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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar@ASUNY SECUMHES........vveeveeeerceiriieiisiieesiesiie ittt estsssensnssas | sessessssssnes 1,804,964 |............ (UK I 1,804,964 | ....covveiinernens | s 1,804,964 |............ 0.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENE AQENCIES........cvvrrererrirrerneerereesiressssesees | crveseeseesssssssssessssessnnssns | sessseseens 0.0 [ e e | s (0] 0.0
1.22 lIssued by U.S. government sponsored agenci€s..........oeeevvererrerens | worvvevessenens 3,248,358 |........... 14 | 3,248,358 | ..o | e 3,248,358 |........... 14
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES).....vvuvvereuieuieriiiisiiseiseise e ssesseses | seesessessnes 1,492,876 |............ 0.7 [ v 1,492,876 | ..o | e 1,492,876 |............ 0.7
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cccccoeeees | veereerrerrienns 8,583,485 |............ 38 | 8,583,485 | ..o | s 8,583,485 |............ 3.8
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 10,881,831 10,881,831 10,881,831
1.43 Revenue and assessment obligations 21,346,606 21,346,606 21,346,606
1.44 Industrial development and similar obligations.............cccoccveveeireeeens | e [ereeieeen0.0 [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccocveeveveneereeierenienes | cevveeieiieiniens 345781 |............ 0.2 | oo, 345,781 345781 |............ 0.2
1.512 Issued or guaranteed by FNMA and FHLMC............ccoovvivminns | covvenrivnriinnenns 320,187 |..cooenee (0% I I 320,187 320,187 |..ccoonue 0.1
1513 AL OHNET ...t ssssssssenssenss | srsessssssessssssssssssnnsss | srssssannss 0.0 [ oo [ eoesiississiesiesienns | e (0 O 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........| wcovrrirevenns 8,586,721 |............ 38 | 8,586,721 | ..eveeeererreieienns | e 8,586,721 |............ 3.8
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.........ccvevvvieniereinerrenieniens | verveisiisiseiseinnens 8,638 |............ 0.0 | oo 8,638 | .o | e 8,638 |............ 0.0
1.523 Al OtNT......ooocvveieecirciite st ssss s ssenssnss | snnssnssnes 50,331,416 |.......... 224 | 50,331,416 | ..o | erereieienns 50,331,416 |.......... 224
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES)......ouvveieieeiieitecieciseeiseeesise s essssssns | ereesessean 81,802,002 |.........36.5 | ccoorrriennee 81,802,002 81,802,002
2.2 Unaffiliated non-U.S. securities (including Canada) ..17,083,615 |.... ...17,083,615 17,083,615

© o N o

2.3 Affiliated SECUMHIES. ..ot
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:

3.21 Affiliated

3.22 Unaffiliated. ..ottt
3.3 Publicly traded equity securities (excluding preferred stocks):

331 AfIIATEA. ..o

3.32 Unaffiliated
3.4 Other equity securities:

3.41 Affiliated

3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:

351 AfIIATEA. ..o e

3.52 Unaffiliated.......coovvrerieiiririe et
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL ..ottt nes
4.3 Single family residential Properties............covruermenreresinsnessiessseseeeenes
4.4 Multifamily residential properties.
4.5 COMMETCIal I08NS.........vvvrirrirrirriseinsieie st ssessnes
4.6 Mezzanine real estate 10aNS..........c.vvueerininiineieiieeisee e
Real estate investments:
5.1 Property occupied by COMPANY.........ccoerrieieirrinieeesie s
5.2 Property held for production of income (including §.......... 0 of

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

satisfaction of debt)
CONFACE IOANS........eeeeie ettt nen
DEMIVALIVES. ...t
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)

. Cash, cash equivalents and short-term investments...........c.ccocovvnenernininennie

............ 5,266,472

................ 5,266,472

..5,266,472

. Other invested assets
. Total invested assets

................ 2,450,505 e 2,490,605

2,450,505

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

............ 224,298,794 v 224,298,793

...224,298,793
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAI.........cc.ciuiiveiiciieiieiesise ettt bbbttt et b s bbb s bbb aen b

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e 0

3. Current year change in encumbrances:
3.1 Totals, Part 1, COMUMN 13 ...ttt bbbt
3.2 Totals, Part 3, COMUMN 1. ...ttt bbbt 0

4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een

5. Deduct amounts received on disposals, Part 3, Column 15..........cccoceeee... I .. 0 IR B
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ouiieeecieieisc ettt sttt b s
6.2 Totals, Part 3, COIUMN 13......oieiceesss ettt s bbbttt 0

7. Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, COUMN 2. ...ttt bbb bbbt
7.2 Totals, Part 3, COIUMN 0. ..o iesssss st ssssss et s st s sttt 0

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1.ttt sttt
8.2 Totals, Part 3, COIUMN ...ttt s sttt 0

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee 0

10.  Deduct total NONAAMIEEA AMOUNLS...........c.eviveieicteees ettt sttt ettt a bbb e sa bbb e sttt s b b ae s b et b st b bt es e bes b s saeses st nse st

11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt 3,395,209

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbbttt bbbt s st
3.2 Totals, Part 3, COIUMN ..ottt sttt ns e 0

4. Accrual of discount

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.....ouieiiiiiiceeieeie ettt bbb bbb bbb
5.2 Totals, Part 3, COIUMN 8........ooiiiieiieiieiieeie et bbb bbbt 0

Total gain (I0ss) on disposals, Part 3, COIUMN 18...........ccuiiiieiiieieisceie ettt a e bt et e bbb bbbttt en bbb (69,250)

Deduct amounts received on disposals, Part 3, COIUMN 15............c.iiiiccie ettt bbbttt s bbb s st 470,380

Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........c.ccuiiiiieiiciee st

© ®©® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13, ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 1. oottt
10.2  Totals, Part 3, COIUMN 0. ...ttt bbb 0

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s 2,855,579

12, TOtal VAIUGLON GIIOWANCE........c.cveierieiicie ittt ettt RS8R 8RR R ARt b st

13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt 2,855,579

14, Deduct total NONAAMILEEA GMOUNLS..........c.cvuiieiieiiscieieisse ettt bbb bbb s s sttt

15. Statement value at end of current period (LINE 13 MINUS LINE 14)........ieicieiiercieeeeie ettt bbb bt es b s ettt n e 2,855,579
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 OF PHOT YBAI..........ciiiieieiieictee ettt bbb s bbb s bbb bbbt 3,001,451
2. Costof acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuuiueieiiieieiesss et snes
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 0
3. Capitalized deferred interest and other:
3.1 T0talS, Part 1, COIUMN 16........cvumieirieierirceieesieceseess ettt
3.2 T0tals, Part 3, COIUMN 12........oiiiiriiirireissieces sttt 0
4. ACCIUAI OF QISCOUNL.......eooevrrisceeiieeis ettt 44
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13........oieerice ittt
5.2 Totals, Part 3, COIUMN O.......ouiuiiriiiiieriesieesesi sttt 0
6. Total gain (105S) 0N diSPOSAIS, Part 3, COIUMN 19.........coeiiriieieiesietes ettt sttt bbbt s e b s st s bbb st b ettt s st s b e bbb s s sae s st s et e
7. Deduct amounts received on diSposals, Part 3, COIUMN 16...........ccoueicuieieeiiese ettt sttt bbbt s st s s bbb s e s st s et bnen
8. Deduct amortization of premium @Nd AEPIECIALION...........cceveicvieeieiciree ettt ettt bbb st s et b s bbb s b et s s s e bbb es st s s s et st nntenas 5,659
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17t
9.2 Totals, Part 3, COIUMN 14.........oeeirereseees st 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........ouiiriieeieerieeeseseisesisesss sttt 545,330
10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 545,330
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccurrrrurrumirrinriirineinsseiesssissssesssssss st ssssssssssesssessessessssssessessssssnssns 2,450,506
12, Deduct total NONAAMITIEA @MOUNTS........c.uivuuirerciiieeieereseeiseeeieess st ees st ess sttt
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.oiuiurirririrriniinsissieeessss e sssssssessssesssssessesssssssssesssssssssessessessssssessasssssessassssssssessesssssessessnes 2,450,506
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI.........cuuriuierrerrereeeeiieeereteie ittt esees bbb £t bbb £ bbbt st 201,070,475
2. Cost of bonds and stocks aCquUIred, Part 3, COIUMN 7............c.cuiueiiiiieieiccie ettt bbbt bbb b bbbttt 30,522,971
3. ACCIUAL OF GISCOUNL........oveveeie ettt ettt bbbt a8 4 8 bbb s s b8 bbb s s s bbb s e b s e bbb bbb bt s bbbttt 1,295,568
4. Unrealized valuation increase (decrease):
41 PAMET, COIUMN 121 ittt (163)
4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s
4.3 Part2, SECtON 2, COIUMN 13.....couuiiiiireriiesi ettt 93,345
44 Partd, COIUMN 1ottt (9,621) 83,562
5. Total gain (loss) on disposals, Part 4, COIUMN 19.........c.ciriiiieisiteeie ettt bbb s bbb bbbt a bbbt bbb en bbb en bt 887,596
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........coeiiiiieieiiiieie sttt st bbb 21,577,866
7. Deduct amOrtization Of PIEIMIUM............cc.ciiiieieiscei ettt bbbt s et R bRt bR b bbb bRt bbbt bbbt n bt been e 1,169,850
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15ttt
8.2 Part2, SECHON 1, COIUMN 19. ...ttt b bbb
8.3 Part 2, SECHON 2, COIUMN 16.......c.uiruuuimmreimirieesiess sttt
8.4 Part 4, COIUMN 15.....couuiiiieireiieeiiserisre st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIUMN T4ttt 163,750
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN 4.ttt 240,256
9.4 Partd, COIUMN 13ttt 404,006
10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9).........ccoveveierrircriesee ettt s s ss s s s e 210,708,448
11, Deduct total NONAAMIEEA @MOUNS............rvrerriirriiseeisresisesesee s ess s RS ERERREEen
12. Statement value at end of current period (LI 10 MINUS LINE 11) ...ttt ettt st ettt s b s et n st n s 210,708,448
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE 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.. ...6,113,803 6,525,236 ...6,534,913 5,604,812
Governments (Including all obligations 2. CANAGA. ..o | et | ettt ents | seesestene sttt ettt enns | setsestent sttt
guaranteed by governments) 3. Other Countries.........coooevvenee | coveisieeriiiiiennees 1,492.876 | oo 1,614,528 [ .o 1,491,990 [ .o, 1,500,000
4, Totals....oooversvrisirnirnssinns | v, 7,606,679 | .oooovvrririnnenn, 8,139,764 | ..o, 8,026,903 | ..o 7,104,812
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. Totals....ooviiinnrnrisisisiines | o 8,583,485 | .o 8,782,363 | .o 8,572,766 | ..oooovvvenns 8,620,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....oovirsnrnrinniirin [ o 10,881,831 | oo 10,608,812 | .o 10,758,853 | ..o 15,125,000
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..oocniiensirsciscinssiens | i, 31,607,482 [ ...coovvvnnne. 33,782,076 | ..oooovcienncen. 31,964,918 | .o, 28,994,066
Industrial and Miscellaneous and Hybrid 8. United States........ccoevevevees | covereierieienns 130,071,524 | ......coveone. 145,028,350 | .....occvvvveeee. 129,098,730 | ..ccvvcvrenee. 135,732,665
Securities (Unaffiliated) 9. CaANAGA.......coeeeereerieis | s [ e | e setenns | cres e naes
10._Other Countries. ..oooeeeesseeees | covernssriiisnnieens 17,085,480 | ..ooooveiisriiennees (RN REv — 17,112,494 [ v, 17,064,226
11, Totals..onniisrnsssiisciien v 147,157,004 | ..ooovviccnriennes 163,192,733 | oo, 146,211,225 | oo, 152,796,891
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o L ] e L e reneiens | creneneetes st enensereneneaesenastenas
13. Total Bonds........oosseevssinnsse | covviiiniiiinnnes 205,836,481 | ..coocovven. 224,505,748 | ..coooovvecen. 205,534,666 | ...oooovvieeene 212,640,769
PREFERRED STOCKS 14, UNted SEALES......cveeevererrenn [ rerieecinnericenieeees [ s | s
Industrial and Miscellaneous (Unaffiliated) 15, CaANAAA........cooveiercieicciis | e | e [ s
16.
17.
Parent, Subsidiaries and Affiliates 18.
19. Total Preferred Stocks.......
COMMON STOCKS 20. United States.......ccooeevernreees
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.......coceeerereieins [ e | s | s
22. Other Countries......c..ccovenicee | vovvvnnsiiissiieenn, 2,150,845 | oo, 2,150,845 | .o, 1,705,159
23, TotalS...ccoecisciiciinis | i 4,871,966 | .o 4,871,966 | .oooovviriennes 4,860,468
Parent, Subsidiaries and Affiliates 24, TotalS...ooviveesireiiesciciieins | e | e | s
25. Total Common Stocks....... | ..o 4,871,966 | .o 4,871,966 | .ooovvvirienne, 4,860,468
26. Total StOCKS...umseeuuisirrsnans | v 4,871,966 | .cooovvviriene: 4,871,966 | .o, 4,860,468
27. Total Bonds and Stocks.... | ................... 210,708,447 | .covovvvrrerenn. 229,377,714 | coovevvvrreenn. 210,395,134
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE 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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a 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

............................ 5.3 8.2
............................ 0.0 0.0
............................ 0.0

............... 11,203,617

............................... 0o 1492876 | o0 v 1,492637 i 0.7

S0IS

.................................. 3978, 1M1 | s A 6,200,634 |3

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

A1 NAIC T | s | s | s 1,999,983 | .ini..3,908,640 | ................ 4,973,208 | .............. 10,881,831 | cccoviviiiiiiiicnn5.2 | s 8,891,389 | ..o 43 [ 10,881,831 | .o
4.2 NAIC 2. | s | s | s | s [ | 0. [ 000 L [ 0.0 [ | s
4.3 NAIC 3o | s | s [ s | s [ | 0. [ 000 L [ 0.0

A4 NAIC Ao | srvsessssssssssssssssnns | s [ s | s s | 0. [ 0.0 ] ..0.0

A5 NAIC Bt | s | s [ s | s [ | essee0. [ 000 ] ..0.0

46 . .00 ... .00 |.

4.7 TOtalS. oo | e | 0 [ 1,999,983 | ...oocvveenvee. 3,908,640 [ ....oonvene. 4,973,208 2 |, 8,891,389 | .o 43 |, 10,881,831 | oo, 0

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
B NAIC oo sannaas | erveenieeeieenies 1,067,714 | ....cooecec.... 6,293,075 | ccoverrerrea 8,166,946 | ....cceooue.e 7571377 | oo 8,508,370 | ..coocvveee. 31,607,482 | ..cooevreeeran 15.0 | oo 27,052,331 | oo, ARTVI —— 31,607,482
52
53
54
55
56
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6 as a
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

6.1
6.2
6.3
6.4
6.5
6.6
6.7

Industrial and Miscellaneous (unaffiliated)

Totals...

................. 7,569,208
................. 1,735,592

............... 31,415,057
................. 5,918,195
.................... 667,893
................. 2,502,995

............... 32,444,688
............... 14,493,693
................. 1,137,786
.................... 804,050
.................... 226,302

............... 18,759,084
................. 7,164,268

............... 10,866,361
................. 9,635,975
.................... 495,916

............. 101,054,400
............... 38,847,722
................. 2,301,594
................. 3,417,566

............. 104,562,015
............... 38,882,121
................. 1,486,914
................. 1,310,262

............... 62,024,529
............... 30,774,592
................. 1,505,699
.................... 300,836

............... 39,029,871
................. 8,073,131
.................... 795,895
................. 3,116,731

...49,106,520

...25,923,352

..51,015,628

741
72
7.3
74
75
76

Hybrid Securities

8.1
8.2
8.3
8.4
8.5
8.6




Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a 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)
Total Bonds Current Year
9.1 NAIC oottt () M— 14,014,440 | ............... 42,291,687 | ..coeuen: 47534331 | oo 34,602,552 | ..oevene 24,887,804 | ............. 163,330,815 | ceovveveeeeereereneenee TT | ek XXX [ e e XX s | e 124,300,943
9.2 NAIC 2.t [(C) o 1,735,592 | .coovvvrerrnns 5,918,195 | ....cceuueee. 14,493,693 | .ccoovvvernnn 8,657,144 | ....ccceo.ee.. 10,535,975 | ..cevvevrenn 41,340,599 | .o 1906 [t XXX i e XXX [ i 30,774,592
...667,893 | ... 1,137,786 | ... ..495916 | ... 2,301,594
................. 2,502,995 | ....................804,050
240,625 | ccoovvveerenrane. 226,302
........ 4,403 |
. 51,625,797 | .... ..64,196,162
Line 9.7 as a % of Col. 6 B e, 245 | i 304

Total Bonds Prior Year

44,508,233 49,770,714 27,261,312 23,361,988 163,690,801 . 121,259,999
7,709,555 | .... 14,361,796 | .... 8,996,610 ..10,004,057 |. .A41,374,758 | ... 9. ..32,770,994
993,491
505,542

..36,257,921 | ... ..33,366,045 |.

Line 10.7 as a % of Col. 8

L0IS

Total Publicly Traded Bonds

1 NAIC T | s 11,088,315 | .ocvvvrnea. 26,924,652 | .....ccocoveen. 35,482,831 | covvveene. 29,767,258 | .....ccovvvvee 21,037,888 | ......cc..... 124,300,943 | ..ooovvvrirriens 58.9 [ .. 121,259,999 | ..orvvvvrines 58.3 [ orveerieen: 124,300,943

11.2 NAIC 2. nssssssssnes | i 1,698,198 | ....cccovvvvena: 4,461,955 | ....ccceveeee. 10,283,130 | .ccvvvrirnan 6,483,073 | .ocvvvveri 7,848,236 | .......cccc.... 30,774,592 | c.ovvvvvciriens 146 | .o 32,770,994 | ..oovvveviirinns 158 | e 30,774,592

11.3 NAIC 3ot sessssseessssnes | ceessssesssssssessssesssenesses | ceseesessneesennens 498,711 [ oo 1,006,988 | ....ooveererrerierereerienes | e | e 1,505,699 | ..oorevorreiirri 0.7 | oo 993,490 | ..o 0.5 [ oo 1,505,699
...300,836 ...300,836 | .... L0 ..0. ...300,836
.................... 226,302 527,084

157,417,791

...12,850,904
..100.0 |.

11.8 Line 11.7asa % of Col. 6.....cccevervrrerrrrrrernnns 82
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccccoeeveieieiiniies | o, 6.1 e 152 [ 224 [l T2 13T 74.6
12. Total Privately Placed Bonds

121 NAIC 1ottt ssesssssssssensans | sesssssisssssns 2,926,126 | ...ccoevrnee. 15,367,035 | ..ocvvvvrene. 12,051,501 | oo 4,835,293 | ..ovverrrrnns 3,849,916 | ..ocevernne. 39,029,871 | oo 185 [ e, 42,430,802 | ovverererrinins 204 [ ) 0.9 CHN IR 39,029,871
1,456,240 | .... 4,210,562 2,174,071 | ... 2,687,739 | .... ..10,566,007 8,603,764 ..10,566,007
.................... 169,182 | ....................130,798 cevverenrennnnn 495,916 [ .oo...........795,895 —" L K ) 795,895

124 NAIC Aottt ssssstnes | evtessessssaessnss 110,521 [ oo 2,502,995 | .ooovereiernn 503,215 | oo [ e | v 3,116,731 | oo 15 | 1,310,262 B e XXX e | s 3,116,731

125 NAIC Bt stes s ssssssssessssssssssssssesssssonss | svsessessesssessssssssssssssensins | sessesssssesssessssssssnssssssssas | sonsessessssssnsssssssssssnssenss | ssessessesssssnssesssssssessons | svsessesssesssssnssssssssonssnssns | sesssssesssmssessnssnssesenns 0

.0
..53,508,504
..100.0

...19,495,452 ..16,896,076

(@) Includes $.....51,909,928 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.....1,596,575 current year, $.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) IncludesS$.......... 0 current year, $.......... 0 prior year of bonds with 5* designations and $.....8,638 current year, $.....15,189 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§.....5,089,813; NAIC 2§.......... 0; NAIC3S.... 0; NAIC4S..... 0; NAIC5S.......... 0; NAIC6S......... 0.
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET ODlIGAtIONS.......coeeveeceeveeeeeee s seessssssssssssnens | eveesseesesenees 5,163,287 | ccvevrerrrrnan 4073774 | oo, 93,588 | ..overeerennns 290,387 | ovvvreerererans 522,099 | .ccovrnrnne. 10,143,136 16,120,795
1.2 Residential Mortgage-Backed Securities..... ....509,781 ...94,953 ...863,636
1.3 Commercial Mortgage-Backed SECUMHES. ........cv.rvrrrrurrirenrirririnninees | eerrirnsineersiessnsensesnenesnes | reereesssineessssssssssssssesssses | coseneesssnsessesssessnsssssseses | snsssessessesssnssssesssssnsss | eonesessessnssseessssessneseses
1.4 Other Loan-Backed and Structured SECUMLIES..........cvevvevreireiernriieiiens | eorersnssssissesssssssssesssssees | eessesssssesssessessensssssessonss | eosssesossessssssossessanssssesss | ssosssessessenssnsessensansnsss | asosssessensanssessasssnssnsseses
1.5 TOtAIS...ouoceeecieciceeee e ssensensssssssensenssessessnsns | ensenseeneensenseDy QL1017 | oririenenenn, 583,555 [ oiviiiiieeen 317,340 [ i 385,340 | .o 16,984,431
All Other Governments
2.1 ISSUET ODBlIGAtIONS........couiveeicieiecse e sssssesessenes | eevessesssssessssessessessesans | cessessessssssesessessesssssesss | sressssssesessessssssssessessess | sevessessenes 1,492,876 |..ocooeveveieeicieinne 1,492,6
2.2 Residential Mortgage-Backed SECUMEIES. ..........verrruririenrrrieiinrireiees | revrreereisensinnississssssnnens | crnenneseinesnsensssseessnsenees | cereessssnssssesssessssssssessnns | sevseessssnssssesssesssseessees
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured SECUMLIES...........ccvvveiveierecrereiieiies | esisiisiisieserisiesississessens | eresesssssssssesesssssessessssens | srosesissossesessssssssssesesens | eromsessessssessesessssensessess | srossesssossessessssessessasanes
2.5 TOtAlS. ..ottt snsesents | srensenssessenssnses st snsae (O] [ [V I 1,492,876 | oo 0
U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET OBlIGAtIONS.......oucveeveiecvcriieie ettt ssessssssaenas | eevssesssssesessssessesessessens | crevessessessesssesssssessssnsens | evessessessesenss 4,605,374 | ............... 3,978,111 | e
3.2 Residential Mortgage-Backed SECUMLIES..........ccevriueiciieeiieieiienieiens | e essssssesns | resnsssssesesssssssessessens | srnesessssssessssessssssssessens | seviesessssssessssessssseseens

Commercial Mortgage-Backed Securities....

............... 3,978,111

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

ISSUET ODlIGALIONS......ceuvecercereireicie ittt
Residential Mortgage-Backed SeCUrities..........ocoveveveeveveveeeisieeinne
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.........c.ccovveverererrerennnn.

