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Annual Statement for the year 2010 of the Appalachian Insurance company

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 ULS. ATBASUIY SECUMLIES. ....c..vvvecvitceeietetee ettt ettt s st es s ssseseenes | cbesaesenes 79,712,580 | ..covvnen 385 | 79,712,580 | ..covvene 38.5
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. GOVEIMMENE AQENCIES. ..ottt stssese st sssssssssssssssssssssessessessssssesss | cressesssssnsssessasssnssnssns | sessesessnsennes 0.0 [ e 0.0
1.22 Issued by U.S. government SPONSOrEd gENCIES...........c.evueveirerieiesissiesesssssesesiessesessessssssessessssssesssssns | soessesssssssssessssssssseses | sovssesessnnss 0.0 [ [ e 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUMtIES)..........c.rvereenrereereirmeereerrirninnens | e [ e (010 I SRR I 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general Obligations.............c.eeueurreirnenrirnenensieeneineeesssessessssessseens | reeeeeseenesessssenssnsns [ coneeeeneenees 0.0 [ e 0.0
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations........ [ ...ccceeveernrseieies [ covrireiniins 0.0 | oo | e 0.0
1.43 Revenue and assesSMeNt ODIIGAtIONS. ..ottt sttt
1.44 Industrial development and similar obligations
1.5  Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA ..o sssnes | sressessessnsenens 64,362 | ....cvevnennd 0.0 | oo, 64,362 | ...ccuonennd 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........cccocieieiciencesesieeeseveses e ssssssessesnns | cvevensenns 13,161,039 | ...ccevnceend 6.4 |.. 13,161,039 | ....ccovceend 6.4
1513 Al OtNET ettt enns | sreneiseni st | e 0.0 | oo [ e 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC OF VA.........ccoiiiierieeseseeseeesssseseessisssesens | cesseneissssensssssenies | veveesieinsienns 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 LiNg 1.521........c.ovvrmrnerrinenninneinsnnneeneins | e | veeseesssensen (010 I SR I 0.0
1,523 Al OTNET ..ottt nssssennenns | cerineriiend 6,995,224 | .........c.c.... 34 | 6,995,224 | .........c.c.... 34
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid SECUFHES)...........cccvveeverervreerereerreieens | coeriennad 67,171,112 | o 325 | 67,171,112 | oo 32.5
2.2 Unaffiliated non-U.S. securities (inClUdING CaNAAA)...........crveruririenrireieeineseisesseseieesssessesessesssssssssesessssssssssssens | sessesssssssessssesssssssssens | coversssessnsens 0.0 [ e 0.0
23 AFilIAtEA SECUMIHIES. .....evvrrvereiereiiicii ittt ensseennen | wrsnensssesnissessssenssennes | cernereeneanns 0.0 [ [ i) 0.0
3. Equity interests:
3.1 Investments in MUIUAI FUNGS...........ocvuuiriii st sssssennen | srenensssesssnessenenssennes. | senneseeneonns 0.0 [ i) 0.0
3.2 Preferred stocks:
321 AFIIAEE. ... | e 29900,000 [ v 1.2 [ 2,500,000 | ...oovveeneen 1.2
322 UNGFIIAIEA. ... veoeeeeeeeeceieiesi ettt sttt snss st snnes | sresssneninesss s st | oeeneenesnens 0.0 | oo [ e 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AR ...ttt snnins | st ennts | oeeneeeiiens 0.0 | oo [ e 0.0
3.32 UNGFfIlIATEA. ...ttt sssee s | sreneieesi st ennts | e 0.0 | o [ e 0.0
3.4 Other equity securities:
B4 AFIIBIEA. ... sttt nenins | srenesness st ennts | oeereenesiees 0.0 | oo [ e 0.0
342 UNGFIlIAIE........oooceereieceirceii sttt sttt et | sreneineni st enntns | oeereeesiens 0.0 | oo [ e 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIIBEE. ...ttt snnins | ettt | e 0.0 | oo [ e 0.0
352 UNGFIIAIEG. ... . veooeevecerreeereeereei st sess sttt ssssessssesssssnsssssssssssssssnes | svssssssesssmnssssssssnnsssns | sosessssssssnes (00} O IS 0.0
4. Mortgage loans:
4.1 Construction and 1and deVEIOPMENL............cccorierirriririrrieisesie st sesssssssssessessssssessassssssesssssanssnss | sesesssssssssessasssssessanes
4.2 AGICUIUIAL ...ocveiiteiieie ettt bbb bbb bbb n st s s s ssessnssnsentens | svsessessnsensessessnanntenaes
4.3 Single family reSidential PrOPEIHES.........cvvuererurrreerirrirrirsseeesessstssese et ssess st st sessessssssessessssssessesssssnssens | sesesssssnsssessasssesessnes
4.4 Multifamily residential PrOPEIIES...........ccceiiiveiicieieee ettt ss st sssssenas | svsessessisssessss s saesaenes
4.5 COMMENCIAI IONS......ouuiveuirieiiiiiiieie ettt sttt | crbentent st st st
46 Mezzaning real €State l0ANS...........c.oiiiiiiiii s | e
5. Real estate investments:
5.1 Property 0CCUPIEA DY COMPANY......cciiuiuiiicteiice ettt bbb bbbt sss b s s s s | evessssssesessesessnansesnes
5.2 Property held for production of income (including §.......... 0 of property acquired in satisfaction of debt)..............| coevveveeeivecciisienns
5.3 Property held for sale (including §......... 0 property acquired in satisfaction of debt)..........ccccccvveevreveerieececcieees | e
8. CONMTACI0BNS.......coureriiiiei bbbt nienes | cenueensie st
7. RECEIVADIES fOr SEOUMHES.......ouuveveerirrciriieeeiee sttt ssst s enenes | cresisneneesss e
8.  Cash, cash equivalents and Short-term iNVESIMENLS............c.ccceueiiieieiceie ettt s ssaens | eesessssnnees 3,643,458 | ..o 1.8 [ 3,643,458
9. Other iNVESEA @SSEIS.........oruereurrireireereriei st ses st nens s essnsenns | speresenns 33,686,540 | .............. 163 .. 33,686,540 |.............. 16.3
10, Tl INVESIE BSSEES. .. vvuuirreuiieiriseseies ettt bbbttt | cnnensnas 206,934,315 | ... 100.0 |........ 206,934,315 | ... 100.0
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Annual Statement for the year 2010 of the Appalachian Insurance company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt
7. Deduct current year's other than temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

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

6
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

9.2 Totals, Part 3, COIUMN 13, ...ttt
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2010 of the Appalachian Insurance company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

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

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

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

5. Unrealized valuation increase (decrease):

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

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

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

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

© o N o

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

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

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

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 187,824,441

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 22,544,737

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 238,713

L

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb

4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st

4.3 Part2, SECtON 2, COIUMN 13........ itk

44 Partd, COIUMN Tttt 0

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 1,031,099

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 41,419,374

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 615,302

© N o o

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

9. Deduct current year's other than temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 169,604,314

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

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 169,604,314
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Annual Statement for the year 2010 of the Appalachian Insurance company

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. 79,776,942 ...80,996,217 80,144,502 ..78,073,290
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4. TOtAIS.ccooveererrrcissrreessssrrisnens | onneeessnsisns 79,776,942 | ..ooovovvvnn. 80,996,217 | ..o 80,144,502 | ..o, 78,073,290
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOMAIS. . oveereiieeiesrissieissinsinnes | rreisisiessessssnessessssnssnesssnens | eonesensssssssssssssessnssnssssssssans | sressenssessessanssessensansenssessensns | coessinssensenssnssensansssssessanesnesa
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS...ooeoreiseeresressiierssinsnns o sne e | eonerenesse s sns e sne s seesnsens | ereneensseesens s s enssns s st enens | crensinesensens sttt sne e
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.ooocereissrrensssrinssrinnns | s, 13,161,039 [ .o, 13,939,016 [ .o, (KRR — 12,972,473
Industrial and Miscellaneous, Credit Tenant 8. United States........ccocovevenees [ overviirviincin 74,166,338 | ...cooovorirnnes 80,631,101 | ..ovvrccrinene 74,925,545 | ..o, 73,393,000
Loans and Hybrid Securities (Unaffiliated) 9. CaANAGA......coeeiiieeeieis | e [ e | s niens | st
10. Other Countries.......ccooovrenns | cvoneiniiisiisicsicsisicsiesie [ | s, L
11. Totals .74,166,338 ..73,393,000
Parent, Subsidiaries and Affiliates 12, Totals...ocoeviiiccicsicciccienn | [ | s [
13. Total Bonds.......cooumseursssiees | covviiciien, 167,104,319 164,438,763
PREFERRED STOCKS 14, UNIted SEALES......oocrveerirs [ rereneriinreceinneeieseinenes [ e | soresessssses e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals. .o i, 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 18. Totals.....ooooveevieiiciiisicsicen | v, 2,500,000 | ..o 2,500,000 | oo, 2,500,000
19. Total Preferred Stocks....... | ..cccoocovvvniieenne. 2,500,000 | oo 2,500,000 | .ooorericiiis 2,500,000
COMMON STOCKS 20. UNited StAtES......cvvvrmrreerirens | nrereiinsnenisseceinsesnisesssss | ereeesisessssessssesssssessees [ eevesnsessssesessessssss s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS...ooisisiisiiiiiss | o) 0 i 0 i, 0
Parent, Subsidiaries and Affiliates 24, TotalS.....ieiesciiiisiieieies | | e | s
25. Total Common Stocks.....e. |0 |, 0 i, 0
26. Total Stocks......vssssrsisisse | covvieennceeee.......2,500,000 | ... 2,500,000 ..2,500,000
27. Total Bonds and Stocks.... | ...................169,604,319 | .........ccccco..n. 178,066,334 | ....occvvrevvrrnnee 170,763,692
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Annual Statement for the year 2010 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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 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 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
1 ClASS Tttt sessssssssssssssssssssssssssessssssessesssnssnss | eessssssessnssssssssenssnssessanss | svsessersnrsersn0, 301,406 | iverirernnr68,536,908 | .oovveoveeeceerersereerennns | cenverrrerenenn, 938,567 [ croiiirnn 79,776,941 | o877 | 88,896,672 | o880 | e 79,776,942 | oo

