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Annual Statement for the year 2013 of the  Mlid=-Continent casualty Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES......o.vvuveeieecieeeieeieeieeseeieesesisse s sssesseessness | soeessessssseons 3,508,798 |............ 0.9 [ o 3,508,798 | ..o | e 3,508,798 |............ 0.9
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. governmMeNnt ageNCIES.........cvvwererrrrnernreeereesnsesseseens | sevseesessssenesnees 44,956 |............ 0.0 | o 44,956 | ..o | e 44,956 |............ 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-
DACKEA SECUIHES). ... vvurveerrieiieeieeie et | seeessesseneens 2,009,588 |........... 05 | oo 2,009,588 | ....ovoriririeines [ e 2,009,588 |............ 0.5
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | woevverevunnnn 9,835484 |............ 24 | o 9,835,484 | ... | e 9,835484 |............ 2.4
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccoeovevecnisiceicesiiens | v, 14,956,283 |..........3.6 | oo 14,956,283 | ..o | e 14,956,283
1.43 Revenue and assessment obligations 109,498,549 109,498,549 109,498,549
1.44 Industrial development and similar obligations.............ccccccoeviveveveens | ovvereinen. 14,732,218 | e 3.6 | e 14,732,218 | oo | e 14,732,218
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
1513 All OtNE ..ot sstsnssssens | seeesessessenens 1,836,320 |............ 04 | o 1,836,320 | .ovoveeerererireereiens | eevreeeninnenns 1,836,320 |............ 0.4
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | coeovvrrerreens 435279 |............ (01 T 435,279 [ oo | e 435279 |........... 0.1
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521........ccc.coeuurimmiunnirnnreineineineins | oeviveeineiis 2,735,621 |............ 0.7 | o 2,735,621 | oo [ i 2,735,621 |............ 0.7
1,523 All OtNEI...cvvveecieieicse e snsssnssens | seesessesens 51,269,734 |.......... 125 | s 51,269,734 | ..covveereerrereiies | vvereiienins 51,269,734 |.......... 12.5
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvevvvecerrercireiiiiie ittt | aresssiseseens 47,611,132 |.......... 116 | oo 47,611,132 | o | e 47,611,132 |.......... 116
2.2 Unaffiliated non-U.S. securities (including Canada ..26,519,621 ...26,519,621 .26,519,621 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated . .
3.22 UNAffiliated.......overeereeeeeieieciseieiecee sttt sseesssssenenens | eereeseseesens 22,641,711 | .o 55 | s 22,841,711 | oo | e 22,641,711 |............ 55
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ s | e (01 O 0.0
3.32 Unaffili@ted........cccoveeerericiinencncsesereese s | seviessinenens 15,075,303 | ..covvvnnee 37 | 15,075,303 | .ooovvverrrecneeirernes | v 15,075,303 | ..covvvnnee 37
3.4 Other equity securities:
341 AR, .. oo | crrienieenses 00,308,247 | v 137 | i 56,288,247 | ..o | v 56,288,247 |.......... 13.7
342 Unaffilidted..........ooveririieiiesseccieisieeienisnisssensns | eeneneninnsssnsissssssnssnnes | eeernersend020) | i | e | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEEM. .. oottt | ettt | srenieeeneas 0.0 [ oo [ e | e (01 O 0.0
3.52 UNAffiliAted..... vt sssssessestnens | seesessesssssssssessanssssessans | sessessanens 0.0 [ oreereierirereiernninies | reessrsneseeesrensnsens | sereeesiessneesensnsens (010 O 0.0
4. 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
5. Real estate investments:
5.1 Property occupied by COMPANY........cccoeuiririeiirieieesceieeeissseseisssnies | eeeinssesiesissssssssesessssens | eovsssssenns 0.0 [ oo e | e (O] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction Of debt)..........c.ccceevieiieieiiieeceieies [ | e 0.0 [ oo e | e (O] I 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt)........cccovvrverieiiee s
8. COMTACE I0BNS.........ceererieceeeeireciee ettt nnnes
T DEIIVALIVES. ..ot
8. Receivables for securities
9. Securities lending (Line 10, Asset Page reinvested collateral)...
10. Cash, cash equivalents and short-term investments.............ccooovererrinrneereinenn.
11. Other invested assets
12. Total invested assets
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Annual Statement for the year 2013 ofthe IMlidl-Continent Casualty 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
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

3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
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
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
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
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
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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

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

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

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

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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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

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

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
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2013 of the  Mlid=-Continent casualty Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

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

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

5. Unrealized valuation increase (decrease):

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

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

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

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

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0

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

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 394,119,674

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 70,441,693

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 1,237,432

L

Unrealized valuation increase (decrease):

4.1 PaME T, COIUMN 121ttt 8RR 144,332

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 (1,247,177)

4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (1,031,782)

A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (113,357) (2,247,984)

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 1,811,118

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 84,464,468

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 1,666,474

© N o o

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

9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt 29,245
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 152,900
9.4 Partd, COIUMN 13.....oooiieeimeiisieesesessss e esss st 182,145

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 379,048,843

11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st 50,000

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 378,998,843
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Annual Statement for the year 2013 of the  Mlid=-Continent casualty Company

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...3,553,754 3,634,163 ..3,585,156 3,524,956
Governments (Including all obligations 2. Canada.......ccoemrnrerneinennes | e 2,009,588 | ..ccovvrrrrrririnns 2,029,887 | cvvvereireiriens 2,094,580 [ .o 2,000,000
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4. TOtaIS.cooveeerrresssreensnrriisnnes | conreeesssrissnneens 5,563,342 | oo 5,664,050 | ..ooveerisiriiinnenes XTI 5,524,956
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooooreerisricsssiinsssiienns | s 9,835,484 | .o 10,441,655 [ oo, 10,045,330 | .oovveiisiiiis 9,565,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....cooieernrirnisiinen o 14,956,283 | ..o 15,700,138 | ..o, 15,793,202 | ..o 14,225,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.ooiisrriensssisssinnss | i, 124,666,046 | ......c...oocee..e. 127,748,108 | ..o 126,678,358 | ..o 123,058,224
Industrial and Miscellaneous and Hybrid 8. United States........cccoeevervevees | covereerrieeienns 103,452,807 | ...ccoovvereeee. 111,749,740 | oo 112,052,531 | oo 115,853,536
Securities (Unaffiliated) 9. Canada......cooeeveenmeeeeerrerinns | e 3,610,626 | ooveernerrereennns 3,844,753 | oo 3,756,150 | .ooevverrerrerinenns 3,500,000
10._Other COuNtries. ..ouueeeessrreee | coveenssiiiisnncens 22,908,994 | ..o PRTCEXTAS —— 22,884,925 | ..o, 23,000,000
11, Totals...oooocrnnniissiicnsniss [, 129,972,427 | ..o, (REHS N2 — 138,693,606 | ....ooococcnereenae 142,353,536
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......coosmseemsmsrees | covviiciiicnnnes 284,993,582 | ..coocrieisieen. 298,214,123 | oo, 296,890,232 [ ..ooovrvees 294,726,716
PREFERRED STOCKS 14. United States.......coueevervveeeens [ cevvermneririnnennns 22,641,711 | oo 23,335,093 | ooovvrcrierienns 25,596,188

Industrial and Miscellaneous (Unaffiliated)

22,641,711
Parent, Subsidiaries and Affiliates
19. Total Preferred StockS....... | ...ccooccvvnnneee. 22,641,711 | oo, 23,335,093 | oo 25,596,188
COMMON STOCKS 20. United States.......coouerverneeees | convererncreeinnens 15,075,303 | ..oovvveerrrrcernne 15,075,303 [ .ooooevrvrcienns 14,250,005
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other COUNMES......covcvriiiens | v | e | s
23, TotalS. oo | v 15,075,303 [ oo, 15,075,303 [ ..o, 14,250,005
Parent, Subsidiaries and Affiliates 24, Totals....oovesicsiiiiciiiiiiciices | i 56,338,247 | ...covcooviinnnnes 56,338,247 | ..ccoovvvvcinennn. 23,450,000
25. Total Common StocksS....... | ccoccvviciiiennnces 71,413,550 | oo, 71,413,550 | oo, 37,700,005
26. Total StOCKS....mmreeesssirnsssse | v 94,055,261 | .ooovevivies 94,748,643 | oo 63,296,193
27. Total Bonds and Stocks.... | ................... 379,048,843 | ......ovvvvernes 392,962,766 | ......ovvrvrnenn. 360,186,425
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Annual Statement for the year 2013 ofthe IMlid=-Continent Casualty Company

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)
U.S. Governments
1A NAIC Teeeeeeeeeereeeeeessssssessesssssssssssssssssssssnssnssesssnssnses | sovesrerrensenn2 1,989,998 [ v 3,537,254 | oo | ceveeveeiesseeesesssstesesssns | ceveesssesessissssssssssssessessas | coersensinsens 25,527,252 | oo 8.3 [ 29,400,842 | ..oovverrerrerrererenen. 89 [ 25,527,252 | cooovveeererereeerernnisnienians
T2 NAIC 2u.eee ettt sassssseses | sessessisssssesssssessessessnss | ctesssessessessnsssssessenssssens | svessessssssssessssssessesssssns | eeseesssssessesssessesssssssessns | sessessesssessessesssessessessensas | cresseessessiessssssssssensan (01 0.0 [ [ e 0.0 [ | e
1.3 NAIC Bttt sses s ssessssseses | sestessiesisssesssssessaessessnss | ctiessessessessnsssssessensssssens | svsessessssssssessssessesssnsns | eeseessessessesssessessessnssesans | sessessesssessessesssessessessensas | creeseessensieseessessnsensan (01 0.0 [ e 0.0 [ | e

14 NAIC K. [ s [ s | s s | s |0 [ s 0.0 L [ 0.0 [ | e
1.5 ..0.0

1.6 s 200 [ .
1.7 TotalS. oo | 21,989,998 | .............3,637,254 | oo | o0 i 0000000000 26527,262 [ 83 | 29,400,842 [ ..o 89 [ 25527,252 | oo 0
2.1

22

23

24

25
26
2.7

................. 2,009,588 | ..o l0

GoIs

31
32
33
34
35
36
3.7

................. 9,835,484 | ..o

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

............... 14,105,518 | ..o [ 14,956,283 | oo
................. 2,704,076 | ..ooovvvivnriinriiiennnc08 i [

................................................................................................................ 2,000,000 | ...............10,684,194 e, 272,089 91.......16,809,594 crenreenennen 14,956,283 | 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
B NAIC ettt | crenieeniaeniens 4,883,726 | ............... 39,358,587 | ..ccovrveec. 11,628,042 | ...cououee... 27,064,112 | cooeveaae 26,210,277 | ... 109,144,744 | ..o 356 .o 112,041,170 [ .o 337 | 109,144,744

52 NAIC2..... 1,976,265 | .... 4,561,396 | ... 7,635,451 1,348,190 ..15,621,302 | ... WO [ 14,127,468 243 15,521,303

5.3 NAIC 3. sssssssssssans [ senssssssssssssssss s | s | s

5.4 NAIC ..o | sessssnsissssssnssssssses | s | s | s | e . 0 [ [
5.5 NAIC 5o | sessssnsissssss s | s | s | s | s . 0 [ [

5.6 NAICB....oooriviririicrisisnssisssssssnssssssssssssssssssssssssssss [assssissssssssssinssssssssees | oo | s | e | s . O i [
5.7 TOHAIS....ieei i | e, 6,859,991 | .o 43,919,983 | ..o, 19,263,493 | ............... 27,064,112 | ............... 27,558,467 . 0 [ 124,666,046 | v
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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 Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

29,240,390 | ...coovrvnnes 42,893,585 | ....ceveuve. 19,205,933 | coovvervrnrnnn 4,346,056 | ......ccooo...... 2,740,432 | oo 98,426,396 |.....ccccovrrrrrrrrnn 321 [ 109,621,452 [ ..ovvvvverreirerinnn 330 [ 58,948,771 | ..oovvvrenees 39,477,625
................. 7,467,372 | oo 14,697,372 [ o 3,718,527 | e | 1,000,022 | ..oo...... 26,883,293 |88 | 32,651,628 [ 98 ] 15,193,123 1 ..l 11,690,170
.................... 263,240 | ..oooovrerernn 1,622,664 | oo 79,872 [ 040,962 | e 126,717 | 2,133,454 [ 007 | 00000003,575,230 [ v 11 [ innn...680,598 | ................. 1,452,856
......................................................... 10,059 | ..ccoovvieeevnnnn. 18,568 | ece......58,826 | ... 228,896 | ... 316,349 rerrrennsnssnsssssssssssns | s 316,349
.................................................................. 0
.................... 176,942 e 212,935 v | s 12,935
Totals... ...37,147,944 127,972,426 ...74,822,492 ...53,149,935

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
9.1 NAIC ottt seen (d).......... 60,123,703 | ............. 106,309,104 | ............... 30,833,976 | .cveevenve 33,682,257 | .ovevrnnnn. 28,950,708 | ............. 259,899,747 | oo BAT e XXX [ e XK s | 220,422,122 | .coeeeeee 39,477,625
9,443,637 | ..ccovvrnnne. 19,258,768 | ............... 11,353,978 | oo (1N [P 4,348,212 | ... 44,404,595 | oo 145 [ b XX [ e e XK X i | s 32,714,425 | ............... 11,690,170
....263,240 1,622,664 ..126,717 | ... 2,133,454 ....680,598 1,452,856
........................... 0., 10,059 228,896 316,349 316,349
........................... 0| cooereereeeeeeieeeieennn0 cevceerenreesienssnsienninni0 revveerieerienrieniinnnni0 revveeriensieesiensinnsiensinni0
76942 | 34,212 | ... S, 1,677 ...212,935 ....212,935
. ...70,007,522 | .... 127,234,807 | ... ...33,656,210 306,967,080 | .... ) . . ...53,149,935
9.8 Line9.7a53 % Of COL B...ouverecieieisciiciceeceses e esecisiesnsnienies | ceessssessssesssessnnes 228 [ i 414 . 0 11.0 | oo, 100.0 T e, 173
10. Total Bonds Prior Year
101 NAIC oottt ssensnens | svenssensaienes 70,951,588 | ............. 105,252,350 | ..covoereeeee. 28,609,024 | ............... 38,996,988 277,069,531 | eovooeveeeerreris 834 | 243,280,269 | .............. 33,789,262

...51,483,173 ...38,974,795 ...12,508,378

................. 2,000,297 | ................1,674,933

e 33,095,157
................. 1,400,048

7,354,952 ....182,069

47,612

...446

..39,911 47,612

........................... 139,787,466 ...39,179,502 332,175,546 .. ...47,920,185
10.8 Line 10.7.858 % Of COL 8......ovuiieiieeiieiiecieciesiecieciesieesieesiesies | covssessasssassseseseseees 24.0 | oo A2 [ o108 | 118 | e 113 [ XX e | XX s | s 100.0 oo XXX e 85.6 | oovveeieeieeienian 14.4
11. Total Publicly Traded Bonds
11 NAIC oot ssenstns | srnssaessenes 52,581,345 | ...ccovvvuue 89,603,996 | ............... 18,722,091 | ...............32,067,269 | ............... 27,447,421 | ............. 220,422,122 | oo 718 | e 243,280,269 | ..coovevrerrerierinans 732 | 220,422,122
1.2 NAIC 2 ssensins | crnereesiaenians 6,974,905 | ......c........ 10,066,890 | ............... 11,324,818 | oo | oo 4,348,212 | ..coeouene. 32,714,425 | oo 10.7 [ 38,974,795 | oo M7 | 32,714,425
................................................................................................................. 140,437 | oo 292,610 | ... 79,872 v 126,717 | .........680,598 2 | e 2,000,297 6| .erinnn....680,598

Line 11.7 as @ % of Col. B......cc.cevrvrrerrrrrnnn.
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9...........ccoeeverernnnnn.
12. Total Privately Placed Bonds

............... 33,789,262 v 39,477,625

7,542,358 | ..o 16,705,107 | ..ccevvunvn. 12,111,885 | v 1,614,988 | ................. 1,503,287 | ....ccovuvnee 39,477,625

2,468,732 | e, 9,191,878 ..11,690,170 | .... 8. ..12,508,378 ...11,690,170

.................... 122,802 | .................1,330,053 revereerenennn 1,452,856 51,574,933 e 1,452,856

......................................................... 10,059 reeereeriennnnn 316,349 e 316,349

............................ .. ISR reeeeen0

...176,942 .34,212 |.... ..104 ...212,935 212,935

........................... ..10,310,835 ..27,271,310 1,673,918 ...53,149,935 ...53,149,935
.......... 19.4 v D 1.3 N v 100.0 .100.0

Line 12.7 as a % of Line 9.7, Col. 6, Section 9........cccoevvviveiiiines | coeieisieieciessnens 34 ] s 89 [ b0 05 [ 0.6 [ o (AT D, 6,0, GO NI, ¢,0, CHTRTN ISR, o,0, GO ISR, 0,0, (ORI [FTRRoRr oo 17.3

(@) Includes $.....53,149,935 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§.....21,973,498; NAIC2§.......... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S......... 0; NAIC6S........ 0.
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SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
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

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col.

7

Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

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.

............... 21,973,498

................. 3,508,798

............... 29,334,227

....44,956 | ..

............... 25,527,252

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

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

8.5

TOtAIS 1ttt

5.1 Issuer Obligations..........c.ccoeeun.... ..15,126,099 |.... ...59,257,786 ..61,986,399 | ..o 187 | 59,257,786 | ..
5.2 Residential Mortgage-Backed Securities............ccevevveveeerecreeereereesnees | ceeeeiieieeienenen 88,371 [ i 344,708 | 25,200 |.... ...435,279 1,119,635 435279 |..
5.3 Commercial Mortgage-Backed Securities.... e e sssnnnes | s .. e 0 e saesessenns | oo e |
5.4 Other Loan-Backed and Structured Securities...........c..coovrrvmrinerneiinnns | osiissisiins 1,488,868 [.....cc......... 7,130,077 | oo 4112194 | ............ 27,064,112 |............. 25177,730 | ... 64,972,981 | o212 [ 63,062,605 LVl 64,972,981
5.5 TOtAIS..cvuieiieieseii ettt snn s ensensnnnes | snsessessaneanes 6,859,991 | ..o 43,919,984 | .............. 19,263,493 |............ 27,064,112 | ............. 27,558,467 |.....c....... 124,666,046 | ..o 406 | 126,168,639 | ..oovvveriererias 38.0 [ 124,666,046

. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtiONS..........cvveeeereceereeeeeeeceeeseersesesssesssessesseesssessssessennsns | cevenreenennn 18,074,542 | .............31,124 610 | ............... 10,499,846 | ...ccvvveevenne 516,710 | .covevrereee 1,000,022 | ....con..... 61,215,730 | o199 [ 84,461,787 | coovveerereren. 254 | . 38,223,843
6.2 Residential Mortgage-Backed Securities.............ccoeeveveerereenciveriencnens | ceverinnnnnnn 9,878,826 | ............... 16,501,499 | ... 5,651,463 | ...cccoevvnne. 3,929,237 | oo 3,097,721 | v 39,058,746 | ...covvreereriereeeenn 127 [ 35,921,745 | o108 [ e 23,827,988
6.3 Commercial Mortgage-Backed Securities.... ...12,785,576 ...21,550,971 12,770,660
6.4 Other Loan-Backed and Structured Securities............cocovrevererverierions | evvsrenneeennn 1,999,995 | .oonin.6,040,789 [ 6,871,590 [ [ [ s 14,912,374 3,961,420
6.5 TOtAIS....oeoceireeceice st essesnesssssssssensenssssesnsnsnnnnas | eennnenenneed [y 147,944 | .............59,257,892 | ...............23,022,900 | ..............4,445947 | ... 4097743 | ........... 127,972,426 | o417 145,895,923

. Hybrid Securities
7.1 1SSUET OBIIGAtONS. .....cevviveiviieicietece ettt sssessesees | evessssesesis s sssssssenes | cevessenesessssessesssssssessnsss | cevesessessssessesssssssnsesssss | snveneessessessessssessessesens | sevenrereennenn2y000,000 | coeviveiinaen, 2,000,000 | oo 07 | e 2,000,000
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities.
7.5 OIS, oottt

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouvvuieriinieiieeieeiestssiesiesisesesssssssssssssssssssnsns | eenrsiseneens 49,363,380 | ..coooevennen. 91,598,285 | .....cceveunee 25,625,946 2,788,799 | ..coovvrrs 5,380,759 | .cocvvviinnee 174,757,168 | o569 [t XXX s | e XX i | 000 151,765,281 | 22,991,887
9.2 Residential Mortgage-Backed Securities..... 19,944,197 ...16,846,207 5,676,663 ...3,929,237 .3,097,721 ...39,494,025 ...15,230,758
9.3 Commercial Mortgage-Backed Securities. 7,194,582 | ..o, 5,590,994 | ..o (01 (01 0 12,785,576 | ceovvvvereeveirieeeeab 2 [ etk XXX e etk XXX s | 000000 12,770,660 | e 14,916
9.4 Other Loan-Backed and Structured SECUMtIES. .........ccvvvrerrrrrrrnrnrenrrnns | crrveierssnennes 3,505,363 | ..o 13,199,322 | .o 10,983,784 | ............ 27,064,112 | ...oo.ov. 25177730 | oo, 79,930,311 [ o260 | XXX [ e XXX | 0000.65,017,937 | 14,912,374
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 70,007,522 | ............. 127,234,807 | oo 42,286,393 |....ccooe.... 33,782,148 | ............. 33,656,210 | ... 306,967,080 | ...coooovrrrrerenennn100.0 [ oot XXX [ XK [ 00000 253,817,145 | e 53,149,935
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneens | srensssessessssnessessees 228 [ i A4 [ 13.8 [ oo 11.0 [, 11.0 s 100.0 | XX i [ XXX e [ e XX [ 827 | i, 17.3
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorvverercirrireiieiieiieeiieiteeieeteseeseessessessssssnsas | eesiesiseneens 56,187,201 | ............. 113,442,430 | ..o 28,388,033 | ....cccvvunee 4,129,614 | oo 4345278 | .....oveeene. ) 0.9 G DR 90,9 CHRIRIN INT 206,492,556 | ....ccoooovrvrirnnn. 62.2 | oo 175,551,455 | ............. 30,941,101
10.2 Residential Mortgage-Backed SECUMHES..........ccoueererrineineineineineines | cevveeiineiinnees 7,300,361 | .cooovvrrnnn. 15,985,209 | .oooovveirinnee 5,972,166 | ....ccovennes 4,373,492 | ..coovvunnn. 3,410,152 | .coovvren. ) 0.9 CHUIIN I 90,9 CHUININ IR 37,041,380 | oo 112 | 24,023,716 | .cccovvenee. 13,017,664
10.3 Commercial Mortgage-Backed Securities............c.cccveierveeververseverienes [ coveieiniinns 13,384,609 | ......ccooeee. 8,166,362 | ....ovovveverriereireieneniens [ oo [ e | e D, 9.0, N RN D90, NN [FURR 21,550,971 | oo T [ 21,550,971 | oo
10.4 Other Loan-Backed and Structured SECUMHES...........coreerureerneerneeneees | coreisieisienees 2,688,133 | .o 2,193,465 | ..o 1,663,664 | ............ 30,676,396 | ............. 29,868,981 |....ccoo.cue.. 0,9, ST [ D, 9, ST [ 67,090,639 [ ..o 202 | e, 63,129,219 [ ...ccooevnnees 3,961,420
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 79,560,304 | ............. 139,787,466 | ............... 36,023,863 | ............. 39,179,502 | ............. 37,624,410 |.............. ) .9 N P 99,9 GRS 332,175,546 | ..vvvveercreinnes 100.0 | .o 284,255,361 | ..covveunr 47,920,185
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiieiissiesi s esiesiesssesssesssesssenses | snsssessssssessesssanes 24.0 | oo 421 [ 10.8 [ oo 11.8 [, 113 [, XXX i, XXX oo [ oo 100.0 |, XXX ooiiiiiens | e 85.6 | v 14.4