............... 3,908,640

................. 1,999,983

............... 3,908,640

............... 10,881,831

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

75

5.1 Issuer Obligations..........c...cccceene. 4,590,558 ..6,207,805 | .. ..20,356,305 ..14,706,555 20,356,305

5.2 Residential Mortgage-Backed Securities. 3,576,388 .1,363,572 ..10,260,875 ..11,355,680 10,260,875

5.3 Commercial Mortgage-Backed SECUMHES............ccuvevrierrercieieiiieiies [ e [ e | cvevesssssesessesssesessessens | veveesesnssesssssesssssseseens | oo s O [ cooreeeieieieeieene0.0 e | eeeieeieiieiieeennn0.0 | e |

5.4 Other Loan-Backed and Structured SECUMLIES...........cccoeveveivevriveieiieiees [esieeiiiisiesisisssesisiesiens | eesessesssssesesssssssessssssens | eeseesesssssesesssssssssesssssns | sresessessssessessssssessesonss | srosssssessesnaan 990,301 | oo, 990,301 T 990,097 . 990,301

5.5 T0talS....cueireiiriisiissisississi s | oo 1,000,714 [ 6,293,075 | i 8,166,946 |......c....... 7,571,377 | v 8,508,370 | ...coveuvune. 31,607,482 | ...ooovvvirine 15.0 [, 27,052,331 | oo 13.0 [ 31,607,482 | ....occoovviniinn 0
. Industrial and Miscellaneous (unaffiliated)

6.1 ISSUET OblIgAtIONS.........oocvvevveiieitieiecies s ssessesssssssssssssenss | crsesssssseniens 3,120,568 | ............... 16,258,814 | ............... 34,016,414 | .....co..... 18,389,187 | ..ccocnenee 18,738,622 | ...coocvvene. 90,523,605 | ..vooevrrrirrirriinns 429 |, 88,499,034 [ ...ocovverrrirnne. 426 | oo, 68,622,528 | ............ 21,901,077

6.2 Residential Mortgage-Backed SeCUMtIES..........covureereenreneeneineineinens [ e 2,650,873 | v 8,178,471 6,536,008 | ... 1,800,890 | ...cccooen. 26,141,580 | .oooovvvvrvriinnenn 124 | e 23,340,688 | ....oovoverriinne 112 [ 18,169,138 | ..coovvvvnnvn. 7,972,442

6.3 Commercial Mortgage-Backed Securities.... . 2,831,265 | .... ..11,836,717 ..97,862 ...358,739 ..22,129,807 23,717,139 ..8,349,710 | ... ..13,780,097

6.4 Other Loan-Backed and Structured SECUNHIES..........ocuevvrrvrerernerrerieiies | orsnrieiiessneans 877,007 [ .o 4,475,166 900,295 | ..o 7,362,013 SN I 10,699,640 | .ovovovvvieieeenen D [ [ 7,362,013

8.5 TOtAIS. ..ottt | criensiensieneeas 9,479,713 [ 40,749,168 25,923,352 | ............. 20,898,251 | ............. 146,157,004 [ .o 69.3 | .o 146,256,501 [ ..o 704 [ 95,141,376 | ...cco.o.o 51,015,628
. Hybrid Securities

7.1 ISSUET ODlIGALIONS.......vonieeieciiciiciieiieeieeiseiseese e sessnsseess | eeesssssesssnsssssssssssssnssas | sesesssesssnsssnsssessssssesssanss | sessseesssessnsssnssssssssssssssnns | esssesssnsssnsssssssssssssssans | seesssismsnans 1,000,000 | ...ccccovvvneee. 1,000,000 | oo 05 [ o 1,000,000 | .overrenriniiencene05 | e | s 1,000,000

7.2 Residential Mortgage-Backed SECUMEIES. ..........vvereriniinrnrininsinnines | cevrenesnissssesssssssiesssssssess | consnssssessssessnsssssssssssnnes [ seneessssnssssssssesssssssssessnns | sesssessssesssnsssssessssssnsnss | sessesssssssssessnssenssnssnssens | snnesessessnsssnsnsssnssnssesQ [ vernemrnnesnsnssnnnnnni0.0 [ s

7.3 Commercial Mortgage-Backed SECUNHES..........c.ceueevcieirerrciieieireiies | eereereeiiesesiesiessssesseenns | ceevsssesiieessessssssssessess [ crnesiessessssssssesssssssssessens | sovesssessessssssssesssssssssess | sesessssssssssesssssessssssesens | seeseesessssssssesssssseseens0. [ covervesveesesiesinnieenen0.0 [

7.4 Other Loan-Backed and Structured Securities.

81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
ISSUET ODIIGAtIONS........cvuivieeiecicreee et
Residential Mortgage-Backed Securities............ccoeueivererncrvererseiennns
Commercial Mortgage-Backed Securities............ccceveeerereerrevsienenne
Other Loan-Backed and Structured Securities.
TOHAIS. ..t




Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

60IS

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 Column6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET OblIgAtiONS.........crverrieieriiriireineineieeiseiseeseesseeseesssesssesssssnees | seeeeennesenesnsi8,283,856 [ coveriivirenas 22,393,901 | ..o 45,305,916 | ............. 34,267,006 | ............32,730,558 | ............ 142,981,237 [ o718 | e XKX s e XXX s 118,587,285 | ............. 24,393,952
9.2 Residential Mortgage-Backed Securities..... ..12,920,014 | .... 10,775,478 | .... ..7,994,532 ..37,462,936 ....29,490,494 1,972,442
9.3 Commercial Mortgage-Backed Securities. 11,836,717 | covvvereree. 7,005,223 | c.overerernne. 97,862 22,129,807 | oveevevvrereeieennenn 105 | e XXX | e e XK | e 8,349,710 13,780,097
9.4 Other Loan-Backed and Structured Securities...........cccooeveeereereeveions | eovenierieennenn 877,007 | o 4475166 | ................. 1,109,545 [ .o 900,295 | ..................990,301 | ..ooovnnnnn 8,352,314 | e b0 | XXX e | e XK | 990,301 | .o 7,362,013
9.5 TOtAlS.....cvvervvericricriesesiesesississsss s ssesssesssssssssssnnssnssns | srensenninenns 19,924,945 [ i, 51,625,797 | ..cooeennnn 64,196,162 | ............. 43,259,696 |.............35,919,69%4 | ............. 210,926,295 | ...covovrirrrrrnned 100.0 [ oo ce XXX e | e e XXX s | e 157,417,791 | v 53,508,504
9.6 Line9.5858 % Of COL B......ouuiiviiiiiieiiesiesissiissis s ssssssssessssssssssnses | eesesssesssssssssssssssasees 76 | i 245 | oo 304 | 205 | e 170 | 100.0 | XXX [ e XX | e XK e | i T46 | i, 254
Total Bonds Prior Year
101 1SSUET ODlIGAtIONS........ooievircieciie ittt sssssessssssensias | eeseesisaneens 11,329,858 | .....cccounnee. 19,355,833 | .ovvvrienns 47,399,881 | ....cccouve. 27,872,249 | ............ 30,953,223 |.............. 90,9 CHRIN PO ) .0 I IR 136,911,044 [ .o 65.9 [ .o 117,559,204 | ............. 19,351,840
10.2 Residential Mortgage-Backed SeCUrties. ..o | v 4,950,309 | ....covvunnee. 13,610,366 | ...coovvvvnnenee 8,719,738 | oo 7,235,887 | oo 1,043,703 | ..coovvirenes 9 0,9 CHRIIN PO ) 0,0 I IS 35,560,003 | ..o 170 | 26,482,802 | ...cocovvennee 9,077,201
10.3 Commercial Mortgage-Backed SECUrties...........covnernrineinninninninni | v 1,521,451 [ e 14,348,242 | .....ocvuneve. 7,374,132 | oo 94,291 [ .o 379,022 | ..o 9 0,9 CHRIIN PO ) ,0 RN IR 23,717,139 [ oo M4 | 10,007,568 | ............. 13,709,571
10.4 Other Loan-Backed and Structured Securities............cueeeeneenecneinens | osissiisiis 1,295,662 | ....ccccveneeee. 6,411,582 | .ccovvrnninnes 1,936,902 | ......c...cc... 1,065,495 | ...cccovvnennne. 990,097 |...ccceuuee. XXX e, P, 0 ST [ 11,689,737 | oo 56 [, 990,097 |....ocee.e. 10,699,640
10.5 TOHAIS ..ot essiesnies | oeneeniansens 19,097,280 | ...ccvvuvnee. 53,726,023 | .......ccc..... 65,430,654 | ............. 36,257,921 | ...ovvvnnee 33,366,045 |.............. 90,9 CHTIN PO ) .0 R R 207,877,923 | c.vvvvercrcrines 100.0 | ovvvrieenee 155,039,671 | ...cvvvvune. 52,838,252
10.6 Line 10.5858 % 0f COL 8. sssssssssssssssssssssssssnss | sesssssssssssesssesssesseas 9.2 [, 258 | oo 315 | s 174 [, 161 [ XXX e, XXX [ o 100.0 |.oovenneee. XXXooviriiens | oo T46 | i, 25.4
Total Publicly Traded Bonds
11,1 1SSUET ODlIGAtIONS........oovveiirieiie e 18,211,722 25,741,598 118,587,285 117,559,204 118,587,285
11.2 Residential Mortgage-Backed Securities 10,273,541 | oo 7,469,854 | ..............7,000,928 | ............... 1,795,484 | ............. 29,490,494 (01N 26,482,802 A [ 29,490,494
11.3 Commercial Mortgage-Backed Securities...........cocoveevinrinnccnsccnnennc | cvrvrniennenn 1,784,568 [ oo 3,645,082 | .cooovvirienn 2,463,458 | ..o 97,862 | oo 358,739 | oo 8,349,710 IO [P 10,007,568 | ...oovvvrrrrirrienens 48 | 8,349,710
11.4 Other Loan-Backed and Structured SECUNHIES..........ocuurienrierrienniinninens | [ eessmssnssnisssssssesssessssnes | seessessessssssssssssssssssssssns | ossssssssssssssssssssssssssssans | sessesssssssesacs 990,301 | oo 990,301 | o085 [ 990,097 | .o 0.5 | i 990,301
115 TOtAIS. ..o sssnsenssnssnsensns | onennnnes 12,890,904 | ... 32,130,346 | ...............47,300,087 | .............36,250,332 | .............28,886,123 | ... 157,417,791 | oo TAB | 155,039,671 [ oo 746 [ e 157,417,791
11.6 Line 11.5asa % of Col. 6......cccovvvrrrvvrrnnns 1000 ...
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........cccoevviviiniiiniiiniiennne | o] [ o152 | 224 | 172 | 137 i 746 |tk XX |k XXX ik XK i, 74.6
Total Privately Placed Bonds
12,1 1SSUET ODlIGAtIONS........oorveeieriieiieiessss et ssesssnsees | sevsissssnsssssinns 168,208 | ...ccoovrvnen. 4182177 | o 7,939,142 | oo 5,115,465 | .....cceveeev 6,988,960 | .....cocoone.. 24,393,952 [ ooooovvrreeris 116 [, 19,351,840 | coooovvvvrrrrrins 93 [ XXX oo [ e 24,393,952
12.2 Residential Mortgage-Backed SECUNHIES..........ovureueeerrerereenrereeecnereins | cereeereireineenes 982,129 | oo 2,646,473 | oo 3,305,624 | oo 993,604 | oo 44610 [ oo 7972442 | oo 38 [ 9,077,201 | oo 44 | 90,9 CHRINN IR 7,972,442
12.3 Commercial Mortgage-Backed SeCUItES. ........ocorverneereererneenereincnees | ceveieieeenens 1,046,697 | ...cocovveneen. 8,191,635 | covvvrrinn A.581,765 | oo | e | e 13,780,097 | oo 6.5 [ 13,709,571 | oo (I [— ).0,% RN I 13,780,097
12.4 Other Loan-Backed and Structured Securities...........o.couevrernrinriineiinens | eoiiisissiisiins 877,007 | .o 4475166 | ...ccooovnenee. 1,109,545 | oo 900,295 | .o | s 7,362,013 | oo 35 [ 10,699,640 [ .ooovviiiiiinninens 51 [ .., SR [ 7,362,013
12.5 TOHAIS. ..ottt stsstnntaes | reeiesienies 3,074,042 | ..o 19,495,452 | .....ccceue.. 16,896,076 | ......coce..... 7,009,364 | .....cccooone. 7,033,571 | v 53,508,504 | ....cooverriirrririnne 254 | . 52,838,252 | ..o 254 | 90,9 G I 53,508,504
12.6 Line 12.585@ % Of COL. B.....oucvumrireireirierieineinecnecneeneesnessnesssssissienes | oneississsssssssseenens BT | o 36.4 | 316 | e 130 [ e 130 [ e, 100.0 | .covvveene ) 0.9 U P 99,9 CHUSIN DO ) 0,9 CRTRI IR ) 0,9 G 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccccovuininninniininnie | o 15 | i, 9.2 [ i 8.0 | s 33 | s 33 | i, 254 |, .0 ST I 2,0, SRR IR 0,9 ST XXX | v 254
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAN.........cviiiriereieiieeeeiretreire et ssessessessessssssessesssssns | eeessssesssssssssesssssssssssessessssssees 11,011,438 | oo T1,0T1,438 [ oot seieiens | ettt a st se s | estese bbbttt
2. Cost of short-term INVEStMENS ACQUITEM..........cccviveieeicieeie ettt bbbt sse st ssbessens | evsesessssssssessssssessesessesseseesanand 63,370,255 | oveveerereeieeee e 63,370,255 | .o.vevierieeieiieteeesce e sessnaes | sttt s bessesaens | cteseese ettt ettt nnnae
3. ACCTUAI OF BISCOUNL.......oovvvvrirreessriresi st | etnt e s e 0 [ [t nss s | et | et
4. Unrealized valuation INCrEASE (ABCIEASE).........eiueiueireiiieieieieessiseeisstesse ettt s st ss bbbt s b b s s sse st nsessesns || stestessesssessesse s st ass e s st en s s ben s s bt ensns 0 [ ettt | vttt ettt s s bensens | Sbestesae bt st s st et s b e bbb s s s s bt n s st en s s | entetseb st sttt ettt an
5. Total Gain (I0SS) ON QISPOSAIS.......cuuvurerrerrirrereeeeseeseeeeeeseeseeeseeeaseessseeeseesesessesessess e s ssessess s eesestenssessessessssasssessassanssnssns | oessessossssessssassssssssessastnesessessanssessessssnnes 0 [ oottt | vttt bbbt enaens | Shetaebae bt bbb st bbb s e b b s st st stessesas | ebtesies st sttt s e bbbt ne s
6. Deduct consideration reCEIVEd 0N QISPOSAIS..........c.cueveeveviiiieeieieesete ettt es s s sse s s stessssnsens | evsesesssssssessssssesssessessesessanand 69,291,880 | .oocvevererererereee e 69,291,880 | ...vuvereieerericreieeeie s essssaesesseas | cerreresie s sttt s s besaesaess | sresees ettt s et s ettt n e
7. Deduct amortization Of PIEMIUM............cc.ccviiieiiicteee ettt ettt b sse s bt s sesasssssssessnsnns | ertessssssssssssesnsssses e s s sesses s s ssssesassnsanee 0 [ ottt sns | et b et s s sssnetes | Sbebeereses et b et et et b s st s st b s aebe s s aesnae | netebeset ettt e bbb s et et a bbbt s et aeans
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............cceviueieiieiisiscics et ssnies | cvesssssssess st 0 [ e | ettt sensens | Shentese bbbttt s e b et st nses s | entetse s st s sttt ettt an
9. Deduct current year's other-than-temporary impairment rECOGNIZEA............c.eviurrerireenrireieeereireeeesneeeessessseseseeseesessees | seeessnsssssessss s ses et sss et 0 ettt nsrsses | eereetestesi st esses s bt es e sesssssesses st entensesntanaess | Shsiessstistonsessctestens et et st s sesset st essessessnsentetas | estetietstesses et et en e s eh st es sttt en bt neen s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......cccoeuvrrrnriinrninrrninenseiesinss [ cerrensensenesssesssesssesssssessessnnes 5,089,813 | e 5,089,813 | oo L0 TS 0 [ oot 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).......cooiiuoiiiiiiiiiisiciiciesssesiesessssesessesssssssssssesnssnes | sossensesssssssisssnsesnssssesssssssensassnse 5,089,813 | oo 5,089,813 | oo 0 ] oot 0 | oo 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

SI11, SI12, SI13, SI14, SI15, E01, E02, E03
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

v03

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 1 12 13
Recorded Unrealized Current Year's Capitalized Total Foreign
Investment Valuation Current Year's Other-Than-Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
2005-03-1104... . | Lenexa .09/26/2005 | ........ 5.665 168,480 |07/29/2005
2005-03-1106. Charlotte .10/03/2005 | ........5.855 126,360 |08/05/2005
2005-03-1108... . | Albuguerque . |.10/28/2005 | ........ 6.005 129,519 |09/21/2005
2005-03-1109... . | Albuguerque .11/04/2005 | ........ 6.145 . 266,936 |10/12/2005
2005-03-1110 Albuguerque . [.11/04/2005 | ........ 6.145 ...717,878 157,950 | 10/12/2005
2005-03-1111... .. | Concord .09/26/2005 5.855 ... 120,543 200,597 | 08/25/2005
2005-03-1113... o | BAKEISFIEld. ... .| 111712005 | ........ 5.785 ..138,318 294,840 |10/12/2005
2005-03-111 Naples... . |.11/02/2005 | ........5.855 211,724 379,080 |10/12/2005
2005-03-1116... . | Escondido .11/30/2005 5.585 |...... 137,643 305,370 |09/28/2005
2005-03-1117... e [NPIES .o . [.12/05/2005 | ........ 5.845 185,855 | 11/16/2005
2005-04-1118... .. | Kansas City . |.12/05/2005 | ........ 6.125 |.... . . 406,350 | 11/16/2005
2005-04-1120.......ccvvvmererrereeiseierisenieenin | ereerienes Prattville 12/21/2005 | ........ 6.205 | .o A27,954 | ..o | s nns | eeeiees et | eeeies bbbttt | fresbess et nnienes | crbieneinnes 686,925 | 11/16/2005
2005-04-1121... . | ShAKOPEE.......uveeieiiis . |.02/09/2006 | ........ 6.105 ..326,814 599,850 |01/31/2006
2005-04-1123... 1 | POCALEIIO. ... .02/01/2006 | ........ 6.035 |.... 257,111 . 454,725 |01/11/2006
2005-04-1124......vvvrrirneeseeeiiesineris | eeiienes TUISA. oo .02/28/2006 | ........ 6.065 | ..o 105,898 | vovoieiiiiieeieeieeisssineins | orsisesiessieessssissesssssessinnes | sriesiesieess st snins | neeesaess st | feessessi st nienes | crsiessinnes 193,500 |01/18/2006
2005-04-1125... I TUISA oo . |.03/17/2006 | ........ 6.105 ....72,800 141,255 |03/03/2006
2005-04-1126... o [ COUMDBUS.....ooie s . 1.03/02/2006 | ........ 6.145 |.... . . 313,470 |02/20/2006
2005-04-1127 ... | s QUICY. v | MAG i | i .03/16/2006 | ........ 6.105 | ..o A9,T43 || s | e | e | cesenes s | onieenie 210,915 | 02/07/2006
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other 2,855,579 5,221,976 | .. XXX.......
0899999. Total - Mortgages in Good Standing.... 2,855,579 . 5,221,976 |..XXX.......
3399999, TOAIS......vveecvrereseeseeseeeaeesese et es ettt ettt 2,855,579 | coovvvrereenrrinrrinerinernen0 [ 0 | covveernrrrrerrerrerneeineeneen0 [ v |0 s 5,221,976 | ...XXX.......

General Interrogatory:

1. Mortgages in good standing $.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes $
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $

0 interest due and unpaid.
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Location

4

2

Loan Number City

3

State

Loan
Type

5

Date
Acquired

6

Rate of
Interest

7
Actual Cost
at Time
of Acquisition

8

Additional Investment
Made After Acquisition

9
Value of
Land and
Buildings

S04

NONE
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

903

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other-Than- Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
2005-04-1122....... Minneapoli MN...... cevrnennnr | 01/18/2006 | 11/04/2013 | ..ooovvvnvenees 357,059 (01 SR U 357,059 357,059 |.... 0
2005-04-1128....... Columbus........covverererenas OH...... coveenennes | 03/06/2006 | 08/12/2013 0 [ s . .(69,250)
0199999. Total - Mortgages Closed by Repayment . SRR ....357,059 0].. 0] s 357,059 357,059
Mortgages With Partial Repayments
2005-03-1104... .. |Lenexa.. ....| 09/26/2005 | 12/10/2013 ..3,511 0
2005-03-1106... .. | Charlotte... ....| 10/03/2005 |12/13/2013 ..2,323 0
2005-03-1108... .. | Abuquerque ....| 10/28/2005 | 12/06/2013 ...3,930 0
2005-03-1109... .... | Albuquerque .| 11/04/2005 | 12/03/2013 ...6,546 0.
2005-03-1110....coocvvrrernes Albuguerque 11/04/2005 | 12/03/2013 ..4,223 0 | e
2005-03-1111..coovcine Concord ....| 09/26/2005 |12/13/2013 ....4,036 0
2005-03-1113....... Bakersfield CA...... revenneennr | 1111712005 | 12/05/2013 ..4592 |... (V1 I
2005-03-1115....... NaPIES.......cvuernieereierirneeieeirseisssninsniennis | Flociions | v 11/02/2005 | 12/03/2013 8,979 | [ | s | s (V10 I
2005-03-1116.......ovvererernne. Escondido. ....| 11/30/2005 | 12/03/2013 ....4,665 0
2005-03-1117....... Naples sevenneenes | 12/05/2005 | 12/03/2013 0.
2005-04-1118.....coovvvrvirrine Kansas City........cvveeemrveernriereniseerenins MO..oooo | ververinne 12/05/2005 |12/02/2013 (V1 I
2005-04-1120... .. | Prattville... ....| 12/21/2005 | 12/11/2013 0
2005-04-1121... ... | Shakopee. . reverneennr | 02/09/2006 | 12/10/2013 0
2005-04-1123....... POCALEIO. ... Do | e 02/01/2006 | 12/06/2013 (V1 I
2005-04-1124... .| Tulsa.... ....| 02/28/2006 | 12/05/2013 0
2005-04-1125... ... | Tulsa.... . ....| 03/17/2006 | 12/04/2013 0
2005-04-1126....... Columbus.........cocovveennn. OH...... | o 03/02/2006 |12/03/2013 (V1 IO
2005-04-1127...ccvovvviriins QUICY. ... MA. | 03/16/2006 | 12/04/2013 0 [
0299999. Total - Mortgages With Partial Repayments .. .. s LGA13321 | 0 s (U 0 0. 0
0599999. Total Mortgage: et ettt ..470,380 | ......... (V] [ 0 (V] [ 0 0]. 0
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other-Than- Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUsIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) IAccretion Recognized and Other B.JA.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 O[NYLIM-CCR 12002 Limited Partnership............... R....... Wilmington................ DE....|New York Life Investment...........ccccoovrernieiens | cevrirennns 0411512004 | ..o | e [ e re [ s [ s | e | e | oererresesesnseniesens | serensesennsessenesnes | seereesneessesennsenes | eeerenes 4.1
000000 00 O|NYLIM-CCR I 2002 Limited Partnership.............. R....... Wilmington................ DE.... | New York Life Investment.........ccccocenniveiinnns | conicnnii 10/03/2006 | ........... 443,305
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.... 443,305
Surplus Debentures - Unaffiliated
29452P AB 2| Equitable Life Assurance SOS USC Surplus Note | ......... New York........ccoouune NY.... | EQUitable Life......cccoererreririierserierierieceseins | cvevine 1 112/29/2006 | ...ocooes | voerirs 1,012,033 | ........... 111,647 | e 1,012,033 [ .o | v (5,659) | cvvvverurernerinrrrienes [ rerereineeieeineiinenin | e | e 77,000 | covooveeeriereeeerinns | e 0.5
Nationwide Mutual Insurance Company Surplus
638671 AK 3|Note | Wilmington ........cc..... DE.... | Transfer from Schedule D........ccccovuveriniiiniins [ coviis 1 108/07/2009 | ....cccooes | covrnrirnens 995,168 | ........... 1,377,960 | ...occcnennn 995,168 | ...vvvvrereriiniiens | o | i
2399999. Total - Surplus Debentures - Unaffiliated. ... . e 2,007,201 2,489,608 2,007,201 L0 . .
4499999. Subtotal - Unaffiliated............. . . . o] 2,450,505 | ... 2,932,913 | ... 2,450,506
4899999, TOMAIS........vvrerereeeseeeereeseeee et stttk eek | eeRi et E ARttt | ieriienes 2,450,505 | ........... 2,932,913 | ...ccoooue. 2,450,506 | ....ovvervvrerrencn0 | eiiviiiinnd(5,615) | v 545,330
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Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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SCHEDULE D - PART 1

