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Annual Statement for the year 2014 of e AMerican Commerce 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. re@SUNY SECUMHES......o.vvuveeieecieeeieeieeieeseeieesesisse s sssesseessness | soeessessssseons 5,731,617 | ... 37 | e BT31617 | oo | e 5,731,617 |............ 37
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCIES..........vuuwererernrenreeernesnseeenssses | sevseesssessesnenns 310,000 |............ 0.2 | o 310,000 | oo | v 310,000 |............ 0.2
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | wovvvereeinnan 6,084,047 |............ 3.9 [ 6,084,047 | ..ooveieeeevees | e, 6,084,047 |............ 3.9
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccceeereurreneeneeneernennns | ovenne 9,257,646 |...........8.0 | oo 9,257,846 | ....cvoerereeeereeineiiees | ceereereiinni 9,257,646
1.43 Revenue and assessment obligations..............cccceveeiviereieeeieiesns | coevveevenns 20,954,210 20,954,210 20,954,210
1.44 Industrial development and similar obligations..............cccoeveveiverceees | eevvievenesiieieseeiieens | ervereeeeed0.0 [ 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............ccoeveveerierrereeereeieiees | ceveriveieiesienns 122,067 |............ 0.1 | oo 122,067 [ ..ooovvvereriecreriiieens | ereeeriieeiinns 122,067 |............ 0.1
1.512 Issued or guaranteed by FNMA and FHLMC..........cccoooovrioniens | v 10,865,231 | ............ 7.0 [ oo 10,865,231 | ..ooovierireineireinns | v 10,865,231 |............ 7.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceocovvnvenee 29,697,888 |.......... 192 | s 29,697,888 | ....overerrrrierirrinns | eerrerrenenns 29,697,888 |.......... 19.2
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........ccccvveievininieienisiieiens | coverveissienenenns 71,442 | ... 0.0 [ e, T1842 | | e, 71,442 | ... 0.0
1,523 All ONET ..ot snsssnssns | seesessensssesnnes 352,587 |.covrenen. (01720 IS 352,587 | overerreeeinnineeinnes | cveierensiieienns 352,587 |.covrenen. 0.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvevvveerrireireiiiiiie it | aresssiseseens 57,390,636 |.......... 37.0 | v 57,390,636 |[....vvvrereerneirneiinnes | eeererinees 57,390,636
2.2 Unaffiliated non-U.S. securities (including Canada .10,449,879 | .... ...10,449,879 |.... 110,449,879 | ..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MULUEI FUNDS.........covvuieiiinieeeesssieine | e esiesiseiesenes | eeenenein 0.0 it e | e (V1N I 0.0
3.2 Preferred stocks:
321 AFFIBEEM. ...ttt | sttt | seereeneas 0.0 [ oo [ e | e (V1 O 0.0
3.22 UNAffili@ted.......ceeeereeceeereieeneire et ssenenens | eeneesessenenes 2,312,700 |....co.e. 15 | s 2,312,700 | .ceoveeeereeeenereens | v 2,312,700 |........... 15
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfAEEG. ...ttt ens | seeeesest et snnniene | nestesienens 0.0 [ o | reesereeiseeesreeeeiees | sereeesrees s (V1N I 0.0
3.32 UNAfili@ted. ..o | st | seeneenens 0.0 [ oo [ e | e (V1 O 0.0
3.4 Other equity securities:
341 AFFIBEE. ...ttt | et | e 0.0 [ oo [ e | e (V10 O 0.0
342 UNGffili@ted...........oveeieeiieice st | ettt sntsnins | i 0.0 [ oo [ et | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEEM. .. oottt | ettt | srenieeeneas 0.0 [ oo [ e | e (01 O 0.0
3.52 UNAffiliAted..... vt sssssessestnens | seesessesssssssssessanssssessans | sessessanens 0.0 [ oreereierirereiernninies | reessrsneseeesrensnsens | sereeesiessneesensnsens (010 O 0.0
4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
5. Real estate investments:
5.1 Property occupied by COMPANY........cccocviereieinieieiisieieseisseesesesessesenes | evseeresessenns 1,502,792 |............ 1.0 | e 1,502,792 | .o | e 1,502,792 |............ 1.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction Of debt)..........c.ccceevieiieieiiieeceieies [ | e 0.0 [ oo e | e (O] I 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt)........cccovvrverieiiee s
8. COMTACE I0BNS.........ceererieceeeeireciee ettt nnnes
T DEIIVALIVES. ..ot
8. Receivables for securities
9. Securities lending (Line 10, Asset Page reinvested collateral)...
10. Cash, cash equivalents and short-term investments.............ccooovererrinrneereinenn.
11. Other invested assets
12. Total invested assets
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Annual Statement for the year 2014 of e AMerican Commerce Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 1,594,549
2. Costof acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 44,089 44,089
3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb
6. Total foreign exchange change in book/adjusted carrying value:
8.1 Totals, Part 1, COIUMN 15. ...ttt bbb
6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other-than-temporary impairment recognized:
7.0 Totals, Part 1, COIUMN 12. ...ttt
7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ..ottt 135,846
8.2 Totals, Part 3, COIUMN ...ttt 135,846
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 1,502,792
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 1,502,792
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb
52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 1.t es st
10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0

S102
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

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

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL. ...ttt bbbtk s8Rt E bbbttt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,
Total gain (I0ss) on disposals, Part 3, COIUMN 19.........eriiieieetesce ettt es sttt b st s ettt bt en e sae s s snaenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoueieiiiriereicieees sttt s st ss st tes s besas s sssaesees

Deduct amortization of premium and AEPIECIAtION............ccciveveiicreee ettt ssb bbb s s et s ettt es e sas s naenans

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

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

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........ccccevirririrerrrerrereresieeeress et
Deduct total NONAAMIKEA BMOUNLS. ...ttt

Statement value at end of current period (Ling 11 MINUS LINE 12).......vverrririniriieinnrissiessssissssssssssssse s ssessssssessesssssssssessssssessessesssnens

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDETr 31 O PHIOE YT .........ocuiuricereiriieetr ettt st
Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbbt

ACCTUAL O QISCOUNL........ouvetieictct ittt et bbb bbbt s bbb s bbb bttt s s bbbt es

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiiieie ettt bbbt e bbbt bans
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........coiuieiieieieesie ettt nans

Deduct amOortization Of PIEMIUM...........c.ciueieiiicieeiecteie sttt ettt bbb bbb s bbbt a bbb bbbttt

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st
Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R

Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-8-T+8-9).........c.covvrrerrreiereiereeesee et ses s sssaenees
Deduct total NONAAMILEEA BMOUNES.........cveireiiiiersee et s bbb st r et nn e

Statement value at end of current period (Line 10 MINUS LINE 11).....civeiieiiriieiceecees ettt s sttt sae e

Si03

157,693,327

50,937,045

..................................... 441,431

(910,482)

150,674

1,075 (758,733)

..................................... 3,282,488

57,363,507

..................................... 632,101

0

153,599,950

153,599,950
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SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. .15,977,008 ...16,371,367 15,917,192 ..15,185,863
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtaIS.ccooveererrreissrreessssrrirsnens | s 15,977,008 [ ..cooovviiiinrieenns 16,371,367 [ .oovnrrriiinnnenns 15,917,192 | oo 15,185,863
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooviriniisnrsnisnn [ o 6,084,047 | oo 6,522,893 | .o 6,145,595 | ..o 5,900,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....oovieerniininisiienne [ oo 9,257,646 | ..oovovveiienns 10113175 | oo 8,998,436 | ..o, 9,810,000
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...oocnnsinscricienscinies | i, 56,235,238 | ..o, 56,742,032 | .oooooiiiinn. 56,207,058 | ...cooooviiieennn. 73,800,985
Industrial and Miscellaneous and Hybrid 8. United States.......ccoeuevvecees | coverviiirieinns 53,283,432 | oo 54,554,830 | ..coooverriirirnns 53,413,065 | ..cevverirerne 52,611,096
Securities (Unaffiliated) 9. Canada......cooeeveenmeereerrerinns | e 2,010,934 | oo 2,016,960 | ..ovvverrrrirnenns 2,023,160 | cooveererrereeeenns 2,000,000
10._Other COUNtres. ..cvseeernrreee | covennnrierissrieennas 8,438,945 | ..o 8,801,685 | ..ooveerrriinnaes 8,468,535 | ...ooviiirriiinnins 8,500,000
11, Totals. o | v 63,733,311 | oo 65,373,475 | oo, 63,904,760 | ...ccocovviiiccneens 63,111,096
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......coosmseemsmsrees | coveviiciiicnnnes 151,287,250 | ...ooovcsrrceennes 155,122,942 | ..o 151,173,041 | oo 167,807,944
PREFERRED STOCKS 14. United States.......cooevvvmmerenns [ covvrnneeriinneienne 2,312,700 | coovveererrerreeennn 2,312,700 | coovveevrcreirneenns 2,290,000
Industrial and Miscellaneous (Unaffiliated) 15, CaANAAA........cooieieiciesieie | e [ e sesens | e
16._Other COUNtHES......cveenisereee v | s | o
17. ..2,290,000
Parent, Subsidiaries and Affiliates 18. Totals.....ocoeverrrscicscrinciesiie e, Lo L,
19. Total Preferred Stocks....... | ..o 2,312,700 [ oo 2,312,700 [ i 2,290,000
COMMON STOCKS 20. UNQted StALES......vvvrrrrerrrens | rrreeesrnnerisssecessseesissesessns | cerseessssssssssesessesssssessens [ eevessessssesessseessssssesssseees
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other COUNMES......covcvriiiens | v | e | s
23. TotalS....ooieisisisiicicsies | o) 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StockS....oo. | oo 0 i 0 i, 0
26. Total StOCKS....omureeesissirsisse | oo, 2,312,700 | oo, 2,312,700 | oo, 2,290,000
27. Total Bonds and Stocks.... | ................... 153,599,950 | ....ovvvvrvrernnee 157,435,642 | ...ovvvrevvrrnne 153,463,041

S104




GoIs

Annual Statement for the year 2014 ofthe AMerican Commerce 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

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
Column 6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

............................ 76
............................ 0.0
............................ 0.0

2.1
22
23
24
25
26
2.7

31
32
33
34
35
36
3.7

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

2,001,119

4,586,957

2,669,570

11,180,103

5.1

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

................. 7,320,616

............... 14,243,551

................. 7,770,982

............... 65,619,674
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
................. 5,303,384 | ...............28,743,857 | ....................999,257 | .................2,484,776 cereerenennnnd1,236,427 | o201 ] 033,575,349 | ............5,146,260
................. 3,067,087 | .oeeeereeen 19,879,854 | oo | e 1,061,301 cereeenennn 28,436,847 | o183 19,597,072 el 4,411,170
...................... 38,396 [ .ooverreerienieeeen 7,536 | o907 | 2

Totals...

.................... 108,771

3,646,079 |....

...59,868,971

.9,657,430

Hybrid Securities
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Annual Statement for the year 2014 ofthe AMerican Commerce 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

Line 9.7 as a % of Col. 6

1,329,000

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
................. 7,671,391 |.............125,878,566 ceeeernn 119,800,288 | ................6,078,278
................. 1,061,301 |...............24,008,242 rerrenrennn 19,697,072 | o 4,411,170

1,329,000

Total Bonds Prior Year

............... 38,621,694

5,186,065

............... 41,845,489
...20,268,387

....996,057

............... 17,601,644
1,986,338

............. 126,900,804
...28,436,847

............. 121,626,325
...23,886,809

................. 5,274,479

............................... 0

...................... 86,926

........... 0

...108,771

.155,533,348

Ling 10.7. 858 % 0f COL 8.....uviiicieieiccesecesesssiesiessenes | eevnressensnsessiesseneessDed | cevvsressssensiesiensss @802 | cersnreereessssenreersnd 0.0 | oiieiiesisiiieiieeenn 12,5 | i 126 [ e XXX e [t XXX | e 100.0

11. Total Publicly Traded Bonds

T4 NAIC Lottt ensssenes | svsessessenians 11,816,304 | ... 34517143 | ..o 51,896,560 | ....ccoovvreee 14,830,908 | ...ccooevvnne 6,739,373 | cvovrerrnne 119,800,288 | ..coovvvererririrene 79.2 | v 121,626,325 | oo 782 | oo 119,800,288
112 NAIC 2.ttt s st ssssss s ssssaenes | srestessessessessesssssesssnsenns | eeseessessnssnes 3,067,087 | ..o 15,468,684 | ...cooeveeeveereieeeeeereens | e 1,061,301 [ ..ccoeevnene 19,597,072 | oo 13.0 | e 23,886,809 | ..coovcreereeriereinens 154 | oo 19,597,072
................. 1,329,000 | .................1,329,000 cererrennennen 1,329,000

71,442

11,442 (...