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 44,446,041
11.2 Residential Mortgage-Backed SECUItIES. ........ccrvreeneerernerneeneereeeenenns | e 6,550,696

76,450,288 151,765,281 175,551,455 151,765,281
10,778,598 | ................3,150,921 | ..............2,419,190 | .............1,363,862 | ............... 24,263,267 9 | 24,023,716 2 | s 24,263,267

11.3 Commercial Mortgage-Backed SecUrities............cocovvnminnrneenncrneineins | cevnriineinnes 7,194,582 | cooovveenn 5,576,078 | oo 12,770,660 2 | 21,550,971 3 [P 12,770,660

11.4 Other Loan-Backed and Structured SECUMHES...........coveerurnrernrinreneies | coriirienniinnees 1,505,368 | ... 7,158,533 | oo 4,112,194 65,017,937 v 63,129,219 0 [P 65,017,937

115 TORAIS. .ttt esisessnns | eesiesinneens 59,696,687 | ..............99,963,497 | ............... 30,126,381

11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn. .23.5 2119

11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccoucvvirvinscinciinine | o, 194 326 | i, 9.8

Total Privately Placed Bonds

12.1 1SSUET OBlGALIONS........ovvvrerrierieeiesiesse s | sessssssnssnees 4,917,339 | .coovrrrnne. 15,147,997 | oo 2,762,680 | cooovrrrrirnnn 183,871 [ ooveeeeeeereeiserisesiesens [ evereienenns 22,991,887 3 B ). 0,0 G IO 22,991,887
12.2 Residential Mortgage-Backed SECUMHES............ccovervrnrinrinrinrineineinns [ e 3,393,501 | cooorrrrene 6,067,608 | ....ccorvenne. 2,525,742 | .o 1,510,047 | .ccvvrvnnvn. 1,733,860 | ...cooenv..e. 15,230,758 O 9 [ ) 0,9 G IO 15,230,758
12.3 Commercial Mortgage-Backed SeCUNtIES...........cccvevevriereirereieiieiieies | evvereeeieeesieeseeseins | e 14,916 [ .o [ e [ e | e 14,916 O e, O [ D,0.0, CONN ISR 14,916
12.4 Other Loan-Backed and Structured SECUMHES...........ccoveerirerinrienrinnies | ceressiinsiinnnes 1,999,995 [ ..o, 6,040,789 | ..o 6,871,590 | .ooiiviiiiinisnisniin | e | e 14,912,374 S 3,961,420 2 [ .0, SR [ 14,912,374
12.5 TOHAIS ..ottt esssensnns | eeniesiseneens 10,310,835 | ..coovvvrnnee. 27,271,310 | oo 12,160,012 | oo 1,673,918 | oo 1,733,860 | ...ccooonvne. 53,149,935 B 47,920,185 R [ ) 0.9 CHRIN IO 53,149,935
12.6 Lin€ 12.585@ % Of COL B.....ouvvunveierriieiiniinsieeiseiseieiieissessssssseseees | coneesseisseessecneennees 194 [ s 513 | oo 229 [ s K I I 33 [ 100.0 [ XKX s | e XXX e [ XXX ). 0.9 CHURINN ER 100.0

12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9........ccccevvvvivciinnicinnnie | v, 34 ] i, [ 40 ] i, 05 ] i, 06 ] i, 173 | XKX e e XK [ XK X [, ., SR 17.3
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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 valug, DECEMDET 31 Of PHOr YEAI........cccuivireiercisiecieieise et st aessessssaas | evsssessessssssese s ses s s sssaenas 24,410,638 | ...cooovirerereieeeeeee e 24,890,638 [ ..evoveecreieeieeeeicee ettt sssenens | ettt ae sttt snaetens | evraetesis et st s et et s ettt a et s et et s e tanaes
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeieieteeeie ettt ss st s st s s sesss s ssnsns | sestissessesssesssssesssssses s entessesas 95,186,456 | ..ooevereereiereeee e 95,186,450 | ...vocveveveciieeieeieiseieeee e tese e sssssseses | coressisste sttt besaeses | ereessten ettt st st nenn
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............ccevcuireveieiisieseieie sttt sse st ssae s st sassssssssenes | sentessesesissesssssesssssaesssessesaenas 97,623,596 | ..oooverereeiereeie e 97,623,590 | ...vocvvereeiieeiieieiseesee et sesss e sssssseses | coetis ettt st esae s | eviesesten et sa ettt s bbbt nenn
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 14#2+3+4+5-8-T+8-9).........ccccovurrnrnriiniinrnrnnnssnsenssnnens | onvenssssesssessnsssssssssssssssssssssens 21,973,498 | ..o 21,973,498 | oo 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.iuiiiuieiiiiieiecieisiesiessissesessessessssssssssssssnsssssnssnes | osenssmsesnsissesssssssonssssssnssssssss 21,973,498 | oo 21,973,498 | oo 0 ] ot 0 ] o 0
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Sch. DB-Pt. A-Verification

NONE

Sch. DB-Pt. B-Verification

NONE

Sch. DB-Pt. C-Sn. 1

NONE

Sch. DB-Pt. C-Sn. 2

NONE

Sch. DB-Verification

NONE

Sch. E-Verification

NONE

Sch. A-Pt. 1

NONE

Sch. A-Pt. 2

NONE

Sch. A-Pt. 3

NONE

Sch. B-Pt. 1

NONE

Sch. B-Pt. 2

NONE

Sch. B-Pt. 3

NONE

Sch. BA-Pt. 1

NONE

Sch. BA-Pt. 2

NONE

Sch. BA-Pt. 3

NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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 MH 0|U.S. TREASURY NOTES 2.25 01/31/2015........ceveerrrerirererenrseineri | 234 899,663 | e 880,000 (17,384) 2.250]......... 0.265 | JJ....... 12/31/2012| 01/31/2015
912828 PM 6|U.S. TREASURY NOTES 2.125 12/31/2015. .2,600,000 (4,840) 2.125]......... 1.929 [ JD....... 01/14/2011 | 12/31/2015
0199999. U.S. Government - Issuer Obligation: .3,480,000 (22,224) 0 0 .. XXXt XXX XXX | e 14,813 | i 75,043 | XXX oo [ o XXX......

U.S. Government - Other Loan-Backed and Structured Securities

83162C HH 9| SBAP 1997-20C 1 7.15 03/01/2017 .ot s [ [ 44,956

45,125

0L3

0499999. U.S. Government - Other Loan-Backed and Structured Securities............................ . 44,956 |...XXX........ 44,956 | ... 0 0 0

0599999. Total - U.S. GOVEIMMENL.......cvrieiiriiriiiersiressarsssesesssssssissnsssssnsassenes . 3,585,156 | ... XXX.oooooo | v, 3,634,163 | ...ocvoiinan 3,524,956 | ..coovcenns 3,553,754 | .o 0 (22,224) 0 0

All Other Gover ts - Issuer Obligation
683234 8A 9| ONTARIO PROVINCE 4.10 06/16/2014.........cccoivvvniiininiiiciieiins | AAAAAAA |I. | ............ | AFE | 2,094,580 2,029,887 | .o 2,000,000 | oo 2,009,588 |.......... (20,479)

0699999. All Other Governments - Issuer Obligations .. 2,094,580 ..2,029,887 .2,000,000 (20,479) 0 0

1099999. Total - All Other Governments........... 2,094,580 ..2,029,887 .2,000,000 (20,479) 0 0

U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
010410 4T 2|ALABAMA ST SER A 5.00 08/01/2017......cvvvumrrrerirerererrseereeissnnenes | cevnee JWAFE] 2,329,118 | .. 114.803 ..2,313,280 .2,015,000 (39,495) 08/31/2009 | 08/01/2017
302024 EC 4|EXETER TWP PA SD 0.00 5/15/2016.... IO IR . | AFE| .. ..2,971,601 | ... 98.248 ..3,448,505 | .. .3,510,000 | ...cccoveueee 93,045 07/29/2010 | 05/15/2016
57582N H2 4 |MA ST REF C 5.50 12/01/2017.....covvvriririrerieiirinerierireseneesesinenies | ceveene I [ AFE ] v 1,811,825 | ...... MTTT4| e 1,813,720 | oo 1,540,000 | ...coovvvvenee 1,680,074 |........... (33,210) 10/30/2009 | 12/01/2017
917542 MJ 8| UTAH ST A 5.00 07/01/2016.........ovvrmevereireirneirneeiesiseissseissesessienens | ceveee .|.FE| .. LW 1171,350 111.307 | . ..1,113,070 .1,000,000 ....1,065,986 (25,369) 09/03/2009 | 07/01/2016
917542 QQ 8|UT SER C 5.00 07/01/2018 [ . .| AFE] .. .. 1,761,435 | ...... 116.872] . ..1,753,080 | .. .1,500,000 | ..............1,645,257 |........... (29,967) 5.000]......... 2.700 | JJ....... ...37,500 12/16/2009 | 07/01/2018

1199999. U.S. States, Territories & Possessions - Issuer Obligations. ... | e 10,045,330 | ... XXXeooowwe | corirrinnns 10,441,655 | ..o 9,565,000 | ..o 9,835,484 | ..o 0 (34,996) 0 0 .. XXXt XXX XXX | s 111,538 | ...........310,450 |.... XXX oo [ o XXX......

1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). . [ I 10,045,330 | ... XXXeoovoer [ crvriiinnnn 10,441,655 | .oooovvnenns 9,565,000 | ...oovrrened 9,835,484 | ..o 0 (34,996) 0 0 .. XXX XXX RO 111,538 | ............310,450 |..... XKoo [ e XXX......

U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligation
123345 FM 7|BUTLER & SEDGWICK CNTY 4.00 9/01/2015.........ccoomevemrrrerirerincenns [ woreees I [ AFE] 2,814,344 | 105673 | .cvvnrennes 2,747,498 | ..ocoonnvn. 2,600,000 | ..oovrernene 2,665,824 |........... (38,252) 12/16/2009 | 09/01/2015
235308 QG 1|DALLAS TX ISD 5.50 02/15/2018...... v | s . JGAFE] 2,342,320 | ... 117.375] . ..2,324,025 .1,980,000 (49,265) 12/17/2010 | 02/15/2018
283734 FB  2|EL PASO TX REF 5.00 08/15/2016.........ccmreumrrrerirerereessrinsrienienens | crveee . | AFE] 1,126,690 | ... 110627 | . ..1,106,270 | .. .1,000,000 (18,863) 11/06/2009 | 08/15/2016
414004 8S 3|HARRIS CNTY TX C 5.75 10/01/2028..........ooovrvrrinrrnerininerseierssnireees | cevenes [ [ 1[.1FE| ..............2,465,540 | ...... 120.552 | ..ovveinae 2,411,040 | ..o 2,000,000 | ..............2,272,089 |........... (53,037) 03/16/2010 | 10/01/2028
678519 GN 3| OKLAHOMA CITY OK 5.50 03/01/2015........cccomerrmerrerereerenireescernens | cevees .|.1FE| ..............1,650,492 | ...... 106.046 | . ..1,511,156 .1,425,000 (43,212) 10/26/2009 | 03/01/2015
686053 DD 8|OR SCH BRDS TXB 5.023 06/30/2016.. IO . A[AFE ... 3,393,816 | ... 110.168 | . ..3,547,410 .3,220,000 (26,921) 12/22/2009 | 06/30/2016
941247 M7 0| WATERBURY CT 4.167 12/01/2014......ccccovivnirrininiininnnisenissnissiins | cvvens N JAFE] ..........2,000,000 | ... 102637 .............2,052,740 | ..............2,000,000 | ..............2,000,000 |........... 09/02/2009 | 12/01/2014

1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations... 15,793,202 | ... XXX........ . ..14,956,283 .0 (229,550) 0 0 .. XXX [ XXX [ XXX ... 156,965 | ............701,356 | ..... XXX...... | ..... XXX......

2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions................. . AN 15,793,202 | ... XXX........ . v 14,956,283 .0 (229,550) 0 0 [ XXX [ XXX [ XXX | ... 156,965 | ...........701,356 | ..... XXX | e XXX......

U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligati and Authorities of Governments and Tl r Obligations
011855 BK  8|ALASKA ST LN 5.00 06/01/2017.......vvvrerirnrriereriniieiesieisesssiersnies | evene . AFE] LG1AT2,744 L 108.890 | . ..1,524,460 .1,400,000 ....1,428,702 (11,081) 09/29/2009 | 06/01/2017
01728A W8 5[ALLEGHENY CNTY PA SER A 5.00 05/15/2016..........cccovrvmevrerernenns | covens . .| AFE] .. ..2,310,399 | ...... 109.400 | . ..2,297,400 | .. .2,100,000 ....2,186,088 (34,408) 02/19/2010 | 05/15/2016
01728A W9 3 [ALLEGHENY CNTY PA A 5.00 05/15/2017.......cooverrrrneernerenerierineens | ceveee I [ AFE ] v 1,499,726 | ..... 112.904 | ..o 1,552,430 | .ccooovvrennee 1,375,000 (17,228) 02/19/2010 | 05/15/2017
01852L BC 3 |ALLIANCE ARPT AUTH-TX 4.85 04/21 (FDX)... [ [ 1].2FE| .. ....1,000,000 | ...... 102.135] . ..1,021,350 .1,000,000 3 04/05/2006 | 04/01/2021
051589 AK 5|AURORA COLO SWR 4.125 08/01/2017. N [ 1|.AFE| ... 1,489,110 | ... 107.920 | . ..1,510,880 .1,400,000 (13,604) 12/28/2009 | 08/01/2017
074876 GZ 0|BEAVER CNTY PA INDL DEV 4.75 8/20 (DQE).........ccccrvvrrerevernierernnes [ rrere .|.2FE| ..............1,000,000 | ...... 109.537 | . ..1,095,370 .1,000,000 9 01/20/2011 | 08/01/2020
10425P AC 4 |BRADFORD CNTY PA 4.70 03/01/19 (IP).. N A].2FE] ..............2,910,000 | ...... 102.022 . ..3,060,660 .3,000,000 .10,131 01/14/2011 | 03/01/2019
123563 BK 3|BUTLER CNTY ON TRANSN 5.00 12/01/2020.. B [ 1|.2FE| ............1,385,834 | ...... 107.939 . ..1,451,780 .1,345,000 (4,352) 06/13/2008 | 12/01/2020
199112 HQ 9|COLUMBUS GA BLDG A 4.00 01/01/2018. JAFE| 1,304,844 | L 111.342] . ..1,336,104 .1,200,000 (13,059) 02/05/2010 | 01/01/2018
254845 AN 0|DIST COL WTR & SWR 6.00 10/01/2016.. VAFE] 2,395,080 | ... 114352 . ..2,287,040 .2,000,000 (58,469) 12/17/2009 | 10/01/2016
34711G BH 5|FT COLLINS CO SER A 5.375 06/01/2020.... AFE] 2,071,224 L 101.867 . 1,971,126 11,935,000 (31,622) 11/19/2009 | 06/01/2020
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'0L3d

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

0 Rate Current

r Used Year's Total

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

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

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

407271 GN HAMILTON ECON KING 5.97 06/01/2016...........cvvoeverrirrrierirerirnienns [ e I [ VAFE] s 575,000 | ...... 110682 ..ocvvine 636,422 | .....cocooen. 575,000 | ..coovvvernne 5749% | ... 2 5970 ......... 5.970 [ID.ccoee | v 2,861 | e 34,328 | 06/29/2006 | 06/01/2016
452252 AW ILLINOIS ST TOLL A 5.00 01/01/2019.....couvvrrerneeereirereeeieeerseesseines [ ereees I [ 1| AFE | s 1,991,052 | ...... 105873 | .cvviennee 1,905,714 | oo 1,800,000 | ..............1,856,164 |........... (36,135) 5.000]......... 2860 [ | i 45,000 | .cooovrernes 90,000 | 02/08/2010 | 01/01/2019
454624 UC INDIANA BD BK REV 5.00 04/01/2015........ccovemrrirrrinrinerisnneiensninnes | vevees AFE] 1,075,140 105.538 ..1,055,380 .1,000,000 (10,359) 5.000{......... 3.881|AO...... 05/02/2007 | 04/01/2015
455254 FC INDIANAPOLIS ARPT-RF 5.10 01/17 (FDX).. IO I e | W2FE | e 4,624,475 | ... 109.738 | . .4,938,210 | .. 4,500,000 | ....covvnnee (18,557) 5100 ......... 4.612|JJ....... 05/25/2010 | 01/15/2017
458840 6A INTERMTN PWR UTAH 0.00 7/1/2017 ETM....ccvvorrirrinrieriscisniiinns [ s e | e T ] 023,010,000 | 93175 v 3,727,000 | .oovvornnnne 4,000,000 | ..oovrernene 3,496,580 | ...ovvoerircieniiinnns | s 117,292 | oo [ | eeriesieessnnes | ceveens 3.441|....... 08/05/2009 | 07/01/2017

462583 BC
478754 3B
546589 QM

IA ST VISION SPLF 5.50 02/15/2016...........cvvomrverieerierineeienisnines [ evenes .
JOHNSON CNTY KS WTR 5.00 01/01/2014.........oocvveiieririiniisniens | e .
LOUISVILLE ETC SWR 5.00 05/15/2016..........comvvermrimiiisneiinniiins | s .
54675P AS LOU & JEFF CNTY KY 5.00 09/01/2017....
586111 JW MEMPHIS ECT ARPT TN 5.00 03/01/2014

9
9
9
1
8
8 (48,467
8
7
4
7 .
645918 YA  5[NJECON DEV 5.00 12/15/2017......covverereerieriinieeseireesnreeersseneseneeennnes | coveee .
8
5
1
5
2
1
6
8
9
8

(32,230,

5.500].......... 2870 |FA.......
5.000]......... 1.751 ] d.......
5.000].......... 2.981|MN......

07/29/2009 | 02/15/2016
09/10/2009 | 01/01/2014
09/09/2009 | 05/15/2016
04/06/2009 | 09/01/2017
03/26/2008 | 03/01/2014
04/23/2010 | 12/15/2017
.80,000 09/11/2009 | 09/01/2016
07/11/2013 | 10/01/2043
04/12/2010 | 06/01/2015

..2,206,600
. ..1,005,000 | .. .
...... 110106 ..............3,303,180 | ..............3,000,000 | .............3,137,694 |.......... (55,227,
...... 114.408 | . ..2,288,160 .2,000,000 ....2,116,484 (29,424 5.000]........3.300 [MS...... | ...
AAAAAA 100.683 | . ..2,013,660 .2,000,000 ....2,002,018 (11,890 5.000].......4.381 [MS...... | ...

2,000,000 )
)
)
)
.............. 2,210,720 | ... 114.279] ..........2,285,580 | ............2,000,000 | ......... 2416741 |......... (27,125) 5.000] ........3.410|JD......
)
)
)
)
)
)

.1,005,000

...2,107,516
....1,005,000

647110 DY NM EDL ASSIST SER B 4.00 09/01/2016..
649883 VZ NY MTGE AGY-178 3.50 10/01/2043 .
664754 R9 NORTHERN AZ UNIV B 5.00 06/01/15..........cccoummirinriiniisniiniiinnis [ e .

