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Annual Statement for e year 2011 of ie AP Palachian Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar8ASUNY SECUMEES........v.veveeeseceeieeeeteee ettt s sestes s sssnans | oenee 79,329,828 |.......... 378 | ... 79,329,828 | .....ovvvverererrererens | v 79,329,828 |......... 37.8
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEMMENt AQENCIES........c.vererrerrerrerirnrereinernrenessessensseesessssssnssnssens | sessnsssessnssmsssessnnss | eeneernesnss00 [ rormiinninenniinsnnnns | cevreiesnsensesssnsinnes | ceeneesssssssnsensennd (V)N I 0.0
1.22 Issued by U.S. government sponsored agenCies............c.ocueveveeeeerreerennererenieensneess | eeversnresessnsesensnrens | eevereerersd000 Lo [ eeviesiieeiesieeniens | evevevisieesssesennd (0} 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUMtIES)........cccve. | veurrrrreerrerrirnienins | woveereannns 0.0 [ e | e (V)N 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............ccvwerrrereenrerrieeneireins | cevereeereneensinsnnes | eeneeneenn 0.0 [ oo e | e (0] IO 0.0
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general OblIgatiONS............c.ovururirrrirrireireireeieeese e eesseeseesesseseees | seeessesessseesssenens | sreesesenees 0.0 [ e [ e | e (0] IO 0.0
1.43 Revenue and assessment ODlIgations............c.ccevveieiicrricieneeerece e | sreereseseesssesseninns | eveeesinns 0.0 | oo e | e (0] O 0.0
1.44 Industrial development and similar OblIGAtioNS...........c.vvevuririenrrninrsereeseiseseines | cevereeresessensinsnnes | eesneeneenn 0.0 [ [ e | e (0] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL..........c.coooeeeeeeeieeeeeree s esessessens | evveniesanns 54,633 |............ 0.0 | .. 54,633 | .o | e 54,633 |............ 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........c.cccovevevevviseeieveeeieieens | e 10,097,642 |............ 48 | ... 10,097,642 | ..coocveveerereeeiens | e 10,097,642 |............ 4.8
1513 Al OtNET ...t | bt | seenieneas 0.0 [ [ | e (V10 O 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC 0F VA.........coovoeeeeenrsiieinns | ceerevesrensnssesens | evesvensenns 0.0 [ oo e | e (0] 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....... | ccooeveeevniveveines | covieinnnnd 0.0 | oo e | s 0 [ 0.0
1.523 Al 0NN ..ottt sttt | eriseees 7,665974 |........... 37 | e 7,665,974 | oo | e 7,665,974 |............ 37
2. Other debt and other fixed income securities (excluding short-term):

© © N o

2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)..
2.2 Unaffiliated non-U.S. securities (including Canada)..............coevvevveerervereerseseeeseenenenne
2.3 Affiliated SECUMLIES. ......c..evieeieeicrcteie ettt

Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:

321 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated

33

34

35

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural........ccocvevierniinnnns
4.3 Single family residential properties
4.4 Multifamily residential PrOPEIIES.........vu e sseseeesssssss s ssesssnssnesns
4.5 Commercial loans...........c.c....

46

Real estate investments:
5.1 Property 0cCUPIEd DY COMPANY........ovurerirrirrrireieiseeeeeessseseesesseessessessesssesssssssssssessesssseseses

5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of AEDE). ...

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

Mezzanine real estate loans

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

............ 1.2
............ 0.0

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

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

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

CONMTACE IOBNS.........vevcercerciei et bbb

DBIVALIVES. ..ot

RECEIVADIES fOr SECUMHIES. ......vuverercerieiicirici e

Securities lending (Line 10, Asset Page reinvested collateral)..............coeveeenveevervevereeierieenes | cvvne 18,667,047 |............ 89 ... 18,667,048 | ......... D,9.%, GRS DR )0, N B XXX..
. Cash, cash equivalents and short-term inVestments...............ccoevevveveieicrccnisieeseeeceeeveens | v 32,173,625 |.......... 15.3 | ... 32,173,625 |......... 18,667,047 | ...... 50,840,672 |.......... 24.2
. Other iNVESIEA @SSELS..........cuuiiiiii s | e | srisnensd 0.0 [ e | o (V) 0.0
. TOtAl INVESEEA @SSEES. .. ..vv.everererreeiceieere ettt ....209,995,587 |........ 100.0 | ....209,995,588 |......... 18,667,047 | ....209,995,587 |........ 100.0
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Annual Statement for e year 2011 of ie AP Palachian Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YEAT.........cvruuererirereeireieeseesseseseseesese st st esessssese sttt ss s s E et n bbb en et en
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........couiiurininiesineree et sennes

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbt st s b
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt
4. Total gain (10SS) 0N diSPOSAIS, PaArt 3, COIUMN 18.........iuieiiiieiereieiei ettt s bbb s8Rt

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

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

7. Deduct current year's other than temporary impairment recognized:
7.1  Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

8. Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11
8.2 Totals, Part 3, Column 9

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

10. Deduct total nonadmitted amounts

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........cuiuiiueiiicieieseie et sttt bbbt

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........c.cvuevcveiieiieieisete sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeicieiesc st ss s

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccueiiveierieiessees s
3. Capitalized deferred interest and other:

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

3.2 T0tals, Part 3, COIUMN 11 ..ottt
4. ACCIUAI OF GISCOUNE......cvuveeereieseessesis s est s8££ R8s
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......covimiririiriiieciieesi st ess s bbb

5.2 Totals, Part 3, ColUmN 8.........c.ovrvvrrierrincrrirerieeriseseiensiesesenens] NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccovvvvereevererreen JR. N - B IRt en
7. Deduct amounts received on disposals, Part 3, COIUMN 15............cciiiriiiiereiceees sttt ettt b bbb a s ettt bt es bbb aese st en b st
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE TEES..........c.eviiiviieieee ettt et
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.......cooiiieiieriieiresise sttt
10. Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN ...ttt

10.2  Totals, Part 3, COIUMN 10.......civimirieiririeiresierese s s esesse st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-84+9-10)........ccceerrevrreiiericreeseeiesessese s
12, TOMAl VAIUGHON GlIOWEANCE..........ouuvereieeiisceiseii s s s
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceveevictieeieieieesitete sttt ettt s st s e a e s s bbb b e b e s e e b bR s bbb b st b e e s s s et et eb et b et s bae s s s st ensn st
14, Deduct total NONAAMIIE @MOUNES.............eveuuiriiiierieresee et ess s8R
15.  Statement value at end of current period (LINE 13 MINUS LINE 14).......oiireieicrieeice ettt st es ettt b ss st s st et b s sassenss st

S102




Annual Statement for e year 2011 of ie AP Palachian Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YBAT..........cvu ittt es et ese bbb b s s8R E bbbt en

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.iuiiririincre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvuririurircriescrsriseeese et sesses

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveievireieicicisie ettt st b a bbbt nae s

3.2 Totals, Part 3, COIUMN 12........coiiiiiiieieccsie ettt st a ettt s s st

4. ACCIUAI OF QISCOUNL.......o.oeiictctie ettt b bbbt bbb bbb bbb s s s e s s bbb e b s e b sttt b s e b a e bbb st n b b e s s

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13..........cooevimieieeeseee e N ‘ B W
5.2 Totals, Part 3, Column 9......c.c.oeverieerceeeeceeeeeeeeee e B v A B e,

Total gain (loss) on disposals, Part 3, Column 19
Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation

© ® N o

Total foreign exchange change in book/adjusted carrying value:
9.1 T0tals, Part 1, COIUMN 17......oeeiiieei ettt bbbt

9.2 Totals, Part 3, COIUMN T4.........uiieeee ettt bbbt s bbb bbb s bbb

10. Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ..ottt ettt ettt ettt b s bttt st s s sttt bbb es s s s s snaebnes

10.2  Totals, Part 3, COIUMN 11 .......iiiee ettt bbb bbb bbb st

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

12.  Deduct total nonadmitted amounts

13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........c.ueiuiuiieieiiiie ettt bbbt a st bses e

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

Cost of bonds and stocks acquired, Part 3, Column 7

R

Unrealized valuation increase (decrease):
41  Part1, Column 12..............

169,604,315

26,321,146

ACCIUAL OF QISCOUNL. ... vttt sttt bbb s b4k 4 sS4 s 42 R4 A A b s bbb s bbbt s st een

245,592

42 Part2, Section 1, Column 15.

4.3  Part2, Section 2, Column 13.

44  Part4, Column 11

0

Total gain (loss) on disposals, Part 4, Column 19........cc.cccvevernrvnrrerrein.

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

©® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............

1,496,793

37,772,589

Deduct @amMOrtiZation Of PIEMIUM........c.cveiueieisriieiesss e e sest et s e s bbbttt b2 s st E s s R8s s8R s e R bR bbbt s st

740,342

8.2 Part2, Section 1, Column 19.

8.3 Part2, Section 2, Column 16.

8.4 Partd, COIUMN 15, ...ttt ettt

9. Deduct current year's other than temporary impairment recognized:
9.1 Part1, Column 14..............

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14.

9.4 Part4, ColUMN 13 ..ottt sensnsns

0

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

11, Deduct total nonadmitted amounts.........ccccceuerrererernnreerninnenns

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviiireieiciicei ettt sttt b ss sttt et b s et s seenses et

Si03

159,154,915

159,154,915




Annual Statement for e year 2011 of ie AP Palachian 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.........cocvverveens | vevverevrneciinenns 79,384,462 | ....coovvvine 87,730,171 | oo 80,001,104 | cooovvrirrrrirens 77,563,560
Governments (Including all obligations 2.
guaranteed by governments) 3.
4.
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOAIS.....cveeiiiecciieieeies | i Leeressessesesssssssssssesesssssesseses | srssessnssssessesensensessesssnsansens | eesessesesinsensesssssnssnesssessssnaas
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOAIS.....cieiiieeiiiceiieeies | e Leeresessessssesssssssssesesssssesseses | essesessssssssesnssnsessessnsnsassess | eesessessesssensessessnssnssssessesnaes
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..ooovivcesiriiiescicries | i, 10,097,642 | .ocovvvvceenees 10,925,657 [ ..ooovveivne. 10,144,391 | oo 10,001,496
Industrial and Miscellaneous and Hybrid 8. United States.......coovvvevevevees | cvverreririennnad 67,172,811 | v 73,212,650 | coovvvrerirernn 67,416,454 | ..covvrrrern 66,027,000
Securities (Unaffiliated) 9. CaANAUA.......coevcrereeeeieis | e | e | st ssseens | erresrese sttt
10._Other Countries........ccoovceeeee v L L,
11, Totals...ooveeeeierieeicssciceie | i, 67,172,811 | .o, 73,212,650 | cooovvvviciirennen: 67,416,454
Parent, Subsidiaries and Affiliates 12, Totals. .o e L L,
...156,654,915 171,868,478 ..157,561,949
PREFERRED STOCKS 14, United States.......ovverrreerreens [ reerrrirnrcinrrinerennrinsesineees [errneennseecsesnesessenneees [ e
Industrial and Miscellaneous (Unaffiliated) 15, CaNAUA......rveerreeeerinrireiiees [ o [ s [ sttt
16. Other Countries........oocnninnee | e [ | s
17, Totals. v [ [0 S [0 0
Parent, Subsidiaries and Affiliates 18. Totals.....oovereeiiicieeciees | e, 2,500,000 | oo 2,500,000 | oooveiririies 2,500,000
19. Total Preferred Stocks.......| .ccooovvvercnnnnen. 2,500,000 | .oooovoireiine 2,500,000 | oo 2,500,000
COMMON STOCKS 20. United SEAES......cvrieereriinns | e [ e | s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA. ... | e | st | st
22. Other CouNtries.......covivniiens | o | | oo
23. TotalS. ..o | [0 [0 0
Parent, Subsidiaries and Affiliates 24, TOtAlS. ..o, [ | e sssenesnenns | enes s nenes
25. Total Common Stocks....... | ..o, 0 [ [0 0
26. Total StockS...coouumensrsisrinisne | covvivinc, 2,500,000 | .ooovsriisriennnenns 2,500,000 | .cooovvrenirienens 2,500,000
27. Total Bonds and Stocks.... | .................. 159,154,915 [ ..oovvvrrevernne 174,368,478 | ....ovvvvevvernne 160,061,949

