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Annual Statement for the year 2014 of the Alliance Of Transylvanian Saxons

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 ULS. Ar@aSUMY SECUMHES......eveererceeiaceeeseisesteee ettt setsessssessnens | nsssessesssssssessssesssnssnsses | soessessnnes 0.0 [ o | rresereeeseeesresenniees | eeereessrees s (O] I 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES..........ccovueverieiriereriecieseeieniens | evvreesesesseressssssesesesens | eveveesenens 0.0 [ oo [ e | s (0] 0.0
1.22 lIssued by U.S. government sponsored agencies............oueveveveeveves | covvvereerennns 1,045,607 |............ 13 | e 1,045,607 | ..ooovoevieeieeeieeeiees | v 1,045,607 |............ 1.3
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).......cvucvereievcvie ettt enesns | evesssesans 53,576,581 |.......... 68.2 | oo 53,576,581 | ..ocvovveverererrireniens | e 53,576,581 |.......... 65.8
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccceeve | covviverinnes 10,792,685 | .......... 137 | e 10,792,685 |...coovevvvererrierereens | e 10,792,685 | .......... 13.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations.............ccovcveeireenireeiiieens [ | e 0.0 | i [ e | e (0] 0.0
1.43 Revenue and assessment 0blIGatioNS............ovwerrinienrinnincnineenns | cveereeneineieesssssessennees | eeesnneees 0.0 o | rresersneneeesrensnnaees | seereeesreeeeeessesensens (V)N I 0.0
1.44 Industrial development and similar 0bligations.............ccceveeveiceiiies | e | v 0.0 [ oo [ e | e (0] 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..........cc.cooorrinenninrneireiennen.
1.512 Issued or guaranteed by FNMA and FHLMC..
1.513 All ONET ..ottt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ccoerreneenennineneineienes [ eerveeneinns 0.0 [ oo [ eererissieeresinsiees | e (01 O 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.521........cccovevivcrinieeiieeiieeeins [ | evesenenns 0.0 [ oo [ e | e (0] 0.0
1.523 Al Ot ...t | seeises s sttt ssssntens | soeneseneens 0.0 [ oo [ et | et (V1 O 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMLIES). ... vvuveieriiris ittt snssessnnes | ressessessssssesssstsnsnssestes | sressessnnes 0.0 [ oo e | s [ I 0.0
2.2 Unaffiliated non-U.S. securities (including Canada)............cccceveverereeiies | eovevereieiieeesieienieens | eoveisnienns 0.0 [ oo e | s (O] IS 0.0
2.3 Affiliated SECUMHIES. ........everrerricieeeeiee st entenssnses | sressensesisesssesiessessiens | sesereenens 0.0 [ oot | | e (V1N I 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS...........cooevviveieiecceee e | ceveeveeeese s 219,515 |............ 0.3 | i 219,515 [ | e, 219,515 |............ 0.3

. Total invested assets

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

4.1 Construction and land development
4.2 Agricultural
43
44
45
46
Real estate investments:
5.1
5.2

3.3

34

35

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

5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt).........ccccevvieiiiiiicec e

Contract loans.

DEIIVALIVES......vvevevcieire et

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

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

Single family residential Properties...........vvueeerrrereneereernenreseeseeeeeseeseenes
Multifamily residential properties............cccoueeivieniecereiieeeeee e
COMMEICIAl [OANS.........corereieceeieirecene ettt neen
Mezzanine real estate I0aNS.............veureeeeeeiniirenseesee e

Property occupied by COMPaNY.........ccccerrieieeiinieesessesesessseesse s

...0.0
..0.0

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

...0.0

..161,359 | ...

.............. 10,000,000 |........ 12.7 | eesseeen. 12,665,763 | ..o | v 12,665,763 1 ..........15.6
................ 2,082,619 |7 | i 2,082,619 | | 2,082,619 ..00.. 2.6
.............. 78,546,707 |.......1000 | ............81,373,829 |.....cccccoeeceee...0 | .............81,373,829 |........100.0
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10.
1.

© © N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI...........curueriruririireeeieeessese e eses st s et s ettt ettt en e sent s
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............oeurrerrerrurirrrinrereineessensieesseessesses s ese et ssessessesseses

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........cccceuiiiiiiieereeeeee s

7,950

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13, ...ttt bbbttt snn
3.2 Totals, Part 3, COIUMN T ... ettt ettt bttt ae bt et en s e st st et s sntenansnesssnaetananeneas

Total gain (10ss) 0N diSPOSAlS, Part 3, COIUMN 18...........cceiiieieiieeieieisete ettt ettt e s ettt en sttt sae s e s st et ntes bt nsesaesena s anees
Deduct amounts received on disposals, Part 3, COIUMN 15.............cuiiiriieieeeee et ettt bbb bbbt bbb st enes
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, Column 15
6.2 Totals, Part 3, Column 13...

Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, Column 12....
7.2 Totals, Part 3, COIUMN 10.........cciuieiieeiiiiteie ettt st bbbt bbb nans

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt ettt sttt a ettt en s et ss st s st es s sea et enasbasantenas
8.2 Totals, Part 3, Column 9..

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total NONAAMILIEA BMOUNTS..........ceiiieiirieiee e s st e8RS R Rttt

Statement value at end of current period (Line 9 MINUS LINE 10)..........cciuiiuiiiiiiiieiieiieieeieie ettt sttt et baes

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOK YBAI.........cviviiiiriieieieie ettt
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cceirieieieiieie ettt saes

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........ccuriierierineineireinenereieesseseeeee st eeesessnes

7,950

7,950

Capitalized deferred interest and other:
3.1 T0talS, Part 1, COIUMN 2.ttt ettt a e a et n et a st st e ss e st s st esnsnanssesetasanssessnens
3.2 Totals, Part 3, COIUMN 1. ...ttt aes

ACCTUB Of GISCOUNL. ...tttk
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9
5.2 Totals, Part 3, Column 8

Total foreign exchange change in book value/recorded investment excluding accrued interest;
9.1 Totals, Part 1, COIUMN 13......eceeeeeeeeee ettt ettt s s ettt s et et sn s te s s st es s snansseaetenanenessnans
9.2 Totals, Part 3, COIUMN 13 ...ttt

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 ...t
10.2 Totals, Part 3, COIUMN 10..........couiieiieieiccete ettt ettt ettt sttt a ettt ss bt st s en et s s e et e st s naetans

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevvererrrerrireesieieeerese s
TOtAl VAIUBHON @IIOWANCE. .........ceuceririeeieiseieeeere et ese et es s s bbb E R8s E £ s £ RS E R bbbttt
SUDLOLAL (LINE 11 PIUS LINE 12)...u.viivieeicicteee ettt sttt sa st bbb s s s bt b st e s s s R bbb n s bbb s s s s st a st bbb en e baes
Deduct total NONAAMItEA BMOUNIS..............cvuuiiiieiiiiicii ettt

Statement value at end of current period (LINE 13 MINUS LINE T4)........ouriiririeinrirrieies ettt ettt ss sttt s sttt sentns
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI...........cuiurerireeiiieiieeeseeses sttt ssse sttt sf st st s e bt ent s 2,082,619
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........ccrurrerirrurieinrirniserssss st ssessssssessenes

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........ccoiiuiiiiieiieeee et 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........ciiueiieiiiiieieie sttt bbbttt
3.2 Totals, Part 3, COIUMN 12........coouiiiieieeecesee ettt sttt bbb st b st 0

4. ACCTUAL OF QISCOUNT........cviieiiciiteiie ettt s bbb s s bR s8R0 2R 8 R8s a8 s s n bR bbb bbb n st

5. Unrealized valuation increase (decrease):
5.1 T0tals, Part 1, COIUMN 13......euiiieeiriiiiseieeiti sttt
5.2 Totals, Part 3, COIUMN O......ouviceeeceeeeeee ettt ettt sttt a et en et astes s s eass st es et esnsnensananeasans 0

Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........c.iuiieieiciieeeeeete et ettt a e bt ss et st es sttt en s ae s s e s st et n s s st s s saesens st anees

Deduct amounts received on disposals, Part 3, COIUMN 16.............c.cuiiiviieieicice ettt bbb a bbbt bbb st nes

Deduct amortization of premium and AEPIECIALION. ...........ccviueiicrcect ettt b bbbt a bbb bbb st a b a bbb e s b st nae b s

© ® N &

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt bbbttt s st
9.2 Totals, Part 3, COUMN 14........ooeeeeceeeeeeeee ettt sttt n et saetes e nasssess s e st esnsnansanansasans 0

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, Column 15...

