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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar8ASUNY SECUMEIES.......evieieeiseisiieieiie et sessnsns | sressessssessesssssssesessssenss | soessssenens 0.0 [ oo e | e (O] I 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHIES)......crveeeerirriiiirieee et | seesesinsseeenes 401,208 |............ 3.0 | 401,208 [ ..o | s 401,208 |............ 3.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s (O] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveni [ e | eieiennnd 0.0 [ oo e | s (O] IO 0.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoeorvnrenrnninrnniieiienes [ eornvenninns 0.0 [ oo e | s (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIid SECUMHIES).....vvevercecirericireieiireeeneessieeseeseienssssssseesninsiees | erenineeneeni2y800,988 [ 1208 | i, 2,800,588 |...oovreieerrireirenns | e 2,800,588

© o N o

. Total invested assets

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

Equity interests:

3.1 Investments in mutual funds

3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated

3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated

3.4 Other equity securities:
3.41 Affiliated
3.42 Unaffiliated

3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1 Construction and land development

4.2 Agricultural

4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses

4.4 Multifamily residential properties.

4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans

4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e

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

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

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

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

...370,249 | ...

.370,249 |..

Sl01




Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 94,307

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 20,487 20,487

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e 0

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 3,522

8.2 Totals, Part 3, COIUMN ...ttt 3,522
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 111,272
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 111,272

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

© ® N o

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 13, ...t 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt 0

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0

12, TOtal VAIUGLON GlIOWANCE........coueveeiriisieie sttt st s st st s s8££ R AR bbb n bt

13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0

14, Deduct total NONAAMIEA AMOUNLS.........ccceviericieiieiseie sttt R bR Rt s st

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

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

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):

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

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

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

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

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 0
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 8,382,288
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 6,359,332
ACCTUAL OF GISCOUNL........oove ettt 328

Unrealized valuation increase (decrease):

A PAE T, COIUMN 121ttt eess s eeees et et 8 888888 (10,376)
4.2 Part 2, SECHON 1, COIUMN 5.ttt ettt sttt a et b sttt s st bt bes st et et se bt ensebesansnaas (17,347)
4.3 Part2, SECtON 2, COIUMN 13........ itk 417,847
A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (44,182) 345,942
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 375,308
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 5,780,782
Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 67,989

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

Deduct current year's other-than-temporary impairment recognized:

9.1 P, COIMN T4ttt

9.2 Part2, SECHON 1, COIUMN 17 ...ttt

9.3 Part2, SECHON 2, COIUMN T4........o it

94 Part4, COIMN 13ttt R 0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 9,614,426

Deduct total NONAAMILEEA BMOUNES.........eveiiiieieiciecisie ettt 8 AR Rttt 926

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 9,613,501
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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.. .401,208 401,482 404,549 400,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.cooveeserreesssrrerssnrreranees | srreenssniessseersnees 401,208 [ ..o 401,482 [ oo 404,549 [ oo 400,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS..overeiieriesressieississiin | rniisissessiisi s sse s ssesssens | eosnrensssessesnssnessesnesnssenssnsens | srensenssessenssne s ensans s entanens | crensinssensenssest sttt
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS..ooooveieeeeesrissiersninsinns i st | eosnesne e see ettt | ceene e sttt
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....covcenireniiriiiiiisiieies L | e L | e
Industrial and Miscellaneous and Hybrid 8. United States........ccoevevvveees | oevverviiieiieinas 2,800,588 | ....cccvvrrrrerene 2,812,999 | oo 2,910,773 [ oo 2,615,000
Securities (Unaffiliated) 9. €anada......coooeveenmmererneeeinns | e 58,154 | oovvoeeeeeeerernneens 59,084 | .ovoooererrneririnennd 80,792 | covvooeeeeeeeireeeens 50,000
10._Other COUNtries. ...oceeernssrreee | wovvnnrreinsnsiiissnieens 312,095 | .o, 315,270 | oo, KP{NE: KT 300,000
11, Totals...ooscrsesssisssins | s, 3,170,837 | oo, 3,187,353 | v, 3291747 | oo 2,965,000
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13._Total Bonds.......ccesssseeessanes | coveoniniiisiiiiennes 3,572,045 | oo, 3,588,835 | ..vveeiiriiines 3,696,296 | ...oooiviiiiiinnines 3,365,000
PREFERRED STOCKS 14. United States.......cooevenmmererins [ revrrerennneriinnecenns 289,935 | ..o 292,600 | ..oooevrerrererienen 263,734

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..cccoocviviinnnnnn. 289,935 | i 292,600
COMMON STOCKS 20. United States........comuevverneeees | covvevrmmnerevrseeenns 5,063,730 | coovveererrirnennnns 5,063,730
Industrial and Miscellaneous (Unaffiliated) 21, Canada..........coeovevererverienies | e 192,100 | ooeveereierrerennns 192,100
22. Other Countries......cocccniicens | covveviesciiiiiinn: 495,690 [ oo 495,690
23, TotalS...cvveciisscicincis | i 5,751,520 | cooovovniviriiiens 5,751,520
Parent, Subsidiaries and Affiliates 24, TotalS....oovoieescieiiiciiiienes | i 926 | oo, 926
25. Total Common Stocks....... | ..ooccvviviinncines 5,752,446 | ..oocovviivinn 5,752,446
26. Total StOCKS....omureensissrrnsisse | covviriiiiin) 6,042,381 | oo, 6,045,046 | ...oooorviirinnns 5,283,530
27. Total Bonds and Stocks.... | ..........ccocceeunc. 9,614,426 | coooovvverrrnnne 9,633,881 | oovvorrrrirens 8,979,827
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
8.1 NAIC oottt ssss st sssss s saesssnsnsanns | svsessissnssessnes 404,747 | oo 888,428 | ..ovveorveeernreserreriniienens | ceeereesessssessesssssenesssens | ceveessssessessessessessesesens | eeveesiesinnes 1,093,175 [ .oveeererrerrerens 164 | .o 1,507,404 {.oovereeeeeennn. 288 | .o 1,093,175 [ .ovoereeeeeeeeeeereees
8.2 NAIC 2.ttt saesssssssanes | evtessessesaesaees 176,353 | coovvereenee. 1,797,533 [ oo [ e | e essens | v 1,973,886 |...cccvvrerrrerrnne. 29.7 | 1,121,444 .o 215 | s 1,973,886 |[..oocveereeeererreeecreee

Totals...

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

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

9. Total Bonds Current Year

7 Totals.....ooeveerenrnnes 6
9.8 Line9.7a52 % Of COL B...ovuvveieieiec e
10. Total Bonds Prior Year
101 NAIC oot ssssss | cveeraesiaeniens 1,854,609 | ....ccccooec.... 1,262,527 | voveereerre. 627,056 | c.oovvrerrerrnne 132,193 [ oo 204,528 | .....coo...... 0.0 SN IS D00 I I 4,080,913 | ovverreeereris 784 | oo 4,080,913

...152,698 | .... XXX.... XXX.... A121,444 | ... 215 | .. 1,121,444 | ...

Line 10.7 as a % of Col. 8

L0IS

11. Total Publicly Traded Bonds
11 NAIC oot | creebaesiaeniens 3,606,362 | ..ooverrrerrnnn. 888,292 | ..vuvverveereereeresiesiiens | cerreeiesiss s [ e sssssssnnns | oo 4,494,654 | ..o YT 4,080,913 | coovverreeierieeis 784 | oo 4,494,654
1.2 NAIC 2 saensens | eetaesssessanesans LE(REX T — 1,797,533 [ oo | e esesieniens | e | erveesiesienias 1,973,886 | ..ooocvvrrreereae. 297 | e, 1,121,444 | oo 215 | e, 1,973,886
113 NAIC 3ottt s sesssssssssssssnnes | sesssessissssssesssssnssssssssnes | seersossssssesssnsenes 79,579 [ coevereeeeeeeeeerereeerenseens | ereeveesesssssesssssissessssssens | eevessssssessisssssssssssessssens | oeveessersissessensens 79,579 | oo 12 [ e PRI 72 [0 79,579

.25118 |.... 225118 | ... 41 ... 0. 225118 |....

Line 11.7 as @ % of Col. B......cc.cevrvrrerrrrrnnn.
Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovveerverennnes

12. Total Privately Placed Bonds

(@) 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.

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

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S....... 0; NAIC3§..... 0; NAIC4§..... 0; NAIC58S.... 0; NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

1.1
1.2
1.3
14
1.5

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

................. 3,201,615

.................... 199,864

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

................. 3,401,478

2.1

22
23
24
25

All Other Governments

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

3.1

32
3.3
34
35

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

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

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

5.1
52
53
54
5.5

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

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

61

6.2
6.3
6.4
6.5

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

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7

Column6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

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

................. 2,866,515

................. 6,649,231

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

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

................. 5,109,969
.................... 115,771

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

.......................... 3.9

11.1
11.2
113
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

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

12.1
12.2
12.3
12.4
125
12.6
12.7

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

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDET 31 Of PHOF YEAI.........cociiuireireieiiieiie ettt ssss s b s s ssssessesssns | sesessesissesses s s s senees 1,263,187 | oo 1,263,187 | oottt senessenns | cereter ettt ben s s s etans | ererasteses ettt b s e et ettt et et en et naes
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas 5,253,962 | ..ocvovvrererere s 5,253,902 | .o.vviviveeeietieieee sttt testese s senas | eeressesae ettt es et b st sae st st saesenss | sresestenae sttt ettt es e sae st
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcvevrieieiieisier ettt s e ssssssesssssssenes | evtesssessessssssssse et essssaes s ssaenas 3,439,963 | ..o 31439,963 | oo aes s | cerere et s ettt saeseets | sretestenae sttt et s bt sa et e e
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccccveurrinrrrrrrniinennirsinsssesees | cevvsenesssnssssesssssssssssssesssssesenns 3,077,186 | oveeveeeerireereereeeriseeeeesssneeenes 3,077,186 | v renrnd 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......iiiiiieiiiieiiciisisiesesiesisessesssssssessssessesssssssnssnses | eessssesissensesssnsossssssssnssssessssneas 3,077,186 | oo 3,077,186 | oo 0 ] ot 0 ] o 0
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10.

1.

3.1

3.2

3.3

41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

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

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

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

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

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

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

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

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

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

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

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts
Book/Adjusted Carrying Value, December 31, prior YEAr (LINE 6 PHOT YEAI)..........euucueurrereerereeseeeeesessesesessessessssssessesssssessessesssessessessssssessessssssessssssssessessssssessesssssnes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........ccccoveveriereiesiieeseeeeee e

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccccvvvereererrnverieseennns
3.12 Section 1, Column 15, Prior YEAI..........ccceverveverrieeeriiere e 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year minuS............cccoeeeverrvreversiverercnenns
3.14 Section 1, Column 18, PriOr YEAI..........cceuviirivereieieseie e 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccccvevereereerne

3.22 Section 1, Column 17, PriOr YEAI.......c..cvevierrerereiseiesiessessesssesseisssnees 0
Change in amount recognized: N_O—NE
3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, PriOr YEaT..........evrrenrerreerrneesreseesesssssseeesseseeens 0 0

Subtotal (Line 3.1 minus Line 3.2).....

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)...................

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)...
4.22  Amount recognized (Section 2, Column 16).........cccevrvverererensinsenns 0

SUDLOAL (LINE 4.1 MINUS LINE 4.2).......ceuieeerieiieiieeie ettt ettt es s st £ e85 828582885 E R824 R e84k en bbb nEen b

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINAtIONS IN PHOT YEAT.........c.ruriuereeureereeeeeseeseeee e esessseesesseesss s ssees st e ss et st ees et ses s st ess st e e s s s s s sses st st
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtioNS IN PrIO YEAI........c..cviieieieiiriee et en

Book/Adjusted Carrying Value at end of current period (Lines 1+2 +3.3-4.3-51-52)....cccccevivrverrennnas

DEAUCE NONAAMIIEEA @SSEES... .. vervirrrireirrieiseisissiei ettt s s b s s 8 e£seEeesEeb £ 8RRt R bbbttt

Statement value at end of current period (LiNE 6 MINUS LINE 7).......c.ciiueieiiiieieie ittt ettt bbbt bbbt s bbb b nn

Si11
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SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions
3

Components of the Replication (Synthetic Asset) Transactions

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

NONE
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

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

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

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

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

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

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

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance............cccccovvivieeneiniesseeie s

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

Part D, SECHON 1, COIUMN 5.ttt s8Rttt s

Part D, SECHON 1, COIUMN B.......covvereceicecteecteees ettt ettt e et ss et e st s s et st n s s e et se st st st e e et s s st et sesetesent et s nantssaesatanensees

Total (Line 3 MINUS LINE 4 MINUS LINE 5)......ueiiuiieieieiiiisieieississ ettt sttt s8££t s8R E bbbttt

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

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

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

Part D, Section 1, Column 8

Part D, SECHON 1, COIUMN ...ttt en

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

Part A, Section 1, Column 21

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

Part D, Section 1, Column 11

Total (LN 13 PIUS LINE 14 MINUS LINE 15)......cuuiieiieieeieiiesissiseiiesisssseisesssssse e sssss s sssss e ss st sttt s8££ st en

Si14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

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

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

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

4. Unrealized valuation increase (decrease)

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

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

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

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

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

SI15
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SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other-Than- Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
50" X 80" 1-Story Brick BUIldiNg...........cccviviiiiiiiiniisnissiienssesenississiissnisnens | s | LiMa. e | OH..... | 01/01/1975| 01/01/2012 ..275,002 329,200 ..3,522 15,000 23,097
0299999. Properties Occupied by the Reporting Entity = ADMINISTTALIVE. ..........veiieiiei ettt ettt ettt nenes ..275,002 329,200 ..3,622 15,000 23,097
0399999. Total - Properties Occupied by the Reporting Entity........c..ovivsiiniiisiisssssnsnisssnenes ..275,002 329,200 ..3,522 15,000 23,097
( o TORAIS. 1ot ..275,002 329,200 ..3,522 15,000 23,097
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9
2 3 Book/Adjusted Additional
Actual Cost Carrying Value Investment
Date at Time Amount of Less Made After
Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
50' X 80" 1-Story Brick Building...... | OH.
0199999. Total - Acquired by Purchase 0
0399999, TOAIS........eorveeeeeeeeeeeeeeeeeece e es s sssse s eee s ens s s s ene s ene s ssseneseenessenesaanesiene erereenes 0




€03

Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE A - PART 3
Showing all Real Estate DISPOSED Durlng the Year, IncIudmg Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 1 12 13
Expended for Adjusted Current Book/Adjusted
Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other-Than- Current Total Foreign Less Amounts Foreign Earned Repairs,
Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B/A.C.V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) B.J/A.C. V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred

NONE
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 11 12 13
Recorded Unrealized Current Year's Capitalized Total Foreign
3 4 Investment Valuation Current Year's Other-Than-Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation

General Interrogatory:

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

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

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

NONE
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

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

Loan Number

Location

4

City

3

State

Loan
Type

5

Date
Acquired

6

Rate of
Interest

7
Actual Cost
at Time
of Acquisition

8

Additional Investment
Made After Acquisition

9
Value of
Land and
Buildings

NONE
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

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

Loan Number

Location

2

City

State

Loan
Type

Date
Acquired

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued Interest
Prior Year

Change in Book Value/Recorded Investment

8

Unrealized
Valuation
Increase

(Decrease)

9

Current
Year's
(Amortization)/
Accretion

10
Current Year's
Other-Than-
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest
and Other

12

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

13
Total
Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued Interest
on Disposal

Consideration

16

Foreign
Exchange
Gain (Loss)
on Disposal

Realized
Gain (Loss)
on Disposal

Total
Gain (Loss)
on Disposal

NONE
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - PART 1

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

CUSIP
Identification

Name or Description

Code

Location
4 5
City State

6

Name of Vendor
or General Partner

7

NAIC
Desig-
nation

8

Date
Originally
Acquired

9

Type
and
Strategy

10

Actual
Cost

11

Fair
Value

12

Book/Adjusted
Carrying Value
Less
Encumbrances

Change in Book/Adjusted Carrying Value

13

Unrealized
Valuation
Increase

(Decrease)

14
Current Year's
(Depreciation)

or
(Amortization)