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

oL

1 2 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Dates
8 9 13 14 15 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 Amount Received Contractual
CusIpP g Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Due and During Maturity
Identification Description n nation Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Accrued Year Acquired Date
U.S. Government - Issuer Obligations
478045 AA 5| TVA JOHN SEVIER COMB 4.626 01/15/2042.........ccoovveereneerseineinns VAFE] 980,535 | . 97.493 0 01/10/2012 | 01/15/2042
742651 DB 5|PRIVATE EXPT FDG 4.95 11/15/2015........corvrvreririreeniiiernninerinnnens | evvnees | oo [ eoverveninns [ s 1] 969,787 | oo 108.362 ........oe..e. 1,051,109 | oo .970,000 | oo 969,949 | oo | e 25 11/15/2005 | 11/15/2015
880591 DY 5|TENN VALLEY AUTH B 4.375 06/15/2015.........ccocrmerrerernernvenrnernnnns | St [ | v [T | 1,287,858 | .. 105.746 | ............ 1,374,703 | .............1,300,000 | ...cocccecce 1,297,876 | .oooornvoirvcrrcri | v 1,382 06/15/2005 | 06/15/2015
912810 DW 5|US TREASURY BONDS 7.25 5/15/2016 cerverneennrenneenne | S [ e [ | 1,949,083 | ... 115.781] ... (41,639) 03/12/2004 | 05/15/2016
912810 DX 3|US TREASURY BONDS 7.50 11/15/2016.........ccoovveeverrerrmrererrnnrnne | SDue [ | v [T | i 164,166 | ... 119.156 | .... ..(2,984) 10/09/2003 | 11/15/2016
912828 CT 5|U.S. TREASURY NOTES 4.25 8/15/14......ccovvvvvrinneinnnnnennnnssnnnnnnenns | SDue [ [evsviinnes [ 1] 58,978 | oo 102.547 61,528 |. 60,000 ...59,912 01/25/2006 | 08/15/2014
0199999. U.S. Government - Issuer Obligations..........c..cocrvrnrenes ...5,334,909 ..4,940,535 | oo 5,053,322 | .ooovivrcirrnriinnenn0 [ i (43,080) [ i | i | XXX [ XXX | XXX | ... 88,865 | .ol 246,487 XXXooven | o XXX......
U.S. Government - Residential Mortgage-Backed Securities
3128GL WV 0 [FGCI E84260 PT 6.0 7/01/2016........ccvvvrririrrerrenirernnisennsiseesnineninnes | veveens | oo | evnrieen2 [ | 12,046 | e 103.502 12,548 | . 12,124 ...10,960 07/10/2001 | 07/01/2016
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031.......ccvvvrvrenerenrrrerienenennsnnnenins | vevnee oo [evveieni2 [ | v 174,544 | L 113.270 | oo 193,296 | .oovvvveerin 170,651 | oo 172,248 01/07/2002 | 10/01/2031
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032......ccveeeeeieeereeercreeeesecessesseeessesnnens | eeenne | oo [veeeeen2 | ot | e 26,189 | oo 115.278 29,508 | . 25,597 ...25,959 01/25/2002 | 01/01/2032
31389C FZ 7|FNCL 621284 PT 6.50 12/01/2031.......ccvvvvrivrrrrnrinerinnrneerersnreninnns [ vvree [ oo | veriereen2 | v | 43,095 | e 112.400 46,464 | . 41,338 ..42,374 02/28/2003 | 12/01/2031
31389N N7 6|FNCL 630514 PT 6.0 1/1/2032... . veeereeeeeeceeeeeererneeseeeesseseeeesesenneens | eorneee | oo [ vrreeni2 | oot | v 68,683 | ... 110.720 76,728 | . 69,299 ...68,646 10/31/2002 | 01/01/2032
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023...... . v e [ [ T 33,451 | 101.093 32,348 | . 31,998 ...32,588 01/31/1999 | 05/15/2023
36204C J6 9| GNSF 365785 PT 7.0 1/15/2024..........cccoovvvververnerrererneessnisernennes [ eovnnee | [ | o [ 5,388 | i 100.325 | oo 5236 | ........ 5,220 | .ovvrrerirerienns 5,183 01/31/1999 | 01/15/2024
36204H EF 3| GNSF 370134 PT 6.50 12/15/2023.........covveerreemreemrreenrcrmreeneenneeennies oo | oo [eeeeeeeni2 | ot [ eiiin30,021 | e 111,512 33,074 |. 29,660 ...29,637 01/31/1999 | 12/15/2023
36205C FH 8| GNSF 386368 PT 7.00 2/15/2024...........covvvvvvecmerrernrenerinninerinnnns [ evenne | [erveinen | e [ 6,682 | e 115.097] .... 7,380 | ........ 6,412 01/31/1999 | 02/15/2024
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024........ccovvervrvrverrerineeneriseinsriinnnns [ eovnene |0 [erneine2 | e [ e . 55,746 | ooco 116.180 62,593 | . 53,876 01/31/1999 | 05/15/2024
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024...........ccovvuvvveriecmnrvernninnnsniennis [ e | [ | o e 14,382 | e 118.773 16,345 | . 13,762 01/31/1999 | 10/15/2024
36206A HZ 9 |GNSF 405348 PT 8.00 11/15/2024.........ccovvvveremrenerreeeneensersnnnennes | vvees | oo | vevrneni2 | oo | 21,483 | o, 117.773 24210 | . 20,557 01/31/1999 | 11/15/2024
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028..........cccvvvvericriciennnicnnicnciennnns e [ [ | [ e 29,940 | e 112.436 32,843 |. 29,210 ..29,517 01/31/1999 | 07/15/2028
36209U AE 6| GNSF 481605 PT 7.0 7/15/2029..........cccevvvvereverrnerrenirnnensnnnernnnnes [ evvene | [ | o [ 7,626 | e 112.248 | ..o 8,644 | ... 7,701 | s 7,626 07/19/1999 | 07/15/2029
36224T NQ 9| GNSF 337999 PT 7.0 3/15/2023........cecovremereerernenieeerseesnneeserissnsnns | eovnene | [evneernen | o [ e 42,004 | e 112.778 46,140 | . 40,912 ..41,140 01/31/1999 | 03/15/2023
362258 PV 4 |GNSF 781336 PT 6.00 10/15/2031.........ccccvvvverimnircrennniiinnisninnines | evnie | e | vervenni2 | e | 91,365 | o 112716 | e 101,142 | . 89,732 ...88,647 09/19/2002 | 10/15/2031
36241K BU 1 |[GNSF 781851 PT 7.50 12/15/2028.........cccovvvneremrrnerireeeneeinsernennennes | vvees | oo | verrneni2 | e | v 15,761 | i 117.950 19,144 | . 16,231 ...15,849 12/31/2004 | 12/15/2028
38378F YC 8| GNR 2013-28 1A 10 3.50 02/20/2043........ccocovvvnsrirsvrnsnnnnrsnnernennnsennes | eovnnne [ [ 000234 [ | i 446,250 | oo 15.750 (51,737) 85,388 | 02/20/2013 | 02/20/2043
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX 190,327 | v 664,277 | 1,060,481 |0 | (53,18N) [ oo | i v 130,835 | ... XXXooveo | e XXX......
0599999. Total - U.S. Government........... .., ST [ 6,525,236 | .......e......5,604,812 | 16,113,803 | 0 | e (96,261) | vvovvvvvrennrnenensn0 | o0 [ XXX [ XXX [ XXX | ii00000100,850 | e 377,322 |..... XXXeoveoo [ oo XXX.ooo
All Other Governments - Issuer Obligations
056732 AG 5| BAHAMAS-COMMONWEALTH 6.95 11/20/2029........cccovirirnrinininnens | ....... |R| 2FE| 1,491,990 | 107.635] ..o 1,614,528 | ..o 1,500,000 | ..oovvrennns 1,492,876 [ ..o [ o239 [ o oo | eneenn8.950 | 1000 7.000 [MN.cc | i 11,873 | i 104,250 | 11/17/2009 | 11/20/2029
0699999. All Other Governments - ISSUET OblIGatiONS. ...t ....1,500,000 1,492,876 ....104,250 | ..... XXX...... | ..... XXX......
1099999. Total - All Other GOVEINMENES..........cvvurirririerirriririssrierssensseesssnessrssnsensensenssssssssssnsnenesesssesenes | oonneeeseness 1,491,990 [ XXX eviiens | cvvienninnn 1,614,528 | ... 1,500,000 | vivenees 1,492,876 ....104,250 | ..... PO XXX..ooo
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
452151 LE 1]|ILLINOIS ST 4.95 6/01/2023 .1FE ..1,605,394 ..80,190 | 07/08/2003 | 06/01/2023
546415 E7 1|LA ST A4.0008/01/2029.. .1FE 08/21/2013 | 08/01/2029
546415 E8 9|LA ST A4.0008/01/2030.. . AFE 08/22/2013 | 08/01/2030
57582P R4 4 MASSACHUSETTS ST E 4.00 08/01/2032 .AFE 08/21/2013 | 08/01/2032
594610 6Q 5| MI ST 4.14 11/01/2020.........ovremerrerereerrriserisreeenienes ..41,400 | 10/14/2010 | 11/01/2020
605580 6K 0 [MISSISSIPPI ST D 4.131 11/01/2022 A .41,310 | 10/21/2010 | 11/01/2022
605580 6S 3|MS ST SER C 3.243 10/01/2021.... A ..32,430 | 10/06/2011 | 10/01/2021
677521 SX 5|OH ST SER A4.00 02/01/2031........ccvoevvvrirverinerreninriinsvesissivennene | eevivee | oo [ evenee T [ WAFE | i 471,500 | ... 101244 | ................506,220 | .........0.e0..500,000 | oo 71,899 | i | i 399 08/20/2013 | 02/01/2031
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

AE

1 2 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 18 19 20 21 22
Rate Current
Used Year's
to Current Other-Than- Admitted Amount Stated
Obtain Year's Temporary Amount Received Contractual
CusIpP Fair Fair Book/Adjusted (Amortization)/ Impairment When Due and During Maturity
Identification Description Actual Cost Value Value Par Value Carrying Value Accretion Recognized Paid Accrued Year Acquired Date
882721 VP 5| TEXAS ST TRN MOBILITY 4.50 04/01/2033........c.ccovvvevermrvminrneineres | eeviree [ [ evvee T [LAFE | s 496,250 | ...... 101.008 | ..o 505,040 | ................500,000 | ....cccoonn. 496,314 AO...... [ o 5,625 | .o 11,250 | 08/20/2013 | 04/01/2033
93974C RF 9| WA ST MTR VHCLE FUEL F 5.09 8/01/2033..........ccoouvemerrmmeenmernerrnne | evneee | oo [wovrree T | WAFE | i, 596,215 | ...... 102.967 | ..ocvvrcernnens 514,835 | ..........e......500,000 | .ooovrvinneene 592,959 FA ooie| e 10,604 | ...ooovvvnnee 25,450 | 12/14/2012 | 08/01/2033
97705L WR 4| WISCONSIN ST BABS 5.50 05/01/29 ...1,000,710 | ...... 105.999 .1,059,990 1,000,000 MN...... 09/01/2009 | 05/01/2029
1199999. U.S. States, Territories & Possessions - Issuer Obligations. ....8,572,766 | ... XXX........ ,782,363 8, ..8,583,485 | o0 | e (M4 | 0 XXX | eeeenn..86,971 | ..........287,030 |..... XXX oo [ e XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 8,572,766 | ... XXX | e, 8,782,363 | ....ccoouuue. 8,620,000 | .....coccco.. 8,583,485 | ..o | v (114) | il 0 XXX | 86,971 ... 287,030 ... XXXeovooo [ oo XXX......
U.S. Political Subdivisions of States, Territories & P: (Direct and Guaranteed) - Issuer Obllgatlon
126775 TJ 4| CABARRUS CNTY NC 5.10 04/01/2023........ccconveemveemervmnrmerrmeerneeinne | evvenee [ [evveeeneT [ WAFE | i 1,000,000 | ...... 107.021 | v 1,070,210 | .covoovrrrnee 1,000,000 | ..corvvrnnene 999,983 A AO...... | v 12,750 | covvoerennes 51,000 | 03/31/2011 | 04/01/2023
167486 HM 4| CHICAGO TXB C BAB 6.207 01/01/2036...........ccoconrvrvrnmrrerrmnnnerennninns [vvrine [ [ e T AFE | s 945,438 755,293 | .....ce0e0rerer.850,000 | oo 943,432 (2,006) [N FSUOOT INRRRN 26,380 | ..oovvrnee 26,380 | 01/22/2013 | 01/01/2036
399262 HD 9| GROSSMONT CA SCH 5.479 08/01/2025 ...541,710 . ...511,340 . 537,093 (2,371) 11,415 .27,395 | 12/21/2011 | 08/01/2025
463632 4P 1 [IRVINE RANCH CA WTR DIST 6.622 5/01/2040.........ccoovrervrrriirerenes . 1,367,080 | ...... 119.071 1,190,710 1,000,000 | ... ...1,359,375 (7,182) L A1,087 66,220 | 11/29/2012 | 05/01/2040
64966H 4J 6| NEW YORKNY 4.297 10/01/2021.........cvovvvermvrverireneneensneseriennsnenins | eoveeee | oo [eoverena T | WAFE | i 1,000,000 | ...... 105.460 | ....oovvvnee 1,054,600 | ...ccovvvnee 1,000,000 | ..oovvreeeee 1,000,000 [ ..oovermrermrierienins | rererneerenineenenines | cerrverenineenennnnees | evnvrneeeeninnsnen | oveeerendhi 297 | it 4.297 | AOui | v 10,743 | oo 42,970 | 10/07/2010 | 10/01/2021
655867 JF 7|NORFOLK BLD AMER TX SR B 5.45 3/1/25.. 1,036,040 | ...... AT 2 — 1,136,420 | ..cocovvvnneee 1,000,000 ...1,029,218 (1,901) [ cooeveeeenerrineinenies | verreerieeineniinninses | veverneen 5,450 [ 11005103 | MS e | o 18,167 | covvoerernes 54,500 | 01/27/2010 | 03/01/2025
675383 LB 7|OCEANSIDE CA SCH DIST C 0.00 8/1/2049. . ..234,380 | ........ 11.313 226,260 2,000,000 | ... 257,913 | oo | e 14,427 04/12/2012 | 08/01/2049
717883 LV 2|PHILADELPHIA SD A 5.995 09/01/2030.........ccruvemeermrinersmnenennnnenne | vevenne | oo | eevneend [ WAFE | i, 1,000,000 | ........ 97.617 | v 976,170 | ..coooverrneee 1,000,000 | ..coovvrennee 1,000,221 59,950 | 11/23/2011| 09/01/2030
73723R SQ 7|PORTSMOUTH VA REF B 4.541 02/01/2037 .908,010 1,000,000 06/05/2013 | 02/01/2037
796269 VA 3|SAN ANTONIO ISD TX 4.006 08/15/2028. .999,310 1,000,000 40,060 | 08/24/2011 | 08/15/2028
798755 DQ 4|SAN MARCOS CA SCH DIST B 0.00 8/1/2051 .287,456 04/26/2012 | 08/01/2051
799017 JX 7|SAN MATEO CA UNION HIGH A 009/01/2037.... 01/26/2012 | 09/01/2037
941247 N2 0|WATERBURY CT 7.089 12/01/2038..... 1,000,000 70,890 | 09/02/2009 | 12/01/2038
969078 QM 9| WILL CNTY IL SD 0.00 11/01/2027.... 260,481 09/02/2009 | 11/01/2027

1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...

..10,758,853

.10,881,831

2499999. Total - U.S. Political Subdivisions of States, Territories & Posse:

..10,758,853

.. XXX.

...10,608,812

10,881,831

U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agenmes and Authorities of Governments and Their U.S. Political Subdivisions - Issue

r Obligations

09089T AY 7|BIRMINGHAM AL B 6.00 04/01/2022

167725 AC 4 |CHICAGO TRANSIT SER A 6.899 12/01/2040

167725 AF 7|CHICAGO TRANSIT SER B 6.899 12/01/2040..

19633S AB 9| CO ST BRIDGE ENT BAB A 6.078 12/01/2040..
213248 BB 2| COOK CO IL SALE TAX 5.354 11/15/2035...........ccoovvvmmmriiriiiiriiinns
34160P DF 3 |FLORIDA ST 6.825 08/01/2029.

358266 CA 0|FRESNO PENSION A 0.00 8/15/2023.
38611T AJ 6| GRAND PARKWAY TX TOLL 0/5.30 10/1/2032.........cocovvvmrrrniirnrirnns
38611T AV 9| GRAND PARKWAY TX E 5.184 10/01/2042

438701 RE 6|HONOLULU HI WSTEWTR B 5.193 07/01/202:
54473E NS 9 [LACNTY CA PUB WKS BAB 7.618 08/01/2040...........cccccevvrerirnrirnns
575832 UG 3| MA ST BAB 5.788 05/01/2025

592098 G5 0|MET GOVT NASH TN 6.568 07/01/2037

598022 FC 0|MIDPENINSULA CA OPEN SPACE 0.00 9/1/2041

646139 D7 7|NJ TPKAUTH REV 4.252 1/01/2016
649902 7P 2|NY DORM AUTH-F 3.05 08/15/2021..........cccvvrumriinrirciinriieiiecisinas
709223 UA 7|PATPKTXB SER B-26.70 06/01/2018.

71781L AT 6|PHILADELPHIA PA PENSION B 0.0 4/15/15.
73358W EK 6| PORT AUTH NY&NJ 168 4.926 10/1/2051

...... 111.034 015,961
...... 111762 ..558,810
...... 112.940 564,700
...... 113536 .............1,135,360 .........1,000,000 ...1,259,431
........ 95578 ..o 716,835 | o
1,000,000 | ....106.405 1,064,050 1,000,000
..560,850 ..578,510 1,000,000
587,530 60.342 603420 | ..o 1,000,000
500,000 | .....102.028 ..510,140 .
. 1,000,000 | .....102.649 026,490 1000000 1,000,088 .
.............. 1,000,390 | .....118.437 | ..o 888,278 | oo e 096,155 (4,113)
..1,000,000 | .....110.848 1,108,480 1,000,000 999,934 4
eoren1,000,000 . 161,470 1,000,000 | s 1,000,044 | oo | e )
................. 401,620 | ..., 18274 ] ............ 426,698 | ............2,335,000 | ...............450,111 26,003
...... 103.669 77,752 75,000 {0
...... 100431 ..oo......1,004,310 | ..o 1,000,000 | ............ 994,368 ...B45
...... 110758 ..o 1,107,580 | .............1,000,000 (18,906)
953,810 1,000,000 75,594
474,490 ..(118)

.54,900
17,248
17,248
60,780
12,493

02/16/2011
05/29/2013
05/29/2013
05/23/2013
07/12/2013
10/29/2009
04/19/2012
07/17/2013
07/17/2013
10/27/2010
12/14/2012
12/10/2010
12/09/2010
01/20/2012
07/21/2005
10/05/2011
10/20/2010
05/08/2009
12/21/2011