10.2 Totals, Part 3, Column 11....... 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 2,082,619
12.  Deduct total nonadmitted amounts.......
13. Statement value at end of current period (Line 11 minus Line 12) 2,082,619
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI.........ovuruuriererrireisseresesssessese st e ssesssssse st st st ess e ss st ss s bbbt en s sres 61,529,969
2. Cost of bonds and stocks acquired, Part 3, Column 7...... . 6,233,550
3. Accrual of discount 27,661
4. Unrealized valuation increase (decrease):
A P, COIUMN 2.ttt st bbb et es s st saesee st anaa
4.2 Part2, SEction 1, COIUMN 15.......c..iiiii bbb
4.3 Part 2, SECON 2, COIUMN 13 ..ottt ettt ettt et a et s et eeas s s st e sensnansssansesnsstesnanes 60,141
44 PArt 4, COIUMN .ottt (46,922) 13,219
5. Total gain (10sS) 0N diSPOSAIS, Part 4, COIMN 19.........cuiiieieieieieeeereiees et ese st es s ee st sf a8 e e £ E e een 159,754
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7..........ciiririiiriniesssee ettt s st 1,299,839
7. DeducCt amMOrtiZatioN OF PIEMIUM.........c.eiruriceeeieese et es s esssesse st ss s s s s st s £ s £ s 82 £ E e E eSSt nen 208,176
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15, bbb s bbb s bbb a ettt bbbt
8.2 Part2, Section 1, COIUMN 19........iiiiiriii s
8.3 Part 2, SECHON 2, COIUMN 1B.......ouoeveeeeececeeeeees ettt ettt as e a et s st sssna s e s anssn e s senestesnenes
8.4 Part4, COIUMN 15.......cuiiii s 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN T4 ...
9.2 Part 2, SECHON 1, COIUMN 17 ..ottt ettt eas sttt ae bt et es s et ss et b s e bt en s e st esaetes s st et enansanans
9.3 Part2, SECtion 2, COIUMN T4.........oiiriicieieeiiee it
94 Partd, COlUMN 13- ... bbb 0
10. Book/adjusted carrying value at end of current period (LiNes 142+3+4+5-6-T+8-9)..........ccccevrrririiireiiiicteses ettt a st nees 66,456,138
11. Deduct total NONAAMITE GMOUNLS...........c..riiriiriiiiiiiirie iR bbb
12.  Statement value at end of current period (LiNe 10 MINUS LINE 11).....c.iviieieiiiieeieiesctese ettt a sttt s bt es s b s ees 66,456,138
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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.. ...1,045,607 11,398,520 ...1,057,500 1,000,000
Governments (Including all obligations 2. CaANAGA........coeeierieerieies [ e | ey | et ssnaetes | sresiserese et s et rnreta
guaranteed by governments) 3. Other COUNMMES.......viveris | eereiieieieeisisieieeiisiesiesisiins | evesississsesisssssesesessessessesinss | sessssssessesssssssessssssssnssssesss | evsesisssssessssssssnssssessssssasaes
4. Totals............. ...1,045,607 .1,398,520 ...1,057,500 1,000,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....coirereerieierssieiens | cersneesieieneans 10,792,685 | ...ccooovvrrnns 11,840,525 | ..ooovvcvne. 10,829,070 | .ovovrvrreee. 10,500,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOAIS.....ciiiriiiieiiiieeiiiiens [ ereiiieseseesisesseseenenes | eeerisesresesissesssessesssesesssines | ereressssesssessessssesesssssessseses | eresssssessssesessnssesssnssesnsenas
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TOtAIS. ... cveieieieisisisieiisiens [ erressessessssssiessasssssssssenes | sresssssssssssssssesssssneas 1,246 | oo L2 [ 1,176
Industrial and Miscellaneous and Hybrid 8. United States........ccevvevees | covveiverrireinen. 48,580,081 | ..coovvrrereirnns 58,722,446 | ....coovvere. 50,302,280 | ..coovverirnnn. 47,561,307
Securities (Unaffiliated) 9. Canada........cccvererrerrerenies | e 4,996,500 | ..coovverrrerirerens 5,986,567 | ..ocoovrrerierininns 5,151,759 | v 4,600,000
10, Other COUNHES........cvcviiiei [ ereiiiiiiieiieicisisisiesissiesies | ceresesssisssssessesssssssesssssssns | crosssssessesssssssesssssssssssssessnss | soesissossossessssssssssessesssssnsanas
11, TotalS...cveverseer e | ceresessiissenees 53,576,581 | ..oovoveiereennn64,709,013 | oo, 55,454,039
Parent, Subsidiaries and Affiliates 12, TOtAIS.....cveieeieeieicceieieiceiees | ereiisiesiesisiesiesesessssissenees | sriesessessesssssssssssessesssssnsens | crossessssssssssessesssssssessesassnes
13. Total Bonds.. .65,414,873 67,341,855

PREFERRED STOCKS

Industrial and Miscellaneous (Unaffiliated)

. United States.

Parent, Subsidiaries and Affiliates

COMMON STOCKS

Industrial and Miscellaneous (Unaffiliated)

..... 1,041,265

. Totals. e

Parent, Subsidiaries and Affiliates

. Totals.ovccece,

. _Total Common Stocks.......

...................... 1,041,265

...................... 1,041,265

......................... 667,314

. Total StoCkS.....couverreerennene

...................... 1,041,265

...................... 1,041,265

......................... 667,314

. Total Bonds and Stocks....

.................... 66,456,138

.................... 78,990,569

.................... 68,009,169
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

9,161,127

1,045,607

14,139,171

10,206,734

3.1

3.7

TOHAIS. ..ttt

................ 8,775,380
................... 489,050

.............. 10,303,635
................... 489,050

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

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tt snaens | evensessssaesaes 3,307,500 | ...ccvvveee. 1,017,487 | oo 2,902,333 | ...coovvnen 6,855,291 | .............. 23,490,477 | .o 37,573,088 | ...coovvererrnn 48.2 | e 36,175,141 | oo 49.0 | e 37,573,088 | ..o
6.2 NAIC 2.ttt | stsssssssessnssnss 499,910 | .oovvrirrerinen. 868,507 | ..ccocoervnnn. 4,214,059 | .cvvvrnee. 6,408,221 | .....coeovee.. 6,356,611 | ..ccvvveeeee 18,347,308 |...coovvvvererrerrnnes 236 | e 15,524,645 |....oovvverererrnne 21.0 | e 18,347,308 |...covvvrrrerrererierirninns
................... 963,685 | ...................963,685 reveereenenn 1,100,431 cererreerennennn. 963,685

8.1
8.2
8.3
8.4
8.5
8.6
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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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3 4 5 6 7 8
Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column
Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year

9
% from Col.
Prior Year

7

10
Total
Publicly Traded

1
Total
Privately Pla

ced (a)

9.

Total Bonds Current Year

Line 9.7.@5@ % Of COL. B.....curvrreiiiieiciisiei e

.............. 58,083,457
.............. 18,836,358
................... 963,685

................ 7,116,392
........................... 9.1

Total Bonds Prior Year
NAIC 1....
NAIC 2....
NAIC 3
NAIC 4
NAIC5....
NAIC6....
Totals.....cccoevverrerernne. .
Line 10.7a5@ % 0f COL 8......oovveriiiiecse e

.3,950,167

Total Publicly Traded Bonds
NAIC Tt
NAIC 2....
NAIC 3....
NAIC 4
NAIC 5
NAIC....
Totals..
Line 11.7 as a % of Col. 6......

Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccccovverernnas

................ 1,017,487

................ 2,902,333
4,214,059

................ 8,383,546
16,408,221

Total Privately Placed Bonds
NAIC 1
NAIC 2....
NAIC 3....
NAIC 4
NAIC 5
NAIC....
TOHAIS. v
Line 12.7as@ % Of COl. B......covvreirieeeee e
Line 12.7 as a % of Line 9.7, Col. 6, Section 9...........cc.ccoeeue.....

Includes §.......... 0 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 $

.......... 0 current year, $

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

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

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

0 current year, $

.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

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

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

NAIC 2§......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S......... 0; NAIC6S...... 0.
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SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Ca

Maturity Distribution of All B
1

Distribution by Type

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

Total
Current Year

Column6asa
% of Line 9.5

rrying Values By Major Type and Subtype of Issues
6 7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

U.S. Governments
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..
Other Loan-Backed and Structured Securities...

................ 9,161,127

.............. 1,045,607

.............. 14,139,171

.............. 10,206,73

4

.............. 10,206,734

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..
Other Loan-Backed and Structured Securities...

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..
Other Loan-Backed and Structured Securities...

.............. 1,528,255

.............. 10,792,68

5

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

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

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..
Other Loan-Backed and Structured Securities...

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

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

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

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

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

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

0

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..
Other Loan-Backed and Structured Securities...

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities............cc.ccevvvereirrrrrnes

85

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities............coeuvvirierninnens
TR, ..ottt aes
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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 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

9.

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities............ccccvvvicveeicreiievenans
Other Loan-Backed and Structured Securities...