1.2
1.3
14
1.5
1.6
1.7

Class6....
TOtAIS. .ttt

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. ...ttt

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1

41

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ClASS 1.ttt naes

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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation 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 (a)
Industrial and Miscellaneous (unaffiliated)
B.1 ClasS 1o ssssssssssssssssssses | sssssssssisssssssssssessssssnes | coessssssenesns 27,587,581 | oo 19,103,768 | ..coovvvrenne 3,487,027 | ................. 1,004,306 | ..............51,182,682 | .....cccoovivvirierrn30.6 | i 55,802,876 [ ....covvvrrrrrrnrennnn 301 [ 49,192,827 | covvvvvvrinnn 1,989,856
8.2 ClaSS 2u..cueerierireireieeieeieeieeisee sttt nssenes | ersenssenssenssness 601,084 | ....ccooonee. 12,243,671 | oo 9,144,531 | oo | e | 000 21,989,286 | i 132 | 26,168,144 | ....ovvverercnnn 14 [ 21,989,285 | ....ovvvririeierierins
8.3 ClASS 3u..oovvveeeicetcist sttt sssssnnns | snssessssesssessssssssssssnnss | ensissssisnseans 994,369 | .voovierrierrieerinnsirnnns | e [ s | s 994,369 |06 | 989,979 | o085 [ s 994,369 | ..vovrvrerrrerieriieniienns
Totals... ...40,825,621 ...28,248,299 .3,487,027 .1,004,306 ...82,960,999 ...72,176,481 .1,989,856

7.7

Credit Tenant Loans

Totals

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Hybrid Securities

Class
Class

Class
Class
Class
Totals

1
2

4
5
6

9.1
9.2
9.3
94
9.5
9.6
9.7

Paren
Class
Class

Class
Class
Class
Totals

t, Subsidiaries and Affiliates
PSSRSO
2 et

Ao
LSRN
6....
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Annual Statement for the year 2010 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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 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 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

10. Total Bonds Current Year

101 ClaSS Tueeeeeceeeeeeeeeereeeeeteeeeeseesessssseesesssssssnsssssessssssesssssssssssessens | ()evenrrererenrennnnieeies0 | oo 33,920,335 | .oveerenen 88,489,051 | .ovvveerrenne 3,487,027 | .coovereeane. 18,224,248 | ............. 144,120,661 | ceovveveererreeeennnn86.2 | e e XXX e [ ek XXX [ 142,130,807

10.2 Class 2.....ccovveverersereriersssesesesesssssesssssssssssssssesssssssssssssssssessens | (@) verierinnnnn001,084 | i, 12,243,671 | oo, 9,144,531 | oo (01 N (V] I 21,989,286 | ..covevverrrrrieenn 132 | XXX s e XXX [ 21,989,285

10.3 Class 3 ....994,369

10.4 Class 4

10.5 Class 5

10.6 Class 6

10.7 TotalS....ccovvrererrrrennns 1,989,856

10.8 Line 10.7. 858 % 0f COL B...ocvuveveiiceieiceieieecisieesssssesiesienees | evenrenenesnsssneeneerenne 08 [ o282 o584 | 2 [ 109 | 10000 b XXX | XX e e XX | i 988 | o 1.2
11. Total Bonds Prior Year

P11 ClASS Tttt ettt saesasssanns | sveesassaenians 11,601,063 | ...............33,242,082 | ............... 90,197,163 | oo | v 23,126,010 | ..oovreeee e XXX e | eeveeeenee e XXX e [ 0000000000, 158,166,318 [ 0000853 | 156,179,517 | 1,986,801

ClASS 4.ttt

Class5.....
Class 6....
Totals...ocveveeerieereine

Line 11.7 as a % of Col. 8

.3,308,307

7,930,295 |....

Total Publicly Traded Bonds

Class 1
Class 2
Class 3
Class 4
Class 5
Class 6
Totals.....cooevveriercinne

Line 12.7 as @ % of Col. B......ccvvreervrrrierrrnnnns

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

............... 31,930,480
............... 12,243,671
.................... 994,369

............... 88,489,051
................. 9,144,531

............. 142,130,807
............... 21,989,286
.................... 994,369

............. 156,179,517
............... 26,168,144
.................... 989,979

............. 142,130,807
............... 21,989,286
.................... 994,369

Total Privately Placed Bonds

Class 1
Class 2
Class 3
Class 4

Class6....
Totals.....coevveriercinne

Line 13.7 as a % of Col. 6

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

0

.1,989,856
....100.0
............................ 1.2

1,989,856

............................ 1.2

...100.0 |....

(d

Includes $.....1,989,856 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 $.....1,004,306 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 $

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;

NAIC3§.......... 0;

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

NAIC5S........ 0;

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

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed

_\_‘_\
~h s

U.S. Governments
ISSUET OblIGALIONS. ......ceerirrerreresrereiresrssesseeesssesse s essesssssessnsseneans
Single Class Mortgage-Backed/Asset-Backed Securities

............... 68,536,908

21
22

All Other Governments
ISSUET OBlIGAtIONS.......ovvvecvcieieictse et
Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

U.S. States, Territories and Possessions, Guaranteed
ISSUET OblIGAtIONS.......curvrcieiierieiesiesse ettt
Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
DEAINEM.....ececiecicc st

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

Defined....
Other...
Totals...

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ISSUET OBIIGAtIONS.......ovvvecvceeierctee ettt

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

ISSUET OBIIGAtIONS. .....covvevecvereie ettt
Single Class Mortgage-Backed/Asset-Backed Securities.....................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

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

Defined....
Other...

...................... 31,288
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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