S104
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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
Column6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments
Class 1
Class 2

Class 5....
Class6....
TOtAIS .ttt

2.1
22
23
24
25
26
2.7

All Other Governments
ClASS Tt
ClASS 2.ttt et

Class 4....
ClASS ...ttt
ClASS B......v ettt
TOtAIS. .ttt

31
32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1....
Class 2....
Class 3....
ClASS 4.ttt
ClaSS Bttt s

TOtAIS e

41
4.2
43
44
4.5
46
4.7

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

Class 1
Class 2
Class 3
Class 4....
Class 5....
Class 6
TOtAIS .

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

................. 9,437,826
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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?) Years Ov:r 20 Tftal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1o ssnssnses | avsessinsiins 25,514,594 | ............... 15,813,025 | ...ocevveee. 33,716,249 [ ..o [ e 1,004,183 | ...............76,048,051 | ..cevvvvrrivrrirereeend1.9 | o 51,182,683
B.2 ClaSS 2u..ccevierrieeieeie st | et | serseseeseienens 6,449,083 | .coovvierinne 9,632,095 | ...ooveererererrnesenns [ e | e 16,081,178 |89 | 21,989,285
8.3 Class 3.t | et | e 51,966 [ ..o | e | e | s 31,966 |00 | o 994,369

Totals... ...25,514,594 ...43,348,344 .1,004,183 ...74,166,337 | ....

Hybrid Securities
T ClASS Tttt sesse s sessesssssssssssnnns | stessesiesessssssssssssssssessnsens | sessesesssssesesessessesssssssans | seesessesssssesssssssessssssesess | sessessesessssessesssssssssessnes | sensessesssssssessessnsessessnsenss | svereessnsenessnseseseesensssd [ ereervnrssreieienrereersnd 000 | oo
T2 ClaSS 2. es st sessessessesssssessnns | ctnssesissesssssssssssessessssens | sosssesisssssesesessessesessssssns | seesessssssssesesssssessssssesess | sessessessesessessesessssssssessnns | senesessssessessessssessesensenss | svereeseneneesensensesseenssid [ eeeeenesieiisienrereenend 0000 | oo

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1....
ClASS 2.ttt bbb nn

ClASS 4.ttt
ClASS 5.ttt sttt
ClASS Bttt sttt
TOtAIS. ..o
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded

11
Total
Privately Placed (a)

9.

Total Bonds Current Year

ClASS 1.ttt s
ClASS 2.uvvievree ettt
Class 3....

Line 9.7858 % 0f COL B...ucvuvieiiie e

10.

Total Bonds Prior Year
ClASS Tttt saessss e ssessssssssssssssessns | svessssssesssessesessssssnsensens | sesensensenssn 38,920,335 | vveiriinns 88,489,051 | .oevvere 3,487,027 | .o 18,224,248
Class 2.... 9,144,531 |....
ClASS 3..ovviereieresseeese st sssssssssssssessens | ssssesssssssssssessesessssseess | svvesseeseesersnn 994,369 | it

ClASS 4.ttt
ClASS 5.ttt sttt
ClASS B......v ettt

................. 1,989,856

Totals....coevverrieereine
Ling 10.7 258 % 0f COL 8. e

1.

Total Publicly Traded Bonds

Class ... [ e, 25,514,594 | .............. 35,374,042 | ... 93,117,007 | oo 28,497 | .o 10,496,643 | ......ccc... 164,530,873 [ .vvvvvirririin 90.6 [ .ovverreen. 142,130,807 [ .vvvevirrirriiann 85.1 [ v 164,530,873 |.............. )99, G
ClASS 2. | s | s 6,449,083 | ....cccoevvvnne 9,632,005 | ... [ | s 16,081,178 | oo 8.9 | 21,989,285 | ..o 132 | 16,081,178 |.............. )9, SR
CIASS 3o essssssssenens | eveseenienesssssenesesessnnens | seeeseseeseeseenees 51,966 | ..ooeeoeirrerneeierernernes [ eerrereenieneneenenneens | e | e 51,966 | oo 0.0 | oo 994,369 | ... 0.6 | oo 51,966 |.....ccc...... XXX

Class 4....
ClASS 5.ttt
ClASS B..ovvvvvvrvrieiesiesiss sttt st

Totals......coevveererrerrne. 165,114,461 | ....
Line 11.7 as a % of Col. B......cccevvvrrerrerennn. . . 0,0 G
Line 11.7 as a % of Line 9.7, Col. 6, Section 9 . . . . . A XX [ XXX

Total Privately Placed Bonds
ClASS Tttt
Class 2....
ClASS 3.ttt e
ClASS 4.ttt s
Class 5....
Class6....

Totals.....ccoevvirriereinee
Line 12.7 as a % of Col. 6....
Line 12.7 as a % of Line 9.7, Col. 6, Section 9

Includes $.....999,282 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, $.....1,004,306 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§....25,008,384; NAIC 2§.......... 0; NAIC3§...... 0; NAIC4S..... 0; NAIC5§.......... 0; NAICG6S........ 0.
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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 7 8

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET OBlIGALIONS........o.vveieeieieeie sttt ssens | creesssesssesssssssssssssssnssenes | cesssessssnsens 20,536,186 | .....ccevvnees 58,793,643 [ ..o | e | e 719,329,829 [ o837 | e 79,712,580 | e BTT | 79,329,829
1.2 Residential Mortgage-Backed Securities. ] . . ....54,633 | ..
1.3 Commercial Mortgage-Backed Securities.... . ] .00 |.... 0.0 e .

1.4 Other Loan-Backed and Structured Securities. . .00 L. 20.0 i .
1.5 TOtAIS. ...t \ 793, . A I

All Other Governments
2.1 1SSUET OBlIGAtioNS........c.cvvivcieriersee et

2.2 Residential Mortgage-Backed Securities.

2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured Securities
2.5 TOtAIS. . ovuceiieis sttt

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvueerereeirecirrire ettt
3.2 Residential Mortgage-Backed Securities.............cccveuerernerrerrersrrecinns
3.3 Commercial Mortgage-Backed Securities....
34
3.5

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBIIGAtiONS. ......voeeceriericicieee ettt
4.2 Residential Mortgage-Backed SECUNtiES..........ccovvvveeverreeereieeereieeans
4.3 Commercial Mortgage-Backed Securities.... . ] e .00 |... .00 ..
4.4 Other Loan-Backed and Structured SECUMHES.........c.evveveveevereerrieiiees | eviiiiiieiisisiesisiesesesiens | cresiesesessssssssssssssessssens | eressessssssesessssessesssonsans | sesssssssssessssssesssssnseses | sonsessesnsessesessnssssesnses | sossossesssssssssessesnsanees (L1 I 0.0 [ [ v 0.0 | [

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations............cccevennee
5.2 Residential Mortgage-Backed Securities.
5.3 Commercial Mortgage-Backed Securities.... .
5.4 Other Loan-Backed and Structured SeCUties...........cvvurrurrerrerrerniennenne
5.5 OIS, ..ottt

10,097,641

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS........cvvvereeeeiierirre st
6.2 Residential Mortgage-Backed Securities.............cccoeuvevernerrerversernennnns
6.3 Commercial Mortgage-Backed Securities.... .
6.4 Other Loan-Backed and Structured SECUMLES..........coovvevrerererieiieriens [errerissesssssissessssssssssiess | svresssssssssesssssssssssssssessans | sossessenssssens 6,661,791
6.5 TOtAIS. . .ouceieeiee sttt et snsns s snensnaans | ansessessesneas 2551459 |............... 22314074 |............... 43,348,344

................. 6,661,791 .o,
............... 91,181,913 | .................999,282

