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SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4
Investment Categories Amount Percentage Amount Percentage
1. Bonds:
11 U.S.ATEASUNY SECUMHIES. .....vvvverescvseseesesteie st sse sttt st s st s s st st enssssessessnssnssensns | suessssans 46,737,321 | ccooevree. 291 | 46,737,321 | .covernne 29.1
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. QOVEIMMENE AQENCIES.........c.ccvverieereiieeieietesies et ses st ssssessesssses s bessssssssssssssssssnses | esssssesisssssessssenssssesss | sessessesesnns 0.0 | oveeeeeeieeeieiees | e 0.0
1.22 Issued by U.S. government SPONSOrEd QENCIES............ccvuivereeierriiesiescsess s isesssesssssssessessssessesessssssssssssns | ersessesissessessssessesssss | sessersesesenns 0.0 [ e 0.0
1.3 Foreign government (including Canada, excluding mortgage-backed SECUMLIES).........c.coeeverererereirereeiesieereerens | e | e 0.0 [ e 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 OblIGAtoNS...........ccovvvevrieiiieeeicsees e sessssessens | errseesissessesessesseseenes | ceereeresesenns 0.0 [ | e 0.0
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations........ [ .ccceeveveeveeceeeeees [ erveeiennes 0.0 [ | e, 0.0
1.43 Revenue and assesSSMENt ODIGALONS..........cccveveveieiirie ettt s st sssss s sssnes | sesssssesisssssesesesssssenes | sessessessesnes 0.0 [ | e, 0.0
1.44 Industrial development and similar OBIGALIONS.............ccvuivevieirieerceee e sesassees | erveereseesessesessesseneenes | seerersesesnns 0.0 [ | e, 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNIMA............ccoevecreeeeeese et ssssessessssessessesens | orvvesesississenes 90,998 | ....ccovned 0.1 [ e 90,998 | ..oovvrrnn 0.1
1.512 Issued or guaranteed by FNMA and FHLMC............cccooviieieiceeeceesee e sssvesssessssssses | eeverieeens 16,142,768 | .............. 101 [ 16,142,768 | .............. 10.1
1513 Al OtNET ettt nnnts | srtneesnestnnssenstnnnnns | sreeesnnssaned (001 T IS 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC 0F VA........coiiiiiereeieeeeeeessssesssssssesesssssens | eevvsssesssssssesisssesens | veveesnsseseenad 0.0 [ e 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-backed
securities issued or guaranteed by agencies Shown in Line 1.521........cccoevveiecnenieicnesneseeniens | e | eveissenienad 0.0 [ e 0.0
1.523 Al OTNET ..ottt | eeeneseninns 7,246,235 | .....ooonvvne 45 | . 7,246,235 | .....ccooonvn 4.5
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans rated by the SVO).......cccceevcvcceiveicneveieicessceens | e 80,027,052 | .....ouuen 49.9 | .o 80,027,052 | .....cuue.. 49.9
2.2 Unaffiliated fOreign SECUMHES. .......c.ccvucviieieeicee ettt bttt ssesss s ssesssssnsans | sesssssssssssessesssssnssens | sevsessisssesand 0.0 oo | e 0.0
2.3 AFilIAEEA SECUMHIES. ... vvvuvverrrerecrirerisceisesierei sttt enns | srebsesssesstsenssenntenes | cossnensssensens 0.0 | v [ e 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS..........cc.uiirrimcriiie sttt ssnsenes | seesssesssessssenssesstenes | cossessesensens 0.0 [ [ s 0.0
3.2 Preferred stocks:
321 AFFIBIEA. ..ot [ ereneenione 2,500,000 | ...ocvvereene LI - 2,500,000 | ...ovvverrennn. 1.6
322 UNGFIIAIE. ......oooceeiicririri sttt esssnenen [ crtensiennienssenninnees | s 0.0 v [ e 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 UNGFIIATEM. ......oooceeriicriiiei sttt esssnnnen [ crtenss e | s 0.0 v [ e 0.0
3.4  Other equity securities:
BT AFFIBIEA. ..ottt [ ertenssennieneienninnnes | eereeenie 0.0 | ovvrrerererrrereenrnens [ e 0.0
342 UNGFIIAIEA. .......ooceeeicrie ettt nenen [ ertenesennienesennennses | eeneeesi 0.0 | orvrerrmerrereeernene [ e 0.0
3.5  Other equity interests including tangible personal property under lease:
351 AFFIBIEA. ...t [ ereenes e ensienninnies | eereeenia 0.0 | v [ e 0.0
352 UNGFIIATE. .......oocveiecriiiri sttt esssnenen [ crtenssennienssenninnnees | deereeeni 0.0 | ovvrverererrrererenrnens [ e 0.0
4. Mortgage loans:
4.1 Construction and land development
4.2 AGHICURUTAL ...ttt b ettt bbb bbb s bt s st bbb e b bbb s s s s st baes
4.3 Single family residential PrOPEIHES.........cocviviieieieie ettt bbbt enee
4.4 Multifamily reSidential PrOPEILIES..........ccovveveicveeeeie ettt a s bbb s sassnaa
45 COMMEICIAI IOBNS......vouevereiirarisceisesiieess s
46 Mezzaning real €State I08NS............vvvriemiriiiies st
5. Real estate investments:
5.1 Property 0CCUPIEA DY COMPEANY.........ccvvveveeierieieseree e tesssesssssse s s esse s sessssss s ssssstessssssesssssbssssssssssssssnns | esssssesiessssesssnssssenes | seesessesesnns 0.0 [ | e, 0.0
5.2 Property held for production of income (including §$.......... 0 of property acquired in satisfaction of debt).........c..c. | ooeeveeeevececeveisies [ e 0.0 [ e, 0.0
5.3 Property held for sale (including $......... 0 property acquired in satisfaction of debt).........cccceevvvreerveeeeceecie [ [ e, 0.0 [ | e, 0.0
LG TR 0711 Yoz [0 - [ TSP
7. Receivables for securities
8.  Cash, cash equivalents and short-term INVESIMENES..........c.ccueieieiereereeeee et sesaesens | eevessesinnns 7775156 | oo 48 [ 7775156 | v 4.8
9. Other iNVESIEA @SSES...........veeerererieiiecsise ettt ses st eness s senes | vsreeessssssersssenssrnss | coversseeeesens 0.0 | Lo, 0.0
10, TOtAlINVESIEA ASSEES........veveveeeeeeieteeeteeteee ettt eter s aes s snasseesssssnsessesnssssessessssssssssenessnsesessnsenes | corsersa 160,519,530 |............ 1000 |......... 160,519,530 |............ 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHIOE YA ...........vurerereeeereeiseeseese ettt ise s e as e se st s et s s e E e s e s bbb n bt
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ccerrirurrirerereseinseseie st esssssssssessessesssssessas

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

Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt sttt
3.2 Totals, Part 3, COIUMN 11 . ..ottt sttt ettt et e as bt se st st et sa e e e st s st e s st et et snsnsssnananssensssananenea
Total gain (10sS) 0N diSPOSalS, Part 3, COIUMN 18..........cciiieieiieiriiee ettt bbb bbb s bbb b s Rt s s s b b e bbb s bbbt s et b st s e s s s aetenes

Deduct amounts received on disposals, Part 3, Column 15............cccevuineee . ‘ B N I oo OO U OO SPR
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 M0.........cuiiiieireiiiieieie ettt ettt bbbttt bbb bbb s bt b bbbt
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt bbb bbb bbbttt

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 NONAAMItIE GMOUNTS.........c..iuiririiiiicieie ittt
Statement value at end of current period (LINE 9 MINUS LINE 10).........cueiueiiuieieiiisis ettt et b bbbt bee s
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOK YEAI........ccvueiiiiieiieieicteie ettt nann
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........ccvvurrieinienrirrieinreesssress s essenens

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 2.ttt ettt b s s ss e bbbt bbb s sees
3.2 Totals, Part 3, COIUMN 1. ...ttt bbb bbbttt ees
ACCTUAL OF GISCOUNL.........ocvuivieeiictcte ettt ettt et s et s st s bbb s s b s s s e e st s bbb s e b s e b e s s e s s st s s bbb s e s s s s s bt s bt es s bt en s s e sansans

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ovieiciieeicsctece ettt st s st s e b ss et s st s s s s s saes
5.2 T0tals, Part 3, COIUMN ...ttt bbb bbb

Total gain (loss) on disposals, Part 3, Column 18

Deduct amounts received on disposals, Part 3, Column 15

Deduct amortization of premium and mortgage interest points and commitm
Total foreign exchange change in book value/recorded investment excluding accri
9.1 Totals, Part 1, Column 13....
9.2 Totals, Part 3, COIUMN 13.........iiii bbb

Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, Column 11
10.2 Totals, Part 3, Column 10

Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10)........cccucerirriereiiierceeeee e
TOtal VAIUATON GIOWANCE..........couvereircircirrie ittt
SUDLOLAL (LINE 11 PIUS LINE 12)...ueievieeieeieiictese sttt s sttt et et a et et b st s bbb s b e s bR bRt bbb s b et s bRttt ae et es s bbb s s b et s e sa et anes
Deduct total NONAAMITEEA BMOUNTS...........cvuciecrierierie ittt eb s bbb s 888

Statement value at end of current period (LINE 13 MINUS LINE 14).........cveveviieieieieisce ettt es sttt st sse st se st ae e s st en st sneenas
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT........c..vururireiierieiseeseeseseseeise st iseesssess st sss et et E et R bbbt
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ceuririirireieieisciseise ettt bbb

2.2 Additional investment made after acquisition (Part 2, ColUMN 9)..........ccciiieiiiiiericeeee e

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........euiueiieiriiieieieicieise ettt s st s bbb ants
3.2 Totals, Part 3, COIUMN 12........oceeeeeceeeee ettt ettt ettt ettt e st a et s et es s an s s e es s sn et ensst et asnsntasentetessnsnennans

ACCTUAL OF GISCOUNL........coiviiieiseicte ettt s st s 8888 s 188108 e R SRttt n bbbt en

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13......c.cccovrrevernrrrreesrnnsesesssssseneneneen. A 0 R
5.2 Totals, Part 3, ColUMN O........covevireriercreecceeeeeeseeeeeeeseneere e A T T

Total gain (10sS) 0N diSPOSAIS, Part 3, COIUMN 19........cccveiiveieieieeie ettt s ettt a s bbb e e s b8t b st ettt s s bt s st s et s st s et st nee
Deduct amounts received on disposals, Part 3, COIUMN 16............c.ccuieiiiiiieeieisieetss ettt s st s s bbb s b s et
Deduct amortization of premium aNd AEPIECIALION. ............cceiiiieiice ettt bbb s b s bRt bbb R bbb bbb s bbbt b bt s s e b nnebenas
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COUMN 17 ...ttt

9.2 TotalS, Part 3, COIUMN 14........ooeeeeeeee ettt ettt ettt e et e e e e e eseeeeeseeeeeeeeesee e et eseestesseseneeseeeeneesneneneanas

Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, Column 15....
10.2 Totals, Part 3, Column 11.......