9.7

TOtAIS 1t

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
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
. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations ....601,084 ...35,915,883 ...27,167,118 ..3,487,027 |.. 67,171,112 | ... 402 ... ...76,059,812 | .... 41.0 65,181,256 | .. .1,989,856
6.2 Single Class Mortgage-Backed/Asset-Backed SECUMLES.........cccvvreives | crerrrereiernniieisiesieees | veveiesisssesssssssssssieses | cervvesesssssssessssesssssesss | eessssssesssssssssssssssessessns [ cressesssssessessssssesssssesss | eovssessssssssessessnssnsses (01 O (VX0 6,894,947 | oo BT | e | e
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
8.3 DEAINEA......cveirieieeer sttt ess s sssessenssnsens | arsesssssessesssssesessessenses | sesessessissesessessnsessensas | seessesessesssssessessensnssesss | essesssessessessensessessensns | ressenssnsessenssnssnsessenses | eesessessensesessessnssnsa (01 (U0 6,241 | oo 0.0 | oo [ e
B4 OHNBI ..ottt ssssessnts | svtesteesesaessessessesssestenses | eevessestesses s tessessestesaas | cesseesiessestes s stessssaeses | sessessesessestessessaestensas | sestessessiesiessessessenaentas | creesaessenseseesaen s (01N O 0.0 | oo | e 0.0 | oo [ e
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
8.5 DEIINE......coeioeeeceece ettt sesses s sessssssnsnns | evtessessessessessessesssessesses | eeveessessessssessestesseessesaas | sertessessessessesessessansaeses | sessessessssssstessesssessensas | sestessessessessensensesaentas | creeseessensieseessensensensan (01 O 0.0 | oo | eveeeeeeieeeeen 0.0 | oot [ e
8.8 OHNBI.....oveereeececseeetesss sttt ssesssssessessensenes | ansssssssesssssansssssessanssnsns | sossesasssnsans 4,909,738 [ ..o 1,081,182 [ [ e 1,004,306 | ...coorennnn. 6,995,226 | ..o 4.2 | | e 0.0 | 6,995,226 | ..o
B.7 TOtAIS...coucveieeieiece ettt ens s ssssessntssnnaes | crbensssessaesianes 601,084 | ............... 40,825,621 | ............... 28,248,300 | ............... 3,487,027 |.............. 1,004,306 | ............... 74,166,338 | ..o 444 | .............. 82,961,000 | .oovoieiciens 448 | ... 72,176,482 | ............... 1,989,856
. Credit Tenant Loans
7.1 ISSUET OBlIGAtioNS..........coevvereeieierse e
7.2 Single Class Mortgage-Backed Securities...
T.7 TOHIS. ettt
. Hybrid Securities
8.1 Issuer Obligations..........cc.cvverrerreerenrereereererennennenns
8.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
8.3 DEMINEA.. ...ttt ssessenssnsens | svsesssssessesssssesnssessenses | sesessessessesessassnsessessas | sesssesessesssssesessensnssesss | ressenssessessessensessessensns | ressensansessesssnssnsessenses | sesesessensessessessnssesa (01 0.0 | ooererrrreeessreseeesenees | errreeesesnnein 0.0 | oo [ e
B4 OHNBI ..ottt ssessessnns | srtessiesssesssssesiessestenses | sebessestesses s tes s s stesaas | seetesessestessesestessensaenes | sessessssessestensessestensas | sestessessiessessestesententas | ereesiestenseseessen s sansaa (01N O 0.0 | oo | e 0.0 | oo [ e
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
8.5 DEIINE......eeoeececeeee et see et sessen s ssssssssnsenns | evessssiessssssssessesssessessens | eeveessessessesssssessesseesaesans | sersessssssssessesssaessensnsas | eessesuessensssssensessaessenaas | eessessessssaesssssensesaentas | creeseessesseeseesaensensnsan (01 0.0 | oo | eveeeeiee e 0.0 | oot [ et
8.8 OHNBI .. .ottt s ssess e s ensensenes | ensensssssessesssnsessessesssnses | sessessensesssesensenssnssessenss | eonseessessenssnssessansensanseste | srensenssnsessansenssessensensas | essensenssessansensnssentenses | essessensensisssensensansissaas (O [P 0.0 [ | e 0.0 | [ e
8.7 TOtAIS. . ouieeiieieeitcs ettt ettt sna st sasnsentes | fessesssssessensassessaentanes {01 N {018 O (01 PN (O (01 O (01 P 0.0 [ oo (1 IS 0.0 | oo (01N P 0
. Parent, Subsidiaries and Affiliates
9.1 ISSUET ODlIGAtIONS........coucveriiicieiesse st ssessenns | evtessissessesssssessssessesses | vevessessissesessssssesessessas | sesseesesssssssssessessessssssesss | ressessssssssssssssessessessas | sressesssssessesssssssssessessas | eovessesssssessessssssssssans (01 N 0.0 | oo | e 0.0 | oo [ e
9.2 Single Class Mortgage-Backed/Asset-Backed SECUMLES.........ccoovwurrree | cernrereueinineiierinrineines | rereeneineieeseinsisessieees | creereeeessseseeessssessnessenes | eeereeseesessssssesesessesens [ oeeeesensssessessssssssessesens | eeseesessssensssessnsenssnssnd (01 O 0.0 [ | e 0.0 [ [ e
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
9.3 DEIINE......cueiicce ettt ssssessensaens | ertessiesissessessssiessestesses | eevessestessesesses s s stesaas | cesteesiessestessessestessnsaeses | sessessessesssstessssaestensas | sestessesseesiessestnsenaentas | creessestensieseesaessensansan (01 O 0.0 | oo | v 0.0 | oot [ e
9.4 OHNBI ..ot sss e sasssenssssensssssnnes | svsesssesesssssssssessesssessessns | eeseessessessssesssssnsessesans | sersessessessessessesaessansenses | sessessessesasssensessessensas | estersessenseesssssensesaentas | creeseessensieseeseensensnsand (01N 0.0 | eovereeeeeeeeeeeeeeeereees | eveereeiee e 0.0 | eeoeeeeeeeeeeeeeeeereereenes [ et
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
9.5 DEINEA......cviircic sttt ssessensssssens | srsesssssessesssssesessessenses | sesessesssssesessessesestessas | sessesessessessesestesssnsseses | ersessesessestensessessensas | ressesssnsesenssssnsessentes | eriessessensnssessessnssesaa (01 0.0 | oo | e 0.0 | oo [ e
9.6 Other...
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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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column 6 asa
% of Line 10.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

10.1
10.2

10.3
10.4

10.5
10.6
10.7
10.8

Total Bonds Current Year

ISSUET OblIGALIONS. ......ceerirrerreresrereiresrssesseeesssesse s essesssssessnsseneans
Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
DEfINEA....ceereeieteeeiet bbb

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

Line 10.7 as a % of Col. 6

............... 95,704,026
.................... 848,375

............... 4,874,205
............. 12,345,737

............. 146,883,691
............... 13,225,400

............. 144,893,836
............... 13,225,400

................. 6,995,226

................. 6,995,226
e 167,104,317

..165,114,462 | ..

1 Issuer Obligations
2 Single Class Mortgage-Backed/Asset-Backed Se

11.5
11.6
1.7
118

Total Bonds Prior Year

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

DEAINEA... ..ottt
Other...
Totals.....coevverriercinne .
Line 11.7.a5@ % 0f COL 8.

48,162,299
.................... 999,304

93,236,241
................. 4,891,217

22,037,822
............... 1,081,947

178,345,733
................. 6,972,468

176,358,931
................. 6,972,468

...183,337,640 | ..

12.1
12.2

12.3
124

12.5
12.6
12.7
12.8
12.9

Total Publicly Traded Bonds

ISSUET OblIGAtIONS. ......ceorerereerereireiieeise et sssenene
Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
DEfINEA. ..ot

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

Line 12.7 as @ % of Col. B......cvvrverrrrvrerirnnnns

Line 12.7 as a % of Line 10.7, Col. 6, SeCtion 10................oomen |

............... 4,874,205
............. 12,345,737

............. 144,893,836
............... 13,225,400

................. 6,995,226

............. 144,893,836
............... 13,225,400

................. 6,995,226

...3,487,027
21

.165,114,462

..165,114,462 | ..

13.1
132

133
13.4

13.5
13.6
13.7
13.8
13.9

Total Privately Placed Bonds

ISSUET OblIGAtIoNS.......coevecvrirerieieiesse et
Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
Defined
Other....
MULTI-CLASS COMMERCI
ASSET-BACKED SECURITIES:

DEAINEM... .ot ins
Other...
Totals...ccverereeirireene
Line 13.7 as a % of Col. .
Line 13.7 as a % of Line 10.7, Col. 6, Section 10.........ccccovevreiiirirnns
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Sch. DA-Verification
NONE

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

SI11, SI12, SI13, S114, SI15
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SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEaI........cc.ccueieieivcieeeeee e tesssiesiens [ eesesiesise e s s sesanes 0 | e [ e

2. Cost of cash equIValENts ACQUINE...........cc.eveivireieeieieeesie et besses s besans | sessessessesssneas 2,025,787,394 | ..ooeveervereeereeeeeeeseseesen | e 2,025,787,394

3. ACCTUAI OF QISCOUNL.......oveeeeiercresriesie ittt enssennes | sestsnest s eses et 0 [ v [ e

4. Unrealized valuation increase (decrease)

5. Total gain (10SS) ON AISPOSAIS........cvvrerrrerierieiiiieiesssseie sttt esssssssssessssssnnss | srvsssessssssssessssssssssssessssssssens 0 [ o | e

6. Deduct consideration received 0N diSPOSALS..............c.cuiuivriieicicieeeciseie et | seeressssiesesennas 2,021,903,816 | ..cvoeveererererereeieieieressienen | e 2,021,903,816

7. Deduct amortization Of PrEMIUM............ccvvviieieiciesie ettt sse s ssssessssssssssesens | seesiessssesississessessssssssessesesad 0 | oo seesesenes [ et

8. Total foreign exchange change in book/adjusted Carrying ValUE............ceenerinieneineineneieensineineeees | et sseseseeenend 0 | e [ e

9. Deduct current year's other than temporary impairment rECOGNIZEM............cevevreverereereirersieseesiereres |aerierssesessessessesssssssssseesenad 0 ] o | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccceevrrververins [ cevererreireieineins 3,883,578 | ..o (1] IR 3,883,578
11. Deduct total Nonadmitted @MOUNLS..........c.ocuerieririeiieiiiie e essesss s |t 0 [ | et
12. Statement value at end of current period (Line 10 MiNUS LINE 11)......oiviveviiireeeeesieeeessiensciesienes | covrerisiissesssensinens 3,883,578 | .o (L 3,883,578
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI16
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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

