great RiV ENEIGY.....coovuivviriierniicesieissinsiessssseessssisssesssssssssenes | evvnees Az ...440,680 | ...... 115185 . 575,925 +.500,000 [ oooveriren d48,138 | s [ e 2,034 [ s [ e 8.254 | L 7.235[JJ01... | ... . 04/22/2009 | 07/01/2038
42307T AG 3 |HeiNZ H J FINANCE CO...ouvvvveeririrririeeiesieissiseiessssissssessssssessessssssnsens | wenee | oo [ versnnsnnes | oene 27 | o 490,000 | ...... 127.600 | ..oovvrrrrrecs 638,000 | ..coovverirnens 500,000 6.916 | MS15.. 9,844 33,750 | 04/19/2006 | 03/15/2032
46625H HF 0| Jp Morgan Chase JPM.........ccceeeueremrerneererineirnessnsssnessessseessessnnnes | onvne | oo | eevenennes | e 12 | 612,699 | ..o 134.048 | . 670,240 1500,000 | coeirieerrenn810,521 | i [ e 278) [ [ | e 6.400 | e 4.860 [MN15.. | oo 4,000 | .o 16,000 | 06/25/2012| 05/15/2038
56509T CJ 1| MapCo Inc. (Williams COS INC).......cvvemerererererrrrinerierinerreniseennennies | vevee | oo | vevvveiines | 0022 | cvvirernnnnn 300,000 | ... 145.969 | . +:300,000 | covorrierrrenee 300,000 | oo | 7 e | e [ e | e 8.720 | i 8.720 | JDO1... 2,180 26,160 | 07/01/1992 | 08/11/2022
58013M EC 4| McDONAIAS COP......cvvreernermrinerierirereseesssissersenisessssessssessesssssesssnes | ennees | oo | vevevnenns | ee1Z | vviinninnnn520,325 | oo 138419 v 692,095 | ..ooovrrinnens 500,000 | ..ovvrrrrreeree BIT,707 [ e | e (T14) | s e | 008300 | e 6.000 [AO15.. | ovevrrnnens 6,563 | .oovvernnns 31,500 | 05/04/2009 | 10/15/2037
59023V AA 8| Merrill Lynch & C0. INC......ccvnrvuririrriernieierissienssississsssssssnssssessennne | wvveene oo [vevnnine [ 00022 | cvvinrinnnnn.505,850 | ... 130.170 650,850 +.500,000 | ooovereinenn 504,948 | s e (198) [ s [ e 7780 | 7.650 [MN14.. | ...covennnn 4,844 | .............. 38,750 | 05/14/2008 | 05/14/2038
59156R AY 4| MetLife INC. ST NT..cooieiirrinciiererineenseinenenisessseesssssenssessnnene | veeens | oo | vevvnennnes | e 12 | iiiiiiinnnn522,500 | ... 126.618 | . 633,090 ....500,000 5.563 | FA0S... 12,240 29,375 | 05/31/2011 | 02/06/2041
67740Q AG 1| Ohio National Financial SVCS INC..........covvevevrerervrneerernireeinnseinnns | eovene [ frvevvinie | 0012 . 568,315 | ... 110.618 | ..o 553,090 | ..covrerirnnns 500,000 | .ovovreerenn 564,228 | oo | vereieneen(3,503) | o e | 6625 [ i S5ATT|MNOT.. | oo 5520 | .o 33,125 | 10/24/2011 | 05/01/2031
68389X AE 5[ 0racle COm.......cccvemremrierrierienirieesssesenssnensensssessssssssnsssensessnens | seeveee | oo [ eovvevivenes [ 00012 | i 531,250 | e 139.052 695,260 ....500,000 6.040 | AO15.. 8,771 32,500 | 04/30/2009 | 04/15/2038
70816F AD 5| Penney JC & CO. INC....couvvrrerrirriiiierieeieesesisessessesssseessssssssens | oneens 3z .. . 1500,000 | coiiereennnD02,273 | oo [ evrreiiennend(820) e [ [ e 6.875 | i 6.600 [AO15.. | .ovvvcernnens 7,161 | s 34,375 | 07/01/1998 | 10/15/2015
T1644E AB 8| Petro Canada............ccoeviveiveieeieiiieieiesesisisiessssessessssssssesessssenseses | sveeee | 1o | coereriienns 22 313,710 | 144128 | ..o 432,384 | ..o 300,000 8.810 |AO15.. .5,781 27,750 | 07/01/1992 | 10/15/2021