11.7 Totals....ccoveveererrernne ...14,831,815
11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns 105
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9...........ccoeeverernnnnn.

12. Total Privately Placed Bonds

................. 2,644,054

4411170 ...

................. 6,078,278
4411170

................. 6,078,278
4,411,170

Includes $.....10,489,448 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes §.......... 0 current year, §......... 0 prior year of bonds with Z designations and $

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $

0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

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

(d

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

NAIC 2§.......... 0;

NAIC3§.......... 0;

NAIC4S........

0;

NAIC5S........ 0;

NAIC6S.......... 0.

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

1 Year
or Less

Maturity Distribution of All B
1

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

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

.................... 804,178

..331,283

..1,059,816 | ..

................. 5,

975,941

................. 6,041,617

..5,404,158 |..

...4,5631,233 | ..

............... 1,391,099

2.1

22
23
24
25

All Other Governments

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

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

............... 2,000,000

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

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

............... 2,669,570

............... 11,

180,103

5.1
52
53
54
5.5

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

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

4

2,391,017
844,893
.84,706

..... 1,586,982
..12,233,038
....423,531

1,039,661

...20,954,210
...34,426,907
....854,121

.31,

...33,414,233

208,604

....996,837

854,121

..... 20,954,210 |..
.34,426,907 |..

............... 5,579,226

............... 56,235,238

............... 65,

619,674

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

............... 3,546,077

............... 62,377,263

............... 58,

337,296

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.

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

....932,018

...932,018

931,526

932,018

.................. 932,018

.................... 932,018

931,526

.................. 932,018

© 81

8.2
8.3
84
8.5

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouierierieii s 6,305,150 | ..covvrrnnen. 24,394,107 | .oovvris 58,881,697 |......cc.... 7,048,187 | ...ccooeennc 8,085,642 | ... 104,714,783 | ooooiien89.2 [ e XXX s | e XXX s | s 95,157,353 | oo 9,557,430
9.2 Residential Mortgage-Backed Securities..... 4,982,789 ...13,816,124 ...13,695,395 .1,044,034 40,255,095
9.3 Commercial Mortgage-Backed SECUIHES..........cc.cvveeveeeevereierieieeniens [ eveiieirieieinnas 84,706 | ..ovvvvrererren. 338,825 | v 423,531 [ oo 7,059 [ 0 | corereeeerenenn894,121 | 00006 [ XXX s [ ek XXX i | e 854,121
9.4 Other Loan-Backed and Structured Securities............ooevvvveveerverereerees [ o 468,260 | ...cocvuvenen 1,575,776 [ .o 1,427,381 |..............1,059,816 | ...c.coneee... 932,018 | ..o 5463251 | e 38 |e h XX e | b XK | s 4531233 [ .o 932,018
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 11,840,905 | ......cooue.. 40,124,832 | ... 74,428,004 |...........14,831,815 | ............ 10,061,694 140,797,802 | ............. 10,489,448
9.6 Line9.5a58 % 0f COL B.....oviiviiiiiiciesi s ssisssssssesssnssnes | sesssssssssssssssesssenseas 78 | s 26.5 | oo 492 [ 9.8 [, 6.7 [ 100.0 v XXX i [ XXX i e XX [ s 931 | 6.9
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oveerieiicicieieeeeeee e | ceeseeesnneinesd 6,992,154 | ..o 34,578,483 | ...ccovvvune 48,830,225 | ....cvvuune. 8,019,793 | ..coovenene. 16,592,671 | ..cocoovrnenee ) 0.9 G DR ). 0,% CHRIRIN IT 115,013,326 [ .o 739 | 106,891,356 | .....ccooennnee 8,121,970
10.2 Residential Mortgage-Backed SECUMHES...........coueerinrineineineineineines | cevireiineiinees 2,782,930 | ccooovrei 6,953,977 | ccovvvrenen. 11,071,663 | ..ccoovvennee. 9,718,126 | ...ccovvveneee. 2,035,914 | ... ) 0.9 CHUIIN I 90,9 CHUININ IR 32,562,610 | coooovveereiireiinns 209 [ 32,562,610 | ..oovervvreirerireiineiienene
10.3 Commercial Mortgage-Backed Securities............cooeveuereeverierisesereenes [ o, 89,940 | .oovreieinn 359,761 | v 449701 [ oo 97,435 | ooeevreeveeesennes [ v D, 9.0, N RN )90 GO (BTN 996,837 | oveverererreand (UGN [P 996,837
10.4 Other Loan-Backed and Structured SECUMHES...........cvvereereemeermeerneens | corisiiisiiisiennnes 591,309 | .o 1,997,116 [ ..o, 1,825,319 [ ..o, 1,587,359 | ..o 959472 | ... 0,9, ST [ XXX e, 6,960,575 | ..oooviininiinis 45 | 5,149,257
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 10,456,333 | ..coovvvvnns 43,889,337 | .cccvvrin. 62,176,908 | ............. 19,422,713 | oo 19,588,057 |..cocvvevnnee ) .9 N P ). 9,9 CRUNRIN IR 155,533,348 | ...oovvvrvieis 100.0 | .o 145,600,060
10.6 Line 10.5858 % 0f COL 8. ssisieisssssssssssssnssnsenes | sesssesssesssesssesssesseas 6.7 [ i, 282 | oo 400 [ i, 125 [, 12.6 [, XXX i, XXX oo [ oo 1000 [ XXX ooiiriiens | e 93.6
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 21,891,901 51,826,473 95,157,353 106,891,356 95,157,353
11.2 Residential Mortgage-Backed Securities. 13,816,124 13,695,395 | ..ovvvrvennee 6,716,753 40,255,095 | ..oovvrrinininenenn26.6 | e 32,562,610 . 40,255,095
11.3 Commercial Mortgage-Backed SECUMtES.............cvrvemeeneeneineinrinnis | e 84,706 | ..coovvrrrrrenns 338,825 | oo 423,531 [ oo 7,059 [ | e 854,121 | o068 | e 996,837 | e 06 [ oo 854,121
11.4 Other Loan-Backed and Structured SECUMHES...........cvvvvreneerneernrirnens | coririisiiiniinnnes 468,260 | ............... 1,575,776 | .ccoovvnncees 1,427,381 [ ..o 1,059,816 ..o | e 4531233 | .30 | e 5,149,257 | oo, 3.3 | 4,531,233
115 TORAIS. .ttt esisessnns | eesiesinneens 11,840,905 | ...............37,622,626 | ............... 67,372,780 | ............. 14,831,815
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn. .84 ..10.5
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccouevvrinnrnsinninine | v, 78 249 | i85 | i, 9.8
12. Total Privately Placed Bonds
12.1 1SSUET ODlIGAtIONS.......cocvcveiiiciiiicesee et ssssssessesens | cvesiessesesesssssesessssesesens | coeseesessnsans 2,502,206 | ....cccconeee. 7,055,224 | ...oooveveeereereeereees [ e | e 9,557,430 | 8.3 | 8,121,970 | B2 |k XXX [ e 9,557,430
12.2 Residential Mortgage-Backed SECUMHES. .........ccorwurrerrererneeneereeeeneineenes [ o [ crrirescssnesisensnsiees | cereneneessssesessesesesssnenns | seeseesssessnsssssessnsssseees | seeseessssssssenssesssssnnsnees | snsnesneessssessssensssessnens0. | conenneneesmessnnnnnend 0000 | v 0 [ 00 [l XXX | o 0
12.3 Commercial Mortgage-Backed SECUMLIES. .........cvrurirrurrneneiirirines [ eorrirrirrininensieinensiees | creeesinensinessssiessssees | seeneeessesesseesessssssesesses | sesteessssssssesssssssesssseses O e XXX | e 0
12.4 Other Loan-Backed and Structured SECUMHES...........cceveriveeeeiieceiiees | eereeeieieeiesieeceeiesisienies | cerereissssieseressessseesssenes | eoeeessssessessseseesssesesenenes | seseresessessssnesensssessssnne | serereesesessnnens 932,018 | ..ovvverennd 932,018 B, 1,811,318 | oo 12 |, 0.0, S [ 932,018
12.5 TOHAIS. ..ottt esinns | eebiesbi s ([N P 2,502,206 | ...oovvrvennen 7,055,224 | oo, 0 [ 932,018 | oo 10,489,448 | ..o 6.9 [ s 9,933,288 | ..vvvreieieienad (SR [— ) 0.9 CHRIN IO 10,489,448
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens (0 23.9 | oo B7.3 [ oo (VX0 8.9 [ oo 100.0 | .ovvreerenes ) 0,9 CHUSIN IO 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, (O 17 ]| e 47 [ i, {ORO 1 (UG 6.9 [ 0,0, ST IR XXX |, D 0,0 SR XXX | v 6.9
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Sch. DA-Verification
NONE

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

Si10, SI11, SI12, SI13, SI14, SI15
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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year

1 Location 5 6 7 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 1 12 13 14
Current Year's
Other-Than- Gross Income
Book/Adjusted Temporary Current Year's Total Change in Eamed Less Taxes, Repairs,
Date Date of Last Carrying Value Less |  Fair Value Less Current Year Impairment Change in B/AC.V. Interest on and Expenses
Description of Property City Acquired | Appraisal Actual Cost Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) Encumbrances Incurred

Properties Ot ied by the Reporting Entity - Administrative
THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002 ACRES OF LAND ON FOUR
SEPERATE PARCELS 01/29/1999. | 04/08/2008. 24,381,839 | i | v, 1,502,792 2,955,000 135,846 (135,846) 519,080 589,436
0299999. Properties Occupied by the Reporting Entity - Administrative 4,381,839 1,502,792 2,955,000 135,846 0 (135,846) 519,080 589,436
0399999. Total - Properties Occupied by the Reporting Entity. 4,381,839 2,955,000 135,846 0 (135,846) 519,080 589,436
0699999. Totals 4,381,839 2,955,000 135,846 0 (135,846) 519,080 589,436
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Location

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4

Description of Property

Date

State | Acquired

5

Name of Vendor

Actual Cost at

Acquired by Purchase

Time of Acquisition

7 8
Amount of Book/Adjusted Carrying Value|
Encumbrances Less Encumbrances

Additional Investment Made
After Acquisition

ADDITIONS TO: THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002 ACRES OF LAND