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

0L3

1 2 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
9 12 13 14 17 18 19 20 21 22
F
0 Current
r Year's
e Unrealized Current Other Than Admitted Amount
i NAIC Valuation Year's Temporary Effective Amount Received
CusIpP g Desig- Fair Book/Adjusted Increase/ (Amortization)/ Impairment Rate When Due and During
Identification Description n nation Actual Cost Value Par Value Carrying Value (Decrease) Accretion Recognized of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligation:
912810 QA 9[U S TREASURY....c.coevvivrrrrrrrnnrienneinersnissienssissesssssnssnssssenssssssnenss | ESui [ [ v | oo viiin.4,869,531 | .......86.235 | ..o 4,311,750 | coovvrvrnee 5,000,000 | .cccrvrrnes 4,874,205 |.......... 2,534 02/19/2009 | 02/15/2039
912828 AU 4|U S TREASURY.. 534,375 ...498,805 529 09/09/2004 | 02/15/2013
912828 EW 6|U S TREASURY.. .559,965 ...494,464 934 08/31/2006 | 02/15/2016
912828 FQ 8|U S TREASURY.....coermmrmrerinrenerinenrnenieniseessssssssssensensssesenssnnses | Bt | oo [oveviveins | e | iviiienn.804,000 | ... 113,993 ...............911,944 | ................800,000 | ..ooovvrrunnnnes 802,582 |........... (391) 02/12/2007 | 08/15/2016
912828 HR 4|U S TREASURY.. ..15,077,344 ..15,081,500 (10,286) 09/30/2009 | 02/15/2018
912828 HZ 6|U S TREASURY.. ..15,627,539 weverernnn 15,651,958 (65,134) ...75,466 10/30/2009 | 05/15/2018
912828 JH 4|U S TREASURY......oovvmmrrmerreeineenernsernerinenissesssssssssenssessssesssssnsnns | Bt | oo [ v | v | i 14,765,156 | ......108.414 | ...........14,093,820 | ............13,000,000 | ............ 14,433,943 | oo | i (169,468) 196,413 | cooovvvenee 520,000 | 01/08/2009 | 08/15/2018
912828 KD 1|U S TREASURY.. e 1832,742 | s | i 17,147 06/10/2009 | 02/15/2019
912828 KR 0|U S TREASURY.. ..12,950,173 8,583 04/30/2009 | 04/30/2016
912828 ME  7|U S TREASURY.....oovvmrimrrrerineinerinsrneniessseesssssssssssssessssesssssensens | S0kt | oo [onevvenns | weeennd | 5,822,193 | ......104.289 | .............5,954,902 | ..............5,710,000 | ..............5,802,661 | ........... (19,531) 02/08/2010 | 12/31/2014
912828 MP 2|U S TREASURY.. ..3,115,800 .3,000,000 3,777 03/25/2010 | 02/15/2020
912828 PC 8|U S TREASURY.. 4,246,875 | .. .4,500,000 441 11/30/2010 | 11/15/2020
0199999. U.S. Government - Issuer Obligations.........co.overiiiisrinninsnnmnsiinrssssssnssessssnsssssssesssnsssssensnssssssnsssnssssaee | snrenennes 80,079,842 | 1o XXX ovvivre | conrivirenns 80,923,741 | ..o 78,010,000 [ ..coorenrns 79,712,580 | oo 0 (230,865) 0 [0 | XXX [ XXX [ XXX | i 777,822 ..l 2,406,381 XXX [ XXX......
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
36200Q 2T 0|GNMA PASS-THRU X SINGLE F....coooiviiiiciiinissises s | ....... || ............ | ...... L I 64,660 | ... 114514 | oo T2476 | oo 63,290 | .ot 64,362 |.....o..... (150) | covevversnninsnisninnnins [ evnrisriississninsnies | onnenenn 12000 | o 6.370 | MON... 03/21/2002 | 02/01/2032
0299999. U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities 64,660 | ... XXX.oooooo | o T2476 | oo 63,290 | .o 64,362 | .o 0 (150) 0 XXX XXX 369 | i 4,430 XXX [ XXX......
0399999. Total - U.S. Government 80,144,502 | ... XXX.oooooe | o 80,996,217 | ... 78,073,290 | ..o 79,776,942 | oo 0 (231,015) 0 XXX XXX | e 778,191 | 2,410,811 | XXXeooooe [ XXX......
U.S. Special R & Special A ions and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
3128KE VR 8 FHLMC.......ociciiiicrierieeieeieessesisesiessesssssesssssssssesssesssssssssssssssns | sevnee | oo | eeseeesnens | vevens L1 [P 2,215,912 | .....103.099 | ...ccconecn. 2,383,283 | ..oovverene 2,311,627 | oovieren2,216,012 | oo | v 15,016 MON... 07/29/2005 | 07/01/2035
31204K M4 4 ...565,102 ....544,594 (4,325) MON... | ... 01/22/2003 | 01/01/2018
312968 M5 2 1,763,130 .1,701,965 (14,453) MON... | ... 01/09/2004 | 01/01/2034
31297P WK 3[FHLMC......iiiieierieeineeieiseisenissisessesssseesssssssssssessssesssssssnssnns | sevinee | oo | eovserennns | oeeensT | i 286,872 | 112441 | 310,111 | 275,797 e 285,322 e 1,223 MON... 05/31/2005 | 04/01/2035
31297T WF 6 3,448 MON... | ... 11/09/2005 | 09/01/2035
31298N UG 8 (143) MON... | ... 08/21/2001 | 05/01/2031
31383V S6 1 ...34,493 13 MON...| ... 09/13/1999 | 10/01/2014
31389K WT 4 .31 (6,864) MON... 09/03/2002 | 02/01/2017
31411A JG 1 (115) MON... | ... 11/09/2006 | 11/01/2036
31419A DS 3| FNMA.. ...t ssissessssssssssssssnsssssssenssssesssenssssssnsssssensanes | eonneee | oo | connnnenens | anreee 1 ....3,546,665 ....3,544,763 (1,902) MON... | ... 11/30/2010 | 09/01/2039
2699999. U.S. Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities ..13,193,645 ..13,161,039 (8,002) 0 XXX...
3199999. Total - U.S. Special Revenue & Special Assessment Obligations..........cuwreeiiieiininsrsrissessesersssessssssesnis (8,002) 0 XXX...
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00254E BZ 4 |AB SVENSK EXPORTKREDIT. ..1,106,250 .1,000,000 260 02/22/2007 | 03/01/2017
010392 EY  O[ALABAMA PWR CO...ovvuiriiiriiiisiseisisisssiesisssssesessssssssssenssss ..1,075,180 .1,000,000 (1,111) 01/08/2008 | 12/15/2012
025816 BB 4| AMERICAN EXPRESS CO.......ccovrvrririeineriseriessessssesssesssssssnsens ..3,112,375 .2,500,000 (10,657) 06/03/2010 | 05/20/2019
026874 AT 4|AMERICAN INTL GROUP INC . . ..679,213 ..1,029,230 | .. .1,000,000 | ... ...805,027 64,924 07/06/2005 | 05/15/2013
060505 DA 9|BANK OF AMERICA CORPORATION........covvuuerirrermcrirrirrnerierinees VFE 2,900,725 2,493,925 | ... 2,500,000 | ..oovvernvene 2,710,040 |........... (29,4086) 08/11/2003 | 03/15/2017
06406H BE 8|BANK NEW YORK MTN BK ENT. AFE] . ...496,055 537,215 ....500,000 ...498,412 807 12/13/2007 | 11/01/2012
126650 BH 2|CVS CAREMARK . . ...494,755 .560,655 | .. ....500,000 | ... ...496,296 463 05/22/2007 | 06/01/2017
144141 CX 4|CAROLINAPWR &LT CO AFE ] v 1,993,160 | .....112.326 | .......c...... 2,246,520 | ...ocoovnvn. 2,000,000 | ..oovrernenne 1,996,212 | ........... 653 11/28/2005 | 12/15/2015
14912L 3K 5|CATERPILLAR FINL SVCS MTN AFE] ....1,999,560 ..2,271,580 .2,000,000 ....1,999,670 40 08/29/2007 | 09/01/2017
15189Y AB 2| CENTERPOINT ENER RESOURCES, ....1,165,290 ..1,134,320 .1,000,000 ....1,050,862 (20,723) 08/23/2004 | 04/01/2013
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0 Rate Current
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172967 EU 1|CITIGROUP INC . e AFE] 610,929 | ... 110.099 . ...650,000 | .................625,302 | ......... 8,108 | oo [ everrerirneinnninneins | ereerne8.500 | o 8.130 02/27/2009 | 08/19/2013
172967 EV 9|CITIGROUP INC . JWAFE| 1,551,105 | L. 124.878 | . .1,500,000 | ..............1,545,670 |......... (3,701) [ oo | oo | erreerrn8500 | oo 7.990 06/12/2009 | 05/22/2019
19416Q DH 0|COLGATE PALMOLIVE CO LS. |. JGAFE] 999,920 | .. 112.898 | . .1,000,000 | .................999,947 |......... 8 | ovrveveiererneienins | eevnereniessnineeienns | evinnenn3.200 [ e 5.200 11/01/2006 | 11/07/2016
20029P AN 9| COMCAST CABLE COMMUNICATHONS.........cccovivrermrniirernniseirnninnns | evenee . L2FE | 266,348 | ... 112580 | . . ....250,000 | ... ..257,364 |......... (2,715) [ oo | e | e 1125 |, 5.820 06/06/2007 | 06/15/2013
202795 HS 2| COMMONWEALTH EDISON CO......oecomrvririerirerereesseienerieriesencenns | covees o e | W2FE [ 498,590 | ... 114335 | coovvieeere BTLBTE | s 500,000 | ..coorererneens 498,970 |......... 121 | e e | 8150 | 6.180 09/04/2007 | 09/15/2017
22160K AC  9[COSTCO WHSL CORP NEW.......coovvurmerrrrirerrerenersensesiseesssesnsenns | ceveee v | | WIFE | 245,105 | 114213 . ..250,000 | .o 246,611 | e A43 | e | s | 05500 [ s 5.760 06/06/2007 | 03/15/2017
25156P AN 3 |DEUTSCHE TELEKOM INTL FIN LS. [ | cveriven [ w2FE | 0993710 | e 113665 . . .1,000,000 | ... 994477 | ......... 484 | oo | e | 08,000 [ e 6.080 06/15/2009 | 07/08/2019
264399 EM 4| DUKE ENERGY CORP .......ccoumirririeirneinerienienesseesssssssssessesens | coveee oo | | WAFE | .. 528,415 | L 112494 | ..oovern 562,470 | oo 500,000 | ..coorerernene 513,534 |......... (2,492) [ ..o | e | eereennn5.300 [ oo 4.650 03/09/2004 | 10/01/2015
