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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Admitted Assets as Reported in

Holdings the Annual Statement

Investment Categories

Amount

Percentage

Amount

4
Securities
Lending
Reinvested
Collateral

Amount

5

Total
(Col. 3 +4)

Amount

Percentage

1.

2.

w

Bonds:
1.1 US.treasury securies
12

1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities)

1.4 Securities issued by states, territories, and possessions
and political subdivisions in the U.S.:
141 States, territories and possessions general obligatons

1.42 Political subdivisions of states, territories and possessions and political

subdivisions general obligations

Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA

1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA

1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521
1.523 All other

Other debt and other fixed income securities (excluding short term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)

2.2 Unaffiliated non-U.S. securities (including Canada)

2.3 Affiliated securities

. Equity interests:

3.1 Investmentsin mutvalfunds
3.2 Preferred stocks:

3.21 Affiliated

Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated

33

Other equity securities:
341 Affiliated

34

Other equity interests including tangible personal property under lease:
3.51 Affiliated

35

. Mortgage loans:

4.1
42
43
44
45
46

Construction and land development

Agricultural

Multifamily residential properties

Commercial loans

Mezzanine real estate loans

. Real estate investments:

acquired in satisfaction of debt)

5.3 Property held for sale (including $

satisfaction of debt)

. Contract loans

. Derivatives

. Total invested assets

6,521,408

19,460,760

19,460,760

19,460,760

Sl01
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 6)

2.2 Additional investment made after acquisition (Part 2, Column 9)

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13
3.2 Totals, Part 3, Column 11

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

Deduct amounts received on disposals, Part 3, Column 15 1 B RN RW
Total foreign exchange change in book/adjusted carrying value:

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisitions (Part 2, Column 7)

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 12
3.2 Toftals, Part 3, Column 11

Accrual of discount
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9

52 Totals, Part 3, Coung | | [
Total gain (loss) on disposals, Part 3, Column 18 | A B B B [ T

Deduct amortization of premium and mortgage interest points and commitment fees

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13~

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

10.2 Totals, Part 3, Column 10
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 8)

2.2 Additional investment made after acquisition (Part 2, Column 9)

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12

Accrual of discount
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13

5.2T0ta|S,Pan3,CO|Umn9 ....... NONE ........

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17

9.2 Totals, Part 3, Column 14

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks
Book/adjusted carrying value, December 31 of prioryear
Cost of bonds and stocks acquired, Part 3, Column7
AccruaIOfdiscount ........ f et e e e e e e e e e e e e e e f et e e e e e e e e e e e e e e C et e e e e e e e e e e e e

Unrealized valuation increase (decrease):
4'1 Part 1' COIumn 12 4 e e et e e 4 a4 e e e e e s e e s w a4 e aaa e aaa s 4 s e oaaa e aaa s st e oaaaaaaa s s aaaaaa e
4'2 Part 2’ SeCthn 1’ COIumn 15 ................................................................

4'3 Part 2’ SeCtlon 2’ COIumn 13 ................................................................
4.4 Part4,Column 11

13,353,415

3,170,723
4,288

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

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value:
8'1 Part 1' COIumn 15 4 e e et e e 4 a4 e e e e e s e e s w a4 e aaa e aaa s 4 s e oaaa e aaa s st e oaaaaaaa s s aaaaaa e
8'2 Part 2’ SeCthn 1’ COIumn 19 ................................................................

8'3 Part 2’ SeCtlon 2’ COIumn 16 ................................................................
8.4 Part4, Column15

12,976
3,347,504
254,546

Deduct current year’s other than temporary impairment recognized:
9.1 Part 1, Column 14