....2,099,060 | ...... 107.672| . ..2,153,440 .2,000,000 ....2,040,547 (14,348) | ..o | e [ e 4.000]......... 3.201 [MS......
. ...1,033,950 | ...... 101.801 | . 1,018,010 | .. .1,000,000 | ..............1,032,547 | ........... (1,403 3.500]......... 3.093
.............. 1,723,523 | .....106.319 .............1,647,945 | .............1,550,000 | ..............1,600,299 |........... (34,404 5.000.........2.650

664754 S2 NORTHERN AZ UNIV-B 5.00 06/01/2016..........ccccovverermrrnvermrrerinnnere | vevens | oo | eoreriveens [ TFE | v 2,099,771 | .. 110.275] . ..2,084,198 .1,890,000 (32,750, 5.000{......... 3.091 12/09/2009 | 06/01/2016
684545 WW ORNG CNTY FL TOURIST 5.00 10/01/2019......cccvevvvvernmeerraveerennnrnns | evvves | [eevveee T | WAFE | 002,224,420 | ... 111483 . ..2,229,660 .2,000,000 (30,833 5.000 [ ...o.or 3220 08/18/2010 | 10/01/2019
71883M FD PHOENIX AZ SER C 5.00 07/01/2021......cccovvvrerenerranrermnenerneeerseeanns | cvveeen | oo | vevreee | LAFE ] 1,607,265 | ... 113.049 . ..1,695,735 .1,500,000 (12,184 5.000 | ......... 4.000 12/22/2009 | 07/01/2021
721781 AC PIMA CNTY AZ IND DEV 4.95 10/20 (UNS).. ..107.814 | . .1,482,443 11,375,000 5,036 . . ..5.500 02/04/2011 | 10/01/2020
79020F AM ST JOHN BAPT MARATHON 5.125 6/37 (MRO)........ccceeeveeemmneermnnnens | covves | [ eerneeeT | Z2FE | 1,339,905 | ...o.. 98.428 ..1,476,420 .1,500,000 2,942 5125 | .o 5.930 01/20/2011 | 06/01/2037
837147 T7A SC PUB SVC SER E 5.00 01/01/2017.......vvveremrreerrrirsnrreeeerirsseninnnns | cevvee | o [ eevvennons | WTFE | 1,114,260 | oo 112.315 .1,123,150 .1,000,000 (15,985) 5.000 | ......... 3.200 10/23/2009 | 01/01/2017
837152 KV SC TRANSN SER A 5.25 10/01/2018 . .- VAFE| 1,111,240 | 117.445 ..1,174,450 .1,000,000 (11,789) ..3.800 07/29/2009 | 10/01/2018
939758 BE 7| WA ECON-TXB-A-CSC 4.10 10/01/2014.......oooviiviiiiiiiinicniniccsi . ] . ....1,806,140 | ...... 101.711] . ..2,034,220 | .. .2,000,000 30,192 100 e 5.743 06/08/2007 | 10/01/2014
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...........ocrrrrersrsrnsinisnssssnsnnes | evrsnernnend 60,928,668 | ... XXX.ooovore | corririrnns 62,593,175 [ .covvvnnns 58,450,000 | ...........59,257,786 | ...cooovvrisrrirrns [V (441,324) 0 0].. XXX XXX | eereenn 704,939 | .........2,655,368 | ..... XXX.oowe | cere XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage- ked Securities
31392J 4F 3| FNGT 2003-T3 2A5 SEQ STP 7/25/33......c0cviiiririiiseiisnssrsissisennnines | AAAAAAA | .. | .......... 2 | ...... [ I 433,740 | ... 97.521 | o 422,990 | oo 433,744 | oo 435279 | .o (559) 5.287......... 5.066 | MON... | ..oooovrnienes 1911 | s 22,932 | 02/20/2003 | 07/25/2033
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities s 433,740 | .. XXXoiivree | e 422,990 | .o 433,744 | oo 435279 | oo 0 (559) 0 0 [ . XXX.ooonoe XXX DL, [ 1,911 s 22,932 |..... XXXeoooee [ eenee XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
01170R  AX 0 [ ALASKA HSG FIN 4.00 06/01/2027.......cooomvverrrernerernrernsressnsesnneens | coveees I - 1AFE | s 4,981,250 | ...... 100.930 [ v.oovvernnne 5,046,500 | ......cocerens 5,000,000 | cooeorureenne 4,983,841 | ....ooouce 893 10/06/2010 | 06/01/2027
041083 VB 9|AR ST DEV FIN SFM A 3.10 07/01/2043... JUOT IO I I 1].1FE| .. ....1,860,064 | ........ 94.750 | . .1,762,410 11,860,064 ....1,860,065 1 06/12/2013 | 07/01/2043
047856 ET 2|ATLANTA SFM A GA 5.25 12/01/2039 [T I [ [ 1[.1FE| .. ....4,992,099 | ... 103.242| . .4,940,987 | .. 4,785,830 | ... ...4,955,558 |.......... (16,249) 08/31/2011 | 12/01/2039
130333 CA  3|[CAHSG FIN AGY A 2.90 02/01/2042.........cvoovvrerreeraneereseeeseeesannees | ceveees I I 1|..1FE 867,289 92.162 799,311 | e 867,289 | ..o 867,289 |........... 0 04/19/2013 | 02/01/2042
130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042.........cccommrrerrrrerrrrereeeiresrernnnees | ceveees I 1|.1FE 918,062 92.162 ....848,225 ....920,363 ...918,292 345 05/01/2013 | 02/01/2042
130575 Z7 1 |CA RURAL HOME MTG 5.30 02/01/49........ccoormvrermrrernnerissnrernsnrennnee | coveees I I 1AFE ] s 1,162,693 | ....... 99.208 | ...ovvvvnvns 1,129,483 | .. 11,138,500 | ... 1,156,400 |........... (1,723) 01/21/2010 | 02/01/2049
19647P BA 0|CO ST HSG FIN AUTH MF 1 3.20 02/01/2044..........oocoomveemreerareiranns | creeens I I VAFE | e 1,985,707 | ....... 95.788 | ovvvenn 1,902,069 | ..coovvernnnee 1,985,707 | .coovvvve 1,985,708 |........... 1 06/20/2013 | 02/01/2044
246395 MC 8| DE HSG AUTH D 4.30 07/01/2017. RO I 1].AFE| .. 2,051 11/05/2009 | 07/01/2017
246395 WY 9| DE HSG AUTH A-14.90 07/01/2029.. [ I I 1].1FE| .. . ....750,000 (2,652) 09/29/2011 | 07/01/2029
34073N  Z8 6 |FL HFC SRS 24.75 07/01/2027.........cvveorvvirireeerineneiseneiseeeiseneiens | cereees I 1TAFE ] 411,888 | 100170 | oo 415,706 | oo 415,000 12/14/2010 | 07/01/2027
34074M JB 8| FL HSG FIN CORP A 2.80 07/01/2041 I I 1].1FE| .. .1,907,582 04/24/2013 | 07/01/2041
46940R AB 2 |JACKSONVILLE FL HSG FIN 5.625 10/01/2039........cosvvverrevemrneennnee | cereenn I I— 1].1FE| .. . ....655,000 10/29/2008 | 10/01/2039
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032........cccmiuernrinienriseirsnineisnnes [ cevene [ [ 1[..1FE| .................606,000 | ......100.635| .................603,810 | ...ccc0rerucn 600,000 01/19/2011 | 12/01/2032
49130P YN 8|KY HSG CORP E 4.85 07/01/2036 B I I 1].1FE| .. 130,017 ....130,000 12/14/2009 | 07/01/2036
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033.......ccconvvemmmriniinerinersniscessinns | cevees I 1].AFE] . 781,128 ....800,000 (3,546) 06/11/2012 | 07/01/2033
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49130T PS  9[KY HSG CORP A 3.00 11/01/2041........cvorririerrinerrerirenineeieniseines | cvvens [ [ 1|..1FE]| .................945,000 | ........ 94157 | v 889,784 | ..oovvvern. 945,000 | ..oovvvernne 945,000 |........... 0 3.000]......... 3.019 04/19/2013 | 11/01/2041
49130T PT 7 [KY HSG CORP B 3.00 11/01/2041........cvorrereerrrinerieriesineesnsniseines | ceveee I [ 1|..1FE]| .................960,000 | ........ 94157 | v 903,907 | ..o 960,000 | .................960,000 |........... 0 3.000]......... 3.019 04/19/2013 | 11/01/2041
56052E M3 9| MAINE HSG SER C 5.00 11/15/2029.........cccruvmrrvererineinsinnirersnissiienns | e [ [ 1 AFE| 2,393,750 | ... 103.520 | . ..2,588,000 .2,500,000 3,737 5.000{......... 5.360 12/15/2010 | 11/15/2029
57419R GH 2|MD ST CMNTY DEV ADMIN A 4.00 07/01/2043.........cccovvvermrermecrinirne | ceveene [ [ 1|.1FE| ..............1,985,544 | ..... 101.025| . ..2,005,896 | .. .1,985,544 1 [ s | e | e 4.000]......... 4.033 08/14/2013 | 07/01/2043
57586P ZY 5[MA ST HSG 4.40 12/01/2023..........cccoovvemririricririinsisniseieniesens | v [ [ 1 AFE| . 726,350 | ... 101,435 oo T40,476 | oo 730,000 | .....cccooree.... 727,086 |..cconee. 229 [ e | e | e 4.400]......... 4.450 11/04/2010 | 12/01/2023
594659 AQ 7|MICH ST HSG 5.00 12/01/2027 JOOR I [ 1|.1FE]| .............3,283,247 | ...... 105.530 | . ..3,197,559 .3,030,000 (22,711) 5.000]......... 3.967 07/14/2011 | 12/01/2027
60416S BU 3 |MN HSG FIN AGY A 3.00 07/01/2031 OO I I [ 1|.1FE| .. ...2,100,700 | ...... 102.021| . ..2,040,420 | .. .2,000,000 (5,012) 3.000......... 2.406 05/15/2013 | 07/01/2031
60535Q LY 4 |MS ST HOME CORP SF MTGE 2.75 12/01/2032........cccovvvvrnrrerrnrnnns | woveene [ [ TAFE| 1,833,923 | ........ 93.678 | oo 1,717,983 | oo 1,833,923 | ..............1,833,924 | ......... 1 2.750......... 2.766 06/20/2013 | 12/01/2032
61212R H3 3| MT ST HSG SER D 5.20 06/01/2038..........covvvemerererereereeiirenserseesenes | ceveene [ [ 1|.1FE| .. ...871,031 | ...... 100.217 | . .856,855 ....855,000 (2,169) 5200 ......... 4.890 02/12/2010 | 06/01/2038
61212R X7 6 |MT ST BRD OF HSG-A 4.00 12/01/2038.........covvmrremrirneirerisrirneiienes | cevenae I [ 1|.1FE| .. ..919,573 | ...... 100.029 | . 875,254 | .. ....875,000 | ... ..914,876 | ........... (3,320) [ ..o | e | e 4.000]......... 3.453 07/11/2012 | 12/01/2038
641272 FX 2|NV HSG RIVERWOOD I&IIA 4.75 04/01/2039..........ccoovvveerermrrrerrncenns | crveee [ [ 1 AFE | s 1,999,325 | ..... 102.937 | wvvoerinnes 1,996,978 | ...oovvvvenee 1,940,000 | ...coovvvvenee 1,977,991 | ..o (10,721) [ oo | v | e 4750 ......... 4.100 12/13/2011 | 04/01/2039
647200 P5 7|NM SFM B CL 15.00 03/01/2028..........cocmvermemerreirererneeseniseescesnnes | ceveee I [ 1|.1FE| .. ...1,482,968 | ...... 104.397 | . ..1,471,998 .1,410,000 ...1,467,714 (6,724) 5.000......... 4.331 07/13/2011 | 03/01/2028
64970H CF 9|NEW YORK CITY HSG DEV 4.95 05/15/2036..........covvververrerrernneriires | vrvees [ [ 1[.1FE| .. ....2,052,900 | ...... 100.491| . ..2,009,820 | .. .2,000,000 | ... ...2,020,159 |........... (10,344) [ oo | e | s 4.950]......... 4.372 08/25/2010 | 05/15/2036
658207 FB  6|NC HSG FIN AGY 4.65 07/01/23.........ccormeeririrernerieriseerseessssssensenins | cevenee [ [ 1| AFE | v 1,099,475 | ...... 101.888 | ...cvocvennee 1,125,862 | ..coovvrennee 1,105,000 | ..ccoovvrennee 1,100,819 |........... B4B [ oo | s | e 4650 ... 4.700 01/26/2010 | 07/01/2023
658877 DZ 5|N DAKOTA ST HSG 4.50 01/01/2028. JOUS IRV [ [ T AFE| 3,194,437 | L. 107.387 . ..3,216,241 .2,995,000 (19,088) [ ..vvvovvrrerreereriniinne | eererrversnrssirersnines | cererinens 4.500]......... 3.656 07/14/2011| 01/01/2028
658886 DU 7|ND HFA PG SER B 5.50 01/01/2037.. B [ [ 1| AFE| o 1,434,313 | L 103.526 | . .1,371,720 .1,325,000 (24,302) 5.500]......... 3.483 07/13/2011 | 01/01/2037
658909 EV 4|ND ST HSG FIN A 3.50 07/01/2043 B [ 1|.1FE| .............. 1,041,450 | ...... 104.391 | . ..1,043,910 .1,000,000 (1,289) 3.500]......... 2.988 07/25/2013 | 07/01/2043
677377 Q3 0|OH HSG FIN AGY 4.00 11/01/2025 N AAFE] ...697,150 | ...... 103.290 | . 754,017 1,749 .4.415 12/07/2010 | 11/01/2025
686087 NS 2|ORHSG & CMNTY SVCS B 2.50 07/01/2034 [ [ 1|..1FE 960,000 99.126 ....951,610 30 | e [ | e 2.500 | oo 2.500 05/31/2013 | 07/01/2034
708796 EX 1|PAHFA SFM 4.70 10/01/2037 B [ 1|.1FE| .............2,053,425 | ........ 96.120 ..2,008,908 755 [ oo | e | e 700 [ 4.816 08/12/2010 | 10/01/2037
708796 VQ 7|PAHSG SFM 110A 4.75 10/01/2025. . N A AFE] 02.715| . ..2,978,735 2,521 .4.941 01/14/2011 | 10/01/2025
83755G 4Z 7 [SDHSG SER H 5.00 11/071/26........cvuuieriiiriineiieeieeiseiissiseiienienes I 1| AFE| oo 704,632 | ..o 102.020 | ..o 683,534 (5,179) [ oo | eevveeinsenseineinene | eereeerne8.000 | covnecns 4.088 09/24/2010 | 11/01/2026
83755G 5R 4 |SD HSG B HMOWNRSP 5.75 05/01/2028...........coccnmverirrirerinnrierininnns | covene [ [ 1|.AFE| ..cc.eev......324,000 | ...... 101.728 | . .325,530 (B16) | eveveerreerrrirerirenins [ rverierivenisnineins | erereeen8.780 | e 5.510 01/12/2011 | 05/01/2028
83755N EU 2|SD HSG DEV SFH 2 4.25 5/01/2032 N A|AFE] 939,481 | L. 105476 | . .954,558 (3,230) .3.767 09/29/2011 | 05/01/2032
88271H CV 9| TX ST HSG 5.50 12/01/2039.........ccrveeieeireierieieieirseieeiesiese e IO 1[.1FE| ..............1,483,659 | ...... 104.789| . (7,643) [ cooevvrrerervnniiinnns | e | veeeeenn3.500 [ Lo 4.781 10/27/2010 | 12/01/2039
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032........c0cevvreerrerireenerinersenssenesneenns | woneees [ [ 1|.1FE| .. .1,000,000 (2,550) [ .oooverrreenerrerierinee | vevereeerneeinseineriiens | eereernn5.250 [ o 4.941 05/14/2010 | 09/01/2032
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039.........cevumirererneireeiseirenineesessenens | veees I [ 1|.1FE| .. ...989,625 . ....975,000 (2,037) [ oo | e | a0 8.300 | e, 5.046 12/10/2009 | 09/01/2039
898700 FK 0| TUCSON AZ SF MTG 5.20 12/01/2039.........ccverrerrinrirerirerirerinieinns | crveee I [ 1 AFE | v 1,213,875 | ........99.333| ............ 1,162,196 | .............. 1,170,000 | .............1,194,830 |........... (5,663) [ ..vovvvrrverrierirerinne | verererenrrinsnineriiens | vereernn5.200 [ e 4.602 05/26/2010 | 12/01/2039
924190 EL 1|VT HSG FIN AGY B 4.125 11/01/2042........coconvrimiirniinnniississriissiinnnes | coviene i 1AFE] s 817,782 ....785,000 [RN07K) | RS [URRTROT ISR ) [T 3.602 04/11/2012 | 11/01/2042
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . s 65,315,950 . . 4,174,480 | ...........64,972,981 | .o | i (146,245) 0 0 XXX [ XXX | 592,250 1 ...l 2,437,735 XXX [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... [SSSTTTRTRRIN [P 126,678,358 | ... XXX.ooovwe | orvrins 127,748,108 | .......... 123,058,224 | .......... 124,666,046 | .....oooooovrinnin () I (588,128) 0 0 XXX [ XXX ] 1,299,100 ) 5,116,036 XXXeoooe [ oo XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00249E AA  8[AA AIRCRAFT FIN 2013-13.596 11/01/2017.......covvveerrrrerrrerirncirnirnes | coves I [ V2FE 1,902,358 | ..... 100.500 | ...cvoovrennee 1,911,870 | .oovvcreenee 1,902,358 | ...covvvvnnee 1,902,358 |........... 07/29/2013 | 11/01/2017
05568Y AA 6 [BNSF RAILWAY CO 5.996 04/01/24.........oocvoereneerreinnerneriieriiseenenns | ceveee I [ 1| AFE | s 1,931,531 | ...... 110259 | wcvviennes 2,129,681 | ..cocvonnn. 1,931,531 | oo 1,931,531 [ e | e 130,490 06/11/2007 | 04/01/2024
064159 AM 8| BANK NOVA SCOTIA 2.55 01/12/2017 .c...overrveivereiersnieisssssinenns | eveee l. . ...998,000 | ...... 103.758 | . ..1,037,576 .1,000,000 ...998,757 389 01/05/2012 | 01/12/2017
067316 AA  7|BACARDILTD 7.45 04/01/2014.......ccovvvoirieeerineineriesiseessssisssnnens | ceveee A|.2FE] .. 1,998,180 | ...... 101510 . ..2,030,201 | .. .2,000,000 | ... 1,999,870 |........... 502 03/24/2009 | 04/01/2014
093662 AC 8|BLOCK FINANCIAL 5.125 10/30/2014..........ccovvvmmiirciiinriiciisicsninns | v [ [ 1].2FE| i 1,988,240 | ...... 103490 | ..cvouvennes 2,069,791 | .oovvrrnne 2,000,000 | .oovrerncne 1,998,782 |........... 1,402 10/21/2004 | 10/30/2014
11042A AA 2| BRITISH AIRWAYS 4.625 06/20/2024............cccvvemrremerrrerirerirseersneinnns | s R]|. CAFE ....1,000,000 | ...... 100.883 | . ..1,008,834 .1,000,000 06/25/2013 | 06/20/2024
11133T AB 9|BROADRIDGE FINANCIAL SOL 3.95 09/01/2020. OO IO I [ 1|.2FE| .. ..1,997,420 | ...... 100.352 . ..2,007,048 | .. .2,000,000 08/14/2013 | 09/01/2020
141781 AY 0|CARGILL INC 4.307 05/14/2021...... I [ [ T[AFE| e 2,146,000 | ...... 104294 | ...covvvnene 2,238,156 | ...coocvuvne 2,146,000 | ..............2,145,996 |........... 0 05/16/2011 | 05/14/2021
20030N AE 1| COMCAST CORP 5.30 01/15/2014.......cvouevrerireereeneeessrsnenseninsins | cevenne [ [ 1|.1FE| .. ..1,914,420 | ...... 100.128 | . ..2,002,556 .2,000,000 | oooovreennn 1,999,387 | o | e 15,489 07/31/2007 | 01/15/2014
20825T AA 5| CONOCPHILLIPS CA 5.625 10/15/2016.........ccovmrerrervrineirnerinrienins | oveees B [ 1|.1FE| .. 2,758,150 | ...... 112.287| . ..2,807,178 .2,500,000 (37,273) 10/27/2009 | 10/15/2016
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22303Q AK 6|COVIDIEN INTL FIN 2.80 06/15/2015 FSSTTRTORROR OO 3] [ 1 AFE | v 2,994,360 | ...... 102.997 | w.ocvoerinnes 3,089,904 | ... 3,000,000 | .oocovvenene 2,998,258 |........... 1,156 06/21/2010 | 06/15/2015
22822R AV 2| CROWN CASTLE TOW 3.214 08/15/2015........cevemrvreriererneerisnisenins | ceeenne I [ 1|..1FE| ..............3,000,000 | ..... 101.956 | ..ocvvurennes 3,058,668 | .....c.oenc.. 3,000,000 | ..............3,000,000 |........... 0 07/29/2010 | 08/15/2015
233851 AK 0 [DAIMLER FINANCE 2.95 01/11/2017.. et | o A1AFE] 998,250 | ... 103.221] ... 1,000,000 01/04/2012| 01/11/2017
291011 BA  1|EMERSON ELECTRIC 5 04/15/19......ccciereriirrnerieriseersesssssnerinenes | ceveee N A]FE] ... 1,981,100 | .. 112615 ... 2,000,000 . 04/14/2009 | 04/15/2019
293791 AV 1|ENTERPRISE PRODU 8.375 08/01/2086...........ccoooeerereniereernrieiininns [ evene 1|.2FE] ..............1,000,000 | ...... 110.875] ... 1,000,022 07/13/2006 | 08/01/2066
302570 BC 9|FPL GROUP CAPITAL 7.875 12/15/2015........ccccovvrrmerirereneerininiinnns | crvene 1].2FE] ..............2,000,000 | ...... 113.006 | ... 2,000,000 12/09/2008 | 12/15/2015
36877Q AA 4 |GEN AMER RAILCAR 7.76 08/20/18 A|3FE | i 484,411 | 105.500 | ... 511,053 (6,708) 09/22/1999 | 08/20/2018
41011W  BJ 8| JOHN HANCOCK GLB 5.25 02/25/2015.........cocovvvevrrmrrrerinirnerernnenserens [ evveren [ oo | ververnnns | W AFE | .. 994,970 | ... 104198 ... ,041,983 516 02/10/2003 | 02/25/2015
47102X AC  9|JANUS CAP GROUP 6.119 04/15/2014.........cccoovvrmerrererseennennerinerns | eovveee | o [woverirenns | 2 2FE | 102,996,730 | ... 100.824 | ... . 475 06/04/2007 | 04/15/2014
478115 AA 6| JOHNS HOPKINS 5.2507/01/2019 N . ..1,165,184 | ... 113269 | ... 1,165,517 151 03/19/2009 | 07/01/2019
61532X AC 0 [MONUMENT GLOBAL 5.25 01/15/2014..........cconvvemrrrerirerireererirneenns N ol ...2,491,050 | ...... 100.122 ... 2,499,941 1,489 01/10/2007 | 01/15/2014
65463P AD 9 [NIPSCO CAP MRKTS MTN 7.82 04/03/2017.......cccovvvrmerrrmreneerseirnenes | vevnee | o [ eevvrrrnen [ w2FE | 11,024,380 | ... 114.359 | ... (2,112) 01/13/2003 | 04/03/2017
65548Q AA 2 [NORBORD DELAWARE VIR 02/15/2017......ccovuevrnvverrnrnererinnnnrnnns | eovere oo frvvinen 1| W3FE | 981,370 | oo, 111.500] ... 2,031 04/10/2007 | 02/15/2017
66988A AC 8|NOVANT HEALTH INC 09A 4.65 11/01/2014. || AFE | 2,997,450 | ... 102590 | ... 832 09/10/2009 | 11/01/2014
709599 AE 4 |PENSKE TRUCK LEASING 3.75 05/11/2017......ocvevrviinerneisiseensirenns [ evee e L2FE 1,998,560 105.516 273 05/08/2012 | 05/11/2017
744593 AC 8| STEER-IBM-Z2 6.415 06/01/18........coevvrrvrrrinereerieeieeesssisssssnssnsies | evvenne | o [ vervivenns | W TFE | .. 342,575 | ... 112412 . (124) 04/23/1999 | 06/01/2018
758202 AK 1|REED ELSEVR CPTL 3.125 10/15/2022..........ccccovrvmerrmrirneenseirsernnnes | cevvene [ [evvereneT | W2FE | 1,691,457 | oo 91.787 1,691,416 27,788 | oo (36) 10/24/2012 | 10/15/2022
78573A AB 6| SABMILLER HOLDINGS 2.45 01/15/2017........occcomvvnvrrververrncnrerirnens | vevvee oo [ [ L2FE | 1,996,180 | ... 102.660 .1,997,619 745 01/10/2012 | 01/15/2017
822582 AF  9|SHELL INTL FIN 4.00 03/21/2014........ocvevvenervnrrnerrerrseesenssennens | eovnene | R| v 1| WAFE | 102,999,190 | ... 100.755 2,999,960 175 03/18/2009 | 03/21/2014
84383Q AA 1[{SOUTHN STAR CENT 6.00 06/01/2016...........cocvvrereererinrienrvcrveniinns | eevvee [ oo [ erveenen ] [L2FE | ciii0.992,000 | ... 108.270 868 04/13/2006 | 06/01/2016
883556 AS 1| THERMO FISHER 3.2 05/01/15. . 1,261 04/20/2010 | 05/01/2015
89152U AA 0| TOTAL CAPITAL 3.125 10/02/2015. 3,000,000 2,995,892 2,245 09/25/2009 | 10/02/2015
903243 AA 1|URS CORP 3.85 04/01/2017 . . . . 2,000,000 | ..oovvernvne 1,998,295 |........... 624 03/09/2012 | 04/01/2017
984121 CF 8| XEROX CORP 2.95 03/15/2017 e TL2FE | s 998,750 | ...... 103.59% | ..ooooviennns 1,035,937 | oovoiiis 1,000,000 | .oooiirenenens 999,178 | ... 241 03/08/2012 | 03/15/2017
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........ccc.cociiniiiiiiisiinniiaas . [ 61,240,140 | ... XXX.ooooooo | v 63,751,091 | ............ 61,162,028 | .......... 61,215,730 | ..ccoocevnenas 27,788 | ............ 117,357 0 0 [ XXX [ XXX | XXX | e BTT,478 | .. 2,719,176 | oo XXXevooe [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
05948X D4 0 [BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18........ovvvmrererrnnrinericrirnenns | cevs AFM | 85,316 | o 101250 ... ....86,707 151 11/07/2003 | 12/25/2018
07324F AB  6|BAYV 2007-B 1A1 SEQ STP 8/28/47........ccovtvevvrrmerirerincriirissineriienes | s NE 2| AFM | e 404,811 | 100.960 | ... ..408,701 07/20/2007 | 08/28/2047