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

Deduct total nonadmitted amounts.......

Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAI..........cuiieuieiiieiieieieieise ettt s s bbb s bbbttt
Cost of bonds and stocks acquUIred, COIUMN 7, Pt ...ttt ettt s s bbbt s bbbt a s st n sttt es et
ACCIUAL OF BISCOUNL. ... bbb
Unrealized valuation increase (decrease):

A1 COlUMN T2, Pt ..

o 07 [V T T 70 1= o OO

4.3 Column 13, Part 2, SECHON 2.........criuiiiiiiiiiiiiriiniirii bbb

07 [1 1 o T B R = [ 3OO

182,007,747

11,344,929

342,185

0

Total gain (10sS) 0N diSPOSAIS, COIUMN 19, PArt 4..........ccviiieiiiiieiiice ettt ettt bbb bbbt bRt b e b bR bbbt b bR bbb s bbbt s et bbb n e et s st benes
Deduct consideration for bonds and stocks disposed of, COIUMN 7, PArt 4..............ccouueiiiiuiiieieieece ettt nees
DedUCt aMOTHZALION OF PIEMIUM.........cviiiieiiieieie ettt e84 8 s8R E e R st
Total foreign exchange change in book/adjusted carrying value:

8.1 COIUMN 15, P Tt

8.2 COolUMN 19, PArt 2, SECHON 1......vveeecveeecietsi ettt st bttt s et bttt et st et es s st st s aetes s sea st snsetesensnansanas

8.3 Column 16, Part 2, SECHON 2.........ccoiiiiiiiiiii bbb

8.4 COIUMN 15, PAMt 4.ttt ettt ettt ettt e s s s e st e e st et s e e et es et et s s e e s asensetessnenesssnsetesansnassanas

(977,038)

38,633,962

488,625

Deduct current year's other than temporary impairment recognized:

9.1 COIUMN 14, PAIE 1.ttt s s8££ 850,862
9.2 Column 17, Part 2, SECHON T........cooiiiieiiiiiii s

9.3 ColUMN 14, PArt 2, SECHON 2.ttt ettt st ettt st sttt s e s s st et s et s e s astetessnaetes st esesanssanssnantanas

94 COIUMN 13, PAIt4........oooeeiiiiie st s st

850,862

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T48-).........ccururiiiriireire ettt ettt sttt
Deduct total NONAAMItIEA GMOUNTS.........c..iiiiiriiiiicie ittt

Statement value at end of current period (LINE 10 MINUS LINE 11)......iueireiiuieieeeis ettt sttt s bbb bbb bbb ne s

Si03

152,744,374

152,744,374
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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.. ...46,828,319 52,254,292 |... ....46,491,165 |... ....46,959,514
Governments 2. CANAUA.......oiiiiiis | | s | Sh s | chb st
(Including all obligations guaranteed 3. Other Countries..
by governments) 4. Totals..... ....46,959 514
5.
States, Territories and Possessions 6.
(Direct and guaranteed) 7.
8.
Palitical Subdivisions of States, 9.
Territories and Possessions 10, CANAGA. ... [ e [ s | s | s
(Direct and guaranteed) 11, Other COUNMIES. .....cucvecvicieis [ eereiiciiiesisisiiei et seissiens | eeresesssssesssssssesssssssesssssssessens | oessssessessssessessssssssssesssssssessess | sesessessesssssssessssassesssssssessesanes
12, TOtAIS. .o v (O R O R (( ORI 0
Special Revenue and Special Assessment 13. United States.......coevvevvves [ orererrieieien 16,142,768 |.....cceovvvvvrerrnne 16,697,874 |...covveverne. 16,169,835 |...ccovvververrnnn. 16,260,940
Obligations and all Non-guaranteed Obligations T4, CANAGA. ..o | erereiiees s sessssens | eevesesssssesssssses st sstesessssessess | ersessessesissesse s tes s st sssaesaees | srteseesest sttt s e banes
of Agencies and Authorities of Governments 15, Other COUNMIES. ......evucviieis [ eoreiieiiiesisiisieseiseissiesieissiens | eresssssssesssssssesssssssesssssssessens | sersssessessssessessssssssssesssssssessess | sesessessessssessessssassesssssnsassasanes
and their Political Subdivisions 16. Totals....veeiceceiesisees [ 16,142,768 |.....covvvvrnenns 16,697,874 |...oovovivviennenn, 16,169,835 |..oovvivriennnnnne 16,260,940
17, UNIEA STAES......ceuiiiiciis et [ ceviriiesiesiesie e sisesiies | cestssissssssbessb bbbt | cesbeessssssess bbb enaes
Public Utilities 18, CANAGA......cveecererireiriis [ cerieriseeriesesssi s renias | ettt | srese et nates | Sfeeens et
(Unaffiliated) 19, Other COUNMIES. .....ceveviieis [ Lereiisiiiesisiisieieiisisssesseissiens | eresssssssesssssssesssssssessssssessess | sessssessessssessesssssnsassesssssssessess | sesessessessssessessssassessssnsassasanes
20. TotalS.....oocverrrrnereinirseriens | o O R O R (0 R 0
Industrial and Miscellaneous and 21. United States........c.cccvevvens | corvevrrvniiniienens 87,273,287 | ..o 83,321,211 | oo 88,621,180 |...ccovvrirerirerinane 86,998,570
Credit Tenant Loans 22, CANAGA. ... ceeveeeierrieiriiees | e | ettt | Sbieeb bbbttt | chben bbb
(Unaffiliated) 23, Other COUNTES. .....vueveeiiiiss | eeieiiiisiieiiissiesessssssiessssssies | srersssssesisssssessesssssnsassessssasses | sossessessesssssssessessssessessssensessns | ossessessssassessessnsessasssssnsassessas
24, TotalS. ..o e 87,273,287 | oo, 83,321,211 | oo 88,621,180 | ..o 86,998,570
Parent, Subsidiaries and Affiliates 25, TOMAIS. ... | o snies | osnss st | shienb sttt bbb nb st | chb st
26. Total Bonds.......ccoumemimsensens | coveviiniiniininens 150,244,374 |......cooovvveneeee 152,273,377 | oo 151,282,180 |..ooovoriirinnnas 150,219,024
PREFERRED STOCKS 27, UNItEA SEAES......oevucecieiiies | rereieiieeineireisississieissineies | sereinetesseesss s sstsss s nseess | sessesssessessessessss e ssessesssssssean
Public Utilities 28. CANAGA. ...t | et | e | ettt
(Unaffiliated) 29. Other COUNTES......veveriries | eereiiiieiisiisissieserssiessesssissies | essssessesssssssesssssssessessssessesses | eassessessnsessessssansessesnsassessnsns
30, TOHAIS. ... | e 0 [ [0 0
31 UNIEA STALES......ocvciiieis [ e | et | s
Banks, Trust and Insurance Companies 32, CANAMA. ..eveerrieereieriees | et | ettt stenes | sessese sttt tnean
(Unaffiliated) 33, Other COUNTES. ....uveverires | erereiiiiesiesisissseseesssesseessssnses | oessssessesssssssesssssnsessessssassesses | ossessessssessesssansessessssessessnsns
34, TOtalS. ..o | s 0 [ [0 0
35, UNited SAtES.......ccvrieiieiis [ e | s | s
Industrial and Miscellaneous 36. CANATA. ... | e | e | ettt
(Unaffiliated) 37, Other COUNTES. .....veveriiies | eerieiiiesisiieisssessesssessesssianees | osssssessesssssssesssssssessessssassesses | assessessnsessessssansessessnsassessnsns
38. TOtalS. .....oveereireirerierinii | 0 [ O 0
Parent, Subsidiaries and Affiliates 39. Totals. ..o | o 2,500,000 |...oocooviiniiniinnee 2,500,000 |...ooociviiiiiiniiinans 2,500,000
40. Total Preferred Stocks...... | ...cccccovvviiniinnnee 2,500,000 |....ooooniinirniiinees 2,500,000 | ..o 2,500,000
COMMON STOCKS A1, UNItEA SEALES ... [ v | sereesienseessenss et | seessenssi s eenes
Public Utilities 42, CaANAAA.......cvecreerierinerinenes [ e | et | ettt
(Unaffiliated) 43, Other COUNITIES.......cccvicvers | coviiiieieieiiceiiiseieseessnisierens | crenesessssssessssssesssssesessssesssns | eosesesssessesesssesessssesessssesessnnes
44. Totals......cooovviiiiccinircens | O OO O 0
45, United States.........cccvviiviis e [ | s
Banks, Trust and Insurance Companies 46, CANAUA. ... | e | ettt ettt en et | orererer s s
(Unaffiliated) 47, Other COUNITIES.......ccciicvers | coriiiicieiiiiiieiiiisieieseesssesieiens | crenssessessessssssesssssesessssesesns | eeessesssessesesssesessssssessssssesssaes
48. TotalS.....coocveereeriirieiiniins | e 0 [ O R 0
49, UNIted SEALES.......veuevircriis [ vt | eeseessessseessesssessssesssesssses | seesssessssesss s sssesees
Industrial and Miscellaneous 50, CaNAGA. .....crierieriiriiiriiinis | et | et | e
(Unaffiliated) 51, OthEr COUNMTES.......vcvecrerss | eereiiiiiisiesisisssississesssssnees | essensssssssssssessssssessssnsessesans | cessessessssessessnsessessssnssssessnsns
52. TOMalS. .....oveeieiieiieierinis | 0 [ 0 [ 0
Parent, Subsidiaries and Affiliates 53, TOtAIS. ..oeuucverririererinnriisniens | coneriesissssesssensssssssenessnessnns | eesssssssessssssssssnsssnssssnsssnsees | etssnssenessssssenessssnsssensesesans
54. Total Common Stocks....... | ....cccriiiiniiiniiniinnines 0 [ [0 0
55. Total STOCKS...curumsmurrsssnrsne | covereererririnaniennns 2,500,000 | ..oocvsrieriennniinans 2,500,000 |...ooovvrerireneenns 2,500,000
56. Total Bonds and Stocks....|.........cccceo..... 152,744,374 | .....oocvvnnn. 154,773,377 | .eoeeeeeernne. 153,782,180

S104
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Annual Statement for the year 2008 of the Appalachian 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

Quality Rating per the
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
Column6as a
% of Line 10.7

8

Total from Column

6 Pri

or Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments
Class 1
Class 2....
Class 3....
Class 4....
Class 5
Class 6
TOMAIS. ...t

(Group 1)

............ 13,023,530

33,713,791

52,454,427

2.1

2.2
2.3
24
25
2.6
2.7

All Other Governments  (Group 2)
Class 1
Class 2
Class 3
Class 4....
Class 5....
Class 6
TOMAIS. ...t

3.1
32
3.3
34
35
36
37

States, Territories and Possessions, etc., Guaranteed

(Group 3)

CIASS 1.ttt
Class 2....