Hybrid Securities
7.1 ISSUET OblIGAtoNS.........cvevveiercieie ettt
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 OIS, ettt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OBlIGAtONS........ucvveeverceeie ettt
8.2 Residential Mortgage-Backed Securities.............cccoeuvereenerrerercerncinnns
8.3 Commercial Mortgage-Backed Securities...........cccvvvivrrverriererierenneinnns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHaIS. ...ttt
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtiONS.......couuivviercireireiieiieeiieieiseesssssiessesssssssssssssssns | eessesisensens 25,514,594 | ... 42,850,260 | ............... 95,480,196 | ..ooovvvverrrrrernrrinnend0 | criininnd0 | 163,845,050 | ..oovvevvvreireiennenn90.2 [ XXX [ e e XXX i [ s 162,845,768 | ......cccoveennc. 999,282
9.2 Residential Mortgage-Backed Securities..... ....607,205 ..10,152,274 10,152,274
9.3 Commercial Mortgage-Backed SECUItIES...........ocvvererresiereeveerieies | ceereeveeieeseerieeeiene0 | 0 | e 0 cvevereeeeierieeeeennd0 | e 1,004,183 | oo 1,004,183 [ cooveereeeeieeeeeenn0.6 [t XXX e e etk XXX i | e 1,004,183
9.4 Other Loan-Backed and Structured SecUrities..........c..cceveveereereereeiees [ oo (01 I [V I 6,661,791 | oo, (10 IR |1 (PSR 6,661,791 | o3 7 e e XXX e XXX [ 6,661,791 | oo, 0
9.5 TOtAIS.....ovveivrrieiecie sttt ssensins | ensiessienseas 25,514,594 | .......c....... 42,874,373 | ............. 102,749,192 [ oo, 28,497 | ..o, 10,496,642 | ............. 181,663,298 | ..oveeveverrrnneneee 100.0 | e e XXX s | e e XXX s | i 180,664,016 | ...coovverrenees 999,282
9.6 Line9.5858 % Of COL B.....oviiiiiiisiisiii s sssssnsens | coesssssissssssssssens 14.0 o, 236 | oo 56.6 | overiinienieni 0.0 [, 58 | i, 1000 | XXX s | XXX [ XXX [ i, 994 | i 0.6
10. Total Bonds Prior Year
10.1 1SSUEE OBlGAtIONS........occevierriis st | cereeiieeiieeiieeees 601,084 |....ccoounve. 42,217,350 | ..ooorvrenee. 95,704,026 | .......c.o.c... 3,487,027 | oo 4,874,205 |.............. ) 0,9 GNP ) 0.0 G I 146,883,692 | ...oovorreriinnes 87.9 | 146,883,692 | ....oovevrieriii
10.2 Residential Mortgage-Backed SECUMHES..........c.ovrinrineiinninninniirneines [ ceneineineisineincinesinens | ceveesenesenesenenens 31,288 [ .o 848,375 | oo | e 12,345,737 | oo ) 0,9 CHRINY PR ) 0.9 CRTIIT IR 13,225,400 | coovverveerinerinienas 79 [ 13,225,400 | ..oovvvreerieiieieeieenene
10.3 Commercial Mortgage-Backed SECUMLIES............ccveveiervrereieiieiseiieis [ | v 4,909,738 | ..ovvevereeeveereiieenns [ e | e 1,004,306 |.............. )9, G PO 0.9, 0 GO [P 5914,044 | oo 35 [ 5,914,044 | ..o
10.4 Other Loan-Backed and Structured SECUMHES...........c.crwerreerrrrennernnees [ernsrnsinsinsissississnnnes | serssisssisssisssesssnsssesssnssss | censnensssssenas 1,081,182 | ..o [ f e 29,9, SRR [ D0,9,SOTRINITY [P 1,081,182 [ v 0.6 . 1,081,182
10.5 TOHAIS....ceverercireieceeisee ettt sienes | cereesieesieeieneees 601,084 | ....coconene 47,158,376 | ...ccovvvnnee 97,633,583 | ...ccovrvnnen 3,487,027 | .ocovinnee 18,224,248 | .............. 90,9 CHTRIN IO ) .9 R I 167,104,318 | oo 100.0 | .oovvrrirnnee 167,104,318
10.6 Line 10.5858 % 0f COL 8. ssssssssssssnes | sossssssssssssssssssssssans 04 [ i, 282 | oo 584 | oo 21 [ 109 [ XXX e, XXX [ o 1000 [ ) .0 S [P 100.0
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 25,514,594 95,480,196 162,845,768 146,883,692 162,845,768
11.2 Residential Mortgage-Backed SECUMIES...........coevrvevrerereerieieseeiens | cveeieicsesiesesseiesens | cvevvessienieieenennn 2,113 | 607,205 | ...ccceeve.....28,497 | .......9,492/459 | 10,152,274 | oo 5.6 [ 13,225,400 | ooovcveerereeeeeann 7.9 [ 10,152,274
11.3 Commercial Mortgage-Backed SECUNLIES..........cccveveieciciirieiicieieies | e | e | srevessssssesssssssesssssssessens | eessssessessssessessesssssssenss | svereeveneenens 1,004,183 | v 1,004,183 [ o086 [ 5914,044 | o35 | 1,004,183
11.4 Other Loan-Backed and Structured SECUHES...........c.orverrenriernierniiinnes | erresmnsinsissinsississinnns | eerssrssnsssessnesssssssessssnns | eonnnnnnnnnsensn0,00 1,791 | | | e 6,661,791 | oo 37 [, 1,081,182 [ o068 [ i, 6,661,791
11,5 TOMAIS ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrirnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12.1 1SSUET ODlIGAtIONS........cocvcviveiciciieieeis et sesens | cresresississesesssessesessssens | soessesississesenas 999,282 | ..oveivierereieieeeeereienees | e | e | e 999,282 | .ovvverevierieeeeenn08 | 0 | 0.0 | XXX [ e,
12.2 Residential Mortgage-Backed SECUMHES. ..o [ | creeisieensinsisesssssineeees | sernsensiessesssssseessssssenses | seeisssessnssssssssessessssssess | sessessessessssssssessassensnnes | essnsesssessssssssessessnes O cieeeieieeieenennd0.0 [ 0 [ 0.0 [ b XXX e | e
12.3 Commercial Mortgage-Backed SECUMLES. ..o [ e | cenrinsissesssssessssssessnes | seriessesssssssessssssessssssess | sessesssssssssssessssnsssssnees | osessesssnsssssnsssessnssnes O [ o020 [ 0 [ 0.0 [ b XXX e | e
12.4 Other Loan-Backed and Structured SECUtIES...........overrureeneenerreriniinees [ | e | seessessisnssssessesssssessenes | seresssssssessessssssesssssesens | sesssessssssssssssssssssnessesees | eosessessssssessesessesssseses 0] 0.0 | 0 000 i b XXX | i
12.5 TOHAIS. ..o essnes | oestesbsst st (U [T 999,282 | v 0 [ oo (U1 [ (U [P 999,282 | ceovvvrirrirnrreiennnnd08 [ 0 [ 0.0 [ XXX i |
12.6 Lin€ 12.585@ % Of COL B.....ouvvuvrnreiieiisiineieiieriesinssiesisenssnssnsenes | versesiesssssessenen 0.0 [ oo 100.0 | v 0.0 [ oo (0 [ 0.0 [ oo 100.0 [ XXX e | e XXX i [ e XXX [ e XXX [ e
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9...........ccovernenniineiineiineie | o 0.0 [ i (U 0.0 | i 0.0 [ i, [0 0.6 .o XXX | XXX [ XXX [ XXX
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value DECEMBEr 31 Of PHOT YEAI........cc ittt ssess sttt estenes | eetesssssessesssstes et ess bbbt 0 | oottt ssena | seres ettt besbesaens | Shebaebstes e st tes s e s b n bbbt es s b s s sae st ents | eetestes et st et bt s bbbttt b e
2. Cost of Short-term iNVESIMENS ACAUINEA...........cvevieeiecieiecteice ettt sss st s s sses s sesseses | evtessssssesesssesse s ssssssessssneen 25,008,384 | ..oovrererereeeeeee e 25,008,384 | ..ot sssssies | cerese e sttt s et tnes | esteseetestes ettt s et en st saneen
3. ACCTUAI OF BISCOUNL........ovvereeereierceies it snnns | cebssesss e st 0 [ ceverrerirererrerieres s resi s enss | sttt | s | iR
4. Unrealized valuation iNCrEaSE (ECTEASE)..........cvvuereiiiieiieieteeiesie ettt bbb ss st s s sssensessnses | oebesssssesssssssessessstess et s b esses e bt ssessssntense 0 | oottt b st nsen | seres ettt sttt nsens | Stessesstena bbb s s e bbb s st s s s b s s sse et entes | eetestet et st et et s st a bbbttt
5. Total ain (I0SS) ON QISPOSAIS.......ceururrvuereerrereiseeeeeereeseeeeseesseessesessessssesssseessssesssessessessssssessessessssesessessasssessessasssessnssessessases | testessnssssssessnssssesessessasssessessessssssssessassnn 0 | oottt | ettt ettt tesaess | stebsesstesa bt st bbb s st es s s s tenaes | ehtestesent st s bbb bbbttt anee
6. Deduct consideration reCeivVed ON QISPOSAIS..........c..vureriierrerisriresessieessss s sseesssssssss st essssssessesssssssssssesssssessessans | essesssssssssessasssssnssessasssnssnssessassnssessassanes 0 | oottt ses s sssssse s | seves ettt es e s s st st tesaens | cteveesntesse sttt sa st a s s snaesaesnsanaes | ertesaesnt st ettt es et b s ettt s e bnen
7. Deduct amortization Of PIEMIUM...........c.eicuieie ettt st ettt st s et s s st sssssse s s stes s s ssesansas | sntessessssssessesssessessessssssaesses s esses e baneesan 0 [ ottt venes | crereess ettt se b st sssaesesntes | stetetsaetes et et e e a et et s b s et e b s ese s s ensebes | shebsaeteses et e s e et s et b e et bbb s s st benes
8. Total foreign exchange change in book/adjusted Carmying VAIUE..............c.ceuuiueveiiircieisetee et siessssies | iestessisse s bbb sansas 0 | oot nsenn | sesesns ettt tensens | sterseseten st et s st ettt st s s s st s s st entes | Hetestes et st et bt s sttt
9. Deduct current year's other than temporary impairment reCOGNIZEM............cvuvureierrereireeneeeiseeeseeseseesesesesesessssesessenses | eosmssessssesssssssssesssssssssessssssnssnssssssessssssaa 0 | ettt neres | esietestess s st esses st es st ensessessntentesssantensess | chebsetstessessesntastes st st es st sntessesastsnsensesntanses | ehtestesistantes et st es s st en e sttt st n et st en s naanee

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccccrvrrrrernrnrrnnenrnsnsinsnsnssnnes | crreressessnsesssssssssssssssssesssseees 25,008,384 | ...ovrrrierireierenine e 25,008,384 | ..uveveeierirneieeeneee st L0 U 0 | coereeereee e 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....viuiieiiiiiiiciiiiesiescsiesessesiesesssssessssesssssessensessssnses | ossesosssssesssssesssssssonsssssssnssseas 25,008,384 | ..o 25,008,384 | oo 0 ] oo 0 | oo 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Si11, SI12, SI13, Sl14
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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 YEaT.........cvrurieerrerineereereireeeseeeieeeseieesseseeees | ceereesesssessesseesneeees 3,883,578 | oo 3,883,578 | .o

2. Cost of cash equIValENtS ACAUINE...........ccvvrvrveieerieicees ettt sssbes st s s sessssesssessenenns | sessesssssesnsneas 3,321,497,610 | ccvvvererene 3,321,497,610 | .ooveveeeeeeeeeee s

3. ACCTUAL OF QISCOUNL. ...ttt [ cbrenisen bbbttt 0 [ [ s

4. Unrealized valuation INCrEASE (ABCTBASE).........ccevevruerrieerieiereiesie e sssses e sss s s s sssssssens | sevsssssssssessssssessesssssssssssssand 0 | oo seesessenes [ e nee

5. Total gain (I0SS) ON QISPOSAIS........c.cviveieieciciiisiieie ettt sss st sse s ssssnns | sesssssssessessssessesse s ssssesses s 0 | e [ e

6. Deduct consideration received 0N diSPOSAIS...........c..c.cvevrevrieiieiicieeectesiess et esessasssesns | sersesssssesissnens 3,318,207,300 | .ovovvrvrerinnnn 3,318,207,300 | .ovveveerercrereeeeseee e

7. Deduct amortization Of PrEMIUM............ccviueieiiiiisie et sss s ssstenes | sressessssese s sess s sssssses s 0 | e [ e

8. Total foreign exchange change in book/adjusted Carrying ValUE............ceverriernrirninrnnieisninsensinns | v ssesessesssens 0 | oo eesesenes [ et