TOHAIS. ...ttt
Ling 9.585 @ % Of COL B....ocvvvereiiieicississc e seesnans

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUET OBlIGAtIONS........cvecvereieece e
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities...........c.coveureeeernininnee
TOtAIS. ...
Line 10.5a5 @ % 0f COl. 8.......ocuiiiriiiriicrei e

................ 1,299,226
........................... 1.8

111
11.2
1.3
114
1.5
116
1.7

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities..........c.covrurereneeneereinreneen.
Other Loan-Backed and Structured Securities..........c...cocerevrerenereenene
TOMAIS ..o
Line 11.5a5 @ % Of COL B......coueurreerrrireieieeseireese et seeeeeens
Line 11.5 as a % of Line 9.5, Col. 6, Section 9

................ 1,885,994
........................... 24

................ 7,116,392
........................... 9.1

12.1
12.2
12.3
124
125
12.6
12.7

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities...........ccovvrcrrinininnns
TOMAIS ...
Ling 12.5a5 @ % Of COL B......covvrerrrrrirrirrireseinseseee s sesneeens
Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccovuivrvrninininns




oLIS
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 Of PriOr YEAI. ...ttt seseeees

2. Cost of short-term investMeNnts @CUINEM.............ccviveiuiiiieiieieieee ettt

3. ACCIUAIL OF QISCOUNL......cveveiiiie ettt bbbt

4. Unrealized valuation iINCTEASE (AECIBASE)..........cuevcvereveeieieeeise et ssstes s s s sse st s st es bbb sssaenans

5. Total gain (I0SS) ON QISPOSAIS..........ccvuueerrerreerirereireeirsieeeesseeeese ettt s sttt

6. Deduct consideration received on disposals

7. Deduct amortization Of PrEMIUM.........ccceiireiicte ettt bbb a s st es s s

8. Total foreign exchange change in book/adjusted Carrying VaIUE............ccovvcveievccveieeieees e

9. Deduct current year's other-than-temporary impairment reCOgNIZEA..........c.eurrerurerineereereineneire e sseesseeees

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

11. Deduct total NONAdMItIEd @MOUNES.........ceuiirieiriiriee et

1
Total
.......................................... 15,638,918
.......................................... 34,596,797
.......................................................... 0
.......................................................... 0
.......................................................... 0

.......................................... 15,638,918

.......................................... 34,596,797
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

SI11, SI12, SI13, SI114, SI15
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SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Other-Than- Gross Income
Book/Adjusted Temporary Current Year's Total Change in Total Foreign Eamed Less Taxes, Repairs,
Date Date of Last Amount of Carrying Value Less |  Fair Value Less Current Year Impairment Change in B/ACV. Exchange Change Interest on and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inBJ/A.CV Encumbrances Incurred

Properties Occupied by the Reporting Entity - A
Two-story Brick Office Building - Home Office . | Cleveland...........coooooueieniencrccescicccsencs OH..... | 07/01/1973. | 07/01/1973. 71,550 0 6,000 17,554
Land - Home Office .| Cleveland........ooverrisssisriseeens OH..... | 07/01/1973. | 07/01/1973. 7,950 7,950 0
0299999. Properties Occupied by the Reporting Entity - Administrative. 79,500 0 7,950 0 0 0 0 6,000 17,554
0399999. Total - Properties Occupied by the Reporting Entity. 79,500 0 7,950 0 0 0 0 6,000 17,554
0699999. Totals 79,500 0 7,950 0 0 0 0 6,000 17,554