ClASS Bu.iiiieeee e

ClIASS 4.
Class 5....
Class 6....
Totals

41
42
43
4.4
45
4.6
4.7

Political Subdivisions of States, Territories and Possessions,
Guaranteed (Group 4)

Class 1
Class 2....
Class 3....

ClASS 4.

ClASS Bt
Class 6
Totals...

5.1
5.2
53
54
55
5.6
5.7

Special Revenue & Special Assessment Obligations,
(Group 5)

etc., Non-Guaranteed
Class 1

Class 2....

Class 3....

Class 4....

Class 5
Class 6
TOtAIS. ...cvv ettt

B (— 1,565,290

............... 14,577,478

20,226,894

................. 1,565,290
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Annual Statement for the year 2008 of the Appalachian 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

Quality Rating per the
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
Column6as a
% of Line 10.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

6.1

6.2
6.3
6.4
6.5
6.6
6.7

Public Utilities (Unaffiliated)
Class 1
Class 2
Class 3
Class 4
Class 5....

(Group 6)

ClASS Bttt

TOMAIS. ...ttt

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

71

7.2
7.3
7.4
7.5
7.6
7.7

Industrial & Miscellaneous (Unaffiliated)  (Group 7)

ClASS Tt
Class 2....
Class 3
Class 4
Class 5
Class 6
Totals

...18,961,170 |.

............... 30,342,554
....2,975,846

57,345,011

..29,928,276 |..

76,866,586

.29,959,840 |..

55,361,014

29,928,276 |..

44,589,663

8.1

8.2
8.3
8.4
8.5
8.6
8.7

Credit Tenant Loans (Group 8)
Class 1
Class 2
Class 3
Class 4....

ClASS 5.ttt

ClASS Bt
Totals

9.1

9.2
9.3
94
9.5
9.6
9.7

Parent, Subsidiaries and Affiliates (Group 9)
Class 1
Class 2
Class 3
Class 4
Class 5
Class 6....
TOtAIS. ...cvviscee ettt




L0IS

Annual Statement for the year 2008 of the Appalachian 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

Quality Rating per the
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
Column6as a
% of Line 10.7

8
Total from Column
6 Prior Year

9

% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed (a)

Total Bonds Current Year
ClASS Tttt
Class 2
Class 3...
Class 4
Class 5
Class 6...
Totals.....cccovevrirriinnns

Line 10.7 as a % of Cal. 6.........

............. 120,316,098
............... 29,928,276

............. 118,332,101
............... 29,928,276

148,260

Total Bonds Prior Year
Class 1
Class 2...
Class 3...
Class 4...
Class 5
Class 6
Totals
Line 11.7 asa % of Cal. 8.........

................. 3,999,204

..4,869,133 |..

............... 51,954,090
.18,214,961

............... 73,352,640

6,875,746 |....

................. 1,307,704

............. 149,547,907
29,959,840

............. 149,547,907

.27,958,042 |.

Total Publicly Traded Bonds

CIASS 1.ttt
Class 2
Class 3...
Class 4...
Class 5...

Totals
Line 12.7 as a % of Col. 6.....
Line 12.7 as a % of Line 10.7, Col. 6, Section 10........ccccorerrrrrrsrirrnens

............... 38,652,023
............... 18,961,170

............... 63,637,638
................. 2,975,846

............. 118,332,101
............... 29,928,276

............. 149,547,907
............... 27,958,042

............. 118,332,101
............... 29,928,276

7,991,260
..... 54

Total Privately Placed Bonds
ClASS Tttt

Class 3...
Class 4...
Class 5...

Totals
Line 13.7 as a % of Cal. 6.....
Line 13.7 as a % of Line 10.7, Col. 6, Section 10

................. 1,983,997
. ..100.0
........................... 1.3

................. 1,983,997
.100.0 |.

................. 1,983,997
...100.0

Includes $.....1,983,997 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes §......... 0 current year, §$......... 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; NAIC2§..........

0; NAIC3S.... 0;

NAIC4S.......... 0;

NAIC 5§

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
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 $ NAIC6S......... 0.
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Annual Statement for the year 2008 of the Appalachian Insurance company

SCHEDULE D - PART 1A - SECTION 2
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 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
1. U.S. Governments (Group 1)
1.1 1SSUET OBlIGatioNS.......c.vveveiiicieisice e 46,737,321
1.2 Single Class Mortgage-Backed/Asset-Backed Securities.
17 TORAIS. s

2. All Other Governments (Group 2)

21
22

Issuer Obligations
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
23
24

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

Defined
Other...

States, Territories and Possessions, Guaranteed
Issuer Obligations
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

(Group 3)

3.3
3.4

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

Defined
Other...

4, Political Subdivisions of States, Territories and Possessions,

Guaranteed (Group 4)
Issuer Obligations
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
Defined

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

Defined
Other...
Totals...

5. Special Re! p
Non-Guaranteed (Group 5)

ISSUET OblIGAtIONS.........coucveiiieircir s
Single Class Mortgage-Backed/Asset-Backed Securities...............cocev....
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

................ 1,994,850
.............. 18,232,044

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
5.5 Defined
5.6 Other...
5.7 TOMAIS. ...ttt nnen

.............. 20,226,894

[ 16,142,767 | .
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Annual Statement for the year 2008 of the Appalachian Insurance company

SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

6.5
6.6
6.7

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

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 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
. Public Utilities (Unaffiliated) (Group 6)
6.1 ISSUET ODlIGAtIONS. .......vieeviricieieicieie ettt sssess | sesesessssesessssesessssesesssses | ossesessesessssssesessssesessnss | sesesessssssesessssessssssesassns | rssesessnsesessssssessssssesenss | sressesessssnssssssesessssnsesans | sensesessnsesssssesessnsesensQ | ceremseessssssssssesenns 0.0 [ 1o | s 0.0
6.2 Single Class Mortgage-Backed/Asset-Backed SECUMEIES. ........ovvrvrinis [ cerrirririeireinineininiiens [ reeeinsiessssissessisssenns | seeessesssssssssssssseenssnsses | sesessessssesesssssssessessssans | enssesssssssessessssessssssssnns | soessessssessessesessessesnessQ | seressessessesnsseeessnens 0.0 o | e 0.0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
8.3 DEFINEA. ...ttt ntns | essesssessestens st essestens | sessessestens et essensenssessens | srtesssesessess e s essentenns | stsessestenss s st st estenes | stensestens st entensnnae | seestess st ent st nees (V18 [P 0.0 [ o | s 0.0 [ oo e
B4 ONEI ...ttt | esbeb ettt sbne | seesess st et ni sttt ens | sebebee sttt ens | ehieti st sttt ntenes | sheeent ettt | eeent ettt (V18 [P 0.0 [ o | e 0.0 [ o | e

71

7.2

7.3
74

7.5
76
7.7

Industrial & Miscellaneous (Unaffiliated) (Group 7)

1SSUET OblIGAtIONS......c..veveercecieeieesee et
Single Class Mortgage-Backed/Asset-Backed Securities...........c..cccvvune.
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
Defined

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

....43,590,564
999,101

.............. 28,445,229
................ 4,873,170

.............. 80,027,053
................ 7,246,235

.............. 98,313,997
................ 8,512,429

.............. 78,043,056
................ 7,246,235

8.1

8.7

9.1

9.2

9.3
94

9.5
9.6
9.7

Parent, Subsidiaries and Affiliates
Issuer Obligations
Single Class Mortgage-Backed/Asset-Backed Securities.
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

(Group 9)

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

DEFINEA......vceceieci e
Other.
TOtAIS....cuveiececi et enens

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

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

........................... 0.0
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Annual Statement for the year 2008 of the Appalachian Insurance company

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
10. Total Bonds Current Year
10.1 I1SSUET OBIGAtIONS. ......cvuveeriecicieiieiieie e | cererseesessnees 7,991,260 | ..ooovvvenee 56,614,094 | .............. 62,159,020 | ...ccvvrierrrrnrrereenns0 | e (018 126,764,374 | ..o 844 | ..o ).,9, I PR 90,9 SO S 124,780,377 | covovvreveenne 1,983,997
10.2 Single Class Mortgage-Backed/Asset-Backed Securities reve | e (U S 999,101 | oo 6,438,459 | ..o | i 16,042,440 | .....ccoeo.ne 23,480,000 | ..cvovrrreeieirienns 15.6 | ). 9,9, ST PR ) 0.9 O U 23,480,000 | .cooovrieeerirrireireinn 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
10.3
10.4

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
Defined..

Line 10.7 as a % of Cal. 6.........
1. Total Bonds Prior Year
11,1 1SSUET OblIgAtioNS..........cverveiieieirie e seseinns | ovseseenniennes 8,868,337 | ...ccvevnnnnd 69,170,150 | ..ocvvvvnene T4618,547 | ..oveieeeerenieiens | eeveeriesensenssssenenes | enennrene e XXX e [ evereeneee XXX e | e 152,657,034 O e 150,655,236
11.2 Single Class Mortgage-Backed/Asset-Backed SECUMLIES.........cccovvevreeis | vorrireieieiieeieieiesiens | e 998,901 | oo 5,609,839 | .............. 1,307,704 | .............18,934,269 | ............ XXXeoovoveveves Lot XK | e 26,850,713 O 26,850,713

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
11.3 Defined

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

Line 11.7asa % of Cal. 8.........
12. Total Publicly Traded Bonds

12.1 1SSUET OblIGAtiONS. ......vvcveveireiciie e sssenesesens | svseeeenniennes 7,991,260 | .ovovrirne 56,614,094 | .............. 60,175,023 | ..o | ceverssenenssesenensenes | eoveennienns 124,780,377 | oo 831 | oo 150,655,236 | ..ocvverieriinennn83.9 | e 124,780,377 |...oouuve.. XXX oo

12.2 Single Class Mortgage-Backed/Asset-Backed Securities P R ISR 999,101 | woveveveve 6,438,459 |...ccoovieiieiiiien | 16,042,440 | 23,480,000 | ..ocovevvveveieiine 156 | coeveeene 26,850,713 | oo 150 | 23,480,000 |.............. XXX
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