ON FOUR SEPERATE PARCELS COLUMBUS OH....... | 12/31/2014. | VARIOUS 1,502,792 44,089
0199999. Total - Acquired by Purchase. 1,502,792 44,089
0399999. Total 1,502,792 | oo 44,089
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Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO03, E04, EO05, E06, E07, E08, E09
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| ~Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
911759  EA 2 |USDEPTHSG & URBAN DEV GOVT......covvvvvrvrnnnrnrvnnrnrnnencnnnensnesessnseesenseesenes | v [ o | covvnsis L T i 321,687 | ....100.291 310,902 310,000 310,000 ...7.858 | ......7.858 | FA....| oo 10,150 | .oovovevevene 24,360 | 12/17/2008 | 08/01/2016.
912828 EE 6 | U.S. TREASURY NOTE SD.. | f e | T i 794,589 | ....102.504 825,157 805,000 804,178 1,271 4250 | . 4418 | FAL | 12,923 | oo 34,213 | 03/17/2006 | 08/15/2015.
912828 GH 7 | U.S. TREASURY NOTE. 1510000 U [ O, 1N I 3,591,211 | ....108.188 4,057,050 3,750,000 3,708,049 18,230 4625 | ......5.188 | FA.ooo [ ool 65,510 | cccooccennn. 173,437 | 06/21/2007 | 02/15/2017.
912828 HZ 6 | U.S. TREASURY NOTE. 1510000 VN [ O L1 [ 148,594 | ....108.719 163,079 150,000 149,460 147 3.875 3.990 | MN...... ST S 5,813 | 06/09/2008 | 05/15/2018.
912828 KQ 2 |U.S. TREASURY NOTE. 15107000 VN [ IO 1] e 454,816 | .....106.602 453,059 425,000 451,073 (3,744) ..3.125 | ......1.664 | MN...... 1,724 | v 13,281 | 05/06/2014 | 05/15/2019.
912828 QY 9 | U.S. TREASURY NOTE. SD. i | s 1 625,797 | ....103.211 619,266 600,000 618,857 (5,105) 2250 | ......1.348 | JJ 5,649 13,500 | 10/02/2013] 07/31/2018.
0199999. U.S. Government - Issuer Obligation 5,936,694 XXX 6,428,513 6,040,000 6,041,617 0 10,799 0 0 XXX XXX XXX 96,711 264,604 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B GW 2 [ GNMA POOL #0781113 ...118.010 140,233 118,832 122,067 (123) 6.710 | MON... 11/14/2001 | 11/15/2029.
38377V T8 9 [ GNMA REMIC TRUST 2011-68 ...107.841 593,125 550,000 555,765 (1,250) MON... 12/18/2013 | 07/20/2039.
38374V ZG 7 [ GNR2009-54 JZ........ooooooverreerimimmvisemimsiessssssssssmsssssssssssssssssssssssssssssssssssssssssssssssssns | seveeess | oo [ sosssssesnnns | cvevevesens T s 1,481,871 | ....112.626 1,516,096 1,346,133 1,510,732 28,861 ...2.713 | MON... 6,170 02/14/2014 | 07/20/2039.
383777 WT 4 | GOVERNMENT NATL MTG ASSN....ccccccocoovovcccvcvcvcvcvcvcvcvcvcvcvcvevcvcvcvicevcvcvevcceveee f oo f oo | v o, 1 3,259,570 | .....107.408 3,222,240 3,000,000 3,215,594 (43,976) ....2.717 | MON... 11,250 | o 123,750 | 01/24/2014] 09/20/2040.
0299999. U.S. Government - Residential Mortgage-Backed Securities 5,421,665 XXX 5471,694 5,014,965 5404,158 0 (16,488) 0 0 XXX XXX (KT I 154,069 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
83162C TA 1 [ SMALL BUS ADMIN GTD DEV PTC | | . | R | ........... 1 4,558,833 | .....108.237 4,471,160 4,130,898 4,531,233 (11,553) ... 4.380 | .......2.667 | JJ....... 90,467 | ............ 187,751 | 05/03/2012 01/01/2030.
0499999. U.S. Government - Other Loan-Backed and Structured Securities 4,558,833 XXX 4471,160 4,130,898 4,531,233 0 (11,553) 0 0 XXX XXX XXX 90,467 | ............ 187,751 XXX XXX
0599999.  Total - U.S. GOVEIMMENL. .....ooeieeiie s | eoeiseeieiees 15,917,192 XXX ] s 16,371,367 ...15,185,863 | .............15,977,008 0 (17,242) 0 0 XXX XXX XXX 206,801 | ........... 606,424 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
373384 RX 6 | GEORGIAST GO. 2,000,000 | ....111.266 2,225,320 2,000,000 2,000,000 4.000 |AO...... 20,000 80,000 | 10/06/2010 | 10/01/2025.
76541V LE 5 [RICHMOND VA 1,170,450 | ....115.951 1,159,510 1,000,000 1,130,774 (16,152) MS..... 16,667 50,000 | 06/27/2012 | 03/01/2031.
880541 PR 2 | TENNESSEE ST. 1,917,195 | ....104.447 1,984,493 1,900,000 1,911,628 (1,581) .2.897 | FA | v 23,750 | coovovere 57,000 | 05/05/2011 | 08/01/2021.
93974C  PJ 3 [WASHINGTON ST.....ccoocooooovvovcvvvcvvvevcvcvivivcvcvcicvcvciiccvcvcicvcvcvevcvevcveveveieieviveicceveveee | v | o | v | 1FE 1,057,950 | ....115.357 1,153,570 1,000,000 1,041,645 (3,973) ...4.105 |FA...... 19,525 46,860 | 08/10/2010 | 08/01/2023.
1199999, U.S. States, Territories & Possessions - Issuer Obligations. 6,145,595 XXX 6,522,893 5,900,000 6,084,047 0 (21,706) 0 0 XXX XXX 79,942 233,860 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 6,145,595 XXX 6,522,893 5,900,000 6,084,047 0 (21,706) 0 0 XXX XXX 79,942 233,860 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
015302 J6 0 | ALEXANDRIA VA GO A2 AFE] coed 512,010 | ....107.809 539,045 500,000 507,429 (1,159) 5.000 | .......4.690 | JJ 12,500 25,000 | 09/29/2010 | 07/01/2030.
167501 VD 4 [ CHICAGO ILL BRD ED. [ IV [RRRRR IP AFE] o 402,822 | ...... 59.694 752,144 1,260,000 678,919 34,329 5.257 12/09/2004 | 12/01/2026.
346622 7U 1 |FORSYTHCNTYNC GO 1,000,000 | ....107.705 1,077,050 1,000,000 1,000,000 142,480 | 08/18/2010 | 04/01/2023.
447025 JQ 1 |HUNTSVILLE ALA 1,000,000 | .....108.631 1,086,310 1,000,000 1,000,000 4.759 09/02/2010 | 09/01/2027.
546585 EB 2 | LOUISVILLE & JEFFERSON CNTY KY G O. 1,987,750 | ....118.187 2,363,740 2,000,000 1,990,651 626 5.207 11/09/2009 | 11/15/2025.
64966K KF 9 [NEW YORKNY. 1,379,102 | ....100.810 1,381,097 1,370,000 1,370,766 (4,442) 01/31/2013 | 03/01/2030.
64966K  KP 7 [NEW YORK N Y...cccocooommoiiiiiiiiviiiccvcvsccccscssvsssssssssssssssmsssssssmsssssmssssmsssssssmssssssnnns | svvneess | oo [ eeneeen 12 | ittt IFE | i 634,186 | ....100.764 634,813 630,000 630,352 (2,043) ...4.662 | MS... 01/31/2013 | 03/01/2030.
751120 AJ 5 |RALEIGHNCLTD OBLIG A2 1FE] s 1,057,000 | ....111.602 1,116,020 1,000,000 1,040,515 (6,423) ..4.716 | JD.... 05/01/2012 | 06/01/2035.
926055 FN 9 | VICTOR VALLEY CALIF UN HS. [0 P [ 1FE 25,566 92.051 46,026 50,000 39,014 1,671 ..4.426 |N/A...... 05/05/2005 | 09/01/2020.
930863 U2 9 | WAKE CNTY N C.oooooeeeeeereeeiecieneicieniececnesceceenescecneseeceesesssenenescnssesesssssesenssenessssnenees | e | oo | coveseee 1] 1FE 1,000,000 | ....111.693 1,116,930 1,000,000 1,000,000 5100 | ......5.100 | JD 4,250 51,000 | 05/20/2010 | 06/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations 8,998,436 XXX s 10,113,175 9,810,000 9,257,646 0 22,659 0 0 XXX XXX XXX 94370 | ........... 424,790 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 8,998,436 XXX ] s 10,113,175 9,810,000 9,257,646 0 22,559 0 0 XXX XXX XXX 94370 | ............ 424,790 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
115030 HY 7 [BROWARD CNTY FLAHSG FIN AUTH SIN A2 | 1FE ....101.180 75,885 75,000 77,305 (291) 5.284 | AO.... 09/06/2007 | 10/01/2039.
23410B  AB 7 [ DAKOTA CNTY MINN CMNTY DEV AGY. ..103.023 140,338 136,220 138,265 (487) 4.713 | MON... 10/06/2006 | 12/01/2038.
254840 AN 1 | DISTRICT COLUMBIA TAX. 1,063,530 1,120,000 998,299 44,893 4.655 03/26/2004 | 07/01/2017.
254840 AP 6 | DISTRICT COLUMBIA TAX. 1,070,773 1,160,000 984,073 45,175 03/26/2004 | 07/01/2018.
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313383 ML 2 | FED HOME LN BANK R [ IO L T s 2,000,000 | ....... 99.707 1,994,140 2,000,000 2,000,000 2.200 2200 | JD...... PR .3 I ISP 44,000 | 06/18/2013 | 06/26/2020.
34073N V2 3 [FLORIDAHSGFINCORPREV ~ MTG R I I 12 |.... AFE] coa 236,732 | ....100.641 261,666 260,000 239,680 471 cierenenb700 | 5.303 | M [ e 6,110 | e 12,220 | 08/30/2007 | 07/01/2037.
373539 QP 3 | GEORGIA ST HSG & FIN AUTH REV. R [ IO 1] 1FE] v 2,012,000 | ....101.476 2,029,520 2,000,000 2,005,332 (2,598) cirrerern8.850 | 4703 | ID | 8,083 [ oo 97,000 | 05/01/2012 | 12/01/2037.
598113 AQ 1 | MIDVALE UTAH REDEV AGY TAXINC REV.....coooovmmrmrrmmrermrmsmresesssssesssssssessinss U ) [ 12 ... AFE] e 1,527,645 | ....113.828 1,707,420 1,500,000 1,516,853 (2,617) v 8150 | ........5.901 | MN...... 15,375 92,250 | 06/09/2010 | 05/01/2030.
61212R D9 4 [ MONTANA ST BRD HSG SNG U [ IO 1] AFE] coier 415,000 | .....102.344 424,728 415,000 415,000 w100 | ........5.100 | JD....... JROSPOSPRRO Iy (73N IO 21,165 | 07/25/2007 | 06/01/2038.
64711N  JU 0 [NEWMEXICOFINAUTHREV  REV R ) IO 12 ... 1FE] ....cce.....1,057,090 | .....111.597 1,115,970 1,000,000 1,035,996 (7,114) 5920 | ......5.002 | JD....... cevverererennnend 933 | 59,200 | 11/17/2011 | 06/01/2029.
658207 FD 2 | NORTH CAROLINA HSG FIN AGY HOM REV.........ccoveievevererecererevevereracererenns R ) IO 12 | 1FE] ............... 1,348,834 | ....101.851 1,466,654 1,440,000 1,368,245 3,102 cereerenn8.800 | i 5.287 | Mt | s 34,560 | oo 71,846 | 08/29/2007 | 07/01/2033.
736746 TR 9 | PORTLAND ORE URBAN RENEWAL & R RED........cccooummmmivmmmmiviivmnesinianneninnns JUOY IOV IOV 2 | 1FE] v 1,819,560 | ....106.166 1,746,519 1,645,083 1,706,777 (15,451) 6.031 | ......4.064 | ID.cccccs | oo 4410 | 99,215 | 05/20/2010 | 06/15/2018.
74529) AQ 8 | PUERTO RICO SALES TAX FING COR SAL.......coucuuuummmimiemmmissismmssssmsssssssnsnnenns @....| 1,512,000 6.645 1,329,000 20,000,000 1,329,000 (911,062) | ccccvvvve 114,879 vernn5.334 07/13/2007 | 08/01/2056.
76221R  DJ 9 | RHODE ISLAND HSG & MTG FIN 1,983,620 | ....104.050 2,081,000 2,000,000 1,984,490 145 5.500 5.551 12/14/2007 | 10/01/2049.
762212 6Q 6 | RIHSG HMOWNRSHIP 55B Rl........ccoovvvvvvmvviviimveiinmmnninssmnssssssssesssssssssssssssssssssens | veveve [ o | cveveeeens [ 1FE 2,000,000 | .....100.946 2,018,920 2,000,000 2,000,000 e 750 | ... 4750 23,750 95,000 | 02/23/2007 | 10/01/2037.
80586A AQ 4 [ SCAGO PUB FACS CORP FOR GEORGE REV..........cccuvvvvvrurmivrenninsnsnenissenninns R I I 12 ... 1FE] s 1,082,440 | ....115.242 1,152,420 1,000,000 1,054,756 (9,466) 6.750 | .......5465 | JD...c.c. | oo 5,625 | oo 67,500 | 11/28/2011 | 12/01/2029.
88276P DE 3 [ TEXAS ST PUB FIN AUTH R [ IO 1] AFE] o 997,500 | ....102.470 1,024,700 1,000,000 997,509 9 w733 L AT52 | FAL..... 3,681 11/12/2014 | 02/15/2036.
917436 YR 2 | UTAHHSG CORP SINGLE FAMILY o] 1] 1FE 1,118,161 | ....101.343 1114773 1,100,000 1,102,630 (2,501) .....5.350 | ......5102 | JJ....... 29,425 58,850 | 10/10/2007 | 01/01/2036.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 20,533,142 XXX 21,817,956 39,851,303 20,954,210 (911,062)] v.oocovnece 168,149 0 0 XXX XXX XXX | e 167,518 840,152 XXX XXX
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
3137AU XX 2 | FEDERAL HOME LN MTG COR REMIC JUUY [ VPRI [ 1] 1,373,815 | ..101.584 1,364,032 1,342,763 1,372,680 (1,135) 3.000 2523 | MON... | ... 3,357 08/21/2014 | 05/15/2029.
3136A7 DJ 8 | FEDERAL NATL MTG ASSN REMIC TR JUU [ IOV 2 | e 1] 1,329,859 | ... 97.672 1,303,700 1,334,774 1,328,995 57 3.000 | ......3.119 | MON... | .................3,337 07/12/2012 | 01/25/2042.
313970 EV 7 | FEDERAL NATL MTG ASSN REMIC TR U [ IOV 2 | e ] s 3,247,500 | ....104.918 3,147,540 3,000,000 3,165,634 (33,399) ...4.000 | ........2.965 | MON... 09/16/2011 | 10/25/2038.
3137B7 R7 6 | FHLMC REMIC SERIES 4298 2,631,935 | ....101.123 2,625,393 2,596,237 2,627,532 (4,403) ....4.000 MON... 05/02/2014 | 02/15/2054.
3137BD 3T 1 | FHLMC REMIC SERIES 4379 2,062,089 | ....105.579 2,068,535 1,959,229 2,057,831 (4,258) 3.500 2.218 | MON... 09/09/2014 | 08/15/2027.
3137AM  CQ 8 [FHR 3997 PB 3,330,000 | ....107.361 3,220,830 3,000,000 3,272,534 (38,154) ....4.000 MON... 01/22/2013 | 02/15/2042.
3137TAW  JW 6 |FHR 4136 LV R [ IO 2 | 1 1,529,063 99.363 1,490,445 1,500,000 1,526,405 (1,593) ...3.000 | .......2.851 | MON... | ccococciiiccec3,750 | o 45,000 | 02/26/2013 | 08/15/2042.
31403D GP 8 [ FNMAPASS-THRU PL#745506 R [ S 2 | T s 2,207,668 | .....103.093 2,111,946 2,048,583 2,066,226 (18,218) 5662 | .....4.041 |MON...[ ..............9,666 | ... 119,026 | 09/21/2009 | 02/01/2016.
3138EK VT 9 | FNMAPASS-THRU PL#AL3325 U (O IO 2 | e T s 4,603,545 | .....105.843 4,568,109 4,315,929 4,577,385 (19,200) 3.500 2396 | MON... | wrovrrererrrn 12,588 | ovvevvverens 151,057 | 05/22/2013 | 03/01/2033.
3138W7 HB 3 | FNMAPASS-THRU PL#AR9225. U (O IOV 2 | e T s 1,911,447 | ....101.149 1,891,877 1,870,386 1,908,751 (1,564) 3.000 | . 2775 | MON... | oo 4,676 | e 56,111 | 03/21/2013 | 03/01/2043.
31418A L5 5 | FNMA PASS-THRU PL#MA1247 IO [V IOV 2 | e 1] 2,318,756 | .....101.148 2,227,062 2,201,786 2,312,869 (1,976) 3.000 | ........2.435 | MON... 66,054 | 11/14/2012 | 11/01/2042.
31397S KW 3 [ FNMA REMIC TRUST 2011-30. JUU IOV IOV 2 | 1] 2,114,513 | .....104.382 2,112,757 2,024,063 2,086,961 (15,107) 3.500 2926 | MON... [ .o 5,904 | e 70,842 | 01/20/2012 | 01/25/2039.
3136AA  JH 9 |FNR2012-135CA JUOY IOV IOV 2 | e 1] s 2,497,110 | ... 97.376 2,435,772 2,501,409 2,497,429 294 2.000 2.029 | MON... [ w169 | e 50,028 | 05/23/2013 | 11/25/2039.