/Accretion

15
Current Year's
Other-Than-
Temporary
Impairment
Recognized

16

Capitalized
Deferred
Interest
and Other

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

Investment
Income

Commitment
for
Additional
Investment

20

Percentage
of
Ownership

NONE
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - PART 2

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

1

CUSIP
Identification

Name or Description

Location

3

City

4

State

5

Name of Vendor
or General Partner

6
Date
Originally
Acquired

7
Type
and
Strategy

8
Actual Cost
at Time of
Acquisition

9
Additional
Investment Made
After Acquisition

10

Amount of
Encumbrances

1
Percentage
of
Ownership

NONE
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other-Than- | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./AC.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912828 LC 2| U.S. Treasury NOte......ccoevuneererenreneeieeiseersenissisesssensssessensssessnnes | S0t | oo [ wovevveenins | vevens 1| e 104770 | 101469 | ..ocovvvrrrnes 101,469 | cooooveveiine 100,000 | ovooeernrinnns 101,360 |..cooncen. (2,396) 07/31/2012 | 07/31/2014
912828 TL 4[U.S. Treasury Note.......ccovvrerrvirrerrnrnrinnennrsennnesensseeesssssnsssnssensnnsns | S0 [ [ovrvrnnns [ vevene T 99,954 | L 100.102 .100,102 ...100,000 | oovveriiinns 99,985 23 08/28/2012 | 08/31/2014
912828 UK 4|U.S. Treasury NOte.......c.covveurerrrenrrnerierineerssrissnnensenessessenssssssennes | S0t | oo [ wovevrevin | vevens 1| 99,924 | L 100.094 .100,094 | .. ...100,000 | ...... 99,959 35 01/29/2013 | 01/31/2015
912828 A2 6]U.S. Treasury Note........cooovviiiiiiniiinniienisnisnicsnissisensssessssssissiens | S0 | oo | onnivnins | oo 1] 99,901 | 99817 | 99,817 [ i, 100,000 | ...ccccoe.e...99,905 | ..o 4 11/26/2013 | 11/30/2015
0199999. U.S. Government - ISSUET OblIGALIONS. .........vruierereiiieeriisississisisssi s ens s sersensee (2,334) 0 |0 [ XX e XXX [ XXX 1,302 e 3,000 e XXXowwe | e XXX......
0599999. Total - U.S. GOVEIMMENL........civiieiieririsseisseisssnsssesssnsssessnssssssnssnes (2,334) 0 im0 e XXX [ XXX [ XXX | i 1,302 | 3,000 XXXeooooe [ oo XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055 AE 2| AFLAC INC ST UNSECUIE.........cvvrrereerrrnerierienerseesssisersnenseniseennns | eevnene | o [ eoveereens | W TFE 26,393 | e 104228 | ..o 26,057 | oovennnn25,000 | e 25,468 (293) 11/18/2010 | 08/15/2015
00440E AL 1 [Ace INA Holdings Sr GTD NOES.........cccvemvvrerimrenrerrneirnnieennseiseennne | eevinne | oo [ evverivenn [ WTFE | . 28,563 | e 106.900 | ...ccovvvvvenn 26,725 | ... 25,000 | 26,036 (785) 11/18/2010 | 05/15/2015
013817 AL 5| AIC0A INC NOE.......vvurvirirerircirrisiierierieeeeeississenienisesssenssssnenes | cevnene | o [ woveereeens | 2OFE [ i 28,341 | L 107.262 | ...cccoveveer...26,816 | ... 25,000 | e 26,816 | ...... (548) (812) 10/18/2012 | 02/01/2017
022249 BA 3| Aluminum Company America Bond Ser B.........c.ccocneeeneenneennersniiineins | covenee . . 28,894 | L 110.867 | vooovvvrereeenen 27,717 | 225,000 | ... 21,7117 | ...... (561) (616) 03/21/2013 | 06/15/2018
02364W AH 8| America Movil S.A.B. de C.V. STNOtE.......ccovvvirveriersreiesiiesiiens [ vvene F AFE] 26,497 | L 104.744| .......cccc........26,186 | ...................25,000 | ...... 26,353 | .o (143) 11/21/2013 | 01/15/2015
02687Q BC 1|American International Group Inc Med Term Note..........ccooveverceavens | cvene [ oo | covereinens [ o 2FE | oo 28,128 | L 112535 | o 28,134 | 25,000 . 28,090 | eveeeeeeeieieinens | e (38) 12/19/2013 | 10/18/2016
031162 BL  3[AMGEN INC ST NOE......vererrvcrrireirerricierssisseesieisssssisenssnssessenssneses [ enenne |0 | vevvnnnennns | w2FE [ i 26,080 | ... 103.792| oo 25,948 | ... 25,000 | ... 25,647 (254) 04/19/2012| 11/15/2016
032511 BH 9|Anadarko Petroleum Corp St NOte.........ccvvevrrecrermrerneriseeseeinerrenirnee | eovvene | [ woveereens | #2FE [ . 30,453 | Lo 114920 ..covvevereern28,730 | oo 25,000 | e 29,086 (1,213) 11/15/2012 | 09/15/2017
03979G AL 9 [Arden Realty LP NOES........coevurrireierrinrineneiseriiseieensniseessssinnenns | eevinne | oo [ ervnevveens [ W TFE | i 27,178 | i 104.583 | ..covvvrennn 26,146 | ................25,000 | ... 25,573 (504) 11/18/2010 | 03/01/2015
04621X AC 2 [AsSUrant INC NOES..........ccvuureeerierinrreriirinerieeninnsenisnessnsssnsnnss | vevinee | oo [ evvennrinens [ w2FE | v 27,154 | i 100.552 | . 25,072 (584) 07/15/2010 | 02/15/2014
053332 AF 9| AutoZone INC SENIor NOES.........cceurvurerrcrireerersnrsnersensseessensssssenens | eevnene | o [eonerreeens | #2FE [ 27,251 | L 108425 | .ovvviereenn 27,906 | coviiienni25,000 | oo 25,835 (457) 12/16/2010 | 11/15/2015
054303 AR 3| Avon Products INC NOLE...........cvvvuivreiinrireriiniinnsiseiinsieesssniseesnnes | eovnene | o [evveevnens | 22FE [ 26,342 | oo 101.257 | cocvvveveeennn25,314 | ii.o.0.25,000 | .. 26,141 (201) 03/21/2013 | 07/15/2018
05531F AA 1|BB & T Corporation Medium Term Notes...........ocverererneerveenerernernensnee | ovnes | oo | veververens | WAFE | 27,712 | 101802 ..ovcvverennn 25,451 | eco.25,000 | e 25,250 (784) 12/16/2010 | 04/30/2014
05541T AD  3|BGC Partners InC St NOte...........ccocueviieiieicnnisciienecisssisnisciinnis | eeveie | oo | ceriveniens | n2FE | 025,089 | ... 104750 ...................26,188 | ...................25,000 | ...... 25,052 | cooverernicinnienns | e (16) 03/21/2013 | 07/15/2016
055921 AA 8| BMC SOfWAre INC NOE...........ovvrreeereesrieereeeeeeresssseessissisnsseenssneeenns | eveense | oo [ wvereennes | 2BFE [ i 29,965 | ... 101.325 | coovvvirrennn25,331 | iiinn.25,000 | e 25,331 (3,766) (868) 02/21/2013 | 06/01/2018
055921 AA 8| BMC Software INC NOLE........c.cvvereereerereeseeceieeeeeeeevsniessensesiessesssensenns | eviene | oo | eeveenenies | 2 BFE | vvriiiiinennn 30,168 | ... 101.325 | .cvvveeeen25,331 | 225,000 | e 25,331 (3,847) (990) 01/17/2013 | 06/01/2018
055921 AA 8| BMC Software INC NOte........c.ccovrveveerrereeiierseeeesesisiesessessesseesenns | ervene | o | eevvenennes | 2BFE | i 29,029 | ..o 101325 .ovvveeeen25,331 | 25,000 | e 25,331 (3,055) (643) 03/21/2013 | 06/01/2018
059165 DZ 0|Baltimore Gas & Electric Co NOte..........c.ovvveererererneernveiserneriineeneennes | eevveee [ [eoveereens | 2 2FE [ 29,645 | Lo 112122 .27,668 (1,039) 02/16/2012 | 10/01/2016
06849R AB 8| Barrick North America Finance, LLC GTD Note. . cerneenneennnn 31,039 [ L 115.353 .30,023 (1,016) 02/21/2013 | 09/15/2018
079860 AG 7|Bellsouth Corporate Global BONdS.............crrveererneermrenrienerinrenenns | eevveee | o [ eoverirenens AFE ] e 27,726 | 103.315 | vovvvvveeernn25,829 | oo 25,000 | . 25,515 | ..o (750) 02/17/2011 | 09/15/2014
086516 AK 7| Best BUY INCNOLE........vvuuvrrirrireirineieieriesiseesseieisessssssessseens | crieee . rerneennnnnenn 25,087 [ L 104.035| ...cocovvreernn26,009 | oevnenn25,000 | e 25,047 1,686 | .......... (21) 02/16/2012 | 03/15/2016
09247X AD 3 |Blackrock INC SrUNSECUTEd.........ccurerivriveirieieieiineieiesiseiesssiesisnes | eeveene JAFE ] 26,044 | L 102963 | ..cooevvvrennn 25,741 | 25,000 | e 25243 | ..o (260) 12/16/2010 | 12/10/2014
097023 AY 1|Boeing Company SrINOLES.........ccueurreuerrmerirerireenerinerienienissessensnens | eevees | oo [ eorereneeens VAFE | 26,444 | L 103.367 | v.ovvvrerrenn 25,842 | o 25,000 | .. 25,335 | ..o (302) 05/20/2010 | 02/15/2015
101137 AD 9|Boston Scientific Corp Note cervereneensenssssessssssnsnnns | e | oe | vevenseiens | n2FE | i 28,244 | 109.230 25,000 | .oovrerrirnnenns 27,328 (813) 11/15/2012 | 01/12/2017
11133T AA 1| Broadrige Financial Solutions INC SrNOte...........c.oveveervnerreenirinnirnens | crves . cernreernnnnnn 28,836 [ L 108.002 25,000 | ...... 28,082 (754) 03/21/2013 | 06/01/2017
118230 AG 6 |Buckeye Partners LP Sr Unsecured NOte..........occuueerreeneerererereneinee [ woneee | oo | vevernerins V2FE | 28,819 | 112275 | v 28,069 | ... 25,000 | ...... 28,048 |........... (771) 01/17/2013 | 01/15/2018
120568 AV 2|Bunge LTD Financial Corp GTD SrNOte.......cccovvvvrvemeirerrersrrerinnnens | vevens | oo | wevvrvenns | 2FE | i 26,609 | ..o 103.100 25,000 | ...... 26,204 (359) 11/15/2012 | 06/15/2017
126650 AV 2| CVS Corporation NOES........c...cereeruremersmerereesensssisensesssessenssssenes | eoveees . cerneennnnen 21,913 [ 103.100 25,000 | ...... 25,481 (699) 08/19/2010 | 09/15/2014
14912L 4F 5| Caterpillar Finl Svcs Corp Med Term Notes..........ccocvvvernrinicicnricicis [oveies | oo | ceriiiniians AFE] 28,440 | L 100.775 | covvveevrnnn 25,188 | oo 25,000 | ...... 25109 |..cooonce. (857) 04/15/2010 | 02/17/2014
17252M  AJ 9[Cintas Corp 2 SrINOE.........rveurveerieriereerssise e | ceveees VAFE ] 25,953 | L 102.846 25,000 | ...... 25,511 (215) 12/15/2011 | 06/01/2016
189054 AN 9| ClOrOX €O SINOE......ouvvurverrirerireireriseeiesiesiseees st sesssessssins | eeeees . cerneennnnnenn30,362 [ e 113.196 25,000 | .ovrereerenenns 29,042 (1,172) 11/15/2012 | 10/15/2017
20030N  AJ 0| Comcast COrporation NOES..............ererererrerneineisieiinesserisssisnisnnies | oevee | oo | veveranienn AFE ] 28,228 | 109.566 | .......ec0eerrn. 27,392 | .. 25,000 | ...... 26,184 |........... (655) 12/16/2010 | 11/15/2015
210371 AK 6| Constellation ENergy NOte...........cccovrererererisiinsrsersessisessnssssesensses [ enneee | o | vervensennes | w2FE | cviiierinennnn 26,519 | i 105.119 25,000 | ...... 26,411 (108) 11/21/2013 | 06/15/2015
222372 AJ 3| Countrywide Financial Corp Sub Note...........cccoucvivvcrinrivcernnicnicnnis | eveee | [evveiirenns | W2FE | 27,996 | oo 110.631 25,000 | .cooorrerirnns 27,224 (773) 03/21/2013 | 05/15/2016
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 1