Annual Statement for the year 2014 of the Alliance Of Transylvanian Saxons

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E02, E03, E04, E05, E06
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SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Book/Adjusted Unrealized Current Year's Other-Than- Total Foreign
NAIC Date Type Carrying Value Valuation (Depreciation) or| ~ Temporary Capitalized Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase (Amortization) / Impairment | Deferred Interest| ~ Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances (Decrease) Accretion Recognized and Other B/ACV. Income Investment | Ownership |
Surplus Debentures - Unaffiliated
30251B  AB 4 [ FMRLLC......cciiiiiiiiimimiisssmsissssmsssssassssssssssssssssssssssssssssssssssssssssssssss | sossssanes | covsssssssssssssssssssssssssssssses | eveeeeees William Blair & Co L 1102712001, ) 506,600 649,835 506,600 32,250
743917 AH 9 | Prudential SUTPIUS NOES...........crrmmmerrrreeeeeriseneneeeeeemmssssseessessssssnnes | ovseenees | oesreeeeereesinssssssesessessnsis | s William Blair & Co LG1012/2212009. ) e 574,500 675,285 558,466 41,500
878091 BC 0 | Teachers Ins & Annuity Assn Surplus Notes............ooooeevevvvvnesicsse s | e | s William Blair & Co 21 11172712009, ) 534,725 682,915 534,725 34,250
2399999. Total - Surplus Debentures - Unaffiliated. ............ccooooooioiiioioiiioiiiiioiiiisicci i e | s 1,615,825 2,008,035 | ........... 1,599,791 0 0 0 Of e 108,000 0 XXX
Any Other Class of Assets - Unaffiliated
309601 AA 0 | Farmer Insurance Exchange. . l William Blair & Co .2 I 07/01/1994. 470,825 671,480 482,828 43,125
4299999. Total - Any Other Class of Asset - Unaffiliated 470,825 671,480 482,828 0 0 0 0 43125 0 XXX
4499999. Subtotal - Unaffiliated 2,086,650 2,679,515 2,082,619 0 0 0 0] s 151,125 0 XXX
4699999, Totals 2,086,650 2,679,515 2,082,619 0 0 0 (] [P 151,125 .0 XXX
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Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
E 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 Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
880591 CK 6 | Tennessee Valley Auth | | N | | ......... 1z 1,057,500 | .....139.852 1,398,520 1,000,000 1,045,607 (2,146) ....5.980 | .......5.564 | AOO1.. 14,950 59,800 | 06/16/2009 | 04/01/2036.
0199999. U.S. Government - Issuer Obligation 1,057,500 XXX 1,398,520 1,000,000 1,045,607 0 (2,146) 0 0 XXX XXX XXX 14,950 59,800 XXX XXX
0599999. Total - U.S. Government 1,057,500 XXX 1,398,520 1,000,000 1,045,607 0 (2,146) 0 0 XXX XXX XXX 14,950 59,800 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
02765U DV 3 | American Mun Pwr Ohio Inc Rev. ...148.924 744,620 500,000 637,203 (3,906) 5593 | FA15... 14,060 37,495 | 10/12/2011 02/15/2050.
088281 CV 0 | Bexar County Texas - CTFS .. 503,885 | ....111.409 557,045 500,000 503,350 (131) JD15. 199 28,775 | 11/24/2010 | 06/15/2040.
180848  HY 2 [ Clark County NEV FOr ISSUES..........uuuuumrmrmrmmmmmrmsssssssssssssssssssssssssssssssssssssss | ceveeens I 1] 1Z| oo 506,250 | .....116.625 583,125 500,000 504,613 (401) 8224 | JJOT | e 16,000 | .ooooovvvrennns 32,000 | 12/08/2010 | 07/01/2026.
196632 LE 1 [Colorado Springs Colorade ULIIiEs................c..ccvvvevrrrvverrrrercnrnrrnnrrnvvncnvsvenenscenees | ceveeees I I 1] 1Z| i 471,250 | ...113.022 565,110 500,000 473,943 726 ...6.125 | MN15.. 3,586 28,690 | 04/14/2011 11/15/2050.
206423 DP 7 | Concord New Hampshire SChOOI Dist............ccccouvvvvvecvvvvncnrneenenrenennnesensssssesesnnees | v I 1] 1Z] ... 486,425 | .....110.946 554,730 500,000 488,264 455 ...6.200 | AO15 6,250 30,000 | 12/21/2010 | 10/15/2040.
442331 ST 2 |Houston Texas Pub IMPT Ref Bonds 528,750 | ....116.343 581,715 500,000 522,650 (1,494) YIS0 10,532 | woovevveereneen 31,595 | 12/07/2010 | 03/01/2030.
483854 GN 9 | Kane Cook & Du Page County ILL ..116.071 580,355 500,000 506,287 (300) JD15. 1,250 30,000 | 12/15/2010 | 12/15/2035.
626207 YM 0 | Mun Elec Auth of Georgia Plant . . ...131.404 657,020 500,000 541,187 (975) AOOT | w8319 | s 33,275 | 10/11/2011 | 04/01/2057.
681663 CK 4 | Omaha ConVention Ne............ueuummuummummmmmsmmmsmsmsmmmssssmmssssamssssmmssssssssssssssssssnnees | v I 1] 1| ..............570,350 | .....116.801 584,005 500,000 563,151 (2,468) ...5.070 | FAO1. 14,844 35,625 | 01/20/2012 | 08/01/2040.
793323 LW 4 | St. Petersburg FL Pub ULility...........coocvevvvrrenrrrininnniciensnseennieesesssssnnesssenssssssseessseess | v I 1] 1Z| .oooinn503,510 | ....119.110 595,550 500,000 503,033 (118) ...6.500 | AOO1 8,250 33,000 | 12/21/2010 | 10/01/2040.
873465 YF 9 [ Tacoma Washington ULTD Tax GO REf.........ccoouevvrrreveuermmmnnerrverevnsreneseeeseniinnes | cvveenes I - LI - 1Z| ... 483,140 | .....116.386 581,930 500,000 485,415 563 8250 | JDOT .| covvereeenn2,500 | v 30,000 | 12/22/2010 12/01/2040.
927688  FZ 9 | Virgin Islands Wr & PWE AUth............coooovcmerrimncnecincnecinenenencncneccnesecesesecsseseseseseness | v I [POPRT 1| ............576,330 | ....113.960 569,800 500,000 566,117 (3,225) L5670 | 0T L] 17125 | 34,250 | 10/27/2011 | 07/01/2035.
392684 DU 7 | Green Bay Wisconsin Redev. ..107.754 538,770 500,000 517,016 (569) JDO1. 04/01/2014 | 06/01/2037.
42219 BQ 4 |Health Care Auth Alabama ....104.606 523,030 500,000 481,647 397 MN15 05/22/2014 | 11/15/2043.
646108 PN 4 | New Jersey State HSG & MTG Fin " ...104.149 520,745 500,000 505,395 (85) MNO1 06/24/2014 | 11/01/2046.
57587A  EL 8 [ Massachusetts St. HOUSING...............cccuwemmmmmcmmmmmmeimimmsismmmsisssmsssessmssssssssssssssssesnsnns | ceveeees I I 1] 1Z| .ccoo512,500 | .....105.743 528,715 500,000 512,301 (199) ..4.668 | JDOT .| 2,083 | 11,250 | 06/30/2014 | 12/01/2045.
167505 KH 8 [Chicago Il Board of EJUCAtION............ccoccvvvrcrecnrcrennrcnenencnecencnesesinesesineseseseneneneness | e ] e [ s 27| 488,940 | L 99.617 498,085 500,000 489,050 110 8314 | JDOT .| ciiiiiein2,558 | 15,345 | 09/25/2014 | 12/01/2039.
087347 2G4 | Bethlehem PA GO BDS Ci.....cocvevvvevervrerersrerenssssesesssssesssssssssssssssssssssssssesssssesssssess | sovsenn I 1] 1Z| .covoiennn.501,000 | .....103.487 517,435 500,000 500,992 (8) ...5.120 | MNO1 - 11/07/2014 | 11/01/2034.
914115 ZP 8 | University of Central Arkansas 497,500 | .....104.611 523,055 500,000 497,577 7 MS01 01/22/2014 | 09/01/2043.
007110  AD 1 |Administrators of Tulane. 495,250 | .....105.669 528,345 500,000 495,361 111 FA15... 03/18/2014 | 02/15/2048.
74443S AR 9 [Public Fin Auth WIS PKG REV. 498,125 | .....101.468 507,340 500,000 498,133 8 .....5.000 MNO1 11/18/2014 | 11/01/2044.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............ocooooioioisisisisssisicssii | 10,829,070 XXX ] e 11,840,525 | ............. 10,500,000 | .............10,792,685 0 (11,432) 0 0 XXX XXX XXX | ... 145584 | ..o 496,817 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)........cccoocceeveceeeveieeeeeieceesicvseseccecscscccceieccciccecsiiciciiee | v, 10,829,070 XXX ] s 11840525 | ............ 10,500,000 | .............10,792,685 0 (11,432) 0 0 XXX XXX XXX | ........... 145584 | ........... 496,817 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
31340Y LT 4 [Federal Home Loan Mtg. CMOSER36D.......ccooccccooccocccccccccccvccccvcccccscccccccciccccee o | oo oo | e 1z 1,246 | ...105.939 1,246 D76 | i L L foiiii L | e 10.050 | ......12.000 | MO...... 151 | 07/01/1991 | 04/15/2020.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities 1,246 XXX 1,246 1,176 0 0 0 0 0 XXX XXX XXX 0 151 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations 1,246 XXX 1,246 1,176 0 0 0 0 0 XXX XXX XXX 0 151 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055 AD 4 |Aflac, Inc. ..134.915 674,575 500,000 508,134 (326) 6.900 .34,500 | 01/19/2010 | 12/17/2039.
001814 AR 3 | ANRPipeline Co " ..137.128 411,384 300,000 303,619 (529) 9.625 28,875 | 07/01/1992] 11/01/2021.
00817Y  AG 3 [ABINA INC......oovcvcvcrcrcrerercrernrcressrssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | seeeeees N FSUSS [ 1Z| ... 484,455 | ..131.887 659,435 500,000 487,849 529 I o 1] 33,750 | 07/28/2008 | 12/15/2037.
012873  AK 1 | Alberta Energy LTD.......cccoouimmmmcmnirmcnennncncneensecessneseensesssssesesssesesssssesesssesesssesesesess | coveie N 1] 2Z| e 544,830 | .....118.009 590,045 500,000 533,853 (2,011) ...1.375 36,875 | 07/17/2009 | 11/01/2031.
020002 AU 5 |Alistate Corp Jr SUD DED Glb.........ccvvevevvvererrrerevrrnesrenssssesssssssssssssssssssssssssssssssssens | ceveene I SOOI 27| v 507,625 | .....110.000 550,000 500,000 506,466 (152) 6.500 05/18/2007 | 05/15/2057.
030955 AJ 7 | Ameritech Funding Corp. ...122.630 613,150 500,000 521,827 (1,707) 6.875 11/16/2009 | 10/15/2027.
031162 AY 6 | Amgen Inc ...132.476 662,380 500,000 534,940 (1,492) 6.900 05/29/2009 | 06/01/2038.
035229 DC 4 |Anheuser Busch Cos Inc .. ..131.519 657,595 500,000 473,424 1,172 w8450 09/17/2008 | 09/01/2037.
03746A  AA 8 [ Apache Finance Canada...............m | o I [T IO 1Z .. 629,925 | ...137.418 687,090 500,000 598,195 (6,565) coveeeeen1.750 06/25/2010 | 12/15/2029.
038222  AG 0 | Applied Materials INC...........rrecermrreermmrressessessessssssssssssssssssssssssssssssssssssssssns | serinees | e | e 1Z| v 617,105 | ....121.179 605,895 500,000 606,995 (4,044) 5.850 06/27/2012 | 06/15/2041.
039483  AS 1 | Archer Daniels Midland Co............ccuuuuummmmeummmmeusmmmemsmsmmssssmsssssssmssssssssssssssssssssssssees | v e L 1| ................500,000 | .....136.381 681,905 500,000 500,000 - cereeeeen1.000 | .......7.000 | FAO1... 14,583 09/29/2008 | 02/01/2031.
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1'0L3

2 Fair Value 10 1 Change in Book/Adjusted Carrying Value Dates
8 9 12 13 14 15 16 20 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated

Rate Used Valuation Current Year's Temporary Exchange Contractual

to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Amount Rec. Maturity
CUSIP Identification Description Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of During Year Acquired Date
066365 BX 4 [Bankers Trust NY Corp ...497,845 | .....105.188 525,940 500,000 499,910 108 | eoeverrvevenerrenernrnnes | eeverrerrevinsineeneerenins | i 7.500 37,500 | 07/01/1995 | 11/15/2015.
06849R  AC 6 |Barrick NA Finance LLC. ....594,375 | ....118.178 590,890 500,000 577,490 (KJ151:)] URININY IRV IR 7.500 37,500 | 11/06/2009 | 09/15/2038.
07284R  AA 0 | Baylor College Medicine ...118.630 593,150 500,000 460,906 1,227 5.259 26,295 | 08/26/2013 | 11/15/2046.
078167 BA 0 | Bell Telephone Co of Pennsylvania ...145.535 727,675 500,000 598,162 (5,909) 43,750 | 03/26/2007 | 08/15/2031.
079860 AD 4 | BellSouth Corp ...125.259 626,295 500,000 539,445 (2,349) .34,375 | 09/11/2009 | 10/15/2031.
081331  AF 7 |Belvoir LD LLC Military HSG. ..443250 | ... 95.058 475,290 500,000 448,699 1,557 27,000 | 06/29/2011 | 12/15/2047.
084664 BL 4 | Berkshire Hathaway Fin Corp ...502,815 | ....127.967 639,835 500,000 502,357 (94) 28,750 | 02/22/2010 | 01/15/2040.
097023 AD 7 | Boeing Co ...572,500 | ....137.062 685,310 500,000 524,469 (3,625) 43,750 | 09/27/2001 | 08/15/2021.
12189T  AX 2 | Burlington Northern Santa Fe, ....533,810 | ....130.237 651,185 500,000 527,765 (1,284) 31,000 | 04/23/2010 | 08/15/2036.
122014  AE 3 | Burlington Resources Inc 621,775 | .....133.388 666,940 500,000 536,555 (5,353) 07/01/1999 | 10/01/2021.
125509 AG 4 | Cigna Corp 529,035 | .....124.033 620,165 500,000 508,204 (1,001) 07/01/1994 | 01/15/2023.
126117  AE 0 [ CNAFinl. Corp. Deb ...497,500 | ....124.692 623,460 500,000 499,304 86 07/01/1994 | 11/15/2023.
136375 BE Canadian Natl Railway Co ...536,800 | .....142.260 711,300 500,000 529,315 (1,361) 06/26/2009 | 07/15/2036.
141784 DK Cargill Inc ....539,800 | .....120.054 600,270 500,000 516,935 (4,085) 36,750 | 05/19/2009 | 03/06/2019.
165087 AL Chesapeake & Potomac Tel (Verizon Virginia INC)............ccccoucceeeeecsessscecsesicces ...625,830 | ....132.342 661,710 500,000 574,651 (5,034) 41,875 | 10/29/2004 | 10/01/2029.
172062  AF 8 | Cincinnati Financial Corp. 585,525 | ....126.949 634,745 500,000 571,494 (5,345) 05/07/2012 | 05/15/2028.
17275R  AD 4 | Cisco Sys Inc ...125.867 629,335 500,000 494,376 234 05/01/2009 | 02/15/2039.
172967 EP 2 | Citigroup Inc 614,750 | .....136.245 681,225 500,000 608,137 (4,668) 08/02/2013 ] 03/05/2038.
20030N  AX 9 [Comcast Corp ....598,185 | .....133.520 667,600 500,000 592,264 (IGZY)) (UL (NSRRI DO 6.400 06/25/2013 | 05/15/2038.
20825U AC 8 | Conoco Funding Co ...481,095 | ....139.347 696,735 500,000 486,148 L2 VOO VORI B 7.250 11/10/2008 | 10/15/2031.
209111 ES 8 | Consolidated Edison Co NY Inc ...560,600 | .....132.296 661,480 500,000 550,468 (2,231) 6.300 31,500 | 06/17/2010 | 08/15/2037.
219350 AR 6 | Corning Inc. ....600,153 | ....129.913 649,565 500,000 588,702 (G104 [T (NI DO 7.250 36,250 | 03/19/2012 | 08/15/2036.
24702R  AF 8 | DellInc NT. 433,355 | .....100.500 502,500 500,000 446,473 2,298 6.500 32,500 | 04/17/2009 | 04/15/2038.
254010 AE Dignity Health 524,400 | ....108.488 542,440 500,000 524,298 (102) 5.267 10/15/2014 | 11/01/2064.
257867  AF 8 | Donnelley (R.R.) & Son ....580,190 | .....107.250 536,250 500,000 552,516 (RJVZ0L:)) UORRRROTIITY IOV BUSTROOR 8.820 44,100 | 05/17/2006 | 04/15/2031.
260543 BJ 1 | Dow Chemical ....520,500 | ....133.122 665,610 500,000 514,308 ((CIG3)) [ R DO, 7.375 36,875 | 07/31/2008 | 11/01/2029.
26442C  AE 4 |Duke Energy Carolinas LLC ....525,285 | ....130.034 650,170 500,000 520,908 (898) 6.050 30,250 | 02/22/2010 | 04/15/2038.
277432 AB 6 | Eastman Chem. Co ...500,000 | .....127.169 635,845 500,000 500,000 [ oo | = e [ e | e [ 7.250 36,250 | 07/01/1999 | 01/15/2024.
29364L AT 9 | Entergy Gulf States Inc. 501,250 | ....100.017 500,085 500,000 501,051 (B2) [ ovevvvevevemevrremsnerennnenns [ wevevensnsssnsssssnsssssnnns | cevenened 6.180 30,900 | 03/09/2011 | 03/01/2035.
29736R  AC 4 | Estee Lauder Co Inc. ..127.401 637,005 500,000 505,054 (226) 30,000 | 09/18/2009 | 05/15/2037.
30161M AG 8 |Exelon G ion Co LLC 520,815 | ....120.107 600,535 500,000 517,195 (695) 6.250 31,250 | 10/21/2009 | 10/01/2039.
316773 CH 1 |Fifth Third Bank ....514,075 | ....150.218 751,090 500,000 510,902 (470) 8.250 41,250 | 04/08/2008 | 03/01/2038.
341081 FC 6 |Florida Power & Light ...500,890 | .....130.328 651,640 500,000 500,744 (30) 5.690 28,450 | 02/22/2010 | 03/01/2040.
360008 AA 4 |Fulton Cap TR 1 ..475500 | ... 99.250 496,250 500,000 482,279 817 6.290 31,450 | 04/17/2006 | 02/01/2036.
36962G 4B 7 | General Elec Cap Corp .. 141.451 707,255 500,000 649,575 (6,221) 34,375 | 08/22/2012 | 01/10/2039.
37247D  AB 2 | Genworth Financial Inc. 82.722 413,610 500,000 473,719 1,350 32,500 | 07/15/2008 | 06/15/2034.
38141E N4 7 [ Goldman Sachs GRP Inc ...104.046 520,230 500,000 533,300 (1,376) 27,500 | 03/11/2013 | 03/15/2039.
39121  AE 0 | GreatRiv Energy ...440,680 | .....125.565 627,825 500,000 452,206 2,034 6.254 31,270 | 04/22/2009 | 07/01/2038.
406216  AH 4 | Halliburton Co. ...591,250 | .....127.889 639,445 500,000 528,946 (4,720) | covvvevevreereererienns | v [ e 8.750 43,750 | 10/19/2001 | 02/15/2021.
42307T AG 3 [Heinz HJ Finance Co ....490,000 | .....105.750 528,750 500,000 493,195 KISICTN SVOORROIRY IVOPOORPROROOROOIOY IO 6.750 33,750 | 04/19/2006 | 03/15/2032.
428236 BR 3 |Hewlett Packard Co ..491,743 | ...112.475 562,375 500,000 492,170 PASKC I [FSRRORRRIRRRRRRRRRORIRRY VSRRSO IO 6.000 30,000 | 07/10/2013 | 09/15/2041.
431116  AC 6 | Highmark Inc 528,220 | .....104.832 524,160 500,000 525,518 (968) | oeeeeervevennrsernrnrenns | eoveerenreenmmsnesseenenees | vevnnd 6.125 03/20/2012 | 05/15/2041.
437076  AS Home Depot Inc 444375 | .....130.600 653,000 500,000 459,017 1,957 5.875 ¥ 07/17/2007 | 12/16/2036.
456866  AG Ingersoll Rand ....604,680 | .....128.490 642,450 500,000 535,639 ((JVXZ)) T ISR DN 9.000 45,000 | 10/23/2001 | 08/15/2021.
459200 AG International Business Machine ...502,775 | ....128.000 640,000 500,000 500,552 (110) 8.375 41,875 | 07/01/1994 | 11/01/2019.
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6 Fair Value 10 Change in Book/Adjusted Carrying Value Interest Dates
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CUSIP Identification CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of Due & Accrued Acquired Date
46625H  HF 0 | Jp MOrgan Chase JPM...........uueuereeeummeemmmmmmmmmmmmsssmmmmsssmsssssssssssssmsssssmsssssssssssssssssenes | wesesees | oo [ eevererseeees | wvvevnens 1z ...612,699 | .....130.654 653,270 500,000 601,809 (4,356) 4860 [ MN15.| oo 4,000 06/25/2012 | 05/15/2038.
500255 AN 4 | Kohls Corp ....460,825 | ....110.832 554,160 500,000 473,343 1,450 6.629 13,750 05/09/2006 | 01/15/2033.
500472  AC 9 | Koninklike Philips Electronic: ...626,875 | ....135.811 679,055 500,000 605,012 (7,950) 4533 |MST1L. | e 10,026 04/03/2012 | 03/11/2028.
524908 R4 4 | Lehman Bros Holding, Inc. 498,750 | - 500,000 .6.895 - 07/23/2007 | 07/17/2037.
534187  AX 7 |Lincoln National Corp. ...612,700 | ....124.953 624,765 500,000 567,622 (15,026) 5100 | IO v 21,875 12/27/2011] 07/01/2019.
539830 AU 3 [LOCKNEEA MAItiN........cccourerrevveericrrereeiasiessssesenesessensenensessssssssssssesesssesssssenns | covvenes [ oo [ cvmmrereennen | covevenns 1Z ...584,560 | .....123.383 616,915 500,000 579,508 (3,191) A4 IMNTSL ] 3438 05/17/2013 | 11/15/2039.
540424 AP 3 | LOBWS COMP..ccuuuuruceririeeieriuesirasmsisismsssssisssssmsssssssssssssssssssssssssasssssasssssassssssssssssssssnnss | sevsens [ oo | evvevennnnnes [ cvvveeee 1z ...492,000 | ....122.613 613,065 500,000 492,797 162 ..6.126 12,500 06/21/2010 | 02/01/2035.
548661 CL 9 |Lowes Companies INCOrPOrated...........cowwrvvcveeeeemmereeeeeviesssseeneesesssnseseennennsens | eovveeen | oo [ conmeeeereren | ceverenes 1Z ....509,531 | .....125.768 628,840 500,000 507,790 (357) ...5.660 .....5,042 02/22/2010 | 10/15/2036.
54909W AB 4 [ Loyola University Chicago 1] 1z ....469,360 | .....108.298 541,490 500,000 470,392 1,032 ..5.033 | JJOT. | v 11,565 01/16/2014 | 07/01/2042.
56509T CJ 1 |MapCo Inc. (Williams Cos Inc) 300,000 | ....114.000 342,000 300,000 300,000 8.720 | JDOT.. | o 2,180 07/01/1992 | 08/11/2022.
577778  BF 9 | May Dept Stores. 311,223 | ....110.230 330,690 300,000 300,885 (748) .7.050 4,656 10/09/2001] 10/15/2016.
58013M  EC 4 | McDONAIS COMP........coocvvvvvcrrrvncnvrrnnienennsesensnssessnessssnesesssssssssssesssssssesssssesssssssssssess | wovsenes | oo [ cevereneeeees [ v 1z ....520,325 | .....130.668 653,340 500,000 516,279 (714) ...8.000 |AO15.. | coovcvcscscd 6,563 05/04/2009 | 10/15/2037.
580645 AF 6 | MCGraw-Hill Co. INC.....ocooevuvueercninsecssnecensnscensssssecssescessssssssssssssssssssssssssssssssssssssssss | ceveense [ oo | eovevevevenen [ cvvvieee 1Z ...471,935 | .....108.547 542,735 500,000 478,404 947 ....1.000 4,004 03/05/2008 | 11/15/2037.
59023V AA 8 [ Merrill Lynch & Co. INC.......coiviicsiicscciccscsccissscissssccssssccsssscsisssssisssssissssssssssssssssss | ceveeeee | oo [ v | e 2z ....505,850 | .....141.230 706,150 500,000 504,558 (195) 7650 | MN14. | 4,844 05/14/2008 | 05/14/2038.
59156R  AY 4 [ MetLife INC. ST NT.......couiiisisisssismassssmsssssmsssssssmsssssssssssssssssasssssonnes | eeveeeee | oo [ ovevenivenes | ceveeeees 1z ....522,500 | .....124.630 623,150 500,000 519,784 (758) 5.563 | FA0B... | ..coovvrercc 12,240 05/31/2011 | 02/06/2041.
605417  BY 9 | Mississippi Power Co 474,050 | ....110.404 552,020 500,000 475,170 927 10/07/2013 | 10/15/2041.
611688 AA 0 | Monsanto Financial Canada Co. ..119.704 598,520 500,000 501,023 (50) 06/18/2010 | 07/30/2035.
617482 V9 2 | Morgan Stanley 573,404 | .....132.803 664,015 500,000 567,956 (2,467) 10/09/2012 | 07/24/2042.
637432  CT 0 | Natl Rural Utilities COOP..........ccccceeeeuvevevevevevevsvsvsccvevscsvevsssvevessvsvessssvesssssssssnes [ vevsens oo | v [ v 1z ...489,669 | ....146.973 734,865 500,000 492,249 452 8.200 | MSO1.. [ coovovcvce 13,333 04/17/2009 | 03/01/2032.
645767 AW 4 | New Jersey Bell Telephone Co 1] 2z ...557,300 | .....131.343 656,715 500,000 542,089 (2,830) ...5.798 | MN15.. 4,906 08/11/2009 | 11/15/2029.
652478 AL 2 [ News American HoldINg INC............ccurmmermrrvveuummrmnnerrnnreessnssenesssssessssssssenssens | covvenns [ oo [ evmnverevnnes | cevevennn 2z ...566,004 | .....134.711 673,555 500,000 520,070 (2,407) 1710 [AO26.. | oo 7,396 07/01/1995 | 04/26/2023.
655664 AL 4 | NOTGSIOM INC...oooovvevereeerereiiviieiiimsinnississiasssssssssssssssssssssmssssssssssssssssssssssssssssssssssssses | sevsens [ o | cvvevenssnnes [ cvvveves 1z ...501,000 | .....139.295 696,475 500,000 500,773 (33) ...6.983 | JJ15 16,042 02/19/2008 | 01/15/2038.
670346  AH 8 | Nucor Corp 570,920 | ....123.755 618,775 500,000 566,905 (2,920) 08/15/2013 | 12/01/2037.
677052 AA 0 | Oglethorpe Pwr Corp GA 519,315 | ....117.692 588,460 500,000 518,339 (710) 08/26/2013 | 11/01/2040.
67740Q AG 1 | Ohio National Financial SVCS INC............c.crmmmmmereeeemmsmmmmneerneeessmssssenessesssssnss | evvvenns [ oo [ rvsmeeneenien | cevevnnns 2z ...568,315 | .....123.075 615,375 500,000 557,222 (3,503) ..5.477 | MNO1.. 5,520 10/24/2011 | 05/01/2031.