26442C AC 8| DUKE ENERGY CAROLINAS LLC.......cvoeriiiernriciiiinsieisnieeesissiens | vrvees | e | WAFE | ... 498,300 | .. 111.332] . ...500,000 | .................498,720 |......... 4T | e [ | 08,250 | 5.290 01/07/2008 | 01/15/2018
31359M NU 3| FEDERAL NATL MTG ASSN......covuirirriririerirnerierisenesseessesssessnenienes | eoveees . o] e 1] v 1,848,753 | ... 106.829 | . . .1,750,000 | ..............1,770,260 |......... (12,088) [ oo | cevverrerineeneeinnes | e 5.250 [ o 4.480 07/09/2003 | 08/01/2012
314275 AB 4 |FEDERATED RETAIL HLDGS IN......viuuiirieinerierineeseensenissessensenens | crveee I [ W3FE] ... 980,670 | ... 103.641 | ..ccooeerrnr 1,036,410 | oo 1,000,000 | .................994,369 |......... 4,390 | | e | e 5.350 | o, 5.840 08/29/2007 | 03/15/2012
370334 AS 3| GENERAL MLS INC......coooiverierieiiirienisrisseriesiiesiesissesssssesssienes | cvveees ...640,865 | ...... 105.642 | . ....643,000 | .................642,691 | ......... 259 | cvoreieeiierieeinnniens | evensnisnieniieninns | eererenn8.000 | e, 6.040 02/13/2002 | 02/15/2012
370334 BB 9|GENERAL MLS INC OO I . . ...981,500 | ...... 113.059 | . . .1,000,000 | .................986,972 | ......... 1718 [ e | vererneensninserseniines | vereeeend 5700 | e, 5.950 08/02/2007 | 02/15/2017
38141G CM 4| GOLDMAN SACHS GROUPLP..... FSSTRURRRN PO [ [T AFE | 1,941,740 | ...... 109.365 | ..ovever.nn2,187,300 | oo 2,000,000 | ..............1,974,302 |......... 5,754 | oo | e | cenreee3.500 | covivncs 5.870 05/18/2004 | 11/15/2014
38141G EA 8| GOLDMAN SACHS GROUP INC........ovvereermrimerierieseienississesssrinens | ceveene .| 1FE| .. ..239,945 | ...... 107.774 | . +.250,000 | .o 244,124 | 1,258 | cooevevevnerrerreneinee | veveneensnissrseninens | eereeenn 8125 | s 5.780 06/06/2007 | 01/15/2015
38141G FM 1| GOLDMAN SACHS GROUP INC... [T I . .| AFE] .. ...998,160 . . . .1,000,000 | .................998,560 |......... 153 [ v | eeveeernerisnseeins | e 8150 [ i 6.170 03/25/2008 | 04/01/2018
441812 KA 1|HOUSEHOLD FIN CORP..........ccvvrimrirrerrniininerierienesensssssssrsesssesees | covees I [ AFE] v 2,714,275 | ...... 109.011 | v 2,725,275 | c.ovvverene 2,500,000 | ..............2,563,815 |......... (31,199) [ oo | e | 8,378 [ 4.950 08/17/2005 | 11/27/2012
46625H AT 7| JPMORGAN & CHASE & CO......coouvemerrinerieeierieiseessssssssssesssnens | sevenne . .|.1FE| .. ...3,142,380 | ...... 107.801 | . ..3,234,030 .3,000,000 ...3,044,028 |........ (20,415) [ .oovorvercereriineinens | e | 5750 [ o 4970 |J....... ..172,500 | 08/17/2005 | 01/02/2013
46625H GT 1|JP MORGAN CHASE & CO LS. |.. | AFE| .. ...2,524,300 | ...... 107.028 | . ..2,675,700 | .. .2,500,000 | ..............2,509,661 |......... (5,152) [ vovverrrirnrireeriieeiiene | eevveressesnsieniinns | eereeerene8.375 [ i, 5.140 | AO...... ...134,375 | 12/13/2007 | 10/01/2012
494368 BD 4| KIMBERLY CLARK CORP.......ccovevurrmerierireinerissnisensenssssesssssssiens | cvveees I [ AFE ] v 2,363,060 | ...... 125522 oo 2,510,440 | ..oovvvrnvene 2,000,000 | ..oovrernvene 2,311,506 |......... (31,690) [ ..ovvvvereerrrinirnens | cevverirerieeeneeinees | cernenennd 72500 [ e 5.060 05/01/2009 | 11/01/2018
501044 CL  3[KROGER CO.....coovuuieiiiiiiriiieiseieieiissiesiesi s sssissesensees LS. |.. .1,000,000 | .................998,690 |......... 370 | o | e | e 1500 | e, 7.540 11/18/2008 | 01/15/2014
571748 AJ 1| MARSH & MCLENNAN COS INC......c.ccovvmirirmriririirinsiierineisnenneinns | cvveens . . ....500,000 | .................499,549 | ......... 237 | ceeveeniivneienirnnniens | cevesnnississsieninns | oeverern.850 | e 4.900 08/30/2004 | 02/15/2013
58933Y AA 3[MERCK & CO INC NEW. IS0 I AFE | 498,490 | 99.377| ..ccoeeev.......496,887 | .................500,000 | .................498,499 | ......... 9 | e [ | e 3:875 | i 3.910 12/07/2010 | 01/15/2021
59156R AU 2|METLIFE INC................ | veverieene | WAFE | . 249,408 | .. 115.887 | .ovvvverrnn 289,718 | ... 250,000 | ... 249,520 | ... T [ | e | o750 | i 6.790 05/27/2009 | 06/01/2016
595620 AF 2| MIDAMERICAN ENERGY CO.....c.ovvumiririreenerinsriersenessessssssssssenes | covees v e | WAFE | 1,999,140 | L. 107.072| .............2,141,440 | ..............2,000,000 | ..............1,999,737 |......... 1680 | vvveeverncrierieeens [ e | vereen5.650 | i 5.650 06/26/2007 | 07/15/2012
59562V AF 4 [MIDAMERICAN ENERGY CO......ccooeumrivmiimnireriinrinnienicseinenreninnns | veveee | oo [ eeesiienn [ W2FE | 2,114,720 | e 107.873 | . .2,000,000 | wovrereerne 2,114,720 [ [ | e [ | e D.875 | 0.560 08/31/2004 | 10/01/2012
61748A AE 6 [MORGAN STANLEY.......ccocormrenrirrrnnrnenireninnenssinsrnenensssssssssennnes | vevonee | oo | evvenrronens [ WTFE | 11,878,880 | ... 102922 . .2,000,000 . . 14,670 ..5.660 11/09/2005 | 04/01/2014
652478 AH 1|NEWS AMER HLDGS INC......ccocrvvemrrrnrinernerineenenrnsnissenssessssenensenne | LSuit | [ | W 2FE | 1i000.3,237,790 | ... 115.217| . .2,750,000 | ..............2,874,448 | ......... (53,952) [ .ovvvvrereererinnrinens | eeveerneriienineeinees | e 9.250 [ i 6.860 08/07/2003 | 02/01/2013
655844 BC 1 |NORFOLK SOUTHERN CORP.......cccocvverermrirrernnineissernsisersnnseerennnenes | LSt [ oo | veviviiens | W2FE | i 498,750 | ... 114.097 | ................570,485 | .................500,000 | ................498,917 |........ 96 [ .vevrrrerivrnerernninne | e | e 3.900 | s 5.930 05/27/2009 | 06/15/2019
693476 BB 8|PNC FUNDING CORP........ccccmmurmerirmrineerrniserserieneseessssnssnnesnenne | LSuit | [ v | W 2FE | i 1,955,640 | ... 105302 . . 4,145 ..5.930 08/02/2007 | 02/01/2017
693476 BF 9| PNC FUNDING CORP......coovriirernrirrereriersineisersniseirenssisessesssnssnnns [ eveene | o | vevvvnennns | o FE | 1,995,820 | ... 115.882| .............2,317,640 | ..............2,000,000 | ..............1,996,310 |......... 316 | oo [ [ 8,700 | i 6.720 06/04/2009 | 06/10/2019
74005P AN 4 [PRAXAIR INC .....ovviriiirrerieeneniisineriesissesnensssessensesssssnensssesees. | vevnee | oo | eovenerinens [ W TFE | i 499,085 | ..o 113.570] .................567,850 | .................500,000 | .................499,409 |......... B4 | oo [ v | 8375 | 5.390 10/30/2006 | 11/01/2016
805901 AP 0|SCANA CORP revvnee oo [ e [ W2FE | 621,480 | e 102.167 | . . (2,801) ..6.370 08/14/2001 | 05/15/2011
828807 CF  2[SIMON PPTY GROUP LP.......ccccovvmivrnrrerrnrnererinnissirsnnenssssenennnnens | LS [ [ v | WIFE | . 2,988,150 | oo 99.427 .3,000,000 | ..............2,988,528 |......... 378 | oo | cevenneineinniieniinns | oererennh 375 | i 4.420 08/09/2010 | 03/01/2021
88732 AG 3| TIME WARNER CABLE INC........cccoeeemmrmmernerrnrirseessrssnrnennessseennnne | LS [ | wivviine [ L2FE | v 2,004,400 | ... 106.147 | . .2,000,000 ...2,001,394 |......... (868) | vvvecerrrrererrerierins [ ererireeerneernsniseins | ereeeen5.400 | o 5.350 05/10/2007 | 07/02/2012
92344S AJ 9|VERIZON WIRELESS CAP LLC . ....1,983,700 | ...... 115.809 | . . . .2,000,000 | ..............1,989,856 |......... 3,055 | .o [ e | ennieeen 12375 | e 7.570 11/18/2008 | 11/15/2013
92857W AS 9| VODAFONE GROUP PLC.......cccoevierirrrreienisnsiesissssssissssensssensienns | LSues | oo [ oeviiveiirs | 2 2FE [ i, 997,410 | ...... 110.340 | wevverinnes 1,103,400 | ....ccovonee 1,000,000 | ..coorvernnne 997,728 |......... 207 | cveevvenrreeveniessiens | cevveseieensensieniens | eeverenns 0450 | e, 5.480 06/03/2009 | 06/10/2019
929160 AJ 8|VULCAN MATLS CO....... ..997,990 | ...... 106.139 | . ..1,061,390 .1,000,000 ..998,925 | ......... 393 | s | e | e 8.300 [ i 6.340 06/17/2008 | 06/15/2013
929903 DT 6[WACHOVIA CORP.. . . 2,955,870 | ...... 111.164 | . ..3,334,920 | .. .3,000,000 | ... 2,968,555 |......... 3,893 | i e | onneneenD 750 | o 5.940|JD....... ..172,500 | 08/02/2007 | 06/15/2017
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEr OblIGAtIoNS.........vc.revirieiisierissriseriseis s neseeeas 67,985,216 | ... XXX.ooooer | corenirnns 73,187,643 | ..cceeen. 66,393,000 | .....cccce.. 67,171,112 | oo (] (110,896) 0 0 XXX..oone XXX | 1,058,627 | oo 3,821,123 |..... XXXeoooe [ XXX......

Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities

14041N CH 2| CAPITAL ONE MASTER TR 200 [T [AFE] o 4,849,219 | ... 106428 ............ 5321400 | .. 5,000,000 | ..o 4,909,738 |...... . Y X T F . 4700]....... 5,500 [MON... | ... 10,444 | ... 235,000 | 08/14/2007 | 06/1512015




Annual Statement for the year 2010 of the APPalachian Insurance Company

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
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17305E EE 1| CITIBANK CREDIT CARD ISSUANCE TRUST. ....1,086,250 ..1,090,840 .1,000,000 ...1,081,182 (5,068) 03/25/2010 | 02/07/2020
92976B BL 5| WACHOVIA CMBS 2005-C22........cooveeiiriirississiisessesissssisssisssssssssenes | avvene . . ....1,004,862 ..1,031,220 (124) 12/15/2005 | 12/01/2044
3799999. Industrial & Miscellaneous - Other Multi-Class Comm. Mortgage-Backed/Asset Backed Sec..........ccccoceev... .. 6,940,331 . ..7,443,460 ..6,995224 | .0 | 13,329 0 0. 36,115 | 315,355 L XXX [ XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s | oeereniens 74,925,547 | .. XXX........ . 80,631,103 ..74,166,336 (97,567) 0 0 [..XXX........ XXX XXX... 1,094,742 | ........4,136,478 | ..... XXX.ooi | XXX......
Totals
7799999. Total - Issuer Obligations...........ccourwrerresrerneenns cinen. 148,065,058 | ... XXX........ v 154,111,384 .144,403,000 | .......... 146,883,692 | ..oooovronrinnennn0 | i (341,761) 0 0 .. XXXt XXX XXX... ..1,836,449 6,227,504 |..... XXXeoooe [ XXX......
7899999. Total - Single Class Mortgage-Backed/Asset-Backed Securities [ER RO OPRRPRION . 13,258,305 | ... XXX........ cnenn 14,011,492 | ............ 13,035,763 | ............ 13,225,401 | ... (8,152) 0 0 .. XXXt XXX XXX | 73,063 ..531,605 |..... XXX | e XXX......
8299999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securitie: . iR 6,940,331 | ... XXX | o 7,443,460 | ..o 7,000,000 | .o 6,995,224 | .o 0 | s 13,329 0 0 . XXXt XXX RS 36,115 | oo 315,355 | ..... XXX [ o XXX......
8399999. Grand Total - BONGS............c..oiuiiiriiiiieiiii e | ereieniias 168,263,694 | ... XXX........ | eovreeeee 175,566,336 | .......... 164,438,763 | .......... 167,104,317 | oo (V) [ (336,584) 0 0 .. XXX.ovwrne XXX XXX | e 1,945,627 | ......... 7,074,464 | ..... XXXevooos [ o XXX......
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Preferred Stocks - Parent, Subsidiaries and Affiliates
00822¢ 11 0| AFFILIATED FM INS CO 7% [ [...]...25000.000 | ... 100.00 {...100.000 | .ovvccvres 2,500,000 |...100.000 | voocccrrcre 2,500,000 | oo 2,500,000 |.covcovcnsserssseniins 175,000 | covvsovrrsscrnsssersisn | crnssessssmnsssnssss | v | s | oo P1A...... 07/26/1978
8599999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates 2,500,000 |...XXX..... .2,500,000 175,000 0 XXX | XXX
8999999, Total - Preferred Stocks 2,500,000 |...XXX..... .2,500,000 175,000 0 XXX | XK
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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
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