S103

12,939,352
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

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

1 2 3 4
Book/Adjusted Fair Actual Par Value
Description Carrying Value Value Cost of Bonds
BONDS 1. UnitedStates [
GOVernmentS 2 Canada ..................................................................
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals
U.S. States, Territories and Possessions (Direct and
guranteed) 5. Totals
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals
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
8 UnitedStates | 12851763 | 12891674| 12913851 11,567,000
|ndUStria| and Misce”aneous 9 Canada ........................... e e
and Hybrid Securities (unaffiliated) 10. Other Countries 387,599 397,630 398,466 380,000
11. Totals 12,939,352 13,289,304 13,312,317 11,947,000
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 12,939,352 13,289,304 13,312,317 11,947,000
PREFERRED STOCKS 14. UnitedStates | |
Industrial and Miscellaneous (unaffiiated) 5 Canada L
16. Other Countries
17. Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20 UnItEd States ................................................
Industrial and Miscellaneous (unaffiliated) 21 Canada L
22. Other Countries
23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 12,939,352 13,289,304 13,312,317

S104
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

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
Col. 6
asa%

of
Line 9.7

8

Total from
Col.6
Prior Year

9
% From
Col. 7
Prior
Year

10

Total
Publicly
Traded

11
Total
Privately
Placed

(@)

U.S. Governments

1.1 Class 1
1.2 Class 2
1.3 Class 3
1.4 Class 4
1.5 Class 5
1.6 Class 6
1.7 Totals

6,447,566

6,447,566

6,447,566

All Other Governments

2.1 Class 1
2.2 Class 2
2.3 Class 3
2.4 Class 4
2.5 Class 5
2.6 Class 6
2.7 Totals

U.S. States, Territories and Possessions, etc.,

Guaranteed
3.1 Class 1
3.2 Class 2
3.3 Class 3
3.4 Class 4
3.5 Class 5
3.6 Class 6
3.7 Totals

U.S. Political Subdivisions of States, Territories and

Possessions,
4.1 Class 1
4.2 Class 2
4.3 Class 3
4.4 Class 4
4.5 Class 5
4.6 Class 6
4.7 Totals

Guaranteed

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

5.1 Class 1
5.2 Class 2
5.3 Class 3
5.4 Class 4
5.5 Class 5
5.6 Class 6
5.7 Totals
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE D - PART 1A - SECTION 1 (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1

1 Year
or Less

2

Over 1 Year
Through
5 Years

3

Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over 20
Years

6

Total
Current
Year

7
Col. 6
asa%

of

Line 9.7

8

Total from
Col. 6
Prior Year

9
% From
Col. 7
Prior
Year

10

Total
Publicly
Traded

1
Total
Privately
Placed

(@)

6.

Industrial & Miscellaneous (unaffiliated)

6.1 Class
6.2 Class
6.3 Class
6.4 Class
6.5 Class
6.6 Class

1
2

3 .
4 .
5 .
6 .

6.7 Totals

1,262,576

6,997,172

3,756,224

12,015,972

12,851,173

12,015,972

1.

Hybrid Securities

7.1 Class
7.2 Class
7.3 Class
7.4 Class
7.5 Class
7.6 Class
7.7 Totals

1 .
2 .
3 .
4 .
5 .
6

8.