683078  FQ 7 | Ontario HYro...........ccovvvcervvvcrrvrvcenecncnnenvnenesnnnnessnsnessssnssessssssssssnssssssssssssessssssssnsesss | covsens | 1o | covevcvevenes [ o 1z ....267,029 | ....137.063 411,190 300,000 292,355 (10,101) ..9.700 |AO15.. | oo 6,328 07/01/1992 | 10/15/2021.
68389X  AE 5 [ Oracle COmp......c.uwwemvmememrnreeressssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | seveeees | eo [ covevenvenes | ceveeeees 1z ...531,250 | .....134.566 672,830 500,000 525,136 (1,079) ...8.040 |AO15.. | coovcvcccccd 6,771 04/30/2009 | 04/15/2038.
693506 AQ 0 | PPG INGS. INC..covvrvrevrrirrrermsnernsnermsmernssenssesssssssssssssssesssnessssesssessssessisees | cevees | oo evvssenses [ covsn 2z ...599,580 | .....133.668 668,340 500,000 532,031 (5,107) ..7.100 | MNO1.. 7,500 10/09/2001 | 05/01/2021.
694476  AA 0 | Pacific Life Corp. 486,570 | ....130.191 650,955 500,000 489,344 569 02/09/2010 | 09/15/2033.
71644E  AB 8 |Petro Canada .. 134.414 403,242 300,000 301,214 (568) 07/01/1992 | 10/15/2021.
717081  CY 7 |Pfizer, Inc 563,750 | ....145.375 726,875 500,000 551,802 (2,140) 05/29/2009 | 03/15/2039.
718154 CF 2 | Philp MOITIS CO....ooovvvvvercrrrecrccnnncenncecenenncesssenesessnssesssssesssssesssssesssssssssssesesssssesssssess | vevsess [ oo | covevensinnes [ v 2z ....531,700 | ....124.073 620,365 500,000 515,099 (1,268) 1200 | JI15e ] s 17,760 11/27/2001 | 01/15/2027.
743674  AY 9 | Protective Life Corp 1 2z ....641,320 | ....150.687 753,435 500,000 628,965 (5,202) ..8.270 [AO15. | v 8,802 08/02/2012 | 10/15/2039.
751277 AR 5 |Ralston Purina Co - DEBS..........cccocoooeiimiisinncissssnisssssisssssisssssssssssssssssssssssssssssssss | covveene [ oo | v [ v 1z ...430,908 | ....134.929 539,716 400,000 409,015 (1,030) L TAT0 | FAOLL | e 13,542 07/01/1993 | 02/01/2023.
814120 AC 5 | Security Benefit Life Ins Co . 117.750 629,963 535,000 580,064 (2,404) 03/31/2006 | 10/01/2033.
824348 AL 0 | Sherwin Williams Company ..134.071 670,355 500,000 533,901 (2,785) 05/11/2007 | 02/01/2027.
828807 CE 5 | Simon Property Group. ...139.185 695,925 500,000 510,901 (435) 03/10/2010 | 02/01/2040.
87612E AU 0 | TArget COMP......mvrrrevveerererreevecssmssnsesssssesssssssnessssssssssssesssssessssssnesessssssssses | vvenes | oo [ cevvvennnires [ vennnns 1Z ...493,750 | .....143.413 717,065 500,000 495,081 213 1401 5] 16,042 09/30/2008 | 01/15/2038.
879240  AQ 2 [ Tele Communications INC............ccccoummmrvvcrceriiinsnnnssssisssmssnnsssssssssssnsssssssssssns. | covsines [ oo [ cvnmvennneies | cevvienns 1Z ...324,426 | .....140.143 420,429 300,000 306,382 (814) ..9.310 |AO15.. | e 6,328 07/01/1992 | 04/15/2022.
887364 AF 4 | Times Mirror Company 1] 6Z 352,706 | - 354,581 ..6.642 01/24/2006 | 09/15/2027.
89352L  AG 5 | Transcanada Pipelines LTD 1] 1z ....532,285 | ....134.557 672,785 500,000 522,404 (1,550) ...8.655 08/21/2008 | 06/15/2029.
89420G  AE 9 | Travelers Property Casualty. 552,845 | ....133.661 668,305 500,000 542,373 (2,327) 5.550 06/25/2010 | 03/15/2033.
898384 AA 0 | Trustees Union College. ...116.175 580,875 500,000 515,966 (484) ...5.230 02/20/2014 | 11/15/2043.
906548 CH 3 | Union Electric Co ....168.888 844,440 500,000 640,532 (5,805) ...5.968 09/18/2009 | 03/15/2039.
909283  AB 9 | United Airlines PASS THRU TR 1991-A2.........cccuummmmmmmmmmmmmmmmessmmmssssssesssssssssssssens | eevsense | oo | evvevevneenes | cvveies L574) [ 62,982 | ... 34.000 24,047 70,726 ...9.570 07/01/1992 | 03/22/2015.
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91324P  AX 0 | UnitedHealth Group INC...........ccvvmcrrerreemmirrneererveenismmsssesenssessmssesensenssesesssenes | ovenee | oo [ cevvveeniires [ vennnn 1Z] e 469,225 | .....133.998 669,990 500,000 476,302 1,055 6.997 | JD15... 1,354 32,500 | 04/16/2008 | 06/15/2037.
918204 AT 5 |V F COM.cvcvirirereririnirerenssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sovsens | oo | covevesssnnes [ cosveree 1| .............465,885 | .....134.869 674,345 500,000 473,409 1,165 ....1.000 07/17/2008 | 11/01/2037.
929160 AG 4 | Vulcan Materials Co ....102.000 510,000 500,000 517,212 (751) 6.797 02/15/2008 | 11/30/2037.
92976G  AJ 0 | Wachovia Bak Natl Assn ....138.499 692,495 500,000 524,648 (1,070) .6.150 03/29/2010 | 01/15/2038.
929903 AM 4 | Wells Fargo/Wachovia Corp ...117.396 586,980 500,000 530,355 (1,475) .5.010 07/23/2013 | 08/01/2035.
94973V AH 0 [ WEIIPOIN INC.ervvvvererereeermeerermeneessrmessmmsessmsmessssmssessmssesssssesssssesssssessssmssesssssesssssessssnens | eeveeene | oo [ seserenmnnnen | ceveenees 1Z] e 437,000 | .....123.543 617,715 500,000 452,899 2,370 ....1.000 05/14/2008 | 12/15/2034.
960402 AS 4 | Westinghouse Elec. COMp.........coocouueccunnvccnnisccecnscsecsscsccnsessenssscecssssssessssssssssesssss | vovveese [ oo | v [ v 2Z| 541,500 | .....126.975 634,875 500,000 517,597 (1,804) ..1.120 10/05/2001] 09/01/2023.
976843 AX__ 0 | Wisconsin PubliC SEIVICe.........ccocoiviivveiiiiiiiiii i | v | oo | v | o, 1z 989 | ....100.290 1,003 1,000 992 ...7.220 | JJO1.... 71 | 07/01/1996 | 07/01/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 55,454,039 XXX ] e 64,709,014 52,161,307 53,576,581 0 (166,937) 0 0 XXX XXX XXX 908,240 | .......... 3,516,809 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) ...55454,039 XXX ] 64,709014 | ......... 52,161,307 53,576,581 0 (166,937) 0 0 XXX XXX XXX | e 908,240 | .......... 3,516,809 XXX XXX
Totals
7799999. Total - Issuer Obligations. 67,340,609 XXX ....77,948,059 63,661,307 65,414,873 0 0 0 XXX XXX XXX ...1,068,774 4,073426 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 1,246 XXX 1,246 1,176 0 0 0 0 0 XXX XXX XXX 0 151 XXX XXX
8399999. Grand Total - BONdS...........i | e 67,341,855 XXX ] s 77,949,305 | ............ 63,662,483 ..05414873 | .o 0 XXX XXX XXX | e 1,068,774 | ......... 4,073,577 XXX XXX
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NONE
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Common Stocks - | trial and Miscell (Unaffiliated)
013817 10 1 | AICOB .ot esssssess sttt sssssssssssssssssssssssssssssssssssssssssssssssss | sveeeeee | cve | covsvsresiras 1,000.000 | ooooorvercrrnnnes 15,790 | .o 15.790 15,790 27,950 120 5,160 5,160 L | 09/10/2008.
026874 15 6 | American Internation Group Inc. - Warrant (WTS) 13.000 320 57 57 L | 01/25/2011.
026874 10 7 | American International Group Inc. 25.000 E 1,400 30,020 13 124 124 L | 12/18/2002.
149123 10 1 | Caterpillar Inc 500.000 45,765 | ........91.530 45,765 34,450 1,300 360 360 L | 08/22/2008.
166764 10 0 |ChevronTexaco Corp. 500.000 56,090 | ....... 112.180 56,090 30,720 2,105 (6,365) (6,365) L | 03/03/2005.
247361 7O 2 | DHAL....veoeceererreceriete ittt ettt nnsnsseenns | onesnes | one | sererennriens 2,963.000 .. 145750 | ....... 49.190 145,750 126,490 889 19,260 19,260 L | 11/07/2014.
264411 50 5 | DUKE REMtY CO.....cocooevccsiccccscscsscssscscsssccsssssesssssssssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssisiss | seveeeee | cve | oovoveviniis 1,000.000 | oo 20,200 | ..o 20.200 20,200 23,366 680 5,160 5,160 L | 04/24/2008.
26441C 20 4 | Duke Energy Holding Corp. 870.000 72,680 83.540 72,680 41,399 2,741 12,641 12,641 L | 07/28/2003.
B G = S T G T OSSN DO ISR, 1,120.000 | cooooviccccrcccens 14,986 | ........ 13.380 14,986 402 280 0 L | 07/01/1997.
369604 10 3 | GENEIAl EIBCHIC. ......ooveveeoeeeeeeeeeeeeceeeeeseeeeeseeeesssseeeeesesessssseeseeeseesssssassenesssssssssssssnssessssssnsenenesssns | sossise | ooe | coveresnsnsnn 1,000.000 25,270 25.270 25,270 28,700 880 (2,760) (2,760) L | 10/23/2003.
459200 10 1 |International BuSiNeSS MAChINES..............cruvuemereernerissreisissesssessesenssssssessssssssssssssssssssssssssens | ovnenes | ove | sovessvenenns 1,000.000 ...160,440 | ....... 160.440 160,440 15,576 4,660 (27,130) (27,130) L {07/01/1997.
46625H 10 0 | JPMOrgan Chase & CO.........cococumrcmmercmsnerercsssesisssesisssssesssssesssssesesssesssssesssssssesssssssssssesssssssssssssssssssesiss | soseeeee | cve | covivevivonis 1,624.000 101,630 62.580 101,630 75,588 2,533 6,658 6,658 L | 02/14/2001.
742718 10 9 |Procter & Gamble. 800.000 72,872 72,872 7,939 2,026 7,744 7,744 L [ 07/01/1997.
88579Y 10 1 |3M Company 400.000 65,728 65,728 31,308 1,368 9,628 9,628 L [ 11/29/2005.
92343V 10 4 | Verizon Communications (IDEARC Inc). 488.000 22,829 22,829 26,776 1,044 (1,151) (1,151) L | 07/01/1997.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). 821,750 821,750 500,684 0 20,639 0 29,386 0 29,386 0 XXX XXX
Common Stocks - Mutual Funds
92204A 50 4 |Vanguard World Funds Health Care 500.000 62,795 | ...... 125.590 62,795 52,535 642 10,260 10,260 L | 04/09/2014.
92204A 70 2 |Vanguard Information Tech. 500.000 52,240 104.480 52,240 46,685 1,757 5,555 5,555 L | 06/03/2014.
92204A 70 2 |Vanguard Sector INAeX FUNDS..........ccoocioioiiisioiiioisiossisisissssssssssssss s | oo | oo | eovevsesseenns 1,000.000 ....104,480 | ...... 104.480 104,480 67,410 14,940 14,940 L | 02/07/2012.
9299999. Total - Common Stocks - Mutual Fund 219,515 XXX 219,515 166,630 0 2,399 0 30,755 0 30,755 0 XXX XXX
9799999. Total - Common Stock 1,041,265 XXX 1,041,265 667,314 0 23,038 0 60,141 0 60,141 0 XXX XXX
9899999. Total Common and Preferred Stock. 1,041,265 XXX 1,041,265 667,314 0 23,038 0 60,141 0 60,141 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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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. States, Territories and Possessions
914115  ZP 8 | University of Central Arkansas William Blair. 497,500 500,000 3,167
007110  AD 1 | Administrators of Tulane. William Blair. 495,250 500,000 2,625
392684 DU 7 | Green Bay Wisconsin Redev. 04/01/2014......... William Blair. 517,585 500,000 9,342
422190 BQ 4 |Health Care Auth Alabama 05/22/2014......... William Blair. 481,250 500,000 993
646108 PN 4 [ New Jersey State HSG & MTG Fin 06/24/2014......... William Blair. 505,480 500,000 729
57587A  EL 8 | Massachusetts St. Housing William Blair. 512,500 500,000 972
167505 KH 8 | Chicago Ill Board of Education William Blair. 488,940 500,000 10,145
744438 AR 9 | Public Fin Auth WIS PKG REV. William Blair. 498,125 500,000 486
1799999. Total - Bonds - U.S. States, Territories & Possession 3,996,630 4,000,000 28,459
Bonds - Industrial and Miscellaneous
54909W  AB 4 | Loyola University Chicago. 01/16/2014......... William Blair 469,360 500,000 1,349
898384  AA 0 | Trustees Union College. 02/20/2014......... William Blair 516,450 500,000 6,737
254010  AE 1 | Dignity Health William Blair. 524,400 500,000 365
087347 2G4 [ Bethlehem PA GO BDS C William Blair 501,000 500,000
3899999. Total - Bonds - Industrial and Miscellaneous. 2,011,210 2,000,000 8,451
8399997. Total - Bonds - Part 3 6,007,840 6,000,000 36,910
8399999. Total - Bonds 6,007,840 6,000,000 36,910
Common Stocks - Industrial and Miscellaneous
247361 70 2 |Delta I | 11/07/2014......... Wells Fargo 2,963.000 126,490 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 126,490 XXX 0
Common Stocks - Mutual Funds
92204A 50 4 | Vanguard World Funds Health Care. 04/01/2014......... William Blair 500.000 52,535 XXX
92204A 70 2 | Vanguard Information Tech 06/03/2014......... William Blair. 500.000 46,685 XXX
9299999. Total - Common Stocks - Mutual Fund 99,220 XXX 0
9799997. Total - Common Stocks - Part 3 225,710 XXX 0
9799999. Total - Common Stocks 225710 XXX 0
9899999. Total - Preferred and Common Stock 225,710 XXX 0
9999999. Total - Bonds, Preferred aNd COMMON SHOCKS.........ooii i ettt | sonoisisisisissss s 6,233,550 XXX cn.30,910
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