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36........cooevererrrrinerisnerrerirneins | cevenne I [ 2|.6FE| i 176,941 | . 100.220 | cooovvvrirnes 177,332 | v 176,942 | 176,942 | 05/08/2007 | 12/25/2036
12641Q AA  0|CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 2| AFM | e 98,816 | o 97.219 137,740 410 05/31/2009 | 09/26/2037
12641Q AE 2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37. 2|2FM | oo 798,947 | 101.031 807,186 580 05/31/2009 | 07/26/2037
12641Q AF 9| CSMC 2009-7R 4A2 SUB CSTR 7/26/37......ccovvuiviririeeineeriererineiesenns [ erene 2| 1FM | .................300,000 | ........ 80.656 241,969 (5,234) 05/31/2009 | 07/26/2037
12641Q AG 7|CSMC 2009-7R 4A3 SUB CSTR 7/26/37........ccoevvvereremrrrnerireenseinerinens [ s 2|.1FM | ... ..150,000 | ........ 72.875 109,313 (2,015) 05/31/2009 | 07/26/2037
12641Q AH 5|CSMC 2009-7R 4A4 SUB 6.00 07/26/2037. 2| AFM | 150,000 | ........ 54.938 (1,570) 05/31/2009 | 07/26/2037
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36... 2|.1FM 532,938 63.938 05/31/2009 | 05/26/2036
12641Q CN 0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36.. 2| AFM | e 25,008 | ...... 103.063 05/31/2009 | 01/26/2036
12641Q CP 5| CSMC 2009-7R 12A2 SUB 5.75 1/26/36.........ccovverermrreererriiieneiicinns | vveree 2[AFM | s 120,977 | ...... 101.844 05/31/2009 | 01/26/2036
12641Q CQ 3|CSMC 2009-7R 12A3 SUB 5.75 1/26/36..........cvveevereererirerserrerinens | e 2|.1FM 60,487 99.344 05/31/2009 | 01/26/2036
12641Q CR 1|CSMC 2009-7R 12A4 SUB 5.75 1/26/36.........cevueerrreeirneerseiserieninens | wveees 2|.1FM | ... ...60,487 | ........ 90.375] ... ....54,665 05/31/2009 | 01/26/2036
12641Q CS 9|CSMC 2009-7R 12A5 MEZ 5.75 1/26/36. 2|.1FM .101,137 05/31/2009 | 01/26/2036
12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37 . N 2|.1FM 994,975 05/31/2009 | 06/26/2037
12641Q CX 8|CSMC 2009-7R 13A2 SUB 6.00 06/26/37.........ccooervrererrrineinseieninnns | s [ T 2| 4FM 316,349 | ..o 335426 | o 316,349 | ...cccoonne 16,999 | .ocoiveiinns (18) 05/31/2009 | 06/26/2037
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12641Q CY 6|CSMC 2009-7R 13A3 SUB 6.00 06/26/37..........ccormverererirernrrnnrrenrnee | rvvees | oo [ woverins 2[AFM | o 167,713 | ........ 72438 | ..o 121,487 | oo 167,713 | oo 75,693 | ..o (704) 6.000 MON... 05/31/2009 | 06/26/2037
12641Q CZ 3|CSMC 2009-7R 13A4 MEZ 6.00 6/26/37..........ccoomeemeremrernenneernneirnenns | eovvees | oo [ oerirees 2[AFM | oo 272,969 | ........ 62.281| ..o 208,907 | ..coovvrrrenne 335,426 | ..cvoovrierinne 72,927 | .o (9,053) 6.000 MON... 05/31/2009 | 06/26/2037
12641Q DE  9|CSMC 2009-7R 14A3 SUB 5.75 4/126/37........coovvrrivivinirerinninseinninsiinns | vvvee [ oo | veverns 21 AFM | 68,359 | ...... 100.063 | ...oocvvvrrnen 68,402 M 67,936 440 5.750 MON... | ... 05/31/2009 | 04/26/2037
12641Q DF  6|CSMC 2009-7R 14A4 SUB 5.75 4/26/37.......ccovvvevveneervernerrerenennene | evveen | e [ wovrvrens 2[.1FM 212,184 95.375 ...202,370 | .. 212,184 | ... ...209,589 (105) 5.750 MON... | ... 05/31/2009 | 04/26/2037
12641Q DG 4|CSMC 2009-7R 14A5 SUB 5.75 4/26/37.........ovvvrrvesrennrirserverireneinnne | eovnee | e [ orrirnes 2[AFM | oo 212,184 | ........ 87.000 | ...ovvvirnene 184,600 | oooovvvvninnns 212,184 | oo 208,152 |........... (687) 5.750 MON... 05/31/2009 | 04/26/2037
12641Q DH 2|CSMC 2009-7R 14A6 MEZ 5.75 4/26/37..........ocovvvverivmrrreririenniinenns | eoveeen | oo [ ovrviens 2|.1FM 1,478,505 | ....... 76.375 ..1,134,390 1,485,290 | ...coovvvvrnnene 963,495 (18,271) 5.750 MON... | ... 05/31/2009 | 04/26/2037
12641Q FK  3|CSMC 2009-7R 3A2 SUB 6.00 9/26/37.........coomvereerreernerenerierineninnes | evvees | oo [ ovrirees 2|.1FM 22,086 | ........ 91.688 20,250 | .. 22,086 | ...... 22,086 151 6.000 MON... | ... 05/31/2009 | 09/26/2037
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036...........ccveverreerneererrerinnnnes | vvnee | oo | vevenrrs 2| .1FM 2,606,084 92.157 2,401,727 | oo 2,606,126 | ............. 1,384,617 |..ccocenee 26,088 5.021 MON... 12/08/2005 | 05/25/2036
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035.........ccovvernvvermernrirnee | vvveee | oo | verereeens 2[.1FM 207,201 98.946 ....206,565 ....208,767 ...191,170 (1,162) 5.500 MON... | ... 11/10/2005 | 11/25/2035
12669G R4 5|CWHL 2005-15 A8 NAS 5.5 08/25/2035. ceverrnenernenne | e | oo [ e 20 AFM | v 1,562,183 | ........ 93120 | v 1,552,720 | .. .1,667,440 | ... 1,552,720 (10,058) 5.500 MON...| ... 07/19/2013 | 08/25/2035
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035...........cvvveeivenerermrrnerrecennees | cvvveee | oo | vererevens 2[AFM | oo 796,900 | ...... 102240 | oo 814,772 | oo 796,921 | oo 764,418 |.......... (5,842) 5.323 MON... 06/17/2004 | 02/25/2035
16165L AC 4| CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36..........ccvvermremerernrineenens | evrees | oo | vevereeens 2|.1FM 445679 | ... 99.910 445,319 ...445,720 ...445,720 5.310 MON...| ... 05/05/2006 | 06/25/2036
17307G 4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036...........oevovververerrreirsnrnneens | evree oo | vevernans 21 1FM | .. ...320,566 | ........ 66.072 211,810 | .. ...320,572 | ... ..162,915 (6,818) 5.598 MON... | ... 03/22/2006 | 03/25/2036
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.........oevvneerrrinereerineenens | evveen | e [ wovrirens 2[AFM | e, 1,272,281 | ........ (7 1 I 1,197,386 | .oovvvrennee 1,272,320 | oo 1,150,390 | ...ooocvvveees 52,186 | .covvoverene 12,031 5.249 MON... 08/11/2005 | 08/25/2035
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34..........ooivrievnrrerinnscersrneinsnnns | vvvnee | oo | vevernes 2|.1FM ..475,912 ....477,048 ..473,974 856 5.250 MON... | ... 09/07/2004 | 10/25/2034
251563 FY 3|DMSI 2004-5 A3 SEQ 5.59 07/25/2034...........oovvervvemrvennernerrerinennene | wvvees | e [ everiens 2|.1FM .1,060,232 1,054,099 1,895 5.590 MON... | ... 08/12/2004 | 07/25/2034
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.........cvvevveenevnernerineennnes [ v e [ eerirs 2|.1FM 11,146,395 397,483 | ..o | e 78,686 5.865 MON... | ... 11/18/2004 | 09/25/2034
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34 2|.1FM 398,383 392,530 226 5.245 MON... 07/18/2005 | 09/25/2034
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......covrvmmrrerineernsninenns [ evveen | e [ evrirnns 2|.1FM 1,541,799 | oo 1,019,678 35,776 0.476 MON... | ... 07/09/2008 | 11/19/2035
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45........ccrvvvirevmrrerinnns [ vrree [ oo | vevernne 2(.1FM 11,192,530 32,900 | oo | e | e 0.476 MON... | ... 07/09/2008 | 08/19/2045
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36... AFM | .1,070,285 .13,466 2.622 MON... 02/07/2006 | 03/25/2036
46637U AA 5|JPTEP 2012-3 A PT 3.0 10/27/2042 LAFE] . . . 11,902,537 372 3.000 MON... | ... 12/10/2013 | 10/27/2042
46637V AA 3| JPTEP 2012-2 A SEQ 3.00 09/17/42.... AFE 2,735,590 95.940 2,636,058 2,747,611 118 3.000 MON...| ... 11/25/2013 | 09/17/2042
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. AFM 272,837 (156) 5.515 MON... 03/31/2009 | 01/26/2036
47232D AX 0|JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36 AFM 456,058 | ......ccccc....480,000 | .oooiiiiennnid79,044 | i | e (30) 5.515 MON...| ... 03/31/2009 | 01/26/2036
47232D AY 8| JMAC 2009-R5 5A3 SUB SSUP CSTR 1/26/36.........c.cvvverererrerrrinerns | vvene | oo | vevereeens 2|.1FM 217,719 (226) 5.515 MON... | ... 03/31/2009 | 01/26/2036
47232D AZ 5| JMAC 2009-R5 5A4 SUB SSUP CSTR 1/26/36........c.cevvrereneernreinneins | evees | oo | cevineens 2|.1FM AT4175 | . 12,582 | v (34) 5.515 MON...| ... 03/31/2009 | 01/26/2036
47232D BA 9| JMAC 2009-R5 5A5 SUB SSUP CSTR 1/26/36........c.cevveerererenrriniins | cvvvee | oo | verirerens 2|.1FM 116,880 | oooovverrienns 240,000 | ..cooovvvernne 116,880 | ......c.... (110,344) (7,244) 5.515 MON... 03/31/2009 | 01/26/2036
47232D BB 7|JMAC 2009-R5 5A6 MEZ SSUP CSTR 1/26/36..........cccmvrrerermrenrernnies | eveie | oo | cerreeens 2|.1FM .344,768 ....880,000 ...138,590 (15,940) 29,245 5.515 MON... | ... 03/31/2009 | 01/26/2036
47232D BP 6| JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37.......cccovrvrverinivererinns | ervvres | oo [ eorevrnnns 2|.1FM 725,926 | .. ...731,854 | ... .. 127,134 AT7 6.500 MON... | ... 03/31/2009 | 07/26/2037
47232D BQ 4| JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37........ccomvvrererieernrrinnirns | vveee | oo | vevireeens 2|.1FM ...800,494 | ..ooiriinne 815,830 | ..oovvreverneene 808,697 |........... 484 6.500 MON... 03/31/2009 | 07/26/2037
47232D BR 2| JMAC 2009-R5 8A3 SUB SSUP CSTR 7/26/37......c.oovvvevrrerevrnererens | eevees | oo [ corevinns 2[.1FM .382,632 ...286,650 3,615 6.500 MON...| ... 03/31/2009 | 07/26/2037
47232D BS 0|JMAC 2009-R5 8A4 SUB SSUP CSTR 7/26/37........ccoomvvrereveenrennirns | vvvee | oo | verireeens 2|.1FM .353,637 ...143,213 974 6.500 MON... | ... 03/31/2009 | 07/26/2037
47232D BT 8| JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37........ccomvemerirseerneeenneins | vveee | oo | cevreeens 2|.1FM 794,639 | oo 1,427,703 | e 299,399 |.......... (30,117) 6.500 MON... 03/31/2009 | 07/26/2037
47232D BU 5| JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37.......cvrvervrvvervenrseinnees | wvvve | oo [ vorerrnnns 2|.6FM (2,138) 6.500 MON... | ... 03/31/2009 | 07/26/2037
47232Q AA  1[{JMAC 2009-R2 1A SEQ CSTR 11-37 RE.......ceververrrerirmrenerrssnirneinnniins | eevinee [ oo [ cernerinns 2[1FM | .. (15,525) 6.444 MON... | ... 04/12/2012 | 11/26/2037
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37........oovvevererereeerecinnne | eovvei | oo [ orrirns 20 AFM | e 854,447 | ... 103.958 | ..o 888,263 | .................854,447 | ................844,832 | ........... (3,052) 6.250 MON... 03/31/2009 | 07/26/2037
47232V AM 4| JMAC 2009-R4 3A2 SUB SSUP 6.25 07/26/37........ocvuererererereseenerns [ evveen | oo [ ovrrinns 2|.1FM 295,569 95.937 ....283,560 (3,101) 6.250 MON... | ... 03/31/2009 | 07/26/2037
47232V AN 2| JMAC 2009-R4 3A3 SUB SSUP 6.25 07/26/37........ocuuerererernerrneenerns | evveen | e [ rvrires 2[AFM | o 134,349 . (4,172) 6.250 MON... | ... 03/31/2009 | 07/26/2037
47232V AP 7|JMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/37........ccovvvvernierernrrernnns | evree [ oo | veverna 21 AFM | e 134,349 | .......53.802 ..o 72,282 | e 134,349 | oo 12187 | (5,926) 6.250 MON... 03/31/2009 | 07/26/2037
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......ccoovvernvvennernerirnniinee | evveen | e [ wovrirens 2|.1FM .86,174 125,336 (5,045) 6.250 MON... | ... 03/31/2009 | 07/26/2037
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36..........covevervrererevineirerns | cvvree | oo | vevernn 2|.1FM ..5,792 5.750 MON... | .... 03/31/2009 | 02/26/2036
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47232V GD 8| JMAC 2009-R4 31A3 SUB SSUP 5.75 2/26/36...........cevvrerererernreririns [ s [ [ 2[AFM | o 133,004 | ...... 102410 | covvvvrrirs 135,695 | ovovvveerinns 132,502 | oo 132,502 | ..ooouvee. 394 | s | e | e 5.750 | e, 5.619 | MON... 03/31/2009 | 02/26/2036
47232V GE 6| JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36............ccvvmerrererncirnrninns [ s I [ 2[AFM | o 133,004 | ........ 91.678| v 121,475 | oo 132,502 | oo 132,143 | ........... (122) | cevereererienninerienns [ e | ereeeeend. 750 | i 5.710 | MON... 03/31/2009 | 02/26/2036
47232V GF 3| JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36.. B [ I 20 AFM | v 199,508 | ........ 78164 | oo 155,354 (171) | oo [ | cereeeen3.750 | o 8.123|MON... | ... 03/31/2009 | 02/26/2036
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. OO [ [ 2|.6FM 86,548 62.701 54,062 | .. .86,221 | ... (4,926) [ ..oocvvrenrrerrerirnee | e | eereeenn 5750 | i, 8.490 [MON... | ... 03/31/2009 | 02/26/2036
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035..........eccmvvernerirnrineins | crvee I [ 2[AFM | o, 1,827,026 | ........ 88.135| ..o 2,198,293 | .coovvrenn. 2,494,234 | .............. 1,895,052 [ ..ovooeveniireeiiieii | e 104,850 | oo [ e | ereeen0.435 | o 5.770 | MON... 07/09/2008 | 12/25/2035
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46.. B I [ [ 2|.1FM ...2,270,854 | ........ 67.230| . ..1,526,695 .2,270,854 ....1,306,059 (25,363) [ ..o | e | e 5.851 [ 6.670 [MON... | ... 12/12/2006 | 10/25/2046
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037... IOV I [ 2[1FM | .. LG 1171,568 93.623| . .1,169,981 | .. 1,249,672 | oo 1T9,784 | s | e 18,197 | oo [ everrneineenneineins | ereeen0.315 | e 3.510 [MON... | .... 05/29/2013 | 03/25/2037
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037........ccvvevrnverernneseererineissninns | cevene [ I 20 AFM | v 1,787,051 | ........ 94.160 | ..ovoervnenee 1,888,008 | ......coconee 2,005,106 | ...ccovrenee 1,798,478 | ........... 27,128 | o | evvnnrinnisniiisniiens | eereenn0.345 | i 6.830 | MON... 09/06/2013 | 04/25/2037
64352V MN 8 NCHET 2005-A A4W SEQ 5.035 8/25/35 B - [ [ 2[1FM | .. 2,211,921 95.750 2,117,921 2,211,927 2,203,993 (392) | covereerrrrrnrnerirenins [ e | v 710 | e 4.808 | MON... | ... 06/16/2005 | 08/25/2035
64352V PN 5[NCHET 2005-D A2C SEQ FLT 02/25/2036............ccvvvvrremrireinrinsrinns | crveee I [ 2[AFM | oo 850,042 | ........ 96.717 | ovvrrvinne 856,387 | .. ...885,461 | ... 854,667 | .o | e 10,495 | oo [ | ereee0.395 | i 3.090 [MON... | .... 06/27/2013 | 02/25/2036
65535A AA 2 [NHELI 2006-AF1 A1 SEQ STP 10/25/2036...........cvvverervrrererenerreienirnes | cevees [ [ 2[AFM | oo 530,459 | ........ 61.220 | ..o 324,748 | ..o 530,460 | ....coovernvne 198,989 |........... (1,610) [ oo | e | eereeenn8.032 [ e 13.315| MON... 11/03/2006 | 10/25/2036
65535V FX 1 [NAA 2004-AP3 A4A SEQ 5.018 10/25/2034..........cconseemmrenmerrnerrerinenns | cevnee I [ 2|.1FM .179,870 | ...... 100532 . .180,833 ...179,875 L AT98T5 | e | e [ e | e | e 0.018 | s 5.071 |[MON... | ... 10/22/2004 | 10/25/2034
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036. [ I 2(.3FM | .. 734913 | 95.800 | . 704,047 | .. L. 134913 | . ...680,598 | ..o 141,112 (5,736) [ .oooverrrrnrirenriieriiens | eevveressessnieniinns | eereeenen 600 | oo, 5.736 |MON... | ... 12/12/2005 | 01/25/2036
76110V QL 5[RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34.........cocvveverrerierineeisseisernns | e I [ 2|.1FM 179,356 99.220 e ATT957 | e 179,356 | covooeeviians 165,940 | ovvvncererenercriens | e 11,380 | ovvvrvenererrenernenns [ e | e 5.170 | e 12.429 | MON... 06/22/2004 | 06/25/2034
76110V TE 8|RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36. OO I I I 2|.1FM 526,353 | ..oovveereeerierinnes | cvvieenins 139,086 | .vvveverrerrinniieiins [ erenirerieeiinninnnins | ereeee5.230 | civien 47.810 [ MON... | ... 01/20/2006 | 02/25/2036
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36 [T I [ [ 2|.1FM 494,713 (9,536) [ ..vvverrreeerierirerirnee | veverererneeinsniserinene | eereeernn8.500 | covnnces 6.400 [MON... | ... 02/13/2006 | 02/25/2036
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 I I [ 2|.1FM 5,684 MON... | ... 05/16/2002 | 08/25/2031
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34.... AFM ...806,020 28,616 MON... 07/14/2008 | 05/25/2034
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... ..47,894,380 116,544 391,677 29,245 0 XXX XXX | e 194,552 ] ... 1,968,238 | ..... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.. 40.313] . 188,552 (9,637) MON... 05/31/2009 | 07/26/2037
46625Y QR 7|JPMCC 2005-CB12 A4 SEQ 4.895 9/12/37......coovvvverernrnrnrrcrcsnncns [ vveee [ o | v | IFM | 4,659,375 | ... 104.860 .5,000,000 36,950 MON...| ... 07/06/2007 | 09/12/2037
46625Y VU 4|JPMCC 2005-CB13 A31 SEQ CSTR 1/12/43........cccovvvvmriverrerrncnane [ vvve [ [ | IFM | 2,104,768 | ... 101.300 | . .2,094,363 MON... | ... 11/18/2005 | 01/12/2043
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.. AFM | 316,929 | 101.360 | . 1,740 MON... 12/13/2007 | 06/12/2047
46631B AD 7|JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049... IO I I [ 2[.1FM | ..............5,000,703 | ...... 103.590 (195) MON... | ... 12/14/2007 | 06/15/2049
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.......ccccomivimmrirnrernsmnniisniinns | corene N 2|1FM | .................408,880 | ...... 100.200 2,098 MON... | ... 06/13/2008 | 12/12/2049
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ettt ..12,655,815 | ... XXX........ . 30,956 0 0 XXX | e 48,778 | .. 701,910 | ... XXX o [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
08179X AA  3[BSP 2013-IA A1 CLO FLT 07/15/2024........convvereirrrerererieserneeisnins | ceveee R| . 23|.1FE| .. ....1,993,000 . 551 JAJO.. 05/06/2013 | 07/15/2024
09626U AA 6|BLUEM 2013-1A A1 CLO FLT 05/15/2025 certee s [ s Rl 23|.1FE| .. ....1,000,000 . .1,000,000 | ... (171) FMAN. 04/15/2013 | 05/15/2025
12549B AC 2|CIFC 2013-2A A1L CLO FLT 04/21/2025 [ESSTTRRRRRRIRES IOV R| . 23| ..1FE 997,365 98.125 981,250 | o 1,000,000 | ..coorvernnene 997,310 | oo | e (55) JAJO.. 05/15/2013 | 04/21/2025
14310G AA 8|CGMS 2013-3A A1A CLO FLT 07/15/2025 SOOI DOV R| . 23|.1FE| .. ....1,976,000 | ........ 97.9401 . ..1,958,800 .2,000,000 ...1,979,145 3,145 JAJO.. 06/18/2013 | 07/15/2025
48249V AA  9|KKR 2013-1A A1 CLO FLT 07/15/2025, [SSSURTRRIORN PO R| . 23|.1FE| .. ....1,965,000 | ........ 98.100| . ..1,962,000 | .. .2,000,000 | ..............1,969,251 | ........... 4,251 JAJO.. 06/04/2013 | 07/15/2025
62405T AA  5|MHAWK 2013-2A A1 CLO FLT 07/22/2024..........conveemsermmrnsrrneirnnenns | s R| . 23| AFE | oo 2,000,000 | ........98.000 ..............1,960,000 | .......c...... 2,000,000 | ..ovrerniene 1,999,723 |........... (277) JAJO.. 06/04/2013 | 07/22/2024
62405T AE 7| MHAWK 2013-2A B CLO FLT 07/22/2024.........coccovvovrvvrirnirsiinrinienes | crvees [ I 23|.1FE ...975,000 .1,000,000 ..976,213 1,213 JAJO.. | ... 06/26/2013 | 07/22/2024
63861G AA 8|NMART 2013-T1 A1 ABS 1.08 06/20/44.... [T I I [ 2|.AFE] .. 1,999,988 . . .2,000,000 | ... 1,999,995 |........... 7 MON... | ... 06/04/2013 | 06/20/2044
85172E AA  0[SLFT 2013-BA A ABS 3.92 01/16/23.... [RTTRTRROTR o [ I 21 AFE] s 1,996,918 | ...... 101.500] ..o 2,030,000 | ...cooovrenes 2,000,000 | ...oonienes 1,997,357 | .o 440 MON... 06/14/2013 | 01/16/2023
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...........cocovoiiiiiiiiniiiininninns 14,903,271 | ... XXX........ conn. 14,810,272 ...15,000,000 | .....cc..... 14,912,374 9,103 0 0 XXX e 64,474 ] il 76,468 XXXeoovo [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s ....136,693,606 |...XXX........ ..137,045,172 .140,353,536 | ......... 127,972,427 549,093 29,245 0 XXX | 085,281 | .......5,465,792 | ... XXXevoooe [ o XXX......
Hybrid Securities - Issuer Obligations
58551T AA 5 | MELLON CAP IV 6.244 06/29/49 1. 2,000,000 80.750 1,615,000 .2,000,000 | oooereern:2,000,000 | voiiininiinninniens | e | | s | 4.000 oo MJSD. 06/12/2007 | 06/20/2012
4299999. Hybrid Securities - Issuer Obligations. 2,000,000 | ... XXX.ooworr | corverenines 1,615,000 .2,000,000 0 0 0 |..XXX........ XXX XXX | e 2,667 | e 81,111 | XXXeooro [ XXX......
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SCHEDULE D - PART 1