31395Q _ CY 4 |FNS411A3 S IS IO 2 | 1 3,638,140 | ...... 99.399 3,448,176 3,469,025 3,625,675 (7,908) .....3.000 | .......2.388 |MON...| ...............8.673 | ..o......... 104,071 | 01/18/2013 | 08/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securitie: ...34,795,140 XXX 34,016,174 | .............33,164,184 34,426,907 (] (146,564) 0 0 XXX XXX XXX 95992 | ......... 1,033,382 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
31396P__ GT 2 | FANNIE MAE - ACES 878,776 | ....115.583 907,902 785,498 854,121 (6,020) ....5.271 ] ........3.337 | MON... 3450 44,384 | 02/08/2012 | 10/25/2032.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities 878,776 XXX 907,902 785498 854,121 0 (6,020) 0 0 XXX XXX XXX 3450 44,384 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 56,207,058 XXX 56,742,032 73,800,985 56,235,238 (911,062) 15,565 0 0 XXX XXX XXX 266,960 | ....... 1,917,918 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
008916  AK 4 [AGRIUMINC 3.15010CT22 covveeee | A [ 2FE| ....oeerrr.... 1,003,870 | ... 97.617 976,170 1,000,000 1,003,122 (364) ...3.103 | AO...... JROTOPROOTOTOTOY . 7 £- TN IS 31,500 | 11/29/2012 | 10/01/2022.
00203Q AB 3 | AP MOLLER MAERSK A/S. o | F ] e 1] 2FE| oo 998,260 | ....102.671 1,026,710 1,000,000 998,301 4 L3771 | MS..... 10,312 09/18/2014 | 09/22/2024.
067316 AC 3 | BACARDILTD RESTR ceveeene | F | s [ s FE| oo 997,940 | ....108.361 1,083,610 1,000,000 998,647 191 526 | M| s 20,750 | coovovcrerec 45,000 | 01/18/2011| 01/15/2021.
423012 AD 5 |HEINEKENNV. e | F | s [ s 2FE| oo 1,398,900 | ... 96.418 1,446,270 1,500,000 1,409,701 9,246 +..3.600 | AO..coo. | v 10,312 | oo 41,250 | 10/29/2013 | 04/01/2023.
6325C0 CW 9 [ NATIONAL AUSTRALIA BANK cevveene | F | i [ e 1FE 1,502,535 99.956 1,499,340 1,500,000 1,502,287 (248) 2214 | U 16,875 06/25/2014 | 07/01/2019.
865622 AK 0 | SUMITOMO MITSUI BK CORP RESTR ..999,630 | ....102.110 1,021,100 1,000,000 999,919 76 | cooveveeevervcecenenseeeeeneees | v [ 00000003100 | 10000003108 [ e | s 14,381 | oo 31,000 | 01/06/2011 | 01/14/2016.
878742 AR 6 | TECK RESOURCES LTD 1,019,290 | ....104.079 1,040,790 1,000,000 1,007,812 (2,794) .3.536 | FA..... 14,544 38,500 | 08/24/2010 | 08/15/2017.
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902118  BP 2 | TYCO INTL FINANCE AR | o 1FE] s 1,004,820 | ....104.977 1,049,770 1,000,000 1,002,344 (716) 3.750 1.3.668 | Moo | o 17,292 | oo 37,500 | 05/17/2011| 01/15/2018.
90261X EM 0 [ UBS AG STAMFORD BRH MEDIUM AE] i | 1FE] s 1,566,450 | ....111.659 1,674,885 1,500,000 1,527,746 (8,431) 5.875 15195 | D | e 2,693 | oo 88,125 | 12/01/2009 | 12/20/2017.
03073E AL 9 [ AMERISOURCEBERGEN CORP..........cocvvrvrmmmrmvmvmrmrmsvrmsnsmsmsnsmsssssssssssssssssssssenes | sevevess | oo [ onsnnnnnns | cveve AFE] o 994,010 | ....100.046 1,000,460 1,000,000 994,257 247 ....3.400 ...3.472 | MN..... 07/08/2014 | 05/15/2024.
032511 BJ 5 [ ANADARKO PETROLEUM CORP........ocoomervrrverirmrmmnnrermrerismrnsenesssessnsseseneessses | weveenns | oo [ oveneees [ 2FE] corinnd 999,400 | ....... 97.624 976,240 1,000,000 999,425 25 ....3.450 ...3457 | JJ.... 07/01/2014 | 07/15/2024.
03524B  AE 6 | ANHEUSER BUSCH........ccooommmerrmrrericrmnnrerrveveisisssnnessessesssssssenesssssssssesssenssesses. | covevnee | oo [ cvvvevenrens [ e 1= [— 1,022,830 | .....103.877 1,038,770 1,000,000 1,021,744 (1,086) 3.700 ...3420 | FA..... 06/18/2014 | 02/01/2024.
00206R  CE 0 JAT&ATINC.....ccoioicrrrrieiiisseenesssiisiissssesesssssssssssesessssssssssesessssssssssssssessssssssses. | coveenee | oo | coevennies 1] 1FE ....2,067,260 | .....102.766 2,055,320 2,000,000 2,063,561 (3,699) 3.900 ...3483 | MS... 05/19/2014 | 03/11/2024.
084423  AQ 5 [BERKLEY WR CORP......ccovrvviiiirscnncnsiiiiicsssesssissiissssenssssssssssssssessssssssssins | svveinns [ oo [ convenerniins | cvveees 2FE ...1,102,640 | .....118.363 1,183,630 1,000,000 1,059,381 (10,651) ...1.375 ..5911 | MS.. 07/07/2010 | 09/15/2019.
07330M  AA 5 | BRANCH BANKING & TRUST.......ocooommimmrmmmmmrermnmnnsnssssssssssssscsssssssesssssssssssssssssssss | svvvvens | oo [ covvvnnnns 1] TFE] o 999,290 | ....101.954 1,019,540 1,000,000 999,257 (33) 3.800 3.808 | AO...... 09/23/2014 | 10/30/2026.
141781 AY 0 [CARGILL INC 1,097,170 | ....109.976 1,099,760 1,000,000 1,092,530 (4,640) ...4.307 2715 | MN..... 08/25/2014 | 05/14/2021.
172967 HT 1 [CITIGROUP INC. 1,023,020 | ....102.125 1,021,250 1,000,000 1,022,867 (153) 3.750 .3.464 12/04/2014 | 06/16/2024.
178566 AC 9 [ CITY NATL CORP. 1,036,070 | ....111.216 1,112,160 1,000,000 1,026,074 (3,896) 5.250 4723 05/01/2012 | 09/15/2020.
202795 HV 5 | COMMONWEALTH EDISON CO......coovvvvvvvvvnnrvvrvnnrnvvnnnnsnvnnnsnssssesssssssssssssssssssees | vovsvin [ o | cvvvvvrvevnes [ v AFE] o 992,330 | ....107.292 1,072,920 1,000,000 995,025 778 ....4.000 L A101 | FAL ] 16,667 | .oovoverevenen 40,000 | 05/06/2011 | 08/01/2020.
126408  HB 2 [ CSX CORP.......coiieriricmiirisiimsisisssssimsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnens | svseenss | oo [ cvvvveeees 1] 2FE| oo 2,029,180 | ....101.288 2,025,760 2,000,000 2,028,575 (604) ....3.400 ...3.222 | FA.... 30,222 10/08/2014 | 08/01/2024.
278865 AL 4 | ECOLAB INC.......oooiceeciiememimcmmmsmmsissmsssssssmsssssssssssssmssssssssssssssssssssssssssssssssssssssssnns | sevsvne [ o | covvvvnvevees [ e 2FE| oo 2,191,000 | .....108.959 2,179,180 2,000,000 2,190,382 (618) ...4.350 ...2.829 | JD....... 5,558 12/22/2014 | 12/08/2021.
29364L AT 9 [ENTERGY GULF STS INC......ocooviormrererrreriimirsmnrersessessssssssenssssssssssssnesssssssssenns | evveenns [ oo [ cvnverernrens | vvvenns TFE| v 1,000,000 | .....100.017 1,000,170 1,000,000 1,000,000 ....6.180 ...8.180 | MS.o. | v 20,600 | .oovooverrenend 61,800 | 10/12/2011 | 03/01/2035.
26884A  BA 0 | ERP OPER LTD PARTNERSHIP........cccoommerimrrerirmsmnerrseieimesmsnnenssssesssnnnesecesnss | ovevnns | oo | cvvveveiiens [ e 2FE| ciinns 1,976,170 | ....... 97.529 1,950,580 2,000,000 1,979,640 2,118 3.000 13140 | AO..oo | v 12,667 | oo 60,000 | 05/24/2013 | 04/15/2023.
313747 AS 6 | FEDERAL REALTY INVT TR.....ccouuuumummmmmmmmmmmmmmmmmmmmssmmmssssssmsesssssssesssmssssssssssssssnens | veverer [ o | evvvveerennes [ v TFE| 987,430 | ....... 99.714 997,140 1,000,000 990,152 1,133 3.000 34T | FA | s 12,500 | .oovovererennns 30,000 | 07/16/2012 | 08/01/2022.
369604 BG 7 | GENERAL ELECTRIC CO......ccoomrvvvvvrrrrrrenrnrnnnnennnennsnsenenssssssssssssssssssssessssssssssssses | vovevene | o | cevvveerennes [ v 1FE ...1,485,915 | ....103.305 1,549,575 1,500,000 1,486,892 977 3.375 3487 |MS.oooe | o 15,469 | ..ooovvrevenen 25,313 | 03/06/2014 | 03/11/2024.
3733IN AH 4 [ GEORGIA-PACIFIC LLC.......ocvvrvvcrererrrcnernncncnennncnccnsencnesenencsesesesesssesesssssesesssesesiss | seveeene | oo | cvvvveeen 1] FE| oo 1,004,560 | ....100.427 1,004,270 1,000,000 1,004,522 (38) 3.600 ....3.546 5,500 11/25/2014 | 03/01/2025.
459200 HU 8 |IBM CORP. 2,016,240 | ....104.182 2,083,640 2,000,000 2,015,100 (1,140) 3.527 | FAcooo | v 27,993 | oo 36,250 | 03/05/2014 | 02/12/2024.
46625H HS 2 | JAMORGAN CHASE 1,630,845 | ....108.398 1,625,970 1,500,000 1,622,362 (8,483) .2.805 29,150 07/30/2014 | 07/22/2020.
491674 BG 1 | KENTUCKY UTILS CO. 1,483,890 | ....119.899 1,798,485 1,500,000 1,484,775 275 5197 [ MN.coooo | s 12,812 | o 76,875 | 07/31/2011 | 11/01/2040.
49326E  ED 1 [KEYCORP...oooocoorvrvcrrvcrcvnnnecnnnncsennsensssnessssnesssssssessssnssssssssesssssssssssssssssssssssssssssess | seveeess | oo [ o | cveve 2FE| o 1,134,000 | ....112.860 1,128,600 1,000,000 1,126,859 (7,141) ...2.863 | MS.. 13,742 25,500 | 08/12/2014 | 03/24/2021.
4933TW  AJ 9 [KEYSPAN CORP.........cocrmmimmrmvmmmrsvssmsssssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssoses | seveeess | oo [ ossssssnnnns | cveven 2FE| o 1,067,700 | ....118.133 1,181,330 1,000,000 1,061,301 (1,657) 5.305 | AO..... 14,508 58,030 | 10/22/2010 | 04/01/2035.
494550  BM 7 [ KINDER MORGAN EN......ccvvvrvvieermmmmnerrrvrerimmseresnnnsessmssmnensesssssessssensessssssssnes. | soveenne | oo [ oveneees [ 2FE| corinns 1,008,790 | ....... 95.726 957,260 1,000,000 1,007,295 (798) 3344 | FA | s 13,033 | oo 34,500 | 02/06/2013 | 02/15/2023.
502413  BA 4 [L-3 COMMUNICATIONS CORP.......coovurvrvveuermrmsnrrrrrerismrmnessensessmssesssseesssessssses | woveenns | oo [ oveneees [ 2FE] o 890,977 | ....108.689 898,858 827,000 883,786 (7,190) 3641 | FA | s 15,465 | ..covovevc 20,468 | 02/28/2014 | 02/15/2021.
57636Q AB 0 | MASTERCARD INC..........cccoommmmmmmrriiricsinnsesinssissssenenssssssssessssessssssssssnseneenss | eevevins | o | wovesennnens [ eveees 1FE ...1,511,010 | .....102.646 1,539,690 1,500,000 1,510,927 (83) 3285 [AO..... | oo APVXTCH I 16,969 | 10/21/2014 | 04/01/2024.
585055 BC 9 | MEDTRONIC INC......coououvuuumemmimmmmmmsimmmssssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sssssses | oo | covsesien 1] 1FE ...1,014,580 | ....103.804 1,038,040 1,000,000 1,014,364 (216) ...3437 |MS.. 10,674 11/04/2014 | 03/15/2024.
631005 BB 0 | NARRAGANSETT ELEC CO......ocvoueumrivemererismserenssssssssssssssssssssssssssssssssssssssssesssnse | seveve [ o | cvvvveennvnes [ oo TFE| s 511,860 | .....107.370 536,850 500,000 507,294 (1,228) 219 | MS | e 6,675 | coovovenee 22,670 | 01/19/2011 | 03/15/2020.
63946B  AH 3 [ NBCUNIVERSAL MEDIALLC.......coooovcmermmcmcncrnncncnnncncnennncnenencnenennseneseessesenseeseneens | ceveeeee | oo [ cvvvevivivens | eeene TFE | e 1,497,285 | ... 99.901 1,498,515 1,500,000 1,497,738 247 12.896 | Mot | s 19,885 | ..ooovvvevenan 43,125 | 02/21/2013 | 01/15/2023.
674599 CE 3 | OCCIDENTAL PETE CORP DEL 1,461,195 95.047 1,425,705 1,500,000 1,466,800 3,558 | oo | cevvevneninnnenesenscenenens [ e .7000 | 1000003.009 | FA | i 15,300 | .oooovererennn 40,500 | 05/29/2013 | 02/15/2023.
713448 BY 3 | PEPSICOINC 1,479,900 99.844 1,497,660 1,500,000 1,480,642 742 2,951 13,292 09/10/2014 | 03/05/2022.
718546 AC 8 | PHILLIPS B6...........coovvrevercverirererinsressnssssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sevsene | oo | cvvvesnvesens | cverencFE | iivivivivins 1,022,524 | ....105.569 1,055,690 1,000,000 1,018,467 (2,155) [ e [ v 4300 | ... 4004 [AO.cces | o 10,750 | cooveveverenen 43,000 | 01/31/2013 | 04/01/2022.
74432R  AA 1 [ PRUDENTIAL FINL INC RETAIL.......oovermrvrmrercrnininnenninscnesescscsssesesssnsesesssesesssesess | cevveese | oo | v 2 | {1513 99,540 | ....100.419 102,177 101,750 101,653 243 ...4.837 | MON... 234 | 4,423 | 08/25/2005 | 05/12/2015.
744448  CH 2 [ PUBLIC SERVICE CO COLO.......ocuimmcrrrrrermimrmnsesssesessssnsessssssssssssnseessssens. | cvveenns [ oo [ evnverernrens | vvveens TFE| i 1,374,540 | ....... 97.465 1,461,975 1,500,000 1,386,214 11,674 3575 | MSe | s 11,042 | oo 37,500 | 01/03/2014 | 03/15/2023.
78573A  AA 8 | SABMILLER HOLDINGS INC..........coceommmmrerrvireiirrmmmrernenreesssesnseneessinssssnsseessssees. | ovennne | oo | cvvveveiiens [ e AFE] s 1,052,980 .104.371 1,043,710 1,000,000 1,044,231 (5,554) LGB04T P | s 17,292 | oo 37,500 | 05/29/2013 | 01/15/2022.
854502  AD 3 | STANLEY BLACK & DECKER INC.......ccooumvvvmmmmiviemmmninmmsnennsmnesesssssssssssssesssssessnses | vevere [ oo | wvvveenrveeee [ e 1FE ...1,488,270 | ....... 98.592 1,478,880 1,500,000 1,488,564 204 ...3.010 | MN...... e ,250 | 21,750 | 10/09/2014 | 11/01/2022.
857477 AL 7 | STATE STREET CORP......cooovvvvrrvrrnennrnncnnnnnnnennnnncnesneneesssenesssssseesssssesessseessssseesees | voverene [ oo | cevvvennenens [ oo TFE] 980,590 | ... 98.591 985,910 1,000,000 981,757 1,167 ...3.352 | MN..... 03961 | 15,500 | 05/16/2014 | 05/15/2023.
863667 AF 8 | STRYKER CORP.......ccooovvcmnrninrennnnnennnnnenennnsnenenenesesesssesssssesesesssesssssesesssssesssssssesess | covsin | oo | covessine 1] 1FE] v 1,491,420 | ....100.673 1,510,095 1,500,000 1,491,842 422 13443 | MN | 6,469 | ...cccc..... 27,281 | 06/03/2014 | 05/15/2024.
867914  BD 4 | SUNTRUST BKS INC........ccicccreieririrersseresssssesesssesesesesesesssesesssesesesssasasssssannes | ossones [ oo | coveesie 1] FE| oo 999,610 | ....103.140 1,031,400 1,000,000 999,894 79 ...3.608 | AO..... 7,600 36,000 | 03/21/2011 | 04/15/2016.
907818 DG 0 | UNION PAC CORP........ccoumeuummmmmimmmmmimssmmsssssmssssssssssssssssssssssssssssssssssssssssssssssssssssens | veveve [ o | cvvvvenennens [ v TFE] coed 545,540 | ....109.674 548,370 500,000 542,921 (2,619) ...2.472 | FA..... 8,333 08/06/2014 | 02/01/2021.
92976G  AA 9 | WACHOVIA BK NATL ASSN MTN......coooimiiininnsiscsnncsiscsnsssssssssssssisssssssssssssissssnes | v | oo | cvvveccncices | 1FE] s 1,057,210 | ....102.680 1,026,800 1,000,000 1,007,183 (11,180) 3.822 |FA..... 18,889 50,000 | 03/12/2010 | 08/15/2015.
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Annual Statement for the year 2014 ofthe AMerican Commerce Insurance Company