9. Deduct current year's other than temporary impairment reCOGNIZEM...........ceuevrevererereisisieiieieenes | arerisissiesissessess s ssssseeseeas 0 oo | et enea
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccccovvvvevvveees | covverveveereeeiens TA73,888 | oo TAT3,888 | ..o 0
11. Deduct total nonadmitted @MOUNLS...........cccueiiiiii s [ 0 [ | i
12. Statement value at end of current period (Line 10 minus Lin€ 11).......ooviiiieiecesiisiceiecsieesesen | v 773,888 | oo TA73,888 | .o, 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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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

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
Identification Description Code|n| CHAR [nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
912828 AU 4| UNITED STATES TREAS NTS......cccovimirvrmrerinnnerennnissenssssnsnsneniens | ovnne | oo | vevernnns | e [ v 495,781 | i 104133 | oo 520,665 | ...cocerrrnnnn 500,000 | .coovrerenenn 499,356 ..1,318 19,375 | 09/09/2004 | 02/15/2013
912828 EW 6| UNITED STATES TREAS NTS.......cccomirmmrirrenenrnseinersensnennensssennes | eennene | oo [ ereeerneees | evene [ v 490,703 | oo 115.664 | . 578,320 ....500,000 ...495,443 ...8,499 22,500 | 08/31/2006 | 02/15/2016
912828 FQ 8|UNITED STATES TREAS NTS.......ccooomiimmrrnineinnensisnsiisssnsnseeenns | eonnens |0 [ vevereneies | cevee [ vviiiinnn..804,000 | ... 118.649 | . 949,192 | .. ....800,000 | ... ..802,171 . (410) X 800 | FA...co.| v 14,731 | oo 39,000 | 02/12/2007 | 08/15/2016
912828 HR 4| UNITED STATES TREAS NTS.......cccovimmrrrernernseinernensnennenisnennns | wvvene | oo [ evevervenes | conee? | v 15,077,344 | 114.047 | ... 17,107,050 | ...ocvveeee 15,000,000 | ....ccvvenee 15,070,878 | ...oovererrivrrnes | cerrireri (10,622) [ ..o 3.500 | ......... 3400 [FA...cc.. | oo 198,302 | vovvvrnees 525,000 | 09/30/2009 | 02/15/2018
912828 HZ 6| UNITED STATES TREAS NTS.......cocimiirieirnrineiieninsesessseisesinns | crveeee ..15,627,539 ...... 116.664 | ............17,499,600 ...15,000,000 ..15,484,701 ...(67,257) | .... 75,052 581,250 | 10/30/2009 | 05/15/2018
912828 JH 4 |UNITED STATES TREAS NTS.....cooiieiirerinirinsieissieeessssisssssinnes | evee 14,765,156 | ...... 17.797{ ............15,313,610 | ............13,000,000 | ............14,260,371 R ) [ oo | e | o000 [ 12400 [ FAL | i 196,413 | 520,000 | 01/08/2009 | 08/15/2018
912828 KD 1|UNITED STATES TREAS NTS.......cconrrimrrrerineereeisnissesisssnsssenieees | evvnen | oo | veverenenne | vevens 1] e 1,806,250 | ...... 109.539 [ ...ovovenee 2,190,780 | covvvvernen 2,000,000 | .oocvernees 1,850,575 [ ..veoeererinererines | e 17,834 55,000 | 06/10/2009 | 02/15/2019
912828 KR 0| UNITED STATES TREAS NTS......ccooimiimrineirniineiinesiesesesissisessinns | cvieeee 12,936,016 | ...... 108.235] ............14,070,550 ...13,000,000 ...341,250 | 04/30/2009 | 04/30/2016
912828 ME  7|UNITED STATES TREAS NTS.......cooimirimrieninrinerierinessensssessenienns | criiens ..5,822,193 | ...... 106.680 | . 6,091,428 ...147,263 | 02/08/2010| 12/31/2014
912828 MP 2| UNITED STATES TREAS NTS.......coomirimrrrerineerneernsisesssssnssseninnees | evneen | oo | eeverenenns | seeees 1] e 2,943,161 | ...... 115.961 | .ovvorrrne 3,478,830 | ..ccc0errn.3,000,000 | cooereennn2,951,895 | oo [ e 957 [ [ [ 0030625 | 1000 3.850 | FALct | e 1,077 | 108,750 | 03/25/2010 | 02/15/2020
912828 PC  8|UNITED STATES TREAS NTS.....cooviviirierrnininsieissieeessssesssesssnns | evee 4,442,168 | ...... 107.641 | . ..4,843,845 14,500,000 ....4,447,761 .............. 15,252 | cooovcreene 118,125 | 11/30/2010| 11/15/2020
912828 QN 3| UNITED STATES TREAS NTS......couimiriimiiimsnnississsnsssessnsssesssnsnns | covene . 4,736,074 | ...... 111.633 | . ..5,023,485 | .. 4,500,000 | .............4,727,462 . 18,158 70,313 | 08/04/2011 | 05/15/2021
0199999. U.S. Government - ISSUET OblIGAtIONS. .........vruierersiriieieisssissississrsssssessnssseses s sssssessssessssssnsesssssans | srsssesneas 79,946,385 | .. XXX.ooiooi | e 87,667,355 | ...ccoocenne 77,510,000 | ....coenee 79,329,828 | ...oovvviiiinae, 0 | i (244 618) 0 0 |..XXX........ XXX XXX [ e 729,057 | ......... 2,547,826 |..... XXXooow [ e XXX......
U.S. Government - Residential Mortgage-Backed Securities
36200Q 2T 0| GNMA PASS-THRU X SINGLE .....c.oovviiiiisiinniiniissiines | AAAAAAA l| AAAAAAAAAAAA | AAAAAA 1 I 54,719 | ...... 117282 oo, 62,816 53,560 54,633 | oo | s ()] ORIl FROOURRTRRRROIRS [PPRON 7.000 6.370 | MON... 312 | s 3,749 | 03/21/2002 | 02/01/2032
0299999. U.S. Government - Residential Mortgage-Backed SECUMHES. ... | oneesensssseens 54,719 | .. XXXeovvees | e 62,816 | ... 53,560 54,633 {1 I (6) 0 0 [ XXXt XXX R0 S 312 | s 3,749 |..... XXX oo [ o XXX......
0599999. Total - U.S. GOVEIMMENL. ......ivuuireirsseresieesssssssssssess sttt | erssesssnens 80,001,104 | ... XXXoooooooe | covriiennns 87,730,171 | oo 77,563,560 | ... 79,384,461 | oo (V)] (244,624) 0 0 [ XXX XXX XXX | s 729,369 | ......... 2,551,575 |..... XXXeowe [ o XXX......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
B128KE VR B[ FHLMC.. ... eseesseessessseesssesesssesessesssssssenns | eviene | o | eoesriesnses | ceenes LN [ 1,789,407 | ...... 106.243 | .......conee. 1,983,247 | oo 1,866,700 MON... 07/29/2005 | 07/01/2035
31294K M4 4| FHLMC......cooiiiiiiiiicineircessessessenssiesensssisesssssssssnssssesssnsnes | soneene | oo [vervnnines [ e | i 407,216 | e, 107.906 | . ....392,438 MON...| ... 01/22/2003 | 01/01/2018
312968 M5 2 [FHLMC......oooiiiviriericecninrineieninesienisseseniesssessenssssessesssssnsnses | sevvene | oo [ evvverivenes [oonenT | 1,293,260 | e 111.394 | . . 11,248,396 MON... | ... . 01/09/2004 | 01/01/2034
31297P WK 3[FHLMC.....oiiieiirieiineineeineneiiesineeseniseissensssssssssensssessenssssnssses | seevene | oo [ eeveervenes [eonen T | i 275,496 | ooeee 114528 | ..coovevrn..303,341 | i 264,861 MON... 1,435 17,216 | 05/31/2005 | 04/01/2035
31297T WF 6| FHLMC....coiiieiccvicsesienseiesississnsssssssssssenssssessesssssssssense | svnens | oo | eevnevennes [ e | v 1,798,779 | i 107.597 | woooverreen2,024,317 | e 1,881,383 | oo 1,807,124 MON... .7,839 94,069 | 11/09/2005 | 09/01/2035
31298N UG 8| FHLMC......oioieiecinieisensieissisisssssssssesssssssssssssesssnssssesssnssssessas | svvnees | oo | wensereninns [ cveeeed | verveiinrinnnnnn 28,590 | e 112124 | . 27,7115 28,497 MON... 173 | e 2,079 | 08/21/2001 | 05/01/2031
31383V S6 1 |FEDERAL NATL MTG ...ovirirvriciernisrnniersenienssssesenssnssssssensnns | evveene oo [evervnnines [ oo | 23,826 | oo, 106.107 | . 24,355 24,113 MON... 260 | oo 1,583 | 09/13/1999 | 10/01/2014
31389K WT 4 [FEDERAL NATL MTG ....ooovvvierinrininnnineriserieneeesssinsnsesienssensnens | vevene oo [ ervverivenes [ | i 215,324 | i 110.395| . 221,659 | .. 200,786 206,870 ) MON... ..2,322 14,054 | 09/03/2002 | 02/01/2017
31411A JG 1 [FEDERAL NATL MTG ....coouriirierierirnecssesississessesiesssessssisssssessenes | cevees 1,805,643 | ...... 110.316 | . 1,979,080 | ..oovervrenne 1,794,010 | oo 1,805,079 ...( 1) MON... | v 17,880 | oo 107,641 | 11/09/2006 | 11/01/2036
31419A DS 3| FEDERAL NATL MTG ....ovviviiiisiiniiersnissiisnississsssnsssnsnsssssenssnesssinnsens | eronnes | oo | wonverernne | conees 1 ....2,506,850 | ...... 110.523 | . 2,542,990 ....2,470,396 ..(103,785) MON... 11/30/2010 | 09/01/2039
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.........ocovovvieninininiinrnnnee. .10,144,391 | ... XXX. 10,925,657 ..10,097,642 (77,323) XXX...
3199999. Total - U.S. Special Revenue & Special A 1t Obligations. ..o ..10,144,391 | .. XXX........ ....10,925,657 ...(77,323) XXX...
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
00254E BZ 4|AB SVENSK EXPORTKREDIT... |.1FE]| .. ...997,140 | ...... 111.100 | . ..1,111,000 02/22/2007 | 03/01/2017
025816 BB 4| AMERICAN EXPRESS CO......cccooorvrmiiiirmrineinnisisnsssienssnssssssenssseens | ceneee AFE] 2,712,785 | ...... 129.462 | . ..3,236,550 06/03/2010 | 05/20/2019
026874 AT 4|AMERICAN INTL GROUP INC . . ..679,213 | ...... 100.042 | . ..1,000,420 07/06/2005 | 05/15/2013
03523T BB 3| ANHEUSER BUSCH INBEV WORLD .|.1FE] .. ..496,415 | ... 112.389 | . 561,945 | .. ¥ . 01/24/2011| 02/15/2021
05531F AG  8|BB&T CORPORATION........cirumrmmrirnrrierieniseesensssessensenssessensnsnes | cvevene | oo | vevinerines AFE] 996,120 | ...... 104.306 | ....oooenee 1,043,060 | ..coovvrenee 1,000,000 | ..ovoorrreerrn 998,688 [ oo | v 368 | o e | e 3.200 | e 3.280 [MS...... | oo 9,422 03/25/2011 | 03/15/2016
060505 DA 9|BANK OF AMERICA CORPORATION........coovuumiieiinrirnenieeiseirisninns | crveee 2,900,725 | ........ 91.134| . ..2,278,350 .2,500,000 3.880 | MS...... 39,897 08/11/2003 | 03/15/2017
126650 BH 2| CVS CAREMARK .....ovviiviiiierniiciesis s ssssisssessssssnsssnes | onees . . 494755 | ... 116.733 | . 583,665 | .. ....500,000 | ... 5.890(JD....... ...2,396 28,750 | 05/22/2007 | 06/01/2017