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

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

F

0 Rate Current

r Used Year's Total

e to Unrealized Current Other-Than- Foreign Admitted Amount Stated

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

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date

22541L AR 4| Credit Suisse First Boston USA INC. St NOtES..........cvvevervvenrreenninenns [ cevveie [ [ erevirenens VAFE ] 26,874 | 104.566 | ...................26,142 | ..................25,000 | ...... 25,399 | ... (389) | veveeverirerierieris [ | e 4.875] ......... 3.366 04/15/2010 | 01/15/2015
24702R AL 5| Dell INC STNOE.......couuireieeiieiieriseirereseeiensesisseesssssssssensensssessnns | onnien | ae | ceeesneeens AFE| 25,898 | ... 100471 | covvereeenn25,118 | 225,000 | ... 25118 | ...... (285) (241) 2300 ......... 1.360 12/15/2011 | 09/10/2015
251591 AU 7| Developers Diversified Realty Corp Note..........covrveineeierivenireinnes [ cvvee J2FE | 30,234 | L 115.980 .29,060 (U L)) SRR EORINN SN 7.500{......... 6.200 02/21/2013 | 04/01/2017
257559 AG 9| Domtar COrp SrINOLE.........vereerirerrerieniseesesssessesseeesseessssssensenes | ceveees W2FE | 32,758 | 126.020 .31,159 (1,599) [ covovereeverrerierinee | veveeeerseeiseiseriiens | e 10.750 | ......... 8.200 03/21/2013 | 06/01/2017
26054L NZ 2| Dow Chemical Company INternotes............cc..oeveervriinrenniiinsisciienins [ eeeeie [ o [ e W2FE 25,000 | 100672 ......ccc..e.....25,168 | ..................25,000 | ... 25,000 |...ccoo..c. 2.600]........ 2.600 12/22/2011 | 12/15/2016
26138E AM 1| Dr Pepper Snapple Group INC SrNOtE.......c.vverervrinereieisesseissieies | e |2FE | 26,404 | L 103.882 ..oovovveerrnn25,971 | 25,000 | . 25,757 (379) 2,900 ... 2.746 04/19/2012 | 01/15/2016
263534 BY 4|EIDu Pont De Nemour & Co NOtES............cocvvmverrerereeeresreesienieseias | criees GAFE ] 26,114 | L 103.018 | ..ovvvevereern25,755 | o 25,000 | .o 25,279 (271) 3.250 ] ... 2.189 12/16/2010 | 01/15/2015
278058 DG 4| Eaton Corporation Senior Unsecured NOtes.............ocuevuvverrnreinnnnnns [ vevveie [ o [ evevirnens V2FE ] 28,068 | ... 101.205 | ..ocvvvvereennn25,301 | 25,000 | e 25,190 |..ccoo 911) 5.950]......... 2.459 12/16/2010 | 03/20/2014
278865 AJ 9| EC0lab INCNOE........oouverirceicriierieeieesieesisssie s | crves | W2FE| 25,622 | 101.617 | voovvvverenn. 25,404 | ..............25,000 | ... 25,194 (208) 2.375| . 1.555 12/15/2011 | 12/08/2014
29365T AB 0| Entergy Texas INC - First MOMGage. ..........cocvvvrereerneireiiniiesisneesseines [ s J2FE | 26,295 | L. 103.547 | v 25,887 | 25,000 | .. 25,521 (375) 3.600] ... 2.152 12/15/2011 | 06/01/2015
294549 AR 1| Equitable Resources INC SrNOtE..........cccuuevererereeiirererieirierirereseniies | eeveee | o [ eoreeireeens V2FE | 29,455 | 113379 v 28,345 | i.....25,000 | ... 28,716 | ..covvvnnee (738) 6.500......... 5.520 03/21/2013 | 04/01/2018
337738 AG 3|Fiserv, Inc Sr Note .|.2FE|.. 30,385 | ... 115.456 25,000 [ .ovrereerrnenns 29,335 (1,050) 6.800......... 5.590 02/21/2013 | 11/20/2017
345397 WA 7| Ford Motor Credit CO NOte..........couuviricrirerieririeieeivesienisrisesinns | cviees .|.2FE|.. 26,832 | ...... 106.510 25,000 | ...... 26,807 | .oovoevereeiereerens | e (25) 3.984]......... 3.710 12/19/2013 | 06/15/2016
35671D AW 5| Freeport-McMoran Copper & Gold St NOtE...........cveervrerererneriseinenes | ovees | oo | veverneee .2FE 25,024 99.225 25,000 | ...... 25,015 | oo [ e (5) 2150 | ... 2.149 04/19/2012 | 03/01/2017
36962G 4G 6 | General Electric Cap Corp Med Term Notes..........ccvvrevnrevvenivicirnines [ vveens | AFE| . 25913 | ... 103.025 25,000 | ...... 25,174 (202) 3750 ......... 2.955 05/20/2010 | 11/14/2014
373334 GE 5| Georgia POWer CO SINOE.........vvumvrrrircirerieriieeiesiseesseriesssseienins | crveees .|.1FE|.. 28,760 | ...... 112.221 25,000 | ...... 28,722 | oo | e (38) 5700 ......... 4.950 12/19/2013 | 06/01/2017
38141G EA 8| Goldman Sachs Goup Inc Sr Global NOteS............coveeeernrierseirerirncins | ceve AFE] 26,883 | ...... 104.504 25,000 | ...... 25,401 (391) 5125 ......... 3.610 04/15/2010 | 01/15/2015
38143U AB 7| Goldman Sachs Goup Inc Sr Notes.... 26,011 | ...... 100.194 25,000 | ... 25,011 (273) 5.150 ..3.363 05/21/2010 | 01/15/2014
416515 AM 6| Hartford Financial Services SrINOES..........cocuuererrererineinernerirerineenns | ceveee 25,879 | ...... 100.610 25,000 | coovrrrerirens 25,064 [(G1S15) ) SRR PORRURRIRRTIR IO 4750 ... 3.199 12/15/2011 | 03/01/2014
421915 EG 0| Health Care Property Investors, INC NOte.........c.ccocovvvvnrinniirciireniniins | civs 28,539 | ...... 112.704 25,000 | ...... 28,395 (144) 6.300......... 5.520 11/21/2013 | 09/15/2016
428236 AM 5| Hewlett Packard Co Global Note 27,784 | ... 109.436 | . 25,000 | ...... 26,989 (661) 5.400 ..4.859 10/18/2012 | 03/01/2017
437076 AP 7|Home Depot INC SeNior NOES...........ccvriirimeireiisiieeiiesieeseisseins 28,794 | ...... 109.952 25,000 | ...... 26,490 (718) 5.400]......... 2.762 11/18/2010 | 03/01/2016
472319 AK 8] Jefferies Group INC ST NOtE.........c.vverrirriirieierieeessserienienes | cvvees 26,942 | ... 108.002 25,000 | ...... 26,577 (364) 5125 ......... 4.756 01/17/2013 | 04/13/2018
482480 AA 8|KLA - Tencor Corp Sr Note. .30,303 | ...... 117140 | . ..25,000 .29,260 (1,043) 6.900 ..5.690 01/17/2013 | 05/01/2018
487836 BB 3| Kellogg Company SrUNSECUred.............ccouuuevirieenniinnienerimsinenirsiennns | eovvens | o [wovervenns | w2FE [ 27,935 | L 108.029 25,000 26,240 (532) | ovvvevvrrinnierienis [ | e 4.450]......... 2.463 11/18/2010 | 05/30/2016
494368 BB 8| Kimberly Clark COrp NOte.........cc.veermeereemerinrrnenieniseessesisnssnensenenee | eevnene | [eoveereens | W TFE [ i 29,472 | oo 115.840 25,000 | ...... 29,428 | ..o | e (43) 6.125] ......... 5.200 12/19/2013 | 08/01/2017
500255 AP 9| Kohls COMp NOE.........coureecrierirrireirssiserienissesseessssississsssenssensonne | eevnene | o [ eoneeneens | #2FE [ i 29,673 | e 114.801 25,000 | ...... 28,703 (970) 6.250 ......... 5.444 01/17/2013 | 12/15/2017
501044 BM 2| Kroger Company NOtE........c.ccoeuurverreeeremirnerienerneennnesnssesienesnesnnns | eovnene | o [ wevevrenns | 22FE [ i 31,277 | i 119.034 25,000 | .ooovrrierirens 30,263 |...ccooeuue (1,014) 6.800]......... 5.435 02/21/2013 | 12/15/2018
534187 AZ 2| Lincoln National Corporation Senior NOteS..............uwweeerrrereeiereneennns | coveee o | | W2FE | 26,090 | . 104.907 25,000 | .ovrereernenns 25,317 (221) | cevereererrinnineriees [ | e 4.300(......... 3.436 07/15/2010 | 06/15/2015
53944X AE 5 |Lloyds TSB Bank PLC Med Term NOte........coovuvvererieinvemnineisnineirennnes | wveine Flo| AFE] ... 25,000 | ... 104.429 25,000 | ...... 25,000 3.550 [ ..o 3.550 12/22/2011 | 12/22/2015
540424 AN 8|LOEWS COrp NOES........oovvruerrerircererieerierienissesssnsssssensensessssenssnnns | eevnens | o [ wovensreeens | 2 TFE [ 28,083 | e 109.270 25,000 | ...... 26,221 | ..o (574) 5250 ......... 3.109 11/18/2010 | 03/15/2016
544152 AD 3| Lorillard Tobacco CO GTD SrNOLE.........evercereereeeeirereeeirnenisseineees | eevneee | [ erveeveens | 2 2FE | 26,335 | oo 105.266 25,000 | ...... 25,798 (315) 3.500]......... 3.323 04/19/2012 | 08/04/2016
56585A AE 2 [Marathon Pete Corp SrNOtE.........cccevercerereerrnererinnineeserinsnnennee | vevnee | oo [ eevvirinens [ w2FE | v 25,948 | e 105.097 25,000 | ...... 25,483 (226) 3.500]......... 2.620 12/15/2011 | 03/01/2016
580645 AE 9| McGraw Hill Companies INC St NOtE..........ccverreerrerineerieeinseiserinenns | eevnene | [eoveerveens | 2 2FE [ 28,738 | oo 108.621 25,000 | ...... 28,076 |...cooo.ec. (662) 5.900]......... 5.133 03/21/2013 | 11/15/2017
581557 AV 7| McKesson Corporation NOtE...........cceeerrevvinrirernnrneeernnisssmnississnennns [evenne [ o | vervvnenns | W AFE | i 28,636 | ... 111.878 25,000 | ...... 28,508 (128) 5.700......... 4.976 11/21/2013 | 03/01/2017
59156R AU 2| Metlife INC Sr UNSECUIE...........ccvvuerirrereererinerierierineersssisseisnenienene | woneee | oo | veversenene | W AFE | 029,905 | ... 113.852 25,000 | .cooovrrrerirnens 27,033 (889) 6.750 | ...c.ne 3.565 11/18/2010 | 06/01/2016
620076 AZ 2| Motorala Inc SrNOte..........cooveciieriiirisiiccieccecnssissiiesiesiens [ coveens | oo [ evveinenns | W2FE [ 28,960 | ... 112.985 25,000 | ...... 28,845 |.......... (115) 6.000]......... 5.180 11/21/2013 | 11/15/2017
629568 AQ 9 |Nabors Industries INC St NLOE..........c.coeveeeeieenerrerirereneenenisersersenens | covvene | [ eeveerenns | 22FE [ 28,852 | ..o 112.277 25,000 | ...... 28,151 (701) 6.150 | ......... 5.329 02/21/2013 | 02/15/2018
63743F MA 1| National Rural Utility Coop Medium Term Internotes...........cccoeeeeveereees | covees | eo | vevvevnnee [ AFE | iiiiiii00.25,000 | ..o 99.978 25,000 | .ovrereerenenns 25,000 [ .oovereereererinnnns | e | cevnersessseeessnsins | e | s 1.800] ......... 1.800 11/22/2010 | 11/15/2014
638585 AU 3 |NationsBank/Bank of America Corp SUD NOtE..........ccc.evvvvvenveenieeniins | eoveene [ [wvveiiveens | w2FE | 29,740 | ..o 116.467 25,000 | ...... 28,610 |..cooveneee (1,130) [ coovereerrinniseiiens | e | e 7.800]........ 6.557 03/21/2013 | 09/15/2016
63946B AC 4 [NBC Universal Media LLC..........cocoumrereerrineieriesineerenissisessessnnes | cevnee e | WIFE | . 26,427 | 104.223 25,000 | cooovrrrnerirnens 25,769 (349) 2.875] ... 2.720 02/16/2012 | 04/01/2016
65535H AC 3| Nomura Holdings, INC.........c.coevuuiimmririirniiniieniieeisesseessssisesssesisness | orvenes Floa | 2FE | 26,544 | ... 105.297 25,000 | ...... 26,465 | ..oooveeieiscenis | e (80) [ 1ovverererreinrieeiiens | e | e 4125 ......... 3.885 11/21/2013 | 01/19/2016
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Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
655422 AU 7| Noranda INC NOE..........ccrverieerierieiiseesiseienissssesiesienes | cvvees Al V2FE | 28,034 | ...... 110315 | v, 27,579 | .. 25,000 | ...... 26,995 |........... (607) 5.500......... 4.905 04/19/2012 | 06/15/2017
68268N AB 9| ONEOK Partners L.P. SrINOLE........ccvruviereererinerneeieeiseessenissinnenins | oneeen | oo | ceeerneeins V2FE | i 28,396 | ...... 112.073 | covvcreriens 28,018 | .......... 25,000 | ...... 28,260 |........... (136) 6.150 | ....c.n. 5.414 11/21/2013 | 10/01/2016
693304 AN 7| Peco Energy Company 15t MOrtgage............ccccrverieerieerimrenmninnines | cvvens .|.IFE|.. 25,000 | ...... 25,521 (713) 5.000]......... 2.280 08/19/2010 | 10/01/2014
69371R K3 9| PACCAR Financial Corp Med Term Note.........ccoouevevererereenerenerenee [ veveees JAFE | 25422 | L 100.913 25,000 25,112 (1571) [ overeeeerererneereinenee | eeveerennererneeneenenens | ceveenens 1.550]......... 0.952 12/15/2011| 09/29/2014
713448 BM 9| PepsiCO INC STNOLES.......vvuiireirriieiciiniiiesiieeisessesissisessiesissisanns | coenne | o [ eveeineeens AFE ] 26,133 | 102.767 25,000 25249 | ... (241) 31001 ......... 2.153 05/20/2010 | 01/15/2015
71645W AT 8| Petrobras International Finance Co GTD Global Note...........cccovevvevens [ o Flo | 2FE | 26,229 | ... 102.670 25,000 25,638 (314) 3.875] ... 3.693 02/16/2012 | 01/27/2016
723787 AE 7|Pioneer Natural Resources SrNOte...........ccouveeeeneernneenersereineeineninnee | eevnene | [evveevnens | #2FE | i 27,964 | oo 109.500 25,000 R 7.2 TN DU (39) 5875 .o 4.537 12/19/2013 | 07/15/2016
72447X AC 1 |Pitney Bowes Inc Global Medium Term Note.........cccovrvrvervnrerrnrinninne | voveere oo frvvrviiren [ W2FE | i 26,995 | ... 110.634 25,000 26,596 |....ccc... (399) 5.750 | ... 5.325 01/17/2013 | 09/15/2017
743410 AT 9| Prologis NOE .......vuvverrereemirierieseseeseeisessessesssessssssssssesssesssensns | ceveees . v 29,082 | 116.472 25,000 28,425 (658) 6.625]......... 5.695 03/21/2013 | 05/15/2018
744448 BX 8| Public Service Company of Colorado Coll Trust............cccceeweeiievrnrins | covs AFE ] 27,868 101.228 25,000 25,204 (846) 5500 ........ 2.253 12/16/2010 | 04/01/2014
74913G AT 2 [ Qwest COMP NOLE........cveuivecrierieerrrisererirerineeseeisnisenssenssensensnnes | vevnee | oo [ ceeerrinens [ w2FE | v 29,722 | e 111.240 25,000 28,415 |..ccoovenee (1,086) 6.500......... 5.467 10/18/2012 | 06/01/2017
754730 AC  3|Raymond James Financial INC St NOtE...........cccrverrrenerrerineierisciins | ceveee 26,854 | ..... 106.509 25,000 26,827 | .cooevreereeeeeerenins | e (27) | cvveererenireeerierinns [ eevereniseieniniinnes | cereereeih250 | o 3.957 12/19/2013 | 04/15/2016
759509 AD 4 |Reliance Steel & Aluminum Sr Note SOOI IO . . 28,354 | ... 110.068 25,000 27,604 (750) 6.200]......... 5.467 03/21/2013 | 11/15/2006
78011R AD 5|Royal Bank of Scotland Group PLC Medium Term Notes............ccccoues | cvveene F o IFE 25,000 99.212 25,000 25,000 |..covvnnee 3125 ... 3.125 11/22/2010 | 05/15/2015
78355H JQ 3| Ryder Systems Inc Med Term NOte........covvuveerninveiniieineseerssineens | crvees 26,060 | ...... 102.587 25,000 25,380 (330) 3150 ... 1.866 12/15/2011 | 03/02/2015
786514 BP 3| Safeway Inc Note 29,742 | ... 111.878 25,000 28,483 (1,045) 6.350 | ......... 5.338 10/18/2012 | 08/15/2017
806605 AJ 0| Schering Plough Corp NOE.........cceiuurierirriierineireriseeee e 29,531 | ...... 115.680 ..25,000 29,488 | ..o [ e (42) 6.000]......... 5.079 12/19/2013 | 09/15/2017
844741 AX 6| Southwest Airlines Company Note 28,020 | ...... 108.632 | . ..25,000 .27,290 (730) 5.125 .4.573 01/17/2013 | 03/01/2017
855244 AC 3| Starbucks Corporation Sr Note 29,549 | ...... 115.947 .29,407 (142) 6.250 | ......... 5.288 11/21/2013 | 08/15/2017
86764P AD 1 [SUNOCO INC NOLE.......vuoireieaieeeiieiie st 28,299 | ...... 108.802 27,593 (705) 5750 ......... 5.080 03/21/2013 | 01/15/2017
878237 AF 3| Tech Data Corp Sr Note 26,331 | ... 103.784 26,077 (254) 3.750 ..3.560 02/21/2013 | 09/21/2017
87938W AG 8| Telefonica Emisones SAU Sr Note 28,316 | ...... 112.909 25,000 27,682 (634) 6.221] ......... 5.493 03/21/2013 | 07/03/2017
883203 BP 5| Textron Inc Note................. 26,842 | ... 106.159 25,000 26,686 (156) | eveveverrrverrirerirenns [ rverrerenerisnineins | evereeen8.200 | oo 5.775 11/21/2013 | 03/15/2015
887315 BJ 7|Time Warner Co Inc .31,480 | ...... 119.054 ..25,000 .29,313 (1,258) . ..6.094 04/19/2012 | 10/15/2017
89152U AA 0| Total SA COrPOration.............ccevveveneereiemeemeinneeseessnesssseesssnesssssesenns | connere | F | vevvsenoons | WAFE | i 26,774 | .o, 104.214 25,000 25,593 (345) 31251 ......... 1.795 08/19/2010 | 10/02/2015
893830 AX 7|Transocean INC. Sr. NOtE.........ovvveervmrerreriieenerireersennensssnesenssssssenens | eovneee | F [ oveeireecns | W 2FE | 27,060 | e 107.405 25,000 26,934 () [ TURIRR FURRURRRRRTIN IO 49501 ......... 4.575 11/21/2013 | 11/15/2015
91324P AW 2 [ UnitedHealth Group INC NOtE........ccvveecverrineirereinerieneiseenenseesens | eevene | oo [ evvvnevnen [ W TFE | 029,176 | i 115.238 25,000 29,135 [ i | e (42) 6.000]......... 5.149 12/19/2013 | 06/15/2017
913275 AC 7| Unitrin INC SFNOLE........coourerrrerirerieririerisererieressesssissnsenienenee | eevvene | o [ weverrerns | #2FE [ i 28,093 | i 110.013 25,000 27,485 |........... (608) 6.000]......... 5.339 03/21/2013 | 05/15/2017
91911T AG 8| Vale Overseas LTD GTD NOtE........ccovrereerneenerrnrennnsnenimeesenssnsisnnnes | veneee | F | evvvneiiens | n2FE | 29,174 | o, 111.572 25,000 27,611 (910) 6.250 | ......... 5.356 04/19/2012 | 01/23/2017
92343V AG 9| Verizon Communications INC NOtE...........ccrvvvevenrirernnseerensersnneninnnns | eoveene | oo [everveinen [ W2FE | v 28,522 | oo, 112.429 25,000 28,402 (120) 5.500......... 4.821 11/21/2013 | 04/01/2017
92553P AB 8 Viacom INC SrNOLE.........vveurvecrierieerceisniserienieeesenssssessensssnsnnnne | vevnne | oo [ eeveverinens [ w2FE | i 30,275 | e 113.731 25,000 29,126 |..coovennee (1,149) 6.125] ......... 5.058 01/17/2013 | 10/05/2017
92857W AT 7| Vodafone Grp PLC Sr UNSECUTEd..........covvenrvvereecenneenseernernenirecennns | eovnens | F [ oveiveons | WIFE | 0. 26,963 | ..o 101.548 25,000 25,234 (542) | covereerneineinnerienis [ e | e 4.150 | ... 2.048 11/18/2010 | 06/10/2014
929903 AJ 1|Wachovia Corporation Sub NOtES............oeverererevericerncrnernereneeneninens | eovvene | [eoverreens | WTFE [ 27,175 | L 103.070 25,000 25,330 (578) 5250 ......... 3.021 11/18/2010 | 08/01/2014
931142 CR 2| Wal-Mart Stores Inc Senior NOtes............ccucuvervneeneerneenerenneennensnenerees | covnene | [wvveeveens | WTFE | 026,766 | ..o 103.160 25,000 25,466 |........... (379) 2875 ... 1.407 08/19/2010 | 04/01/2015
94106L AR 0| Waste Management InC NOtES..........cccvvevririnneirerncnnerieninnererscnnns | woevee | oo [evvevvenee [ W2FE | i 27,378 | L 100.898 25,000 25,149 (755) 5.000{......... 2.084 02/17/2011| 03/15/2014
94106L AX 7|Waste Management INC SrNOES...........cvervvrerrereneernerisnierienineens | ceveee | W2FE | i 25,763 | 103.492 25,000 25,429 (162) 2.600]......... 1.449 12/15/2011 | 09/01/2016
94974B ET 3 [Wells Fargo & Co Medium Term Notes...........coccceuveeiinreneiinnnicnsicsnins | vevees [ oo [ civeviiies AFE ] e 25,777 | 102.596 25129 | .o (173) 3750 ... 3.065 04/19/2010 | 10/01/2014
959802 AB 5| Western Union Company NOtE...........ewerrerreemiemnerierirerenisenssninenes | ceveee . . revrneeennenen 21,996 | s 110.969 .27,306 (690) 5.930| ... 5.295 03/21/2013 | 10/01/2016
961214 BM 4 | Westpac Banking Corporation Senior Unsecured............cococovvevnrvrcnns | coveeae F JAFE | 26,408 | . 104.202 .25,380 (333) 2.100{......... 1.416 08/19/2010 | 08/02/2013
98372P AF 5| XL Capital Ltd SENIor NOtES. ........vvvrireririciriieissienieisessserssisesenens | e Flon V2FE | 26,230 | e 102.879 25204 |.......... (292) 5.250] ......... 4.105 07/15/2010 | 09/15/2014
984121 BQ 5| XeroxX Corp SrNOE.........vvveerverierieriseerssrisernenseneseessssissensesssenens | eevnene | o [ woveenenens | #2FE [ i 17,500 | oo 114.097 .17,004 (497) 6.750 | ...c..n. 5.786 02/21/2013 | 02/01/2017
988498 AB 7 |Yum Brands INC SrINOtE.......c.covvrereriniirrinrinerienneireresiseirenssissisnisenenns | eveene | o | vevvnnennns | w2FE | 29,633 | e 111.247 .27,563 (1,202) 6.250 ......... 5.273 04/19/2012 | 04/15/2016
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989701 BC 0] Zions Bancorporation St NOte.........creeiiiniinsiiinriniissnississesssneeness | covee N L2FE ] 26,408 | ...... 104714 oo, 26,179 | ...cco... 25,000 | ...... 26,063 |........... (345) | v [ | 4.000]......... 3787 [ D | e 31 | i 1,000 | 03/21/2013 | 06/20/2016
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEr ObIGAtIONS. ........ccuiieiiisiriisriieriississsri s | ceneseneenes 3,291,747 | XXXeoovves | s 3,187,353 | oo 2,965,000 | ..oooveenne 3,170,837 | oo (10,376) (59,804) 0 0 .. XXXt XXX RS 37,144 | v 120,154 |..... XXXeoooe [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... e . 3,291,747 | . XXXoovee | v 3,187,353 | ..o 2,965,000 [ ..ococrrenns 3,170,837 | ..ovvvennd (10,376) (59,804) 0 0 |..XXX........ XXX XXX [ s 37144 | ... 120,154 | ..... XXXovoot [ e XXX......
Totals
7799999. Total - Issuer Obligations...........c.coovvvrrsrencenes . 3,696,296 | ... XXX.oooowt | corvrerinnnns 3,588,835 | ..o 3,365,000 | ..ooooonneen. 3,572,045 | ...ccoovnnn (10,376) (62,138) 0 0 .. XXX...ooo. XXX XXX [ s 38,446 | ............ 123,154 |..... XXX [ XXX......
8399999, Grand Total = BONGS............c..ururiveeiiiiirierieriieeieeies st enessnsiesssens | oeerinesireres 3,696,296 | ... XXX........ | wovvrirrenne 3,588,835 | ....cc....... 3,365,000 | .............. 3,572,045 | ............. (10,376) (62,138) 0 0 |..XXX....... XXX XXX | s 38,446 | ............ 123,154 |..... )99 S P XXX......
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590199 20 4|Merrill Lynch - 6.45% Cap TrUSt........coocvurererneernneirnerneriinsine | ceveeee | oee | cevreeens 2,000.000 25.00 | covvoerieries | e 46,745 | ... 24705 | oo 49,410 | oo 48,745 | ..o | e 3,225 | oo | e | s | s | s 0 P3LFE... | 08/19/2010
694308 20 6 |Pacific Gas & Electric COMPANY......ccovveevverrermeeereerrneriniens | woveires [ ene | cvirenenn 4,000.000 25.00 106,720 |..... 26.680 .106,720 ..73,653 (10,480) | vvvvvvrrrreiirrieis | vevrerrsreeerenissinnns | eoverenineens (10,480) [ ..vvrvrvrererines P2UFE... | 07/03/1991
78442P 20 5| SLM Corporation - Series A..... [ I 3,000.000 50.00 136,470 |..... 45.490 |. 136,470 | .. 143,337 ..(6,867) . (6,867) P3LFE... | 04/19/2007
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)...........ccooiiiiiiniicniiniiisiiciinnens 289,935 | .. XXX.oo | v 292,600 | ...cccoonnnee. 263,734 (17,347) (0] [ {1 [ (17,347) | oo 0 [.XXX.... | .. XXX.......
8999999. TOtal - PTEEITEd SIOCKS. ..........cvveiieiiiciiei e 289,935 | .. XXX..... | coverrrrirs 292,600 | ......ccoco.c.... 263,734 | oo 0 19,680 (17,347) (] [ ()} [ (17,347) | ..ovvvrrrnn 0 |.XXX.... [ .. XXX.......
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SCHEDULE D - PART 2 - SECTION 2
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)
0020BR 10 2 | AT&T, INCervvrrrrrirnirmreierieriesiseeessessesse sttt ssssssssessnens | conesens 2,000.000 70,320 35.160 70,320 900 139 09/19/2013
002824 10 0| ADDO LADOTALOMIES. ........vveevreissirsieiiiiieeisise it ssssesseessssssssesssens | ceviees 2,000.000 76,660 38.330 76,660 280 6,136 08/15/2013
00287Y 10 9 ADDVIE INCe.ovvvvriiririiiiiiiiei e | eesiens 1,000.000 52,810 52.810 52,810 400 8,217 .| 07/18/2013
00507V 10 9 | ActiviSion BlIZZard, INC.........c..cvuurereereinneiieriesiineeississeessssessssesssssseessesens | eesean 3,000.000 53,490 | oo 17.830 | covveeerierieries 53,490 1,291 11/21/2013
020002 10 1| The Allstate COrPOratioN..........ccivrrrvrermrireerrieinnieiersssiesessssesessesssssessenens | sevsenes 1,000.000 54,540 | ......... 54.540 | oo 54,540 250 250 4,434 08/15/2013
07317Q 10 5|Baytex Energy Corp.......... A. 2,000.000 78,320 39.160 78,320 311 3,191 ...(7,546) (7,546) | . 02/21/2013
084670 20 7 |Berkshire Hathaway INC - Class B...........ccoviuerniiiieiniiiniieisniesenssssensenes | seveeees 2,500.000 .296,400 | ......118.560 | ..ocooovrrerrerrereene 296,400 | .ovovvererieeeeeee 179,355 [ s | e | e | e 72,150 | oo | e 72,150 06/21/2007
084670 20 7|Berkshire Hathaway INC - Class B............ccccveiimrvieeiriernerinsinenienissesseins | ceveens 500.000 59,280 | ......118.560 | ..covvrvrirrirrnern 59,280 | i 2,913 | | e | e | 14,430 | oo 10/18/2007
127097 10 3| Cabot Oil & Gas Corporation.. 2,000.000 77,520 1,359 12/19/2013
138008 30 9| CaANON INC...oucivvniirririeiiiiiii s | cirenens F.. 2,000.000 64,000 | .........32.000 | coooovirrirrrirenreen84,000 | oo BAA0B | s [ s | e | e (406) 10/17/2013
14040H 10 5| Capital One Financial COrPOration..............ouwueeereermeenerserseessnesseessssisenies | eveee 1,000.000 76,610 900 [ cvourererereereernninnes | reereesenean 23,329 04/18/2013
14040H 10 5| Capital One Financial Corporation 1,000.000 76,610 300 8,689 08/15/2013
156700 10 6| CeNtUIYLINK, INC....vvvvvvreerrcriieciieiieeieetesieeseriessiess s snsssssensensenes | cereeens 2,000.000 63,700 878 11/21/2013
23204G 10 0| Customers BanCorp, INC.........ceuuivrerrierniineierineiseseniessssseiessssisssesisessnis | oeniees 4,000.000 81,840 1,870 .| 12/19/2013
25179M 10 3| Devon Energy Corporation. 1,000.000 61,870 220 440 8,547 04/18/2013
254709 10 8| Discover Financial Services... 2,000.000 ..111,900 L3100 SRR IO 17,596 | oo | e 17,596 05/16/2013
256135 20 3 |Dr. Reddy's Laboratories Ltd..........couveerermiereirniiniiersiseiesssisessisesensseine | veveeees F.. 2,000.000 82,060 6,322 | oo | e 6,322 09/19/2013
26432K 10 8| Duff & Phelps Utility & Corporate Bond TrUSt INC...........cveuervreereeereenerciirnns | eveeene 5,000.000 50,150 350 4,200 (G 1T TR (11,150) . 02/17/2011
26432K 10 8| Duff & Phelps Utility & Corporate Bond TrUSt INC...........cveuererrerneersienneinciiinns | vveeane 5,000.000 50,150 350 4,200 TG E]) I (11,150) [ 1oovvvrerrrerireirenis [ 04/19/2012
268648 10 2|EMC Corporation 3,000.000 75,450 75,450 600 06/20/2013
278642 10 3|eBay Inc 1,000.000 54,865 | .......54.865 | ..ccooririiiriiniins 54,865 07/18/2013
29250N 10 5| ENDMAGE INC.....coveiiiiiciiiic e | e A. 1,000.000 43,680 | ........43.680 | .cooovrirririiis 43,680 222 10/17/2013
29250R 10 6 |Enbridge Energy Partners, L.P.........cccccverieienirinernereseeeesissnsesiesennees | coeeens 2,000.000 59,740 59,740 1,087 10/17/2013
29273R 10 9| Energy Transfer Partners LP...........ccccoviieinniinrierieseisseissieesiesiseens. | coveeens 2,000.000 114,500 | ..iin.57.250 | s 114,500 7173 11/15/2012
29273R 10 9|Energy Transfer Partners LP...........cccvriineinieeneinesssiesieneseens. | woeeens 1,000.000 57,250 | .00 57.250 | v 57,250 | covrrvrrierirrieinne 50,726 | ...ccovvenee 1,799 [ | cerirrineennn8,524 | | e 6,524 05/16/2013
293792 10 7 |Enterprise Products Partners LP...........cccoocoiuneirerinrieesnsineiseriseieessnins | ceveeees 1,500.000 99,450 ....99,450 ...54,435 4,050 24,330 04/15/2010
293792 10 7 |Enterprise Products Partners LP.............ccocciiiimiinrinsinneiseisensiesssesssnnins | coveeees 1,500.000 99,450 ....99,450 ..77,018 4,050 24,330 03/15/2012
30219G 10 8 |Express Scripts HoIdING COMPANY..........evvumivmmrereemerieerierienissesssenssssssessens | oveeen 2,000.000 140,480 | .........70.240 | oo 140,480 | coovvervvirieris 105,385 | .ooovvvrrnerierienins | verireeeneesnsnisnnnenes | erverneneinsenennnsnnes | cveveseenenen 325480 [ et | e 32,480 05/17/2012
337318 10 9 |First Trust Enhanced Equity Income FUNd............covvneinirinenieinncrerncns | vevees 5,000.000 66,600 1,125 4500 | oo | e HA00 | | e 7,400 07/15/2010
G36738 10 5 |Fresh Del Monte ProducCe INC...........cccureeiieerierinrereeisiseiiseniesssseeseseseenns | eeeeens 2,000.000 56,600 | ........28.300 | ..cocoerivriiririrnnrnn 56,600 | oo 61,102 [ 250 (4,502) 09/19/2013
369604 10 3| General EIECtric COMPANY.......c..urureereimriserieeirseeseeiseisesiesseessessssesssnsns | sevsees 2,000.000 56,060 | ........28.030 | .ccoooeririirriirnnnn 56,060 | oo 54,381 | A40 | e | e | e BT [ | s 1,679 11/21/2013
42217K 10 6| Health Care REIT, INC......cvuviviireirieieiieisissieissssenssissesse s esssssesn | nevseses 4,000.000 ..214,280 12,240 (30,880) [ ..vvovrrerrreirerrnies | e (30,880) 07/18/2013
42217K 10 6| Health Care REIT, Inc.... OO OPPTTRTRPPUPTPPPURPOTEN DTSN 2,000.000 ..107,140 6,120 (15,440) [ ..o | s (15,440) . 10/17/2013
42225P 10 5| Healthcare Trust of AMENICa, INC.........uvvrivierriieriseieiesieesieeisesssisnines | ceviens 5,000.000 49,200 | .........9.840 | ccooovviiivniiiernennid9,200 | i .56,644 | L 719 ...(7,444) (7,444) | oo, [ 10/17/2013
436106 10 8| HollyFrontier Corporation 1,000.000 49,690 1,600 7,697 | oo [ e 7,697 07/18/2013
436106 10 8| HollyFrontier Corporation 1,000.000 49,690 800 5,687 | oo [ e 5,687 10/17/2013
G491BT 10 8[INVESCO L. ...ovvvvveieeieiiiieieiiseie et | ereiens 2,000.000 72,800 450 [ e | e BATT | [ 6,477 09/19/2013
48248M 10 2| Kohlberg Kravis Roberts & Company L.P 4,000.000 97,360 2,600 20,523 06/20/2013
48248M 10 2 |Kohlberg Kravis Roberts & Company L.P...........cccccoeuvmiiveiinininisicnniceinens | s 2,000.000 48,680 | ........24.340 | .cooociiiiiiiienen88,880 | 8,121 | s [ | e 2y899 [ | e 2,559 11/21/2013
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524707 30 4 |Legacy RESEIVES LP........cccccviriiiiiiiiiniciciietecsesese s | cenieens 2,000.000 56,320 28.160 56,320 4,620 8,680 | ..o [ e 8,680 11/15/2012
524707 30 4|Legacy RESEIVES LP.......c.cocuuiviceieieiiciiesisesiesieesssssessesiessssesssssssnns | seveens 2,000.000 56,320 28.160 56,320 3,480 4311 | s | s 4,311 02/21/2013
552676 10 8| MDC HOIINGS INC.......oouuveniirrirriiiiniiieiesie e | ceviens 2,000.000 64,480 32.240 64,480 5,263 | oo [ v YL X R [ 10/17/2013
56035L 10 4 |Main Street Capital COrpOration.............ccc.everreereinriineriereneeseiesiiseriresienes | ceveens 3,000.000 98,070 32.690 98,070 3,720 06/20/2013
565849 10 6| Marathon Oil COrPOrAtION............ureuurermrimeirerierisesesseesseisseeseeseneseeesesssnenas | sevsees 2,000.000 70,600 | ......... 35.300 | covvrrerierereereens 70,600 1,440 03/15/2012
565849 10 6| Marathon Oil COrPOTAtiON.............vvuererueemrireiieieseseseisssisssisessesesessssensssnians | cevsees 2,000.000 70,600 70,600 760 05/16/2013
583928 10 6| Medallion Financial Corporation 6,000.000 86,100 5,340 01/20/2011
62989* 10 5|NAMICO Insurance Company, Inc 100.000 24171 04/07/1987
637071 10 1|National OiWell Varco, INC..........ccueerrerrmreierieesneeieeieessersesesseessssssssnies | cevenens 1,000.000 79,530 260 09/19/2013
637417 10 6| National Retail Properties, INC...........cooevrreneinerineinneinsiins 2,000.000 60,660 810 10/17/2013
H5833N 10 3| NObIE COMPOTAtioN.........vvvvereiraiieiiseiiesisee s isssssesssesssenes | coseeens F.. 2,000.000 74,940 500 08/15/2013
655664 10 0| NOTASIOM INC..vvvvvvvrrirircerieiaceieeiesi ettt | sevinees 1,000.000 61,800 900 03/21/2013
69351T 10 6 |PPL Corporation........ 3,000.000 90,270 1,103 4,388 02/16/2012
693718 10 8| PACCAR INC...ouuvvruernrieiririerieeessessssie et enisssssenines | seriens 1,000.000 59,170 900 | +oovvrrerrrerrrenninns [ errnenrinnnnsnnnninnnnes | e 2839 | e [ s 11/21/2013
71654V 40 8 |Petroleo Brasileiro SA Petrobras Sponsored ADR. F.. 2,000.000 27,560 373 (11,380) [ oo | e (11,380) 04/19/2012
71654V 40 8 |Petroleo Brasileiro SA Petrobras Sponsored ADR. F.. 2,000.000 27,560 373 (3,405) (3,405) |. 02/21/2013
718172 10 9| Philip Morris INternational, INC............ccuueereerrrinerierieriseessnissssesiessseesensns | ceveees 1,000.000 87,130 940 (4) 10/17/2013
726503 10 5|Plains All American Pipeline, L.P........ 1,000.000 51,770 (14) 11/21/2013
726503 10 5|Plains All American Pipeline, L.P........ 1,000.000 51,770 2,333 | oo [ e 12/19/2013
73935A 10 4 |Powershares QQQ SEMES 1......c.covvurrrrrereemerinerierieseseeessesssssssessesssesessnsas | eeseans 3,000.000 ..263,880 817 P I OO 68,490 | ..oovvrrereeireieries | e 68,490 03/20/2008
T4144T 10 8| T. ROWE Price Group, INC.........ccvuurvimerirererieiriniriesiereseessseississesiesseessenes. | cererens 1,000.000 83,770 83,770 380 9,269 9,269 09/19/2013
74733V 10 0| QEP RESOUICES, INC.....ovuiruienieiciiieiiscieeiseisssesiesesessssisensssssessssssssnins | eeeians 2,000.000 61,300 61,300 158 12/19/2013
774188 10 6| Rockville Financial INC...........cooviiiiiiiniirriicsceeeee s | eveins 4,000.000 56,840 56,840 52 12/19/2013
806857 10 8| SChIUMDEIGEr LTD......ouuveurerrereriieineieisessiesiesisseesessssssse st ssessssssssens | sereens 1,000.000 90,110 3,528 12/19/2013
G81075 10 6 | Ship Finance Intermnational Ltd............c.eveeerrreniineiieeiseseesssseisesiesienns. | e F.. 3,000.000 49,140 . 2,340 1148 [ o | e 1,146 07/18/2013
844741 10 8| Southwest Airlines COMPANY.......c..cvurveiriirierireriieieissiesieresesesiseiene | ceriens 3,000.000 56,520 56,520 120 | o [ s | e 12,872 | oo [ e 12,872 09/19/2013
867224 10 7| SUNCOr ENEIGY INCu..oovvvoviecieceieceeeess e ssssees | eeveeees A. 2,000.000 70,100 70,100 282 ..(3,502) (3,502) 09/19/2013
881609 10 1| TeSOr0 COMPOIAtON........cvvrurvereressaersseersseesssessssesss s ssssssssnenes | ceveees 1,000.000 58,500 58,500 500 4,981 [ oo | e 4,981 07/18/2013
881609 10 1| TeS0r0 COMPOIAtON...........cvvureerreseriserisceseessessessess e eessesssessessessseessenias | sevsens 1,000.000 58,500 (T ORI IO 1,176 12/19/2013
91912E 10 5|Vale S.A |F. 4,000.000 61,000 1,420 ...(3,044) (3,044) 05/16/2013
91912E 10 5|ValeSA | F.. 3,000.000 45,750 | .00 15.250 | oo BB,750 | e dBAT3 | s e [ | e (723) 05/16/2013
928563 40 2| VMWAIE, INC....cvvuvrvenrirrircireiiesiesiesies et sssessnnnns | seviees 1,000.000 89,710 | 11eeeee89.710 | w8710 | e 79,223 | i [ et | e | e 10,487 | oo 10/17/2013
94987C 10 3 |Wells Fargo Advatage Global Dividend Opportunity FUNd...........c...oovrvencrirees | covveene 5,000.000 36,250 900 4,200 ...(1,600) (1,600) 03/17/2011
962166 10 4| Weyerhaeuser COMPANY..........ocuuueremrermeeriresnersersesesseesensssssessesssssssensssens. | sevsees 2,000.000 63,140 880 ..(1,442) (1,442) 05/16/2013
96950F 10 4| Williams Partners L.P........ccc.ccouviiiiinniiniisiessnssssiesiesiesinnies. | e 1,000.000 50,860 3,415 986 01/17/2013
96950F 10 4 | Williams Partners L.P.........ccccovuverirerieeinirerieseeeesssessssssesisessesssensnnens. | cereeens 1,000.000 50,860 2,588 ..(1,282) 02/21/2013
(G98290 10 2| XL Group plc bbbt | cerenens F.. 2,000.000 63,680 280 198 09/19/2013
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........vrrrrerersniniiinniisissnsisnisseesssessessssnsens | osesssesesssaneans 5,659,926 | ... XXXooovoo | correrariiiniininns 8,824 109,331 411,205 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
047738 10 6 ONIO INSUFANCE SEIVICES [Nt [ ]o] 500,000 926 | .. 1852 | oo 926 | o T v DO B ) Koo 10/08/1964
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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
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9199999. Total - Common Stocks - Parent, Subsidiaries and Affilates................ccc.ccvieieeiireriiiiiiceeieeeeeeeeeseeeseesieeiens | ceierereeieeneseesesesaeeas 926 |....... XXXovovoo | e 926 [ oo 5,000 | ...... 0 0 0 (L R (L [ 0 |..XXX..... XXX
Common Stocks - Mutual Funds
649280 10 4|New World Fund Class A (Am Fd) | ........ | | 1,559.044 91,594 | ......58.750 | .o 91,594 | i 85,295 | ... 1,839 6,642 | oo | s 6,642 [V 11/18/2010