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 Codes 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei Rate Used Valuation Current Year's Temporary Exchange Contractual

g to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| ~Amount Rec. Maturity
CUSIP Identification Description Codef n Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
931422 AH 2 | WALGREEN CO......ocouvevimiimmimiimnenimmsissssssssssmsssssssmssssssssssssssssssssssssssssssssssssssssssssnns | sevsvnr | oo | evvvesnvnnens | cverencFE | v 1,985,230 | ... 98.790 1,975,800 2,000,000 1,985,757 728 w3100 | ....3.2206 [ MSeiii | s 18,256 | ..ooovvverenen 46,500 | 06/24/2014 | 09/15/2022.
94106L AW 9 | WASTE MGMT INC DEL 1,242,350 | .....109.611 1,370,137 1,250,000 1,245,375 718 o 4750 | .......4.827 | JD.... 165 59,375 | 06/03/2010 | 06/30/2020.
3299999. _Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. 62,548,046 XXX 63,906,917 61,678,750 62,377,264 0 (52,436) 0 0 XXX XXX XXX | o 664,087 | ........ 1,524,706 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12667F VD 4 [ CWALT INC 2004-J10.......crmmmrrerimrmrerrrnsrneisrennsernsressmnessssssssssssssssmsssssssssnseses | svsssene | oo | onnneeini2 | oo TEM | o 351,187 | ....102.407 365,116 356,535 352,587 595 5.000 5.538 | MON... oo 1486 | 16,022 | 12/14/2007 | 10/25/2019.
590218 AF 0 | ML MTG INV TR 2006-F1 75,527 | ....... 94.237 71,442 75,811 71,442 580 LT [N [ OSSN 6.000 | .......6.150 | MON... 379 4,549 | 09/13/2007 | 04/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie 426,714 XXX 436,558 432,346 424,029 580 681 0 0 XXX XXX XXX 1,865 20,571 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) ..62,974,760 XXX ] e 64,343,475 62,111,096 62,801,293 580 (51,755) 0 0 XXX XXX XXX | o 665,952 | ......... 1,545,277 XXX XXX
Hybrid Securities - Other Loan-Backed and Structured Securities
66644P _ AA 5 [ NORTHGROUP PFD CAP CORP 930,000 | .....103.000 1,030,000 1,000,000 932,018 492 | i | i ) 6.378 13,465 63,780 | 05/17/2010 | 01/15/2049.
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities 930,000 XXX 1,030,000 1,000,000 932,018 0 492 0 0 XXX 13,465 63,780 XXX XXX
4899999. Total - Hybrid Securities 930,000 XXX 1,030,000 1,000,000 932,018 0 492 0 XXX 13,465 63,780 XXX XXX
Totals
7799999. Total - Issuer Obligations. .......104,161,913 XXX .. 108789454 | ......... 123.280,053 | .......... 104,714,784 (911,062)] ............ 127,365 0 0 XXX XXX XXX 1,102,628 | .......... 3,288,112 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHIES...........ouovrvvvvrsisicisiss s | 40,643,519 XXX 39,924 426 38,611,495 | ............40,255,094 580 | ........... (162,371) 0 0 XXX XXX XXX | s 117,480 | .......... 1,208,022 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie: 878,776 XXX 907,902 785,498 854,121 0 (6,020) 0 0 XXX XXX XXX 3,450 44,384 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securitie: 5,488,833 XXX 5,501,160 5,130,898 5,463,251 0 (11,061) 0 0 XXX XXX XXX | e, 103,932 251,531 XXX XXX
8399999. Grand Total - Bonds. .......151,173,041 XXX ...155,122,942 | ......... 167,807,944 | ........... 151,287,250 (910,482) (52,087) 0 0 XXX XXX XXX ...1,327,490 | .........4,792,049 XXX XXX
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Annual Statement for the year 2014 ofthe AMerican Commerce 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 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19