04/01/2022
12/01/2040
12/01/2040
12/01/2040
11/15/2035
08/01/2029
08/15/2023
10/01/2032
10/01/2042
07/01/2024
08/01/2040
05/01/2025
07/01/2037
09/01/2041
01/01/2016
08/15/2021
06/01/2018
04/15/2015
10/01/2051
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
783186 NH 8|RUTGERS NJ ST UNIV BAB 5.665 5/1/2040...........ccccoomuremmrrerrmrrnens | veriree [ oo [ v 1|.1FE| ................628,885 | ...... 109.170 | oo 545,850 | .....cocvernee. 500,000 | ..coorvrrinen 626,187 ..(2,607) 12/13/2012 | 05/01/2040
79768H AK 4| SAN FRAN CITY PUC BABS 5.75 10/01/2035.........coovvemereneernerernenns | eovreen | oo [ ovrirens 1|.1FE| ..ccceeev.......256,640 | ... 100.995 252,488 250,000 | ..oovreerrnenn256,600 | oo [ e, (40) 08/19/2013 | 10/01/2035
89602N VD 3| TRIBORO BRDG NY BABS 4.05 11/15/2021........cvoevrvvirerinrineererneinnns | vveree [ oo | vevvernnns 1|..1FE| ..............1,000,000 | ...... 105.250 | ...ovevvvnnee 1,052,500 | ..oovvevrenne 1,000,000 10/21/2010 | 11/15/2021
913366 EQ 9|UNIV OF CALIFORNIA CA 6.398 05/15/2031.........cccomvereerirenerinnnns | wevnee [ oo [ cervriins 1| AFE| 594,120 | ... 110.988 554,940 500,000 (3,168) 01/27/2012 | 05/15/2031
914440 KZ 4| UNIV MA BLDG AUTH 3.95 11/01/2022........coovvvmmreseirnneineienriiesinnns | eevieee [ oo [ cereriinns 1]..1FE| ..............1,000,000 | ...... 100.574 | ..o 1,005,740 | ....cocvenee. 1,000,000 | .oovvvrrenenes 999,987 A 10/22/2010 | 11/01/2022
91476P FW 3 [UNIV OK REV A 5.526 07/01/2033........cccvvveirierimeriereneeisninerinninens | cvveee | oo | vevirenens 1|.1FE| ................500,000 | ...... 100.109 .500,545 ..500,000 | vvovieerrn499,954 | i | i (46) 08/23/2013 | 07/01/2033
91528N AA 9| UNM SANDOVAL REG MD 4.50 07/20/2036. JSOTN VORI D PR 1|..1FE| .............1,000,000 | ........ 96.441 .964,410 . . A . 4. 10/07/2010 | 07/20/2036
927781 L4 4 [VA ST CLG BLDG AUTH B 4.00 02/01/2027.........couevrerinrnniinnnnrinnns | evvnres | oo | eoveienns TAFE] i 487,500 | ...... 103779 v 518,895 [ .o 500,000 | ..oooirrirnad T Y IO [FSRTRN 257 [ oo | | s 4.000]......... 4.246 | FA....... 8,333 08/20/2013 | 02/01/2027
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations......... . 20,021,830 .. XXXooooes | s 20,372,511 | oo 22,075,000 20,356,305 | .......... 0 | s 107,990 | oo [( XXX XXX XXX... 241,613 | .o 785,684 |..... YOS XXX.oone
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31340Y FN 4 [FHR 19 F PAC 8.50 3/15/20......cccuvruirirereririieernerinnriresieneseesseeisnins | veenee | oo | vevereeens 2| LI [ 12,232 | ...... 106.161 [ ..ooovervrrnene 12,566 11,837 2106 [ s [ (19) MON... | . 01/31/1999 | 03/15/2020
3136A9 7F 9 [FNR 2012-136 ID 10 3.50 09/25/2041..........ccoeemerermrrrreriererseninseieneis | veree | oo | vevens 234]...... 1 2,467,813 | ....... 13.156 2,954,216 ...1,947,549 (488,055) MON...| ... 11/14/2012 | 09/25/2041
3136A9 HL 5|FNR 2012-110 NI 1O 3.50 10/25/2042...........ccrmrvnvirnrrerninerernninsnens | vervene | oo | cereee 2341 ... 1. ...348,048 | ........ 16.037 ....549,330 (109,189) MON... | .... 1112712012 | 10/25/2042
3136AC FK 2|FNR 2013-4 GI 10 3.0 02/25/2043........ SSSSTURRUTSRRTOR IURPPOO VR IO 2341...... LI I 467,081 | ........ 13.375 | covereris 499,013 (59,504) MON... 04/29/2013 | 02/25/2043
3136AC HE 4 |FNR 2013-17 MI 10 3.00 10/25/2041.........cvvvrvvrrermrinnernrineisnsnenresnnenes | eovnee | oo [ wrvees 2341 ... 1] 827,603 | ... 13.000 | oooveriinnd 687,306 (83,889) MON... | .... 02/25/2013 | 10/25/2041
3136AE E6 0 [FNR 2013-59 CI IO PAC 2.50 06/25/2028............covvermrreemerrerrerenenirnne | overee | oo | vevens 2341...... 1| e 345,078 | e 11.563 380,595 (33,477) MON... | .... 05/02/2013 | 06/25/2028
3137AX R9 6 |FHR 4153 DI 10 2.5 05/15/2041........coonvveeirrrinnrieriereneniseeneniinninns | vvves | oo | w234 [ | v 447,046 | ... 12.000 | covoovvrrerns 478,085 (61,054) MON... | .... 01/09/2013 | 05/15/2041
3137B1 ZL 9|FHR 4204 QI |0 PAC 3.0 07/15/2042.... .13.500 525,905 (49,794) MON... 05/02/2013 | 07/15/2042
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017.......ccovvvmrerirnrneenserneennninneis | vvees | oo | vvrerneni2 | oo | i 104,772 | 104.717 | v 113,491 MON... | .... 10/04/2002 | 11/25/2017
31393A V6 1 [FNGT 2003-T4 2A5 SEQ STEP 09/26/33RE..........ccooormremrinneiriniinriinns | erees | oo | vevirenens 2| T 2,029,190 | ... 109.680 MON...| ... 12/14/2012 | 09/26/2033
31393Q YC 0[FHR 2611 UH SEQ 4.50 5/15/2018.........cocomevrrremrrrrnrrnerirmnenenrsnenens | ovene | oo | vevrneni2 | e | . 382,208 | ... 105.660 | . MON... 12/01/2003 | 05/15/2018
31393V MS 7 |FHR 2628 AD NSJ ZX 4.0 6/15/2018.........cccovvvrirvnrirernererneevinnnens | vevvene | oo | everenen [ [ i 106,599 | i 105.097 MON... | .... 12/31/2007 | 06/15/2018
31394B  7J 7 |FNR 2005-32 AE SEQ 5.0 4/25/2025...........ccovvummviemirrerrnrincrrininnns | vvvee | oo | verirenens 2| 1 979,390 | oo 109.881 MON...| .... 10/11/2005 | 04/25/2025
31394H LY 5|FHR 2663 BC SEQ 4.0 8/15/2018.........cvvevvreerererereresisseesissssnienes | eriee [ oo | ververeen | oo | i, 578,331 | e 105.020 | . MON... 08/20/2003 | 08/15/2018
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023.........ccocovvvvvvevnrinricnnivcireniecinnns | v | oo | vereenni2 | e | iriiin.607,598 | ... 107.785 MON...| .... 10/07/2003 | 10/15/2023
31394K BC 7 |FHR 2690 DK SEQ 4.0 10/15/2018...... ceevererenennnneenns [ eevneen [ [ | [ i 476,085 | e 105.252 . . MON... | .... 10/02/2003 | 10/15/2018
31394Y LP  7|FHR 2802 BC SEQ 5.0 5/15/2019......ccccumiieinninniinrinsinsniseisssnsssnnnns | ennees | oo | eeninnnenn | avinas ...454,015 | ..... 106.212 . .475,941 e ..3,552 MON... | .... 05/10/2004 | 05/15/2019
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES. .........ovvreriririsiirierississssisissisnissnsniies | oveesenes 10,953,088 | ... XXX.ooooo | v 12,458,146 | ..............5,919,066 [ ............ 10,260,875 | ..oovvveriiriinad [V (816,243) | .ovvvviriirriiniand 0 XXX [ e 139,815 ... 1,683,231 ... XXX oo [ e XXX......
U.S. Special R ue & Special A t Obligations and all Non-Guaranteed Obligat of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
59465M C9 4 | MI ST HSG DEV AUTH B2 5.622 10/01/2036........ccovvvrirnnesiererinsinnnens | ....... | . | .......... 1 |..1FE ................. 990,000 | ........ 95142 oo 951,420 | .ooovenne. 1,000,000 | .ovovvirennne 990,301 | oo | e 205 [ | | 5.622]......... 5699 |A0..... | eovrreries 14,055 | ..o 56,220 | 02/08/2012 | 10/01/2036
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. .........vrervreeinreninisiesssceniesseine | ceveeneianiennes 990,000 [ ... XXX.ooooe | ceriireininas 951420 | .ocovnnven 1,000,000 | ..ovovvennnee 990,301 | .o (U 205 | oo [ I XXX XXX...... XX [ e 14,055 | ..ooovnev 56,220 |..... XXX oo [ e XXX......
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations. ..o 31,964,918 | .. XXXoooovos | v 33,782,076 | ..ccovonee. 28,994,066 | ........... 31,607,482 | oo [ (708,048) | ..oovveirriinniian [OOSR XXX XXX XXX... 395,483 2,525,135 | ..... XXXeoveoo [ oo XXX..ooo
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055 AJ  1|AFLAC INC 4.00 02/15/2022..........cocoomurrmrierereerseerseeiessesenienssssinseens | sevinee | oo [ cerneeinns 1|.1FE| ... 998,200 | ... 100.646 | ......ccconc.. 1,006,463 | ..............1,000,000 | ...cccoovereern998,492 | oo | v 154 02/08/2012 | 02/15/2022
00440E AG 2 |ACE INAHOLDINGS 5.875 06/15/2014.........covcrvrveriveneirerneirsrnniinns | vvnee | oo | veveernnns 1. AFE| 1,342,185 | .. 102.419 .1,331,450 (5,681) 07/25/2005 | 06/15/2014
020002 30 9|ALLSTATE CORP 5.1 1/15/2053 ceevene | eeveee oo [ 1|..2FE| .................500,000 | ........ 24.110 ....482,200 . 499,997 | s | s (3) 5132 e . . 19,479 | 01/03/2013 | 01/15/2053
02361D AG 5| AMEREN ILLINOIS 9.75 11/15/2018........cveerrriereereneeineeiseernseesseines | eovveen | oo [ orrienns 1| AFE| oo 1,476,315 | o 132126 oo 1,981,895 | ..............1,500,000 | ....ccooon.ce. 1,485,816 [ ..o [ e 2,168 | oo [ | e 9.750 | ....... 10.000 | MN....c.. | woverrrienne 18,688 | ...cccoonee 146,250 | 10/20/2008 | 11/15/2018
03938L AL 8|ARCELORMITTAL 9.00 02/15/2015.........ccomrvemrrreerirererneenreneneeenerinens | ceveene R| e 1|.3FE| oo 494,655 | ... 108.401 542,003 | ooiiieeree500,000 | oo B98,711 | s | i 1,040 47,500 | 05/14/2009 | 02/15/2015
05523R  AB 3| BAE SYSTEMS PLC 4.75 10/11/2021......ccvomeerrrenerrerieseneeisseisenins | s 33 [ 1 ,030,990 rernernneen99167 [ o | s 87 . 47,500 | 10/05/2011 | 10/11/2021
06406H BY 4|BANK OF NY MELLON 3.55 09/23/2021........corvvvernriernrinrerensnnnisnnns | vveree | oo | veveernnns 1 AFE| 999,330 | ... 101.647 | .oovovvnnee 1,016,475 | ..............1,000,000 | ......ccccocene 999,462 | ... | e 59 | e | e | e 3.950 | 10003558 | MS. [ 9,664 | 35,500 | 09/16/2011 | 09/23/2021
06423A AV 5|BANK ONE CORP 4.90 04/30/2015. I [ e VAFE] 1,292,135 | 105.213 1,367,774 1,300,000 1,298,892 | .o [ e 787 .63,700 | 04/07/2003 | 04/30/2015
06739G BP 3 |BARCLAYS BK PLC 5.14 10/14/2020...........ccccvvrmrrririrnrniirernsirsennineens | cevees R| .1 .2FE | oo 999,300 | ... 106.663 .1,066,633 1,000,000 999,488 | .....oovirirrinniis | i 62 .51,400 | 10/06/2010 | 10/14/2020
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Year Acquired Date
06740L 8C 2|BARCLAYSBKPLC 7.625 11/21/2022 . IO [R5 [ I SFE| oo 513,750 | ...... 106.613 | ..o 533,065 | ..ccooverirnns 500,000 | ..cooorrrirnns 512,858 | ... | e (892) | overrerrerrrinerirenes [ e [ e 7628 [ e 7.228 01/11/2013 | 11/21/2022
073902 KF 4|BEAR STEARNS CO 5.30 10/30/2015........coomrererrmrenerierinennnnnennes | eevnne [ oo [ cevverinens VAFE ] i 89,697 | ...... 107.745 96,971 90,000 89,937 | oo [ s 40 | oo | e | eereene0.300 | e 5.341 10/24/2005 | 10/30/2015
084423 AC 6|BERKLEY W.R. 8.70 01/01/2022 977,500 | ...... 121790 ..o 1,217,896 | .............1,000,000 | ..o 983,067 | oo | e 1,396 | o | v | 8700 | e 9.001 06/08/2009 | 01/01/2022
097023 AX 3|BOEINGCO6 03/15/39. - . 997,040 | ...... 132.361| .o 1,323,606 | ...eoereern 1,000,000 | oo 997,267 [ oo | e 40 | oo | e | e 8.875 | i 6.898 03/30/2009 | 03/15/2039
09751W  AA 9| BOLDINILTD 3.6 07/19/35.......ccveeiriirieiiirerineiesisssnneesiessssieseneas | coneees R|. AFE ...1,000,000 | ........ 87.893 T s [ [ 03600 | s 3.600 12/13/2011 | 07/19/2035
162809 AA 5| CHECKERS DRIVE-IN 11.00 12/01/2017........cvvmiriererierinineiierinenes | crvnes .4FE 505,625 | ...... 111.000 11/27/2012 | 12/01/2017
172967 AR 2|CITIGROUP INC 6.625 01/15/2028 ...1,655,632 | ...... 115.627 | oo 06/18/2003 | 01/15/2028
172967 BU 4|CITIGROUP INC 5.875 02/22/2033 ..864,800 | ...... 102.900 .... ..1,029,000 1,000,000 05/22/2008 | 02/22/2033
172967 CT 6|CITIGROUP INC 5.85 12/11/2034........ 260,297 | ...... 108.296 296,730 274,000 05/01/2006 | 12/11/2034
186108 CJ 3|CLEVEELECILLUMS5 08/15/24.... 994,660 | ...... 108.306 | .... ....1,000,000 08/13/2009 | 08/15/2024
201615 CY 5|COMM CREDIT CO 7.875 02/01/2025 . 699,010 | ...... 120.735] ... 650,000 04/24/2001 | 02/01/2025
22546D AA 4| CREDIT SUISSE 6.50 08/08/2023 .2FE]| .. ...1,000,000 | ...... 104.669 | ....ovvvvne 1,046,692 | ....covvnne 1,000,000 08/01/2013 | 08/08/2023
25250 AA 2|DIALOG TELECOM TL 14.00 1/17/2018. AZ | . 917,516 921,985 | ... 917,473 12/31/2013 | 01/17/2018
25468P CN 4 |DISNEY (WALT) CO 2.75 08/16/2021 LFE] 987,170 964,816 | ...ooovcvvnee 1,000,000 | ..cvvierrern 989,875 [ oo | v 1171 08/17/2011 | 08/16/2021
260543 BX 0|DOW CHEMICAL CO 8.55 05/15/2019.......ccvvvrermrirerrmrisernrieriseicirenns .2FE 392,190 | .....129.540 | .......c0.ee.e.509,091 | i 393,000 | i 392,485 | oo [ e 73 05/07/2009 | 05/15/2019
26483E AG 5|DUN & BRADSTREET 4.375 12/01/2022 W2FE]| ... 495,135 | .......96.554 | ..o 482,771 | 500,000 | o 495,561 | s | e 396 11/28/2012 | 12/01/2022
268789 AB 0|E.ON INTL FIN BV 6.65 04/30/2038..... LAFE] 995,720 | ......120.266 | ..............1,202,660 | ..............1,000,000 | .....ccc.c.c0...9968,056 [ ..ocvvourmrvvmmriicris | e 64 04/15/2008 | 04/30/2038
26884L AA 7|EQTCORP8 06/01/19.. .2FE ..996,680 | ......121.505] .............1,215,045 | ..............1,000,000 | .....cccocc00ee997,934 | oiiooiiniiiiiiiins | v 293 05/12/2009 | 06/01/2019
283677 AX 0|ELPASOELECCO7 03/15/38 .2FE 991,460 | ......123.537 | ............. 1,235,367 | .....c0.eee. 1,000,000 | .oovoririrnennn 991,841 [ oo | v 116 05/29/2008 | 03/15/2038
29265W AA 6| ENEL SPA 8.75 09/24/2073 . .3FE 495,915 A 09/17/2013 | 09/24/2073
29364N AP 3| ENTERGY MISSISSIPPI 6.64 07/01/2019........ccoveemirrrerierieeeicrineens W2FE]| ... 999,360 | ......115.624 ] .............1,156,235 | ..............1,000,000 | ...cocce0rsein999,637 [ oovvorniermriirienins | e 53 06/09/2009 | 07/01/2019
29365P AP 7|ENTERGY GULF ST 5.59 10/01/24 AFE] 999,200 | ......111.945] ............1,119,451 | ..............1,000,000 | ...oceeeiren999,362 [ oo [ e 42 09/29/2009 | 10/01/2024
29365P AQ 5|ENTERGY GULF STATES 3.95 10/01/2020... AFE] 998,610 | .....104.103] .............1,041,035 | ..............1,000,000 | ....cccccc0ee.999,004 [ .oocorioriiririniins | ovrrrverinniiens 126 09/27/2010 | 10/01/2020
30251B AB 4 [FMRLLC 6.45 11/15/2039.........ccomrreerinerrerirneesssnisersesisssssessseesennes | evees | oo | veveeeens 1| AFE | s 997,720 | .....113.849] .............1,138,493 | .............. 1,000,000 | .oocvvrersern997,877 [ oo | e 31 10/28/2009 | 11/15/2039
30251B AD 0 [FMR LLC 4.95 02/01/2033........cccvvevmriverineiernrisseesiseisssssssssseensnnes. | eeveees CAFE] 499,370 500,000 | ..coovoerreennid99,387 [ oo [ s 17 01/29/2013 | 02/01/2033
316773 CH 1 |FIFTH THIRD BANK 8  03/01/38......ccccermerrrimrrrrmerrsnisesseiesseseensnnens | cvvenes . . ...1,000,460 1,000,000 | ..ooovereenn 1,000,421 [ oo | e (5) 02/28/2008 | 03/01/2038
362251 AA 8|GRD HOLDING IIl 10.75 06/01/2019.... ISR OO AFE]| ... 503,750 . 500,000 | ..oovveererenn 503,215 | oo [ s (512) 12/07/2012 | 06/01/2019
36962G XZ 2|GEN ELEC CAP CRP MTNA 6.75 03/15/2032.........cccovrvmmrirerirmrerninins | ceveene VFE] ..1,408,992 | ...... 123.824 ] ... 1,300,000 (2,701) 04/20/2006 | 03/15/2032
37247D AE 6| GENWORTH FINL 5.75 06/15/2014.........cocorvrmeremrerrenirseernseinseiesnines | evveen | e [ ovrirnens 1| .2FE| oo, 649,071 | ...... 102.347 | ..ccovvevr..665,254 | i 650,000 | ..cooveerrnnn 849,945 | i [ i 115 06/09/2004 | 06/15/2014
39121 AG 5| GREAT RIVER ENERGY 7.233 07/01/38.......ccrvvmrervernrirernniseernrinserens | evees AFE] 917,040 | ...... 18175 v 1,083,710 | v 917,040 5 04/23/2008 | 07/01/2038
40066N AA 4| GUANAY FILTD 6.00 12/15/2020.........ccmrvemrrmerererrrenerererseesssesseinens | wveees . 300,000 | ...... 102.750 308,250 300,000 | .oovreerrnenn299,980 | coooiverierieririenns [ v, (20) 11/04/2013 | 12/15/2020
404280 AJ 8|HSBC HLDGS PLC 6.80 06/01/2038...........coovverrernerereirneinerieneneenns | cevenne LAFE] 997,830 | ...... 122.850] .... +.1,000,000 | coviverreee997,994 | i | s 31 05/19/2008 | 06/01/2038
449786 AY  8|ING BANK NV 5.80 09/25/2023..........ccovvvmerirnreierireenieinersesssnenienens | coveens . 497,715 | ...... 103.706 | ...cvvervrern. 518,532 | oiiiiirrr0r500,000 | oo 97,761 [ e | s 46 09/16/2013 | 09/25/2023
458140 AN 0|INTEL CORP 4.00 12/15/2032 LAFE] . 495,575 | ........ 92.051 | .ovovereernn460,253 | ooirnn500,000 | oo niB95,732 | i | s 149 12/04/2012 | 12/15/2032
472319 AL 6 |JEFFERIES GROUP 5.125 01/20/2023 .2FE| ... .498,605 | ...... 101146 | ....coeeeer. 505,731 | oiiiii0.500,000 | o987 | s | e 106 01/15/2013 | 01/20/2023
478160 AL 8|JOHNSON&JOHNSON 4.95 05/15/2033 LAFE] 634,615 | ...... 107.862 | ...covvrverernn 701,100 | covviirrrrc650,000 [ oo d37,697 [ oo | v 365 06/27/2003 | 05/15/2033
50075N AW 4| KRAFT FOODS INC 6.875 01/26/2039..........cccmivvrmmeierneireeniiseernnines | ever ..2,960,310 | ...... 123.066 .............3,691,974 | .............3,000,000 | .............. 2,963,665 [ ...coooevvmiiirriimiins | v 526 05/19/2008 | 01/26/2039
53079E AM 6 [LIBERTY MUTUAL 7.50 08/15/2036..........0oevvrmrrrerreerirenirssisssisssssnnss | eeees . 887,230 | ...... 1206101 ..............1,206,101 | ..............1,000,000 | ....ooovvreeer 894,402 | oo | v, 1,499 05/22/2008 | 08/15/2036
534187 AW 9 |LINCOLN NATL CRP 6.30 10/09/2037... .2FE]| ... 934,410 | ...... 114.823 ............1,148,233 | ..............1,000,000 | ..ccoooieeeera939,350 [ oooooniorircricnis | v 1,003 05/22/2008 | 10/09/2037
539830 AY 5|LOCKHEED MARTIN 3.3509/15/2021... A[AFE] ..994,440 8.954 | ................989,544 | ..............1,000,000 | ..coeorereeenn995,564 | oo | s 495 09/07/2011 | 09/15/2021
55608X AA 5|MACQUARIE BK LTD 6.625 04/07/2021........ccovvemmerenerrerirneerneniseennes | eveees R]|. 998,050 | ...... 110.688] ..............1,106,880 | ..............1,000,000 | ....ccc0oee0in.998,464 | .oocooiiiriiiiriviins | v 160 03/31/2011 | 04/07/2021
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589331 AC 1|MERCH SHARP 6.30 01/01/2026............ccooevervirerirmrrnerrereneeisseinnien | vevrne [ oo [ crveeriinens AFE] v 1,952,343 | ...... 119.454 | ... 1,935,148 | ..coccvvvunee 1,620,000 | ....cocvveeee 1,839,725 (13,274) v | e 6.300......... 4.800 06/17/2003 | 01/01/2026
59748T AA 7| MIDLAND COGEN 6.00 03/15/2025.........cccmvvemerereerreinersenenensenenees | wvnees | oo [ oneereens 1| .2FE| oo, 940,464 | ...... 103.384 | ..o 972,288 | ..ccovverins 940,464 | ...cooovvvnnes 940,507 | ..vveeerrerirerirenins | e (5) v | e 6.000......... 5.999 08/17/2011 | 03/15/2025
617446 V7 1|MORGAN STANLEY SER F 6.25 08/28/2017 MTN.......eccrvrnvervemnrrnnn | vrveees AFE] 835,000 | ...... 114460 ..............1,144,598 | .............1,000,000 | ...cccccreeerie 916,667 | oovevvierrirerrirns | v 18,507 [ IO 6.250 ] ......... 8.974 09/19/2008 | 08/28/2017
629568 AX 4|NABORS INDS INC 4.625 09/15/2021.......cccmeverrermrenerrersmeerseninsenns | veveens 996,540 | ...... 100439 .............1,004,389 | ............1,000,000 | ...cooviersenn997,242 [ oo | v 291 IO 4.625] ... 4.668 08/16/2011 | 09/15/2021
650119 AA  8|NEW YORK UNIV 5.236 07/01/32........occrmvrmmrinerrneerscesseinserensisennis | vevonne | oo [ eveneed [ LAFE ] i 1,085,000 | ... 108.416 ] .... 1,069,727 (4,956) | s 5.236 | ......... 4.416 09/28/2010 | 07/01/2032
652478 BC 1|NEWS AMER HLDGS 7.43 10/01/2026. cevvrerenennsninene | eeenee | oo | vevernnieens | W2FE | 002,095,519 | ... 121.874] .............2,376,544 | .............1,950,000 | .......c...... 2,049,336 (4,767) B I 7430 ......... 6.825 01/31/1999 | 10/01/2026
65364U AA 4| NIAGARA MOHAWK 4.881 08/15/2019.......cccmvumeereeereerineereniseinns | neees et LIFE <.........1,000,000 | ... 110.530 | .ovvvrerne 1,000,000 08/03/2009 | 08/15/2019
65557C AJ 2| NORDEA BANK AB 4.875 01/27/2020.. Rf.oene | FE] ... 1,079,050 | ... 108.378 ..1,083,784 ..1,054,695 (7,853) 09/27/2010 | 01/27/2020
67021B AE 9 [NII CAPITAL CORP 7.625 04/01/2021........cocomerererereeeieerserissernerirenes | ereees 370,000 | ........ 41.250 206,250 500,000 163,750 02/05/2013 | 04/01/2021
67740Q AG 1 |OHIO NAT FINAN 6.625 05/01/2031........ccervrvirnnrcinrirersniseereneninees | eeveees 996,910 21,000,000 | ..oviieieenn997,146 [ oo [ s 86 04/19/2011 | 05/01/2031
69318F AB 4 |PBF HOLDING CO LLC 8.25 02/15/2020...........courevrreererierirncrrenins | cevs 492,825 | ......108.500 | ....coceererren 542,500 | ioirrerrn500,000 | e 494,130 | s | e 706 01/27/2012 | 02/15/2020
69351U AP 8| PPL ELECTRIC UTIL 3.00 09/15/2021.........vvvumereerererireerneerseesseinnes | s LAFE] . 991,910 | ........98.403] .................984,031 | ............1,000,000 | ..oorerrsei993,599 [ ooiomvimiiriiiniins | oreererieninens 725 08/18/2011 | 09/15/2021