144141 CX 4| CAROLINAPWR & LT CO...ovvvrminrrerrreereriseesssesnssseseseesssnissessenes | vevens | oo | veveneenns AFE| v 1,993,160 | ...... 114.338 | oo 2,286,760 | ..oovvenecnn 2,000,000 | ooovrvrees 1,996,900 [ ...ceoueermerenerrreries | cerrrerienieens JO1C7: I N 5.290 |JD....... 4867 | 105,000 | 11/28/2005 | 12/15/2015
14912L 3K 5| CATERPILLAR FINL SVCS MTN.....ovuiriiiierniierneieieiiseissinesssssnies | eveee AFE]| ...1,999,560 | ...... 119.912| . .2,000,000 ...1,999,711 5.850 | MS...... 39,000 ..117,000 | 08/29/2007 | 09/01/2017
15189Y AB 2| CENTERPOINT ENER RESOURGCES ......ccovvvrveririeenerieeesenienins | e ...1,165,290 | ...... 108.290 | . .1,000,000 ....1,028,996 (21,866) | ..vverecerererernernenes | e | v 7875 | i 5.440 | AOucce. | v 19,688 78,750 | 08/23/2004 | 04/01/2013
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172967 EU 1|CITIGROUP INC |.1FE]| .. ..610,929 | ...... 104.440 | . ....650,000 02/27/2009 | 08/19/2013
172967 EV 9|CITIGROUP INC .|.1FE] .. 1,551,105 | ...... 119.190 | . .1,500,000 06/12/2009 | 05/22/2019
19416Q DH 0|COLGATE PALMOLIVE CO AGAFE] 999,920 | ... 117.689 | . .1,000,000 11/01/2006 | 11/07/2016
202795 HS 2|[COMMONWEALTH EDISON CO . | W2FE ] i 498,590 | ... 117.815| . . ....500,000 09/04/2007 | 09/15/2017
25156P AN 3 |DEUTSCHE TELEKOM INTL S OTORRRRTRSTONTE OO [ [ V2FE | e 993,710 | ...... 113.820 [ .vvvereneee 1,138,200 | ..cooovrrenee 1,000,000 06/15/2009 | 07/08/2019
264399 EM 4| DUKE ENERGY CORP........cocouiririrrieirnsriissiinesssessssisessesssssssnins | ceveees |.1FE]| .. ..528,415 | ...... 114.583 | . 572,915 ....500,000 ..510,925 03/09/2004 | 10/01/2015
26441Y AS 6 |DUKE RLTY LTD PARTNERSHIP........cccoimiviviirinriierinsrirerienisnneins | criens . | 2FE] .. 1,067,588 | ...... 110419 . .1,021,376 | .. ...925,000 | ... 1,035,456 7. 25,772 68,219 | 01/06/2011 | 02/15/2015
26442C AC 8| DUKE ENERGY CAROLINAS LLC.......cccvvvmrimerieriesereeiseisensseninees | cvveene [ AFE] e 498,300 | ...... 118.065 | ...ovvvvverevn 590,325 | ..covvrirnns 500,000 | ...oovvrrernns 498,874 5.250 12,104 26,250 | 01/07/2008 | 01/15/2018
29250R AU 0|ENBRIDGE ENERGY PARTNERS.........ccccoimiriremiereiereessieiesseeiessnes | cevenee . .| .2FE] .. ...1,500,720 | ...... 104.732| . .1,500,000 2 13500,704 | e [ e (16) [ | e | e 4.200 18,550 09/13/2011 | 09/15/2021
314275 AA 6 |FEDERATED RETAIL HLDGS........cooovriieiiririreriesniensenisseesesinns | cvveene . | 2FE] .. ...1,014,507 | ...... 111.558 | . . ...900,000 | ..............1,007,214 5.900 ..4,425 26,550 | 08/16/2011 | 12/01/2016
316773 CK 4| FIFTH THIRD BANCORP........ooouieirieieiensernenseeesseisessessssesssnsnns | crveee I C2FE | e 998,820 | ...... 101.017 | o0 1,010,170 | e 1,000,000 | ..oooeernnenad 999,024 | ..o | v 204 | s [ | s 3.625(.......3.650 [ Jdeoces | v 15,708 | ..covvrerne 18,125 | 01/20/2011| 01/25/2016
36962G 5C 4| GENERAL ELEC CAP CORP MTN.....couuivuiinriierirenerressneserieniinenes | ceveene . | 1FE] . 2,744,665 | ...... 102.449 | . .2,750,000 2.950 11,718 40,563 | 05/04/2011 | 05/09/2016
370334 BB 9| GENERAL MLS INC.....ccooomivveicrierieirenissisenseniesesensseissessesssesens | criens . .| 2FE] .. ...981,500 | ...... 118.982 . . . .1,000,000 | ... ...988,794 5.700 21,533 57,000 | 08/02/2007 | 02/15/2017
38141G CM 4| GOLDMAN SACHS GROUP L P ....ccoviiririeinriciinineisisserensnssisenes | e [ AFE] e 1,941,740 | ...... 103112 oo 2,062,240 | ...ccvvuueee 2,000,000 | ...ccvreeee 1,980,399 | oo | vrrieneenend8,097 [ | | 5.500 14,056 | ............ 110,000 | 05/18/2004 | 11/15/2014
38141G EA 8| GOLDMAN SACHS GROUP INC........ccoovtreerrierierireereeissrisenirenesnins | cviene . AGAFE] 239,945 | L. 102.169 | . 255,423 ....250,000 06/06/2007 | 01/15/2015
38141G FM 1 |{GOLDMAN SACHS GROUP INC.......cccoovtrimrirrirerieirsseenseisssnieseenins | cevees . | AFE] 998,160 | ... 103.791] . ..1,037,910 | .. .1,000,000 | ... 8. 03/25/2008 | 04/01/2018
441812 KA 1| HOUSEHOLD FIN CORP.......ccovrvmirirrireriininneriesiseessenessesssssesessenes | crieens [ AFE] 542,855 | ...... 103.185 | ..o 515,925 | ..o 500,000 | ..ccoovvrernes 506,210 [ ..ovveerierererinenns | wererernereens(8,553) | covvrirrirererncins [ | e 6.375 08/17/2005 | 11/27/2012
46625H HU 7 | JPMORGAN CHASE & CO......coorimerierircerieissisesssesssessessssesesins | oeven |.1FE]| .. 3,094,683 | ...... 101.425| . ..3,296,313 .3,250,000 103,108,201 [ oo | e 11,519 | s [ | 4250 | 10 4870 | AOLcc | e 29,160 | .oovveenne 135,823 | 02/09/2011| 10/15/2020
46625H JC 5| JPMORGAN CHASE & CO.....ooovvvrirrieririeienieisnisiessssesesssessienens | evvnees . | AFE] .. 2,006,320 | ...... 100.740 | . .2,014,800 | .. .2,000,000 | ... ....2,006,320 34,075 12/19/2011 | 08/15/2021
494368 BD 4| KIMBERLY CLARK CORP........cvvvuirirriiirimeererinenienissensnissessessnnes | criees [ [ AFE| v 2,363,060 | ...... 132.381 | v 2,647,620 | ..ooocvvneeen 2,000,000 2,278,191 05/01/2009 | 11/01/2018
501044 CL  3|KROGER CO.....coovuiirriiriiniieissinsieresisseesisissesisesssssssesssisssenes | cerenee | e | W2FE | ... 998,080 | ... 112.094 | . ..1,120,940 .1,000,000 999,089 11/18/2008 | 01/15/2014
571748 AJ 1|MARSH & MCLENNAN COS INC .....ccoovvvuerierinerieninieierisesiessinenis | cvviene | e | W2FE | 498,240 | . 103.590 | . 517,950 | .. ....500,000 . 08/30/2004 | 02/15/2013
58933Y AA  3[MERCK & COINC......coourirririerierieiseisssissssensesesseesssssssisssssens | cevees o | e | WIFE | 498,490 | ... 112516 | v 562,580 | ..oovrrrinnens 500,000 ...8,934 11,571 | 12/07/2010| 01/15/2021
59156R AU 2| METLIFE INC.....ooiviiiiiirieinniciersieeesise st ssssessessssssens | evvees e | WIFE ] 249,408 | 115.836 289,590 +:250,000 | oviieereii 249,596 | v [ e 76 [ [ [ 8750 [ 8790 [ D | e 1,406 | oo 16,875 | 05/27/2009 | 06/01/2016
61748A AE 6 [MORGAN STANLEY.......cocormiemmrrmrrnererineerncessssisenssensesssensssnsnssnns | evieee | oo [eovservnenes | W TFE | 1,878,880 | ... 98.662 ..1,973,240 .2,000,000 11/09/2005 | 04/01/2014
655844 BC 1|NORFOLK SOUTHERN CORP.......cccocvivrirriiriennrernnirernnineseirensninns [ vvene | oo | veverinees | w2FE | i 498,750 | ... 121.4471 . 607,235 ....500,000 05/27/2009 | 06/15/2019
693476 BB 8|PNC FUNDING CORP veveee [ [evveriren [ 2FE | 1,955,640 | ... 109.892 . ..2,197,840 .2,000,000 08/02/2007 | 02/01/2017
693476 BF 9| PNC FUNDING CORP........cocoumrimrernerrneinernerisnsseesssisesssssssssssessnns | wonnees | oo [ veeerneees | 2 IFE | 1,995,820 | ... 121138 . ..2,422,760 .2,000,000 06/04/2009 | 06/10/2019
74005P AN 4 [ PRAXAIR INC.....cooviiriiriririernnssrenssissiessssssssssssesssnssessenssnsssssessnnns | wvneere oo [vevnninnes | W IFE | i 499,085 | ... 117473 . 587,365 ....500,000 10/30/2006 | 11/01/2016
828807 CF 2| SIMON PPTY GROUP LP........ccormrererieincrisernerieeseeissseneriesssennes | ennene | oo [vneerneeies | W IFE | 02,988,150 | ... 105.828 | . ..3,174,840 .3,000,000 08/09/2010 | 03/01/2021
92343V AX 2 |VERIZON COMMUNICATIONS .......cocvvirermiinrinnnerisnnsirersnssenrennninne | woveene [ oo [evervnninees [ WIFE | ciiin.991,450 | ... 113.662 | . ..1,136,620 .1,000,000 03/23/2011 | 04/01/2021
92344S AJ 9 [VERIZON WIRELESS CAP LLC.......cccconuvemirirnnrrerrererneenenissninerisenies | vevveee oo [ evvverivnns [ WTFE | 1,983,700 | ... 111.284 | . ..2,225,680 .2,000,000 11/18/2008 | 11/15/2013
92857TW AS 9| VODAFONE GROUP PLC.. o | | WIFE | 997,410 | 116.635 | . ..1,166,350 .1,000,000 06/03/2009 | 06/10/2019
929160 AJ 8| VULCAN MATLS CO...ouvrririeirerieisiresieissssiessssssesessssisssesssssssnsns | reveee . revnnrnennnnD1,895 | 103.000 | . 53,560 | ... 52,000 06/17/2008 | 06/15/2013
929903 DT 6| WACHOVIA CORP......ccorvmrirrireiseeiseeinesiesisseesssssssssessssssseessssinnes | crsees . | AFE] . 2,955,870 | ...... 113453 | . ..3,403,590 .3,000,000 2,972,681 08/02/2007 | 06/15/2017
980888 AE 1| WOOLWORTHS LTD......ovuieeriiirirenisisnssesenssssssesensssisssssssssessnssssenes | oneae . ..|.1FE] .. ..999,170 | ...... 104.675] . ..1,046,750 | .. .1,000,000 | ... ..999,282 |.... . . 04/06/2011 | 04/12/2016
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........curverirsmreerersiessnissnsssrsenssssesssnsssnesens | eoneresenens 59,650,733 | .. XXX.iovooe | covriiennns 65,047,842 | ........... 59,027,000 59,506,837 0 ] o (19,593) 0 0 [ XXX e XXX | XXX ] i 717,485 | ......2,947,002 ... XXX [ oo XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
92976B  BL 5|WACHOVIA CMBS 2005-C22 | ....... {| ............ |.1FM .............. 1,004,862 | ...... 101.748 | ..o 1,017,480 | oo 1,000,000 | ..ooovvrenne 1,004,183 | oo | e, [(14) ] OIS [N IS 5.125 5.070 | MON... ..4,271 53,621 | 12/15/2005 | 12/01/2044
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities..........coovrnirinnenn: 1,004,862 [ ... XXX.ooooor | covrinniinns 1,017,480 | oo 1,000,000 | ..o 1,004,183 0 (123) 0 0 [ XXX XXX XXX | e 4271 | i 53,621 |..... YOS XXX,

Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities

14041N DX 6] CAPITAL ONE CC TR 2007-TA. .ottt [ [AFE] 5,674,600 | ..... 119.175] . 5,958,750 | oo 5,000,000 | ... 5,588,780 | oo [ (85,829)] e 5750] .......2.920 | MON... 12,778 239,583 | 02/24/2011] 0711512020
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17305E EE 1| CITIBANK CREDIT CARD ISSUANCE TRUST. | AFE] . 1,086,250 ..1,188,580 .1,000,000 | ..............1,073,011 (BTN .... 3.570|FA....... 21,400 .53,500 | 03/25/2010 | 02/07/2020

3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...........c.ccoiviiiininnien. 6,760,859 . 7,147,330 | .. .6,000,000 | ..............6,661,791 | .... . (94,000) 0 XXX XXX [ s 34178 | v 293,083 |..... XXX [ oo XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... ssessssssesssssssnsnssssssessssseses | eonenessens 67,416,454 | ... XXX.ooooooe | o 73,212,652 | oo 66,027,000 | ............ 67,172,811 | oo (V)] (113,716) 0 XXX XXX | s 755934 | ........ 3,293,706 | ..... XXXeovor [ oo XXX......
Totals
7799999. Total - ISSUET OBIIGAtIONS. .. ... vveurerereirisirisirssre s st | cnesnesas 139,597,118 | ... XXXoovvvee | ovvris 152,715,197 | oo 136,537,000 | .......... 138,836,665 | ....covvvirinrirns (V)] [ (264,211) 0 0 [.. XXXt XXX XXX | s 1,446,542 | ....... 5,494,828 | ..... XXX [ o XXX......
7899999. Total - Residential Mortgage-Backed SECUMHIES. ... ssrssnsssnssnens | erssesesees 10,199,110 |...XXX........ v 10,988,473 ...10,055,056 210,152,275 | oo (V] [P (77,329) 0 0 [ XXX XXX XXX ..547,428 | ..... XXXevooe [ o XXX
7999999. Total - Commercial Mortgage-Backed SECUMHES. ... 1,004,862 | ... XXX........ . 1,017,480 | .. 1,000,000 | ..............1,004,183 0 (123) 0 0 [..XXX....oo.. XXX...... XXX... | e 53,621 |..... XXX [ oo XXX......
8099999. Total - Other Loan-Backed and Structured SECUMHIES. ..o 6,760,859 | ... XXX.oivoos | v 7,147,330 | oo 6,000,000 | ..ot 6,661,791 | .o 0 | o (94,000) 0 0 [ XXXt XXX XXX [ s 34178 | v 293,083 |..... XXX [ oo XXX......
8399999, Grand Total - BONGS.........c.evrivririierieiieierisicieses et | ceresiees 157,561,949 | ... XXX.oooooo | overirrne 171,868,480 | .......... 153,592,056 | .......... 156,654,914 | ...coovvvvvirn (U (435,663) 0 0 . XXX........ XXX XXX | e 1,552,964 | ......... 6,388,960 |..... XXX oo | e XXX......
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Annual Statement for the year 2011 of e ApPPalachian Insurance Company

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

Codes

6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19

F Current

0 Rate Per Year's Total

r Share Other Total Foreign

e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange

i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC

CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Parent, Subsidiaries and Affiliates
00822# 11 0| AFFILIATED FM INSURANCE COMPANY 7%......ccccrvvnrenns | ........ | | ....... 25,000.000 |............ 100.00 |...100.000 | ......c...... 2,500,000 |...100.000 | ..... 2,500,000 | ..... 2,500,000 | ..o | e 175,000 | cvooveivenriiniinininnns P1A....... 07/26/1978

8599999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates...........cccovinniininiininninns 2,500,000 | ... XXX | oo 2,500,000 | ..cooovvnnnd 2,500,000 175,000 0 0 0 0 .. XXX.... [ XXX
8999999. Total - Preferred Stocks .2,500,000 |...XXX..... | ... 2,500,000 | ..... 2,500,000 .0 175,000 0 0 0 0 |.XXX.... | .XXX.......
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Annual Statement for the year 2011 of e ApPPalachian Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16

F

0 Rate Per Current Total

r Share Year's Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

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 2,500,000 175,000 XXX
9899999 Total - Preferred and Common Stock 2,500,000 - 2,500,000 2,500,000 175,000 XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2011 of e ApPPalachian Insurance Company

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

SCHEDULE D - PART 3

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 QN 3| UNITED STATES TREAS NTS | | 08/04/2011 | BANC OF AMERICA. ...ttt 4,736,074 4,500,000 31,335
0599999. TOtal = BONAS = U.S. GOVEIMMENE. ... tvovtsrtstiseeseasssess st s s8££ 080856 HEEE 4L E 8880888t 4,736,074 4,500,000 31,335
Bonds - Industrial and Miscellaneous
03523T BB 3| ANHEUSER BUSCH INBEV WORLD............. 01/24/2011 | BARCLAYS US FUND.......ccoecovervmrrireriririeieniens 496,415 500,000 [ ..orveervrnerirrirriierieniee s
05531F AG 8|BB&T CORPORATION .| 03/25/2011 | DEUTSCHE BANK 996,120 1,000,000
14041N DX 6 |CAPITAL ONE CC TR 2007-7A 02/24/2011 | BANC OF AMERICA.........coiiiiiiiinieiesissiesie st enssssssenses 5,674,609 5,000,000
26441Y AS 6|DUKERLTY LTD PARTNERSHIP 01/06/2011 | WARBURG 1,067,588 925,000 [ .ouvveerererreineeseriens s
29250R AU 0 |ENBRIDGE ENERGY PARTNERS........cccostiuuiimeiierineisneinensesessessse e isssias 09/13/2011 | BARCLAYS US FUND.. 1,500,720 1,500,000 175
314275 AA 6 |FEDERATED RETAIL HLDGS INC........ocvomiviirirrirceieisieseseesesesesiesiens 08/16/2011 | DEUTSCHE BANK 1,014,507 900,000 11,505
316773 CK 4| FIFTH THIRD BANCORP........ccooiiiiiiiiineirciisetinesseeisss et sssssssssssssssssnes | sessssissesnns 01/20/2011 [ J P MORGAN........ovvvmiimireiineiieiiseiseissseesssessss s 998,820 1,000,000 [ .oooreonriemeireireeieeieeeresie e
36962G 5C 4| GENERAL ELEC CAP CORP MTN.....cciiiiiierriiirneisieisssssessessssesessesssssssssssssssssessssssnsne | seeessnssssens 05/04/2011 [ MORGAN STANLEY .....c.oviviieieieieieeseie e 2,744,665 2,750,000 [ ..oocvuriieirciriineiee s
46625H HU 7| JPMORGAN CHASE & CO .| 02/09/2011 | J P MORGAN... 3,094,688 3,250,000 43,356
46625H JC 5|JPMORGAN CHASE & CO. .| 12/19/2011 | J P MORGAN... 2,006,320 2,000,000 31,900
92343V AX 2 |VERIZON COMMUNICATIONS INC 03/23/2011 | J P MORGAN... 991,450 1,000,000
980888 AE 1|WOOLWORTHS LTD 04/06/2011 | CITIGROUP 999,170 1,000,000
3899999. Total - Bonds - INAUSHIAl @NA MISCEIIANEOUS...........cuuiiiieiisiieis b8k SE e 1080084808881 0808840848000kttt ennens | srsnnssnssninnssnnsenssnnsensensnnssnsnnsensd 13 O00,00 2| coverersssinsssssnissnsnnes 20,825,000 101,758
8399997. QoL eV =T Te R o T OO OO O POP O pPOePUPRl OO OO PP PO OO OPOPPPPPPPPPPPPPPPOPYd o c .o I (< J ISR 25,325,000 133,093
8399999. TOA = BOMAS.....e s 26,321,146 | oo 25,325,000 133,093
9999999. Total - Bonds, Preferred and COMMON STOCKS..............weruiieiereiiriiceeieeei ittt esseasetes | eessesseesses et sae e essees e s et e s s ee e e st ee e e e st ee R e s e R e et e iRt b et e Rttt ettt en e eninnins | eeirerissineesesint e es e enee s 26,321,146 XXX 133,093
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Annual Statement for the year 2011 of e ApPPalachian Insurance Company