87612E AU 0[Target COM.......vvuurrerrereerrineiseriessneesessssisensessessssenssssssessssssnns | creees WAZ | 493,750 | 146.881 | . 734,405 1:500,000 | oo B94,855 | oo [ e 213 i [ | e 7.000 | i 7401 [ 1500 | e 16,042 | oo 35,000 | 09/30/2008 | 01/15/2038
89352L AG 5| Transcanada Pipelines LTD........ccovuurvereriirnerniirerinnieeesiseesenssssnsssees | covene AZ | 532,285 | ... 139.299 | . 696,495 ....500,000 8.655|JD15... ...1,604 38,500 | 08/21/2008 | 06/15/2029
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Annual Statement for the year 2012 of the Alliance Of TranSYIvanian Saxons
SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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
89420G AE 9| Travelers Property Casualty..........cccceureiiemrinerierenmeinsieneineninens | cvvene [ [ A2 552,845 | ...... 133123 s 665,615 | ...coovvvernces 500,000 | ..ccoovvrernnen 547,027 5.550 | MS15.. ...9,297 31,875 | 06/25/2010 | 03/15/2033
91324P  AX 0| UnitedHealth Group INC.........ccceeveenerierineineeiiseiseissessessssessensseens | ceveee [ A2 469,225 | ...... 131727 | s 658,635 | ...covvvrinnens 500,000 | ..coovrnrrernnns 474,192 6.997 [ JD15... ...1,354 32,500 | 04/16/2008 | 06/15/2037
92976G  AJ 0| Wachovia Bak Natl ASSN.........cccvvrerniirirniieiieieierssiessssssisssessssinns | v . AZ | ..529,730 | ...... 137.262 | . 686,310 ....500,000 ...526,788 . rrreee | | o 0.600 | 6.150 | JJ15.... | v 15125 | o 33,000 | 03/29/2010 | 01/15/2038
94973V AH 0| WEIIPOINE INC.....ooveririieriesisciesisisssssiess s ensesesessenssssssnssssssssssssssessas | srenene . A2 ...437,000 | ...... 119.398 . 596,990 | .. ...500,000 | ... ..448,159 |.... | ..2,370 |.... 5.950]......... 7.000|JD15... ...1,240 29,750 | 05/14/2008 | 12/15/2034
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............iverirriniirerniiseeesississiersssssnsssesenesnes | erssseeneas 51,775,876 | .. XXXooooo | o 60,955,787 | ............ 48,653,823 | ............ 49,765,205 | ...coovvverenee. 0| (123,146) 0 0 [..XXX........ XXX XXX [ 899,450 | ......... 3244798 |..... XXX | o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) s | e 51,775,876 | .. XXX.oovoooe | o 60,955,787 | ............ 48,653,823 | ........... 49,765,205 | ....ovvevriinirins, 0] e (123,146) 0 0 [..XXX........ XXX XXX | s 899,450 | ......... 3,244,798 | ..... XXX [ oo XXX......
Totals
7799999. Total - Issuer Obligation: XXX | een..69,843,845 | .........56,162,586 | ............ 57,587,508 | ..ovviriieienans (L I (134,854) 0 0 |..XXX........ XXX XXX [ e 1,019,484 | ......... 3,716,473 |.... XXXovewe [ e XXX......
7899999. Total - Residential Mortgage-Backed Securities....... ettt . XXX 0 0 0 0 0 [..XXX.......o XXX XXX... 0 286 |..... XXX oo [ e XXX......
8399999. Grand Total - Bonds.. XXX | 69,846,540 | ............56,165,055 | ...........57,587,508 | ......ccccrriennnd (V) (134,854) 0 0 [..XXX........ XXX XXX | e 1,019,484 | ......... 3,716,759 | ..... XXX oo | e XXX......
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Annual Statement for the year 2012 of the Alliance Of TranSYIvanian Saxons