9899998. Total - Preferred Stock from Section 1 2,500,000 ..2,500,000 175,000

9899999. Total - Preferred and Common Stock.............. 2,500,000 ..2,500,000 175,000

(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 ME 7 [U S TREASURY .....ooouiiiiiiieieietieieieise ettt sssenssnies | avsessssssesans 02/08/2010 | BARCLAYS US FUND........ooieiiiiiirieisieee st ssssssssssessnsns | sossssssessesanes 5,822,193 5,710,000
912828 MP 2 . 1 03/25/2010 [ CITIGROUP........cvorverrerirrcrierirenes 2,943,161 3,000,000
912828 PC 8 11/30/2010 | CS FIRST 4,442,168 4,500,000 | oo
0399999. TOtal - BONAS - U.S. GOVEIMIMENT. ...ttt 61080 E 0808808000t bs 13,207,522 | oo 13,210,000
Bonds - U.S. Special Revenue and Special A
31419A DS 3| FNMA......ooiiiieiiieieieee e | ................ | 11/30/2010 | J P MORGAN........covriieiriiiriiiiciiteciessi st sss s s sssnsessessesssssnses | onsensesesnens 3,546,665 3,255,221
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments e eteeseteieeieeeeseeeierie  eieeeseeseseseesesiesesesessesiesseiesieresieiessesesisiesiesiesisiessesiesiesasiesiesissimsasetisianes 3,546,665 3,255,221
Bonds - Industrial and Miscellaneous
025816 BB 4|AMERICAN EXPRESS CO .... | 06/03/2010 | CHASE 1,217,660 1,000,000
17305E EE 1| CITIBANK CREDIT CARD ISSUANCE TRUST............ o . ... | 03/25/2010 | CITIGROUP.. 1,086,250 1,000,000
58933Y AA 3 |MERCK & COINC NEW.......imieiiiieieiieieicisiese et sse s | evsssssensenes 12/07/2010 | J P MORGAN.........ooooreieriitieiesicistesie ettt ss st ssssns | sesessessesnsns 498,490 | .oovviieiieeee e 500,000
828807 CF 2| SIMON PPTY GROUP LP.......tiiiiiiinierinississsissssssssnssenssssssssnsssssssnssenssssssenssssssssnsssnsensnns | nosesssessssans 08/09/2010 [ CHASE........ vttt st | nenessssssnsssna 2,988,150 3,000,000
3899999, Total - Bonds - INAUSHIIAl ANA MISCEIIANEOUS..............veeerieeiieieeicieiteieiete ettt sttt eesseessesseesseessebseeseesssessessnsanse | easssesessessesssessesssssesessassesassassesssssesassassessssassessessessssassessesansessessesnsansessesssns 5,790,550 5,500,000
8399997. Total - BONAS = PAI 3. 22,544,737 | oo s 21,965,221
8399999. TOtal = BONGS. ....cvvesiiiieesei s 22,544,737 | oo 21,965,221
9999999, Total - Bonds, Preferred @and COMMON STOCKS...............c..ivuuiiireririiiiiiiniiieiieee ettt etes | doeessess et eseees bbbttt 22,544,737 XXX
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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

o} 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.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36200Q 2T 0 |GNMA PASS-THRU......cccosvumirrmrrerierirneererinninn ... | 12/01/2010. | MORTGAGE PAYDOWN 12,993 (16) e(16) | v e 12,993 | s | e | e (V1 I 577 |02/01/2032.
912810 QA 9|U S TREASURY. oo | 11/30/2010. | CS FIRST...oouiiiiiinnineienienin [ e | o 4,515,039 | ........5,000,000 | ....... 4,869,531 2,318 2,318 ceeenn 4,873,989 | .. . (358,950) | ...... (358,950) | ...... 226,359 |02/15/2039.
912828 CJ 7|U S TREASURY. ... | 11/30/2010. | BANC OF AMERICA........ccccovvrimerr | v | e 1,132,695 | ........1,000,000 | ....... 1,054,375 | .oovveeee 027,432 | oo | e (5,346) (5,348) | ..oocvorvereriens | cerereiinns 1,022,086 | ...coovvvevrrrins | e 110,609 | ....... 110,609 | ........ 49,599 | 05/15/2014.
912828 CT 5|U S TREASURY. ... | 03/25/2010. | BANC OF AMERICA. 2,809,523 2,600,000 | ....... 2,626,813 | .ccovenee 2,613,829 (628) (72 [ 2,613,201 196,323 | ....... 196,323 | ........ 67,155 | 08/15/2014.
912828 DL 1|U S TREASURY, 1. 05/11/2010. [ VARIOUS........oviririrrirerierininninens | seererssiseeensssisnenns | voeees 11,620,000 | ...... 11,620,000 | ...... 11,084,164 | ......... 11,601,063 | .ooovvvveervriers | v 18,937 [ .o | e 18,937 | e [ e 11,620,000 |.. B TSR ISR 0| . 201,600 |02/15/2010.
912828 DM 9|U S TREASURY. ... | 11/30/2010. | BANC OF AMERICA. 2,234,766 | ........ 2,000,000 | ........ 1,946,250 | ..cccooeee 1,969,232 5,019 5,019 [ | s 1,974,251 | .o | s 260,515 | ....... 260,515 | ... 103,478 | 02/15/2015.
0399999. Total - Bonds - U.S. GOVEMMENL. ... sseserssissssenssssins | srsssssesssssssssssassssees 22,325,016 22,232,993 | ...... 21,594,407 | ......... 22,096,236 [ ..ooovririniann 0 20,284 0 20,284 0 e 22,116,520 [....ccoonrnncd 0. 208,497 | ... 208,497 | ...... 648,768 |..... XXX......
Bonds - U.S. Special Revenue and Special A t
17305 CU 7|CITIBANK CREDIT CARD ISSUANCE TRUST........ ... 1 03/25/2010. [ CITIGROUP......ccoocvviirrrnriiiirineis [ eevrreirernnisrereninenens | e 1,023,125 | ........ 1,000,000 | ...........998,470 | .............. 999,304 | ..o | e 51 51 [ e v 999,355 | ..voiveerriirens | v 23,770 | ......... 23,770 | ccvenee 21,111 | 10/20/2012.
3128K6 VR 8|FHLMC ... | 12/01/2010. | MORTGAGE PAYDOWN... 1,029,629 | ........ 1,029,629 ..1,023,934 5,695 5,695 210,029,629 | [ e | e 0 | 23,951 | 07/01/2035.
31294K M4 4 |FHLMC ... | 12/01/2010. | MORTGAGE PAYDOWN... e v | 197,362 | e 197,362 198,115 (752) (752) 01/01/2018.
31296S M5 2|FHLMC, ... | 12/01/2010. | MORTGAGE PAYDOWN 915,491 | ... 915,491 | ..........948,391 | ...occooue. 919,744 | .o | e (4,253) (4,253) 01/01/2034.
31297P WK 3 |FHLMC ... | 12/01/2010. | MORTGAGE PAYDOWN 10,245 10,245 210,234 | | s 1 11 04/01/2035.
31297T WF 6|FHLMC ... 1 12/01/2010. | MORTGAGE PAYDOWN........ccrvie [ cerrrrererinninsinninerins | evireinnd 666,278 .663,796 2,482 2,482 09/01/2035.
31298N UG 8|FHLMC ... | 12/01/2010. | MORTGAGE PAYDOWN 9,251 9,261 (10) ..(10) 05/01/2031.
31383V S6 1|FEDERAL NATL MG .. | .| 11/01/2010. | MORTGAGE PAYDOWN 6,812 6,800 | oo [ s 11 11 10/01/2014.
31389K WT 4 |FNMA PASS-THRU ... | 11/01/2010. | MORTGAGE PAYDOWN 79,942 | v 79,832 | .. 80,725 | oo 76,635 3,379 3,379 02/01/2017.
31411A JG 1 |FEDERAL NATL MG .. | ... [11/01/2010. | MORTGAGE PAYDOWN 935,314 935,314 [ covenennd 941,379 | oo 935,874 (560) (560) 11/01/2036.
3199999, Total - Bonds - U.S. Special Revenue and Special A it .. .. s 4,873,449 | ........ 4,850,214 | ........ 4,824,643 ..4,843,697 6,054 0 .6,054 0 4,849,751 |...... 0] . 23,698 | ... 23,698 | ...... 135,548 |..... XXX......
Bonds - Industrial and Miscellaneous
22541L AB 9|CREDIT SUISSE FIRST BOSTON.. 1+ 103/23/2010. | CS FIRST...oourerrerrineirerierineens | coneriesiseesnssisnsins | coveeens 3,224,700 | ........ 3,000,000 | ....... 3,243,750 ..3,068,772 ..3,060,427 164,273 | ....... 164,273 11/15/2011.
25156P AB 9| DEUTSCHE TELEKOM INTL FIN.... ... | 02/08/2010. | MESEROW 2,819,768 .2,750,000 ..3,331,078 ..2,796,712 . ..2,785,319 ..34,448 34,448 06/15/2010.
260003 AD 0|DOVER CORP voe [ [03/18/2010. [ MESEROW........coourvmirierineineennns | seeiseissrinenieeenenns | evveees 1,525,879 | ....... 1,450,000 (7,071) 02/15/2011.
361856 DA 2| GMAC MORTGAGE COPRORATION........coovvvrnne ... | 12/20/2010. | VARIOUS...........cc..u. 8,464 8,464 2,223 10/25/2033.
59156R AC 2|METLIFE INC ... | 04/05/2010. | CITIGROUP. revers 267,348 250,000 (546) .13,847 . .5,402 | 12/01/2011.
828807 BF 3|SIMON PPTY GROUP LP.......cocouriiirriiniricrines ... | 08/19/2010. | CORPORATE REORG.......c.covvurmuns | corverierincirisiiisiins | e 3,693,950 | ........ 3,250,000 (5,561) 403,931 | ......403,931 | ..... 183,828 | 08/15/2014.
875127 AS 1|TAMPA ELEC CO v | 11/15/2010. [ WELLS FARGO........ovvvrrriernrirees | corrneeersniesirenieens | v 2,180,800 . (24,051) 134,940 | ......134,940 | ...... 127,188 | 06/15/2012.
98388M AA 5| XCEL ENERGY INC......oooiirriiirnsisinisssisnsnississsnians ... | 12/01/2010. [ MATURITY 500,000 . 570,120 .511,595 .(11,595) ] .. .. ........35,000 | 12/01/2010.
3899999. Total - Bonds - Industrial and MiSCEllaNEOUS...........ccuiiiiiiiiiiiiniiniiniins i ssssssnsnies | anias 14,220,909 | ......13,208,464 | ...... 14,573,541 13,488,344 ..(66,339)] .. 798,904 | ... 798,904 | ... 511,748 | ... XXX......
8399997. TOtAl = BONAS = PAM 4.t ekt | e 41,419,374 | ...... 40,291,671 | ...... 40,992,591 | ......... 40,428,277 . 0 (40,00 | 0 [ . 40,388,274 |0 [ 1,031,099 |..... 1,031,099 | ...1,296,064 |..... XXX
8399999. Total - BONdS.......coooviniiiiiiniiciiccisisicsnianas s | s 41,419,374 | ... 40,291,671 | ...... 40,992,591 | ......... 40,428,277 . . 0 [ (40,00 | 0 [ 40,388,274 |0 [ 1,031,099 |..... 1,031,099 | ...1,296,064 |..... XXX..ooo
9999999. Total - Bonds, Preferred and COMMON STOCKS...............ccuciiiviiririiiiiiiins ot ssesesisesiessesesssssessesssssessesessensssinns | sveond 41,419,374 | ......... ), 9. SR [ 40,992,591 | ......... 40,428,277 40,001) [ .....cccceree.l0 | ..........40,388,274 | .....cc.......0 | 1,031,099 |..... 1,031,099 | ...1,296,064 |..... XXX......
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SCHEDULE D - PART §