694476 AD 4 |PACIFIC LIFECORP 5.125 01/30/2043 493875 | ......91.286 | ................456,428 | ................500,000 | ....cccccce0reeeid93,965 [ oo [ i 90 01/16/2013 | 01/30/2043
713448 BW 7| PEPSICO INC 3.00 08/25/2021.........c0coierrrmeereernnerserineesenesserssssanns 993,930 | ........98.547 | .................985470 | .............1,000,000 | ...cccc0ersein995,189 [ ooivriiriiririnirns | v 550 08/22/2011 | 08/25/2021
714239 AA 8|PERMIAN HOLDINGS INC 10.50 01/15/2018 (1,340) 05/29/2013 | 01/15/2018
717081 CY 7|PFIZERINC 7.20 03/15/2039.........cccovvrrerrverrerrncerinirnernenrinennencnne | S0t [ | v T [LAFE ] 1,089,960 | ......135.127 | oo 1,351,271 | 1,000,000 | oo 1,085,781 | s | v (990) 03/30/2009 | 03/15/2039
718507 BH 8|PHILLIPS PETE 6.65 07/15/2018 . 1,964,642 (2,697) 01/31/1999 | 07/15/2018
72650R AT 9| PLAINS ALL AMER PIPELINE 6.50 05/01/2018.. 21,714,419 , 10/16/2008 | 05/01/2018
742651 DM 1|PRIVATE EXPT FDG 2.80 05/15/2022..........ccocvemurrerirmresennnseeseninnenes | vevnee | oo | eevvernnens [ LAFE | 2,990,610 | ........96.108 | ..............2,883,252 | ..............3,000,000 | ....c.ooucen. 2,992,452 | coovvvrererineiienen | e 789 09/26/2011 | 05/15/2022
754730 AD 1 |RAYMOND JAMES 5 04/01/24........ocvvvvirrirnirnns 500,380 | ......106.555 | .......cc0.eee.532,773 | oiiirr00n.500,000 | oo 500,346 [ oo [ e (24) 03/23/2012 | 04/01/2024
75884R AS 2|REGENCY CENTERS 4.80 04/15/2021 - 998,600 | ......103.685] ..............1,036,851 | ............. 1,000,000 | ....ocoevrserin998,968 [ .oovoovernierriririns | v 116 09/30/2010 | 04/15/2021
767201 AD 8|RIO TINTO FINANCE 7.125 07/15/2028 JSSSTURRIRRTIRN IO R|. AFE] 993,190 | ......123.451] ............1,234 513 | ..............1,000,000 | ...ooovoirnnn 994,285 | oo | e 217 06/24/2008 | 07/15/2028
771196 AU 6|ROCHE HLDGS INC 7.00 03/01/2039........c.cvurrerrrirerirerirenirenirreinns | ceveene - FE] ..1,051,810 | .....132.193 ] .............1,321,927 | ..............1,000,000 | ......c.......1,048,783 | ..oovooeiriirireririn [ v (744) 03/30/2009 | 03/01/2039
806854 AB 1|SCHLUMBERGER INV 3.30 09/14/2021.......c.cocvueremrrrerirseirnseiseinens | cevenns 33 [ 1| AFE | s 996,790 | ........98.025]| .................980,251 | .............1,000,000 | ...oorvrrsein97,437 [ oo | oveerrerienins 287 09/07/2011 | 09/14/2021
813084 A* 1 [SEBRING 11.50 4/25/2018.........cccsvuvrrrirnrineirerineinirneienssiesesissessies | eeveees B 4 682,982 | .....100.152 | woovverereren T17,42 | i 716,054 | oii008871,059 [ oo | e (83) 12/27/2013 | 04/25/2018
828807 BT 3|SIMON PROP GP LP 6.10 05/01/2016..........cvvreverremerenermenienenncens | ceveene LFE] 647,147 | ... 110410 | .oovoverrern 717,664 | oo .650,000 [ oo 849,165 [ oo | e 324 05/12/2006 | 05/01/2016
83614K AA 7 |SOURCE GAS 5.90 04/01/2017 .....couvimmrierirerieeeseeineiserisesssesiseens | eneees .2FE]| ... 996,850 | ...... cernerenn 1,065,000 | .oivrerrni1,000,000 | cooiiienren998,757 | oo [ e 337 04/11/2007 | 04/01/2017
837004 CB 4|SOUTH CAROLINA E&G 6.05 01/15/2038..........ccocomvverereririnirrerirenes | ceveene AFE] 951,220 | ...... 116.997 .... \ 1986 [ v [ i 773 06/17/2008 | 01/15/2038
84755T AD 9| SPECTRA ENERGY 5.65 03/01/20.........cccvveumeremererneerneiserseninenienins | crvene I [ 1| .2FE | oo, 997,880 | ...... 108.882 | ....ovvvenee 1,088,822 | ..coovrrenee 1,000,000 | ..coovvrnnene 998,613 | ..ovvererrirerisninns | e 183 08/25/2009 | 03/01/2020
853254 AK 6 [STANDARD CHARTERED 5.30 01/09/2043..........cocovrvvrmrverrinneiens | veveres R{. .|.1FE] ... 499,480 | ........ 95.554 . 500,000 5 01/08/2013 | 01/09/2043
860630 30 0|STIFEL FINANCIAL 5.375 12/31/2022........ccovvereviririrserennerneriresineens | oevenne W2FE| .. ...1,000,000 | ........ 24.990 .999,600 1,000,000 12/18/2012 | 12/31/2022
86614R AB 3| SUMMIT MATERIALS 10.50 01/31/2020.........evvvevereerreiseirneiiseinnnes | s AFE]| ... 301,125 | ...... 109.750 329,250 300,000 01/24/2012 | 01/31/2020
86764P AE 9 |SUNOCO INC 9.625 04/15/2015.........covoevrrerireernrienerierssnensenesnseins | wveees W2FE]| ... 497,145 | ...... 110.606 | ....ooovvrnees 553,031 03/26/2009 | 04/15/2015
872540 AM 1| TJIX COS INC 6.95 04/15/2019.......coumrermirireirerinninenieresseissessssssenes | cevenns LAFE] . 998,120 | ...... 120.835 ...1,208,354 04/02/2009 | 04/15/2019
88732 AR 9| TIME WARNER CABLE 7.50 04/01/2014..........ccccomvvermmmenmnnecrerinnnne | vevene | oo | evvrineT[W2FE | i 995,340 | ... 101.626 ,016,265 03/23/2009 | 04/01/2014
89054X AA 3 |TOPAZ SOLAR FARM 5.75 09/30/2039 . o s 1,250,000 | ... 101.611] ... 02/16/2012 | 09/30/2039
90261X GD 8 |UBS AG STAMFORD 4.875 08/04/20..........ccoveevreienieirirersnneirernsinnes | ceveees R|. | IFE] ... 519,642 | ...... 111.079] .... 10/05/2010 | 08/04/2020
911308 AA 2|UPS OF AMER INC 8.375 04/01/2020 SOOI PUPON AFE] 664,922 | ...... 129.131] ... 01/31/1999 | 04/01/2020
913017 BQ 1|UNITED TECH CORP 6.125 02/01/2019.......ccvrumeremerrererneerneerseennes | cevenns AFE] ..2,240,100 | ...... 118.169] .... 08/04/2009 | 02/01/2019
91324P BK 7 |UNITEDHEALTH GRP 6.875 02/15/2038 AFE] 984,750 | ... 123.899 02/04/2008 | 02/15/2038
920355 AF  1|VALSPAR CORP 7.25 06/15/2019........cccmuvrmerireereinerierssnensneeeneenns o W2FE]| ... 497,870 | ...... 118.397] ... 500,000 ..36,250 | 06/16/2009 | 06/15/2019
92334N AC 7| VEOLIA ENVIRONMENT 6.75 06/01/2038.........ccocorvvrmmvrrermrirernnircires | vver Rl i 1].2FE| oo 989,710 | ...... 109.065| ....ocvvvenee 1,090,649 | ...ccvvvenee 1,000,000 | .ooovverirenes 990,443 67,500 | 05/21/2008 | 06/01/2038
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927804 EZ 3|VIRGINIA EL&PWR A 5.40 01/15/2016.......cccvvverrirrricriericrierireenns 1510 1000 O IO 1 AFE| o, 648,310 | ...... 109.000 | ..ovvvvvrrens 708,501 | oo 650,000 | ...ccovvrrenec 649,579 | ..o | e 190 | oo [ | e 5400]........ 5434 |JJ....... 01/10/2006 | 01/15/2016
94874R AU 0| WEINGARTEN RLTY MTNA 6.88 06/25/2027...........ceeveeremerenererneeanne | covveee | [ everireeens V2FE | s 666,315 | ...... 111428 | v 724,281 | oo 650,000 | ..ocvvrrrrnne 661,759 | ..ocvvrrrrerireirineins | e (525) | everrererrsrinerinenes | eereerineereniseinenes | e 6.880......... 6.674 |MS...... 08/02/2001 | 06/25/2027
957576 AA 9 [WESTERN & SOUTHERN FIN 5.75 07/15/2033........cccovvvverervvrvninnins | vvveees AFE] 901,030 | .....100.058 ] ..............1,000,577 | ..............1,000,000 | ........c......907,528 | .oooiruiiirrrvervins | v 2,275 | o | v | i 5.750] ......... 6.599 | JJ....... 12/20/2010 | 07/15/2033
966629 AA 5| WHITNEY NATL BK BKNT 5.875 04/01/2017......cvvvvvnmninnninssiiisninenins | coveens ...1,996,500 | .....105.643] .............2,112,859 | ..............2,000,000 | .00 1,998,658 | .ooovvviriniiniininns | o 365 | s | | s 5.875] e 5.898 | AO...... 03/15/2007 | 04/01/2017
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 90,862,655 |...XXX........| ..........100,425,701 | ...........90,726,032 | ............90,523,604 | ......cccce.c......... {0 [ 2,830 163,750 | .ocovovererrnnn XXX XXX XXX... | ........1,615,308 | .........5,340,029 |..... XXX...... | ..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
001990 AJ 9|ASG 2010-2 G70 SEQ CSTR 01/28/2037 RE 602,250 825,000 02/23/2012 | 01/28/2037
02146P AF 2 |CWALT 2006-HY12 A5 NAS CSTR 08/25/2036.. ..962,156 1,375,714 ....1,500,000 01/19/2012 | 08/25/2036
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037 786,951 807,207 950,998 09/13/2013 | 03/25/2037
059475 AG 8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37. 270,690 281,406 372,723 09/18/2013 | 06/25/2037
05948X L9 0[BOAMS 2003-10 1B1 SUB 5.50 1/25/34 720,036 01/23/2004 | 01/25/2034
05952B AB 8 |BAFC 2009-R5 1A2 MEZ 5.25 08/26/2035 RE............ccocvvmevrerrrerernenns 838,100 02/14/2012 | 08/26/2035
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35. ..765,990 09/06/2011 | 05/25/2035
126688 PN 7 |CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36. ...2,544,789 07/25/2013 | 04/25/2036
12669E UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033... 470,140 07/25/2003 | 08/25/2033
152314 KJ 8| CXHE 2004-C AF5 SEQ STP 6/25/2034. ...1,995,000 08/11/2010 | 06/25/2034
16165Y AV 4| CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37.... 970,452 10/03/2013 | 08/25/2037
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.. ..617,890 11/30/2010 | 08/25/2036
17312H AF 6 |CRMSI 2007-2 A6 NAS 6.265 6/25/2037 10/01/2010 | 06/25/2037
17315Q AV 8|CMLTI 2010-4 4A4 MEZ CSTR 10/25/2035 RE... 01/30/2012 | 10/25/2035
241912 AA  2|DWMC 1 P-O SEQ 6.50 12/1/2016 01/31/1999 | 12/01/2016
40432B AZ 2|HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037 886,268 09/03/2013 | 09/25/2037
46632T AA 3 [JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37 348,188 09/14/2009 | 07/27/2037
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37........ccomvvemrrerinrinenins | cevenne 174,294 08/14/2009 | 05/26/2037
46635F AU 6 |JPMRR 2010-8 2A10 SUB CSTR 11/26/2034 RE...........ccoovvvvirmriivrins [ s 509,930 04/03/2012 | 11/26/2034
47232C AW 4| JMAC 2009-R1 5A4 SUB CSTR 05/21/2036 RE...........ccoovvvrrerermreneninns [ woreees 885,000 1,000,000 02/02/2012 | 05/21/2036
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37........coccomrerrrenrrrenes | cevenne 332,021 359,914 08/21/2009 | 03/26/2037
47233D AA 9| JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36..........cevermrrevrrererirenes [ e ...1,709,528 . ,882,300 1,818,647 08/10/2009 | 09/26/2036
47233D AB 7| JMAC 2009-R11 1A2 MEZ 6.00 9/26/36...........cveonvvereenerennrncrrneennes | wvneen | oo [ orrrne2 | AFM [ s 141,750 | ........93.000 | ..oovvvrnrenncc 651,000 | ..coovvrrennens 700,000 08/10/2009 | 09/26/2036
52520M FR 9 |LMT 2006-1 AX 10 5.50 02/25/2036............ccrvrrrerrmrerrermriersnisseensneres | woveens 339,381 329,877 |.... 10/01/2013 | 02/25/2036
61690P AV 3 |MSRR 2013-R7 10B SUB 6.0 12/26/2046 RE...........cccoomerermimrrmminerrnns [ worenes 499,375 | .......99.875 | ..oovvvrurnnns 499,375 | oo 500,000 10/15/2013 | 12/26/2046
63860L AC 4 [NSTR 2007-B 2AV2 SEQ FLT 04/25/2037 .......ccorvvmrveremrirernrireeernnens | ceveees 595,684 | .......94.160 | ....ccoovvennnn 629,336 | ..covrverirnnnd 668,369 09/06/2013 | 04/25/2037
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.........cocvuvveririnererineerenis [ e 466,692 630,034 777,820 01/26/2012 | 01/26/2036
74930E BB 4 |RBSSP 2010-12 7A2 MEZ SSUP 5.5 12/35 RE.. 530,000 01/27/2012 | 12/27/2035
76111X HN 6 | RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019... 396,711 | ... 100.443 03/29/2004 | 04/25/2019
76111X J4 6 |RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36.........vvvvvvererencrcrirneenee | vvees | oo | verereen2 | IFM | i0.790,490 | ... 100.503 ] .... 01/11/2006 | 01/25/2036
T7876N AK 4 |LFR 61 PAC 9.4 08/20/2019......cccveiemrieririreereineierinersissesesssessnienns | ceveree | oo | veveeens 2[ b 8914 | 101.384 01/31/1999 | 08/20/2019
80382S AP 3[SAILN 2003-3 A SEQ 7.75 4/27/33........ccovvvverimerrerrneensnrserserninnnnes | coveee | R v AFM | 31,141 | 0.030 05/21/2003 | 04/27/2033
80382S AR 9[SAILN 2003-5 A SEQ 0.00 6/27/2033 06/12/2003 | 06/27/2033
81375W JE 7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035 .499,003 | ...... 100.370 .51 2,772 | 09/20/2011| 10/25/2035
83611M JX 7|SVHE 2005-OPT4 2A4 SEQ FLT 12/25/2035 382,500 | ........ 76.795 - .50 . ..659 | 10/09/2013 | 12/25/2035
872225 AD 9| TBW 2006-5 A3 SEQ STP 11/25/2036.........ccocvvrverernrirerinersvirsererinnns | eevnee | oo [ o2 [VIFM | i 812,403 | ........ 91.250 B 13,655 | oo 131,517 | 03/20/2009 | 11/25/2036
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
949832 AA  7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35......c.ovvvvevevrimrrcnrrvernns | vevivee [ o [ e 2[AFM | o 825,873 | ...... 103.711 889,241 857,424 | ..ccvvrrns 829,065 | ...vouevererirririnins | e 1,279 [ | e | ceveeeens 5.500......... 5.712|MON... | coevirerren3,930 | i 47,146 | 11/10/2005 | 12/25/2035
94983Q AL 0 [WFMBS 2006-3 A11 SSNR NAS 5.50 03/36.........ccervumrererrreriseniinnis | evees | er | cerreeens 2[AFM | oo 873,356 | ...... 101.726 | oo 917,352 | .ovevrerins 901,783 | coovveerrrnns 875,635 | ..cvuerierirririeeiins | e 1B [ e | e | cevieeens 5.500........ 5.672 [MON... | .oorrrerrenn 133 | 49,573 | 02/03/2006 | 03/25/2036
94983T AJ 9|WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.......ccccevrvvverrrnnrnrinnes [onnes [ [eovirnnnns 21 AFM | e 532,690 601,061 | oo 525,609 | ..oiiiiinneiiis | e 10,881 2.618]......... 5.646 | MON... | ... 15,777 | 10/11/2011 | 03/25/2036
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 25,437,300 26,141,580 (163) 310,850 | .o [ I XXX XXX...... XXX... 1,252,487 |..... XXX oo [ e XXX......
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
07330T AA 0|BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40..........ccccovevereremrrennrinens | covs VAFE] 914,440 | 111.750 . 952,432 MON... | .... 07/30/2009 | 07/17/2040
07387B CJ 0|BSCMS 2005-TOP20 A3 SEQ CSTR 10/12/42........ccoovvemerrmrirerreeins [ s 2| AFM | ..............1,568,067 | ...... 101.010 877,220 ...1,784,568 MON... | .... . R 03/30/2009 | 10/12/2042
12527E AD 0|CFCRE 2011-C1 A4 SEQ CSTR 04/15/44..........oocovereviverernenseinnnniins [ ovvee [ [ rvirinnns 2| 1FM | ..............2,050,000 | ...... 110.235 2,204,700 | ..... 2,000,000 | .coccoverenn 2,038,322 MON... | cooerrrireran 8,269 | ..oovrnnns 99,226 | 08/04/2011 | 04/15/2044
12639C AA 5|CSMC 2009-RR4 A4A SEQ 5.695 09/15/40..........ccomverevrvrrnerirnerinenes [ wreees VAFE] e 845117 | 107.673 .1,076,725 1,000,000 ..937,191 MON... | .... .56,950 | 09/18/2009 | 09/15/2040
12641U AG 8|CSMC 2009-RR2 IQA SEQ 5.6945 04/16/49...........ovvrverernvrnseirnriirnnns [ s 2| AFE| n........843594 | ... 108.361 ] ..... .1,083,607 | .. 1,000,000 | ... ..922,267 MON...| ... X . .56,945 | 07/30/2009 | 04/16/2049
23305Y AC 3 |DBUBS 2011-LC3A A3 SEQ 4.638 04/10/21......ccvvrererevrrererneenvrinerns | vevee | oo | verirenens 2[AFM | ...ceevrr2,019,957 | ... 109.400 | ...ooonvrnee 2,188,000 | ...ocvereeee 2,000,000 | ..ooovvrnee 2,013,063 MON... | coovvririrines 7,730 | e 92,760 | 08/11/2011| 08/10/2044
23305Y AJ 8|DBUBS 2011-LC3A AM SEQ CSTR 07/10/21......cooeverrvreriseinerirnenns | eevieee [ oo [ e 2[AFM | ... ...486,223 | ...... 111.200 .556,000 500,000 MON... | .... 27,418 | 08/11/2011 | 08/10/2044
36186X AE 7| GMACN 2012-BLIS [0 0.576 07/10/2050...........cooevrererererererenrereenins | eeees [ | crne 234 | .FE| ... ...509,881 | .......... 6.780 474,600 | ... MON... | .... . 42,448 | 11/28/2012 | 07/10/2050
36190K AC 3 |GSMS 2009-RR1 CSB SUB 5.286 12/17/2039........ccvvvvvrrnerrrerenerrens | vvees | oo | vererenens 2[AFE| oo 999,531 | ...... 107.469 | ..cooovvvrne 1,074,688 | ..c.covvvne 1,000,000 MON... | .. 4,405 | ..o 52,860 | 10/21/2010 | 12/17/2039
46629P AC 2|JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47.... AFM | ..............2,063,750 | ...... 109.140 .2,182,800 2,000,000 MON... | .... 08/24/2011 | 05/15/2047
46636V AC 0|JPMCC 2011-C5 A3 SEQ 4.1712 08/15/2046 AFM | ..............1,009,998 | ...... 105.040 1,000,000 MON... | .... 09/16/2011 | 08/15/2046
46634V BG 2|JPMCC 2010-RR1 WBB SEQ CSTR 06/2049 RE VAFE] i 495,703 | 109.000 MON... 02/10/2012 | 06/18/2049
48124W AA  7|JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51 AFE] cennn...858,148 | L 108.951 . MON...| .. 08/18/2009 | 03/18/2051
48124X AA 5|JPMCC 2009-RR2 GEA SEQ 12/17/2049 VAFE] 903,574 | 110.021 MON... 10/29/2009 | 12/17/2049
48124X AC 1|JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050.........ccocoevrererrereririrenns VAFE] 915,000 | .. 110.616 MON...| ... 10/29/2009 | 06/17/2050
61760R BA 9| MSC 2011-C3 A3 SEQ 4.054 07/15/2049 AFM | .............. 1,009,967 | ...... 106.713| . MON... 09/14/2011 | 07/15/2049
749271 AA 0|RBSCF 2009-RR1 CSA SEQ CSTR SSNR 9/17/39 AFE| 943284 | L 101.281 MON...| ... 08/31/2009 | 09/17/2039
74930A AA 5|RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49... AFE] ..1,087,734 | ... 109.500 (15,081) MON...| .... 10/06/2011 | 12/16/2049
92936C AJ 8| WFRBS 2011-C4 A4 SEQ SSNR 4.90 6/15/44... AFM 2,072,500 | ...... 109.000 . ..(6,714) MON... 08/23/2011 | 06/15/2044
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 21,596,469 | ... XXX.oooo | orrennn 24,069,956 | ...........21,847,511 | ...........22,129,807 [ .oovvoviiriirinninnd 0] i 110,366 | oo 0 XXX | ... .96,278 | ... 1,210,649 XXX...... | ..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00173P AA 3| AMMC 2005-4A A CLO FLT 03/25/17....coeverririeiseirneriiseriesisseessseenees | e R| . 23| AFE | o, 332,321 | ........ 99.500 | oo 349,441 | oo 351,197 | v YA/ N I 18,019 LY/NVES 0 N O K13 I 818 | 08/24/2011 | 03/25/2017
006346 AK 6|ADMSO 2010-1 A ABS 5.438 12/20/2040..........cccouvenrveemmrrerirmrencrirenes | weviree [ oo [ cervriian 2[AFE| oo 944,828 | ...... 108.354 | .....oovvvne 1,023,759 | ..o 944,828 | ....coovvvins 944,828 MON... | covvreeeree 1,570 | i 51,380 | 12/03/2010 | 12/20/2040
05377R AV 6| AESOP 2011-5A A ABS 3.27 2/20/18........ccoovvuerererinerierineeinssiseiinnes | cneees LAFE] 1,999,272 | ...... 105.000 .2,100,000 ...1,999,580 MON... | .... 65,400 | 08/19/2011 | 02/20/2018
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038, SRRSO RN e 2| AFE | ...957,206 ,001,677 ...957,266 MON... | .... . 54,617 | 12/09/2010 | 12/15/2038
227170 AD  9|CRNN 2012-2A A ABS 3.81 09/18/2027..........occomvvrrerereernerinerireriennes | veveens R| e 2 AFE| oo 874,634 883,155 875,000 MON... | covvrrreren 1,204 | e 33,338 | 09/20/2012 | 09/18/2027
87244A AU 4 |WINDR 2012-1A C2 CLO 4.31 01/15/2024..........coooomvvrrrnrenniinerirenins [ s R| . 23|.1FE| ... ...485,900 456,250 ...500,000 JAJO.. | .... 17,659 | 11/28/2012 | 01/15/2024
89655Y AA 4 [TRL 2009-1A A ABS 6.657 11/16/2039..........c0cvrvrererirerrrennrirerirereienes | cvvene | oo | vevireeens 2|.AFE] ... ...835217 | ...... 113.534 . ..835.217 | .. . 8. MON... | .... 10/29/2009 | 11/16/2039
89656C AA 1| TRL 2010-1A A ABS 5.194 10/16/2040.......ccccsvvnvreimninmmnnnensemsassiserinns | eovnees [ [onneennns 2| AAM | 885424 | ...... 103.313 oo 914,754 | 885424 | ..o 885,424 | ..ivieiieiisiiinninns [ | e | e | s 5194 ........ 5.251 | MON... 10/18/2010 | 10/16/2040
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...... .7,314,801 .7,677,290 ....7,348,932 1,362,013 |0 | 19723 | [ P XXX... ..16,028 | ............324,787 | ..... XXX.oovi [ XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........eerrreiriereinimssriserssssisersserssesssssisssnsssssssssssesensnne | osseonees 145,211,225 162,132,733 151,796,891 146,157,004 163,750 | oo XXX... .1,906,351 | ........8,127,951 | ... YOO XXX.oooe
Hybrid Securities - Issuer Obligations
44841Y AA 4 |HUTCHINSON WHAMPOA INTL 6.00 VR......ovuririnirimirnsrieneenessnens | ....... |R| .......... 1 |..2FE .............. 1,000,000 | ...... 106.000 .1,060,000 1,000,000 21,000,000 | oo e [ | s | e 6.000]......... 6.000 | AO......
4299999. Hybrid Securities - Issuer Obligations....... .1,000,000 ... XXX........ ,060,000 | .. 1,000,000 | ... ..1,000,000 | .......... 0 O [0 XXX XXX XXX...
4899999. Total - Hybrid SECUMHES. ... .vvrereriiiririsiierssissierississssns e .1,000,000 | ... XXXoooee | cerrririinnns 1,060,000 | ..coovvvenne 1,000,000 | ..cocornee. 1,000,000 | .......... 0 O s [ XXX XXX...... XXX.
Totals
7799999. Total - ISSUET ODlIGAHONS. ......vveiesiiseisseeisseieseissis sttt st | onnisnes 138,118,480 | ... XXX.oooov | covnris 148,198,824 | .......... 143,986,566 | .......... 137,891,422 | oo () I 112,869 163,750 | oo XXX | e XXX...... | XXX | ......... 2,209,854 | ......... 7,262,845 | ..... XXXeoveoe [ oo XXX..o.o
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