F Rate per Current Year's

or Share Other-Than-

ei Used to Nonadmitted Unrealized Current Year's Temporary Total Change in Total Foreign NAIC

g Par Value per | Rate per Book/Adjusting Obtain Amount Received Declared but Valuation Increase |  (Amortization) / Impairment B/AC.V. Exchange Change | Desig- Date
CUSIP Identification Description Code | n |Number of Shares| Share Share Carrying Value | Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) inBJ/AC.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
381427  AA 1 | GOLDMAN SACHS CAP Il..couuvveermririrrneisiensessssssessssssesesssssssesssssseenee | seveene .......10,000.000 73500 | s 735,000 | ....73.500 735,000 775,000 3,334 40,445 29,954 2,047 32,001 RP3LFE | 05/22/2008.
40429C 60 7 |HSBC FIN CORP. ..30,000.000 ...25.340 ..760,200 | ....25.340 760,200 712,500 47,700 73,200 73,200 ...P2LFE | 06/21/2011.
902973 86 6 | US BANCORP. 1,000.000 ..817.500 ..817,500 | ..817.500 817,500 802,500 8,944 35,486 47,520 47,520 ...P2LFE | 02/01/2011.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 2,312,700 XXX 2,312,700 2,290,000 12,278 123,631 0 150,674 2,047 152,721 0 XXX XXX
8999999. Total - Preferred Stock 2,312,700 XXX 2,312,700 2,290,000 12,278 123,631 0 150,674 2,047 152,721 0 XXX XXX
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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

or Rate per Current Year's Other- NAIC

ei Share Used Than-Temporary Total Change in Total Foreign Market

g Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code [ n | Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease, Recognized (13-14) B/A.C.V. (a) Acquired
9899999. Total Common and Preferred Stock. 2,312,700 XXX 2,312,700 2,290,000 12,278 123,631 0 150,674 0 152,721 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........0, the total $ value (included in Column 8) of all such issues $..........0.
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Annual Statement for the year 2014 ofthe AMerican Commerce 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 Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
38374V ZG 7 | GNR2009-54 JZ BAIRD, ROBERT W. & CO 1,481,871 ....1,285,962 3,733
38377T  WT 4 [ GOVERNMENT NATL MTG ASSN BAIRD, ROBERT W. & CO 3,259,570 3,000,000 10,500
912828  KQ 2 [U.S. TREASURY NOTE RW PRESSPRICH & CO. 454,816 425,000 6,347
0599999. Total - Bonds - U.S. Government. 5,196,257 4,710,962 20,580
Bonds - U.S. Special Revenue and Special Assessment
3137AU XX 2 | FEDERAL HOME LN MTG COR REMIC 08/21/2014......... JANNEY MONTGOMERY SCOTT, 1,399,249 | oo 1,367,623 2,849
3137B7  R7 6 | FHLMC REMIC SERIES 4298 05/02/2014......... BAIRD, ROBERT W. & CO 2,989,409 2,948,862 1,966
3137BD 3T 1 |FHLMC REMIC SERIES 4379, 09/09/2014......... BAIRD, ROBERT W. & CO 2,094,319 1,989,852 2,128
88276P__ DE 3 | TEXAS ST PUB FIN AUTH 11/12/2014......... BAIRD, ROBERT W. & CO 997,500 1,000,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. 7,480,477 7,306,337 6,943
Bonds - Industrial and Miscellaneous
00203Q AB 3 | AP MOLLER MAERSK A/S 09/18/2014......... PIERPONT SECURITIES. 998,260 1,000,000 104
6325C0 CW 9 | NATIONAL AUSTRALIA BANK RBC CAPITAL MARKETS 1,502,535 | e 1,500,000
03073E AL 9 | AMERISOURCEBERGEN CORP RBC CAPITAL MARKETS 994,010 1,000,000 4,628
032511 BJ 5 [ ANADARKO PETROLEUM CORP DEUTSCHE BANK. 999,400 1,000,000
03524B  AE 6 | ANHEUSER BUSCH 06/18/2014......... DEUTSCHE BANK. 1,022,830 | oo 1,000,000 15,006
00206R  CE 0 |AT&TINC 05/19/2014......... CREDIT SUISSE 2,067,260 2,000,000 15,600
07330M  AA 5 [ BRANCH BANKING & TRUST. 09/23/2014........ PIERPONT SECURITIES. 999,290 1,000,000
141781 AY 0 | CARGILL INC 08/25/2014......... PIERPONT SECURITIES LT (1 1,000,000 12,442
172967  HT 1 | CITIGROUP INC 12/04/2014......... DEUTSCHE BANK. 1,023,020 | oo 1,000,000 18,021
126408 HB 2 | CSX CORP. 10/08/2014......... PIERPONT SECURITIES. 2,029,180 2,000,000 15,678
278865 AL 4 [ECOLABINC 12/22/2014......... PIERPONT SECURITIES. 2,191,000 2,000,000 5,075
369604 BG 7 [ GENERAL ELECTRIC CO 03/06/2014......... CastleOak Securities. 1,485,915 | s 1,500,000
3733IN  AH 4 | GEORGIA-PACIFICLLC RW PRESSPRICH & CO 1,004,560 | e 1,000,000 2,500
459200 HU 8 [I1BM CORP RAYMOND JAMES, 2,016,240 2,000,000 5,639
46625H HS 2 | JPMORGAN CHASE PIERPONT SECURITIES 1,630,845 | .o 1,500,000 2,200
49326E  ED 1 |KEYCORP 08/12/2014......... DEUTSCHE BANK. 1,134,000 | o 1,000,000 19,975
502413  BA 4 [L-3 COMMUNICATIONS CORP. 02/28/2014......... PIERPONT SECURITIES 890,977 827,000 2,274
57636Q AB 0 | MASTERCARD INC 10/21/2014......... VARIOUS. 1,511,010 | oo 1,500,000 1,078
585055 BC 9 [ MEDTRONIC INC 11/04/2014......... RBC CAPITAL MARKETS 1,014,580 | oo 1,000,000 5,236
713448  BY 3 [PEPSICOINC 09/10/2014......... WELLS FARGO SECURITIES, L 1,479,900 ....1,500,000 1,146
744448  CH 2 | PUBLIC SERVICE CO COLO 01/03/2014......... CREDIT SUISSE 1,374,540 | oo 1,500,000 1,771
854502  AD 3 [ STANLEY BLACK & DECKER INC 10/09/2014......... WELLS FARGO SECURITIES, L 1,488,270 | oo 1,500,000 19,817
857477 AL 7 | STATE STREET CORP 05/16/2014......... RAYMOND JAMES 980,590 1,000,000 517
863667 AF 8 [ STRYKER CORP CREDIT SUISSE 1,491,420 | oo 1,500,000 4,922
907818 DG 0 | UNION PAC CORP. RW PRESSPRICH & CO 545,540 500,000 556
931422 AH 2 [WALGREEN CO GOLDMAN SACHS 982,850 1,000,000 8,783
3899999. Total - Bonds - Industrial and Miscellaneous: 33,955,192 33,327,000 172,968
8399997. Total - Bonds - Part 3 46,631,926 45,344 299 200,491
8399998. Total - Bonds - Summary ltem from Part 5 4,305,119 3,990,000 46,141
8399999. Total - Bond 50,937,045 49,334,299 246,632
9999999. Total - Bonds, Preferred and Common Stocks. 50,937,045 XXX 246,632