9299999. Total - CommOon Stocks = MUtUAI FUNDS........vuiiiiiiirisiisiissi s 91,594 ..85,295 | ...... 0 1,839 6,642 0] 6,642 XXX XXX
9799999. Total - Common Stock........ceererrenrienes 5,752,446 . ..5,019,797 8,824 111,170 417,847 0 417,847 L0 XXX XXX
9899999. Total COMMON AN PrEfEITET STOCK. ...ttt 6,042,381 | ... XXX.cooooo | vovrivriirnnn 6,045,046 | oo 5,283,531 8,824 130,850 400,500 0 400,500 | ...ooovvrririinen 0 [..XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 UK 4[U. S. TreasUry NOE.......cceriiiiriieiniisiessiseiessssiessesssesssssssssssss s essessssssessessnsses | sosessssssessns 01/29/2013 | Ameriprise Financial SEIVICES, INC........vureviirirerieiririerssiseeessssssssssessssssesss | sevenessessnnens 99,924 | ..o 100,000
912828 A2 6|U. S. Treasury Note. 11/26/2013 | Ameriprise Financial SErviCes, INC.........oveeirrieirriseecieis s sisessessesnerseessesnsanes | sessnseseessenes 99,901 .100,000 1
0599999. Total - Bonds - U.S. Government: 199,825 .200,000 1
Bonds - Industrial and Miscellaneous