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

F

0 Rate Current

r Used Year's Total

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

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

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

7899999. Total - Residential Mortgage-Backed SECUMHES. ... 37,514,915 | .. XXXooooves | s 43,608,259 | ............38,457,760 | ........... 37,462,936 | ..o (163) [ ovverees (558,574) | .voooverriiiriniiin 0 [ 0 XXX | s 330,537 | .....co.. 3,066,553 | ..... XXXeoiweo [ oo XXX.ooo
7999999. Total - Commercial Mortgage-Backed Securities............ccocisrinnes s 21,596,469 | .. XXX.oooooos | v 24,069,956 | ..........21,847,511 | ..o 22,129,807 | oo () I 110,366 | v [( 0. RO 96,278 | ... 1,210,649 |..... YOO XXX.ooo
8099999. Total - Other Loan-Backed and Structured Securities. [T RRRRTNR ISR 8,304,801 8,628,710 | ..............8,348,932 | .....cc....... 8,352,315 | .o 0].. 219,927 [ (1 I 0 XXX... ..30,083 | ............381,007 |..... XXXooveo | o XXX......
8399999. Grand Total - BONGS............ccuirereeririririnerierieeeseesssisesiesseeesessssesssssesssssessenes 205,534,666 .224,505,748 205,836,481 | ... (163)] .. .(315,412) 163,750 ..2,666,752 | .......11,921,054 | ..... XXXeovoon | o XXX......
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE 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

NONE
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE 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 1 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.CV. 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 SSSSTURUSTNRTURSTURRUROORN VUYRTOR IOPPR ISR 16,800.000 | ..oooevvvrnrinnrines 324,072 | ......... 19.290 | oo 324,072 | oo, 395,644 |...cocovvrvns 10,920 |........ 22,200 | oo | e (T1,572) [ v | v (71,572) 12/05/2013
02504A 10 4 [ AMERICAN CAPITAL MORTGAGE INV CORP.......cccovvvmirrneiinneiseiiiniiens | s 25,000.000 | .......... 436,500 | ......... 17.460 | oo 436,500 | c.oovrrrerreninns 531,473 | .o, 16,250 | ..o 37,500 | coorererieierieinn | e (94,973) [ oo | e (94,973) 05/28/2013
037347 10 1|ANWORTH MORTGAGE ASSET CORP ....88,629 ....88,629 ....104,377 1,684 2,940 (15,748) | oo | e (15,748) 12/09/2013
055622 10 4|BP PLC-SPONS ADR R. ...10,000.000 ..486,100 . . A21101 | 21,9000 | ....69,700 69,700 04/24/2012
12673A 10 8|CYSINVESTMENTS INC...... .101,000.000 748,410 | ........... 7.410 748,410 985,342 .(236,932) (236,932) 08/01/2013
19624R 10 6|COLONY FINANCIAL INC....... 142,030 20.290 142,030 ....137,670 5,530 12/21/2012
288522 30 3|ELLINGTON FINANCIALLLC............ 90,680 22.670 | ...... 90,680 T5,147 | oo | 15,320 [ e | 880 | s | s 840 01/19/2012
43785V 10 2|HOMESTREET INC 240,000 20.000 240,000 ....132,000 ..(66,600) | .. 02/10/2012
536020 10 O|LINN ENERGY LLC-UNITS... . ..615,800 ....758,656 ..(89,000) |. 12/14/2012
813888 ZA 5|SEBRING SOFTWARE $0.01 4/25/2023.........c.ovvimerierireriineississssissiiesienes 0.155 | ...... 35,000 35,000 0 04/25/2013
881575 30 2|TESCO PLC-SPONSORED ADR 28,380 | covooereeeeeeeeeeeis | e 20,024 20,024 [ 03/07/2012
92857W 20 9| VODAFONE GROUP PLC-SP ADR.... ...36,441 331,820 | .o | s 331,820 [ 03/07/2012
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........coovveiniiiieiiicsisses e | s 4,871,966 329,623 93,345 240,256 (146,911) XXX
9799999. Total - Common Stock.........cccreveenn: 4,871,966 | ... XXX | e 4,871,966 | v 4,860,468 | 44,156 |, 329,623 0 ... 93,345 240,256 (146,911) XXX.....
9899999. Total Common and Preferred Stock. 4,871,966 329,623 0. 93,345 240,256 (146,911) XXX

(a) For all common stocks bearing the NAIC market indicator "

provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

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

Bonds - U.S. Government

38378F YC 8| GNR 2013-28 1A 10 3.50 02/20/2043. ‘ 02/20/2013 | AMHERST SECURITIES GROUP.........ccuiiiiiiiiniiiniiiisiiisneissnisissnissensssnesessenessnes | sensenesssssssnesssnssssssnssenssnessnnsensnsssnnnes | sonsessnssensnnesenssnesssssennsnsssensenesso 848,250 | it 7,875
0599999. TOl - BONAS = U.S. GOVEIMIMENL... ...ttt s s R 8 eEE£E 80 E o0 E SR eeEoEEeEfoEEEEfoEE R e E S8 E oL E RS E R S8 EfEE SRR E S8R E SRt 0 s 7,875
Bonds - U.S. States, Territories and Pc
546415 E7 1|LA ST A4.00 08/01/2029..........coorrerieririrnirierireseienisresssesessessisensenes 08/21/2013 [ CITIGROUP.........ovirmeirriniieriiesiesisesesseesssssse ettt ensssssssses | ontsssessesss st esssensenes 500,000 | .eoourveerirereierirenereeieeies 1,389
546415 E8 9|LA ST A4.00 08/01/2030.......ccucrumrermeerrirersnerssesesenssseesessasessssssssssenes 08/22/2013 | RAYMOND JAMES & ASSOCIATES........ccoieueririierireiseesssisesssessesssseessssssssssns | onsesesssesssessssesssssssesssssssssnenes 500,000 [ .oooverrereereeereererieenieees 1,444
57582P R4 4 |MASSACHUSETTS ST E 4.00 08/01/2032 08/21/2013 | BANC OF AMERICA SECURITIES.......veeveeeeeeeereeesrsereseseeeseessesseesssesesessesssseessees | cossrssseeseissssseseessessseesssesssenenes S 500,000 | .oooorerriierireriierineiieniiis 1,056
677521 SX 5|OH ST SER A 4.00 02/01/2031.......ouvvmerrmereriereeisersseisesesessesesssessssaes 08/20/2013 [ WILLIAM BLAIR & COMPANY.......couvirrirmiesmiimserssesssessesssseessessssssssessesssssesssssssss | sssesssssssessssssssesssesssassssesssssssssssasssssssssnsss | sessssesssesssessesssnssssesssesssssssesssessas A71,500 | oo 500,000 [ ..ooverrereernrererrerierienes 1,222
882721 VP 5[ TEXAS ST TRN MOBILITY 4.50 04/01/2033........c0ueiuiierirnnieienississnsssssssssssensssesnsssesnsas 08/20/2013 [ WILLIAM BLAIR & COMPANY.......oouiitriritieisssisasisiesssesssssssssessssssesssessssessssssssssssnes | fooesssesssassssasssassssesssessssess st assssssssessssenes | sesessssssessessssessssss st esstesnsenssasssas 496,250 | ..o 500,000 | ..ovvrrererieeieresisie 8,875
1799999. Total - Bonds - U.S. States, TEMHOMES & POSSESSIONS. .......u.uuuiuieisiesiuseisstissisersesstesessseesssssessessstesesssessses s esssteste st enies oeeseesoeEesesoeEseEseeE e o0 E o808 o8 E 8 £ 8108088 £LE e EE o808 E 10880t 2,382,965 ..2,500,000 [ ..o 13,986
Bonds - U.S. Political Subdivisions of States
167486 HM 4|CHICAGO TXB C BAB 6.207 01/01/2036 01/22/2013 | MORGAN KEEGAN & COMPANY .....cooriririiiiirissiseisnsiessessssissssessssssssesssssssssnss | soossssssesssessssssssesssessssesssesssssessessssssessns | sossosssessnsssssessssssssossssssasssessessssns 945,438 | oo 850,000 [ ...ovvverireiririienieiienes 3,517
73723R SQ 7| PORTSMOUTH VA REF B 4.541 02/01/2037 06/05/2013 [ CITIGROUP......c.ooieietstriseissers sttt | fonnessensens et 1,000,000 | ooooienninenieri e 1,000,000 [ ..o
2499999, Total - BONAS - U.S. PONtICAl SUDUIVISIONS Of STALES. .....vvuiiutiesesiseieesissssisssisssstsessesessees st st ees st ese et a8t seekteee1e f1eeEseeEseee koL 8oL 8084088044888 0840 E 1L E 0L 4L £ 0840814808808 EE £ 148 1AL E 1Lt 04108ttt 1,945,438 | oo 1,850,000 | ..o 3,517
Bonds - U.S. Special R and Special A t
167725 AC 4 |CHICAGO TRANSIT SER A 6.899 12/01/2040..........c.ovvurmrrrrererneirneirnerirerisenienes 05/29/2013 | BARCLAYS CAPITAL. .....ouiivniimiireiseissessesiesissessssesessesssssssssssssssssssssssesssssssnns | sessssessssssnsessssssnsssesssessssessnsssnsssenssnnes | nosnseessessssesssnsesssssonsssesssessneeeessss029,000 [ viirieiinsisneisssiesenssiseinns 500,000 | cooooverririrerienieeiieens 192
167725 AF 7| CHICAGO TRANSIT SER B 6.899 12/01/2040............ccoovrivermrerniriirinerirerinenienes 05/29/2013 [ BARCLAYS CAPITAL......ootvimiirrirreiniiensiiesiesesesisssisessesssessesssssessssessssesssessis | snesssesssssssnsssssssesssesssensssssssssnsssessenes | connnensenssessnnensssssssssenssenennsse 020, 120 [ ivvirevirssiseriessiesssenesneenns 500,000 | oooveerririeienieriens 192
19633S AB 9| CO ST BRIDGE ENT BAB A 6.078 12/01/2040. 05/23/2013 | BARCLAYS CAPITAL......cuvvuiirmrireeiseesseisesssesssesssessssiss s ssssssssessssssssssssssssssns | sssssssssessssssesssssssssssssssnsssnenes ...1,000,000
213248 BB 2|COOK CO IL SALE TAX 5.354 11/15/2035.... 07/12/2013 | RAYMOND JAMES & ASSOCIATES
3136AC FK 2|FNR 2013-4 GI 10 3.0 02/25/2043...... 04/29/2013 | ROYAL BANK OF SCOTLAND.........ccoueuueimmrimrmienssensseesssesssesssesssessessseessssssssssns | osssssesssesssssssessssssssessssssssssnenes
3136AC HE 4 |FNR 2013-17 MI 10 3.00 10/25/2041.......ocvueiurirriirriintieiiseiesissiessstiesiss s essseeneees 01/24/2013 | AMHERST SECURITIES GROUP........cooiiiiiireriiirinierissieesesesisiesisessssssesins | soersssssssesissisesssssssssssse s
3136AC HE 4 |FNR 2013-17 MI 10 3.00 10/25/2041..........coomrrmerirriririniineiiesriesiesesseissssesssesssesesenens 02/25/2013 | AMHERST SECURITIES CORP......ccouuiieririiieirineiiesiesesiessesesesissesessesssines | onsissessesssesssesssssssessessssssssenes
3136AE  E6 0 [FNR 2013-59 CI 10 PAC 2.50 06/25/2028..........cocseermrremerecrirneeisriseesseisessesisseesesssseenns 05/02/2013 | RBS SECURITIES/GREENWICH...........cooiiimeireriniiineiiesieesssisssisessesssesesessssens | onsisesssesssessssesssssesssssssssssaenes
3137AX R9 6 |FHR 4153 DI 10 2.5 05/15/2041 01/04/2013 | FIRST TENNESSEE...........cocoovverecrierrrinns
3137AX R9 6 [FHR 4153 DI 10 2.5 05/15/2041 01/09/2013 [ FIRST TENNESSEE............otvuuiimuiemiiiesiesseeesesissssssessesssesss s s ssse st ssessees | sesesssessseess st sssessssssse st sessssssssseses | oeesssssssssssesssesssenssasssssssnessns
3137B1 ZL 9|FHR 4204 QI 10 PAC 3.0 07/15/2042.. 05/02/2013 | CANTOR FITZGERALD & CO.....tvvuiimiriiniiieniseeiseesssesssisssssesssse s issssans | ossisssssssssessssssssssssssssssssesssnenes
38611T AJ 6| GRAND PARKWAY TX TOLL 0/5.30 10/1/2032 07/17/2013 | GOLDMAN SACHS........couivirirrerreiiriesesiesie e ssesssesssessesessssssssessesinns | seesssessssesssessssssssesssesssesssessssessnsssnsssnenes | sossnersesssesssensssssssessesssessesssenssssDB1,DG0 | rererserssresersansrsserssesssesssnsesessens 1,000,000 | ..ovvoueemrierrierierieen et
386117 AV 9| GRAND PARKWAY TXE 5.184 10/01/2042.........cccmvvorerereirieirierisiesneriesisseesssissessssesees 07/17/2013 | GOLDMAN SACHS.......ccouiuiirimerireiseeissisessesseees s sss st ssssssssssssns | rsisesssesssessssessssssssssesssessssenes 500,000 [ .oeveeerernerereereriseiers e
79768H AK 4|SAN FRAN CITY PUC BABS 5.75 10/01/2035 08/19/2013 | BARCLAYS CAPITAL 250,000 5,630
91476P FW 3 [UNIV OK REV A 5.526 07/01/2033........c00uerumrvierirrineesssessessesssensssessesssessessssessssnsssenas 08/23/2013 | BARCLAYS CAPITAL......oovurieieiierisesiesisisesiesssssssssessssssssesssssssssssssessssssesssssssssenss | stesssssssssesssssssssesssssssssssssessansans 500,000 [ .ooveeurerrerereereeiseiiesi e
927781 L4 4 [VA ST CLG BLDG AUTH B 4.00 02/01/2027.......ccririiiieniisiiisinsrsnissesensssssnsssssnsssesenees 08/20/2013 | WELLS FARGO BROKERAGE SERVICES........ciuuiiuueiisiiisieieseisssisssssssenssssssssssase | eoesssesssasesssssssess et sssssens st ssssssessessssenss | assessssssesssossssesssssssssssssssssesssassssssas 487,500 | .. 500,000 | ..oovvireriereieererieiee 1,222
3199999. Total - Bonds - U.S. Special Revenue and Special A 110101 OO OO PO OO OT PO PR 8,003,569 ...5,500,000 | ..o 75,571
Bonds - Industrial and Miscellaneous
020002 30 9[ALLSTATE CORP 5.1 1/15/2053.......c0crvrvrreierinririrrnrisirininenns 01/03/2013 | J. P. MORGAN SECURITIES........vuiiriiirniieererisissiesiesssssessessssesesssssssssssesssssss | soosssssssssessssssssessssssssesssssssssesssssssssessns | sessesssessnsssssessssssssssssssanssessessssns 500,000 | .eovvoierriieiseireinsisee e | e
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037........ccorvvmeremrereeseeiseesssessessesssnessssesssssasssans 09/13/2013 [ RBS SECURITIES/GREENWICH...........courimuiiiimeriieeiieesssisseessesesssesesessssssssess | sesesssesessesssssssessessssssssesssssssssssasssssssssesss | sessssesssesssssssessssssssesssesssnssssesssessas 819,504 | ..ot 990,338 [ ..o 2,689
059475 AG 8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37................ 09/18/2013 | RBS SECURITIES/GREENWICH...........cooiiieiriiiireiiesiecisseisssissssessesssessssens | onsissssesssesssssssssssssssssssessssenes 284,955 | oo 392,365 | .o 1,439
06740L 8C 2|BARCLAYS BKPLC 7.625 11/21/2022........ccovvurereerrrcrierirncerieinsiins 01/11/2013 | BARCLAYS AMERICA.........courvurirrirerereessise et esssss s sssssssesssessssesssses. | onsissesssessssssesssssssessssssssssenes 513,750 | e 500,000 | .coooveemerirereienirenereeienies 5,825
126688 PN 7 |CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36. 07/25/2013 [ JEFFERIES & CO......ccouuiuiiiiieiieeiseessseesseise s ss s sssesssssssnnss | ssissesssssssessssesssssssesssssssssssenes 2,770,250 13,388,685 | ... 16,379
16165Y AV 4| CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37..........covvvrveririrririeieriierieseeesenisssiieniens 10/03/2013 | RBS SECURITIES/GREENWICH..........eviiieirririiiniiieiienieeiesisssissniesiessssnisee | seiessssesssesssess s ssesssesssessessssssssssssnes | sotessssssesisesssesssesssssessssessssesssenes 988,920 | ..o 1,268,354 | ...oovveericrierierierinne 1,240
22546D AA 4| CREDIT SUISSE 6.50 08/08/2023..........ccoeemmeeuermnerirererneesssisseesesssesssesssaseseenas 08/01/2013 [ CS FIRST BOSTON........curuumermrimieemmrsaessesssesssseessessssessessessssessesssssssssssssssssssens. | osssssesssesssessesssssssesssssssnsssneses 1,000,000 | ovooverrererereeereie i 1,000,000 | +.ovvouermrierenerieneees e
25250* AA 2 |DIALOG TELECOM TL 14.00 1/17/2018 01/17/2013 [ PrIVALE PIACEIMENL.........oooiviiriiiiiieiieeiseeisee sttt ss s nees | Hssebtseess e bbb bbb | etbse bbbt 900,000 900,000
25250 AA 2 |DIALOG TELECOM TL 14.00 1/17/2018 03/31/2013 | CAPHANIZEA INEIESE.........vveievesriseeeseeereeisie sttt | Hesebssees e ettt | £1es bbb bbb 3,700
25250 AA 2 |DIALOG TELECOM TL 14.00 1/17/2018 06/30/2013 | CAPIHANIZEA INBIESE.........cvvereeeeieiiireireeie et es sttt eess | £eebsese e bbbkt | £1ee s e bbb bbb 4,569
25250 AA 2 |DIALOG TELECOM TL 14.00 1/17/2018 09/30/2013 | CAPIAlIZEA INEIESE.........vverieeiirriiiii bbb | Heebesess et es bbb | £ree bbbt 4,608
25250 AA 2 |DIALOG TELECOM TL 14.00 1/17/2018 12/31/2013 | CAPItAIZEA INEETES........vvrercereeiecrieriseiieeiseis bbb ses s | cebanebs bbb s bbb | Shsses b s bbbt 4,640
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

29265W AA 6| ENEL SPA 8.75 09/24/2073 R 09/17/2013 [ JP MORGAN SECURITIES INC.......vvuiiriimeireiieiesisesiesissesssssssessessssesssessssnss | ossessessesssessssesssssesessssssessssenes 500,000