12.3 DEFINEA. ...t ntens | stetsesseses s sstens st | eetessesenssessesessntentenns | setnstessesessstesesessnsennes | srreessentesetantenesnsennens | sessessnsansesetantesesentenn | sessssessese st senes (01 IR (010 I R 0 | vovrrerenrieneenne0.0 [ e (V1N I XXX

12,4 OFNET ..ottt | stesensesesentes et tessesens | retessesesesensesetsntentenns | setnssessesesessessenesnnsennes | srseesssestesetantenenesensens | sressesnssantesetantesenantenn | sessssenteset st snsnes (0] I (10 I R 0 | o000 [ e (V1N I XXX
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/

ASSET-BACKED SECURITIES:

125
12.6
148,260,377 | ...
.8 Line 12.7 as a % of Col. 6..... .54 9 .. 9. .00 |. 8 ... ..100.0 |....
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10, . . . . A 98.7

13. Total Privately Placed Bonds

13.1 ISSUET OBlGAtIONS. ......couvveereriririerri e

13.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

13.3 Defined..

13.4 Other. .o
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

.8 Line 13.7 as a % of Col. 6.....
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10,
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Sch. DA-Verification
NONE

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Verification
NONE

Sch. DB-Pt. D-Verification
NONE

Sch. DB-Pt. E-Verification
NONE

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

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

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3

NONE
SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09



Annual Statement for the year 2008 of the Appalachian Insurance company

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

013

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
o} Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CcusIp g| Bond [Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code| n| CHAR |nation]  Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
912828 AU 4|U S TREASURY NOTE 557,030 ..500,000 497,767 489 X . ..7,318 09/09/2004. | 02/15/2013.
912828 BR 0|U S TREASURY NOTE 1,255,375 1,100,000 .1,076,824 4,137 08/10/2006. | 11/15/2013.
912828 CA 6|U S TREASURY BOND 4,734,720 .13,000,000 13,127,656 04/01/2004. | 02/15/2014.
912828 CJ 7|UNITED STATES TREAS NTS o . 1,176,800 ...1,000,000 | ............1,033,062 (5,412) 10/18/2004. | 05/15/2014.
912828 CT 5|U S TREASURY NOTES.......cccoommurvirnrrrenne ol v 11,467,047 | ..... . s 13,045,463 111,350,000 | .......... 11,422,000 (11,166) 08/31/2004. | 08/15/2014.
912828 DL 1| UNITED STATES TREAS NTS......cooovvveeemmereeecssneneeeissnnnneeessmnenseeennes | Covee [ oo [ vvvevnnnne | e | e 11,084,164 | ... 103.555] .......... 12,033,091 | ..coveeeee 11,620,000 | .......... 11,448,939 | oo | v 144,964 07/21/2006. | 02/15/2010.
912828 DM 9| UNITED STATES TREAS NTS.....ccoooimmrvimnmrrinnsesnnseressessssssssssnssnnns | LSuec | o f v [ o] 1,946,250 | ... 113.938 2,278,760 2,000,000 | ... 1,963,974 5,037 04/15/2005. [ 02/15/2015.
912828 EW 6| U S TREASURY BOND........coovreermmreemmreemmreenmnesnnsessmeessmsnsssmnnssmnness | LS| oo [ v [ oo i ir.490,703 | ...cc 117.719 588,595 ..500,000 492,638 851 08/31/2006. | 02/15/2016.
912828 FQ 8| UNITED STATES TREAS NTS.....ccooooimmrvrmnmrrinneesnnsisssnissssesssssnssnnns | LSuec | o f oo [ 1] nn.....804,000 | ... 119.492 955,936 ..800,000 803,346 (356) 02/12/2007. | 08/15/2016.
912828 HR 4| UNITED STATES TREASNTS........occooovensciinsnncnsnnnsssnessseensssennnn | LS | [ [ ] 4,863,281 | ... 110.688 5,534,400 5,000,000 | ........... 4,871,115 7,834 05/05/2008. | 02/15/2018.
0199999. U.S. Government - Issuer Obligation XXX | 52,160,170 | .......... 46,870,000 | .......... 46,737,321 | oo [\ 146,378 | oo, 0] o0 Lo XXX | XXX [ XXX 596,146 .. 1,795,450 . XXX.......] ... XXX......
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
36200Q 2T 0] GNMA PASS-THRU X SINGLE F....ooooooosoceecoceneeessssssssscsmsssneneesess Leseeeee | o | e | svmeee] | cvvemnneeeeees 1,451 [ 105.148 94,122 89,514 90,998 (272) ...6,266 | 03/21/2002. [ 02/15/2032.
0299999. U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities XXX 94,122 89,514 90,998 0 (272) 0 . 6,266 |..... XXX.......] ..... XXX.......
0399999. Total - U.S. Government . XK | 52,254,292 | .......... 46,959,514 | ......... 46,828,319 | .o 0] 146,106 | oo 0 f i, 0 .. XXX....... XXX XXX ] 596,668 | ........ 1,801,716 | ... XXX ] e XXX..ooo.o
Special Revenue & Special A 1ent Obligations and all Non-Guaranteed Obligations o i Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
3128K6 VR 8 FHLMC........coirieciieeeiesieecieeisnsssssssssssssssssssssssssssssssssssnssns | oneees 2] 1] 3,650,261 101.514 3,865,593 3,807,934 3,668,723 14,287 ..171,357 | 07/29/2005. | 07/01/2035.
31294K M4 4 FHLMC.....ooooeeeeeeeeceeeeceeeeceeeeeceseeeceseneeseneessnsesssssssnsesssseessnecsssnee | evevene | oo | oo ] e ] 1,071,224 | ORTyfc] — 1,067,584 | .....cone.. 1,032,350 | ..ooooveeees 1,057,865 (7,255) .56,779 | 01/22/2003. | 01/01/2018.
312968 M5 2| FHLMC......covverrrisereeeessriisnsenssssnssssssssssssssssssessssssssssssssssessnns | avesens [ oo [ vvvveeni | oerns® | 3,376,143 | e 103.238 3,364,570 3,259,022 3,351,896 (11,365) ...195,541 | 01/09/2004. [ 01/01/2034.
31297P WK 3| FHLMC.......svvviinrrierrisenrissnrinserinsenissssisssnssssssssssssnsssssssssssssssssssnnens | evonnee | oo | vevvennni | o] . 307,441 | 104.093 307,672 ..295,572 304,507 (626) 19,212 | 05/31/2005. | 04/01/2035.
312977 WF 6| FHLMC ..coveeoeeeverseeeeeceesesreereseesseeessseesseesseeseseessesssssssessssessesssssseee | cveneee | oo | svvereni2 | evned | e 3,333,306 | ...... 102.332 3,567,696 3,486,380 3,351,198 8,922 11/09/2005. | 09/01/2035.
31298N UG 8|FHLMC . o] 2] 1] 52,868 106.014 54,333 51,251 52,520 (485) 08/21/2001. | 05/01/2031.
31383V S6 1| FEDERAL NATL MG........omiriimrrreneriineeesnesesneeesnessssssessessssesssnnes | ceinee 2] ] 43,848 103.992 46,611 44,822 44,214 118 09/13/1999. [ 10/01/2014.
31389K WT 4| FNMA PASS-THRU.....ccocooirrirrirnrrinsrissesssesssessssssssssssssssssssens | cvnee o] 2] A AT1845 105.050 468,100 .445,597 463,211 (9,101) 09/03/2002. | 02/01/2017.
31411A JG 1| FEDERAL NATL MG......ooiiiiiiiiiisniissniessssessssssssssssssssssssssnssnnes | cee olen2) 1] 3,862,899 . 103.066 3,955,715 3,838,012 3,848,634 (10,025) 11/09/2006. | 11/01/2036.
2699999. Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities. XXX 16,697,874 | .......... 16,260,940 | .......... 16,142,768 0 (15,530) (1N I 0. XXX... | . XXX....... [ XXX...| ............95,677 | ...........885,443 | ..... XXX....... | ..... XXX......
3199999. Total - Special Revenue & Special Assessment Obligations o XX | 16,697,874 |.......... 16,260,940 | .......... 16,142,768 0 (15,530) (U I 0 .. XXX.ooo | XXX XXX ... 95,677 | ..........885,443 | ..... XXX oooer ] e XXX.......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00254E BZ 4|AB SVENSK EXPORTKREDIT 997,562 235 02/22/2007.{ 03/01/2017.
010392 EY 0| ALABAMA PWR CO.....ccccommrrimmrrimnnrinsnrinssrinssesnsessnssssssssssssssssnsses | eoseene | oo [ cvvevveenne [ IFE | .cc..rr..1,005,420 | ......100.008] ............1,000,080 | ............1,000,000 | ............ 1,004,497 (923) 01/08/2008. | 12/15/2012.
026874 AT 4| AMERICAN INTL GROUP INC 683,508 7,960 300,527 07/06/2005. | 05/15/2013.
02687Q BW 7| AMERICAN INTL GROUP 607,889 2,125 393,217 05/15/2007. | 05/18/2017.
060505 DA 9| BANK OF AMERICA CORPORATION.. 2,767,743 (27,229) 08/11/2003. | 03/15/2017.
06406H BE 8| BANK NEW YORK MTN BK ENT.....cccorvvrvirriirrricerinnnssnessnnseenns | ceveens 496,838 758 12/13/2007. | 11/01/2012.
073902 CE 6|BEAR STEARNS COS INC. 494,275 2,921 02/22/2007. | 10/28/2010.
126650 BH 2|CVS CAREMARK 495,397 412 05/22/2007.] 06/01/2017.
144141 CX 4|CAROLINAPWR&LTCO..... 1,994,940 588 11/28/2005. | 12/15/2015.
14912L 3K 5| CATERPILLAR FINL SVCS MTN........ ..1,999,593 31 08/29/2007. | 09/01/2017.
15189Y AB 2| CENTERPOINT ENER RESOURCES. 1,091,225 (18,613) 08/23/2004. | 04/01/2013.
172967 CQ 2| CITIGROUP INC . . 993,248 995 04/12/2005. [ 09/15/2014.
19416Q DH 0| COLGATE PALMOLIVE CO.....cooomrrverrrrerneeerneeessseessseesssessssesssnnes | aveeens . 999,933 7 11/01/2006. | 11/07/2016.
20029P AN 9| COMCAST CABLE COMMUNICATION........oomvvermriernrerrnsissnniernnes 1. . SR . .. 262,642 (2,421) 06/06/2007. | 06/15/2013.
20030N AA 9| COMCAST CORP . . . AT [ ,390 | ...........1,000,000 | ...oooonneee 1,004,243 (3,869) 02/22/2006. | 01/15/2010.
202795 HS 2| COMMONWEALTH EDISON CO. 498,735 109 09/04/2007. [ 09/15/2017.
22160K AC 9| COSTCO WHSL CORP.........cccormrrerrrerrrereseeemsneeenes 245,750 395 06/06/2007. | 03/15/2017.
22541L AB 9| CREDIT SUISSE FIRST BOSTON 3,030,120 3,000,000 3,103,085 (32,715) 04/20/2004.  11/15/2011.
25156P AB 9| DEUTSCHE TELEKOM INTL FIN . 2,832,693 2,750,000 2,896,300 (95,541) 08/30/2004. | 06/15/2010.
260003 AD 0|DOVER CORP .1,664,600 1,482,219 | oo 1,450,000 | ............ 1,515,753 (29,024) 05/06/2003. [ 02/15/2011.
264399 EM 4|DUKE ENERGY CORP. 528,415 521,510 ..500,000 518,406 (2,273) 03/09/2004. | 10/01/2015.
26442C AC 8| DUKE ENERGY CAROLINAS LLC 510,805 ..500,000 498,434 134 01/07/2008. [ 01/15/2018.
31359M NU 3| FEDERAL NATL MTG ASSN . . 1,844,535 ..1,750,000 | ...coovnneee 1,793,913 (11,062) 07/09/2003. | 08/01/2012.
314275 AB 4| FEDERATED RETAIL HLDGS IN......osvveemreemmreennesnneesssnsesssnesssnnes | weiens IR I . ..T742,770 ...1,000,000 985,835 3912 08/29/2007. | 03/15/2012.
370334 AS 3| GENERAL MLS INC LS|l . 610,850 ..643,000 642,189 230 02/13/2002. | 02/15/2012.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'0L3