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

9'0L3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 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 When Due and During Maturity
Identification Description Code|n| CHAR |nation Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Year Acquired Date

4899999. Total - Hybrid Securities............c....... XXX | i 1,615,000 | ..cooovrienns 2,000,000 | ..o 2,000,000 | ..ooviiiiiinniinnn 0 0 XXX DSOS 2,667 | oo 81,111 |..... XXX | e XXX......
Totals
7799999. Total - Issuer Obligations............ceweverernriarenes XXX ..159,719,984 .150,882,028 152,783,670 | .............27,788 | ........... (631,216) 0 XXX XXX... | ... 1,671,815 | Ll 6,624,504 | ..... XXX [ e XXX......
7899999. Total - Residential Mortgage-Backed Securities . . XXX cennn 45,639,973 | ............51,600,860 ..39,494,026 391,118 29,245 0 XXX XXX | e 196,463 | oo 1,991,170 |..... XXX [ o XXX......
7999999. Total - Commercial Mortgage-Backed SECUMHES............rirriiieieriiiiiiiniis it ssissnsaa XXX | i 13,366,827 | ............ 13,024,393 | ....ccoouve. 12,785,576 30,956 0 XXX XXX | e 48778 | 701,910 |..... XXX [ XXX......
8099999. Total - Other Loan-Backed and Structured Securities . . XK ....79,587,340 ...79,219,436 ..79,930,311 ..(137,142) 0 XXX XKoo | e 857,796 | e 2,517,418 |.... XXX | e XXX......
8399999, Grand TOtal = BONMS............cvuurereerieiniiieii ettt XK ..298,214,123 .294,726,717 284,993,582 ..(346,284) 29,245 0 XXX XXX... 2,574,852 | ....... 11,835,002 | ..... XXX vooes [ e XXX......
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Annual Statement for the year 2013 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other- Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than- Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
064058 AB  6|BANK OF NY MELLON D 4.50.........cccocvumrurmmrrerirseirnniiineins | ceveens ...1,000,000.000 26,625 | ..o | e (105,051) BT | e | e (105,000) | vevuernrercrinas P2UFE... | 05/10/2013
316773 60 5|FIFTH THIRD BANK | 8.625..........ccoevviiviinicreninieericininns | evvene | eee | vevees 40,000.000 |.... . (1,200) . (1,200) P3UFE... | 12/04/2013
316773 CM 0| FIFTH THIRD BANK 5.10......ccotvemrrrerirerirneersniserseisesnnees | ceveens . |...1,000,000.000 |.... ...878,258 31,733 | o | e (115,556) | ...vvorrrnes (GG TN ST (121,742) | oo P3UFE... | 05/13/2013
369622 ST 3|GEN ELEC CAP CRP C5.25.......ccoveviiininiiieiinnicnns | ceves ...2,000,000.000 1,880,000 56,000 ) 45 ..(120,000) P2UFE... | 05/29/2013
38145G 30 8| GOLDMAN SACHS GP J 5.50........ccomrvmrrierirnrernrrienrrinenines | covvrie | e | vveene 40,000.000 891,200 29,792 ,800) ..(108,800) P3UFE... | 04/18/2013
459745 70 9|INTL LEASE FIN B 5.59......cccumrirrieirerinseneriesissessssninees | neveeee | one | cervrnerinenen 20.000 | .......10,000.00 |..32,000.000 | .............640,000 |..32,000.000 | ..........1,280,000 | ......c.....2,000,000 | ..coorvrmrvrremmrmerrrirns | wrveererrnreenna 6,945 0 P4UFE... | 04/20/2006
48124B AC 9|JPMORGAN CHASE SERIES Q5.15..... ...1,000,000.000 26,894 ...(102,514) 14 ..(102,500) | ... P2UFE... | 04/16/2013
486606 50 2|KAYNE ANDERSON MLV INV E 4.25 04/01/2019.....c.cccrnene | vevrene | ene | v 60,000.000 . ) 63,750 | oveeeererieiieriieinns | e | enreneneenns 1,127 1,127 RP1LFE. | 03/14/2012
486606 70 0|KAYNE ANDERSON 4.60 10/01/2021.......ccovvveerirmriiniinniins | cevvene | eee | e 50,000.000 |............25.00 | .......24.999 | .........1,249,926 | ........ 25.354 | ........1,267,705 | .............. 1,250,000 | ..ooovvrrirrens 4,792 12,139 (74) (74) RP1UFE | 09/09/2013
61747S 50 4 |MORGAN STANLEY A 6.1856.........ccervurrmerirererneesnneinnnnes | cvvviene [ere | v 100,000.000 |..............25.00 | ........18.700 | ..........1,870,000 | ........ 18.720 | ..........1,872,000 | ...... 2,500,000 25,556 101,390 | vevueenrrerierierens [ ereerrenisninerienines | cervereessesennniens | e | s 0 P3LFE... | 06/27/2006
693475 85 7|PNC FINANCIAL P B.125........coieeeererenrineereeiseensensesins | eevvenne | ene | eeeees 80,000.000 |..............25.00 | ........25.250 | ..........2,020,000 | ........ 25.250 122,500 | oo [ s (199,200) | vvveevrrrnrineriens | erveeereeiseenseenns | serveeniens (199,200) | cvvvvernrercrrns P2LFE... | 04/19/2012
693475 AK 1 |PNC FINANCIAL SER 0 6.75 12/31/4 ...2,000,000.000 04.000 135,000 .71,314 70,430 P2UFE... | 07/20/2011
74251V 20 1| PRINCIPAL FINL A5.563.........ocveerrrerrerieenenissinenseninne | ovevne s [ evvnes 15,000.000 |................0.01 | ......100.000 | ..........1,500,000 | ...... 100.250 83,445 ..33,750 33,750 P3UFE... | 06/14/2005
902973 15 5[US BANCORP SERIES B F/R......cccoereriviirirrerverisinererinnns | wvnnne [oee | vvee 100,000.000 |................0.01 | .......19.440 | ..........1,944,000 | ........ 19.440 88,715 | oo | e (524,000) | 1vvovvvervreeernriieins | e | e (G2Z00]0) ) IS P2LFE... | 03/22/2006
902973 86 6|US BANCORP SER AV/R.....covuviriieiriniineriesinsesenines | veveeee | ee | cvvreeens 1,000.000 |...............0.01 | .....769.980 | .............769,980 | ...... 769.980 35,486 (96,020) (96,020) P2LFE... | 09/21/2011
90985F 2# 2|UNITED COMMUNITY BANK SERIES B 5.00.... Reee [ oee | e 583.330 |.... ....1,000.000 23,293 | covoerreerieeeieneeseiens | oo | oo | eeeeesesesnseesienns | oerveas 0 P4AZ..... 03/15/2013
949746 55 6|WELLS FARGO CO 5.85... 40,000.000 23.570 . 23,238 (57,200) (57,200) P2UFE... | 07/15/2013
949746 PM 7 |WELLS FARGO CO K 7.98 3/29/2049.........ccoosvnserinrinniinens | cvvnens ...1,000,000.000 | ...oovvnvrnnniinniinns | o T3 | 1,112,500 | e 111.250 ...1,056,250 23,497 79,800 L7345 | (6,970) 70,376 P2LFE... | 09/21/2010
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). ... 22,641,711 | .. XXX......... 25,596,188 105,087 946,744 | ..o | (1,247177) | .. ..(12,877) ...(1,260,054) XXX | XXX
8999999. TOtal = PIEfEITEd STOCKS...........veeieerieeireciicei ettt eeniens | erieeens 22,641,711 | .. XXX......... 25,596,188 105,087 946,744 | ... | (1,247177) | .. ...(12,877) ...(1,260,054) XXX |l XK
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Annual Statement for the year 2013 ofthe IMlid=-Continent Casualty Company

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other-Than- Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B/A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
02503X 10 5|AMERICAN CAPITAL AGENCY CORP [SSSTURRUTISURTSRIORTORR NSRS FUVVR IOV 76,667.000 | ..oooovernrininne 1,478,906 | .........19.290 | .ccoovvirrvrrrcnnns 1,478,906 | ..ooovvvvrrrrinn 1,732,777 49,834 85,100 | .oovrrerererirrierenins | cereerienens (253,871) | cooevrrereenerveienns | e (253,871) 12/06/2013
02504A 10 4| AMERICAN CAPITAL MORTGAGE INV CORP........cosvvumrirrrimirrncrieeeseniinees | enveies | eoe [ oevirenni 75,850.000 | .o 1,324,341 | ... 17.460 | oo 1,324,341 | oo 1,521,100 49,303 100,500 | cvoovvneereriricirerineins | v (196,759) | cvvvvnvrerririeieinnins | eerrneierinns (196,759) 12/09/2013
037347 10 1| ANWORTH MORTGAGE ASSET CORP.......cccotvumirireririririririnerieninsesenins | veveeee [ vone | cvereeenns 141,000.000 | ..oocevrvieriierienns 593,610 692,890 11,280 18,879 (99,280) (99,280) 12/09/2013
039380 10 O ARCH COAL INC.....oouiiiiirieiieiiesiieetesiseiseessssssessessssissesssssssssssnssenes | sevsees 55,000.000 ..244,750 600,036 |............ 6,600 2o(4,950) | oo 152,900 | .ovvvvrirncns (157,850) 03/29/2012
060505 10 4 |BANK OF AMERICA CORPORATION........oovvimrirrireiniinsisssiesisesisssnisssnses | eevienes 59,320.000 .923,612 756,330 2,373 234,907 234,907 06/26/2009
12673A 10 8|CYSINVESTMENTS INC.. 252,500.000 1,871,025 ..2,313,371 191,300 .(442,346) | . .(442,346) | . 12/06/2013
140661 10 9| CAPMARK FINANCIAL GROUP INC.......ocoeriieeriiiininiiersnieisessniseeensssins | cevenens 828.000 3,312 1,532 3,466 ...(3,602) (3,602) 07/17/2013
268648 10 2| EMC CORPORATION.......ccouiermrimrereriersinssenssenesssessessssssensessssssssssssssssnes | sereens 20,000.000 ..503,000 4,000 | oo | s 46,435 | ..o 05/15/2013
35671D 85 7 |FREEPORT-MCMORAN COPPER 30,000.000 1,132,200 18,750 310,085 310,085 06/24/2013
428236 10 3 [HEWLETT-PACKARD CO....ocooiviiiriiiinieiissieisesisseessssssssssesssssssssessssssssses | nevseses 26,500.000 ..741,470 534,867 3,848 14,692 363,845 363,845 07/17/2012
43785V 10 2| HOMESTREET INC......coovivrmrireirerinirineniesiseessesssssssssesssessssesssssssssssssnens | sevsees 28,000.000 ..560,000 | ........20.000 | ..ocovvrrrrerirsersnn580,000 | oo 308,000 | ..o 9,240 | ovorierieeeenni | e (155,400) | cvvvuvvrveererrerineens | ceverineninns (155,400) 02/10/2012
58933Y 10 5|MERCK & CO.INC 20,000.000 1,001,000 681,298 8,800 34,400 182,200 182,200 07/02/2010
695042 10 1|PACIFIC VENTURES GROUP INC 1,000.000 300 204,000 | ..ovvoririeerninns | e || s (200) .| 112011996
704549 10 4|PEABODY ENERGY CORPORATION 90,000.000 1,757,700 15,300 343,950 343,950 06/24/2013
717081 10 3|PFIZER INC 20,000.000 ..612,600 19,200 111,014 111,014 07/02/2010
90187B 10 1| TWO HARBORS INVESTMENT CORP........c..eeurierreinerierirerereessniserssenseees | oveesene | woe | everneenns 141,000.000 | ..ovvvrnrerereinnns 1,308,480 74,840 (76,101) [ .oovernerrererrerrerirenes | v (76,101) 12/06/2013
92553P 20 1| VIACOM INC CLASS B.....cvuoiiiiiiuiississiisssisssississssssssssssssssssesssssssssesssnnns | asseans ....1,018,996 13,709 403,678 403,678 04/04/2012
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..15,075,303 124,596 612,348 763,606 | ..o 152,900 | oo 610,706 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
59530Z ZZ 3| MID-CONTINENT ASSURANCE COMPANY........c.cevveerirmreiminmienerierirenienens [ wverers | evne | cvvvirenes 100,000.000 | ..ooourivrirnee 21,986,316 | ....... 219.863 21,986,316 2,000,000 | .ooovveirierieriei [ e (1,073,554) [ ..o | e (1,073,554) 08/31/1992
595301 ZZ 8|MID-CONTINENT EXCESS AND SURPLUS INS. 100.000 .16,703,158 |.167,031.580 | ... 16,703,158 407,687 407,687 . 12/29/2009
595302 ZZ 6 |MID-CONTINENT SPECIALTY INS SERV INC JRURURIRIPTTIRITRN ORI 1,000.000 50,000 | ......... 50.000 | .ooovreieiiieias 50,000 Ko 06/15/2009
67920@ 10 4| OKLAHOMA SURETY COMPANY.......oivuiirmmrimnmisenssminssmsssnsssssssnssnsssesssnss | eonneens | vene | wovsveneens 10,000.000 17,598,773 |..... 1,759.880 17,598,773 2,000,000 S 12/31/1980
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates................cco..oovrrrerremrreriereeseessressieesseesseessssseessiaees ..56,338,247 |....... XXX..oone 56,338,247 | .... [ESSTTROURRTORRTOON ) I (ST 4,000,000 | .o .0 XXX XXX
9799999. Total - Common StockK........c.vviiniienns 71,413,550 |....... XXX eovier | o 71,413,550 | cooovvviviins 37,700,005 |...cccourinnne 124,596 | ..o 4,612,348 | .o 152,900 XXX XXX
9899999. Total CommON aNd PrEfEImed STOCK. ...t .94,055,261 |....... .0 S [ 94,748,643 63,296,193 229,683 5,559,093 152,900 L XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $.....300.
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2
cusIP
Identification