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

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 Stated

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

CcusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJA.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 ... | 12/01/2011. | MORTGAGE PAYDOWN 7 9,730 0 333 | 02/01/2032.
912810 QA 9|UNITED STATES TREAS BDS........ccovrriviniinrinnins .1 08/04/2011. | BANC OF AMERICA v 4,743,750 | ........5,000,000 | ........ 4,869,531 .4,874,205 1,549 | [ 4,875,754 | ..o | e (132,004) | ...... (132,004)| ...... 170,166 | 02/15/2039.
0599999. Total - BONAS = U.S. GOVEINMENE. ...verieusirisiiseiseiesees s sssssens s ess s ettt | cntsenes 4,753,480 | ........ 5,009,731 | ....... 4,879,472 | .oovvvvs 4,883,928 | .ovvivvinend0 e 1,556 [ i (O 1,556 [ .o [ I 4,885,484 |....ccoonnl 0] . (132,004) ]| ...... (132,004)] ...... 170,499 | ..... XXX..oone
Bonds - U.S. Special Revenue and Special A it
3128K6 VR 8 ... 1 12/01/2011. | MORTGAGE PAYDOWN.......ocvvver | cerrrrirerrmrinsensnnninns | vevrvrinns 444927 | ........... 444927 | ........... 426,504 | ........c..... 443,308 | ..o [ e 1,619 1,619 444,927 0 [ e 9,711 | 07/01/2035.
31294K M4 4 ... | 12/01/2011. | MORTGAGE PAYDOWN........cccovvvr [ eommrrmrrnerrrenincines | wveerenns 152,156 | .ovvvrne 152,156 | .ocvvveees 157,886 | c.ovvvrneene 152,723 | oo (567) (567) 152,156 (V10 IO 4,241 101/01/2018.
31296S M5 2 ... 1 12/01/2011. | MORTGAGE PAYDOWN... ...453,570 ....453,570 (799) (799) 453,570 0 16,786 | 01/01/2034.
31297P WK 3 ... | 12/01/2011. | MORTGAGE PAYDOWN.... 10,937 | v 11,376 | 10,931 [ s | e 5 5 10,937 0 378 | 04/01/2035.
31297T WF 6 ... | 12/01/2011. | MORTGAGE PAYDOWN.........ccoco. [ oo | v 448,561 | i 448,561 | .......... 428,866 | ...ccccc...847,065 | .ovvoiiririins | s 1,496 1,496 448,561 0 e 10,962 | 09/01/2035.
31298N UG 8 ... | 12/01/2011. | MORTGAGE PAYDOWN.... 1,304 | oo 1,345 | e 1,304 | | 0 1,304 0 53 | 05/01/2031.
31383V S6 1 ... | 11/01/2011. | MORTGAGE PAYDOWN... 14 14 7,295 0 260 | 10/01/2014.
31389K WT 4 ... | 11/01/2011. | MORTGAGE PAYDOWN.........cccoove [ rovmrimmirerivnrinniins | e 81,413 | i 81,411 | 087,305 | 81,904 | (491) (491) 81,413 (V10 3,394 | 02/01/2017.
31411A JG 1 ... | 11/01/2011. | MORTGAGE PAYDOWN... . . (159) (159) 416,450 0| e 10,437 | 11/01/2036.
31419A DS 3|FNMA... .|...] 11/01/2011. | MORTGAGE PAYDOWN... ...954,368 | ..........954,368 | ........ 1,039,814 .970,582 e [ (A K) ] R [ (16,213) 954,368 0] e 25,383 | 09/01/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......c..uiwrieriiisiinriiimsemisssissssiessssessesesensssesssseenns 2,970,981 | ....... 2,970,979 | ........ 3,049,252 | ...ccooeue 2,986,075 | ..o 0] s (15,095) | ..ocverrerniennd 0 [ (15,095) 0 2,970,981 0 0 0 [ 81,605 |..... XXX
Bonds - Industrial and Miscellaneou:
010392 EY 0[ALABAMA PWR CO 1 | 12/08/2011. [ MESIROW.......voiviivrirnieinrinnirens | cernerneeenissisennniens | cvrveens 1,038,630 | ........ 1,000,000 | ........ 1,005,420 | ........... 1,002,327 (1,104) | oo | e 1,001,223 12/15/2012.
06406H BE 8|BANK NEW YORK MTN BK ENT.... ... | 05/04/2011. | JEFFERIES & CO.. ....500,000 | ...ovnee 496,055 498,412 296 498,707 11/01/2012.
14041N CH 2| CAPITAL ONE MASTER TR 200. ... | 02/24/2011. | BANC OF AMERICA.. .5,000,000 | ........4,849,219 .4,909,738 3,134 ..4,912,871 06/15/2015.
20029P AN 9 |COMCAST CABLE COMMUNICATION.. ... | 11/16/2011. | DEUTSCHE BANK ....250,000 | ........... 266,348 257,364 (2,548) 254,816 06/15/2013.
22160K AC 9|COSTCO WHSL CORP ... | 01/24/2011. | KEYBANK ....250,000 | .ocvvneee 245,105 246,611 33 246,644 03/15/2017.
31359M NU 3|FEDERAL NATL MTG ASSN ... | 04/05/2011. | CITIGROUP. 1,750,000 | ........1,848,753 ..1,770,260 (3,287) .1,766,974 ....105,612 08/01/2012.
314275 AB 4|FEDERATED RETAIL HLDGS. ... | 08/16/2011. | DEUTSCHE BANK........ovvoerencines [ o | v 1,022,500 | ........ 1,000,000 | ........... 980,670 994,369 2,910 997,279 25,221 25,221 03/15/2012.
370334 AS 3|GENERAL MLS INC .1 03/09/2011. [ MESEROW........cooiiiemrierieiniireis | cerrveiernrineenennniees | e 674,025 ...643,000 | ........... 640,865 642,691 54 642,745 | ..o | v 31,279 | e 31,279 02/15/2012.
441812 KA 1|HOUSEHOLD FIN CORP.... 1. | 01/24/12011. | CS FIRST...covverirerierrirerierircenne 2,163,420 .2,000,000 .2,171,420 ..2,051,052 (1,861) 2,049,191 114,229 114,229 11/27/2012.
46625H AT 7|JPMORGAN & CHASE & CO.. 1+ 02/09/2011. | CHASE.........ooevoeeecveereeeieereseens | e | eneieae 3,214,050 | ........ 3,000,000 3,142,380 ..3,044,028 (2,529) 3,041,499 | oo | v 172,551 | ....... 172,551 01/02/2013.
46625H GT 1|JP MORGAN CHASE & CO ... 1 01/20/2011. [ CITIGROUP.......c.ovvrirrieineieieins | veereeresineisninsinnsnns 2,673,600 | ........ 2,500,000 2,524,300 ..2,509,661 (352) 2,509,308 |....ocorerviris | e 164,292 | ....... 164,292 10/01/2012.
595620 AF 2| MIDAMERICAN ENERGY CO. ... | 09/13/2011. | BARCLAYS US FUND.......ovorerrrens [ o | v 2,080,760 .2,000,000 ..1,999,140 ..1,999,737 119 ..1,999,855 0,905 | .........80,905 07/15/2012.
59562V AF 4| MIDAMERICAN ENERGY CO ... | 12/09/2011. | STIFFEL NICOLAUS 2,077,180 | ........ 2,000,000 2,114,720 2,114,720 2,084,268 .(7,088)] .........(7,088) | ...... 161,236 | 10/01/2012.
652478 AH 1|NEWS AMER HLDGS INC ... | 02/22/2011. | CORPORATE REORG.........cocovurer [ o | v 3,172,015 .2,750,000 | ........ 3,237,790 ..2,874,448 2,866,053 | ..ovorereierrins | e 305,962 | ....... 305,962 | ...... 143,439 | 02/01/2013.
805901 AP 0 [SCANA CORP MED TERM NTS B.. ... | 06/07/2011. [ VARIOUS........ooririirirneirernrinies | cereeieeerneinennnnes | e 600,000 | ...........600,000 | ........... 621,480 601,084 600,000 (1 I 20,625 | 05/15/2011.
88732) AG 3 |TIME WARNER CABLE INC........c.coovrverirmrinirirnens o | 09/20/2011. | FIRST UNION.......coorvvrrinrrnnrirenns [ | e 2,069,240 | ........ 2,000,000 | ........ 2,004,400 | ........... 2,001,394 2,000,731 | oo | e 68,509 | ........ 68,509 | ...... 132,300 | 07/02/2012.
929160 AJ 8|VULCAN MATLS CO .| 06/24/2011. | CORPORATE REORG.......ccouimrvnns | servnrinnernsnsssiseens | serneees 1,026,294 | ........... 948,000 | .......... 946,095 946,981 947,165 | .o | v 79,129 | .. 79,129 | .o 56,083 | 06/15/2013.
3899999, Total - Bonds - Industrial and MISCEIANEOUS................iueviiiiiiiieiiiiiie ettt enesenenns | ereeas 30,048,128 | ...... 28,191,000 | ...... 29,094,160 28,464,877 | .....cccco0ee.0 | oo (45,545) 28,419,329 0]... 1,628,797 |..... 1,628,797 | ...1,066,413 |..... XXX......
8399997. TOtal = BONAS = PAM 4.ttt st | s 37,772,589 | ...... 36,171,710 | ...... 37,022,884 | ......... 36,334,880 | ..oooovniien0 | s (59,084) 36,275,794 0. 1,496,793 |..... 1,496,793 | ..1,318,517 |..... XXX.oone
8399999. TOHBI = BOMAS. etttk £f ek Rkttt | crian 37,772,589 | ...... 36,171,710 | ...... 37,022,884 | ........ 36,334,880 | ..coooooriennn0 | s (59,084) | .ovvvvrvnennn0 | e nn(59,084) | o0 [ 36,275,794 | .o 0 [... 1,496,793 |..... 1,496,793 | ..1,318,517 |..... XXX.....o
9999999. Total - Bonds, Preferred and COMMON SIOCKS..............cuuuuevirieriviiriiiiiins coiriitieneieeseieesiesisssessesisesssessesssessesssssssnsssenssasesesseenss | evoe 37,772,589 |........ XXX | s 37,022,884 | ......... 36,334,880 | ....cccorren0 | e (59,084) | .. 36,275,794 0. 1,496,793 |..... 1,496,793 | ...1,318,517 |..... XXX......
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Annual Statement for the year 2011 of e ApPPalachian Insurance Company

SCHEDULE D - PART 5

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

2 3 4 5 6 7 8 9 10 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 O|AFFILIATED FM INSURANCE COMPANY.......ccoovoviinnrians | ............ | 10014............ 2CIb6.....ovcrenens | 2N L | 2,500,000 | .ooovviiiinas 25,000.000 |...ocoovrenes 34.5
0299999. Total - Preferred Stocks - U.S. Property and Casualty Insurer. [EOSR [ (V) I 2,500,000 |......... D00 S XXX.........
0999999. Total - Preferred SIOCKS. ..o s 0.
1999999. Total - Preferred and COMMON SOCK..........c..evuuivuririireiiiireriei et N .0 ..
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: $.....153,954,058.
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

E16




3

Annual Statement for the year 2011 of e ApPPalachian Insurance Company

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
26188) 20 6|DREYFUS CASH MGT NST SHARES........ccoovivirinnnans | ......... ‘ . | 11/30/2011. [ VARIOUS.......corvrniiriiniisrississeenississnnnes | cones XXXeoowo | i 25,008,384 | ...ovveiieriiniianns i [ | aossssesssnsssnns | s 25,008,384 | ...ovvooriierieniinins s L | | i 8,384
8999999. Total - Class One Money Market Mutual FUNS..........ccooivnninnnninec e ..25,008,384 25,008,384 0 XXX 8,384
9199999. Total - Short-Term Investment .25,008,384 | ..coovevvieiiennn0 | 0 [0 |0 [ XXX.... 25,008,384 0 XXX 8,384




Annual Statement for the year 2011 ofthe ApPPalachian Insurance Company

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

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 7
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

Cash Equivalents (Schedle E Part 2 Type)

021065 86 7 [DEUTSCHE BANK SECURITIES INC.......oeoouiiuiiiiisiieiieisseise st C 4,666,762 |12/23/2011....