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
o} Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CcusIp g| Bond [Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code| n| CHAR |nation]  Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
370334 BB 9| GENERAL MLS INC......cccovvvmrirrrernrinnierrnsisnsesseesnsssssseessnsnns | covens . 2FE ...981,500 | ....100.509 ... 1,528 08/02/2007 | 02/15/2017
38141G CM 4] GOLDMAN SACHS GROUP L P ......ovvuvrrriiniirenieeniireniseeneienes | v . AFE 1,941,740 | ...... 90.648] ... 05/18/2004 | 11/15/2014
38141G EA 8| GOLDMAN SACHS GROUP INC........cocomrierreirriniierinsisrisinnes LS.|. 1. - ..239,945 | ... 91.746 06/06/2007 | 01/15/2015
38141G FM 1| GOLDMAN SACHS GROUP INC.........ccoovvererereieieieiseieiieiens | s B [ AFE] ............998,160 | ...... 96.096 03/25/2008 | 04/01/2018
441812 KA 1| HOUSEHOLD FIN CORP.......ccoovrrirrrrerrerieiinsieiinsinsrssiesssssesssnennes | e B [ AFE] .......2,714,275 | ..... 97.838 08/17/2005 | 11/27/2012
46625H AT 7|JPMORGAN & CHASE & CO 101.455 08/17/2005|01/02/2013
46625H GT 1|JP MORGAN CHASE & CO.. 102.296 12/13/2007 | 10/01/2012
501044 CL 3|KROGER CO .105.119 11/18/2008 | 01/15/2014
571748 AJ 1| MARSH & MCLENNAN COS INC........cccoovvrvvrrvrinrrnnerinrinsissinnians | wovene |+ [ cveieees | 2FE] ...........498,240 | ...... 87.334 08/30/2004 | 02/15/2013
59156R AC 2| METLIFE INC L] .| AFE] ...........259,340 | ...... 98.634 02/22/2007 | 12/01/2011
595620 AF 2| MIDAMERICAN ENERGY CO......ccovvvrririireireireireireireireieieieiens LS| [ . 100.166 06/26/2007 |1 07/15/2012
59562V AF 4| MIDAMERICAN ENERGY CO......coevvvrerreireireireireirereereereiseiseinees | evene B [ 2FE| .......2,114,720 | ...... 99.751 08/31/2004 110/01/2012
61748A AE 6| MORGAN STANLEY.......coiiiiirirririrererereresee e LS.|. ... | IFE] .........1,878,880 | ...... 76.189 11/09/2005 | 04/01/2014
652478 AH 1| NEWS AMER HLDGS INC.. LS..|. 107.674 08/07/2003 | 02/01/2013
693476 BB 8| PNC FUNDING CORP.........ccovomrmrnrnrrnrnnnnrnnnnensnnsnssnssnnnnnnes | wonnee |« | woveeeene | AFE] -..n.1,955,640 | ... 97.127 08/02/2007 | 02/01/2017
74005P AN 4| PRAXAIR INC.....cooiiiiiriirineinsineinsinsssseiss s issessssesssssssssennes. | aveees e | AFE] ... 499,085 | ... 98.864 10/30/2006 | 11/01/2016
78442F BK 3| SLM CORP MTN LS..|.|. - 100.130 11/08/2005 | 01/15/2009
805901 AP 0| SCANA CORP.....coveurerriiemrirerireeinsisesiseessessssssesesessssssessnesssssnses | cveee B P 2FE]| ...........621,480 | ...... 98.559 08/14/2001105/15/2011
828807 BF 3| SIMON PPTY GROUP LP.......oviirineineineincineineineensinseneensssnennennes | coeees B [ AFE] ........3,329,433 | ...... 66.698 05/10/2007 | 08/15/2014
875127 AS 1| TAMPA ELEC CO.....cooovviiiirieireeeeeseseieeiseeeieseseennees | e | | 2FE] .......2,169,040 | ...... 98.137 11/07/2005 | 06/15/2012
884903 AS 4| THOMSON CORP.........ccccrvrrireereireireireereereireineenseseeseessessesseseennes | woneee |+ | woveeneene | 2FE| 12,973,750 | ... 98.851 08/05/2003 | 08/15/2009
88732J AG 3| TIME WARNER CABLE INC........ccccoeorrureirrireereireireereereereeneensereenne | cevene | e | 2FE] .........2,004,400 | ...... 93.450 05/10/2007 | 07/02/2012
91913Y AJ 9| VALERO ENERGY CORP.........coocrtrrreireireireireireireneeneiseineeneenees | eeeees | e | 2FE] .....1,922,400 | ... 99.321 07/12/12004 1 04/01/2009
92344G AL 0| VERIZON GLOBAL FDG CORP.......coorrereereerreneeneeneeneeneeneeneeneenee | cereee - .| 1FE] .........1,851,990 | ..... 97.000 08/22/2001]12/01/2010
92344S AH 3| VERIZON WIRELESS CAP LLC.......ooiirireeneeenenenenennesnneees | eeeee B [ . 105.508 11/18/2008 [ 11/15/2013
929160 AJ 8] VULCAN MATLS CO....ooverereeeneireireineeneineineeneeseeneeseeseeneeseeneeneens | covees B [ 2FE[ 997,990 | ... 88.502 06/17/2008 | 06/15/2013
929903 DT 6| WACHOVIA CORP........oooriereeieieireireireieiseiseiseiseeeeesessssnens | conees e | AFE] ......2,955,870 | ...... 99.534 08/02/2007 | 06/15/2017
931142 BV 4| WAL MART STORES........coovirirerinenenineneneseseeesssesessesssesnnes | coeees | | AFE] ... 1,280,929 | ... 90.000 04/13/2004 | 02/15/2011
962166 BP 8| WEYERHAEUSER CO.........cc....... ~|LS.].]. - . ..270,125 | ...... 89.515 . 07/30/2003 1 03/15/2012
98388M AA 5| XCEL ENERGY INC......oiiieiieiieisensinsissinsissesseseissesee s | eenees e 2FE| . ...570,120 103.097( ..ooveee . ..500,000 09/15/2004 1 12/01/2010
3999999 Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........c.ovovereereninennensnsnnssnnsnnnse | o 81,399,481 |...XXX......| ......76,663,608 | ....... 79,493,000 | ......80,027,052 | .................0 | ......(281,126)] ...........693,744 | ...............0 | .. XXX.....| .. XXX.....| XXX..| .....1,215,927 | ......4,323,700 | ..... XXX..... | ..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
14041N CH 2| CAPITAL ONE MASTER TR 200.......ccovereereeneeneeneeneeneeneeneeneeneenees | ceeeee B [ AFE]| ... 4,849,219 | ...... 90.170] ......... 4,508,518 | ......... 5,000,000 | .ooeer e, 873170 | oo | e 17,582 | e [ e [ 004700 . 5540 [ MON. | .......... 10,444 | ......... 235,000 |08/14/2007 [ 06/15/2015
17305E CU 7| CITIBANK CREDIT CARD ISSUANCE TRUST.......cc.ccoererrrrrns | o . .| 1FE| . ..998,470 | ...... 95.965( ... .959,651 1,000,000 47,500 (10/20/2005]10/20/2012
361856 DA 2| GMAC MORTGAGE COPRORATION LOA CMO.......cccovueneeneenee | vere . .| 1FE| . ...369,148 | ...... 74.986( ... 379,107 ..505,570 21,436 |03/26/2004 ] 10/25/2033
92976B BL 5] WACHOVIA CMBS 2005-C22........ooooeeeereeeresrerreeerseeenrenresenenne | eveen . .| .1FE| . 1,004,862 | ...... 81.032] ... 810,327 1,000,000 ] 12/15/2005 | 12/15/2044
4099999 Industrial & Misc. (Unaffiliated) - Single Class Mtg-Backed/Asset Backed Sec.. . 7,221,699 | ... XXX...... ........0,657,603 | ........7,505,570 . ..157,118
4599999 Total - Industrial & Miscellaneous (Unaffiliated).........orwrerurrininierisis s eessnessessssnenes | ceeeees 88,621,180 | .. XXXoooooo | oo 83,321,211 | ... 86,998,570 | ......87,273,287 | ...cooovevn0 | 1 (263,089) | oo 850,862
Totals
5499999 Total - ISSUr OblIGALIONS. ........uivesiieecieesisesieeiss st | anies 127,799,195 | .. XXXoooo | oo 128,823,778 | ..... 126,363,000 | ..... 126,764,373 | oo 0. (134,748)] ...l 693,744
5599999 Total - Single Class Mortgage-Backed/Asset-Backed Securities. ..o | v 23,482,985 | .. XXXeooooo | e 23,449599 | ... 23,856,024 | ...... 23,480,001 0 2,235 |.. 157,118
6099999 Grand Total - BONGS.........c.oveiiriiieiiiiieieeieise e ensssssesssnssnsessensssnsenns | aoes 151,282,180 |.. XXX......| ..... 152,273,377 | ..... 150,219,024 | ..... 150,244,374 | oo 0f..... (132,513)] ..o 850,862
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
o Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CUSIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment B/A.CV. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) BJA.C.V. | nation | Acquired
Preferred Stocks - Parent, Subsidiaries and Affiliates
00822# 11 O] AFFILIATED FM INS CO 7%.....ccoemmmrerirrersnresssresssnenenns [ [...].....25,000.000 |....... 100.00 ] ......100.000 [......... 2,500,000 | ...... 100.000 2,500,000 2,500,000 | ..o | oo 175,000 0 P1A..... 07/26/1978.
6499999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates. 2,500,000 |...... XXX..ovone 2,500,000 2,500,000 | ... .175,000 0 0 0 0 0 |.XXX.... | .XXX.......
6599999. Total - Preferred Stocks 2,500,000 |...... XXX....... 2,500,000 2,500,000 | ... 0] 175,000 0 0 0 0 0 . XXX.... | .. XXX.......
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.CV. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
7399998. Total - Preferred Stock from Section 1.... 2,500,000 XXX 2,500,000 XXX... | XXX
7399999, Total - Preferred and ComMMON STOCK.............ccoovivrviieriiiiiicieieeicetcetees e seeseseesesaesens | cvvrierenaens 2,500,000 | ....... XXX ....2,500,000 0 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 Date Number of Actual Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 HR 4] UNITED STATES TREAS NTS [, [...05/05/2008... ] LEHMAN BROTHERS........ooocciiossssiissscessessecssssssseesessssssssssssesseessssssssesssess | eosseessssseeeeesssssmsesssssssseeessssssmeessses | eveesseeeeeeeesssemseesssssreeeeesseeeee 883,209 | covvevmrseeeeessssssssssssmsseeeesssseees 39,423
0399999. TOtAl - BONAS = U.S. GOVEIMMENE..........oouivivieieieeirectcteteieetetesct ettt v vece et etseseetessasaseseseseanasesessessesesassasases  sassesessssssssssssesesesseseasessssssesssseseasasantesesesseseesesestessansessssessssessssesessessssasssssesesssssesasssssesssssssssesesesesssssssssessnseesensnsnesenss | coveverenensnsninisisenensnensnsnininses B80T | tiveiisierireretiersserereresseneas 39,423
Bonds - Industrial and Miscellaneous
010392 EY 0| ALABAMA PWR CO.....ooorirrirriniineiisississisnsisssssssssssssssssssessssssssssssssssssssns | soinssssssenes ...01/08/2008... 4,581
26442C AC 8|DUKE ENERGY CAROLINAS LLC ...01/07/2008...
38141G FM 1| GOLDMAN SACHS GROUP INC.. ...03/25/2008... ....998,160
501044 CL 3|KROGER CO ...11/18/2008... ....998,080
923448 AH 3| VERIZON WIRELESS CAP LLC... ...11/18/2008...
929160 AJ 8| VULCAN MATLS CO....coiiuieirieisiiesiieseseisssiessssssssssesssssssessssensssssssssesssensssess | sesssssssanes ...06/17/2008...
4599999. Total - Bonds - Industrial and Miscellaneous 4,581
6099997. Total - BONAS = Part 3.ttt 44,004
6099999. TOtAl = BONGAS. ...ttt 44,004
44,004