Description

3

Foreign

4
Date
Acquired

5

Name of Vendor

6
Number of
Shares of Stock

Actual
Cost

Par
Value

9
Paid for Accrued
Interest and Dividends

Bonds - U.S. Government

912828 MH 0|U.S. TREASURY NOTES 2.25 01/31/2015........ccvinieriniinisiiiisninniienes | . | 12/31/2012 | GOLDMAN SACHS & CO...... (46)
0599999. TOtal = BONAS = U.S. GOVEIMMENL. ...ttt et es et ee e ses st eesse et ees e eeses e ee e e ee8eeseeeeseseeseE e e eeEeeseeseEsesansese | £aeEseteesessessesseseessesesaeseesetaeeaeseeseeeEseeeE e e e e eeEeeseeseEseEeeEeE et eesee e et ansenser et es 0 0 (46)
Bonds - U.S. Special Revenue and Special A
041083 VB  9|AR ST DEV FIN SFM A 3.10 07/01/2043.........ccovvverierirrererieriserieniesesesssssssssesienens | sevesseesssesns 06/12/2013 [ STEPHENS........coouiiirirriririesiseriestesesseesessssesse st sseessssssssssessesssesssssssssssenins. | sevssesssssenns 2,000,000 2,000,000
130333 CA 3| CAHSG FIN AGY A 2.90 02/01/2042 .... | 04/19/2013 | BANC OF AMERICA SECURITIES.......... 1,000,000 1,000,000
130333 CB 1|CAHSG FIN AGY B 2.90 02/01/2042 .| 05/01/2013 | BANC OF AMERICA SECURITIES.......... 997,500 1,000,000 483
19647P BA 0| CO ST HSG FIN AUTH MF 13.20 02/01/2044..........cocoovvvmerirerineerserissineeiensssissessssissnes. | eessesnsssens 06/20/2013 | BARCLAYS CAPITAL.......cvuuiirmrimeimeisersieseseessssessessssssssssesssessssssssssssssssssssessssses | sesssssssssesas 2,000,000 2,000,000
34074M JB 8|FL HSG FIN CORP A 2.80 07/01/2041 vov | 0412412013 | MORGAN STANLEY .....oovvvmriimiieireiinsieeisseiss s sseees 2,000,000 2,000,000
49130T PS 9|KY HSG CORP A 3.00 11/01/2041 v | 04/19/2013 | CITIGROUP.........coorvvrvnericrircircenne 1,000,000 1,000,000
49130T PT 7|KY HSG CORP B 3.00 11/01/2041 <o | 04/19/2013 | CITIGROUP.........cooeivrrinriicricieenae 1,000,000 1,000,000
57419R GH 2|MD ST CMNTY DEV ADMIN A 4.00 07/01/2043 .| 08/14/2013 | RBC CAPITAL MARKETS 2,000,000 2,000,000
60416S BU 3 [MN HSG FIN AGY A 3.00 07/01/2031.......coorvrririreererserieeeieesesisssisesssssssessenssssessssseses. | soeesssesesesens 05/15/2013 | ROYAL BANK OF CANADA........ouvuuirmrirrireesssissisesiessssesssssssssssssssssssssssssnses | sevssesssssesns 2,100,700 2,000,000
60535Q LY 4[MS ST HOME CORP SF MTGE 2.75 12/01/2032 .... | 06/20/2013 | MORGAN KEEGAN 2,000,000 2,000,000
649883 VZ 5|NY MTGE AGY-178 3.50 10/01/2043 .... | 07/11/2013 | BARCLAYS CAPITAL 1,033,950 1,000,000
658909 EV 4 [ND ST HSG FIN A 3.50 07/01/2043 .... | 07/25/2013 | MORGAN STANLEY. 1,041,450 1,000,000
686087 NS 2| ORHSG & CMNTY SVCS B 2.50 07/01/2034 . | 05/31/2013 | JP MORGAN SECURITIES INC 1,000,000 1,000,000
3199999, Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... v.euurerrrirsarieratseesersessesesaeseessesseseseessssessesesssssssassessss  etsssssessessesassessessessesessessessssassessessessesessessesassessessessssassessnsansessessnssssassessesnes 19,173,600 | ..o 19,000,000 483
Bonds - Industrial and Miscellaneous
00249E AA 8|AAAIRCRAFT FIN 2013-1 3.596 11/01/2017... 07/29/2013 [ JEFFERIES & CO.....ocouiireiiireeieeisiseesessssssessesssssessssessssesssesssssssssssssssssesens | sesssesssssenns 2,000,000 2,000,000
08179X AA 3 |BSP 2013-IlA A1 CLO FLT 07/15/2024. 05/06/2013 | CITIGROUP.. 1,993,000 2,000,000
09626U AA 6 |BLUEM 2013-1A A1 CLO FLT 05/15/2025 04/15/2013 | CITIGROUP.. . 1,000,000 1,000,000
11042A  AA 2| BRITISH AIRWAYS 4.625 06/20/2024 06/25/2013 | CITIGROUP........cooorereirerierrienines 1,000,000 1,000,000
11133T AB 9|BROADRIDGE FINANCIAL SOL 3.95 09/01/2020.. 08/14/2013 | JP MORGAN SECURITIES INC 1,997,420 2,000,000
12549B AC 2|CIFC 2013-2A A1L CLO FLT 04/21/2025 ... | 05/15/2013 | RBS SECURITIES/GREENWICH....... 997,365 1,000,000
12669G R4 5|CWHL 2005-15 A8 NAS 5.5 08/25/2035. .| 07/19/2013 | RBS SECURITIES/GREENWICH....... 1,826,906 1,950,000 [ .oovvrrereireieeiierieeieeesseeissisiiad 6,852
14310G AA  8|CGMS 2013-3A A1A CLO FLT 07/15/2025 06/18/2013 [ CITIGROUP.........ccorverrrierrrrierires 1,976,000 2,000,000
46637U AA 5| JPTEP 2012-3 A PT 3.0 10/27/2042 12/10/2013 | JP MORGAN SECURITIES INC 1,835,948 1,902,537
46637V AA 3| JPTEP 2012-2 A SEQ 3.00 09/17/42.. 11/25/2013 | JP MORGAN SECURITIES INC 2,761,310 2,773,444
48249V AA  9|KKR 2013-1A A1 CLO FLT 07/15/2025.. 06/04/2013 [ CITIGROUP.........ccorerrrrervnrrierirnes 1,965,000 2,000,000
62405T AA 5| MHAWK 2013-2A A1 CLO FLT 07/22/2024 06/04/2013 | DEUTSCHE BANK...... 2,000,000 2,000,000
62405T AE 7| MHAWK 2013-2A B CLO FLT 07/22/2024..........ccosvvoeriririreeincererinseiserisesiesesesissesssis ... | 06/26/2013 | DEUTSCHE BANK...... 975,000 1,000,000 380
63860H AC 3|NSTR 2007-A AV3 SEQ FLT 03/25/2037 .... | 05/29/2013 | CS FIRST BOSTON 1,351,257 1,441,341 82
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037 .| 09/06/2013 | RBS SECURITIES/GREENWICH....... 1,932,632 2,168,451 351
63861G AA 8 |NMART 2013-T1 A1 ABS 1.08 06/20/44...........ovveeerereniinerierieseneesssisessessssesessssinsees | snessesssnsens 06/04/2013 [ CS FIRST BOSTON........vuuurimeimmrinerissesessssiseesesssesssesssesesssssssssssssesssesssssssnsss. | sesssesssssesns 1,999,988 2,000,000
64352V PN 5|NCHET 2005-D A2C SEQ FLT 02/25/2036. .... | 06/27/2013 | BANC OF AMERICA SECURITIES.......... 1,096,817 1,142,517 107
85172E AA 0| SLFT 2013-BA A ABS 3.92 01/16/23 . | 06/14/2013 [ CITIGROUP........ovverriiriririsnrisrirnes 1,996,918 2,000,000
3899999, Total - Bonds - Industrial and Miscellaneous............ 30,705,560 | ..coovoveirereieieieeceeecee 31,378,290 16,147
8399997. Total - BONAS = Part 3. s 49,879,160 | ..o 50,378,290 16,585
8399999. TTOBI = BOMAS. vttt 1 8RR E LR E £ E LR LR LR 4R RS HeLE LR LR E LR E LR 49,879,160 | ..o 50,378,290 16,585
Preferred Stocks - Industrial and Miscellaneous
064058 AB 6| BANK OF NY MELLON D 4.50.........ccmtruuiumerimririeseesssssessessesessesssessssssesssesssssessssssnens | sevesssessesens 05/10/2013 | GOLDMAN SACHS........oovimierrimrrinsrierisesissessssssssessessseessssssssssessesssesssssssnses | sevssesssssesns 1,000,000 | ooourerrerereeneieeeeies 1,000,000.00
316773 60 5|FIFTH THIRD BANK | 6.625......... .... | 12/04/2013 | MORGAN STANLEY. 40,000.000 1,000,000 .
316773 CM 0|FIFTH THIRD BANK 5.10 vev | 05/13/2013 | MORGAN STANLEY .....ovvtumivirririieiiniiiesiesissisessesssiessesssssssssssesssssessesssssssnees. | cosnsesnssenes 1,000,000 | oo 1,000,000.00
369622 ST 3|GEN ELEC CAP CRP C 5.25 . | 05/29/2013 [ MORGAN STANLEY......oviiiiimmrimrimiriersiessessssissessssssssssesssessssssssssssssssssesssnse | sesssesesseesas 2,000,000 2,000,000.00
38145G 30 8|GOLDMAN SACHS GP J 5.50... 04/18/2013 | GOLDMAN SACHS 40,000.000 1,000,000
48124B AC 9| JPMORGAN CHASE SERIES Q 5.15 .| 04/16/2013 | JP MORGAN SECURITIES INC.......ccouvemrmmerinirieriesieesseesssssesssessssssssesssssssssens | sevssesesseenns 1,000,000 | ovoorerrereereeieieeeeeies 1,000,000.00
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
486606 70 0|KAYNE ANDERSON 4.60 10/01/2021 . | 09/09/2013 | BANC OF AMERICA SECURITIES............ 50,000.000 1,250,000
90985F 2# 2|UNITED COMMUNITY BANK SERIES B 5.00... 03/15/2013 | Private Placement. s | e s 1,000.000 968,470
949746 55 6|WELLS FARGO CO 5.85.......... .1 07/15/2013 | WELLS FARGO BROKERAGE SERVICES 40,000.000 1,000,000
8499999. Total - Preferred Stocks - Industrial and MiSCEIANEOUS. ........vu. it 10,218,470
8999997. Total - Preferred Stocks - Part 3.........cooiiiiiiiiiisienennes 10,218,470
8999999. TOLAl = PrEIEITEA STOCKS..........veieiviiiectcteicteeicetete ettt ettt ettt s et s enseaetesessetesessssetes s sesesasssaesssssaetesans  euesessssesesassssssasassetesesseseees s s et es s sesesansesetes s ass et s sesetesnsetes s sesetesastetanansstessaes 10,218,470
Common Stocks - Industrial and Miscellaneous
02503X 10 5 AMERICAN CAPITAL AGENCY CORP........covvuiririereeirineriesieseneessssssnssesssessssssssssanee | seesssessseeens 05/29/2013 | DEUTSCHE BANK...... 30,000.000 758,064
02503X 10 5|AMERICAN CAPITAL AGENCY CORP .... | 06/10/2013 | RAYMOND JAMES & ASSOCIATES . FE TP . 3,000.000 74,604
02503X 10 5|AMERICAN CAPITAL AGENCY CORP .... | 06/11/2013 | RAYMOND JAMES & ASSOCIATES. . ettt | s 3,000.000 74,009
02503X 10 5|AMERICAN CAPITAL AGENCY CORP . | 06/20/2013 | STRATEGAS RESEARCH........oviumiiiiieiierieeiseseiissies e 10,000.000 233,101
02503X 10 5|AMERICAN CAPITAL AGENCY CORP 12/05/2013 [ INTERSTATE GROUP.. 19,000.000 369,782
02503X 10 5| AMERICAN CAPITAL AGENCY CORP........covrurirrererrrinneriesieseneessssssssssesssessssssssnsnee | seeesssesssesens 12/06/2013 | INTERSTATE GROUP.. 11,667.000 223,217
02504A 10 4 |AMERICAN CAPITAL MORTGAGE INV CORP .... | 05/28/2013 | DEUTSCHE BANK...... 25,000.000 531,473
02504A 10 4 [AMERICAN CAPITAL MORTGAGE INV CORP .... | 05/29/2013 | DEUTSCHE BANK...... 17,000.000 351,807
02504A 10 4 |[AMERICAN CAPITAL MORTGAGE INV CORP .... | 06/20/2013 | INTERSTATE GROUP.. 20,000.000 387,724
02504A 10 4 [AMERICAN CAPITAL MORTGAGE INV CORP . | 06/24/2013 [ INTERSTATE GROUP.........ovuieiiiiirierieriieissiissie s sessssissssse s sssesssnisns | oesssesesssssssssssssesssesssssssssssens 5,000.000 89,705
02504A 10 4 |AMERICAN CAPITAL MORTGAGE INV CORP 12/06/2013 | INTERSTATE GROUP.. 8,000.000 144,864
02504A 10 4 |AMERICAN CAPITAL MORTGAGE INV CORP 12/09/2013 [ INTERSTATE GROUP.. 850.000 15,528
037347 10 1|ANWORTH MORTGAGE ASSET CORP .... | 05/30/2013 | DEUTSCHE BANK...... 15,000.000 86,099
037347 10 1|ANWORTH MORTGAGE ASSET CORP .... | 05/31/2013 | INTERSTATE GROUP.. 10,000.000 56,518
037347 10 1|ANWORTH MORTGAGE ASSET CORP veve | 06/03/2013 | DEUTSCHE BANK.......ocvimriimiiuiiiiieriereseieiesssiesie st ensssnises | sbeessssesssessssessssessssnesssenssesess 8,000.000 45,030
037347 10 1|ANWORTH MORTGAGE ASSET CORP . | 06/04/2013 [ INTERSTATE GROUP.........eooutiiniiieiieriseiseesssisse i sssesssesssssssssisnse | oesssessssessssssesssessssesssasssnsinns 7,000.000 39,694
037347 10 1|[ANWORTH MORTGAGE ASSET CORP 06/20/2013 | INTERSTATE GROUP.. 20,000.000 111,036
037347 10 1|ANWORTH MORTGAGE ASSET CORP vere | 07/08/2013 | INTERSTATE GROUP.........ccoveiuiimerierieseseesssisesiesisesssessssssssssssssessssessssssssens. | cosnesesnsssnssees 2,000.000 9,610
037347 10 1|ANWORTH MORTGAGE ASSET CORP .... | 08/27/2013 | INTERSTATE GROUP.. 18,625.000 83,894
037347 10 1|ANWORTH MORTGAGE ASSET CORP .1 09/03/2013 [ INTERSTATE GROUP.........evumeiiiiirierieceseeissisesiessesssesssssssssssesssessssesssssssne | oesssesesssssssssssssesssesssssesssssen 1,700.000 7,537
037347 10 1|ANWORTH MORTGAGE ASSET CORP 12/03/2013 [ INTERSTATE GROUP........couiimiiieiriineiie et sssssssssesssas | sesessssssessssessssssssssssssesssesens 7,000.000 30,745
037347 10 1|[ANWORTH MORTGAGE ASSET CORP 12/04/2013 [ INTERSTATE GROUP.. 13,250.000 58,476
037347 10 1|ANWORTH MORTGAGE ASSET CORP 12/06/2013 | INTERSTATE GROUP.. 33,125.000 141,808
037347 10 1|ANWORTH MORTGAGE ASSET CORP v | 12109/2013 | INTERSTATE GROUP........couiiiiieiieiiesisseesssiseisesies s sssssesssesssssisssses. | cosesissessssinnes 5,300.000 22,442
12673A 10 8| CYSINVESTMENTS INC......ccccovvrurrrnnee .... | 06/03/2013 | INTERSTATE GROUP.. 30,000.000 309,648
12673A 10 8|CYSINVESTMENTS INC ....| 06/07/2013 | RAYMOND JAMES & ASSOCIATES............ e 20,000.000 208,504
12673A 10 8|CYSINVESTMENTS INC .| 06/10/2013 | INTERSTATE GROUP.. 15,000.000 154,316
12673A 10 8| CYSINVESTMENTS INC......ccccovvrvrrinnee 06/11/2013 | INTERSTATE GROUP.. 25,000.000 253,128
12673A 10 8|CYSINVESTMENTS INC veer | 06/12/2013 [ INTERSTATE GROUP.........ooiiimiiieriiieiesiieseieseises e ssssssssssnns | sessesssssssssessssessssessssessssn 7,500.000 74,519
12673A 10 8| CYSINVESTMENTS INC .... | 06/20/2013 | INTERSTATE GROUP.. 20,000.000 199,718
12673A 10 8|CYSINVESTMENTS INC .... | 06/24/2013 | INTERSTATE GROUP.. 25,000.000 224,298
12673A 10 8| CYSINVESTMENTS INC . | 06/25/2013 | DEUTSCHE BANK...... 10,000.000 89,878
12673A 10 8| CYSINVESTMENTS INC......ccccoovvrvrrinnee 07/05/2013 | INTERSTATE GROUP.. 22,000.000 181,137
12673A 10 8|CYSINVESTMENTS INC .... | 07/09/2013 | FRIEDMAN BILLINGS RAMSEY 11,000.000 91,788
12673A 10 8| CYSINVESTMENTS INC .| 07/10/2013 | INTERSTATE GROUP.. 22,000.000 181,643
12673A 10 8|CYSINVESTMENTS INC 12/02/2013 | INTERSTATE GROUP.. 15,000.000 117,768
12673A 10 8| CYSINVESTMENTS INC 12/03/2013 [ INTERSTATE GROUP........ccouutiirriiiiiiniiieriesisessisssise e essssssssssessseessne | seeesssessesssssesssssessssessesssesens 7,500.000 58,156
12673A 10 8| CYSINVESTMENTS INC 12/04/2013 | INTERSTATE GROUP.. 15,000.000 113,184
12673A 10 8|CYSINVESTMENTS INC 12/06/2013 | INTERSTATE GROUP.. 7,500.000 55,688
140661 10 9| CAPMARK FINANCIAL GROUP INC o] 01/22/2013 | LIQUIdRLION. ...t 300.000 3,630
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CusIP Date Number of Actual Paid for Accrued
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140661 10 9| CAPMARK FINANCIAL GROUP INC veve | OTMTI2013 | LIQUIGALON. ...ttt sss st seissssnns | eesnsians 528.000 3,284

268648 10 2|EMC CORPORATION 05/02/2013 | DEUTSCHE BANK...... 10,000.000 227,903

268648 10 2|EMC CORPORATION veee | 05/15/2013 | ISI GROUP.......cvouiierieriiceieeiseeisesise st 10,000.000 228,662

35671D 85 7|FREEPORT-MCMORAN COPPER .... | 06/20/2013 | DEUTSCHE BANK...... 10,000.000 276,524

35671D 85 7 |FREEPORT-MCMORAN COPPER v | 06/21/2013 | FRIEDMAN BILLINGS RAMSEY........cvtriiiieiririairierieseseessesisssesessesssessensssseses | ssoesssesssessssessssssssssesssesssesess 5,000.000 141,340

35671D 85 7 |FREEPORT-MCMORAN COPPER ... | 06/24/2013 | FRIEDMAN BILLINGS RAMSEY 15,000.000 404,252

704549 10 4|PEABODY ENERGY CORPORATION.......cccovcevrnrvnns .| 06/19/2013 | STIFEL NICOLAUS....... 20,000.000 331,268

704549 10 4|PEABODY ENERGY CORPORATION........cccovervurrunnee 06/20/2013 | STIFEL NICOLAUS....... 30,000.000 483,450

704549 10 4 |PEABODY ENERGY CORPORATION.........cccoevveveenee .... | 06/24/2013 | FRIEDMAN BILLINGS RAMSEY 40,000.000 599,032

90187B 10 1|{TWO HARBORS INVESTMENT CORP .... | 06/19/2013 | RAYMOND JAMES & ASSOCIATES. . s 30,000.000 325,275

90187B 10 1|{TWO HARBORS INVESTMENT CORP .... | 06/20/2013 | RAYMOND JAMES & ASSOCIATES............ e 20,000.000 212,028

90187B 10 1|TWO HARBORS INVESTMENT CORP . .... | 07/05/2013 | RAYMOND JAMES & ASSOCIATES . et nees | e 7,000.000 67,115

90187B 10 1 {TWO HARBORS INVESTMENT CORP........cccsturriirierirerereesssissisesssesisessessssissssssses | snesssesssesens 07/09/2013 | FRIEDMAN BILLINGS RAMSEY .......couuiiriririneiieriseesessssisssssssssssssessssesssssnsss. | nesssssessssssssssssssssssessssesssssons 5,000.000 50,148

90187B 10 1|TWO HARBORS INVESTMENT CORP .| 07/10/2013 | INTERSTATE GROUP 19,000.000 187,853

90187B 10 1|{TWO HARBORS INVESTMENT CORP 12/03/2013 | STRATEGAS RESEARCH.........couiiiiiireieiieciesiiesiesiseessesisesiessesssssssssssssenes. | seoesssessesssssessssessssessesssesens 6,000.000 54,680

90187B 10 1|{TWO HARBORS INVESTMENT CORP 12/04/2013 | STRATEGAS RESEARCH.........otiiiiiiiieineieiiesieesiee i 18,000.000 163,723