Annual Statement for the year 2014 ofthe AMerican Commerce Insurance Company

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current
0 Year's Other- Bond Interest
r Unrealized Than- Total Foreign Foreign | Stock Stated
ei Prior Year Valuation | Current Year's| Temporary | Total Change in| Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment B/ACV. Changein | Carrying Value at | Gain (Loss)| (Loss) on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) | Accretion Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal [ Disposal Disposal During Year Date
Bonds - U.S. Government
36225B GW 2 [ GNMA POOL #0781113 .| 12/15/2014.| PAYDOWN OF PRINCIPAL 22,288 22,288 23,103 22918 (11) (1) 22,907 (618) (618) 848 | 11/15/2029.
83162C TA 1 [ SMALL BUS ADMIN GTD DEV PTC........ccoommrvvvvmrmrervrmrerennne .1 07/01/2014. | PRINCIPAL RECEIPT. 551,482 551,482 | ........... 608,613 (SI0CRZY(VIN Y I (54,988) (54,988) 551,482 0 |....18,744 | 01/01/2030.
912828 KY 5 |U.S. TREASURY NOTE .1 06/30/2014. | MATURITY ..ooooooevcveveneeenenesenesesssssenseesssssssesssssssessssssssssseseees | e | et 400,000 | ............ 400,000 | ........... 399,438 399,940 60 60 400,000 0 ..5,250 | 06/30/2014.
0599999. Total - Bonds - U.S. GOVEIMMENE. ... et s | 973,770 | ............ 973,771 | ......... 1,031,154 | ..ooooeee. 1,029,328 0] . (54,939) 0 ...(54,939) 0 974,389 0 (618) (618)] .........24,842 XXX
Bonds - U.S. Political Subdivisions of States
521840 T2 4 | LEANDER TEXINDPT SCHDIST. | - | 09/26/2014. | CALLED @ 20.0576100. e 2,005,761 | ....... 10,000,000 { .........1,822,500 | ............ 1,945,016 ...60,412 60,412 2,005,429 332 332 08/15/2043.
2499999. Total - Bonds - U.S. Political Subdivisions of State: 2,005,761 | ...... 10,000,000 | ......... 1,822,500 | ..oooooeees 1,945,016 0 ....60,412 0 60,412 0 2,005,429 0 332 332 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
115030 HY 7 | BROWARD CNTY FLAHSG FIN AUTH SIN. .| 12/02/2014. | VARIOUS 35,000 35,000 36,960 36,211 (249) (249) 35,962 (962) 10/01/2039.
23410B AB 7 | DAKOTACNTY MINN CMNTY DEV AGY.. .| 12/02/2014. | CALLED @ 100.0000000 86,381 86,381 89,836 87,986 (169) (169) 87,817 eeeeen(1,436) [ .. 12/01/2038.
31396P GT 2 [ FANNIE MAE - ACES .1 12/26/2014. | PRINCIPAL RECEIPT.........cooiciiininiicsisiccsisscsssscsisssssscsasss [ v | v 124,834 | ........... 124,834 | ........... 139,658 LSICRCIS T O (11,863) [ ccoovesccrcrcccrcicccs | v (11,863) 124,834 10/25/2032.
3137AU XX 2 | FEDERAL HOME LN MTG COR REMIC..........cccccoecererevene .| 12/15/2014. | PRINCIPAL RECEIPT. 24,860 24,860 25435 (575) (575) 24,860 0 f s 156 | 05/15/2029.
3137A5 NF 7 | FEDERAL HOME LN MTG CORP REMIC...........ccccocvvvciees .| 04/01/2014. | PIERPONT SECURITIES et 1,095,000 | .........1,000,000 | ......... 1,016,875 | ............ 1,011,471 (423) (423) coonen 1,011,048 83,952 83,952 15,375 | 01/15/2038.
3136A7 DJ 8 | FEDERAL NATL MTG ASSN REMIC TR......ceevvvvvvveernirnens .| 12/26/2014. | PRINCIPAL RECEIPT. 9,360 9,360 9,324 9,319 41 A1 9,360 0 281 | 01/25/2042.
3137B7 R7 6 | FHLMC REMIC SERIES 4298 .| 12/15/2014. | PRINCIPAL RECEIPT. 352,625 352,625 35T AT4 | i [ evevinreenevenssesinnns | cevererenend (CR:72)) I (4,849) 352,625 0 [ 4,980 | 02/15/2054.
3137BD 3T 1 | FHLMC REMIC SERIES 4379 .| 12/15/2014. | PRINCIPAL RECEIPT. 30,622 30,622 32,230 (1,608) [ e (1,608) 30,622 (VN PR 179 | 08/15/2027.
31394H R8 6 |FHLMC SERIES 2656 [ 03/17/2014. | VARIOUS..........oocveiireneieeeiisssssessessessssssssessesessssssens | cvevesssnnsmsssssssssssnans | sevesnnnnnns 446,055 | ............ 403,686 | ............ 411,507 414,281 (953) (953) 413,328 32,727 32,727 5,965 | 08/15/2033.
34073N V2 3 [FLORIDAHSGFINCORPREV ~ MTG......cccccooeccruvererere .1 07/01/2014. | CALLED @ 100.0000000 75,000 75,000 68,288 69,003 14 14 69,016 5,984 5984 | ... 2,115 | 07/01/2037.
31403D GP 8 | FNMAPASS-THRU PL#745506 .| 12/26/2014. | PRINCIPAL RECEIPT. 59,082 59,082 63,670 60,116 <(1,034) 59,082 0 [ 1,551 | 02/01/2016.
3138EK VT 9 |FNMAPASS-THRU PL#AL3325 .| 12/26/2014. | PRINCIPAL RECEIPT. ...400,430 ...400,430 427,114 426,469 (26,039) 400,430 0 8,098 | 03/01/2033.
3138W7 HB 3 [FNMAPASS-THRU PL#AR9225 .| 12/26/2014. | PRINCIPAL RECEIPT. 73,900 73,900 75,522 75478 <....(1,578) 73,900 03/01/2043.
31418A L5 5 | FNMA PASS-THRU PL#MA1247 .1 12/26/2014. | PRINCIPAL RECEIPT.........coiiiiiisiiiiisicisssccisssssicsssssciisns [ v | e 154,728 | ............ 154,728 | ....occeeeee 162,948 162,673 <....(7,945) 154,728 11/01/2042.
3136AA  JH 9 |FNR2012-135CA .| 12/26/2014. | PRINCIPAL RECEIPT. 252,604 252,604 252,170 252,173 432 252,604 11/25/2039.
31395Q CY 4 |FNS411A3 .| 12/26/2014. | PRINCIPAL RECEIPT. 277,813 277,813 291,356 290,991 | oo [ crvvinnnns (RETYL:)] [ R (13,178) 277,813 08/25/2042.
40785E XU 5 [ HAMILTON SOUTHEASTERN IND CONS.........ccccvememnne .1 01/15/2014. | CALLED @ 100.0000000............rrvrreeeermmrmcrerreeermmiernnene | corvevesermmseeersssesnenns | cvvevueenens 375,000 | ............ 375,000 381,041 375,188 (188) (188) 375,000 07/15/2014.
40785E  YF 7 |HAMILTON SOUTHEASTERN IND CONS........ccooeevevuurrrr .1 01/15/2014. | CALLED @ 100.0000000. 695,000 695,000 | ............ 706,196 695,348 (348) (348) 695,000 07/15/2014.
61212R D9 4 | MONTANA ST BRD HSG £SO .| 12/01/2014. | CALLED @ 100.0000000 35,000 35,000 35,000 35,000 0 35,000 06/01/2038.
647310 ZP 9 | NM STATE SEVERANCE TAX .1 07/01/2014. | MATURITY. v 1,150,000 | .........1,150,000 | ......... 1,284,861 | .......... 1,158,123 (8,123) (8,123) ceeeeenen 1,150,000 07/01/2014.
658207 FD 2 | NORTH CAROLINA HSG FIN AGY HOM REV................... .| 11/03/2014. | CALLED @ 100.0000000..........cccmcersesesressssmssssssssssssssess | womremmmmnmmmmmemsmmmennenins | eoveomneenns 215,000 | oo 215,000 201,388 203,823 235 235 204,058 07/01/2033.
736746 TR 9 | PORTLAND ORE URBAN RENEWAL & R RED. .| 06/17/2014. | Sink PMT @ 100.0000000. 354,917 354,917 392,560 371,561 | i | v (RIHZZT Y (16,644) 354,917 06/15/2018.
744387 AD 3 | PUBLIC AUTH FOR COLO ENERGY NA NAT.. .1 07/11/2014. | BAIRD, ROBERT W. & CO. 2,518,000 .2,000,000 ..1,976,000 ..1,978,309 267 267 1,978,576 539,424 539,424 11/15/2038.
83755V HW 7 | SOUTH DAKOTA ST HEALTH & EDL .| 11/03/2014. | CALLED @ 100.0000000 1,800,000 .1,800,000 ..1,886,184 ..1,809,166 (9,166) (9,166) ,800,000 0 4,500 | 11/01/2027.
917436 YR 2 | UTAHHSG CORP SINGLE FAMILY..........cccmrrrrmrviirnnnnees .107/01/2014. | CALLED @ 100.0000000............cccocccscsmscscsmscsisssmsisssssiass | s | ovevinnnens 410,000 | ............ 410,000 | ............ 416,769 411,912 (38) (38) 411,874 ce(1874) [ ... (1,874) | ......... 11,369 | 01/01/2036.
917565 _GL 1 | UTAH TRAN AUTH SALES TAXREV_SAL .1 03/13/2014. ] JANNEY MONTGOMERY SCOTT, v D 749433 | ... 16,935,000 | ......... 3980741 | ..o 5,482,979 v 57,617 57,617 554059 [ ..o f e 208,836 | ........ 208,836 06/15/2035.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. .....16800644 | ... 27,330,842 | ...... 14721107 | ....... 15,554,277 (V] (46,364) 0 f (46,364) 0 ..., 15,923,050 0. 877593 | ... 877,593 | .......356,397 XXX
Bonds - Industrial and Miscellaneous
06739F FS 5 | BARCLAYSBKPLC F| 10/09/2014. | PIERPONT SECURITIES! ...1,792,590 ....1,500,000 [ .........1,705,080 | ........... 1,653,589 | ..cooooerrrrrccrcrcnccc | corvenis (UENETAY I R (19,757) | covvvevrvevevrnrnrees | v 1,633,832 | v | v 158,758 | ....... 158,758 ...90,844 | 05/22/2019.
56501R  AB 2 [ MANULIFE FINL CORP. A| 12/01/2014. | CITIGROUP. ...1,109,730 ....1,000,000 969,900 977,615 2,614 2,614 CII 2L N [ [ 129,502 | ....... 129,502 ...59,480 | 09/17/2020.
65557C AD 5 | NORDEA BANK AG MEDIUM TERM F | 11/05/2014. | Merrill Bo ..1,119,220 ....1,000,000 995,230 996,412 368 368 996,780 | ..oovvvvvvvvrvnnnnns [ v 122,440 | ....... 122,440 ...64,458 | 01/14/2021.
767201 AC 0 |RIO TINTO FIN USALTD F 09/16/2014. | Merrill Bo ....1,165,200 ...1,000,000 | ......... 1,117,190 | oo 1,071,089 [ ..oooovvevevivrrvrinnns [ e (GIURTVLCYT [ (10,106) | covovevvvvvevrrrrrres | v 1,080,962 | oo | v 104,238 | ....... 104,238 07/15/2018.
89352H AC 3 | TRANSCANADA PIPELINES LTD A[ 05/22/2014. | RAYMOND JAMES, .2,000,000 | ......... 1,986,250 | ...ooooovees 1,986,338 12 12 covnenn 1,986,350 83,650 83,650 05/15/2067.
03040W AK 1 | AMERICAN WTR CAP CORP 3.85 01MAR24... .1 12/04/2014. ] WELLS FARGO SECURITIES, L .1,000,000 996,010 996,057 298 298 996,355 ..51,935 ...51,935 03/01/2024.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