30251B AD 0 |FMR LLC 4.95 02/01/2033 01/29/2013 | CITIGROUP ceers 500,000

40066N AA 4| GUANAY FILTD 6.00 12/15/2020.... IR 1110412013 | CITIGROUP.........ouuiiiiticeiriseiieisesise sttt enssnes | ceseesssssessess e st ssssnees 300,000

40432B AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037. 09/03/2013 | RBS SECURITIES/GREENWICH.........coviiiiiiiiieiiiciesieinsieiesesssssesssissssssees | sonessssssessssiessesssssssssessessssenes 1,114,317

449786 AY  8|ING BANK NV 5.80 09/25/2023........ccoeverererieririnerierireresensssesseessssenensnenes R 09/16/2013 | DEUTSCHE BANK........couiiirirrireeieiaeriesisesescesesiss s sesssessssssssssessssenssens | onssssesssesssesssesssssssesssnsssesssenes 500,000

472319 AL 6| JEFFERIES GROUP 5.125 01/20/2023.........ccosvemerenerierieseressseissssisesssesssesssessssesssens 01/15/2013 [ JEFFRIES AND COMPANY.......cvtmiiriirniineiserisesiseessssessessssssssssessssssssssssssssssns | onsssesssssssessnsessesssssnsssessnssssessenssnnsss | sessensessssssessnssssessnsssessnssnsssoessn 98,605 | itiiuiiiuerireeiissiseissessessssesseseseenns 500,000

52520M FR 9 |LMT 2006-1 AX 10 5.50 02/25/2036...........0cvrrrurermrirrererieerseieisssssesessssisssssssssssssessssssens 10/01/2013 | CANTOR FITZGERALD & CO......couoviiriieiiieeieie ettt sssssessssessssssessens | oevsesessssessesssssssssssssessssssssssesssssssessesesnss | vssessessessssssssssssiesssssssessesessssessesss3QDy88 T | trrvsesssssessssssessessssssssssessesssssssesssssesssessessss

61690P AV 3 |MSRR 2013-R7 10B SUB 6.0 12/26/2048 RE............ccocrmirirerrririirirnerisenieriesessessssisnesens 10/15/2013 | SANDLER & O'NEIL PARTNERS.........otiiurirmiimeimerisiinessesssnesssesssssssssssssesssens | coreessssssessesssnsssesssssssssssssssns 500,000

63860L AC 4 [NSTR 2007-B 2AV2 SEQ FLT 04/25/2037 .......ovuivmreieriieiieieieisssiesisisssssiessssisessessenes 09/06/2013 | RBS SECURITIES/GREENWICH..........ooieieririiieiieie et ssssens | oevsssessessssssssssssessssssesssssessesenes 722,817

67021B AE 9 (NIl CAPITAL CORP 7.625 04/01/2021.. 02/05/2013 [ MORGAN STANLEY & CO.....ouvirrirmrimiiierieiiienieseseesssesesssessesssesesssssssssssssens | ossssesssesssesssesssssssessssssesssenes 500,000

694476 AD 4|PACIFIC LIFECORP 5.125 01/30/2043 s 01/16/2013 | GOLDMAN SACHS & CO....oucvvmriririiiiie ittt ssssssessssess | ossisssssessses s ssssssesssnenes 500,000

714239 AA 8| PERMIAN HOLDINGS INC 10.50 01/15/2018........ccrvrmrirerriciririeriesissisesiesssseesesssisnnnns 05/29/2013 | JEFFERIES & CO.....cvuvuirireiiieiresisseisesis st sssssssssssssssesssssssssessns | stossssssssessssssssosssssnsssssessssnes 500,000

813084 A* 1| SEBRING 11.50 4/25/2018..........cooirimirierieriieeissiseissessssssesssesesssssssssssssssssesssesssssssnss | soeesssessseess 04/26/2013 | PriVate PIACEIMENL.........vvverecerrerrriseriesiesesseesss s ess st ssssess st essseess | nsisessesss et senssss s esssssssenes 550,000

813084 A* 1 [SEBRING 11.50 4/25/2018.........c0evuvirmiieiiiieierisissiesisissssessssssssesssssssssesssssssssesssssssses | onssssesessnes 12/27/2013 | Private PIACEMENL.........c.eviviiiiiieiieieicieeie ettt s s sssse s ssesnsas | seesssessesessssesse s s ssss s ssssnsens 200,000 | vvrireiiiieieiee e

83611M JX 7|SVHE 2005-OPT4 2A4 SEQ FLT 12/25/2035 10/09/2013 | BARCLAY'S CAPITAL. ....couuvvurimirierirereseesseisssssessessssesssesssssssesssesssesssesssesesseses. | cosmeesssssssesssesssnsssesssssssssssssssenes 500,000 | oo 147

853254 AK 6| STANDARD CHARTERED 5.30 01/09/2043.......cvuiiiriiisiississsisssnssesisssesssissns s R 01/08/2013 [ BANK OF AMER/ML...... ettt sisessss sttt | 8088kt | oeeEs etk 499,480 | ..o 500,000
3899999. Total - Bonds - INAUSHIAl BN MISCEIINEOUS. ...tttk h s €8k h 0808088484088 0808084808080 E 080080080kt b s | ehinbenss s bbbt 15,501,539 16,344,349 60,595
8399997. TOHBI = BONAS = PAIM 3.ttt 188888 E 804488484808 10EE 150 H4EEHEEEHEE 1R LR R EE L 1EE LR 28,279,761 26,194,349 | .o 161,545
8399998. Total - Bonds - Summary Item from Part 5..........cccovevee. 191,375 | 200,000 427
8399999. TOHBI = BOMAS. ..t eee s8££ E LR 4R SEEE oL £E LR SR LR LR 28,471,136 26,394,349 | ..o 161,971

Common Stocks - Industrial and Miscellaneous

02503X 10 5|AMERICAN CAPITAL AGENCY CORP 05/29/2013 [ DEUTSCHE BANK.......ccoiiimrirririiiiiesiiesiesesseississ e ssssessessessssssssssssessesssene | essssesssesssesssesesssssssssnessnens 10,000.000 XXX

02503X 10 5|AMERICAN CAPITAL AGENCY CORP 06/10/2013 | RAYMOND JAMES & ASSOCIATES 1,000.000 XXX

02503X 10 5|AMERICAN CAPITAL AGENCY CORP 06/11/2013 | RAYMOND JAMES & ASSOCIATES . 1,000.000 XXX

02503X 10 5|AMERICAN CAPITAL AGENCY CORP 12/05/2013 | INTERSTATE GROUP. et | e 4,800.000 - XXX

02504A 10 4 |AMERICAN CAPITAL MORTGAGE INV CORP. 05/28/2013 | DEUTSCHE BANK.........ccccvvvvrrirnnns . . 25,000.000 | ovvooneeereieeeeeeeee s 531,473 XXX

037347 10 1| ANWORTH MORTGAGE ASSET CORP.......ccovterrrenirierireteniseesseisensessesssensssesssiens 05/30/2013 | DEUTSCHE BANK.........cccovvrvririrns F IR 5,000.000 | .oooorvvrerirrireeiseieeiesieeiins 28,700 XXX

037347 10 1| ANWORTH MORTGAGE ASSET CORP.......coostimrimeiieriesereeiseissssissssessessssssssissssis 05/31/2013 | INTERSTATE GROUP . 3,000.000

037347 10 1|{ANWORTH MORTGAGE ASSET CORP 06/04/2013 | INTERSTATE GROUP.........ooiiiiiriiiniisiesie s iessssesesss s ssiesssssesssssssssssses | stssssssessssssssssssnsssssesssssnsse 1,000.000

037347 10 1| ANWORTH MORTGAGE ASSET CORP.......ccosterriniririrseiensseesssssessessesssensssesssiens 07/08/2013 | INTERSTATE GROUP

037347 10 1| ANWORTH MORTGAGE ASSET CORP.......ccovtimrieiieriesirceiseissesiseisesses s 08/27/2013 | INTERSTATE GROUP 2,952.000

037347 10 1| ANWORTH MORTGAGE ASSET CORP.......ccovteuriirierireienireessessensessesssensssesssiens 09/03/2013 | INTERSTATE GROUP 300.000

037347 10 1| ANWORTH MORTGAGE ASSET CORP.......cccostiuerimeiierieriiceise st 12/04/2013 | INTERSTATE GROUP.

037347 10 1 [ANWORTH MORTGAGE ASSET CORP........cccovrrrrireriiirirsierissiesississsssssessssessessssesenens 12/06/2013 | INTERSTATE GROUP

037347 10 1| ANWORTH MORTGAGE ASSET CORP.......ccosterrinirierirseiensseesssssessessesssessssesssiens 12/09/2013 | INTERSTATE GROUP.........cvuurviiireireeiniseisessiessssissesssssse st ssesssssssanas . 800.000

12673A 10 8| CYSINVESTMENTS INC.....ccovvvrrrrrirnnne ...| 06/03/2013 | INTERSTATE GROUP. et | et 20,000.000

12673A 10 8| CYSINVESTMENTS INC......ccoooverrrrirnene ... | 06/07/2013 | RAYMOND JAMES & ASSOCIATES 10,000.000

12673A 10 8| CYSINVESTMENTS INC....c.ccovvvrrrrrirnnne ...| 06/10/2013 | INTERSTATE GROUP.

12673A 10 8| CYSINVESTMENTS INC......cccovrivrrerirrnnne .| 06/11/2013 | INTERSTATE GROUP ...12,000.000

12673A 10 8| CYSINVESTMENTS INC......ccoooverrrrirnnne 06/12/2013 | INTERSTATE GROUP OSSOSO PSPPSR 25,000.000 [ ..vvoerermermnineinerieeieeerens s 248,395 XXX

12673A 10 8| CYSINVESTMENTS INC......cvevvrirrririanes ... | 06/25/2013 | DEUTSCHE BANK........cccovvrrirnririinee 62,915 XXX

12673A 10 8| CYSINVESTMENTS INC......ccoooverrrrirnnne .| 07/05/2013 | INTERSTATE GROUP . 107,036 XXX

12673A 10 8| CYSINVESTMENTS INC......ccovvmrrrrrirennne 08/01/2013 [ INTERSTATE GROUP..........oiuiiimeimeiiseiieiiesiseesssisseessssssesssssssessssissssssssssssss | sessesssesssnsssssssssssssssssssesssenes 4,000.000 31,935 XXX

813888 ZA 5| SEBRING SOFTWARE $0.01 4/25/2023............ 04/25/2013 | Private PIaCeMENL. ..o enesneens 225,330.000 35,000 XXX
9099999. Total - Common StOCKS - INAUSHIAl @M MISCEIANEOUS..................coeueviiieereiiiciei ettt ettt ettt ettt eaetetesaeeetesaetess etesessesesassssssessssesessassesaesesessessesesssesesessesesassssesessesesesassssesassesesesaesesessesesesessesesasseses et s set et s eee et s esetesassetes s setesessnsesensnsesesssassesaes 2,051,836 XXX oooevevveeeveeeeerenie | veeeieeeeeeee 0




A=

Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

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
9799997. TOtal = COMMON SEOCKS = PAM 3..........ocuiveiiiitcteicecteeictee ettt ettt ettt e et et s eteteb s aetesssetetesssassesansesesessesesans | e4etassssesessssesesasseseeassesesesassetes s sesetessesetesnseeesssetesesseseeassnsetesessstesnsetetesansetennsetesnaes 2,051,836 XXX coiveeeeeeeieeceies | e 0
9799999. TOtAl = COMIMON SHOCKS. ... eviteieeit etttk f kRS H £ SEEEEEE LR L0 E LR bbbt 2,051,836 .. SRRSO [PVTORPRRRROOON 0
9899999. Total - Preferred and COMMON SEOCKS..... ... iuuieieeussirtes st ee st ees s ees et E s E e R E SR 0 £ oeEeeEEoEE e E o R e o0 E eS80 E R R 2,051,836 XXX | s 0
9999999, Total - Bonds, Preferred @and COMMON STOCKS. ..........ceuiuiieiiriieiiieeieieie ettt ettt st s st s s s e ssestebs s4ebsessasessessebesesse s s s et ee s et b s s e s e s s b s b s bR b s st n bbbt b s s et bbbt et s st en 30,522,971 XXXt | e 161,971
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Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion | Recognized | (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
3128GL WV 0 |FGCI E84260 PT 6.0 7/01/2016 ... | 12/15/2013. | MBS Paydown.... 10,189 ....9,835 07/01/2016.
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031.... v | 12/15/2013. | MBS PaydowN.........vvvrvereerneenserins | verveernensneniseenens | overneneenc 88,774 | i ABTT4 | 46,818 | ..o 87,436 10/01/2031.
31341H QU 2|FHLMC PL 2567679 06/01/10. ... | 08/15/2009. | MBS Paydown.... 06/01/2010.
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.. .. | 12/25/2013. | MBS Paydown 01/01/2032.
31389C FZ 7|FNCL 621284 PT6.50 12/01/2031 ..| 12/25/2013. | MBS Paydown.... 12/01/2031.
31389N N7 6|FNCL 630514 PT 6.0 1/1/2032 ... | 12/25/2013. | MBS Paydown.... 01/01/2032.
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023.... ... | 12/15/2013. | MBS Paydown.... 05/15/2023.
36204C J6 9|GNSF 365785 PT 7.0 1/15/2024 ... | 12/15/2013. | MBS Paydown.... 01/15/2024.
36204H EF 3|GNSF 370134 PT 6.50 12/15/2023 .| 12/15/2013. | MBS Paydown 12/15/2023.
36205C FH 8|GNSF 386368 PT 7.00 2/15/2024 .| 12/15/2013. | MBS Paydown.... 02/15/2024.
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024 ... | 12/15/2013. | MBS Paydown.... 05/15/2024.
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024 ... | 12/15/2013. | MBS Paydown.... 10/15/2024.
36205P 5J 6|GNSF 396949 PT 8.0 8/15/2024 ...| 10/15/2013. | MBS Paydown.... 08/15/2024.
36206A HZ 9 |GNSF 405348 PT 8.00 11/15/2024.. v | | 12/15/2013. | MBS Paydown.... 11/15/2024.
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028.........c.cocvevvrierecn ... | 12/15/2013. | MBS Paydown 07/15/2028.
36209U AE 6|GNSF 481605 PT 7.0 7/15/2029.... ... | 12/15/2013. | MBS Paydown.... 07/15/2029.
362247 NQ 9|GNSF 337999 PT 7.0 3/15/2023... ... | 12/15/2013. | MBS Paydown.... 03/15/2023.
36225B PV 4| GNSF 781336 PT 6.00 10/15/2031 ... | 12/15/2013. | MBS Paydown.... 10/15/2031.
36241K BU 1 |GNSF 781851 PT 7.50 12/15/2028, v | - | 12/15/2013. | MBS Paydown.... 12/15/2028.
478045 AA 5| TVA JOHN SEVIER COMB 4.626 01/15/2042......... ... | 07/15/2013. | Sinking Fund Redemption............ccoe. [ coorenrinniinsinniins 01/15/2042.
0599999. Total - Bonds - U.S. Government....... et s enssnssnensssnsnssnnenssneenenseness | eoereners Q00,204 | rerieneni06,284 | e 210,269 | ciiiinnn 276,961 | 0 [ (2,896) | cvieinnn0 | (2,896) | ien0 206,284 | 0 0 0] 7,334 XXX......
Bonds - U.S. Special R and Special A t
09089T AY 7|BIRMINGHAM AL B 6.00 04/01/2022... ... | 04/01/2013. | Sinking Fund Redemptio .55, 55,000 | .ovrernees ,000 | oo , . X .55, A, 04/01/2022.
31340Y FN 4|FHR 19 F PAC 8.50 3/15/20 ... | 12/15/2013. | MBS Paydown 03/15/2020.
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017 ..| 12/25/2013. | MBS Paydown.... 11/25/2017.
31393Q YC O0|FHR 2611 UH SEQ 4.50 5/15/2018.. .| 12/15/2013. | MBS Paydown . . . . . . 05/15/2018.
31393V MS 7 |FHR 2628 AD NSJ ZX 4.0 6/15/2018... ...| 12/15/2013. | MBS Paydown.... . 06/15/2018.
31394B  7J 7 |FNR 2005-32 AE SEQ 5.0 4/25/2025... ... | 12/25/2013. | MBS Paydown.... 501,524 04/25/2025.
31394H LY 5|FHR 2663 BC SEQ4.08/15/2018 ... | 12/15/2013. | MBS Paydown.... 600,771 08/15/2018.
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023.... ..| 12115/2013. | MBS Paydown.... 625,105 10/15/2023.
31394K BC 7 |FHR 2690 DK SEQ 4.0 10/15/2018.. .. | 12/15/2013. | MBS Paydown ..509,544 10/15/2018.
31394Y LP 7|FHR 2802 BC SEQ 5.0 5/15/2019.... ... | 12/15/2013. | MBS Paydown.... 549,383 05/15/2019.
31395A ZP 3 |FHR 2823 EL SEQ 4.5 5/15/2018.... ... | 05/15/2013. | MBS Paydown.... . 233,785 05/15/2018.
31395M RP_ 6|FHR 2933 BC PAC 5.50 7/15/2017.. woor | . | 11/15/2013. | MBS Paydown.... . vorenenn690,962 | ..........1,247,946 07/15/2017.
3199999, Total - Bonds - U.S. Special Revenue and Special A 1t .. [EOORRRON IU 2,782,990 | ........ 2,782,990 | ........ 2,649,050 | ........... 4945756 | ........coo....0 | oo 42,619 | o0 42619 |0 2,782,990 |0 | 0 | 0 |l 64,914 | XXX......
Bonds - Industrial and Miscellaneous
00173P AA 3 |AMMC 2005-4A A CLO FLT 03/25/17.....cvvveevernnns R | 12/25/2013. | MBS PaydOown.........covoeverrereirnrirnes | coverneeiseissesneninnees | ceviens 1,434,229 | ... 1,434,229 | ........... 810,042 | .......... 1,379,600 | ...coovvrerrrcris | v 76,782 | oo | v 76,782 | oo [ e 1,434,229 | oo [ | s (110 I 5,665 | 03/25/2017.
00209T AA 3|AT&T BROADBAND 8.375 3/15/13 ver | 03/15/2013. | MALUFIEY......oovveeverrerrercrisnirerirerieee | vereenrnenenineennns | cverrerenn202,000 | c0000000.262,000 | 0re0r0i238,017 | iiiiireeri251,580 | oo | verrvereeeni20 [ s [ eviririnen20 [ |00 252,000 | oo v | vevvveirneiienn0 v 10,553 | 03/15/2013.
006346 AK 6|ADMSO 2010-1 A ABS 5.438 12/20/2040.... v | 12/20/2013. | MBS PaydOWN.........ocvvmrerrrennireriies | eervnerrneniseiseninns | everernernn 23,645 | 23,645 | 123,645 | 23,845 | s v [ e | e [ [ 23,845 | e | s | e [ 696 | 12/20/2040.
020002 AT 8|ALLSTATE CORP 5.95 04/01/2036 ... | 06/20/2013. | Cash TeNdEr.........ccovevervrirervrincernnnns [ covrvvrnnssisineinens | 1,269,167 | ...........970,000 | ..........910,597 | .oeirirnin916,224 | s | e B3TT6 [ v | e D3 TT6 | e [0 970,000 | oo | 0000.299,167 | ......299,167 | ........ 41,523 | 04/01/2036.
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037. ... | 11/25/2013. | MBS Paydown.... JSVPR SRR IDTORPPORPORROON | I IO 264 |03/25/2037.
02149M AB 5|CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037............. ... | 12/25/2013. | PasS-Through LOSS...........covveerenneins | rovereremeinniineinens | cornrvinnsisssnniienes | coveveniinns 10,135 8,386 | ..o . B ()] e s 10,135 | v | e (10,135) | ........ (10,135) | woovvvvnirnen 85 | 03/25/2037.
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02149M AB 5|CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037............. ... 12/31/2013. | Book Valug AQIUSIMENL.........c.cocrevins [ v | veriersineieiinsiiees | eveesesissessinenens | vevesssssenssssesiens | aeeeesenes 1,639,009 03/25/2037.
059475 AG 8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37......... v | 12/25/2013. | MBS Paydown..........cveverreenrinerinns | cevrieerinerirenirncennns | overirenenn 17,183 | i 17,183 | 12479 | oo 14,265 | ..o 06/25/2037.
059475 AG 8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37.......... ... | 12/25/2013. | Pass-Through Loss 1,785 | oo 06/25/2037.
059475 AG 8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37.. ... | 12/31/2013. | Book Valug AQJUSIMENL.........cccvvveies [ v | e | e 06/25/2037.
05948X L9 0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34...... .. | 12/25/2013. | MBS Paydown 01/25/2034.
07330T AA 0|BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40........ ... | 12/17/2013. | MBS Paydown.... 07/17/2040.
07387B CJ 0|BSCMS 2005-TOP20 A3 SEQ CSTR 10/12/42........ | ... | 12/12/2013. | MBS Paydown.... s . . 10/12/2042.
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44................ ...| 12/11/2013. | MBS Paydown.... o , .| 1 21,035,372 | 02/11/2044.
125634 AC 9|CLIF 2011-2A ABS 4.94 10/18/2026 ... | 11/18/2013. | MBS Paydown.... 887,431 10/18/2026.
12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35. .. | 12/25/2013. | MBS Paydown ..186,072 05/25/2035.
12668B PN 7| CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36..... | ... | 12/25/2013. | MBS Paydown.... 225,461 04/25/2036.
126688 PN 7| CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36..... | ... | 12/25/2013. | Pass-Through LOSS..........ccccurerermeens | vorenerenmerimernenernees | eovneevnernerrennnees | cvveeenen04,535 | 52,757 | s 04/25/2036.
126688 PN 7| CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36..... | ... | 12/31/2013. | Book Value AdJUSIMENL..........cccovrvirs | eererrireriinrineiiienes [ [ e | oeeesseessssisssineeins | eovneenns 11,081,000 |.. 04/25/2036.
12669E UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033.... ... | 12/25/2013. | MBS Paydown.... BT822 | 08/25/2033.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038 ... | 12/15/2013. | MBS Paydown.... 12/15/2038.
16165Y AV 4|CFLX2007-M1 2F6 NAS SSNR 5.0296 08/37......... ... | 12/25/2013. | MBS Paydown 08/25/2037.
172967 CQ 2|CITIGROUP INC 5.00 09/15/2014 ..109/10/2013. | CITIGROUP. 770,000 | oo 713,333 | e 757,538 | s | v 4,956 09/15/2014.
172967 CT 6|CITIGROUP INC 5.85 12/11/2034 ... | 09/16/2013. | Cash Tender. <veerr1,026,000 980,174 [V 45,826 12/11/2034.
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033 ... | 06/25/2013. | MBS Paydown.... .1,001,490 ..1,798,667 |.. 28,670 08/25/2033.
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036........... | ... | 12/25/2013. | MBS Paydown.... ceenenn 133,713 117,730 | oo | e 6,678 08/25/2036.
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037...........o.... ... | 12/25/2013. | MBS Paydown...........covvvvermrnerinnnens [ onrvervenerinnnenens | v 123,583 | e 123,583 | oo 119,412 | e 119,724 | oo | s 3,095 06/25/2037.
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026. ... |R [ 12/18/2013. | MBS Paydown.... 300 11/18/2026.
227170 AD 9|CRNN 2012-2A A ABS 3.8109/18/2027... . |R | 12/18/2013. | MBS Paydown.... A 09/18/2027.
241912 AA  2|DWMC 1 P-O SEQ 6.50 12/1/2016 ... | 12/02/2013. | MBS Paydown.... 12/01/2016.
257867 AV 3|DONNELLEY & SONS 8.6 08/15/16 ... | 03/14/2013. | Cash Tender. ,750 | ...........500,000 | ...........492,990 | .............. 985,980 08/15/2016.
260543 BW 2 |{DOW CHEMICAL CO 7.60 05/15/2014. .| 03/25/2013. [ Make Whole Call..........ccovvevvrmrverinns [ e | v 219,984 203,802 05/15/2014.
36158F AB 6|GE GLOBINS 6.4503/01/2019.. ..| 07/08/2013. | Cash Tender...... ,257,460 03/01/2019.
39121 AG 5|GREAT RIVER ENERGY 7.233 07/01/38 ... 07/01/2013. | Sinking Fund Redemptio 22,231 07/01/2038.
40426W AS 0|HRPT PROPERTIES 5.75 11/01/2015 ... | 03/12/2013. | Cash Tender...........ccceuvvererereneriinens | coeviverrverrenirseeinnns | v 1,241,403 | ........1,140,000 | ........ 1,136,569 | ........... 1,138,762 11/01/2015.
40432B AZ 2|HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037.. ... | 11/25/2013. | Pass-Through Loss.... 1,619 [ e . 09/25/2037.
40432B AZ 2|HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037.. .. | 12/25/2013. | MBS Paydown..........cccorvernreenrirnciinns | cervererinernsniseinnne | verrinnrrnn83,013 | 83,013 | i 71,469 09/25/2037.
40432B AZ 2|HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037.. .| 12/31/2013. | Book Value Adjustment.. ,918,714 . | 09/25/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... | ... | 12/127/2013. | MBS Paydown 41,772 07/27/2037.
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37....... ... | 12/26/2013. | MBS Paydown.... 143,975 05/26/2037.
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... | ... | 12/26/2013. | MBS Paydown.... 103,103 03/26/2037.
47233A AW 7 [ JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... | ... | 12/31/2013. | Book Valug AdJUSIMENt..........cocvvies [ orrermriiriiniieiinins | v | e ...2,214,680 03/26/2037.
47233D AA 9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36. .. | 12/26/2013. | MBS Paydown.... 423,977 09/26/2036.
48124W AA 7|JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51. | ... [ 12/18/2013. | MBS Paydown..........ccoovuervrrrcererneins | corerererncireninnenenns | cveererenneennhy 685 | 4,685 | 4,039 | s 4,278 03/18/2051.
59748T AA 7| MIDLAND COGEN 6.00 03/15/2025 ... | 09/15/2013. | Sinking Fund Redemption, . . 33,935 03/15/2025.
63860L AC 4|NSTR 2007-B 2AV2 SEQ FLT 04/25/2037... ... | 12/25/2013. | MBS Paydown . . \ s 48,527 . 04/25/2037.
74928X BB 6|RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE... ... | 12126/2013. | Pass-Through LOSS.........cccvrvrernniies [ vvrnereiiniisnnnnnns | e | conernenennn22, 181 | i 13,308 | oo . 154 | ... 22,181 | .. 01/26/2036.
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE... ... | 12/31/2013. | Book Value Adjustment.. cee | e [ e | e | oo | s 3,916,091 | oo [ e | (22,181) | ... 01/26/2036.
76111X HN 6 | RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019............... v | 12/25/2013. | MBS PaydOWN........oorvvrririineirenies | enrieeiieriseisesninnns | vevereeens 238,700 | ........... 238,700 | ........... 235,646 | .....ocovnne A18,875 | oo | i (1,341) [ e [ e (1,341) | v | e 238,700 04/25/2019.
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76111X J4 6 |RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36........... MBS Paydown..........couieneireiierirees | cevreeineisnenisesnnnes | aeesneenns 243526 | ........... 243,526 | ........... 242,309 | oo 438,762 | .o [ 0 01/25/2036.
77876N AK 4|LFR 6| PAC 9.4 08/20/2019.... MBS Paydown.... ...6,363 6,795 08,469 | 33 | 08/20/2019.
813084 A* 1|SEBRING 11.50 4/25/2018 Paydown 33,946 | ............33,946 | ............ 32,018 | s 32,018 04/25/2018.
81375W JE 7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035 MBS Paydown.........ccvvvrermrrnrnnineies | veveerneinenssineenennns | vvverines 108,875 | ...........108,875 | ....cccoou... 96,321 | covvverieinns 96,964 10/25/2035.
86359D SW 8| SASC 2005-17 B1 SUB CSTR 10/25/35 Prior Year Adjustment. 10/25/2035.
872225 AD 9|TBW 2006-5 A3 SEQ STP 11/25/2036 MBS Paydown 11/25/2036.
89655Y AA 4|TRL 2009-1A A ABS 6.657 11/16/2039.... MBS Paydown.... 11/16/2039.
89656C AA 1|TRL 2010-1A A ABS 5.194 10/16/2040.... MBS Paydown.... 10/16/2040.
90261X GD 8|UBS AG STAMFORD 4.875 08/04/20. IR Cash Tender. 08/04/2020.
949832 AA 7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35 MBS Paydown ..352,581 12/25/2035.
94983Q AL 0|WFMBS 2006-3 A11 SSNR NAS 5.50 03/36............ | .. MBS Paydown.... rerre - 345,532 03/25/2036.
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... | ... MBS Paydown........oceevnnirnnrnnnenens | sennenessrssnssnnnenes | avnennen 163,183 | i 163,183 | v 144,620 | ...ccoovnve. 143,009 03/25/2036.
3899999. Total - Bonds - Industrial and MiSCEIANEOUS. .........vveuiiriieeriisiississiiinnsceneissssssisserssssssssnssssssessssssssssssssssssesssssssssssessssssssssnnees | eonee 18,089,980 | s 17,363,994 | ...... 15,823,889 | ......... 40,053,335 | o33 | i 400,447 0] 757,886 | ....... 757,886 | ...... 797,883 |..... XXX......
8399997. Total - Bonds - Part 4 bbb bbb er sttt snensesensnesenensnsenenenenens | oeeennd 1,020,804 | i 20,353,268 | ... 18,683,209 | ......... 45,276,052 | ..o 33 | i 440,170 | .o 0 440,203 O 757,886 | ....... 757,886 | ...... 870,131 | ..... XXX......
8399998. Total - Bonds - Summary lfem from Part 5.........ccouniininiissiisiinns s | evnerenee 196,988 | wovviiinns 200,000 | ......... 191,375 960 |... 960 N 4,603 | .o 4,603 | ......... 6,063 | ..... XXX......
8399999. TOtAl = BONGS. ...t bnbeni ettt enenensnesnseneennnenenens | aneennd 1,200, (4T | i 20,553,268 | ..... 18,874,584 | ......... 45,276,052 | ..o 33 | 441,130 [ oo 0 441,163 |..oooveen0 [ 020,463,253 |0 | Ll 762,488 | ....... 762,488 | ...... 876,194 |..... XXX......
Common Stocks - Industrial and Miscellaneous
086516 10 1|{BESTBUY CO INC......cccovrurerinrererireeisrirserisiinns ISI GROUP........vvenvineincriinrinciienes | weieeeenn 1,000,000 | i 22,818 [ i XXX [ i 24,326 | B34 | e [ e 0 | e e 11,850 | i | 0000 10,968 | ......... 10,968 | ........... 170 | ..... XXX......
086516 10 1|BEST BUY COINC.. BERNSTEIN.......ccoooevrerrvereceierenns | 00000002,000.000 | oo 49,418 | oo XXX [ ceieieennnn88,545 | e 1,375 | e | e O [ [ 23,700 [ v | 025,718 | 0.l 25,718 | el 340 | XXX......
086516 10 1|BESTBUY COINC.. . INTERSTATE GROUP.......ccocimvrrnier | wrrrnererenn300.000 | oo 7,989 [ it XXX [ e 1274 | 14 | e [ e 0 | oo | v 3,555 | e | oo 4434 | 4434 | 5T XXX......
086516 10 1|{BESTBUY CO INC.....ccooorvriririmrierineeierirsiiniinnns INTERSTATE GROUP.......ccocomvrrerr | wrreeere900.000 | 123,313 [ it XXX [ v 21,827 [ 843 | e e 0 | o e 10,665 | o | 012,648 | ... 12,648 | ..o 153 | XXX......
87611X 10 5|TARGA RESOURCES PARTNERS LP.... RAYMOND JAMES & ASSOCIATES. | .......... 1,750.000 | .ovoeerreen 81,979 [ XXX [ v 62,036 | 062,036 | cooinin(3,379) | s (3,379) v | 19,943 | 19,943 | L1190 XXX......
87611X 10 5| TARGA RESOURCES PARTNERS LP.... RAYMOND JAMES & ASSOCIATES. 3,250.000 15210 | e on(6,275) [ (6,275) O 51,397 | .o 51,397 | . 4477 | .o XXX......
9099999. Total - Common Stocks - Industrial and MiSCEllANEOUS.........cvrviiiiiiiiins oviieriisisrissisraneaes 352,125 180,113 .0 0 (9,654) .0 O [ 125,108 | ....... 125,108 | ..........6,381 | ..... XXX......
9799997. Total - COMMON StOCKS = PaIt 4......cvuiriiiiriirissiseri i sessssssensssesssnssnssns 352,125 180,113 .0 0 (9,654) .0 0] 125,108 | ....... 125,108 | .........6,381 |[..... XXX......
9799999, Total - Common Stocks.............cccoevveeeer... 352,125 180,113 .0 0 (9,654) .0 O .. 125,108 | ....... 125,108 | ..........6,381 | ..... XXX......
9899999. Total - Preferred and Common Stocks 352,125 ..180,113 .0 0 (9,654) | . 0 0] 125,108 | ....... 125,108 | ........6,381 |..... XXX......
9999999. 21,577,866 |......XXX.ocooooer | 119,153,796 | ......... 45,456,165 | ..........(9,621) ] ........ 441130 | oo 0 431,509 .0 0 . 887,59 | ....... 887,59 | ......882,575 |..... XXX......