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
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
369622 47 7|General Electric Cap COMP SENIOr........ovuiiveriearerseisisnisserians | ........ | | ..... 25.000 | oo 500,000 | .oooiiriens 500,000 | ..ooveiiriinrinniiscinens | e 32,250 | .o P1L........ 06/16/2006
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)............ XXX 500,000 ....500,000 32,250 0 0 0 0 |..XXX.... [...XXX.......
8999999. Total - Preferred Stocks XXX 500,000 ....500,000 32,250 0 0 0 0 |.XXX.... | . XXX.......




Annual Statement for the year 2012 of the Alliance Of TranSYIvanian Saxons

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

cl3a

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
013817 10 1{AICOA INCuvrriiririiiiiieeie sttt esnienes | crbieees 1,000.000 8,680 | ..ocovnves 8.680 | s 8,680 | oo 27,950 [ ..cveerierierieniiens 120 30 30 L 09/10/2008
026874 10 7|American International Group Inc........... SRR I ...25.000 883 | .......35.300 | cooveeieierieieiienennn883 | ieie00030,020 [ s [ e 303 303 | 12/18/2002
026874 15 6 | American Internation Group Inc. - Warrant (WTS)........ccoveencneenenereeneneeennes | v ...13.000 179 | e . O 107 107 L 01/25/2012
149123 10 1| Caterpillar INC......voueveeiieiiei st | crneins 500.000 | ..ccooonee. 44,804 B09 | e 44,804 | e 34,450 | 1,240 (496) | vvvovreireirerieins [ e (496) L 08/22/2008
166764 10 0| ChevroNTEXACO COM.........cccuremuermriermierierisressesssseessesssesessssssssessssesssenes | woeeens 54,070 | ... 108140 | .oooovvvcrireirnnenn 54,070 | i 30,720 1,755 870 870 L 03/03/2005
26441C 20 4 | Duke Energy HoldiNg COrp...........vuurermerimeemerierisnseseesssisseisessssssssessssisensns | soneeens . 55,506 | ......... 63.800 | ... 55,506 | ....... 41,399 2,830 (A871) | everreerereeererienins [ e (461) L 07/28/2003
264411 50 5[ DUKE REAILY CO....ovvrvvveirirsiicierisisiese s | seerenes oo [ e 1,000,000 | i 13,870 | ... 13.870 | oo 13,870 | oo 23,950 680 1,820 1,820 | 04/24/2008
31392K ER 3 KBY COMP.cruiiuiimiiiiieeieeiesiseesessesssessessssese s sssse st ssssssssssesssenes | oosvons 1,120.000 9,430 8.420 9,430 ...402 202 817 817 L 07/01/1997
369604 10 3| GENEral EIECHIC. .......vveuieeiirirciiriiseie et | ceiienes JROTR ISV 1,000.000 | oo 20,990 | ......... 20.990 | oo 20,990 | ... 8,700 |.. 680 3,080 3,080 L 10/23/2003
459200 10 1|International Business Machine ORISR IO [ROTR ISR 1,200.000 | .ooovvverrierirens 229,860 | ....... 191550 | oo 229,860 | ..o 18,692 | oo 3,960 9,204 9,204 L 07/01/1997
46625H 10 0| JPMorgan Chase & Co .1,624.000 .71,406 1,461 17,408 17,408 | 02/14/2001
670346 10 5 |Nucor Corporation . ....500.000 | .. .21,580 . 732 1,795 1,795 | 08/20/2007
742718 10 9| Procter & GAMDIE..........cvuurerricireerseie ettt | criieees RO IS 800.000 | ..oovvrreirriirnnes 54,312 | 1087890 | oo 54,312 | i 7,939 | 1,769 944 944 L 07/01/1997
88579y 10 1|3M Company. .37,140 944 4,448 4,448 L 11/29/2005
92343V 10 4| Verizon Communications (IDEARC Inc) 21,116 . 983 1,537 1,537 L 07/01/1997
98956P 10 2| ZIMMer HOIAINGS INC.....vvuviuiiriiiiisiisssii i snssenns | sseesacs 33,330 | 100eeen06.660 | oo 33,330 | o 34,071 [ 270 6,620 6,620 L 03/15/2006
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).. 0 17,626 0 48,026 0 48,026 0 |..XXX..... XXX
C Stocks - Mutual Funds
92204A 70 2| Vanguard Sector Index Funds..........ccocoovsmrcisnnicisnnicisnncsnniissniisssssssiinnne | covvnnne | e | evveennnnn1,000.000 | cviviccinieenn69,110 | 089110 | e 89,110 | 67,410 | 833 1,700 1,700 L
9299999. Total - Common Stocks - Mutual Funds... 69,110 67,410 0 833 0 1,700 0 1,700 0
9799999. TOtal - COMMON SEOCK. ...t .. 746,266 | ... XXX.oooooo | oo 746,266 | oo 503,160 0 18,459 0 49,726 0 49,726 0
9899998. Total - Preferred Stock from SECHON 1......... i s ..500,000 | oo XXX orioie | v 500,000 | oo 500,000 | ..o 32,250
9899999. Total - Preferred and Common Stock . 1,246,266 1,246,266 | . 1,003,160 0 50,709 0 49,726 0 49,726 0