90187B 10 1|{TWO HARBORS INVESTMENT CORP . .... | 12/05/2013 | INTERSTATE GROUP 12,000.000 108,137

90187B 10 1| TWO HARBORS INVESTMENT CORP.......cocituriiinirserssnessesssnssssssssnssenssessssnsssesssnssnses | sossessenssssens 12/06/2013 | INTERSTATE GROUP. 24,000.000 215,623
9099999. Total - Common Stocks - Industrial and Miscellaneous et e 10,344,063 0
9799997. Total - Common Stocks - Part 3. 10,344,063 0
9799999. Total - Common Stocks................ 10,344,063 0
9899999. Total - Preferred and Common Stocks 20,562,533 0
9999999. Total - Bonds, Preferred and COMMON STOCKS...........c.cuviriecuieeeeieeeeeeeeee s esee sttt eses s en et s s e es s ss s e s en s ssenenena 70,441,693 16,585
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
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
38373Y A3 8|GNR 2003-6 BE PAC 5.25 1/16/32 ... | 11/16/2013. | MBS Paydown 684,000 684,000 686,512 .683,797 203 203 [ oo | cereirererene884,000 | oo Lo | evceeeieiriennn0 | e 15,627 | 01/16/2032.
83162C HH 9|SBAP 1997-20C 17.15 03/01/2017 ... | 09/01/2013. | MBS Paydown 21,659 | oo 21,659 | .o 21,659 ...21,659 0 21,659 [ e e |0 | s 1,234 {03/01/2017.
912828 HT 0]U.S. TREASURY NOTES 2.75 02/28/13.......ccc000uv. 1. 1 02/28/2013. | MALUFIY...covocvvvereriscirensnissisniiens [ enrsserersnisseisnsennens | avevenes 1,390,000 | ........ 1,390,000 | ........ 1,456,459 | ........... 1,392,567 | .o | e (2,567) (210 I R 1,390,000 | .ooovrreerens | erreeiiiiieiees | cveeeiiiieennn0 | e 19,113 | 02/28/2013.
0599999. Total - BONAS = U.S. GOVEIMMENE. ...verrersiissiissersseneesesssessssssess s eeesssesssess bbbt | erisaes 2,095,659 | ........ 2,095,659 | ....... 2,164,630 | ..ccoooove 2,098,023 | ..o 0 (2,365) 0 (2,365) (V] 2,095,659 | ..oovrinrinnnd (V] [ (O RN | I 35,973 |..... XXX.oone
Bonds - U.S. Political Subdivisions of States
034132 AS 9| ANDERSON TWP OHIO 4.00 12/01/13........ccccnnnee. I | 12/01/2013. | MatUFity....ccoovveiisniicnrenisnisnninns | crvnsnissiissinesinenes | cvvinnns 1,620,000 | ........ 1,620,000 | ........ 1,644,381 | .o 1,623,761 | .o | v (3,761) (3,761) | oo [ v 1,620,000 [ ..ooovieenninnns [ oo | v | i 64,800 | 12/01/2013.
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of STALES. .....cvuurreiriririiisiiriiiis iriessesssssssis s ssnsssss st ssssssnssnsnnes | enssnes 1,620,000 | ........ 1,620,000 | ........ 1,644,381 [ .o 1,623,761 | oo (V)] (3,761) 0 (3,761) 0 [ 1,620,000 | ...ooovvenad (V] I (O TN |} 64,800 |..... XXX.oone
Bonds - U.S. Special Revenue and Special A ment
041083 VB 9|AR ST DEV FIN SFM A 3.10 07/01/2043................. oo | 12/01/2013. | MBS Paydown..........cveoeereremrrernenes [ e | e 139,936 | ..ovvvveee 139,936 | .ovvvvne 139,936 | ..ovvvrvrenne 139,936 0 (V1 RO ISR 139,936 | .oooucvvcreerr [ e | cevvrerrerinen0 [ i 1,137 {07/01/2043.
047856 ET 2|ATLANTA SFM A GA 5.25 12/01/2039 ... | 12/01/2013. | Partial Call..........coeveeevereeinriinienns [ e | 1,441,849 | e 1,441,849 | ........ 1,503,993 A9T879 | | e (56,030) | +evvveverererrirns [ i (56,030) | ..vvovvreirinns LAA1.849 | | e |0 [ 45,584 | 12/01/2039.
130333 CA 3|CAHSG FIN AGY A 2.90 02/01/2042.. ... | 12/01/2013. | MBS Paydown A3 | 132,711 | v 132,711 0 02/01/2042.
130333 CB 1|CAHSG FIN AGY B 2.90 02/01/2042.............cocconc.. ... | 12/01/2013. | MBS Paydown 79,637 | oo 79,637 | ovveeeenne 79,438 | oo 79,438 | oo | e 84 84 02/01/2042.
130575 Z7 1|CA RURAL HOME MTG 5.30 02/01/49, o | 11/01/2013. [ Partial Call..........cvvveririveriririrerienns [ e | v 1,145,000 1,145,000 | .......1,169,331 | .o 1,164,735 | e | e (19,735) [ covvvererrieirens | vevveerenns (19,735) | covovrirerininns 02/01/2049.
19647P BA 0|CO ST HSG FIN AUTH MF | 3.20 02/01/2044 .| ... 12/01/2013. | MBS Paydown 14,293 | ... 0 0 02/01/2044.
246395 MC 8|DE HSG AUTH D 4.30 07/01/2017......ccovvvvererrnrrnns ... [ 01/01/2013. | Partial Call..........c.coovveererieierciriens [ e | e 640,000 | ........... 640,000 | ........... 629,440 | .............. 633,367 6,633 6,633 07/01/2017.
246395 MC 8|DE HSG AUTH D 4.30 07/01/2017. ... | 07/01/2013. | Sinking Fund Redemption. 565,000 565,000 555,678 | ....ovvvvne 559,144 5,856 5,856 07/01/2017.
246395 WY 9|DE HSG AUTH A-14.90 07/01/2029... ... | 07/01/2013. | Sinking Fund Redemption, 5,000 5,000 | ccoovrrrnnens 5,198 5178 (178) 5,000 07/01/2029.
246395 WY 9|DE HSG AUTH A-14.90 07/01/2029... ... | 12/01/2013. | Partial Call 124,269 (4,269) 120,000 07/01/2029.
34073N Z8 6|FL HFC SRS 24.7507/01/2027.. ... | 10/01/2013. | Partial Call .188,700 1,300 .190,000 07/01/2027.
34074M JB 8|FL HSG FIN CORP A 2.80 07/01/2041 ... | 12/01/2013. | MBS Paydown . ..92,418 (0) ...92,418 07/01/2041.
407271 GN 9|HAMILTON ECON KING 5.97 06/01/2016.............. ... | 06/01/2013. | Sinking Fund Redemption. 270,000 270,000 270,000 269,996 4 270,000 06/01/2016.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039..... | ... | 11/01/2013. | Partial Call 540,000 540,000 472,500 .1,186,192 64,301 .540,000 10/01/2039.
474553 AE 4|JEFFERSON SFM B LA 5.25 12/01/2032................ ... | 12/01/2013. | Partial Call 510,000 510,000 515,100 514,471 (4,471) 510,000 12/01/2032.
49130P YN 8|KY HSG CORP E 4.85 07/01/2036 ... | 11/21/2013. | Partial Call 320,000 320,000 309,600 310,245 9,755 320,000 07/01/2036.
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033 ... | 09/10/2013. | Partial Call ...115,000 ....115,000 .131,402 (4,983) 07/01/2033.
49130T PS 9|KY HSG CORP A 3.00 11/01/2041 . | ...| 11/01/2013. | Partial Call 55,000 55,000 0 11/01/2041.
49130T PT 7 |KY HSG CORP B 3.00 11/01/2041..........ccovvvrrrennes ... | 11/01/2013. | Partial Call 40,000 ..40,000 0 11/01/2041.
57419R GH 2|MD ST CMNTY DEV ADMIN A 4.00 07/01/2043..... | ... | 12/01/2013. | MBS Paydown 14,456 ..14,456 0 0 07/01/2043.
57586P ZY 5|MA ST HSG 4.40 12/01/2023 v |+ | 0970172013, | Partial Call..........cvourevrcereirnrineiis | ceerreeieeesnenisseinees | evereeens 770,000 ....770,000 3,315 3,315 12/01/2023.
575930 ZC 9|MASS ST HSG 5.27 12/01/2013.......ccovveeiveiirrninns ... | 06/01/2013. | Sinking Fund Redemption 370,000 370,000 282 282 12/01/2013.
57652T AG 2|MATAGORDA CNTY TX 4.00 10/15/2015 (CNP).... [ ... | 10/15/2013. [ Call......courvemirrrerrnrereeriniseereeinnns | sevesenssersenissesnenss | evvnees 1,035,250 | ........ 1,025,000 21,044,548 | | s (9,298) (9,298) v 1,035,250 10/15/2015.
59333M QJ 7|MIAMI DADE CNTY FL 5.00 08/01/2013................ ver | 08/01/2013. | MALUIItY.......ovvvvvrcrirrircienrieeiieenes [ e | s 2,000,000 | ......... 2,000,000 | ........2,053,120 | ........... 2,006,694 | ....oooverieriins | s (6,694) (6,694) | ..oovvvnrirrineis | e 2,000,000 08/01/2013.
594659 AQ 7|MICH ST HSG 5.00 12/01/2027........cocovvrerererrrenecn ... | 12/01/2013. | Partial Call 585,000 585,000 633,894 627,881 | oo | e (42,881) | ovevvercererins [ e (U1 ) O o 585,000 12/01/2027.
60535Q LY 4|MS ST HOME CORP SF MTGE 2.75 12/01/2032.... | ... | 12/01/2013. | MBS PaydOWN..........cccovevemremrinens | corrmeermmeismsessensenens | eeveneinn 166,077 | .oveveneee 166,077 | ovvvrne 166,077 166,077 0 0 166,077 12/01/2032.
61212R H3 3| MT ST HSG SER D 5.20 06/01/2038..........cccvverec. ... | 12/01/2013. | Partial Call 335,000 335,000 341,281 | oo 339,083 | .o [ e (4,083) [C0] ) RN IR 335,000 06/01/2038.
61212R X7 6|MT ST BRD OF HSG-A 4.00 12/01/2038 o | 12/01/2013. | Partial Call..........cvereereererererneerinnes [ e | e 125,000 ....125,000 AT | | e (6,171) (6,171) .125,000 12/01/2038.
641272 FX 2|NV HSG RIVERWOOD I&IIA 4.75 04/01/2039 ... | 04/01/2013. | Sinking Fund Redemption 10,000 | ... 10,000 ...10,251 (251) (251) ...10,000 04/01/2039.
647200 P5 7|NM SFM B CL 15.00 03/01/2028.........c.ccrerervernncns ... | 09/01/2013. | Sinking Fund Redemption...........cc.. | oovevverrererneerneeinns | v 120,000 | ..ocvveeee 120,000 | .ooceeers 126,210 | oo 125476 | oo | e (5,375) (CTT£:) | TS IR 120,000 03/01/2028.
647200 P5 7|NM SFM B CL I5.00 03/01/2028. ... | 12/01/2013. | Partial Call ...180,000 ....180,000 .189,315 188,214 | oo | e (8,216) (8,216) 180,000 03/01/2028.
658207 FB 6|NC HSG FIN AGY 4.65 07/01/23 ... | 09/01/2013. | Partial Call reverer. 165,000 ....165,000 164,175 164,324 676 676 165,000 07/01/2023.
658877 DZ 5|N DAKOTA ST HSG 4.50 01/01/2028............cvcvenee .1 07/01/2013. [ Partial Call..........c.vveeeveeeeeeeecreenes | eeeeeeerereescesesereseees | oevreienns 365,000 365,000 389,305 | ..covvevvenes 386,198 (21,198) | vvvvereerceins [ e (21,198) | ovvoveeirerinn | e 365,000 01/01/2028.
658886 DU 7 |ND HFA PG SER B 5.50 01/01/2037.........cccvverevnnee. ... | 07/01/2013. | Partial Call 355,000 355,000 384,288 | ....ccoovvne 375,227 (20,227) (20,227) | ovvoovveieeio | e 355,000 01/01/2037.
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676907 MW 5| OH HSG AGY 4.85 09/01/2026...........ccovveerrrirernn. ... 1 09/01/2013. [ Partial Call..........ccoeeveriirrirrirernis [ e | e 695,000 | ........... 695,000 | ... 701,603 | ooioieien898,866 | oo [ i (3,866) (3,866) 09/01/2026.
677377 Q3 0|OH HSG FIN AGY 4.00 11/01/2025 oo | 11/01/2013. | Partial Call..........oeveeevierererirnrinnnns e | e 115,000 | ..ocvvveee 115,000 109,825 | v 110,361 | e [ v 4,639 4,639 11/01/2025.
686087 NS 2|ORHSG & CMNTY SVCS B 2.50 07/01/2034.. ... | 10/01/2013. | Partial Call 40,000 | ..oooonvennn 40,000 ...40,000 0 07/01/2034.
708796 EX 1|PAHFA SFM 4.70 10/01/2037 ... 1 10/01/2013. [ Partial Call..........ccvvrverirveviririrerinnns [ oo | e 455,000 | ........... 455,000 | ........... 447,038 | oo AT A21 | s | e 7,579 7,579 10/01/2037.
83755G 4Z 7|SD HSG SERH 5.00 11/01/26. ... | 12/05/2013. | Partial Call 820,000 820,000 862,386 (29,412) .(29,412) 11/01/2026.
83755N EU 2|SD HSG DEV SFH 2 4.25 5/01/2032, ... | 09/15/2013. | Partial Call 65,000 | ............. 65,000 CBTATT | 87,226 | e | e (2,226) (2,226) 05/01/2032.
88271H CV 9| TX ST HSG 5.50 12/01/2039 ... | 12/01/2013. | Partial Call 608,857 608,857 645,388 (29,845) | ..o | e (29,845) 12/01/2039.
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032 oo | 12/01/2013. | Partial Call..........oeveerreeriererneerinnes [ v | e 450,000 | ......vee 450,000 | ........... 457,875 | oo 8B5,173 | o | e (5,173) (5,173) 09/01/2032.
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039 ... | 12/01/2013. | Partial Call 325,000 325,000 329,875 | .o 328,006 | ..o | e (3,066) (3,066) 09/01/2039.
898700 FK 0|TUCSON AZ SF MTG 5.20 12/01/2039 oo | 11/01/2013. | Partial Call........c.evereerererereeireeinnes [ v | e 780,000 | ........... 780,000 | ........... 809,250 .(20,329) ..(20,329) 12/01/2039.
917436 YA 9|UT SF MTG REV 5.00 07/01/2038 wuer | .| 07/01/2013. | Partial Call 1,655,000 1,655,000 1,679,825 | .........1,668,946 | .....ocoovrvirirns | crrnnnd (13,946) ....(13,946) 07/01/2038.
924190 EL 1|VT HSG FIN AGY B 4.125 11/01/2042...........ooc0oeus ... | 11/01/2013. | Partial Call........coevreerrerireriniinnnes v | v 160,000 | ..ccoveeee 160,000 | .ocovrnee 166,682 | ..oooeerrn 166,284 | oo | i (6,284) (6,284) 11/01/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special A S etttk s | e 19,180,484 | ...... 19,170,234 | ...... 19,544,108 | .........20,126,163 | ...cccooeen0 | s (223,783) 0 (223,783) | .cvvovveirenenn0 | 0000 19,180,484 | o0 | o0 |0 | 678,825 .. XXX.ooo
Bonds - Industrial and Miscellaneous

00249E AA 8|AAAIRCRAFT FIN 2013-1 3.596 11/01/2017.......... ... | 12/01/2013. | Sinking Fund Redemption. 97,642 | ... 97,642 0 11/01/2017.
037411 AT 2 |APACHE CORP 5.25 04/15/2013.........c.cocovvrrernnnne ver | 04115/2013. [ MAEUFIY.....vocvverciceniisieniens | errreeenenisnirenienns | e 3,000,000 | ........ 3,000,000 414 414 04/15/2013.
05568Y AA 6 |BNSF RAILWAY CO 5.996 04/01/24 ... | 10/01/2013. | Sinking Fund Redemption...........cc.. | oovevverirerernecrnienns | v 147,867 | ..ooevvneee 147,867 9,990 9,990 04/01/2024.
05948X D4 0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18 ... | 12/25/2013. | MBS Paydown 54,816 | ..ccooonne. 54,816 | .o 54,610 | i 54,623 | s [ s 44 44 12/25/2018.
07324F AB 6|BAYV 2007-B 1A1 SEQ STP 8/28/47... ... | 12/28/2013. | MBS Paydown 265,848 265,848 0 08/28/2047.
086516 AJ 0|BESTBUY CO 6.75 07/15/2013 ceee [ [ 071572013, [ MALUTIY.....oovoeicrienieeeninns | e | evieees 1,000,000 | ........ 1,000,000 | ........ 1,001,820 (268) (268) 07/15/2013.
115637 AJ 9|BROWN-FORMAN 5.00 02/01/2014.........cocorererrnnee ... | 02/25/2013. | Make Whole Call.........cccovvirernis [ eorveererenisvrenvenens | v 2,080,820 | ........ 2,000,000 | ........ 1,992,680 | ........e. 1,992,680 | ..ocoovoiivirinns | vrrvririine 1,706 1,706 02/01/2014.
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36............... ... | 12/25/2013. | MBS Paydown 212,002 212,002 212,001 0 12/25/2036.
12641Q AE 2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37...... ... | 12/26/2013. | MBS Paydown 327,584 327,584 327,584 | .iiein326,343 | o | 92 92 07/26/2037.
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... .. | 11/26/2013. | PasS-Through LOSS.........c..evereerees | conviverieniesinsiions | ceviesiiesiesissinns | vevirenns 111,514 | e 97,679 (1,557) 07/26/2037.
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... ... | 11/30/2013. | Book Value Adjustment 07/26/2037.
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .| 12/26/2013. | MBS Paydown 2 07/26/2037.
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36.... ... | 12/26/2013. | MBS Paydown 58,079 05/26/2036.
12641Q CN 0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36....... oo | 12/26/2013. | MBS Paydown..........cooneereerrrenenes [ covrevneiicrinseineiins | eveeinees 135,969 01/26/2036.
12641Q CS 9|CSMC 2009-7R 12A5 MEZ 5.75 1/26/36................. ... | 12/26/2013. | Pass-Through Loss 01/26/2036.
12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37..... | ... | 12/26/2013. | MBS Paydown 377,547 06/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37.. .. | 04/26/2013. | MBS Paydown 35,633 04/26/2037.
12641Q DE 9|CSMC 2009-7R 14A3 SUB 5.75 4/26/37... oo | 12/26/2013. | MBS Paydown..........cccoveereeevrenenes [ v | e 143,825 04/26/2037.
12641Q FK 3|CSMC 2009-7R 3A2 SUB 6.00 9/26/37.... ... | 12/26/2013. | MBS Paydown 56,728 09/26/2037.
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... ... | 12/25/2013. | MBS Paydown 50,308 05/25/2036.
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... wee | e | 12/25/2013. | Pass-Through Loss 05/25/2036.
12667F FJ 9|CWALT 2004-J4 1A4 SEQ STP 6/25/2034.............. ... | 06/25/2013. | MBS PaydOwn..........ccervriiirnriinins [ corrveereninsisnisniienns | erveinns 451,758 06/25/2034.
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035..... | ... | 12/25/2013. | MBS Paydown 59,243 11/25/2035.
12669G R4 5[CWHL 2005-15 A8 NAS 5.5 08/25/2035.................. ... | 11/25/2013. | Pass-Through Loss 08/25/2035.
12669G R4 5|CWHL 2005-15 A8 NAS 5.5 08/25/2035.. .| 12/25/2013. | MBS Paydown 237,838 | .........237,838 | .......... 222,825 | ..o 264,724 | i | s 08/25/2035.
12669G R4 5|CWHL 2005-15 A8 NAS 5.5 08/25/2035.. ... | 12/31/2013. | Book Value Adjustment 08/25/2035.
12707P AA 3| CABOT CORP 5.259/01/2013 | R [09/01/2013. [ MAUFItY......cvvvrvrirriersirieiersniinies | crrveinrinsiserississiens | cevvei 1,000,000 | ........ 1,000,000 | ........... 994,230 491 491 09/01/2013.
14366U AA 0|CNART 2012-1A A ABS 2.09 01/15/2015 v | o | 08/15/2013. | MBS Paydown..........ccovvereerirenenns | v | eoverinees 797,767 | oo 797,767 | oo 714,594 7 7 01/15/2015.
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035............... ... | 06/25/2013. | MBS Paydown..........crvvviviernriieis | cerrveerernsissennnenins | evvveinns 148,658 | ........... 148,658 | ........... 148,654 512 512 02/25/2035.