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

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

NONE
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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
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Preferred Stocks - U.S. Property and Casualty Insurer
00822# 11 0|AFFILIATED FM INSURANCE COMPANY.........cccccevurrnnnne | ............ | 10014............ 2CIb6................. | DNOee e ...2,500,000
0299999. Total - Preferred Stocks - U.S. Property and Casualty INSUTET.............oiiieieisciri s ssssn e esssssnssnsenssssssnssnes | eossssssssssssssessesssssessend { ] 2,500,000
0999999. Total - Preferred Stocks............cccovvrennnee. ettt eneen o 0 ...2,500,000 |.
1999999. Total - Preferred and COMMON SOCK.............vuuiuriiiieiieeirerieietiese e v | s 0 ...2,500,000 |.
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: $.....152,900,973.
2. Total amount of intangible assets nonadmitted §.......... 0.

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

NONE
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Sch. DA-Pt. 1
NONE

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

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

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

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

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

E17, E18, E19, E20, E21, E22
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6
NAIC
Designation|
CusIP /Market Fair Book/Adjusted Maturity
Identification Description Indicator Value Carrying Value Dates
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
34956P 9S 8 |FORTIS BANK, BRUSSELS (SRR IO TFE | o 1,498,988 | ..ooovvrrerceirieris 1,498,988 |01/04/2011....
G23441 9G 1|CLYDESDALE BANK PLC................ et | e AFE | s 1,500,000 | .oovoverriernicerenis 1,500,000 |01/21/2011....
0667K8 9B 4 [BANQUE ETCAISSE D EPARGNE DE L ETAT.........c...... s 1,498,832 |02/16/2011....
86560E 9D 4 |SUMITOMO TRUST & BANKING CO LDN.......... 1,500,019 | 02/18/2011....
000PQ3 FJ 4 |BARCLAYS GUERNSEY..... 1,500,000 |02/23/2011....
90466R 9B 6| UNICREDITO LONDON................ e . ...999,613 | 01/21/2011....
000D2B ZC 2|KBC, BRUSSELS ceevrereneenssnnenessnesensns | e TFE | vieiincnssinneinnnnn 1,000,000 | oo 1,000,000 |01/24/2011....
0014N6 NT 5|PERSHINGLLC.... 3,000,000 | 12/27/2010....
000BPG GH 0|RBS SECURITIES INC . 2,000,000 | 12/27/2010....
000CB8 Q9 8|SOCIETE GENERALE NY BRANCH... 8,421,635 | 12/27/2010....
000BC3 38 7|DEUTSCHE BANK SECURITIES INC s s 3,267,453 | 12/27/2010....
0019Q9 69 8|HSBC SECURITIES,INC 12/27/2010....
000BC3 38 7|DEUTSCHE BANK FINANCIAL......... s . . 03/21/2011....
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation .. .. .. 33,686,540 |...
3899999. Total - Industrial & Miscellaneous (Unaffiliated) ettt enensnes | e nes 33,686,540
Totals
7799999. Total - Issuer Obligations...........ccccoewnrenes ..33,686,540 |...
8399999. Subtotal - Bonds.........ccccneeee. . ..33,686,540
9999999, Totals........ OSSO PPPRRRPOON . 33,686,540 |...

General Interrogatory:

1. The activity for the year:  Fair Value $.....4,320,612  Book/Adjusted Carrying Value $.....4,320,612

2. Average balance for the year:  Fair Value $.....30,630,364  Book/Adjusted Carrying Value $.....30,630,364

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §

E23
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4
NAIC
Designation|
CusIP IMarket Fair
Identification Description Indicator Value

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value $.....33,686,540  Book/Adjusted Carrying Value $.....33,686,540

E24
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
0199998. Deposits in.....3 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open DEPOSILOMES............cccvuurivmiriiriiiciinieri e XXX... (240,120) | XXX..
0199999. Total - Open Depositorie; XXX... (240,120) | XXX..
0399999, TOtAl CASN 0N DEPOSIE. ...vv.rersreseeseeeseeesserss et ees s8££ XXX... | (240,120) | XXX..
0599999. Total Cash XXX... | (240,120) | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 4,908,944 | 4. April (64,835) | 7. July. (37,170) | 10. October. (6,358)
2. February. 10,831,835 | 5. May. (109,866) | 8. August (124,571) | 11. November. (3,654)
3. March 16,076,047 |6. June (49,130) | 9. September. (85,336) | 12. December. (240,120)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year
Sweep Accounts
JP MORGAN CHASE & CO COMMERCIAL PAPER END OF DAY INVESTMENT ........ciitiiiteititieieisiesiess sttt s issesssess s essssessessseessessesessssensesssssessssansessssensesssssessnsansessess | AAAAAAAAAAA ‘ 12/23/2009 | ..o 0.150 |. 3,883,578
8499999, TOtal = SWEED ACCOUNES. ... eeeereteiesesseete ettt r ettt 3,883,578
8699999, TOAl - CASN EQUIVAIBNES...........cvvuieeieacitieiis st es s b b8 8881848828418 E s E 88 bR b Rkt E bR be eeEEee b e b oAb Ef e bR bbb bbb 3,883,578
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. AlBDAMAL .. AL i | bbbt tiens | ettt enenen | et | s
2. AIESKAL e K | st | enteren et et ene | seereni e | eree
30 ANZONA. it AZ [ i [ bbb | enteb sttt enn | s | eree
4. ATKANSES ... AR | s | s ens | eriereeni et enies | ereresieerene e enenes | e
5. CalifOMNIA. ..o dOA | s | et ntens | arsenies et enies | ereens e | e
6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres
7. Connecticut CT | e [ ittt | entenenb et enn | st | neres
8. DEIaWArE. ...t DE | s | ot | et | oo | e
9. District of COIUMDIA. .......ccivrieerDC [ i [t | enteb st | s | e
10, FIOMAA. ..o dFL | s | e[ srerens e enens | seress et | eres
1 GROMGIA. ..oveeeiiriciierienees OA [ i s | e | s | s
12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres
13. ceID [ i [ bbb | enteeb st | st | e
14.  lllinos. . TL | oririie | ettt | erieeen et | st | e
15, INGIANA. ..o IN s | st | sieebens et | sebees st | s
16, TOWAL v BA i et | etesess st | sertene e | oo
17, K@NSES..ccovoeicecinrineierieeen S [ i bbbt | rees et | eeeresiee e | e
18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees
19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e
20, MAINE...cooiccireierennedME i s nens | srieres st | ereess e | e
210 MAYIANG..... MDD [ e [ sttt s st ennens | sressetansestesesntensantesnns | feesensenseseteneentennsnsenes | eees
22.  Massachusetts.. AL e s | et | s | e
23, MIChIGAN......eeeececieireeeeeee e M | e | ettt ettt sans st ennens | sressntantestessesntensentennns | resensensesntneentesnnnsenns | enes
24, MINNESOtA. ..o MIN i s | e | e | s
25.  Mississippi.. VIS | s | Rt s sttt ententenns | etesentessenetensentesnenntne | netessesseseenaententennennes | neea
26, MISSOUM....oevverrivrinrierreeenee MO [ i [ ettt niens | seterent st nens | ettt | e
27, MONMEANA. .. T i | bbb | srbte sttt enies | ereresi st | e
28, NEDraska........ccovevvirenieeeneedNE [ i e niens | senerete et nens | ettt | e
29, NEVAAA. ...V i s | srbte st enies | ereesieernn e | e
30, NeW HamPShIre.........coocvereetNH | it [ bbb | shesisenas s enitens | ensbinssiesie s sniiniee | ceres
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