055921 AA 8 |BMC Software Inc Note...................... 01/17/2013 | Ameriprise Financial Services, Inc 30,168 25,000 262
118230 AG 6 |Buckeye Partners LP Sr Unsecured Note 01/17/2013 | Ameriprise Financial Services, Inc. 28,819 25,000 34
472319 AK 8| Jefferies Group Inc Sr Note 01/17/2013 | Ameriprise Financial Services, Inc 26,942 25,000 356
482480 AA  8|KLA - Tencor Corp Sr Note... 01/17/2013 | Ameriprise Financial Services, Inc 30,303 25,000 393
500255 AP 9| Kohls Corp Note 01/17/2013 | Ameriprise Financial Services, Inc 29,673 25,000 165
72447X AC 1 |Pitney Bowes Inc Global Medium Term NOte...........ccvrueieieieiireeeieeceeesee s 01/17/2013 | Ameriprise Financial Services, Inc 26,995 25,000 511
844741 AX 6| Southwest Airlines Company Note......... 01/17/2013 | Ameriprise Financial Services, Inc. 28,020 25,000 505
92553P AB 8| Viacom Inc Sr Note...... 01/17/2013 | Ameriprise Financial Services, Inc 30,275 25,000 459
055921 AA 8|BMC Software Inc Note..................... 02/21/2013 | Ameriprise Financial Services, Inc 29,965 25,000 428
06849R AB 8| Barrick North America Finance, LLC GTD NOte..........coovuveivnirnreriereriseeeeineens 02/21/2013 | Ameriprise Financial Services, Inc 31,039 25,000 760
251591 AU 7 |Developers Diversified Realty Corp NOtE.........c.cvureriiiiiiiriiicineseeeseeseie s 02/21/2013 | Ameriprise Financial Services, Inc 30,234 25,000 755
337738 AG 3| FISEIV, INC STNOLE......ovvuieriicicirie et ensnns | soessasssessenes 02/21/2013 | Ameriprise Financial Services, Inc 30,385 25,000 453
501044 BM 2 [ Kroger COMPany NOE.........ccouurururiieiriririiree et ssss st ssesseeees 02/21/2013 | Ameriprise Financial Services, Inc 31,277 25,000 335
629568 AQ 9 |Nabors Industries Inc Sr Ntoe 02/21/2013 | Ameriprise Financial Services, Inc 28,852 25,000 47
878237 AF 3| Tech Data Corp SINOLE. ..ot sesessensees | seseensensnesnns 02/21/2013 | Ameriprise Financial Services, Inc 26,331 25,000 404
984121 BQ 5| Xerox Corp SrNOte.....c.cvvmveeveiirererireierieis 02/21/2013 | Ameriprise Financial Services, Inc 17,500 15,000 70
022249 BA 3 |Aluminum Company America Bond SerB...........ccouvviiiririnesesseesessssesseseens 03/21/2013 | Ameriprise Financial Services, Inc 28,894 25,000 456
054303 AR 3 [ AvON Products INC NOB........c.coruiueiiicieteicecieeee ettt tes et enas e nenes | evenssaesennns 03/21/2013 | Ameriprise Financial Services, Inc 26,342 25,000 207
055921 AA 8|BMC Software Inc Note..................... 03/21/2013 | Ameriprise Financial Services, Inc 29,029 25,000 579
05541T AD 3|BGC Partners Inc Sr Note. 03/21/2013 | Ameriprise Financial Services, Inc 25,069 25,000 222
11133T AA 1| Broadrige Financial Solutions INC SrNOE. ..o | e 03/21/2013 | Ameriprise Financial Services, Inc 28,836 25,000 489
222372 AJ 3| Countrywide Financial Corp SUD NOTE...........eueuieiieiireieiecriseeseeeieeeseeeensennens | cereeneenenennes 03/21/2013 | Ameriprise Financial Services, Inc 27,996 25,000 569
257559 AG 9 |Domtar Corp Sr Note A 03/21/2013 | Ameriprise Financial Services, Inc 32,758 25,000 859
294549 AR 1| Equitable RESOUICES INC SINOLE.......cvvuiiriiriiciieiieeie et seeensns | ceensissnnies 03/21/2013 | Ameriprise Financial Services, Inc. 29,455 25,000 790
580645 AE 9 [McGraw Hill Companies Inc Sr Note 03/21/2013 | Ameriprise Financial Services, Inc 28,738 25,000 660
638585 AU 3| NationsBank/Bank of America Corp SUD NOtE..........ccururvuiiiirnriciceiesnceseeneies 03/21/2013 | Ameriprise Financial Services, Inc 29,740 25,000 60
T43410 AT 9| Prologis NOLE .......c.vuireiriieiieieis ettt sennsesnans | sesessenesennes 03/21/2013 | Ameriprise Financial Services, Inc 29,082 25,000 603
759509 AD 4 |Reliance Steel & Aluminum Sr Note 03/21/2013 | Ameriprise Financial Services, Inc 28,354 25,000 564
86764P AD 1| Sunoco Inc Note .... | 03/21/2013 | Ameriprise Financial Services, Inc 28,299 25,000 284
87938W AG 8| Telefonica Emisones SAU Sr Note. .| 03/21/2013 | Ameriprise Financial Services, Inc. 28,316 25,000 359
913275 AC 7| Unitrin Inc Sr Note.. 03/21/2013 | Ameriprise Financial Services, Inc. 28,093 25,000 546
959802 AB 5| Western Union Company Note 03/21/2013 | Ameriprise Financial Services, Inc 27,996 25,000 721
989701 BC 0| Zions Bancorporation Sr Note....... 03/21/2013 | Ameriprise Financial Services, Inc 26,408 25,000 267
02364W AH 8| America Movil S.A.B. de C.V. Sr Note 11/21/2013 | Ameriprise Financial Services, Inc. 26,497 25,000 523
210371 AK 6 | Constellation Energy Note 11/21/2013 | Ameriprise Financial Services, Inc 26,519 25,000 509
421915 EG 0| Health Care Property Investors, Inc Note. 11/21/2013 | Ameriprise Financial Services, Inc 28,539 25,000 31
581557 AV T | McKesson Corporation Note.. 11/21/2013 | Ameriprise Financial Services, Inc 28,636 25,000 336
620076 AZ 2 |Motorala Inc Sr Note 11/21/2013 | Ameriprise Financial Services, Inc 28,960 25,000 46
65535H AC 3| Nomura Holdings, Inc 11/21/2013 | Ameriprise Financial Services, Inc. 26,544 25,000 364
68268N AB 9| ONEOK Partners L.P. Sr Note... 11/21/2013 | Ameriprise Financial Services, Inc 28,396 25,000 235
855244 AC 3| Starbucks Corporation Sr Note 11/21/2013 | Ameriprise Financial Services, Inc 29,549 25,000 438
883203 BP 5| TeXON INCINOLE......covueciieiceeeseiee e essnsesnnes | eeseesenenesnns 11/21/2013 | Ameriprise Financial SErvICes, INC..........oveuevrrerireireeireeeeneseseee e | seseeseesseneenes 26,842 | ..o 25,000 306
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893830 AX 7| Transocean INC. S NOLE.........ccuviuiieieictcieiecce ettt F 11/21/2013 | Ameriprise Financial Services, Inc 27,050 25,000 38

92343V AG 9| Verizon Communications Inc Note 11/21/2013 | Ameriprise Financial Services, Inc. 28,522 25,000 210

02687Q BC 1 |American International Group Inc Med Term NOte..........ovuverereireneeeereniee e 12/19/2013 | Ameriprise Financial Services, Inc 28,128 25,000 257

373334 GE 5| Georgia Power Co Sr Note 12/19/2013 | Ameriprise Financial Services, Inc. 28,760 25,000 91

345397 WA 7 [ Ford Motor Credit Co NOE........c..cuiiiueeiiereieeiseeeeeeeiseseees st 12/19/2013 | Ameriprise Financial Services, Inc 26,832 25,000 25

494368 BB 8 [ Kimberly Clark Corp NOtE..........cvuevuierririeriieirieeie ettt nsensen 12/19/2013 | Ameriprise Financial Services, Inc. 29,472 25,000 608

723787 AE 7|Pioneer Natural Resources Sr Note 12/19/2013 | Ameriprise Financial Services, Inc 27,964 25,000 649

754730 AC 3 |Raymond James Financial Inc Sr Note 12/19/2013 | Ameriprise Financial Services, Inc 26,854 25,000 204

806605 AJ 0| Schering Plough Corp Note 12/19/2013 | Ameriprise Financial Services, Inc. 29,531 25,000 413

91324P AW 2| UnitedHealth Group Inc Note 12/19/2013 | Ameriprise Financial Services, Inc. 29,176 25,000 38
3899999, Total - Bonds - INAUSEIAl ANA MISCEIIANEOUS..............c.cociveiiiecteteieceeeeeeicteve ettt ettt et et sesaetenseetesesaes | eaeaessssesesesessseesessetesesesaeeesses et et s aes et e eeesessassesansesetessaesesansesesesassetesnsseesnaes 1,472,948 1,290,000 19,768
8399997. TOtal = BONAS = PAM 3.ttt 1,672,773 1,490,000 19,769
8399999. Total - Bonds. 1,672,773 1,490,000 19,769

Common Stocks - Industrial and Miscellaneous

96950F 10 4| Williams Partners L.P........ccoiuiiireicririeecneeeeeisnsse s sessssessessesssssssenns | seeessssnssees 01/17/2013 | Ameriprise Financial Services, Inc 49,874

07317Q 10 5|Baytex Energy Corp... A 02/21/2013 | Ameriprise Financial Services, Inc . 85,866

524707 30 4 |Legacy Reserves LP 02/21/2013 | Ameriprise Financial SErVICES, INC........cvuvvviriiiirieeissiseesisssssssiesssssseesssies | cessessesessnnenes 2,000.000 52,009

71654V 40 8 | Petroleo Brasileiro SA Petrobras Sponsored ADR .| 02/21/2013 | Ameriprise Financial Services, Inc. ..2,000.000 30,965

96950F 10 4| Williams Partners L.P............ 02/21/2013 | Ameriprise Financial Services, Inc ..1,000.000 52,142

655664 10 0 [ NOFASIIOM INC....ooieiricicieiccce ettt esnennnes | seseesenenennns 03/21/2013 | Ameriprise Financial SErVICES, INC.........ccevrererrirereireirieiereineeeesseseeieesesesseennes | cesesesseensssesessesessssessessenssesane 1,000.000 53,457

14040H 10 5| Capital One Financial COrPOration..............ccccriemiiniiiciiniiieiisc s 04/18/2013 | Ameriprise Financial Services, Inc ..1,000.000 53,281

25179M 10 3| Devon Energy Corporation.............ceeeevernreneens 04/18/2013 | Ameriprise Financial Services, Inc ..1,000.000 53,324

254709 10 8| Discover FiNanCial SEIVICES...........c.cceiiiueiriieieieeeieieieee ettt esessesensnetess | evensaeseninns 05/16/2013 | Ameriprise Financial SErVICES, INC.........c.curruriueireririeieiereeeee s sessssssseinns | seessessenssessesssssssessessesssessenaa 2,000.000 94,304

29273R 10 9| Energy Transfer Partners LP..........cccoviiiiiiiiiessie s sessssss 05/16/2013 | Ameriprise Financial Services, Inc 1,000.000 50,726

565849 10 6 | Marathon Oil Corporation . 05/16/2013 | Ameriprise Financial Services, Inc 2,000.000 71,383

O1912E 10 5[ VaAlB S.A ..ottt bttt anaes | ST 05/16/2013 | Ameriprise FINANCial SEIVICES, INC.........c.eviiiiirriiiieeieiesisceesie s | reriessssssessess s 4,000.000 64,044