'y

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current
0 Year's Other- Bond Interest
r Unrealized Than- Total Foreign Foreign | Stock Stated
ei Prior Year Valuation | Current Year's| Temporary | Total Change in| Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment B/ACV. Changein | Carrying Value at | Gain (Loss)| (Loss) on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) | Accretion Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal [ Disposal Disposal During Year Date
03073E AG 0 |AMERISOURCEBERGEN CORP. .. | 10/31/2014. | Jefferies & Co. e 1,119,580 | 1,000,000 | ......... 1,041,440 | ........... 1,028,022 (3,563) (3,563) covnennenn 1,024,459 95,121 95,121 | ........47,396 | 11/15/2019.
03523T AV 0 | ANHEUSER BUSCH INBEV WORLDWIDE.............ocvovevmvmverevnrnreninniens ..| 06/18/2014. | CREDIT SUISSE cen 1,129,960 | ... 1,000,000 | ......... 1,004,112 | ..oovvveees 1,002,920 (186) (186) cerrennenenn 1,002,734 | [ 127,226 | ....... 127,226 | ........34,444 | 04/15/2020.
00087V AC 1 [AVIATION CAPITAL GROUP TRUST lll......ocooeveeeeemeeeeemmmivemmmninennnenennes -] 08/26/2014. | VARIOUS.........ooioieieicicicicscssscssscscsssssessssssssssssssssssssssssssssss | oo | nnenns 768,562 | .......... 851,772 | ... 783,630 771,021 2,165 2,165 773,186 e (4,624) [ ... (4,624) ] ......... 7,518 | 12/25/2035.
140420 NB 2 | CAPITAL ONE BK USA .| 11/14/2014.] RBC CAPITAL MARKETS v 1,968,360 | ......... 2,000,000 | ......... 1,891,400 | ........... 1,892,908 8,586 8,586 ceverreenen 1,901,494 | i | ! 66,866 | .......... 66,866 | .......85,125 | 02/15/2023.
141781  AX 2 | CARGILL INC .| 08/14/2014.] GOLDMAN SACHS. reenn 1,143,490 | e 1,000,000 | ......... 1,120,700 | ...ccoceeeee 1,067,155 (9,941) (9,941) ceverreenen 1,057,214 | s | s 86,276 | .......... 86,276 | .......43,667 | 11/27/2017.
12667F VD 4 | CWALT INC 2004-J10. .| 1213172014 PRINCIPAL RECEIPT......cooiivcnerrierieinrsnsernnnieesrsnneeninns | vesssnsessssiensisnsenees | wovesseneens 128,878 | ..coooe 128,878 | ..cocoo 126,945 127,237 | oo | s 1,642 1,642 128,878 0 2,940 | 10/25/2019.
278865 AL 4 |ECOLABINC .| 12/119/2014. | PIERPONT SECURITIES v 1,543,950 | oo 1,410,000 | ......... 1,523,872 | ........... 1,506,109 | .vvvvveeuercrcnacs [ v (RTORCISZY PR IR (10,394) | oo ceverrnnen LA9ETAE | s | s 48,235 | .......... 48,235 ....64,061 | 12/08/2021.
29078P AA 8 | EMBARCADERO AIRCRAFT. <. | 04/15/2014. | VARIOUS.......cooiirererrriveeiissssnnnnsenissssensesssssissssssssssens | onvssnssessessesssssnseenss | vvsssneens 114,693 | ...ccoeeet 725143 | .......... 108,771 108,771 (2,934) (2,934) 105,837 8,856 8,856 08/15/2025.
268648 AQ 5 | EMC CORP. ..| 05/01/2014. | MERRILL NY. ....500,000 .....496,010 496,227 496,407 ...1,758 7,758 06/01/2020.
316773 CF 5 | FIFTH THIRD BANCORP. ..| 05/16/2014. | GOLDMAN SACHS. .1,000,000 ..1,063,760 ..1,038,222 1,033,766 67,774 01/15/2017.
472319 AK 8 | JEFFERIES GROUP INC .| 08/13/2014. | Jefferies & Co. .1,000,000 ..1,012,350 ..1,009,685 ,008,411 88,449 04/13/2018.
58155Q AD 5 | MCKESSON CORP. .. | 11/21/2014. | Merrill Bos wereen 1,096,790 | oo 1,000,000 | ......... 1,011,110 | oeeoeeeees 1,008,646 21,007,721 s [ i 89,069 | ........ 89,069 | .........58,715 | 03/01/2021.
59156R AR 9 | METLIFEINC .. 09/16/2014. | Merrill Bos ce 1,179,100 | 1,000,000 | ......... 1,111,210 | s 1,066,613 (9,216) (9,216) cervennnnns 1,057,396 | oo [ 121,704 | ....... 121,704 | ........74,608 | 08/15/2018.
590218 AF 0 |MLMTGINV TR 2006-F1 [ 12/26/2014. | VARIOUS.........oovoieieiciciscscicsssciessssssssssssssssssssssssssssssssssss | oo | v 16,815 | oo 17,298 | oo 17,233 | oo 16,149 | ..o 1,075 74 1,149 17,299 (484) (484) 606 | 04/25/2036.
638612 AK 7 | NATIONWIDE FINL SVCS INC RESTR........ccrcermmmrrerreviemrernserrrenenanes .| 11/03/2014. | WELLS FARGO SECURITIES, L ree 1,123,400 | e 1,000,000 | ......... 1,111,680 | ............ 1,101,343 | oo [ s (10,405) | covovveererrecrrens | v (10,405) | wooovverrrrrrennns ceverneene. 1,090,938 32,462 32,462 | ........59,872 | 03/25/2021.
695156 AP 4 | PACKAGING CORP AMER .. | 04/30/2014. | DEUTSCHE BANK reen 1,012,720 | e 1,000,000 | ......... 1,011,670 | ........... 1,010,162 (340) (340) cerernnen. 1,009,823 2,897 2,897 | .........15,167 | 06/15/2022.
69336R CM 0 |PHHMTG CAPLLC ..| 12/18/2014. | PRINCIPAL RECEIPT. 86,769 86,769 85,467 85,727 | eoooveeeeevuvviinannns | v 1,042 1,042 86,769 0 2,620 | 11/18/2035.
74432Q AY 1 | PRUDENTIAL FINANCIAL INC ..] 03/12/2014.| RW PRESSPRICH & CO ceeee 1,142,410 | .........1,000,000 | ......1,146,390 | coooerreen 1,127,737 | e [ 1 4101 /2 ) (SRR RN 1411 ) | I cerernnnen 1,120,725 | s | s 21,685 | .......... 21,685 | .......15,589 | 06/15/2017.
74432R  AA 1 | PRUDENTIAL FINL INC RETAIL .. | 12/117/2014.] Sink PMT @ 100.0000000 236,921 236,921 231,775 236,128 793 793 236,921 0 05/12/2015.
828807 CF 2 | SIMON PPTY GROUP LP ..| 11/10/2014. | Merrill Bo .1,000,000 996,050 997,126 299 299 997,425 95,445 03/01/2021.
78486Q AC 5 | SVBFINL GROUP ..| 08/12/2014. | GOLDMAN SACHS, .1,000,000 .993,000 994,903 394 394 995,297 .138,283 09/15/2020.
907818 DA 3 | UNION PAC CORP ..| 09/16/2014. | GOLDMAN SACHS, .1,000,000 1,071,540 | ........... 1,043,119 (6,029) (6,029) cerrenneen 1,087,001 | i [ 1. 105,969 | ....... 105,969 08/15/2018.
91324P AW 2 [ UNITEDHEALTH GROUP INC ..| 06/24/2014. | WELLS FARGO SECURITIES, L e 1,133,890 | 1,000,000 | ........ 1,131,700 | s 1,077,682 | ..ooovvvvveveveverinnns [ e (Q[0Z3] Y QL2 ] ) E— v 1,067,440 66,450 06/15/2017.
92343V AX 2 [ VERIZON COMMUNICATIONS INC.......cocvvvvvvvevvrmrmrvvmrmsssmsnsmsssnsnsnsnenns ..| 12/19/2014. | DEUTSCHE BANK w0 1,079,000 | . 1,000,000 991,450 993,430 753 753 994,183 | oo [ 84817 | 84,817 | ........56,606 | 04/01/2021.
94974B  FN 5 | WELLS FARGO & COMPANY. .| 11/06/2014. | WELLS FARGO SECURITIES, L v 1,659,430 | oo 1,500,000 | ......... 1477725 | ........... (YA VT [N [ 1,609 1,609 ceverrenen LATOM2 | s | 100.80,018 | s 80,018 | .......76,828 | 08/15/2023.
05567L T3 1 | BNP PARIBAS / BNP PARIBAS US F | 07/07/2014. ] Merrill Bo e 1,109670 | o 1,000,000 | ......... 1,007,670 | .oooeens 1,005,771 (360) (360) v 1,005,411 | ] 104,259 | 104,259 | ........49,306 | 01/15/2021.
3899999. Total - Bonds - Industrial and Miscellaneou: .....33071493 | ... 30,956,781 | ....... 31,338,320 | .......... 30,971,696 | ... 1075 | ........ (86,311) 0 .(85,236) 0 ... 30,886,459 0]...2185034 | ....2,185,034 | ...1,393,910 XXX
8399997. Total - Bonds - Part 4. 52,851,668 | ...... 69,261,393 | ....... 48,913,081 | .......... 49,500,317 { .........1075 | ... (127,202) 0f.... (126,127) 0 ... 49,789,327 0...3,062341 | ....3,062,341 | ....1,775,149 XXX
8399998. Total - Bonds - Summary Item from Part 5 436449 | ........ 3,990,000 | ....... 4305119 | | | e (134270 ] o | e (13.427) e 42910692 | o | 72804 | ......... 72,804 | .......138,188 XXX
8399999. Total - Bonds. ....57.216,164 | ....... 73,251,393 | ....... 53,218,200 | ......... 49,500,317 | ........... 1,075 |........ (140,629) 0 ... (139,554) 0 ... 54,081,019 0. 3,135,145 | .... 3,135,145 |...1,913,337 XXX
8999998. Total - Preferred Stocks - Summary Item from Part 5. XXX O Lo [ | 147343 | ....... 147,343 XXX
8999999. Total - Preferred Stocks. XXX 0 0 0 0 0 0 0 0 0 147,343 147,343 0 XXX
9899999. Total - Preferred and Common Stocks e 147,343 XXX 0 0 0 0 0 0 0 0 0. 147,343 | ....... 147,343 0 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS........uuuuuuruiiiesieiieiessissss s ssssssssssssssissssssssssiss_eosssssessssss s .......57,363,507 XXX 53,218,200 | .......... 49,500,317 | .......... 1,075 | ... (140,629)| ... 0]....(139554)] o0 | 54,081,019 | ... 0. 3,282,488 | ... 3,282,488 |....1,913,337 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F
0 Year's Other- Total Paid for
r Par Value Unrealized Current Than- Foreign Foreign Interestand | Accrued
ei (Bonds) or Book/Adjusted Valuation Year's Temporary | Total Change in| Exchange | Exchange | Realized Gain| Total Gain | Dividends | Interest
g Date Disposal Number of Carrying Value at Increase | (Amortization)| Impairment BJ/ACV. Change in | Gain (Loss)| (Loss) on (Loss) on Received and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) / Accretion | Recognized (12+13-14) BJA.CV. | onDisposal| Disposal Disposal During Year| Dividends
Bonds - Industrial and Miscellaneous
172967 HD 6 | CITIGROUP INC 03/19/2014 | CREDIT SUISSE...........ccccoooseceveveveviviviccrors 11/24/2014 | PIERPONT SECURITIES.........ccooovvmevevvvnnens | v 1,000,000 | ............. 991,670 | ......... 1,030,160 992,162 492 492
278865 AL 4 |ECOLABINC 06/24/2014 | PIERPONT SECURITIES........ccccovvvvevreurnrn 12/19/2014 | PIERPONT SECURITIES 590,000 645,849 646,050 642,565 (3,285) (3,285)
372917 AS 3 | GENZYME CORP. 07/31/2014 | RW PRESSPRICH & CO........ccceeeseeseerereeer. | 10/03/2014 | Merrill Bos. .1,400,000 1,576,876 11,580,381 (5,049) (5,049)
92343V BR 4 [VERIZON COMMUNICATIONS INC 01/28/2014 | DEUTSCHE BANK 11/12/2014 | DEUTSCHE BANK .1,000,000 1111410 1,076,584 (5,586) (5,586)
3899999. Total - Bonds - Industrial and Miscellaneous. ...3,990,000 4,364,496 4,291,692 0 13,428) 0] (13,428) 0 0 X .....138,187
8399998. Total - Bond ...3,990,000 | ........4,305119 | .......... 4,364,496 ....4,291,692 [V (13,428) 0] (13,428) 0 0 ... 72,804 | ........ 72,804 | ....138,187 | .... 46,141
Preferred Stocks - Industrial and Miscellaneous
172967 ER 8 | CITIGROUP INC 09/22/2014 | CL ACT SETTLMNT........cccccoeneceverecerereceeeees | 09/22/2014 | VARIOUS 0.010 17,681 (U PR IVPOPPPOPPIOIRIOITY IO 17,681 | ......... 17,681 | oo | e
92978U 20 7 | WACHOVIACAPTRIV. 02/20/2014 | CL ACT SETTLMNT 02/20/2014 | VARIOUS. 0.010 ....129,662 O o ] | e 129,662 | ....... 129,662
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 0 ... 147,343 0 0 0 0 0 0 0. 147343 | ....... 147,343 0 0
8999998. Total - Preferred Stock: 0 ....147,343 0 0 0 0 0 0 0. 147,343 | ....... 147,343 0 0
9899999. Total - Preferred and Common Stocks. 0].....147343 0 0 0 0 0 0 0. 147343 | ... 147,343 0 0
9999999. Total - BONS, Preferred ANa COMMON SIOCKS. .. .. ..vuuuurriuuseriuessisressssressssssssssssessssssesssssssess  soesesssssssssssessssssseesssssaeeessss1eeessssseeessssaeeeessea00eE8 4400081 1H004EE1 1004088110008 1008811400 EE 8444 0EE 144081 E 1188 vn4,305,119 | Lo 4,511,839 | ... 4,291,692 | ..o (U IS KXV2:) ] I—— 0 .0 L0 220,147 | ....... 220,147 | ....138,187 | ..... 46,141
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Sch. D-Pt. 6-Sn. 1
NONE

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

Sch. DA-Pt. 1
NONE

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. 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

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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1

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest | Amount of Interest
Rate of Received During | Accrued December
Depository Code| Interest Year 31 of Current Year Balance *
Open Depositories
MM: Fed Govn't 5800 Corporate Drive, Pittsburgh, PA 15237-7000.............commrerrrmmrerrrnnneens ....0.010 5,561 [XXX]
MM: Fidelity Govt. 500 Salem Street, Smithfield, RI 02917. .0.010 561 3,220,891 [ XXX
MM: Black Rock One Financial Center, Boston, MA 02111 ....0.010 343 | XXX
The Bank of New York Mellon One Wall Street, NY, New York 10286 ....0.010 38 130,131 | XXX
Bank of America 100 Federal Street, Boston, MA 02110 (5,187,764) [ XXX
Deutsche Bank 60 Wall Street, New York, NY 10005 1,572,963 | XXX
JPMorgan Chase. 100 E.Broad St, Columbus, OH 43215, 174,040 [ XXX
0199999. Total - Open Depositories. XXX 599 (83,835) | XXX
0399999. Total Cash on Deposit XXX 599 (83,835) | XXX
0599999. Total Cash XXX 599 (83,835) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1.January.....cooeeereen, . 4,411,010 (4. April 2,387,745 | 7. July 2,074,651 | 10. October. (2,322,481)
2. February 3,790,215 | 5. May.....oocvververrrcrirnens 1,033,634 | 8. August 2,228,233 | 11. November..................
3. March..oeeccieiee ] e 2,484,636 [6.June......cccoovveirerinenn e, 3,695,235 |9. September.......cocceveei f oo 1,696,736 | 12. December..................

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8

Description Code | Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

XA

NONE




Annual Statement for the year 2014 of e AMerican Commerce 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 Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama...........wevecrcivvirninsennienend AL
2. Alaska...
3. Arizona..
4. Arkansa PROPERTY & CASUALTY 149,460 163,079
5. California...
6. Colorado.......cccccccevrmmmnririmnnininnnn
7. COMNECHCUL......vvvvevreererrrreriereenend (0l ISR
8. Del (0] 3 [
9. District of Columbia.............c.cc...... (D03 IR
RO = T TN {1 [
11, GEOMGi.veverererererererersrerereresnessssnned GA[.....B.....| PROPERTY AND CASUALTY. 34,905 35,876
12.  Hawaii Hi s
13, 1dah0. e Df..
14, lllinois 1L
15.  Indiana.. INT.
16.  lowa..
17, KanSas.........oocvevmnccrevveviorenend (1G] -
18, Kentucky.....ccoomveveerermrerrieerririnenens [0 —
19.  Louisiana............ccccvuememrerrvevenernd LA s
20, Maine......oovecrreeeiianns ME
21, Maryland.......co.cooovverinenrrenrins MD | ..coourreee
22, MasSachUSEHS.......cccovevervvveerennnd MA] .....B....| PROPERTY & CASUALTY. 206,508 206,422
23, Michigan.....c..cooevveriverivsriienii M e
24, Minnesota..........cocemmcrnirriiinnnns LI\ [—
25.  Mississippi
26.
27.
28.
29. .| PROPERTY & CASUALTY. 250,059 256,260
30.  New Hampshire.........cccccooccceuuues NH | .....B.... | PROPERTY & CASUALTY 499,269 512,520
31, NeW JErsey. e NI s
32 New MeXiCo.......mwevermrerennrenend NM] .....B....| PROPERTY & CASUALTY. 451,073 453,059
33, New York.....cicnncnnniniiind NY [
34.  North Carolina..........wrererennnd NC|....B....| PROPERTY & CASUALTY. 412,349 412,844
35.  North Dakota.........c...cccvvivcvmnencnn ND| .o
36.  Ohio...... .| PROPERTY & CASUALTY. 3,708,049 4,057,050
37.  Oklahoma.
38.  Oregon..
39.  Pennsylvania
40.  Rhode Island..............ccccoeumumrrrurencs RI v
4 South Carolina........ccccocueruveveveunneas SC
42.  South Dakota.............cccccummerrerrerens SD|.
43.  Tennessee..........rireiiiiunnns TN
44, TeXaS.....onnrnnsiiineniniies X
45, Utah.cscccccccnn) ut
46, Vermont....vvviiissnnnniniiinnnns VT
A7, VIrginia....eeeeeceeeerceeeesesesinnns VA oo
48.  Washington...
49.  West Virginia.
50.  Wisconsin..
51 WYOMING...ovvrrererereeirecrnneinns WY e
52.  American Samoa..................cccoc.... A
LI CTIT:1. | OO GU
54, Puerto RICO........cccoommmrrrvvriinrind 13 [—
55.  US Virgin Islands...........ccceocerrerreens AV/ [P—
56.  Northern Mariana Islands............. MP ..cooovccoes
57, Canada........iiicieinieinnd CAN| ..ccooocnne
58.  Aggregate Alien and Other........... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 3,708,049 4,057,050 2,003,623 2,040,060
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page................. XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) XXX XXX 0 0 0 0
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