Total - Bonds, Preferred and Common Stocks
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Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

1 2 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Par Value Current Interest
(Bonds) Book/ Year's Total Foreign Realized Total and Paid for
or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
Identification Description Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - Industrial and Miscellaneous
50179A AH 0|LBUBS 2007-C1 AJ MEZ 5.484 02/15/2040. | 02/20/2013 | AMHERST SECURITIES GROUP.. | 08/27/2013 | CANTOR FITZGERALD & CO.... 191,375 | v 196,938 192,335 | oo | o960 | i {960 [ L | 4,603 | 4,603 | 6,063 | ......... 427
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..............c.cccueriiriiiiiiieie ettt ettt es e naneees 191,375 | ............ 196,938 192,335 | .ooeveveeeen0 | 960 | o0 960 | o0 | 0 4603 | 4,603 | L....6,083 | ......... 427
8399998. ORI = BONGS. ...ttt e kb e h bbb 191,375 | oo 196,938 192,335 | o0 [ 960 [0 960 | 0 | 0 ] 4,603 | 4,603 6,063 ) 427
192,335 | o0 | 960 | ciiceen0 | 960 | 0 | 0| e 4,603 | 4,603 . 6,083 427

9999999, Total - Bonds, Preferred and Common Stocks...

191,375

196,938




Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date

Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

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.

0

NONE

CUSIP
Identifi-
cation

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2

Name of Company Listed in
Section 1

Which Controls Lower-Tier
Company

4
Total Amount of

Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date

Intangible Assets
Included in
Amount Shown in

Column 7, Section 1

5

Number of Shares

6

% of Outstanding

NONE

E16




3

Annual Statement for the year 2013 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE DA - PART 1
Showing aII SHORT- TERM INVESTMENTS Owned December 31 of Current Year

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other-Than- Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received | Paid for
CusIpP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual YearonBond | 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 Rate of | Paid Year Interest
Exempt Money Market Mutual Funds
825252 30 7| Invesco AIM Advisors Inc Treasury Portfolio Cash Management..............ccccoeeeeeunrniniinrenns [ vveens | 12/26/2013. | The Bank of New York Mellon. | ...... XXX oo | e 5,004,813 | ..o | o | v | e Mtly.... | ...... 1,275 | e
94975H 29 6| Wells Fargo Advantage Funds Treasury Plus Money Market Fund Institutional Shares ...................... . [ 12/31/2005. [ US Bank........cccoovveriniiiiininns | s 20,9, S [P 25,000 | i | | | MY [,
8899999. Total - Exempt Money Market MUtual FUNGS...........oiiioiiii sttt 5,089,813 (] 0 XXX e 1,275
9199999, Total - ShOM-TEIM INVESIMENES. ......cov.cviieerirriiii ettt nninnires | aeesesises 5,089,813 | ..o 0 (O] [ 0 XXX e 1,275 | v 0
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

Sch. DB-Pt. 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 CONTINENTAL GENERAL INSURANCE 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
Bank of NY Mellon..........coovceveneveinrirerninns New YOrk, NY.....ccovmrireirereeeceenienes 0.010 2 | e | s 57,949 | XXX
JP Morgan Chase.........ccocrevrivnns AUSEIN, TX it nssnesens | esesenians | erenesesssiesesesssseses | soesesssesesnsssessssssesenns | soesssesesessesesensseserennes | sesnesesenesesnnens 86,993 | XXX
PNC BaNK......coevemrirreieereiseiieeiessieeieseseenns PHESDUIGN, PA......ooeiiceiecieeirieesessseniessessssessssssssnses | evsenssnee | eevonsssnesiessnessnnes | soneesessessssessessssssses | sesssssesssssssssessessses | coesssnessesssnsenns (94,177) | XXX
Wachovia BanK...........cccccreeiveerivecceeceennnns COolUMDBIA, SC....ocveeeeeeeeeee e iesesnaen | seeievenens | cerenieieseneseneniesens | eerereseseseneeeesesetenens | e 125,894 | XXX
0199999, Total - OPEN DEPOSIOTIES. ... cererereeerieesei e e et ese e e see st es e et eeses e et ses e ee et st ees ettt ensee et ensensnenees XKoo [ e XXX 2 | 0 176,659 | XXX..
0399999. Total CASH 0N DEPOSIE. .. .vuerereresrieseiserssesesesesssessees sttt XXX i XXX 2 0 176,659 | XXX..
0599999, TOAI CASN........cvuevvrrereeseeiieierie et XXX | i XXX 2 |, 0 176,659 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January (487,699) | 4. April 114,448 (7. July 517,323 | 10. October. 144,607
2. February. (1,393,409) | 5. May. (1,263,149) | 8. August (1,213,052) | 11. November. (628,314)
3. March (1,100,375) | 6. June (787,697) | 9. September. 176,291 | 12. December. 176,659

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 CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMAL. .o dAL | it | ot e | eriesi ettt | erieni st | chesi ettt | sereene e
2. Alaska.... AR s | bbb | et eies | deneb et | et | e
30 ANZONA. ..oieeiererienee A | s | ettt | Hnesene e n et enns | ceeste et eniees | sresent et | e een
4. Arkansas... | LIFE INSURANGCE.........ooiiiirieriisesisisie e ssssienssines MT749 | e 127,359
5. California... COA | e [ e | eeriess e | eereeneen st nrnsienes | srnes et et nntens | eeree e
6. €0l0rad0. ... eCO [ hiiiiiiiis | et | ennset ettt | ceest ettt ees | et | s
To CONNECHCUL......veeecerricrerieeeedOT [ iiiiiiis | oottt | Hensieteresieni e enisnssnntenss | chsesiesessens s i tesentens | sresenterenn e enie | eereni et nenen
8. Delaware... SDE | e [ bbb | nebnns et | eeriens e nents | sheess st | bbbt
9. District of Columbia.................... DIC | oo [ oot | Hesent e r sttt enies | estens et enienies | esiens et | cerene et
10.  Florida.... | LIFEINSURANGCE.........cooiiiieieiiceisieiseiee s 2,063,049 2,674,877
1. Georgi fBA | s | ettt entennens | frereiesneesetneentesnenetanas | entesseenteenesseententennenns | neeeaensessetantestenn e etantae | sereseeeteeaens e e ennenees
12, HaWallcveccs HE| e | ettt | Hhest ettt enes | eeisees sttt ss st | setieeis sttt | feieee et ees
13, 1dah0....ccccs ID [ cevirieriis [ ettt | cebener ettt | sttt nes | eertene sttt | et
A4, HIINOIS. . vvevererirriesriserieniieee L i | et bbb | Hhienti sttt enes | eetsens ettt nntns | setseees bttt | Heeeti et
15, INGIANA. ..o N s | bt | Hient st eens | eeri ettt ersnnnes | ertsnes ettt | e
16, 1OWEL e A | s | ettt | Hhientienes ettt enns | eetsent ettt nntn | setieees sttt | fhesti et
17, KANSES ... | it [ e | b | et | s | e
18, KENIUCKY.....cvvececeiereirieneeece Y | s | ottt sttt ettt ssessnssntans | siessetnsessesaesesenseniesnts | estessessesinsentesesansensenss | esetentessesnsentessenetents | eesesaesntensen et naenas
19.  Louisiana LA | s | e[ eres st nnrenns | ceeer et | e | e es
20.  Maine ME | oot | ettt | eesent e n st nies | estenb ettt enienis | fenienines ettt | et
21.  Maryland D | coriiire [ ettt b st eniens | etteteni ettt tens | enterseset st n st ennenne | eeeb sttt eis | serers et
22.  Massachusetts.. + | LIFE INSURANGCE...........otiirieirneieiiereeeeseesseiseesssinns 107,044 | .o 115,781
23.  Michigan eV | e ettt enne | ebateetens e bt en et etns | seaenieten ettt antenres | erteeiens et nnetens | shenierea ettt b st iens
24, MINNESOtA. ... N s | bbbt | Hneient ettt st | chent ettt eniens | seesent et | e nes
25 Mi pi ereemmneenessinoee IS [ cveeriis | oot | sssesessiseesessssesesss | sevsssseessss e ssees | sosseesssssesessisseseans | seesses e
26, MISSOU....vvrveeecererierinriernee MO | s | ettt | Hneieni bbbttt | fhest ettt eniens | seesenteer et | e
27, MONEANA. ..o T i bbbttt nins | eerebte bbbt enes | chetbenen et eniens | sebetentien et | e
28, NEDIASKA.......cverecrcrnreereneendNE | s | ettt | Heneieni et enns | chest et eniens | arerent et | e nes
29. SNV | i bt | eebieb et | sienee sttt | st | e
30.  New Hampshire.......ccccccoevirenens INH | e ere | ettt s ettt en s nnsentens | Sessetensessesesastessansetana | eeteraeeetessessesstantessenne | esesensessesntstesaessetntas | eerersessesesaensesneentenaenas
31, New Jersey.... OO OO OO OO OO SRR TR
32.  New Mexico... + | LIFE INSURANGCE...........tviririeiieierierieseseesssisssessssans 107,044 | oo 115,781
33.  New York e bbbt | eeebe bbb | eseb ettt | et | e
34, North Carolina . | LIFE INSURANCE.. 428,177
35. e s reeveeen | e | e
36. + | LIFE INSURANGE..........ooiviiirieiiierieeieseieesseiseesssnans 1,507,721 | oo 1,599,675 | .ooveuereerierirneerininees | ceeereniseesessesse s
37, OKIANOMAL ..o dOK | s | ot | Henereni ettt | chestenb ettt ens | seerest et | et
B T O (Yo o SO © | o O O oo OO PP PS OO SO SOSTPPR TR RRRRRRY
39, PENNSYIVANIA. ... dPA | s | oot | Hneient ettt | cheet bbbt eniens | eeesest et | e
40, RROAE ISIANG. ... R s | ettt | reseni st nntenns | ceestens et eniens | ererest et | et nes
A1, SOUN CarOlNA.....ocvurererieirineereSC | ririiiiiis | ettt bbbt | Henereni ettt | chestenb st entens | seerent bt | et nes
42, SOUtN DAKOA. ... eSD | s | et | ereseni et nntenns | et eniens | sresent e | e nenes
43, TEMNESSEE. ..o TN [ i [ st | sebisbi st | sheni s | et | s
B4, TEXAS.oourveereerereeenenineesseriennens LK [ et [ oottt | eebieer ettt ns | Sttt entrnes | eertene sttt | e
45, ULBN.cicenedUT i bbbttt | eebieeb ettt | freeine s ns ettt eees | eestens ettt | aeeseib et
48, VEIMONE......iiciiiriiicinreeee VT s | et | neseni st nntenns | cenet e eniens | sresest e | e nes
47.  Virginia... + | LIFE INSURANGCE..........ooivierireirneineiierieeeseesseiseesssinns 499,676 | ..ooovrrrrrinns 545,001
A8, WASKINGLON. ...t WA | e oottt nine | sesernenetens s enantenrensenns | ctessensesesestennenetnenannens | rebeneessenn e en st enen et | erseeresea st nea e
49.  West Virginia.. AV | e | ettt b et s ettt nsessesntentas | eesetentensessesntantentesnsns | stessessetansentessesnsentantens | eetessessessesntentensetnsents | essessetnaantesaes st enaentenan
50, WISCONSIN.....ouveiiieririnieneeed W s | e[ eneseni et enns | et | e b | e
510 WYOMING. oo WY i | ettt sttt st ensessetantns | eesebsssnstessessetantentessenns | stessessesansentessesntsnsantens | oetersessessesstenteniesesant | essessesenaentesesntenaentenee
52, AMEMCAN SAMOA.......ourverrieereedAS [ it [ ittt | ettt | srenie st enes | eert sttt | e
53, GUAM. iU [ i [ bbbttt | eebieeb et b st | Sbents sttt ees | eestent ettt | aetiens st
54.  Puerto Rico e bbbt | seebe bbb | ebeb ettt | et | e
55.  US Virgin Islands + | LIFE INSURANCE..........cotiierireiineinerieeieeiseesssisseesssinns 535,222 | ..ovvereiiriinnes 578,906
56.  Northern Mariana Islands VP | s | et | esienb st | et | s | e
57.  Canada........ccceverernererinnind CAN [ oottt | ettt bbbt | Henietereni et ens | craentes ettt enies | eeesent et e | e nines
58.  Aggregate Alien and Other.......... OT | o XXX e [ e XK s sssniens | oenee 0 0 0 0
59.  Total..ccowwnnes XXX | e XXX oo 1,507,721 | oo 1,599,675 3,857,961 4,620,830
DETAILS OF WRITE-INS
B80T, et neens | e | e R bbbt tne | nersenb et sttt nsente | ersent st st ensanes | sbess et bnnrns | nerenr et
BB02. oottt ees st | eerrter e | eebae eSSkt nnbs | Hereees bbbt ens | erbiees sttt | sresess ettt | Heess ettt
BB03. ittt | et | ettt bRkt nntns | Hiieeis ettt ttens | eesieetiens st ssentte | seeseess sttt | ettt ees
5898. Summary of remaining write-ins for
line 58 from overflow page.. XK | e XXXt | s 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ XXX | e XXXttt | e 0 0 0 0
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