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

€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. States, Territories and P
681663 CK 4| Omaha Convention Ne | | 01/25/2012 | William Blair 570,350 500,000 17,219
1799999. Total - Bonds - U.S. States, Terrtories & POSSESSIONS. ... iuuiiesiriiieiirsimsssssersees st see s ess s fedeeeE e Rttt 570,350 500,000 17,219
Bonds - Industrial and Miscellaneous
219350 AR 6| COMING INC...cvvviearirrirriiceiseisciiiess ittt sssssssensenine. | sensssisnsnanes 03/19/2012 | William Blair 600,153 500,000 [ ..ooreererrerrrererierieerenieres i 3,424
431116 AC 6| Highmark Inc 03/20/2012 | William Blair. 528,220 500,000 10,634
500472 AC 9 |Koninklijke Philips Electronics....... 04/03/2012 | William Blair. 626,875 500,000 ...2,005
172062 AF 8| Cincinnati Financial Corp 05/07/2012 | William Blair 585,525 500,000 16,531
46625H HF 0 Jp MOrgan Chase JPM........c.eurruuiiiiiiineimieieieissiesessessesssssessssse s ssssssessessssesesssssssansns | oerssssesneres 06/25/2012 | William Blair. 612,699 500,000
038222 AG 0|Applied Materials Inc 06/27/2012 | William Blair 617,105 500,000
743674 AY 9| Protective Life Corp. 08/02/2012 | William Blair 641,320 500,000
36962G 4B 7| General EIEC Cap COMP......uuiiriirerieiiieisiieserissisesssssissssessessssssessessssssessssssssesssesssssansne | sesessssssnsns 08/22/2012 | William Blair. 664,350 500,000
617482 V9 2| Morgan Stanley. 10/09/2012 | William Blair 573,404 500,000
3899999. Total - Bonds - INAUSHIAl @NA MISCEIANBOUS..............o...vveerveireeeereereeeeeseeseessseseseeeeeseesseeessssssessssseeesseessessssssesssenesss  avesssssessssssssesssssssssssssssssssssessssesssssssssssssssesssssessensssssssssses 5,449,651 4,500,000 60,919
8399997. Total - BONAS = P 3.t 6,020,001 5,000,000 78,138
8399999. TORAL = BOMAS.... e 6,020,001 5,000,000 78,138
Common Stocks - Mutual Funds
92204A 70 2| Vanguard Sector Index Funds | 02/07/2012 [ WIllIBM BIAIT. ... vvveveeresseessnissrssess s s ssnsssessenssnnnes | oensssessssssssssssssssssssenssssesssssnn 1,000.000 67,410 XXX trternisemnenissinsnnns | aereeses e
9299999, Total - COMMON SEOCKS = MULUAI FUNGS............c..ocvivieieeiiiceeieieccteetece ettt ettt eee e aeses s s eeeeeeaesessesaens  eaesesesasessssasssesesesasaseesnseses s s sesasnsetesnassesansnssensnansesasarenen 67,410 XXX ootiivveeenieeeeieies | eeereeeeeeeee e 0
9799997. Total - COMMON SEOCKS = P 3.ttt £ R R fehe e E Rt 67,410 XXX i | e 0
9799999. Total - COMMON STOCKS. ...ttt ettt ensesnees .67,410 XXX ereieieisniesieiisiesns | ettt neenee 0
9899999. Total - Preferred and COMMON SHOCKS. .....vuuiieuiiiuiiiiiiiiiriiris i 67,410 XXXt | e 0
9999999. Total - Bonds, Preferred and COMMON SHOCKS. .......uuruieuiieiieiteeiesti stttk eee1ede st eE bbb 6,087,411 XXX 78,138
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CcusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJA.CV. 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 it
36216K WQ 8| GNMA #167255. I | 01/01/2012. | Principal Payment..........cccccovvnnien. .2,723 2,723 | 2723 | 123 [ | | 0 2,723 0 01/15/2016.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .........v.wuerureriiiearereesistssesasseseessessessserssesessssensesssessssssassesessessesnes .2,7123 2723 | o723 | 2723 | 0 | { ] I 0 0 0 2,723 0 0 0 0. XXX......
Bonds - Industrial and Miscellaneous
852061 AA 8| Sprint ... | 02/10/2012. | William Blair.... +:300,000 | .e0r0ni295,515 | 298471 | s [ [ s 0 298471 | .o | e (13,471) | «ovvvve (13,471) | covvvvees 8,865 | 04/15/2022.
902905 AK 4|USX Corp. ... | 02/15/2012. | William Blair.... cereen.300,000 | .. . 2300,030 [ .o [ e | s 0 300,030 (30) ([0)] — 14,062 | 02/15/2012.