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 Changein| Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment BJ/AC.V. 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./AC.V. Disposal Date | on Disposal Disposal Disposal During Year Date
Bonds - Industrial and Miscellaneous
237194 AB 1 |Darden Restaurants Inc o] 0812712014, | FUI Call.c.cooooeeeoeeeeeeeeeeeeeeeeeseseesseseenesseesensessssenees | cvvsssssssssssssssssssssssnns | sevssssesens 547,757 | ...........500,000 [ ...........479,725 497,791 0 497,791 reen 49,966 | ... 49,966 | ......... 38,198 | 02/01/2016.
808626 AE 5 | Science Application: .. | 11/05/2014. | William Blair. 218,500 200,000 209,100 206,504 0 206,504 v 11,996 | 11,99 | ......... 19,404 | 07/01/2032.
808626 AE 5 | Science Application: .. | 11/06/2014. | William Blair. 322,623 300,000 .313,650 309,756 0 309,756 07/01/2032.
247361 XF__ 0 | Delta Airline: .1 11/07/2014.  Matured. ..coooooooovvvvcence e | i | s 126,490 | ...........163,847 .181,097 88,847 0 88,847 12/05/2014.
3899999. Total - Bonds - Industrial and Miscellaneou: o 1,215370 ] ... 1,163,847 | ........1,183572 | ..........1,102,898 0 0 0 0 0].......1,102,898 0f... 112472 | ....... 112,472 92,005 XXX
8399997. Total - Bonds - Part 4 o 1,215370 | ... 1,163,847 | ........1,183572 | ...........1,102,898 0 0 0 0 0]......1,102,898 0. 112472 | ........ 112472 ] ....... 92,005 XXX
8399999. Total - Bond: o 1,215370 ) ... 1,163,847 | .......1,183572 | ...........1,102,898 0 0 0 0 0]......1,102,898 0f.... 112472 ] ...... 112472 ] ... 92,005 XXX
Common Stocks - Industrial and Miscellaneous
98956P 10 2 | Zimmer Holdings Inc ..| 04/01/2014. | William Blair. 500.000 | .............47,354 XXX ] 34,071 [ 46,595 | ........ (12,524) | covoveeeverrecrrrerens | v | v (12,524) 46,595 e 13,283 | 13,283 | oo 210 XXX
459200 10 1 | International Business Machines .. ] 06/03/2014. ] William Blair. 200.000 { ............37,115 XXX 3,116 37,514 ) ...(34,398) 37,514 ....33999 | ... 33,999 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. 84,469 XXX 37,187 84,109 ) 0 0 46,922) 0 84,109 0 47282 | 47,282 210 XXX
9799997. Total - Common Stocks - Part 4. 84,469 XXX 37,187 84,109 ) 0 0 .(46,922) 0 84,109 0 210 XXX
9799999. Total - Common Stocks. 84,469 XXX 37,187 84,109 ) 0 0 46,922) 0 84,109 0 210 XXX
9899999. Total - Preferred and Common Stocks. 84,469 XXX 37,187 84,109 ) 0 0 46,922) 0 84,109 0 210 XXX
9999999. Total - Bonds, Preferred and Common Stock: ....... 1,299,839 XXX o ,220,759 | ...........1,187,007 )] I (] I 0 46,922) [ ..o 0. 1,187,007 | oo 0]....159,754 | .....159,754 | ........ 92,215 XXX
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Sch. D-Pt. 5
NONE