06052D AD 7| BANK OF AMERICA NLA.......omuiimirimririeseieisessesssesssee s ess st [ 2,333,524 | 12/23/2011....

225458 DM 7 | CREDIT SUISSE (USA) LLC.....oimiiiiiireiineieiiesiee et C 1,000,000 |12/23/2011....

38141G 10 4| GOLDMAN SACHS & CO.....ouriruiimiieniiiniiiiiiesisesestesssisse st C 1,000,000 |12/23/2011....

576621 11 8| UBS SECURITIES LLC......coouivemiirerirrirneeiseieiiesiieniienes [ 4,666,762 |12/23/2011....

606866 AA 9| MIZUHO SECURITIES USA INC.....ccouivirririeiineiieiiiesiesisessssiss s sssessssenns c 2,000,000 |12/23/2011....

65535H 20 8| NOMURA SECURITIES........ccotiuuiimeiteriseesseisseisssesses et essessse st C . 12/23/2011....

65535H 20 8| NOMURA SECURITIES OO OO OO PO PP PP OO PP PP PPPROPPRTPRPOOOR [CFRITIRITE [PTOROTIRIRVRS FROTOTRRRRRRT 2,000,000 12/23/2011....
9199999. Total - Cash Equivalents (Schedule E Part 2 TYPE). ..ottt sttt nsesnsnaas 18,667,048 | ......................... 18,667,048 | ..... XXX
9999999, TORAIS. vttt R ennents | ceeneienes 18,667,048 | ........ccoo0..c....... 18,667,048 | ..... XXX

General Interrogatories:

1.
2.
3.

NAIC 1:

21,657,619  Book/Adjusted Carrying Value §.....21

$....18,667,048 NAIC 2: §......... ONAIC3: §.........

The activity for the year:  Fair Value $.....18,667,048  Book/Adjusted Carrying Value $.....18,667,048
Average balance for the year:  Fair Value §.....
Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

657,619

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 5
NAIC
Designation|
CusIP /Market Fair
Identification Description Code 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 $.....18,667,048  Book/Adjusted Carrying Value $.....18,667,048
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Annual Statement for e year 2011 of ie AP Palachian Insurance Company

SCHEDULE E - PART 1 - CASH

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

Open Depositories

0199998. Deposits in.....3 depositories that do not exceed allowable

limits in any one depository (see Instructions) - Open Depositorie .| XXX...
0199999. Total - Open Depositories............ . XXX |-
0399999, TOtal CASH ON DEPOSIL......vrreererirereserssteerssseseesessssessssssssss s ess s ee ettt en XXX... |-
0599999. Total Cash XXX... |

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

1. January. (80,435) | 4. April (325,778) | 7. July. (23,253) | 10. October. (70,768)
2. February. (65,737) | 5. May (66,692) | 8. August (168,665) | 11. November. (66,375)
3. March (27,200) | 6. June (785,129) | 9. September. (20,133) | 12. December. (8,647)
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Annual Statement for the year 2011 of e ApPPalachian Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2 3
Date
Code | Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

Sweep Accounts

JP MORGAN CHASE & CO COMMERCIAL PAPER END OF DAY INVESTMENT.......ccooiiiiniiernnisinsisssisnienes 7,173,888
8499999. Total - SWEEP ACCOUNES.......cvveeeieieieieieis it enenses 7,173,888
8699999. TOal - CASN EQUIVAIBNTS..........cvuiieaieuiiteiisiie etttk s 888188818 E £ 18R bR b b e Eies feEbeE RS oo R R e b s b b st nnnne | ciberinen e ienes 7,173,888




Annual Statement for e year 2011 of ie AP Palachian Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMA. ..o dAL | s | et | et | ereeni s | e
2. Alaska.... CAK | e | bbbt niens | Sttt | e | s
3. ARzZona......ceceen AL [ i [ . . ceterene e [ s | s | s
A ATKANSES ... AR | s | et | arbeti sttt | eteenienns s | e
5. CalifOrNIA. ... OA [ i et | st nsene | s | s
6. (070110 =T [0 T 01 O 1N O TN (OO [OOSR I
T CONNECHCUL.......veerrieirrreeeOT [ i [ttt ennens | enteress st ennenes | soerieniene e | ceres
8. DEIAWAIE. ..o DE [ i st | enteb s | s | eres
9. District 0f COIUMDIA.........ccvieeer DO | it | ettt | sttt | et nenee | e
10, FIOMAA. oo dFL | s bbbt | rees st | seeiessee e | oo
11 GBOMGIA. v OA [ i [t | e | st | oo
12, HAWAL e HE i bt | rees sttt | eeeiens s | e
130 1d8N0. D [ et | e | e | oo
14 HINOIS.....eevvrerrereeieererienieee L | s bbbt | eees st nnins | sertens et | e
15, INGIANA. ..o N i i | eresessnnn et | st | oo
16, 1OWAL v BA | i bbb | reesnsi et | eestesseees s | ceias
17, KANSAS..ccveevirccerinrierieeen K8 [ i et | e | e | oo
18, KENUCKY. ... KY [ i bbb bbbt | reesesbenn st | eestesiee s ensenni | cenas
19, LOUISTANG. ..o e LA i et | e | e | oo
200 MaINE. oo M | i | e | Hrent ettt | eerieens e | cenen
21.  Maryland . ettt | bbbttt entes | ersetetet st en et nsenies | cererentenen et nenns | cenes
22.  Massachusetts.. DA | e | et ntne | enter s nnenes | strereni e | eres
23, MIChIGAN.....ceieeecereinceeieeen e ML | i bbbttt nniens | sreterettent et nens | reeeseniene st esenennens | eres
24, MINNESOtA. ...t MIN i | bbbt | erbtes sttt enies | erereni e | s
25.  Mississippi.. S | e | e | nerensens s | e
26, MiISSOUN. ..o . . cetrteer s | s | s | e
27, MONANA. ... e T i bt niens | seteb ettt nens | ettt | e
28.  Nebraska... . . . . cetrteer s | s | s | e
29.  Nevada........coovvevininieinininns . . ettt | et | e | e
30, NEW HamMPShITE......c.veeirrreeeedNH [ e sttt s st nsnsntennens | sressesassessessessesnnsansessnes | snessssessessesssnnsessnssnsnnes | enes
31, New Jersey. N B.... | Property & Casualty et | | s 101,230 | v 106,680
32, New Mexico......ccoorrurrunrreirennenes NM | ...... B.... | Property & Casualty ettt snenenns | erteeseeee e nesnnenes | enes 111,353 | oo 117,348
33, New YorK....ooooovmeernircnricvercenn NY | B.... | Property & Casualty ettt | s | e . 2,733,210 2,880,360
34, NOI CaroliNA......c.eeverererreereeendNC [ i | et | erbtes st enies | ereresieer e | e
35, NOMD DAKOLA......vvovveciiciiierrstND | it [ it | Htesisen st steens | eesieess e nnes | neees
36, ONI0...eeceirreeerierinerrerineeeed OH | i | e[ Hrent et | eerbeent s | neres
37.  Oklahoma.. . e bbbttt niens | setierett e enens | ettt | eres
38, 0regon......coeeevevenereerernenenen . OR [ s | e . . FESUSTSSUURRIRI BTSRRI ST IO
39, PennSYIVANIA. ..o PA i | s | s | e | s
40.  Rhode Island.. WRI...... B.... | Property & Casualty SNSRI R 2,682,595 |...... 2,827,020 |.....
41, South Carolina...........cccccoevuvunn. SC|...... B.... | Property & Casualty et | e | s 151,845 | oo 160,020
42, SOUtN DAKOA. ... eS| i | ettt | srieter st enies | ereresieernn e | e
A3, TEMNESSEE. ..uevvirreeeieerierre TN | ittt | et bbbt | Htenisee sttt ens | ettt nnes | eenes
B4, TEXAS.ceouevveeveerenerierineennsnneen TX | deviinniies | cotesisesses sttt | Hient sttt ens | eerbeens et | neres
45, UM U T [ bbb niens | st | ettt | s
46. VT | i [ et | eeesnes et nans | sertens et | cenae
A7, VIRGINIA. e VA i | s | setenses s | s | s
48, WAShINGLON. ... WA | e | ettt tnnnens | cresseeastessesneeetnnaantennees | eeeeesensenseseneentesnnnesnnes | eees
49, WSt VIIGINIA.........cvvvriieiencee WV | it | bbb | shesi e | e | s
50, WISCONSIN.....ouverererirrreerrereeed WE s e niens | sesnesenseenne e entes | ererens e enenes | e
51 WYOMING..couiieiicririereneesd WY | it | bbb | sbienietas it | e | e
52, AMEMICAN SAMOA. ..o v dAS [ i | et ens | eebeter st enies | ereresseerne e enenes | e
B3, GUAM..cierierieesesnnnnieeenlBU | it | et | ettt ens | ensteesi e | eeres
B4, PUBHO RICO......oouveurierrierrnenen PR it [ ettt | sbenesenes e enstens | eerieent e | oo
55, US VIRGIN ISIANGAS. ..o V| s e nbnens | erbsisestessnsssssenssnssentes | eresessesssssensensnsenrenes | coes
56.  Northern Mariana ISIands........;MP [ ...coiiiis | oot niens | sesenes st enies | ereensenrne s | e
57. Canada.. . . . JOTSTOROROIRR POV
58.  Aggregate Alien and Other. XXX OSSPSR ISR (N I (] 0. 0
59.  Total XXX SO STOPROTIRN BTN 2,682,595 |...... 2,827,020 |.. 3,097,639 3,264,408
DETAILS OF WRITE-INS
BBOT. ettt enisnnies | crtienerens | iR | eneinen ettt | sertens e | e
5802. .. ] . . . et | s | e | e
5803, e | e [ s . . ceerteretensrenns | e | e | s
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX e . XXX OSSPSR ISR (1 I 0. 0 .. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).. v .. XXX 0] 0].... 0 ... 0
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