481227 AA  4|JP Morgan Chase Cap XVIll.........coccevvenrvernrionerinns .. | 06/01/2012. | WIlliam BIaIF...........cveervererirerircriens [ | s 500,000 | ........... 500,000 | ........... 550,000 | ....cocvvven 545,835 | ... [ e | e 0 545,835 | ....oovvrverrans | e (45,835) | ........ (45,835) | ........ 31,371 | 08/17/2036.
83615T AB 5| Source One .| 06/01/2012. | William Blair.... ...500,000 ....500,000 .552,080 .501,029 0 501,029 (1,029) | ..........(1,029) | ........ 22,500 | 06/01/2012.
111230 AB  4|Broad Inc. (Sunamerica INC.).......ccovvrrererrirrnernninens ... 1 02/01/2012. | William Blair.... reenenn 200,000 | ...........200,000 | .. .233,624 202,175 0 202,175 creeeeen(75) | e (2,175) | 9,950 | 02/01/2012.
892335 AC  4[TOYS RUSINC..oovvrvrirreirieirerieiesisieeisiensesisenes .. [ 09/13/2012. | WllIam BIAIT..........ouverrercrreirerins [ cereririeenerieninnenins | ceverenns 435,000 | ........... 500,000 | ........... 601,697 | ..ocvveren 543,809 0 543,809 | ..ocvvvrerrienns | e (108,809) | ...... (108,809) | ........ 45,208 |09/01/2021.
211327 AB 7 |Continental Co.. ... | 08/15/2012. | William Blair.... ....500,000 489,880 499,962 0 499,962 38 38 | 41,875 | 08/15/2012.
866930 AD 2| Sunamerica Inc. . 02/01/2012. | William Blair.... reeener.330,000 | .. 418,453 .330,801 0 330,801 (801) (801) ] ovvvvee 16,417 | 02/01/2012.
253849 AH 6| Digital EQUIpMENt COMP......vvuiieirsieriisrirsenssssisssnians ... | 11/01/2012. | William BIaIr..........ovvesevnerieriineinnns [ | s 400,000 | ........... 400,000 | ..coovennee 396,424 | ..o 399,855 0 399,855 145 A45 | ... 34,500 | 11/01/2012.
3899999. Total - Bonds - Industrial and Miscellaneous.................. 3,450,000 | ........ 3,530,000 | ........ 3,839,548 ..3,621,967 0 0 3,621,967 0 ... (171,967) | ...... (171,967) ] ...... 224,748 |..... XXX......
8399997. Total - Bonds = Part 4.......coiiiiiiiiiiisissi s 3,452,723 | i 3,532,723 | ........ 3,842,271 ..3,624,690 . I 0 0 3,624,690 0 [ (171,967) | ...... (171,967) ] ...... 224,748 |.... XXX.oone
8399999. TOHAl = BONGAS. ...tttk et siete esebetatseh et et ese b et s et et et es et et et e bt esebennsetetenesebanansetenenanes | arereen 3,452,723 | ........ 3,532,723 | ........ 3,842,271 | ........... 3,624,690 | ....ooovnnnnan [ I (V] [P 0 0 0 3,624,690 0].... (171,967) | ...... (171,967) | ...... 224,748 |..... XXX......
C Stocks - Industrial and Miscellaneou
26441C 20 4| Duke Energy Holding COrp..........coeveueerereneveerienes ... | 07/23/2012. | William Blair.... 53
464287 46 5|ISHARES MSCI EAFE Index Fund.. ... | 02/02/2012. | William Blair.... 19,812
464287 46 5|ISHARES MSCI EAFE Index Fund.. ... | 02/02/2012. | William Blair. 24,765
464287 46 5|ISHARES MSCI EAFE Index Fund.. ... | 02/02/2012. | William Blair.... 19,812
242411 10 6|Morgan Stanley. ... | 06/01/2012. | William Blair.... 84,315
68389X 10 5] Oracle Corp.. . ... | 10/03/2012. | William Blair.... . 102,600 | .oooviviinninns | e 111,237 | ... 111,237
9099999. Total - Common Stocks - Industrial and Miscellaneous... .0 0 251,357 0 82,372 82,372
9799997. Total - Common Stocks - Part 4 . .0 0 251,357 0 82,372 82,372
9799999. Total - Common Stocks .198,134 0 0 251,357 0 82,372 82,372
9899999. Total - Preferred and Common Stocks .198,134 .251,357 ) 0 251,357 0 82,372 82,372
9999999. Total - Bonds, Preferred and COMMON SEOCKS...............cueuiuuruiiriieiiiniiies cortiseisessesssseesss s essess et ess st 4,040,405 3,876,047 | ........(53,223) | ..coovrvnrrrnnc 0 0 3,876,047 (V)] [ (89,595) | ........ (89,595)| ....... 225470 |..... XXX......
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Sch. D-Pt. 5
NONE