€3

7499999, Total - Bonds, Preferred and Common Stocks
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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

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

CUsIP g| Disposal Shares Par Actual Carrying Increase/ |(Amortization)| Impairment BJ/A.CV. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36200Q 2T 0| GNMA PASS-THRU X .. [12/01/2008 | MORTGAGE PAYDOWN........ | oocveeneenenenennes | v 14,949 | 14,949 | 15,273 | 14,969 | e [ (20) | e | e 20) [ e 14,949 | i | [0 | 547 102/01/2032
912827 7L 0]|U S TREASURY NOTE... .. | 05/08/2008 | J P MORGAN ....158,531 102/15/2012
912828 BR 0| U S TREASURY NOTE... .. [12/16/2008 | CITIGROUP ...127,500 |11/15/2013
912828 FW 5] UNITED STATES TREAS BDS... .... | .. | 03/25/2008 | CITIGROUP .].....250,782 | .....250,782 | ...... 56,034 [10/31/2011
0399999. Total - Bonds - U.S. GOVEIMMENL............c.oouiviioierrreceeeeeieveveciees aevreeeteeeeveseveseseeesisiesenesneeeseenes ..342,612 |..... XXX.....
Bonds - Special Revenue and Special Assessment
3128K6 VR 8 .. [12/01/2008 | MORTGAGE PAYDOWN........ | cocevevenenenennes | 2000ee393,769 | ...ri.353,769 | .......339,121 | 11iii353,266 | oo [ v D03 | i | e D03 [ L0 353,769 | s | e [0 | 6,612 |07/01/2035
31294K M4 4 .. [12/01/2008 | MORTGAGE PAYDOWN........ | oocevevenenenennes | vererni 241,832 | 241,832 | ....i250,938 | . 242,584 | o [ TB2) | e | e (TO2) [ i L 281,832 | e | e [0 | 6,961 101/01/2018
31296S M5 2 .. |12/01/2008 | MORTGAGE PAYDOWN........ | cocovevenenenennes | weeennd35,301 | ......435,302 | ..........450,945 | ......... 435,902 | ..oooovovivnincns [ orereenen(B00) | o | veiieeieened(B00) [ i | iieni35,302 | v | s (1) | o (1) | e 11,440 101/01/2034
31297P WK 3 .. |12/01/2008 | MORTGAGE PAYDOWN........ | oocveneeneenennnees | vevrrnnnnne [y378 | et 1,378 | et 1,675 | il 1,381 | s [ i) | e | e Q) [ e Ll 1378 | s | e [0 | s 267 |04/01/2035
31297T WF 6 .. |12/01/2008 | MORTGAGE PAYDOWN........ | cocoveveneneneinnes | weeeeeni205,778 | 1000 205,778 | 196,743 | 205,478 | oo [ e300 | i | e300 [ L ieeeni205,778 | s | e [0 5,657 |09/01/2035
31298N UG 8 .. [12/01/2008 | MORTGAGE PAYDOWN........ | oocveveeneenenennes | vernneee 18775 | et 18775 | 19,367 | i 18,786 | s [ (12) | e | e (12) [ e L 18775 | | e [0 1,138 105/01/2031
3137EA AG 4 .. |12/17/2008 | MERRILL......... ....155,833 107/18/2016
31383V S6 1|FEDERAL NATL MG.. .. | 10/01/2008 | MORTGAGE PAYDOWN........ | cocoveverneneneinnes | vervrrennn8,939 | 5,939 | 5,810 | 5,932 | s [T v | v T [ L 5,939 | | [0 | s 211 110/01/2014
31389K WT 4| FNMA PASS-THRU.... .. [11/01/2008 | MORTGAGE PAYDOWN........ | ccovcvverremrrnnnnne | w000eei230,157 | 1000i230,157 | o0 243,715 | 1231911 [ [ oo (1753) | s | e 1,753) [ v [ o000 230,157 | e | e [ v [ 8,059 102/01/2017
31411A JG 1| FEDERAL NATL MG.. .. | 11/01/2008 | MORTGAGE PAYDOWN s . . s . S7T1912 | [ |0 [ 18,005 | 11/01/2036
3199999. Total - Bonds - Special Revenue and Special ASSESSMENtS........ciiuririeiniiniiienessisersrsssnssemssesenssenssesssnesensssnenenenees | eeeee 426,241 | s 4,070,842 | ......4,084,135 | ....... 4,068,597 | ... i .. 0 4,066,160 214183 |..... XXX.....
Bonds - Industrial and Miscellaneous
125581 AE 8| CIT GROUP INC......coovvvrrirrrrirnriniierinrirnnens .. 105/08/2008 [ MATURITY .....cvvrrrrerrermrirnins | ovvinrrnsirnsinnnnne | covees 1,500,000 | ....... 1,500,000 | ....... 1,492,875 | ....... 1,499,450 | oo | v 580 | i [ o880 | | e 1,500,000 | .oovovvevvvnne | e [ v [ e 30,000 |05/08/2008
127210 AA 0| CARBURY SCHWEPPES US FIN.. .. 105/12/2008 [ JEFFERIES & CO......coovvvrees | covrrrvrrnerrneirnnnnne | woveen 2,000,000 | ....... 2,000,000 | ....... 2,010,000 | .......2,001,798 2,000,911 [ o [ v O | e (911) ] 48,222 110/01/2008
31359M H8 9| FEDERAL NATL MTG ASSN.......... .. 105/05/2008 [ LEHMAN B.......covvevrrvvrrneinins | ovrrnirneirnnirnninns | s 4,197,969 | ....... 4,000,000 | ....... 3,879,240 | .......3,879,240 ....100,000 |03/15/2016
361856 DA 2| GMAC MORTGAGE COPRORATION .. | 11/25/2008 [ MORTGAGE PAYDOWN... o | 1,147,893 | ....... 1,147,894 | ... 1,127,018 [ o 1,127,113 [ i | 20,781 | i [ 20,787 | | et 147,894 | [ D) | () | e 24,449 [10/25/2033
36962G ZH 0] GENERAL ELEC CAP CORP MTN .. [02/27/2008 [ BANK OF AMERICA..........cccoe. | covvervrrnernrirnnnnne | wovees 3,572,695 | ....... 3,500,000 | ....... 3,659,880 | .......3,546,585 | .....coovuvrcnne | ererrens(@,550) [ oo | einn(4,550) | o [ 003,542,035 | . ] +...30,660 | ......30,660 | ...... 75,542 |09/15/2009
524908 FD 7|LEHMAN BROS HLDGS INC..... .. [01/22/2008 [ MATURITY ....oovvrrirrrnenneirninns | vrieerneinsinnninnns | s 1,500,000 | ....... 1,500,000 | ....... 1,493,805 | .......1,499,921 [ ..o | v 79 | [ e 79 i [ 2000 1,500,000 | o [ e | everenenend0 s 30,000 |01/22/2008
52517P 4C 2| LEHMAN BROS HLDGS INC MTN. .. [09/29/2008 [ GOLDMAN........ooovvrrrimrirnriecns | wovrernrisninnnneinnns | vevein 280,000 | ....... 2,000,000 | ....... 2,011,020 | ....... 2,010,313 | oo | e (BB19) [ i (1,519) | s [ e ,008, . 1.(1,728,793)| .(1,728,793)| ....120,000 |07/19/2012
52517P K5 9|LEHMAN BROS HLDGS INC MTN .. [10/14/2008 | GOLDMAN........oooovrreirnrirnreens | covvernrisninnnneinnns | cevveinns 107,500 | ....... 1,000,000 | ....... 1,021,340 | ....... 1,018,252 | oo | o38N | e [ e B8 [ i [ e 1,014,441 .| ....(906,941)] ....(906,941) | ...... 57,500 |07/18/2011
676167 AT 6| OEKB OEST. KONTROLLBANK .. [06/17/2008 [ CITIGROUP........ccovuerererernirnns | ovrrerrnerrniirnnnens | wovees 2,051,840 . 1,990,600 .1,992,564 1,993,398 | ..o | ....58,442 | .......58,442 | ... 58,583 |11/08/2011
693476 AL 7|PNC FUNDING CORP .... | .. |05/13/2008 | JEFFERIES & CO veeern509,050 ....455,170 492,866 495192 | . [ 413,858 ] ... 13,858 | ... 23,054 |02/15/2009
74456Q AM 8| PUBLIC SERV ELE .. |03/24/2008 [ JEFFERIES & CO .999,470 ...999,070 999,833 999,880 | ..ovvvvrvinns [ ererrennn(410) | e (410) | 16,222 |11/01/2008
852060 AC 6] SPRINT CAP CORP.......cccoovvrrirrrreirrirrirnirninns .. | 08/11/2008 | VARIOUS B ....184,643 756,405 753,072 | v [ enn(3,072) | ..., (3,072) | ... 38,849 [11/15/2008
931142 BV 4| WAL MART STORES .. | 06/17/2008 | MESIROW.........cccvvurrrrerrereres | eonrrernrnsnsnnnns | cveen 2,001,140 ,970,660 | .......1,985,564 21,987,613 | v | 13,527 | .00 13,527 | 69,896 |02/15/2011
962166 BA 1] WEYERHAEUSER CO . [11/01/2008 | MATURITY ..o | s | v 2,100,000 | .......2,100,000 | ....... 2,133,768 | ....... 2,110,929 | .o | (10,929) [ e | (10,929) | e [ 2,100,000 . ....124,950 [11/01/2008
4599999. Total - Bonds - Industrial and Miscellaneous ....22,717,557 | .....24,997,8%4 | ..... 25,029,089 | ..... 24,920,833 | ....oco0e.0 [ 1,637 | 0 ) 1837 f 0 ] 24,922,469 ...0 1.(2,204,912)] .(2,204,912) | ....817,267 | ..... XXX.....
6099997. Total - Bonds - Part 4... ....38,633,962 | .....39,533,685 | ..... 39,846,926 | ..... 39,624,925 | ...oooovn0 | (13,925) | 0 ] i (13,925) [ 0 [ i 39,611,000 0[...(977,038)] ....(977,038) | .1,374,062 | ..... XXX.....
6099999. Total - Bonds................ ....38,633,962 | .....39,533,685 | ..... 39,846,926 | ..... 39,624,925 | ..oooooin0 | (13,925) | i 0 ] 1 (13,925) [ 0 [ 39,611,000 0 (977,038) ....(977,038) | .1,374,062 | ..... XXX.....
7499999. Total - Bonds, Preferred and Common Stocks..........covveniiiiines e o] ..38,633,962 | ... XXXooiooir | e 39,846,926 | ..... 39,624,925 | ............0 | ......(13,925) ] .............0 | ......(13,925) | ...........0 | ....... 39,611,000 .0 |....(977,038)] ....(977,038) | 1,374,062 | ..... XXX.....
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Annual Statement for the year 2008 of the Appalachian Insurance company