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

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

E15, E16
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SCHEDULE DA - PART 1

M INVESTMENTS Owned December 31 of Current Year

Showing all SHORT-TER
6 7

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

F Amount Due and

0 Current Year's Accrued

r Unrealized Other-Than- Total Foreign December 31 of

ei Valuation Current Year's Temporary Exchange Current Yearon | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in Bond Notin Due and Effective | When Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B.J/A.C.V. Par Value Actual Cost Default Accrued Rate of Rate of | Paid During Year Interest
U.S. Government Bonds - Issuer Obligations

First American Government Obligation Fund | | . | 06/29/2012. | William Blair & Co 01/01/2015. 9,161,127 ...9,161,127 | ...........9,161,127 669
0199999. U.S. Government Bonds - Issuer Obligation: 9,161,127 0 0 0 (] I 9,161,127 | ... 9,161,127 0 0 XXX XXX XXX 669 0
0599999. Total - U.S. Government Bonds 9,161,127 0 0 0 0. 9,161,127 | ............ 9,161,127 0 0 XXX XXX XXX 669 0
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
Repurchase Agreement | | . | 12/15/2001. | Key Bank 01/01/2015. 3,307,500 ...3,307,500 | ............ 3,307,500 527

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 3,307,500 0 0 0 0 ....3,307,500 | ............3,307,500 0 0 XXX XXX XXX 527 0
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 3,307,500 0 0 0 0 ...3,307,500 | ........... 3,307,500 0 0 XXX XXX XXX 527 0
Total Bonds
7799999. Subtotals - Issuer Obligations. 0 0 XXX XXX XXX
8399999. Subtotals - Bonds. 0 0 XXX XXX XXX
9199999. Total - Short-Term Investments. 12,468,627 XXX XXX XXX
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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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
Key Bank 127 Public Square Cleveland, Ohio 44114 197,111 [ XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 197,111 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 197,111 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 25 | XXX
0599999. Total Cash. XXX XXX 0 0 197,136 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.. 15,481 (4. April 66,429 | 7. July 27,201 | 10. October.
2. February 118,335 | 5. May. 22,603 | 8. August 37,414 | 11. November..
3. March 77,524 16. JUN€.......coeereecen | o 133,908 9. September..........oocoeeeo | ovrevoiiiieenan (38,660) | 12. December.

E26
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E27, E28
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