Sch. D-Pt. 6-Sn. 1
NONE

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

E15, E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
U.S. Government Bonds - Issuer Obligations
First American Government Obligation Fund............... ‘ ......... ‘ . | 06/29/2012. | William Blair & Co........ovcerivrrriierincnennens 01/01/2013. | .......... 13,658,355 | .ovvurerieirnniinnnins | cernsnineisssnissninens | ernerisennssnissnnnes | oensssesssnssssesnnes | e 13,658,355 | ..cooeeae 13,658,355 | .ivveeenrineriieniinne | eeenemnnsnisnisinnins | seessnessnnnns | sssnssensenens | osseeees 2,494
0199999. U.S. Government Bonds - Issuer OBlIGations............c.uiiiiniiiiiiiniiisnissi s enseens ..13,658,355 ..13,658,355 0 0 XXX.. 2,49%
0599999. Total - U.S. GOVEMMENt BONGS......coureriieiisiirisenississens st ..13,658,355 ..13,658,355 0 0 XXX.. 2,494
Total Bonds
7799999. Subtotals - Issuer Obligations ..13,658,355 ..13,658,355 0 0 XXX.. 2,494
8399999. Subtotals - Bonds ..13,658,355 ..13,658,355 0 0 XXX 2,4%
Other Short-Term Invested Assets
Repurchase Agreement. .. 101/01/2013.] ............2,090,000 | ........ 1,107,500 2,090,000 2,090,000 | .o e [ | e | 2,149
9099999. Total - Other Short-Term Invested Assets rereen2,090,000 | ... 1,107,500 | ..ooovvverereciei0 [ e {0 (U R XXX......... 2,090,000 0 0 |..XXX...... XXX XXX 2,149
9199999. Total - ShOM-TEMM IMVESIMENES. .........coeucveeeririeiceiiiieeee et ettt eneaesienes | ceseeeiens 15,748,355 | ........ 1,107,500 | ..ovvorcrercirnn. (V)] [T (0 [P (V)] [ )90 SO [ 15,748,355 0 0 |..XXX...... XXX XXX.. 4,643
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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 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *
Open Depositories
Key Bank..... XXX
0199999. Total - Open Depositories.. XXX..
0399999. Total Cash on Deposit.... XXX..
0499999. Cash in Company's Office. XXX..
0599999. Total Cash..........ccc.oeuveriiiiiniiirinicciecnrci 30,496 | XXX..

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

1. January. 285,023 | 4. April 253,568 | 7. July 78,274 | 10. October. 45,332
2. February 126,607 |5. May. 139,859 |8. August. 41,363 | 11. November. 213,796
3. March 33,305 | 6. June 90,147 | 9. September. 68,745 | 12. December. 30,471

E25
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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