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

SCHEDULE D - PART 5

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received | Interest
CUSIP g Date Disposal Shares Actual Value at Increase/ [Amortization)] Impairment | B.J/A.C.V. | Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends

NONE
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC  |NAIC Valuation| Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien] (See SVO | Intangible Assets| Total Amount 9 10
CusIP Description Insurer | Purposes and | Connected with of Such Book/Adjusted
|dentifi- Name of Subsidiary, Controlled or Identification| Procedures | Holding of Such | Intangible Carrying Number of % of
cation Affiliated Company Foreign] Number Manual)  |Company's Stock]  Assets Value Shares OQutstanding
Preferred Stocks
U.S. Property and Casualty Insurer
00822# 11 0| Affiliated FM Insurance Compnay...................... [ [10014......... [3iF........... O e 2,500,000 [........ 25,000.000 |......... 34.5
0299999. | Total - Preferred Stocks - U.S. Property and Casualty Insurer.... coeeee2,500,000 | . XXX.
0999999. | Total - Preferred StOCKS.......cov i .0 ]...........2,500,000 |. XXX.
1999999. | Total - Preferred and COmmMON STOCK.............ccriiuiieririiiiiiiiiriiisieinicisiesiceicsiesceisnseisnseissseisssenenseennns | cenennieinneeinnc0 [, 2,500,000 |......... XXX
1.

Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....115,802,312
2. Total amount of intangible assets nonadmitted $..........0.

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of  |Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CUSIP Section 1 Included in
|dentifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1| Number of Shares | % of Outstanding

NONE

E16
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Sch. DA-Pt. 1
NONE

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

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

Sch. DB-Pt. A-Sn. 3
NONE

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

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

Sch. DB-Pt. B-Sn. 3
NONE

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

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

Sch. DB-Pt. C-Sn. 3
NONE

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

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

Sch. DB-Pt. D-Sn. 3
NONE

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

E17, E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories
BANK OF AMERICA (LOSS PAYMENT) HARTFORD, CT
BANK OF AMERICA (A/P CDR)....... .. HARTFORD, CT..
JP MORGAN/CHASE................... NEW YORK, NY..
0199999. Total - Open Depositories
0399999. Total Cash on Deposit.
0599999. Total Cash

XXX
XXX
XXX
XXX
XXX
XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January.......ccccennnee 4. April 4,811,034 | 10. OCtober........ccvvvve. | overrreririernnans 8,166,265
2. February.. 5. May.. 14,070,305 |8. August... . ..6,595,730 | 11. November.... o ....993,875
3. March.......ccoovvennan 6. June 15,585,019 |9. September........cccc. | coveererviirnnans 7,057,246 |12. December..............

E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

Description Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

93

NONE
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SCHEDULE E - PART 3 - SPECIALD
1 2

EPOSITS

Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama.......ccocovenicnicnicines
2. AIaSKa.....ce
3. ANZONA....oii e
4. Arkansas........cocecerniieneinenn
5. California.......ccccovvevicrierrircnnn.
6.  Colorado.........ceovvrerrrrerrrrerrirennn.
7. Connecticut.........ccovveriverrrerennn.
8.  Delaware.......cccccovcvvvrirrrennenns
9.  District of Columbia
10.  Florida......cccovvvverrrrcceirnnn
11, GeOrgia....cccoveveeereeerererevereenn,
12, Hawali.....oooveerrcccessseceenns
13, 1daho....cccccce
14. lllinois..
15.  Indiana.
16. lowa.....
17.  Kansas....
18.  Kentucky..
19, Louisiana......c.cccooveeennicenininnnns
20.  Main€....ovveeeeeeee e
21, Maryland........ccoovvniinicniinens
22. Massachusetts........c.ccocovvrrnnnn.
23, Michigan........ccovenicnicinicininne
24, Minnesota.......cccooeevvrvennnnnns
25, MiSSISSIPPI...eueereercercencrnerernenennns
26.  MiSSOUN.....coevrrirrieirieirieisiennns
27. Montana........ccoevverrierniernirennn.
28.  Nebraska.........ccocoverrrvrierennnnns
29. Nevada.......cooeovenienieirinnns
30. New Hampshire........ccccccoererrennee
31, New Jersey.....oeeneneneennnn. NJJ...... B....| Property & Casualty..........ccocveureereeneeneeniencninnnnnennenenes [ ereeeenenenenenns [ oo [ e, 98,528 | ..oovevneene 103,555
32, New MeXiCO.......ccouvvrvernrnrerennes NM]...... B....| Property & Casualty.........ccocveureereenernencnnnnenenenenes [ e [ oo [ v 108,381 | oo 113,910
33, New YOrK....oooooveveeceerereereceen NY]...... B.... | Property & Casualty.........cccoevienieinienienennieninnnes | rveinsieisesseinsens | eveenssessessesnes | oo 2,660,253 | .......... 2,795,977
34.  North Carolina.........ccccoevevernnne. NC | oo [ttt sesenss | stessessssessssessssesssses | rerneessnesesessssennnns | sresnsesnse s | seeeeses s
35, North Dakota.........ccoerverreieecedND [ | et nenens | erenseisseisssesssesnnns | crevssesesessesesesens | srersssssssesssessssenns [ ereseseseseeeseeeniees
36, ONI0.ceiccieeeeeeeeeee e OH [ | s [ eerreinnenseeneenns | e | s [ e
37, OKIAhoMa.......cooieeiierrirnieeeeed OK [ | e enesens [ eenneinseisneisseenns | creeenessseesesenesens | seeesreessessnesssees [ e enaees
38, 0regon.....cceceeeeeeneeieeneeeeee OR [ | e e | e | e [ e
39, PennsyIVania........coceeeeeeeeeed PA Lo | e e | s | e [ e
40. Rhodelsland........ccccccocevevveeee R s B.... | Property & Casualty.........c.cccovurninininnieninnennennees | v 2,610,989 | .......... 2,744,200 | .o [ e
41.  South Carolina..........c.covcrereeneenSC| i B....| Property & Casualty.........ccocveureenienienininininenenenenes [ e [ [ v 147,792 | oo 155,332
42.
43.
44,
45.
46.
47.
48.
49.
50.
51.
52.
53.
54.
55.  US VirginIslands...........ccccccoouene.
56.  Northern Mariana Islands
57.
58.
59.
B80T, e
B802. e e
5803, s
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX e XXX ettt [ e (U1 RN (V1 PN (1 O 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cocovverieiiieiaen, XXX ] s XXX iteieieieseieseiesseseiesseies | e (U1 I (U1 I (U I 0