962166 10 4 [ Weyerhaeuser Company 05/16/2013 | Ameriprise Financial Services, Inc 2,000.000 64,582

268648 10 2 [ EMC COMPOTAtION........vreeereiereeciierissiseeeie sttt ss sttt ettt nsennas 06/20/2013 | Ameriprise Financial Services, Inc 3,000.000 75,423

48248M 10 2| Kohlberg Kravis Roberts & COMPaNYy L.P.........ccovuiieiniiiiirniesrseessississsesssseens | oesneeensnes 06/20/2013 | Ameriprise FINGNCial SEIVICES, INC.........vvreviieerireriiriieierisieiesisisssssessssesenis | ressessssssessssssssessesessssssessnes 4,000.000 76,837

56035L 10 4 | Main Street Capital Corporation. 06/20/2013 | Ameriprise Financial Services, Inc 3,000.000 81,906

00287Y 10 9 |AbbVie Inc 07/18/2013 | Ameriprise Financial Services, Inc 1,000.000 44,594

278642 10 3[€BAY INCuiruruiriiiiiciie e nn | serernennnenas 07/18/2013 | Ameriprise Financial SErVICES, INC.........cccvrerirriierieririeicrineeeisssseeeseisssssennes | corssesessssssseseesessssessessesssenaes 1,000.000 53,904

436106 10 8 |HollyFrontier Corporation ... | 07/18/2013 | Ameriprise Financial Services, Inc. ..1,000.000 41,994

G81075 10 6 | Ship Finance International Ltd.............. .| 07/18/2013 | Ameriprise Financial Services, Inc. 47,994

881609 10 1|Tesoro Corporation.........ccccceeveerenee 07/18/2013 | Ameriprise Financial Services, Inc . 53,520

002824 10 0 |Abbot Laboratorie: 08/15/2013 | Ameriprise Financial Services, Inc ..2,000.000 70,524

020002 10 1|The Allstate Corporation 08/15/2013 | Ameriprise Financial Services, Inc ..1,000.000 50,106

14040H 10 5| Capital One Financial Corporation..............coeveueeueireireeiniersieiseseesieessesssese s sesesssssessenes 08/15/2013 | Ameriprise Financial Services, Inc 1,000.000 67,922

H5833N 10 3| Noble Corporation 08/15/2013 | Ameriprise Financial Services, Inc 2,000.000 78,577

00206R 10 2|AT&T, Inc ... | 09/19/2013 | Ameriprise Financial Services, Inc 2,000.000 70,181

256135 20 3|Dr. Reddy's Laboratories Ltd .| 09/19/2013 | Ameriprise Financial Services, Inc 2,000.000 75,738

G36738 10 5|Fresh Del Monte Produce Inc 09/19/2013 | Ameriprise Financial Services, Inc 2,000.000 61,102

G491BT 10 8|Invesco Ltd. ....ccoevvvrvererccceiciceee 09/19/2013 | Ameriprise Financial Services, Inc 2,000.000 66,323

637071 10 1|National Qilwell Varco, Inc.. 09/19/2013 | Ameriprise Financial Services, Inc ..1,000.000 80,163

74144T 10 8|T. Rowe Price Group, In 09/19/2013 | Ameriprise Financial Services, Inc ..1,000.000 74,501

844741 10 8| Southwest Airlines Company........ . 09/19/2013 | Ameriprise Financial Services, Inc. 3,000.000 43,649

867224 10 7 |Suncor Energy INC.......cocvveveeereunerrirnenennns A 09/19/2013 | Ameriprise Financial SErVICES, INC.........ccevrerurrerereinrrieeeeireseeseeseisesseeessesesesee | eeseeresssseeseenees 2,000.000 73,602