Annual Statement for the year 2013 ofthe IMlid=-Continent Casualty Company

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

SCHEDULE D - PART 4

cvia

1 2 3 4 5 6 7 8 10 Change in Book/Adjusted Carrying Value 16 17 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Total Stock
e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Year Date
16165L AC 4|CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36.......... ... | 12/25/2013. | MBS Paydown 242,478 242,478 | .........242,455 | ............. 242,478 0 | e | e 242,478 06/25/2036.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40 ... | 06/15/2013. | MBS Paydown 2,985,642 2,985,642 12,936,995 | .o | e 88,648 | | s 48,648 | ..o ..2,985,642 04/15/2040.
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036. ... | 12/25/2013. | MBS Paydown 32,985 | oo 32,985 17,810 1,814 32,985 03/25/2036.
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035............ o | 12/25/2013. | MBS PaydOwn..........covvvrinirnriinins [ cerrveerernsisnisninenns | ereneinnd 668,552 | ........... 668,552 | ...........668,532 | .............. 623,255 [P ) RN IR 668,552 08/25/2035.
17309D AB 9 |CGCMT 2006-C4 A2 SEQ CSTR 3/15/49... ... | 06/15/2013. | MBS Paydown 1,217,846 | ........ 1,217,846 ..1,214,887 2,960 .1,217,846 03/15/2049.
17311Q BF 6|CGCMT 2007-C6 A2 SEQ CSTR 12/10/49. ... | 09/10/2013. | MBS Paydown 1,454,544 | ....... 1,454,544 ..1,452,015 2,529 v 1,454,544 12/10/2049.
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34................... ... | 12/25/2013. | MBS Paydown 200,132 200,132 | ...........199,655 | ..oovvrnnee 198,784 632 [ v | e 200,132 10/25/2034.
251510 CE 1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033 ... | 02/25/2013. | MBS Paydown 8,373 8,373 0 8,373 10/25/2033.
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034 .| ... | 12/25/2013. | MBS Paydown 294,299 294299 | .........294232 | .............. 292,462 | .. 426 426 | o e 294,299 07/25/2034.
302570 BA 3|FPL GROUP CAPTL 5.3506/15/2013........c.cccvvnne ... | 06/15/2013. | Maturity.................. 2,000,000 | ......... 2,000,000 | ........1,999,840 | ........... 1,999,983 | ..o | s 17 L/ (OO IR 2,000,000 06/15/2013.
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.... ... | 12/25/2013. | MBS Paydown 220,269 220,269 87,906 | | i (6,347) (6,347) 220,269 09/25/2034.
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1/10/2038.... ... | 01/10/2013. | MBS Paydown 553,626 553,626 553,626 | .. 0 0 553,626 01/10/2038.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08/20/18..........ccccnvurnnee ... | 12/20/2013. | Sinking Fund Redemption...........cc.. | ooveernerncrrncirneiinns | e 116,374 | ..ccoooee. 116,374 | oo 116,374 | e 113,205 | cooocerernrinens | cevereenns (1,027) (R I0724 ) TS IR 116,374 08/20/2018.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34 ... | 12/25/2013. | MBS Paydown 84,403 84,403 ..83211 |.. 740 740 ...84,403 09/25/2034.
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35 v | 12/19/2013. | MBS Paydown..........cvevvererrreenenes [ covrernerinerirseiseinns | e 187,154 | ..........187,154 125,275 | v | s 13,748 | e | s 13,748 | .o, . .187,154 11/19/2035.
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.... | ... [ 12/19/2013. | MBS Paydown.........cccccvivrvemiirerinns [ covvirernsiseireniseiinins | vvriveenn 122,180 | .cooconeee 122,180 | .oorerrnn85,832 | oo 87,712 3,160 3160 | .o [ 122,180 08/19/2045.
42805R AU 3|HERTZ 2009-2A A14.26 3/25/14 ... | 03/25/2013. | MBS Paydown 1,500,000 4 4 ..1,500,000 03/25/2014.
46625Y VU 4|JPMCC 2005-CB13 A31 SEQ CSTR 1/12/43...........| ... | 11/12/2013. | MBS Paydown 1,905,637 0 cernnnenn 1,905,637 01/12/2043.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... o | 12125/2013. | MBS Paydown..........coervrininriinins [ corrneerernsisnisnnenns | evvveinns 151,165 | ... 151,165 | ... 151,873 | i 149,829 [ i | s 1,108 1,108 | e e 151,165 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 ... | 12/25/2013. | Pass-Through Loss 0 03/25/2036.
46629Y AB 5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47........... | ... | 12/12/2013.| MBS Paydown.........ccoccvivrvemrireiinns | v | vovreeenn 437,159 . 2,738 2,738 | oo | e 437,159 06/12/2047.
46637V AA  3|JPTEP 2012-2 A SEQ 3.00 09/17/42.........cocoverennee ... | 12/17/2013. | MBS Paydown 25,833 125,720 | v | s 26 26 09/17/2042.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36....... | ... | 12/26/2013. | MBS Paydown ..176,619 ...176,619 176,187 (68) (68) 01/26/2036.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37 ... | 12/26/2013. | MBS Paydown 269,440 269,440 268,067 (119) (119) 07/26/2037.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37 ... | 12/31/2013. | Book Value Adjustment ..4,980,959 0 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37.. ... | 12/26/2013. | Pass-Through Loss (3,782) 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37 ... | 12/31/2013. | Book Value Adjustment 30,802 0 07/26/2037.
47232Q AA 1[JMAC 2009-R2 1A SEQ CSTR 11-37 RE ... | 12/26/2013. | MBS Paydown 172,470 2,229 2,229 11/26/2037.
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/3 ... | 12/26/2013. | MBS Paydown .160,509 (172) (172) 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37 ... | 12/26/2013. | Pass-Through LOSS...........cevveeeeveees | covvrvrerieereneieenrins | cemviveeiienrisseiesnsens | evvenrienniee TR08T | 50,911 [ e | e [ s (1,153) (1,153) 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37 ... | 12/31/2013. | Book Value Adjustment 0 07/26/2037.
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36. ... | 12/26/2013. | MBS Paydown 88,159 | .ovovvrnnd 88,159 0 02/26/2036.
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36 oo | 12/26/2013. | Pass-Through LOSS............ecunmeenes | coverieeineinsiiiniins | revriveriesineiinssins | ceeeenneens 36,737 | oo 36,876 | oo (457) (457) 02/26/2036.
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36 ... | 12/26/2013. | CAPITAL INTEREST.......cevvvrvnnns [ v | vvrverirennnen316 | i | v 316 | s 316 0 02/26/2036.
478115 AA 6|JOHNS HOPKINS 5.25 07/01/2019 ... | 02/22/2013. | Partial Call 1,365,817 | ........ 1,134,000 ..1,133,206 616 (5 [ ORI I 07/01/2019.
525221 EM 5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035 ... | 12/25/2013. | MBS Paydown 259,338 259,338 | ..........169,339 | ....ccoeon. 192,518 5,442 5,442 | oo e 12/25/2035.
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049. ... | 10/12/2013. | MBS Paydown ...326,283 ....326,283 323,513 2,961 2,961 326,283 12/12/2049.
581557 AU 9| MCKESSON CORP 5.25 03/01/2013 .|...| 03/01/2013. | Maturity.................. 2,000,000 | ........2,000,000 1,999,731 |.. 269 269 rrreennn2,000,000 03/01/2013.
61532X BS 4 |MONUMENT GLOBAL 5.50 04/22/13.........c.coovvunece. ... | 04/22/2013. | Maturity.................. 3,000,000 | ........ 3,000,000 | ........2,998,710 | ..cccoouee 2,999,910 | ovvoevieriirenns [ e 90 90 | coveererneerenis [ e ,000,000 04/22/2013.
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46... .| 12/25/2013. | MBS Paydown 210,552 210,552 128,495 |.. 27,625 27,625 210,552 10/25/2046.
6325C0 AR 2|NATL AUSTRALIABK BK 5.35 06/12/2013.. 06/12/2013. | Maturity.................. 5,000,000 | ........ 5,000,000 4,999,980 | ..o | e 20 20 ..5,000,000 06/12/2013.
63860H AC 3|NSTR 2007-A AV3 SEQ FLT 03/25/2037................. oo | 12/25/2013. | MBS Paydown..........cccnverevrneenenns | v | evevinees 191,668 | ........... 191,668 | ........... 179,689 | oo 179,689 | .ooooevvvveveriens | e 1,998 1,998 | v | e 191,668 03/25/2037.
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63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037............... oo | 12/25/2013. | MBS Paydown..........cccvvereernneeneies [ v | e 163,345 | .......... 163,345 | .ocvvene 145,581 2,063 2,063 04/25/2037.
64352V MN 8 | NCHET 2005-A A4W SEQ 5.035 8/25/35 ... | 12/25/2013. | MBS Paydown 203,702 203,702 203,702 254 254 08/25/2035.
64352V PN 5|NCHET 2005-D A2C SEQ FLT 02/25/2036.. ... | 12/25/2013. | MBS Paydown 257,056 257,056 248,774 | oo 286,774 | s | e 4,412 4,412 02/25/2036.
65535A AA 2| NHELI 2006-AF1 A1 SEQ STP 10/25/2036, ... | 12/25/2013. | MBS Paydown 21,116 | o 21,116 | oo 21,116 | 8,881 [ [ (10,251) [ oo | e (10,251) | covovvvireriines 10/25/2036.
65535V FX 1 |NAA 2004-AP3 A4A SEQ 5.018 10/25/2034. ... | 12/25/2013. | MBS Paydown 141,653 .141,653 0 10/25/2034.
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036.... ... | 12/25/2013. | MBS Paydown 105,209 105,209 125 125 01/25/2036.
744593 AC 8|STEER-IBM-Z2 6.415 06/01/18 ... | 12/01/2013. | Sinking Fund Redemption, 63,445 | ............ 63,445 | ............. (134) (134) 06/01/2018.
76110V QL 5|RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34. ... | 12/25/2013. | MBS Paydown 251,159 251,159 251,159 8,412 8,412 06/25/2034.
76110V TE 8|RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36. ... | 12/25/2013. | MBS Paydown 299,118 299,118 299,068 9,480 9,480 02/25/2036.
76110V TE 8|RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36. ... | 12/25/2013. | Pass-Through Loss 0 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36 ... | 12/25/2013. | MBS Paydown 73,971 (707) (707) 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36 ... | 12/25/2013. | Pass-Through Loss 0 02/25/2036.
81683R AB 0|SEMINOLE TRIBE 5.798 10/01/2013... ... | 10/01/2013. | Maturity.................. 200,000 200,000 200,000 1 10/01/2013.
844741 AR 9|SOUTHWEST AIR 7.22 07/01/13. ...| 01/01/2013. | Sinking Fund Redemption 238,710 238,710 252,181 0 07/01/2013.
844741 AR 9|SOUTHWEST AIR 7.22 07/01/13. weer | | 07/01/2013. | Maturity...........cc..... 10,630 | .ovovrvrne 10,630 | coovrvrnees 11,230 07/01/2013.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31.......c0evvenee ... | 12/25/2013. | MBS Paydown 58,386 | ..oocvune 58,386 | ..ocoenne 49,719 08/25/2031.
86359B RB 9 |SASC 2004-9XS 1A4A SEQ SPT 05/25/34.. ... | 12/25/2013. | MBS Paydown 298,644 298,644 251,607 | .ooereerei289,779 | v | e TABAT [ | e TABIT | s [ 298,644 | i | e | v [ 9,963 | 05/25/2034.
87612E AT 3|TARGET CORP 5.12501/15/2013 oo | 01/15/2013. | MALUIItY......oovvvevrcrircirciserieeiieenes [ i | s 2,000,000 | ........ 2,000,000 | ........ 1,993,480 LY A I 22,000,000 | oo [ e | 0 | 51,250 | 01/15/2013.
88579E AE 5|3M CO 4.37508/15/2013 MTN ... | 08/15/2013. | Maturity. 2,500,000 2,500,000 | ....... 2,638,700 | .. 2,521,086 (21,086) | .vvvverrerriins [ i (21,086) | .vvoverrrierirs | e 2,500,000 | ..ocovrrirerens | oo | e [ e 109,375 | 08/15/2013.
88732J AK 4|TIME WARNER CABLE 6.20 07/01/2013.... w.. | .. | 07/01/2013. | Maturity SOOI SRURSIUR IFSURTIORPRRRRRTRTOTE ISP 3,000,000 | ........ 3,000,000 | ....... 2,993,640 | ..ccovnee 2,999,288 712 T12 [ s | e 3,000,000 | cvouverrerenins | crverinenreninees | cerrverrenennen0 [ s 186,000 | 07/01/2013.
950840 AA 6| WESFARMERS LTD 6.998 04/10/2013.................. R ] 04/10/2013. | Maturity.........coooovennioniinniiniraniins oo | oo 1,500,000 | ........ 1,500,000 | ........ 1,500,000 | ..cooonene 1,500,000 (V1 RO P 1,500,000 [ ..o [ o | e [V 52,485 | 04/10/2013.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........uvuuiieriirririitisiriieiiinies otiississssss s sns st snssssnsenes | send 49,764,738 | ...... 50,189,799 | ...... 49,795,590 | ........60,865,474 | ..coooveenn0 | s 158,842 | o0 [, 158,842 | .0 | i 49,452,077 | .0 | s 312,661 | ....... 312,661 | ..1,446,147 |..... XXX.oooo
8399997. TOtAI = BONAS = PAM 4.ttt eeb Rkt | eeis 72,660,881 | ...... 73,075,692 | ...... 73,148,708 | ........84,713423 [ ..o | il (71,067)| ... 20 | (71,067) 0 [ 72,348,220 | ...coccoeee0 | oo 312,661 | ....... 312,661 | ...2,225,745 |..... XXX..oooo
8399999. TOHAI = BOMAS. ..tttk ef bbbt | enieae 72,660,881 | ...... 73,075,692 | ... 73,148,708 | ........84,713423 | ....cccocoe0 | (71,067) [ .oovevvvinniennd 0 e (71,067) | oo 0 [ 72,348,220 | ..o, 0] . 312,661 | ....... 312,661 | ..2,225,745 |..... XXX......
Preferred Stocks - Industrial and Miscellaneous
42307T 30 6|HEINZ (H.J.) CO SER B 8.00% 07/15/2013 ... | 07/15/2013. | Maturity.................. 0 [ coveeeerrrneis [ e | e | cevseesnsnnens | nennnenen0 [ | v XXX......
42307T 30 6|HEINZ (H.J.) CO SER B 8.00% 07/15/2013. ... | 07/15/2013. | Redemption 25.000 2,500,000 verrnn2,500,000 1,185 ..2,500,000 .150,000 |...... XXX......
56062Y 20 1|MAINSOURCE FINANCIAL A 5.00 oo | 08/12/2013. | Call....vooeeeerieieeiseseiierisein | e 1,000.000 | ........ 1,000,000 | ..oovermerereerciienes | e 937,780 | .ovoerrrei995,906 | ..vrvs(58,126) [ ovvvvrrercirrrins | e | e (58,126) | .vvvvveeircrrne | cerrrernereen 937,780 | v | 000.62,220 | .........62,220 | ........37,361 |..... XXX......
876851 80 9|TAYLOR CAP GRP B 5.00 ... | 12/01/2013. | Partial Call 429.000 916,000 822,770 0 [ coveveeernenns [ errerreeen822,770 | i | 000000.93,230 | .........93,230 | .......47,324 | ..... XXX......
876851 80 9|TAYLOR CAP GRP B 5.00 ... | 12/23/2013. | Call 384.000 384,000 344,916 0 [ oo | e 344,916 | o | 0000.39,084 | .........39,084 | ........21,866 |..... XXX......
902973 88 2|US BANCORP 7.875C 10| 06/03/2013. | Calll...ccovorvrircirrisieiierieeisnins | e 60,000.000 1,500,000 | ..oovoviriiinrienns [ e 1,500,000 | ...........1,536,000 | .......(36,000) | ..covvrrirermrriirens | verrerrvrrrirnrirens | verveerenns (36,000) | ..o | eerrereennen 1,500,000 | oo | e | v | 75,797 | XXX......
90985F 2# 2|UNITED COMMUNITY BANK SERIES B 5.00. ... | 12/27/2013. | Partial Call 416.670 416,670 403,532 0 [ ooveeeeeeesniees | eeeenrennnn403,532 | | 000 13,138 | 13,138 | ... 16,638 | .... XXX......
929328 30 0|WSFS FIN CORP A5.00.......cmmuemmirmiineerssnisiinnns ... | 08/26/2013. [ Calll.....ovieieiieniiiisscissiienins | e, 1,000.000 1,000,000 | ..ooveiviinnisciinns [ e 921,780 | .............995,906 | ........ (T4,126) | ovvoevsvininns | i [ (74,126) oo | 00 921,780 [ covivviviiiinins | 000000 78,220 | ... 78,220 | ..o 39,028 |..... XXX
8499999. Total - Preferred Stocks - Industrial and MISCEIANEOUS. ... woririiriiensisesssasssssssens s ssnsssssssnssensnnes | evssoees 7,716,670 | ......... PO 7,430,778 | .........10,099,030 | ...... (168,252) | ..ooveeene 1,185 [ i | (167,067) | .cooovvineenen |, 7,430,778 | .0 | i 285,892 | ....... 285,892 | ... 388,014 |..... XXX.oone
8999997. Total - Preferred STOCKS = PAM ... ..ot sis i1 ekttt es ekttt | ersnnens 7,716,670 | ........ XXXeorwoiene [ v 7,430,778 | .........10,099,030 | ...... (168,252) | oo 1,185 [ v [ (167,067) 0 [ 7,430,778 |0 | 285,892 | ....... 285,892 | ... 388,014 |..... XXX.oooo
8999999, TOtAl = PIEfEITEA SOCKS. ... vvuteserseittis ettt efeb s sttt ntnnrenes | enrsans 7,716,670 |......... P00 ST 7,430,778 | .........10,099,030 | ...... (168,252) | oo 1,185 | o0 [ (167,067) | ..oovvvrvninnns (U 7,430,778 | .o 0] . 285892 | ... 285,892 | ... 388,014 | ... XXX......
Common Stocks - Industrial and Miscellaneous
060505 10 4|BANK OF AMERICA CORPORATION.......c.covvernvee | ooe 07/24/2013. | SANDLER & O'NEIL PARTNERS... | .......... 8,000.000 | ..........119,352 | ......... XXXeovooeie | 000 102,000 | ... (14,000) | ... (48,400) | ...vvvvereerrrins | e | ceeereeens (48,400) | ..vovvverirci | e 84,480 | i | e 74872 | TABT2 | i 160 XXX......
060505 10 4|BANK OF AMERICA CORPORATION. 11/26/2013. | STRATEGAS RESEARCH.......c.cce. | o 10,000.000 | ...........158,548 | ......... XXX oo | 127,500 | oo (17,500) | e (60,500) [ ..ovvreverrernries | v | e (60,500) | ..vovveveerecrinn | eerrrerireeennD5,600 | v | 102,948 | .....102,948 | ............300 |..... XXX......
086516 10 1|BESTBUY COINC ... | 03/15/2013. | INTERSTATE GROUP. JUOORN U 3,000.000 | .............64,610 |......... XXX 0 [ oo | ereieiesneenn35,550 | e | 000000029,060 | ..ir0.29,060 | oo | XXX......
086516 10 1|BEST BUY COINC. ... 1 03/20/2013. [ ISI GROUP.......coovvvevierreririrneirerinns | ovirenine 1,000.000 | ............22,818 | ......... XXX 0 [ oo | e 11,850 | i | e 10,968 | 0l 10,968 | 170 XXX......
086516 10 1|BESTBUY COINC. v | oo | 04/05/2013. | BERNSTEIN......coooverrererinirnenin | e 3,000.000 | .............74,128 | ......... XXX 0 [ oo | ereieiesneen35,550 | i | 0000 38,578 | ........38,578 | ............510 | ..... XXX......
086516 10 1|BESTBUY COINC.....cocovrrerrimrirreirseiseiisiieninens | e 04/30/2013. | INTERSTATE GROUP........ccccovverees | corrrenns 2,800.000 | .............74,568 | ......... XXX 0 [ o e 33,180 | o | 041,388 | 41,388 | ... 476 XXX......
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Annual Statement for the year 2013 ofthe IMlid=-Continent Casualty Company

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
086516 10 1 [BEST BUY COINC.....coceviiirirciniicrnineenireieis ... | 05/01/2013. | INTERSTATE GROUP........cocconnvee | crri 16,200.000 | ....oceee 419,629 |......... XXX 396,993 7,359 (0 OO ISR 191,970 | v | e 227,659 | ....... 227,659 | .......... 2,754 |..... XXX......
24702R 10 1|DELLINC......cccovuneee ... | 02/05/2013. | INTERSTATE........ccooonurirmrvrerrvrinns | v 100,000.000 | ........ 1,336,710 |......... )99 TN S 1,192,105 | ...........1,014,000 | ... 78,105 | ..ooourvovrrvirrens [ ervrerrinnivenns [ e 178,105 | ..o .1,192,105 OO 144,605 | .......144,605 | ..........8,000 |..... XXX......
428236 10 3|HEWLETT-PACKARD CO.....cocovvrvrrererrreirnerisninns ... | 05/24/2013. | BERNSTEIN 2,500.000 60,962 | ... XXX | s 58,998 7,025 1 [ 18,312 | .........18,312 | ............660 | ..... XXX......
428236 10 3|HEWLETT-PACKARD CO... ... | 07/18/2013. | STRATEGAS RESEARCH.......cccce. | wovvnne 15,000.000 | ........... 390,973 | oo XXX [ e 353,985 | ..o 155,115 | 2,150 | e [ [ eeeeennd2,150 | |00 265,900 | i | 0 135,073 | L0 135,073 6,138 XXX......
681919 10 6|OMNICOM GROUP. ... | 07/29/2013. | ISI GROUP.... . 10,000.000 | .. 685,342 494508 | ....oe00ren499,600 | ..ovirrr(5,092) [ oo | e | rreereenenne(5,092) [ i | e 494,508 | i | 10,190,834 | .....190,834 | ..........8,000 |..... XXX......
681919 10 6|OMNICOM GROUP ... | 12/20/2013. | STIFEL NICOLAUS.........coooovrvirens | v 2,000.000 | ........... 143,790 . 97,454 | 99,920 | i (2,486) | e [ | e (2,866) | i i 97,454 | | 000.46,336 | ... 46,336 | .........2,400 |..... XXX......
92553P 20 1|VIACOM INC CLASS B... v | oo | 03/14/2013. | ISI GROUP........ccvorrirrrivriverirerins | e 5,000.000 | ........... 316,342 | oo XXX oo | i 230,143 | .ooiererei263,700 | 1eerrr(33,558) | oo [ | verereeene(33,858) | o | erennrenn230,143 | i | 086,199 | .......86,199 | ..........1,375 | ... XXX......
92553P 20 1|VIACOM INC CLASS B... woe | .- | 04/09/2013. | INTERSTATE GROUP.......coooivvrns | corinnnns 3,333.000 | ..ccoooeee 219,145 | oo XXX | i 153,413 | cieenen05,732 | i 917 [ XXX.oone
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS................c.cccovviii cvoeviirieiieieieseie et nsenies | cerenes 4,086,917 |......... XXX ovvvs | v 3,450,321 0 2,874,352 0]...1,212,565 |....1,212,565 | .......31,860 |..... XXX......
9799997. Total - Common Stocks - Part 4.... ..4,086,917 ..3,450,321 0 2,874,352 0]...1,212,565 |.....1,212,565 | ........31,860 | ..... XXX.oone
9799999. Total - Common Stocks........... 4,086,917 3,450,321 0 2,874,352 0 [ 1,212,565 |..... 1,212,565 | ........31,860 |..... XXX......
9899999. Total - Preferred and COMMON SHOCKS........uuuvuuiuuuiiesirieissieiersssisiriins | eessmesesssesss st s es st ensssessnienns | aniene 11,803,587 | ......... O S 10,881,099 JRvyRTTON | RN (112172) [ o0 | 10,305,130 ....1,498,456 |.....1,498,456 | .....419,874 |.... XXX..ooo
9999999. Total - Bonds, Preferred and COMMON STOCKS..............cuuuivuerieriiiiiiiiins coeeirieisssseessssessesesseessssesssssesses s sssssissssesssesssnessassinnes | avea 84,464,468 | ........ XXX | e 84,029,807 | .........97,023,667 | ...... (113,357) .(69,882) | ..ovvviieinn0 [ (183,239) | c.oovvverrcean0 | i 82,653,350 |.....cccce0 | 1,811,118 |..... 1,811,118 | ..2,645,618 |..... XXX......
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SCHEDULE D - PART §

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

3 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

NONE




Annual Statement for the year 2013 of the  Mlid=-Continent casualty 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 - U.S. Property and Ci Ity Insurer
59530Z ZZ 3|Mid-Continent Assurance Company.... . | 2ciB1... . [..NO.. 21,986,316 100,000.000
595301 ZZ 8|Mid-Continent Excess and Surplus Ins 2ciB1 ..NO.. 16,703,158 .100.000
67920@ 10 4|Oklahoma Surety Company. . . | 2ciB1... ..NO.. 17,598,773 10,000.000
1199999. Total - Common Stocks - U.S. Property and Casualty INSUFET..........cow s seseseesnssnsssseessssnsenssssesnsans | eeseeees 0 56,288,247 |......... P S
Common Stocks - Other Affiliates
595302 ZZ 6 | Mid-Continent Specialty Insurance Services, Inc.................. | ............ | 2ciB2 NOL i ] 50,000
1799999. Total - Common Stocks - Other AffIIATES................coveviiiiiciiiceeeeeeeeeeeee e eaesenaeienas 0]... 50,000
1899999. Total - Common StOCKS.............ccovvveereerriereeeererereeeeeens 0 56,338,247
1999999. Total - Preferred and CommON StOCK...........covueireiieririerieieieeseeiee e 0 56,338,247
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.
SCHEDULE D - PART 6 - SECTION 2
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




3

Annual Statement for the year 2013 ofthe IMlid=-Continent Casualty Company

SCHEDULE DA - PART 1

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

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 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
Invesco AIM Advisors Inc. Treasury Portfolio Cash
825252 30 7[Management | .. | 12/31/2013. | The Bank of New York Mellon. 221,973,498 | i [ | e [RRTTTRTRORRUTOTLS IVTOTVRRRIPTPRRPVRRO INVEPTRO 21,973,498 | ..o | v | e 0.020 | ...... 0.020 | Mtly.... 6,775
8899999. Total - Exempt Money Market Mutual Funds v 21,973,498 0 0 (V] IR 0 s PO 21,973,498 | oo 0 [ oo 0 [.XXX...... XXX XXX 6,775
9199999. Total - ShOM-TEMM INVESIMENTS. .........covuiveiiriisieiseiseieeeesee ettt bbbttt eninns | eetiseenan 21,973,498 0 0 (V] [ () XXX eovoeein | v 21,973,498 | oo (V) [ 0 |..XXX...... XXX XXX 6,775




Annual Statement for the year 2013 ofthe IMlidl-Continent Casualty Company

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

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

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

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

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

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

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2013 of the  Mlid=-Continent casualty Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
F & M Bank & Trust COMPany..........cccoeeeurrereeirereineeneeereeneenenes Tulsa, OKIANOMA.........courerierrierce e ssenens | erveneenees | e 0.400 [ .ovveeereeeeiereieireiees | cereereeeeereesereeeiseennees | ceeeeeeenees 10,268,607 | XXX
The Bank of New York Mellon............cccerrreniinrnniernniennenns NEW YOrk, NEW YOrK........covriereiiiinieecininieersssseicieissisnens | covevveinns | vevee 0.010 26,253 | XXX
Commerce Bank-Certificate of Deposit Tulsa, OKIANOMA........cveieieeeieeereeceeseeeeeee e | coverenees | cereeneeneenennd 0.349 | .o 528 [ oo | e 151,536 | XXX
0199999. Total - Open Depositories.. XXX... XXX..
0399999. Total Cash on Deposit.... XXX... XXX..
0499999. Cash in Company's Office XXX... XXX..
0599999, TOAI CASN.......ocvvererrerieiaeiseieeiese sttt XXX... XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 11,105,967 | 4. April 8,499,794 (7. July 16,613,949 | 10. October. 11,388,005
2. February. 14,910,207 |5. May. 8,206,311 | 8. August 16,468,407 | 11. November. 13,227,495
3. March 19,391,007 |6. June 18,127,370 | 9. September. 13,610,608 | 12. December. 10,446,395

E26
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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  Mlid=-Continent Casualty 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
3. Anzona......ccvneenceineeenl AZ | s [ et | eniener st niens | sesenes st | s
4. Arkansas.........ccccocveevivereererne AR | i Buies [PROPERTY AND CASUALTY .ottt sensesisssssensissiessensesnens | covesssisssensesssnssesensennns | conee 250,957 258,594
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.................... DC | veovens | et | erienes st sneens | sreeres st | eres
10.  Florida.... PROPERTY AND CASUALTY ...ccovviiititerieritererieississiesissiesssss s ssssisessesssssssnies | stsssesessessssssesessnsssssins | coees 209,303 209,641
1. Georgi . PROPERTY AND CASUALTY .....ivimretmremriaerserisessssessesssssssssssesssesssessssessssssssesses. | soseesssssnsssesssnsssessnse | onee .35,134 .36,203
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, New Jersey....ooovevvrevnncee Nd [ | s s | et | e | s
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