E27




2008 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets 2 | Schedule P-Part 2F-Section 1-Medical Malpractice-Occurrence 56
Cash Flow 5 | Schedule P-Part 2F-Section 2-Medical Malpractice-Claims-Made 56
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 56
Exhibit of Net Investment Income 12 | Schedule P-Part 2H-Section 1-Other Liability-Occurrence 56
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 56
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 57
Five-Year Historical Data 17 | Schedule P-Part 2J-Auto Physical Damage 57
General Interrogatories 15 [ Schedule P-Part 2K-Fidelity, Surety 57
Jurat Page 1 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 57
Liabilities, Surplus and Other Funds 3 [} Schedule P-Part 2M-International 57
Notes To Financial Statements 14 | Schedule P-Part 2N-Reinsurance 58
Overflow Page For Write-ins 97 | Schedule P-Part 20-Reinsurance 58
Schedule A-Part 1 E01 § Schedule P-Part 2P-Reinsurance 58
Schedule A-Part 2 E02 J Schedule P-Part 2R-Section 1-Products Liability-Occurrence 59
Schedule A-Part 3 E03 J Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 59
Schedule A-Verification Between Years SI02 § Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 59
Schedule B-Part 1 E04 § Schedule P-Part 2T-Warranty 59
Schedule B-Part 2 E05 § Schedule P-Part 3-Summary 32
Schedule B-Part 3 E06 § Schedule P-Part 3A-Homeowners/Farmowners 60
Schedule B-Verification Between Years SI02 § Schedule P-Part 3B—Private Passenger Auto Liability/Medical 60
Schedule BA-Part 1 E07 J Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 60
Schedule BA-Part 2 E08 J Schedule P-Part 3D-Workers’ Compensation 60
Schedule BA-Part 3 E09 § Schedule P-Part 3E-Commercial Multiple Peril 60
Schedule BA-Verification Between Years SI03 § Schedule P-Part 3F-Section 1 -Medical Malpractice-Occurrence 61
Schedule D-Part 1 E10 § Schedule P-Part 3F-Section 2-Medical Malpractice-Claims-Made 61
Schedule D-Part 1A-Section 1 SI05 § Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 61
Schedule D-Part 1A-Section 2 SI08 R Schedule P-Part 3H-Section 1-Other Liability-Occurrence 61
Schedule D-Part 2-Section 1 E11 J Schedule P-Part 3H-Section 2-Other Liability—Claims-Made 61
Schedule D-Part 2-Section 2 E12 J Schedule P-Part 3I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 62
Schedule D-Part 3 E13 J Schedule P-Part 3J-Auto Physical Damage 62
Schedule D-Part 4 E14 J Schedule P-Part 3K-Fidelity/Surety 62
Schedule D-Part 5 E15 J Schedule P-Part 3L-Other (Including Credit, Accident and Health) 62
Schedule D-Part 6-Section 1 E16 J Schedule P-Part 3M-International 62
Schedule D-Part 6-Section 2 E16 J Schedule P-Part 3N-Reinsurance 63
Schedule D-Summary By Country SI04 § Schedule P-Part 30-Reinsurance 63
Schedule D-Verification Between Years SI03 § Schedule P-Part 3P—Reinsurance 63
Schedule DA-Part 1 E17 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 64
Schedule DA-Verification Between Years SI11 R Schedule P-Part 3R-Section 2—Products Liability—Claims-Made 64
Schedule DB-Part A-Section 1 E18 [ Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 64
Schedule DB-Part A-Section 2 E18 | Schedule P-Part 3T-Warranty 64
Schedule DB-Part A-Section 3 E19 [ Schedule P-Part 4-Summary 32
Schedule DB-Part A-Verification Between Years SI12 | Schedule P-Part 4A-Homeowners/Farmowners 65
Schedule DB-Part B-Section 1 E19 J Schedule P-Part 4B—Private Passenger Auto Liability/Medical 65
Schedule DB-Part B-Section 2 E20 J Schedule P—Part 4C-Commercial Auto/Truck Liability/Medical 65
Schedule DB-Part B-Section 3 E20 § Schedule P-Part 4D-Workers’ Compensation 65
Schedule DB-Part B-Verification Between Years SI12 | Schedule P-Part 4E-Commercial Multiple Peril 65
Schedule DB-Part C-Section 1 E21 [ Schedule P-Part 4F-Section 1-Medical Malpractice—-Occurrence 66
Schedule DB-Part C-Section 2 E21 | Schedule P-Part 4F-Section 2-Medical Malpractice-Claims-Made 66
Schedule DB-Part C-Section 3 E22 J Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 66
Schedule DB-Part C-Verification Between Years SI13 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 66
Schedule DB-Part D-Section 1 E22 J Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 66
Schedule DB-Part D-Section 2 E23 § Schedule PPart 41-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 67
Schedule DB-Part D-Section 3 E23 § Schedule P-Part 4J-Auto Physical Damage 67
Schedule DB-Part D-Verification Between Years SI13 J Schedule P-Part 4K-Fidelity/Surety 67
Schedule DB-Part E-Section 1 E24 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 67
Schedule DB-Part E-Verification Between Years SI13 J Schedule P-Part 4M-International 67
Schedule DB-Part F-Section 1 SI14 R Schedule P-Part 4AN-Reinsurance 68
Schedule DB-Part F-Section 2 SI15 § Schedule P-Part 40-Reinsurance 68
Schedule E-Part 1-Cash E25 | Schedule P-Part 4P-Reinsurance 68
Schedule E-Part 2-Cash Equivalents E26 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 69
Schedule E-Part 3-Special Deposits E27 | Schedule P-Part 4R-Section 2-Products Liability-Claims-Made 69
Schedule E-Verification SI16 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 69
Schedule F-Part 1 20 J Schedule F-Part 4T-Warranty 69
Schedule F-Part 2 21 ) Schedule P-Part 5A-Homeowners/Farmowners 70
Schedule F-Part 3 22 ) Schedule P-Part 5B—Private Passenger Auto Liability/Medical Il
Schedule F-Part 4 23 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 72
Schedule F—Part 5 24 [ Schedule P-Part 5D-Workers’ Compensation 73
Schedule F-Part 6 25 | Schedule P-Part 5E-Commercial Multiple Peril 74
Schedule F—Part 7 26 | Schedule P-Part 5F-Medical Malpractice—Claims-Made 75
Schedule F-Part 8 27 | Schedule P-Part 5F-Medical Malpractice—Occurrence 76
Schedule H-Accident and Health Exhibit-Part 1 28 | Schedule P—Part 5H-Other Liability—Claims-Made 77
Schedule H-Accident and Health Exhibit-Part 2, 3 and 4 29 | Schedule P—Part 5H-Other Liability—-Occurrence 78
Schedule H-Accident and Health Exhibit-Part 5-Health Claims 30 J Schedule P-Part 5R-Products Liability—Claims-Made 79
Schedule P-Part 1-Summary 31 J Schedule P-Part 5R-Products Liability-Occurrence 80
Schedule P—Part 1A-Homeowners/Farmowners 33 | Schedule P-Part 5T-Warranty 81
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 34 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 35 J Schedule P-Part 6D-Workers’ Compensation 82
Schedule P—Part 1D-Workers’ Compensation 36 J Schedule P-Part 6E-Commercial Multiple Peril 83
Schedule P—Part 1E-Commercial Multiple Peril 37 | Schedule P—Part 6H-Other Liability—Claims-Made 83
Schedule P—Part 1F-Section 1-Medical Malpractice—Occurrence 38 J Schedule P—Part 6H-Other Liability—-Occurrence 84
Schedule P—Part 1F-Section 2-Medical Malpractice—Claims-Made 39 | Schedule P-Part 6M-International 84
Schedule P—Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 40 | Schedule P-Part 6N-Reinsurance 85
Schedule P—Part 1H-Section 1-Other Liability-Occurrence 41 | Schedule P-Part 60-Reinsurance 85
Schedule P—Part 1H-Section 2-Other Liability—Claims-Made 42 | Schedule P-Part 6R-Products Liability-Claims-Made 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 43 [ Schedule P-Part 6R-Products Liability-Occurrence 86
Schedule P-Part 1J-Auto Physical Damage 44 R Schedule P-Part 7A-Primary Loss Sensitive Contracts 87
Schedule P—Part 1K-Fidelity/Surety 45 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 89
Schedule P—Part 1L-Other (Including Credit, Accident and Health) 46 J Schedule P Interrogatories 91
Schedule P-Part 1N-Reinsurance 48 | Schedule T-Exhibit of Premiums Written 92
Schedule P-Part 10-Reinsurance 49 [ Schedule T-Part 2-Interstate Compact-Exhibit of Premiums Written 93
Schedule P-Part 1P-Reinsurance 50 J Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 51 J Schedule Y-Part 2-Summary of Insurer’s Transactions With Any Affiliates 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 52 || Statement of Income 4
Schedule P—Part 1S-Financial Guaranty/Mortgage Guaranty 53 J Summary Investment Schedule Sl01
Schedule P—Part 1T-Warranty 54 | Supplemental Exhibits and Schedules Interrogatories 96
Schedule P-Part 2-Summary 32 ) Underwriting and Investment Exhibit Part 1-Premiums Earned 6
Schedule P—Part 2A-Homeowners/Farmowners 55 | Underwriting and Investment Exhibit Part 1A-Recapitulation of All Premiums 7
Schedule P—Part 2B—Private Passenger Auto Liability/Medical 55 § Underwriting and Investment Exhibit Part 1B—Premiums Written 8
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 55 B Underwriting and Investment Exhibit Part 2-Losses Paid and Incurred 9
Schedule P-Part 2D-Workers’ Compensation 55 B Underwriting and Investment Exhibit Part 2A-Unpaid Losses and LAE 10
Schedule P-Part 2E-Commercial Multiple Peril 55 ] Underwriting and Investment Exhibit Part 3-Expenses 11

INDEX




	1 - Jurat Page
	SI01 - Summary Investment Schedule
	SI02 - Sch. A-Verification
	SI02 - Sch. B-Verification
	SI03 - Sch. BA-Verification
	SI03 - Sch. D-Verification
	SI04 - Sch. D-Summary by Country
	SI05 - Sch. D-Pt. 1A-Sn. 1
	SI06 - Sch. D-Pt. 1A-Sn. 1
	SI07 - Sch. D-Pt. 1A-Sn. 1
	SI08 - Sch. D-Pt. 1A-Sn. 2
	SI09 - Sch. D-Pt. 1A-Sn. 2
	SI10 - Sch. D-Pt. 1A-Sn. 2
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DA-Verification
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. A-Verification
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. B-Verification
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. C-Verification
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. D-Verification
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. E-Verification
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. F-Sn. 1
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. F-Sn. 2
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. E-Verification
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 1
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 2
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 3
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 1
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 2
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 3
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 1
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 2
	SI11, SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E10.1 - Sch. D-Pt. 1
	E11 - Sch. D-Pt. 2-Sn. 1
	E12 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E15 - Sch. D-Pt. 5
	E16 - Sch. D-Pt. 6-Sn. 1
	E16 - Sch. D-Pt. 6-Sn. 2
	E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DA-Pt. 1
	E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 1
	E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 2
	E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 3
	E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 1
	E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 2
	E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 3
	E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. C-Sn. 1
	E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. C-Sn. 2
	E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. C-Sn. 3
	E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D-Sn. 1
	E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D-Sn. 2
	E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D-Sn. 3
	E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. E-Sn. 1
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
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