cel3l

Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

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

1 2 3 4 5 6 7 9
CUsIP Date Number of Actual Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Interest and Dividends
(G98290 10 2| XL Group plc... F.. .| 09/19/2013 | Ameriprise Financial Services, Inc. 2,000.000 63,482
138006 30 9|Canon Inc 10/17/2013 | Ameriprise Financial Services, Inc. 2,000.000 64,406
29250N 10 5|Enbridge INC......coovvvevrrririnne A 10/17/2013 | Ameriprise Financial Services, Inc ..1,000.000 41,803
29250R 10 6| Enbridge Energy Partners, L.P 10/17/2013 | Ameriprise Financial Services, Inc ..2,000.000 60,737
42225P 10 5| Healthcare Trust of America, Inc 10/17/2013 | Ameriprise Financial Services, Inc. 56,644
436106 10 8 |HollyFrontier Corporation 10/17/2013 | Ameriprise Financial Services, Inc. . 44,004
552676 10 8|MDC Holdings Inc... . 10/17/2013 | Ameriprise Financial Services, Inc. ..2,000.000 59,217
637417 10 6 | National Retail Properties, Inc. 10/17/2013 | Ameriprise Financial Services, Inc. 2,000.000 67,103
718172 10 9| Philip Morris International, Inc.................. 10/17/2013 | Ameriprise Financial Services, Inc ..1,000.000 87,134
928563 40 2 |VMware, Inc.... 10/17/2013 | Ameriprise Financial Services, Inc ..1,000.000 79,223
00507V 10 9 [ ACtVISION BlZZAIM, INC.........vvverirrirneiriieiiiesiieei st 11/21/2013 | Ameriprise Financial Services, Inc 3,000.000 52,199
156700 10 6] CONUNYLINK, INCu.vvvveririiririeiieicieci bbb 11/21/2013 | Ameriprise Financial Services, Inc. ..2,000.000 62,822
369604 10 3 |General Electric Company 11/21/2013 | Ameriprise Financial Services, Inc ..2,000.000 54,381
48248M 10 2| Kohlberg Kravis Roberts & Company L.P........cc.ccccvviiniinirinniiniinninenns 11/21/2013 | Ameriprise Financial Services, Inc 46,121
693718 10 8|PACCARINC......ocevvvrrernenes 11/21/2013 | Ameriprise Financial Services, Inc. 56,531
726503 10 5|Plains All American Pipeling, L.P.........ccooouoiririiceeecie et . 11/21/2013 | Ameriprise Financial Services, Inc . 51,784
Q1912E 10 5[ VAIE S.A o | 11/21/2013 | Ameriprise Financial SEIVICES, INC........uivirrireririeirerieisissserssisssessssissssssesnnes | sesessnssssesssssessesssssessesssses 3,000.000 46,473
127097 10 3| Cabot Qil & Gas Corporation.. 12/19/2013 | Ameriprise Financial Services, Inc ..2,000.000 76,161
23204G 10 0 |Customers Bancorp, Inc 12/19/2013 | Ameriprise Financial Services, Inc. ..4,000.000 79,970
726503 10 5| Plains All American PIpeling, L.P..........cco i seesssnnnes | cereensenennnns 12/19/2013 | Ameriprise Financial SEIVICES, INC..........cvureruriurireieiriieisieiscseeieeseeeesseeessesssesees | seeeesesssessssssessessssessesssesessssesee 1,000.000 49,437
74733V 10 0|QEP Resources, Inc... 12/19/2013 | Ameriprise Financial Services, Inc. ..2,000.000 61,142
774188 10 6 |Rockville Financial Inc 12/19/2013 | Ameriprise Financial Services, Inc. ..4,000.000 56,789
806857 10 8| SChIUMDEIGET LTD.......ouoeuiiieiieieeeie ettt sttt st ssesessnsenans | seseesssnssesans 12/19/2013 | Ameriprise Financial SEIVICES, INC..........cvvuiuriurireiririieieieisieeeis e sees | aesessesssssssassesssessessesessssensenes 1,000.000 86,582
881609 10 1] TeS0ro COMPOratioN...........cuuurieuiiesiisiirisiisiiissiessisenseressssssnisssss s snisssssensenessnsns | sonessesassiens 12/19/2013 | Ameriprise Financial SErvices, INC.........ccouiiiiiiiiiiniiiieisisssiesesienins | s ensesees 1,000.000 57,324
9099999. Total - Common Stocks - Industrial and Miscellaneous OO OO OO PO OO OO OO OO PO PP PO PO PO PP PO ST PO PO PP PP PO PO PP PP PO PP RPN 3,525,980 0
9799997. TOtal - COMMON SEOCKS = P 3...........oviiieiiiiiitcieicctete ettt ettt ettt easa et e et etes s asaesessetetesesasaseessesesess | etesessssessssssesesessssesessesetesesseses e sesesesessesessnsesesesassesessssetessensesessneesesesestesanereees 3,525,980 0
9799998. Total - Common Stocks - Summary Item from Part 5..........ccoccoovennee. 1,160,579
9799999, TOtal = COMMON SEOCKS. .........cucvrieceeieictctetececte ettt ettt st e et st et en et et esenaetesn et etesenaetesnsseetenanan 4,686,559 0
9899999. Total - Preferred and COMMON SHOCKS. ............ccoveviiiieieeietecteitessietesee et sseseese s sssssessessssessesssssessssessessesesssssesssssssessesse | ssessesssessesssssssesssssessssessesssssesessessessesensessessesessesses st st essessessssensessesensessesssssnsas 4,686,559 0
9999999. Total - Bonds, Preferred and COMMON SEOCKS............cooriiucieiiiieiiieie ettt ettt et s et b s sesebssssaebesse essesetesassssesassssesesasasseses et e b b s se s e s s s et et b s se b e s e s et et b s s et e s e s et e s b st et esnsetes s snsebanas 6,359,332 19,769
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912828 RS 1|U.S. Treasury Note ... | 01/31/2013. | Matured ....100,000 . 2 2 100,000 01/31/2013.
912828 PR 5|U. S. Treasury Note . ... | 12/02/2013. | matured ....100,000 299,973 | | s 27 27 100,000 11/30/2013.
0599999, Total - Bonds - U.S. GOVEMMENL. .......uiviieiiririisisissiiersssssesensssisseensssries | soesssessnsssssssasssessssssseses 200,000 | .......... 199,891 | ...cccovennne 199,971 | i 0 [ 29 0 29 (U 200,000 | ..o | i o0 [ 563 XXX......
Bonds - U.S. Special Revenue and Special A t
20774W MN 8| Connecticut St Hsg Fin Auth.........ccccoovenvenniincinnns ... | 01/03/2013. | Called 10,000 | ..ococvveneee 10,000 | coocvvvinnnnd 9,763 9,796 |.. 204 204 11/15/2031.
167592 YF 5| Chicago IL O'Hare Arpt REV.......ccovevvvvirvireiniiininns ... | 02/21/2013. | Ameriprise Financial Srves, INC....... | cvvveevvrnrreinnnns | ovvrrirnend 50,122 2 2 01/01/2030.
18085P KY 9| Clark County NV Arpt Rev... .| 02/21/2013. | Ameriprise Financial Srvcs, Inc 50,894 (51) (51) 07/01/2030.
186352 JD 3 |Cleveland OH Arpt Sys Rev. ... | 02/21/2013. | Ameriprise Financial Srvcs, Inc 54,967 (82) (82) 01/01/2018.
19648A GG 4| Colorado Hith Facs Auth ReV.........ccocvvvereercererennee ... | 02/21/2013. | Ameriprise Financial Srvcs, Inc....... 53,907 (48) (48) 03/01/2040.
20774W MN 8| Connecticut St Hsg Fin Auth..........ccovverernrircerninns ... | 02/21/2013. | Ameriprise Financial Srves, INC....... | cvvveervrvererninns | v 24,769 4 4 11/15/2031.
234685 KF 1|Dallas Cnty TX Cmnty Clig Dist G/O LTD B/E OID.. | ... | 02/21/2013. | Ameriprise Financial Srvcs, Inc....... 52,884 0 02/15/2030.
235036 NA 4 |Dallas Fort Worth TX Intl Arpt Rev.........ccccoverrunrenne ... | 02/21/2013. | Ameriprise Financial Srves, INC....... [ cooveeeecncnieiens | e 49,909 | ............50,000 | ............. 47,804 | cooororeeeee 88116 | s | e 13 13 11/01/2032.
254764 HB 2| District of Columbia Hosp Rev. ... | 02/21/2013. | Ameriprise Financial Srvcs, Inc....... 52,784 7 (7) 07/15/2045.
299488 BS 4 |Evansville IN Wtrwrks Dist Rev.... .| ... 1 02/21/2013. | Ameriprise Financial Srves, INC....... | coevovveerrreriries | v 54,718 (31) (31) 01/01/2030.
34153P PU 6 |Florida St Brd Pub Ed Cap ........ccccoevveviniiiiriiniianes ... | 02/21/2013. | Ameriprise Financial Srvcs, Inc....... 52,784 3 3 06/01/2039.
490303 HZ 0 |Kent County MI Bldg Auth ..102/21/2013. | Ameriprise Financial Srves, INC....... | .ovoveveeencerinierens | e 54,453 (49) (49) 12/01/2030.
524805 8S 0|Lehigh Cnty PA Gen Purp Auth .. | 02/21/2013. | Ameriprise Financial Srvcs, Inc....... 36,832 (31) (31) 11/01/2037.
543583 JQ 2|Lorain County OH Hsp Rev.. .| 02/21/2013. | Ameriprise Financial Srvcs, Inc....... 52,562 (10) (10) 04/01/2033.
543583 JQ 2 |Lorain County OH Hsp Rev.. ... | 02/21/2013. | Ameriprise Financial Srvcs, Inc.. 52,562 (10) (10) 04/01/2033.
546589 PH 9| Louisville & Jefferson Cnty KY Met Swr Dis .| 02/121/2013. | Ameriprise Financial Srves, INC....... | coooviecivciiniinii | o 51,009 1 1 05/15/2038.
57585K 3G 1|Massachusets St Hith & EDL Facs Auth Ref .. ... | 02/21/2013. | Ameriprise Financial Srvcs, Inc. (59) (59) 07/01/2033.
57586C R9 8|Massachusetts St Hith & EFA Rev Rfdg Univ.. .| 02/21/2013. | Ameriprise Financial Srvcs, Inc.. (69) (69) 10/01/2031.
59333N PY 3| Miami Dade County FI Sp Oblg Cap. ... | 02/21/2013. | Ameriprise Financial Srvcs, Inc (41) (41) 04/01/2039.
60534R EA 3| Mississippi Dev Bk Spl Oblg.........ccvevvuervrerrererncens ... | 02/21/2013. | Ameriprise Financial Srvcs, Inc (44) (44) 07/01/2039.
604920 2H 0|Minnesota Agric & Econ Dev Brd Rev HC Fac......... | ... | 02/21/2013. | Ameriprise Financial Srvcs, Inc....... (21) (21) 02/15/2030.
762212 7G 7 |Rhode Island Hsg & Mtg ... | 02/21/2013. | Ameriprise Financial Srvcs, INC....... | coeevreeencreniens | e 50,387 | ..ceeern.50,000 | oo d7,125 | i BT,368T [ [ e 10 10 10/01/2048.
778260 EZ 8|Ross County OH HOSp ReV......ccoovvniicrerincirerinnes ... | 02/21/2013. | Ameriprise Financial Srves, INC....... | coevveereineererniens | v 49,046 e (14) (14) 12/01/2035.
92418P CY 1| Vermont Hsg Fin Agy Sngl Fam Hsg Rev Ser 27..... ... | 02/21/2013. | Ameriprise Financial Srvcs, Inc.. 35,178 ..35,000 . (5) (5) 11/01/2032.
93978E 2S 0] Washington St Health Care Facs Auth Rev............. ... | 02/21/2013. | Ameriprise Financial Srves, INC.....c. | oo | oo 58,144 | ... ..50,000 ..50,629 |.. (14) (14) 08/15/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special A It P s | s 1,230,084 | ........ 1,150,000 | .......1,182,320 | .......... 1,169,821 | .o 0 (348) 0 (348) 0]..... 1,169,473 | ..............0 | ......60,611 | .......60,611 | ........27,008 | ..... XXX......
Bonds - Industrial and Miscellaneous
060505 AX 2|Bank of America Corp SrNOtes..........ccocenrvrerercnnns ... | 01/15/2013. | Matured 25,000 | .oorernnen 25,000 | oo 26,329 | oo 25,020 |.. (20) (220 | TS DR 25,000 01/15/2013.
225458 JW 9| CS First Boston 05-3 3A1 ... | 01/25/2013. | Called 6,629 6,629 6,629 |.. 0 6,629 07/25/2035.
06423A AS 2 |Bank One Corporation Sub Notes. ... | 01/30/2013. | Matured 25,000 (67) (74 ) TS PO 25,000 01/30/2013.
91159H GS 3| US Bancorp Medium Term Note............ccoccovvuennneeae ... | 02/15/2013. | Matured 25,000 (42) (2) [ oo e 25,000 02/15/2013.
225458 JW 9| CS First Boston 05-3 3A1 ... | 02/25/2013. | Called 3,765 0 3,765 07/25/2013.
00209T AA 3|AT &T Corporation Global Notes. .| ... | 03/15/2013. | Matured 25,000 (316) (316) | vvvreereireeins | v 25,000 03/15/2013.
577081 AS 1| Mattel INCNOE........ccvurverierieerericieerreeiees ... | 03/15/2013. | Matured 25,000 (191) (191) | covvvrrererierin | e 25,000 03/15/2013.
225458 JW 9| CS First Boston 05-3 3A1 ... | 03/25/2013. | Called 14 14 . 0 14 07/25/2035.
225470 UY 7[CSMC Mortgage Series 06-1 3A8 ... | 03/25/2013. | Called 7,986 7,986 | covieeeeeen 7,986 | e 1,143 | 843 843 7,986 02/25/2036.
171232 AM 3| Chubb Corporation Global Senior Notes.................. ... | 04/01/2013. | Matured 25,000 | .ovvernnens 25,000 (238) (761 ORI IR 25,000 04/01/2013.
06738 AM 6 |Barclay's Bank PLC Med Term Notes...................... F. | 04/22/2013. | Matured 25,000 | .oorernnnns 25,000 (V1 OPOROROOT OO 25,000 04/21/2013.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
225470 UY 7|CSMC Mortgage Series 06-1 3A8............ccccuuuennienee ... | 04/25/2013. | Called 10,123 | ..o 10,123 | 110,123 | 9,054 | i, 1,069 1,069 02/25/2036.
02003M BQ 6|Allstate LF GLB FN Trst Medium Term Notes.......... ... | 04/30/2013. | Matured 25,000 (306) (306) 04/30/2013.
0258M0 CW 7 [ American Express Medium Term Notes - Series C.. | ... | 05/02/2013. | Matured 25,000 | ... .. (310) (310) 05/02/2013.
09700P DH 8 |Boeing Capital Corp Internotes...........c.ccccovvrvnrienecs ... | 05/15/2013. | Matured 25,000 | .ovvrrrrnes 25,000 | oo 27,035 | oo 25,234 (234) (234) [ v [ e 25,000 05/15/2013.
225470 UY 7| CSMC Mortgage Series 06-1 3A8 .| 05/28/2013. | Called 1,528 1,528 | oo 1,528 | e 1,366 | .o 161 161 1,528 02/25/2036.
225458 JW 9| CS First Boston 05-3 3A1 ... | 05/28/2013. | Called 1,817 1,817 . 1,817 0 1,817 07/25/2035.
007924 AF 0|Aegon NV SrNotes F. | 06/03/2013. | Matured 25,000 | .oovverenen 25,000 | ..o 26,234 | oo 25,165 (165) (L) [ORRON PR 25,000 06/01/2013.
007924 AF 0|Aegon NV Sr Notes F. | 06/03/2013. | Matured 25,000 (256) (256) 06/01/2013.
14040E HG 0| Capital One Bank Notes ... | 06/13/2013. | Matured 25,000 (467) (467) 06/13/2013.
225458 JW 9| CS First Boston 05-3 3AT........oceremeervernerieeinenes ... | 06/25/2013. | Called 1,896 0 07/25/2035.
423074 AJ 2|Heinz HJ Company Senior Unsecured Notes.. ... | 07/08/2013. | Matured 25,000 (521) (521) 07/15/2013.
225470 UY 7|CSMC Mortgage Series 06-1 3A8 .| ... | 07/25/2013. | Called A247 | oo 28T | e B 28T | 3799 | 448 448 02/25/2036.
225458 JW 9| CS First Boston 05-3 3AT.....c.cooumremerrnneinerieinenns ... | 07/25/2013. | Called 733 0 07/25/2035.
285661 AD 6| Electronic Data Systems Notes .| 08/01/2013. | Matured 25,000 (644) (644) 08/01/2013.
931422 AD 1|Walgreen Company Notes .| ... | 08/01/2013. | Matured 25,000 (560) (560) 08/01/2013.
961214 BM 4| Westpac Banking Corporation Senior Unsecured..... | F. | 08/02/2013. | Matured 25,000 (101) (101) 08/02/2013.
225470 UY 7|CSMC Mortgage Series 06-1 3A8 ... | 08/25/2013. | Called 2,270 | covvereenn2,270 | 2,270 | 2,031 | 240 240 02/25/2036.
225458 JW 9| CS First Boston 05-3 3A1 ... | 08/25/2013. | Called 5,043 0 07/25/2035.
05531F AE 3|BB & T Corporation Sr Med Term Notes.. ... | 09/25/2013. | Matured 25,000 (4271) (427) 09/25/2013.
225470 UY 7|CSMC Mortgage Series 06-1 3A8 ... | 09/25/2013. | Called 530 530 56 530 02/25/2036.
225458 JW 9| CS First Boston 05-3 3A1 ... | 09/25/2013. | Called 4,769 4,769 0 4,769 O 07/25/2035.
225470 UY 7|CSMC Mortgage Series 06-1 3A8.... .| 10/117/2013. | Ameriprise Financial Services 60,223 | ..o 72,490 7,853 | oo [ e 72,490 (12,267) 02/25/2036.
225470 UY 7|CSMC Mortgage Series 06-1 3A8.... .| ... | 10/25/2013. | Called 2,685 2,685 283 2,685 02/25/2036.
05565Q BF 4 |BP Capital Markets PLC Senior Unsecured. F.|11/07/2013. | Matured (340) (340) 11/07/2013.
53944X AD 7|Lloyds TSB Bank PLC Med Term Note.... . | F. | 12/23/2013. | Matured ...25,000 0 12/22/2013.
3899999. Total - Bonds - Industrial and Miscellaneous. .620,975 | .........10,753 0 5,549 0 .(12,267) ..(12,267)] .......20,337 | ..... XXX......
8399997. Total - Bonds - Part4.......... 1,990,767 | ... 10,753 0 5,230 0 1,995,997 |0 | s 48,344 | ... 48,344 | ......47,908 |..... XXX.ooo
8399999. TOtAl = BONAS. vttt erenssnessens st ensssnsssnssnnsnsenesssnssnssnesnseenssnsens | oneenen 2y 044,341 | 1000 1,976,524 | 10000 2,042,979 | i 1,990,767 | ........ 10,753 0 5,230 0 .ien1,995997 |0 | s 48,344 | ........ 48,344 | ......47,908 | ..... XXX.oooe
Common Stocks - Industrial and Miscellaneous
370334 10 4|General Mills Inc ... | 01/11/2013. | Ameriprise Financial Service: 2,000.000 80,494 |........ ) 0.0 T 79,958 | .ovvvrriirns 80,820 | ..cocvoneen (862) (862) [ vvvvevneerernas | eevrrerirneneen 79,958 | i | e 536 | 536 | e 860 XXX......
559222 40 1|Magna International Inc. . | A.| 01/17/2013. | Ameriprise Financial Services......... 100,040 | ........ (16,553) | ..ocvvvrerriiriins | v | v (16,553) | ..vovvverieciin | eevrerirenenn 83,487 | i | 000023534 | 123,534 | | XXX......
59156R 10 8| Metlife Inc. ... | 01/17/2013. | Ameriprise Financial Services......... ..98,820 | .......... (3,392) (3,392) | v v 95,429 | s | 013,210 | 13,210 | | e XXX......
681936 10 0|Omega Healthcare Invetors, Inc..........c.ccccoocvvinrinnas ... | 01/17/2013. | Ameriprise Financial Services......... | ..........3,000.000 | ..........74,467 | ... XXXooooooos | 0000 52,088 | i 71,550 | ........ (19,512) [ oo | e | e (19,512) | oo [ e 52,038 | i | 000022,429 | 100.22,429 | | XXX......
681936 10 0|Omega Healthcare Invetors, INC.........ccoveevriercrnnne ... | 01/17/2013. | Ameriprise Financial Services......... | ..........3,000.000 | ...........74,467 | ... XXXooeoooos | ceveerennnn64,926 | oo 71,550 | e (6,624) (6,624) | ..o v 04,926 | i | 9541 | 954 | | e XXX......
093671 10 5|H &R Block, Inc... ... | 02/21/2013. | Ameriprise Financial Services......... reeeen3,000.000 | o 71,998 | XXX [ 52,232 55,710 | (3,478) (3,478) | e v D2,232 | i | 019,765 | 19,765 | .......B00 | ... XXX......
493267 10 8|KeyCorp.............. ... | 02/21/2013. | Ameriprise Financial Services......... | .co.o...d 6,000.000 | ............55,246 | ... XXX.\coooe | v B1T74 | 50,520 | e 1,254 1,254 | o | DUTTA | | e 3472 | il 3472 | e | XXX......
493267 10 8|KeyCorp.............. .| 02/21/2013. | Ameriprise Financial Services......... | .......... 6,000.000 | .............55,246 | ... XXX.cocoooio | crrernnn 46,200 | ................50,520 | .......... (4,320) (4,320) | coovveveerereees v 48,200 | i | 9,047 | 9,047 | | e XXX......
517834 10 7|Las Vegas Sands COrp.........cccocvuvverinriiriiiniicnniins ... | 02/21/2013. | Ameriprise Financial Service: 2,000.000 96,451 . 92,320 | ........ (10,359) [ ..o [ v | v (10,359) | oo [ e 81,961 | i | e 14,490 | 114,400 | | XXX......
84265V 10 5| Southern Copper Corporation............cccereereereeenc. ... | 02/21/2013. | Ameriprise Financial Services 2,021.000 73,890 |......... )99 N [ 74,261 | oo 76,515 | oooeeee. (2,254) (2,254) | coovreveneniens v 74,261 | e | e B71) | e (B71) | e 485 | XXX......
86764L 10 8 |Sunoco Logistics Partners LP.. ... | 02/21/2013. | Ameriprise Financial Services......... ...1,000.000 49,730 | oo 1,650 1,650 | oo | e 51,380 || e 7,343 | 7,343 | 545 | XXX......
292554 10 2|Encore Capital Group Inc. ... | 03/21/2013. | Ameriprise Financial Services......... veere4,000.000 | ... 117,480 | .. XXX | 101,584 | 122,480 (20,89B) | ...vvveverrirrris | v | e (20,896) | ...voovvverieeiinn | crrerirennen 101,584 | i | 015,896 | 115,896 | e | XXX......
717081 10 3| Pfizer INC......ovvevneee. ... | 03/21/2013. | Ameriprise Financial Services......... | .c........ 3,000.000 | .............84,086 | ........ XXXorvvrier | orrrrernn89,270 | oo 75,240 | .......... (5,970) (5,970) [ cooovererrvrernens | rveerrenrsenne09,270 [ | 14,816 | 14,816 | i 720 e XXX......
855030 10 2| Staples INC......cvverrvriiirriieiiieieeenees .1 03/21/2013. | Ameriprise Financial Services......... | v.o..... 4,000.000 | ...........53,323 | ..cc.... XXXeoroerois | cereeeennDB,076 | v 45,600 9,476 9476 | oo | ereriieeeeeennDB,076 | e | e (1,783) [ eieeeeen(1,753) [ s [ e XXX......
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
191216 10 0| Coca-Cola CoMPaNY.........cccovverererreeererererererinerens .| 04/18/2013. | Ameriprise Financial Service: 2,000.000 83,717 (8,950)
594918 10 4 |Microsoft Corporation... ... | 04/18/2013. | Ameriprise Financial Services 2,000.000 57,100 4,445
594918 10 4 |Microsoft Corporation... ... | 04/18/2013. | Ameriprise Financial Service 2,000.000 57,100 9,002
92205F 10 6| Vanguard Natural Resources LLC............cccooecnvvunee ... | 04/18/2013. | Ameriprise Financial Services 2,000.000 54,620 6,902
92205F 10 6| Vanguard Natural Resources LLC... ... | 04/18/2013. | Ameriprise Financial Services 2,000.000 54,620 | ..ooco. XXX oo | vrreeaeeenB2,774 | 052,000 | e 10,774 | s [ e [ e 10,774 | oo
369604 10 3|General Electric Company. . | 04/22/2013. | Ameriprise Financial Services......... | .......... 4,000.000 (21,879)
369604 10 3 |General Electric COMPANY.......ccoovvrvrrererrreeererines ... | 04/22/2013. | Ameriprise Financial Services......... | ..o...... 4,000.000 (3,284)
263534 10 9|Du Pont E.I. de Nemours & Company. ... | 05/16/2013. | Ameriprise Financial Services......... ...1,000.000 4,604
371927 10 4| Genesis Energy LP .| 05/16/2013. | Ameriprise Financial Services......... ...2,000.000 (3,503)
609207 10 5 |Mondelez International INC..........ccevevvrevereencrrerennee ... | 05/16/2013. | Ameriprise Financial Service 2,000.000 (553)
478366 10 7 |Johnson Controls Inc ... | 06/20/2013. | Ameriprise Financial Services 2,000.000 4,202
67020Q 30 5|NTELOS Holdings Corporation .1 07/18/2013. | Ameriprise Financial Services......... | «.cc..... 3,000.000 | ..ccc.eeee.55,869 | oo XXX | 57,8530 | ii00039,330 | 118,200 | s [ [ e 18,200 | .o | e
17275R 10 2| CisCO Systems INC.......c.ovvrerrreerenririeieeinsieeeeeeens ... | 08/15/2013. | Ameriprise Financial Services......... | .......... 3,000.000 3,980
09253U 10 8|Blackstone Group LP ... | 10/17/2013. | Ameriprise Financial Services......... (719)
58933Y 10 5|Merck & Colnc........ .| 10/17/2013. | Ameriprise Financial Services......... 2,115
001228 10 5|AG Mortgage Investment Trust ,InC...........cccccevveueee ... | 11/21/2013. | Ameriprise Financial Services 762
149123 10 1| Caterpillar Inc........ ... | 11/21/2013. | Ameriprise Financial Services......... (504)
380956 40 9|Goldcorp Inc .| A.| 11/21/2013. | Ameriprise Financial Services......... 2,201
438516 10 6 |Honeywell International Inc.. ... | 11/21/2013. | Ameriprise Financial Services......... (5,027)
89151E 10 9| Total S A - Sponsored ADR. .| F. | 12/19/2013. | Ameriprise Financial Services (5,489) 12,125 12,125
89151E 10 9| Total S A - Sponsored ADR. F.|12/19/2013. | Ameriprise Financial Services......... . ...52,010 1,035 ..5602 | ... 5,602
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS. .........cueureririuiiiins corriiiiississess s sesesssnssssssssnses | nsseens 2,488,139 |......... O S [ 2,203,049 | ........... 2,266,575 | ........(63,526) | ..cooovvrirernnn0 | e 0 e (63,526) 0 285,089 | ....... 285,089
Common Stocks - Mutual Funds
30278K 25 5|First Trust - Unit 3118 CDN Energy & Income......... | A.|09/12/2013. | Ameriprise Financial Services......... | .coc...... 5,000.000 | ..ot 39,367 8,591 8,591 | i [ 45,849
9299999. Total - Common Stocks - Mutual Funds 39,367 8,591 0 0 8,591 (] I 45,849
9799997. Total - Common Stocks - Part 4.... 2,527,505 2,248,898 | ..........2,303,834 | ........ (54,935) ..(54,935) 0 2,248,898
9799998 Total - Common Stocks - Summary fem from Part 5.........ooviiiiiiiiins i enssesnnes | ceeees 1,208,936 |........ XXXoooooee | coveene 1,160,579 | oo (U Y I 1,160,579
9799999. TOtAl = COMMON SEOCKS. ...ttt eseresserssees etk SE1eEs bkt sntns | nnsac 3,736,441 | .o XXX | v 3,409,478 .2,303,834 | ........ (54,935) | .... ..(54,935) 0 3,409,478
9899999. Total - Preferred and Common Stocks 3,736,441 ..3,409,478 ..2,303,834 54,935) ..(54,935) 0 3,409,478 0 326,964 | .......326,964
9999999. Total - Bonds, Preferred and COMMON STOCKS..............cueuiririririeiiiiiiiiins coieisieieesiieessesisseesssssssss s ssseesasesssssssssesssssesassissssnns | aasiaas 5,780,782 | ... XXXuvrrers | v 5,452,457 4,294,600 | ........ (44,182) ..(49,705) 0 5,405,474 0] o 375,308 | ....... 375,308




Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Sl

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Common Stocks - Industrial and Miscellaneous
67066G 10 4 |NVIDIA Corp . | 03/21/2013 | Ameriprise Financial Services..... 05/16/2013 | Ameriprise Financial Services..... 50,516 | .. 58,483 | ... 50,516 0
478366 10 7 |Johnson Controls Inc .| 01/17/2013 | Ameriprise Financial Services..... 06/20/2013 | Ameriprise Financial Services..... . 64,262 | .o 70,898 | .o 64,262 0
446150 10 4 |Huntington Bancshares INC...........cccocvevvinieiininne ... | 04/18/2013 | Ameriprise Financial Services..... 07/18/2013 | Ameriprise Financial Services..... | .........5,000.000 | .............. 34,856 | ..cooivernns 41,506 | ... 34,856 0
67020Q 30 5|NTELOS Holdings Corporation .| 01/17/2013 | Ameriprise Financial Services..... 07/18/2013 | Ameriprise Financial Services..... .36,879 | .. 55,869 | ... 36,879 0
17275R 10 2| Cisco Systems Inc. v | . | 02/21/2013 | Ameriprise Financial Services..... 08/15/2013 | Ameriprise Financial Services..... . . 63,035 | ..o 72,632 | oo 63,035 0
46625H 10 0| JPMorgan Chase & CO.......c.ceverevvrrirnereinrinrirernnes ... | 05/16/2013 | Ameriprise Financial Services..... 08/15/2013 | Ameriprise Financial Services..... | ......... 1,000.000 | ....oocvree. 51,684 | .. 52,816 | ... 51,684 0
75885Y 10 7|Regency Energy Partners LP.. .| 01/17/2013 | Ameriprise Financial Services..... 08/15/2013 | Ameriprise Financial Services..... ..3,000.000 71,009 | e 82,411 | oo 71,009 0 11,402 | ... 11,402 | ......... 4,155 | e
013817 10 1|Alcoa Inc. v | . | 03/21/2013 | Ameriprise Financial Services..... 09/19/2013 | Ameriprise Financial Services..... ..6,000.000 | .. 51,714 | . 50,876 | ... 51,714 0 ...(838) | . (838) 360
013817 10 1[AICOA INC..eereeeeeeceeeesee e ... | 05/16/2013 | Ameriprise Financial Services..... 09/19/2013 | Ameriprise Financial Services..... | ......... 6,000.000 | ...coovrnnnee 51,834 0
09253U 10 8| Blackstone Group LP... . | 08/15/2013 | Ameriprise Financial Services..... 10/17/2013 | Ameriprise Financial Services..... ..3,000.000 .66,092 0
58933Y 10 5|Merck & CoInc ... | 01/17/2013 | Ameriprise Financial Services..... 10/17/2013 | Ameriprise Financial Services..... ..1,000.000 | .. 42,873 . 0
747525 10 3|{QUALCOMM Inc wer | .. | 07/18/2013 | Ameriprise Financial Services..... 10/17/2013 | Ameriprise Financial Services..... | ......... 1,000.000 | .............. 62,014 | .............68,055 | .....c.c....... 62,014 0
024835 10 0|American Campus Communities Inc. . | 05/16/2013 | Ameriprise Financial Services..... 11/21/2013 | Ameriprise Financial Services..... .90,286 90,286 0 ceernnr(24,753)
02916P 10 3| American Railcar Industries, Inc ... | ... | 08/15/2013 | Ameriprise Financial Services..... 11/21/2013 | Ameriprise Financial Services..... .. . .70,484 0 R 11,974
26985R 10 4| Eagle Rock Energy Partners LP.........c..cccccouvvunen. ... | 04/18/2013 | Ameriprise Financial Services..... 11/21/2013 | Ameriprise Financial Services..... | ......... 5,000.000 | ..ccoouunns 50,356 (U USRI [N IR (21,511)
536020 10 O |Linn Energy, LLC .| 01/17/2013 | Ameriprise Financial Services..... 11/21/2013 | Ameriprise Financial Services..... ..2,000.000 74,823 0 ween(15,921) .(15,921)
536020 10 O |Linn Energy, LLC .| 03/21/2013 | Ameriprise Financial Services..... 11/21/2013 | Ameriprise Financial Services..... ..2,000.000 .74,600 0 wvenrn(15,698) .(15,698)
778296 10 3|Ross Stores Inc ... | 03/21/2013 | Ameriprise Financial Services..... 12/19/2013 | Ameriprise Financial Services..... ..1,000.000 .57,832 0 15,037
778296 10 3|Ross Stores Inc. ... | 06/20/2013 | Ameriprise Financial Services..... 12/19/2013 | Ameriprise Financial Services..... ..1,000.000 .63,808 0 .
778296 10 3 [Ross Stores Inc ... | 06/24/2013 | Ameriprise Financial Services..... 12/19/2013 | Ameriprise Financial Services..... .31,624 0 | e | o811 | i 4811 | ... .85
9099999. Total - Common Stocks - Industrial and Miscellaneous.......... ....1,160,579 ......1,208,936 ..1,160,579 0 0 0 0 0 0 48,357 | ....... 25,932
9799998. Total - Common Stocks............. 1,160,579 ..1,208,936 ..1,160,579 0 0 0 0 0 0 ..48,357 25,932
9899999. Total - Preferred and Common Stocks ...1,160,579 | .........1,208,936 | ...........1,160,579 0 0 0 0 0 0].....48357 | .....48,357 | ... 25,932
9999999. Total - Bonds, Preferred and Common Stocks et etetieebeteeeresiere  ebebeesesesissebessesesesssseseiessssesessseietstssesesisseietsssietesstetettttetasistetetsetetasetet et s tetet et etes et st et esnsetetesetetanans | ereberas 1,160,579 | ......... 1,208,936 | ........... 1,160,579 0 0 0 0 0 0]....48357 | .......48,357 | ....... 25932 | o 0




Annual Statement for the year 2013 of the Afflnlty Mutual 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
047738 _10_6 | Ohio Insurance Services Inc Jo | 20iB3Z | oNO e .. 926 | o 500.000 | ......... 100.0
1799999. Total - Common Stocks - Other Affiliates. s 0.
1899999. Total - COMMON SEOCKS............ovoiveieriiierisiiericiseieei s sneniees 0
1999999. Total - Preferred and COmMMON SOCK..........c.overeveieriereiieierireisesereee e v | s 0.
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE DA - PART 1

NTS Owned December 31 of Current Year

Showing all SHORT-TERM INVESTME
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 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
233809 20 1|Fidelity - Treasury Fund - Daily Money Class.........ccc.. | covvunne .. 1 03/26/2013. | Ameriprise Financial Services, InC............ | .. XXXoooos | ovieinenne 1,500,000 | oo | errirrinsieneeennens | e | e | aeeeeienes 1,500,000 | .oooeneee 1,500,000 | cocvvrerririririieins | v | e 0.000 | ...... 0.000 [MON..
825252 87 7 |Invesco - Government & Agency Port - Private.........c.. | oovevees .. | 12/02/2013. | Ameriprise Financial Services, Inc.. 1,500,270 [ L L [ | e 1,500,270 | ........... 1,500,270 [ .ovovvveeiieenieies [ oo | e 0.000 | ...... 0.000 | MON..
8899999. Total - Exempt Money Market Mutual Funds ....3,000,270 0 0 (| 0 XXX 3,000,270 (U] — XXX...... XXX...... . XXX..
Class One Money Market Mutual Funds
26188J 50 3| Dreyfus Cash Management - Participant Shares MM,..I ......... | .. | 12/31/2013. | Ameriprise Financial Services, InC............ | ....... XXX..... LT6,916 | i | | s 76,916 276,916 [ [ | 0.000 | ...... 0.000 [MON..
8999999. Total - Class One Money Market Mutual FUNGS. ... ..76,916 0 0 (U 0 XXX ...76,916 0 [ oo XXX XXX XXX
9199999, TOtal - SHOrt-TEIM INVESIMENTS..........cvviveiereiiiiseiieiesieset ettt senns | erssisensan 3,077,186 0 0 (U [FORRR 0 ) 9,9, S 3,077,186 {1 R XXX XXX XXX
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

2
Description of
Item(s) Hedged,
Used for Income
Generation
or Replicated

Schedule
[Exhibit
Identifier

Type(s)
of Risk

(@)

5

Exchange,
Counterparty
or Central
Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number of
Contracts

9

Notional
Amount

10
Strike
Price, Rate
of Indexed
Received
(Paid)

11
Cumulative
Prior Year(s)
Initial Cost
of Premium

(Received) Paid

12
Current Year
Initial Cost
of Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code|

Fair
Value

17

Unrealized
Valuation
Increase

(Decrease)

18
Total
Foreign
Exchange
Change in
B/AC.V.

19

Current
Year's
(Amortization)
Accretion

20
Adjustment
to Carrying

Value of
Hedged
ltems

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23
Hedge
Effectiveness
at Inception
and at
Year-end (b)

NONE
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART A - SECTION 2
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative

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

Income Generation | /Exhibit | of Risk(s) or Central Trade | Maturity or | Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in | (Amortization)/| Termination Hedged Termination and at

Description or Replicated | Identifier (a) Clearinghouse Date Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) | B.A.C.V. Accretion Recognized Item Deferred  [Termination (b)

NONE
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges All Other 19 20 21 22
15 16 17 18
Description of Change in Change in Hedge
Item(s) Hedged, Book/ Variation Margin Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used| Cumulative Gain (Loss) at Inception Value of

Ticker Number of | Notional Income Generation Exhibit | of Risk | Maturity or Trade Transaction Date Fair Carrying Variation Variation to Adjust Basis Variation Recognized in Potential and at One (1)

Symbol | Contracts | Amount Description or Replicated Identifier (a) Expiration Exchange Date Price Price Value Value Margin Margin of Hedged Item Margin Current Year Exposure Year-end (b) Point
Broker Name Beginning Cash Balance Cumulative Cash Change Ending Cash Balance
Brokers
Total Net Cash Deposit 0 0

NONE
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

Ticker
Symbol

Number of
Contracts

Notional
Amount

Description

5

Description of Item(s)
Hedged, Used for
Income Generation

or Replicated

Schedule/
Exhibit
Identifier

Type(s)
of Risk(s)
(@)

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

1"

Transaction
Price

12

Termination
Date

Termination
Price

14
Indicate
Exercise,
Expiration,
Maturity
or Sale

15

Cumulative
Variation
Margin at

Termination

Change in Variation Margin

16
Gain (Loss)
Recognized

in Current
Year

17

Gain (Loss) Used
to Adjusted Basis
of Hedged Item

18

Deferred

19
Hedge
Effectiveness
at Inception
and at
Termination (b)

20

Value of
One (1)
Point

NONE
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description of Exchange, Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central Agreement Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Clearinghouse (Y orN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NONE
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1
Exchange, Counterparty or
Central Clearinghouse

2
Type of
Asset Pledged

3
CUsIP
Identification

4

Description

5

Fair Value

6

Par Value

7
Book Adjusted
Carrying Value

8

Maturity Date

9
Type of Margin
(I, Vorlv)

NONE




Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

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

NONE
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

General Interrogatories:

1.
2.

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

NONE
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
JPMorgan Chase Bank, N.A. - Checking. LiMa, ORIO. ..o seesnans | eeseenenes | seseesesseneesesneessees 536,997 | XXX
JPMorgan Chase Bank, N.A. - Savings... LiMa, ORI0.....uvueveieciieeicieie s sssessessssesns | seressnnes | oesrssssessennd 0.200 | oovveiieiriiieine 215 . 108,591 | XXX
0199999. Total - Open Depositories.. XXX [ e 0, S [ 215 [ (V) 645,588 | XXX..
0399999. Total Cash on Deposit.... XXX... ..645,588 | XXX..
0499999. Cash in Company's Office XXX... XXX... B ..
0599999, TOAI CASN.......cvvevireiraiiseiseieesis it es s XXX | v )00 SO IR 215 [ (0 IO 645,688 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 1,360,130 | 4. April 660,019 | 7. July 555,976 | 10. October. 589,084
2. February 1,021,413 | 5. May. 853,534 | 8. August 688,268 |11. November. 618,166
3. March 872,047 |6. June 1,112,342 | 9. September. 1,004,461 | 12. December. 645,588
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Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

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

XA

NONE




Annual Statement for the year 2013 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMAL e AL | s | st | etieteesieni s | ereeni e | e
2.0 ESKA e K | s bt enies | ctebetietie e | e | s
30 ANZONA. ..ot AZ [ i [ ettt | enterens et | seereni e | eres
4. ATKANSES......covvvrrinierereeeee AR | it [ et nies | cterentnies e | et | s
5. California... COA | s | sttt | sreerenss e nnanns | sernes e | eres
6. €0l0rad. ... [ ittt ettt | enteren e | s | s
7o CONNECHCUL......veeeeeiiererreeeOT [ i [ et nnens | enireriessseeesinsbnstensenes | sorersensnneensnesnniensenaens | veree
8. Delaware... SDE | e [t nes | ettt | seesesi e | e
9. District of Columbia.................... DIC | criiiine | e | srentne st nnens | sernss et | s
10, FIOMIAA. oo dFEL | it | e | siebens et | sebees st | s
1. Georgi SBA | e ettt ettt saenies | 2eeeastessesnreetnssantesnennns | cenesesnensennnenntesnesenneans | ceees
12, HaWallccecc HE| e | et bbbt | ettt ettt | sttt | e
13 18RO D [ et | et | st | oo
14, HINOIS.....ceeeveererrreeieiserinnieee L | i bbbt | rees sttt | eerreniee s | cenas
15, INGIANA. ..o N i et | et | eertene s | oo
168, JOWAL e A | it | e[ siebens et | sebees st | eres
17, KANSAS..ccoveeviecerirrierienen K8 [ i st | et | st | oo
18, KENUCKY.....cceeeerrercirrrineieeneedKY [ s bbb nnienes | reisnninsns st | eeriesiee s | oo
19, LOUISTANG. ..o s LA i ottt | et | seriene e | oo
20. IVE | et | ettt | Sbieets ettt ens | erieens et nenes | e
290 MAYIANG. ... MD [ i [ bbb nnnens | sreterest et nens | reteseniene et enenenens | eres
22, MASSACHUSEMS. ... A | s | bbbt niens | erites sttt enies | erereni st | e
23.  Michigan, VL] e bbbt tnens | sreeebesten ettt nens | etereiens et nens | eres
24, MINNESOtA. ...t MIN i | bbbt | srites sttt enies | ereseni st enenes | e
25, MISSISSIPPL. ..o IS [ i | s | e | e | s
26, MISSOUI. ... dMO i | et niens | srbter ettt enies | erereni e | s
27, MONANA. ... e T [ bbbt niens | seter ettt nens | et enens | e
28, NEDIASKA. ... NE i e | etbetes st enies | ereesieernn s | e
29. SNV [ i s | ettt | vt | oo
30.  New Hampshire..........cccoorrueence. INH | o | ettt ettt ennenies | stsetentessensesneastentennennns | serssenseniennenstennensenneans | ceees
31 NBWUEISEY...ooiccicnieeed N i s | s | s | s
32, NEW MEXICO. ..ot NIV i | s niens | sesnesenseennes e ienies | ererenseennns e enenes | e
330 NEW YOTK i NY [ bbb niens | sreter et nens | et | e
34, NOIN CarOliNG......vevecererreereeeedNC [ s et niens | seites st enies | ereress e enenes | e
35, NOM DAKOtA. ..o edND s et | ettt enies | eetesteernn e | e
36. 401,208 401,482 |.....
37, OKIANOMA. ... OK s bbbt ens | erbetes e entes | et | e
38, OrBYON...eeererererrrirnrrierreerendOR | sttt | ettt e[ Hrent ettt ens | eerbeens e | oo
39, PeNNSYIVANIA. ... PA | it [ o | e | e | e
40, RhOE ISIANG. ... R s st ens | srbetesent e enis | ererens e | e
A1, SOUtT CArONNG. ... SO | it [ ettt bbbt | Sienisne st ttens | ettt | nenes
42, SOUth DAKOA. ... eSD [ s | e | srates st | ereens e enenns | e
43, TENNESSER......oucerrecerririiereere TN i | ettt niens | srbtes sttt enies | ererens s | e
B4, TEXAS..ceourveerveerenerienerneessnnene TX | ctviiriies | ot | Htent et | eerseeeni e | e
A5, ULBN..ccrreedUT [ i | et | ettt ens | entbeeni e | eeres
46, VEIMONL. oo VT | i | ettt bbbttt | Htenesenes e enstens | eesseeent et nnienes | e
A7, VIEGINIA. e VAU e | ettt sttt st nans st ennens | Sresintantestessesetensentennns | resessensesseteneentennnnsenes | enes
48, WAShINGLON. ... WA | e | ettt nnnens | sresenestessenne et ssnantennens | reeensensenernenntenenenens | eees
49, WESEVIFGINIA. ... vt WV [ e | ettt st st en s snsntennans | sressntassessessesntansantesnes | eesessessesseseneentesnnsnsenes | enes
50, WISCONSIN.....ooverievirrrrieeeed W i s | srseneen s | e | s
510 WYOMING..eivririerrieirierieree e WY [ i ettt s bt ssnsntennans | sressntansestessesntensantesens | seesessensessesnsentensesnsanes | eres
52, AMEMCAN SAMOA. .....coouveerreeredAS | ciiiiiiiis | ottt | Htene et | et enee | veres
B3, GUAM..ceiecreereceineenerinnreeenlBU | it | e bbb | Htent sttt ens | eerieens et | cenen
54, PUEHO RICO.....cuuivciiiniireeeeeed PR e bbb niens | sreter ettt nens | et esenenens | s
55.  US Virgin Islands eVl | e bRttt sttt ettt naenies | sententessennssntentantenannns | censtensensetansentessenesnians | ceees
56.  Northern Mariana Islands........... MP | s | et | et | e | o
57.  Canada........cccoevernerveniirenns CAN | oo | e et niniens | ettt enies | ereeninerns e | o
58.  Aggregate Alien and Other.......... OT | .. XXX...| ... XXX oot | s 0. (0 EOPURROTRRRRONN | B RO
59.  Total 0.9, XXX SRR 401,208 | ...ovverrrrinnn 401,482 | o0 [
DETAILS OF WRITE-INS
B80T, i | e | bbbt tens | arseniens ettt enres | eneessensens st enenes | e
BB02. et eess et enisenias | eriienerens | eSSt | eenbnsb ettt entnnns | sentesi et | cenae
BB03. ittt | crieneieens | ettt nns | eessnet sttt | et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX oot | s 0. (VI EOPURRTRRPRONN B RO
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cccovuveiiianinnns XXX XXX oo | s 0. (VI I (I [
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