Parent, Subsidiaries and Affiliates

8.1 Class
8.2 Class
8.3 Class
8.4 Class
8.5 Class
8.6 Class
8.7 Totals

1 .
2 .
3 .
4 .
5

6 .
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE D - PART 1A - SECTION 1 (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Col. 6 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
Quality Rating per the 1 Year Through Through Through Over 20 Current of Col. 6 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Year Line 9.7 Prior Year Year Traded (a)
9. Total Bonds Current Year
94 Classt @ nr1042 69971721 786224 18463538 | 95237 XXX XXX 18463538 |
920kss2 o a3 509828 | 923380 | ar63| XXX XXX 20|
93 Class3 N R B D S I DT BRSO XXX XXX
94 Cassd @ U REEREE R RN IR XXX XXX
95Cass5 O N Y © XXX XXX
96 Clss6 el © XXX XXX
o7 Totls [ 8123694 TS07000 [ smse24 | [ ® 19386918 | 100000 | XXX XXx [ o369t [
9.8 Line 9.7 as a % of Col. 6 41.903 38.722 19.375 100.000 XXX XXX XXX 100.000
10. Total Bonds Prior Year
101 Class1 | 1868053 | 8905416 | 2101888 | | XXX XXX 12875357 | 96.246 | 12875357
102 Class2 502242\ XXX XXX 502242 SRCSY 502242
103 Class3 XXX XXX
104 Class4 XXX XXX T I B DU
105 Class5 XXX XXX ©
106 Class6 XXX XXX ()
107 Totals 2370295 [ 8905416 | 2101888 | || XXX XXX . 133775991 100000 | 18377599
10.8 Line 10.7 as a % of Col. 8 17.718 66.570 15.712 XXX XXX 100.000 XXX 100.000
11.  Total Publicly Traded Bonds
MACasst | TT042 | 6997172 3786224 | || 18463538 | 96.237 1287537 9%246| 18463538 | XXX
M2Cass2 413552 809828 | | 923380 | 4763| 602242 | 3Ts4| 923380 XXX
M3 Class3 XXX
MAClassd s s XXX
MBEClass5 s XXX
116 CIaSSﬁ ............................. XXX
N7 Totals 8123694 7507000 3756224\ | 19386918 | 100.000 L 1331789 100000 | 19,386,918 | XXX
118 Line 11.7asa%of Col 6 | 4.903| 8122| 9375 | 100000 [ XxXx o f XXX XXX 100000 |~ XXX
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9 41.903 38.722 19.375 100.000 XXX XXX XXX 100.000 XXX
12. Total Privately Placed Bonds
120 Class 1 XXX
122 Class2. N B A SN SR XXX
123 Class3 'S § REP= | XXX
124 Class4 N . = | XXX
125 Class5 19 19 | XXX
126 Classa ............................. XXX
127 Totals IV TUTEE DU B XXX
128 Line127asa%ofCol,6 | XXX | XXX | XXX XXX
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9 XXX XXX XXX XXX

(a) Includes §
(b) Includes $

~ Ocurrent year, $

~ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 prior year of bonds with Z designationsand §

0 current year, $

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 is under regulatory review.
0 prior year of bonds with 6* designations. '5*' means the NAIC designation was assigned by the SVO in

(c) Includes $ 0 current year, $

0 prior year of bonds with 5* designations and $ )
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.
0;NAIC5%

Ocurrentyear,$

O;NAIC3$

0;NAIC 4§

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

0;NAIC6 § 0.
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

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

Distribution by Type

1 Year
orLess

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
Col. 6
asa % of
Line 9.5

8
Total from
Col. 6
Prior Year

9
% From
Col. 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

U.S. Governments
1.1 Issuer Obligations

1.5 Totals

6,447,566

6,447,566

6,447,566

All Other Governments
2.1 Issuer Obligations

2.5 Totals

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations

3.5 Totals

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

4.4 Other Loan-Backed and Structured Securities
4.5 Totals

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

5.4 Other Loan-Backed and Structured Securities
5.5 Totals

Industrial and Miscellaneous
6.1 Issuer Obligations

6.4 Other Loan-Backed and Structured Securities
6.5 Totals

Hybrid Securities
7.1 Issuer Obligations

7.3 Commercial Mortgage-Backed Securities

7.4 Other Loan-Backed and Structured Securities
7.5 Totals

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations

8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

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

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

1 2 3 4 5 6 7 8 9 10 1"
Over 1 Year Over 5 Years Over 10 Years Total Col. 6 Total from % From Total Total
1 Year Through Through Through Over 20 Current asa % of Col. 6 Col. 7 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Year Line 9.5 Prior Year Prior Year Traded Placed

9.  Total Bonds Current Year
O Issuer Obligations | 8123694 | 7807000 | 3756224 |l 10386918 | 100000 | Xxx ool XXXl 10386918 |
9.2 Residential Morigage-Backed Securifies Lol XXX XXX
9.3 Commercial Mortgage-Backed Securiies 1oL XXX XXX
9.4 Other Loan-Backed and Structured Securies XXX XXX
95 Totals 8123694 | TROT000 [ smee224 | [ 10386918 100000 [ XXx XXx [ 938018
9.6 Line 9.5 as a % of Col. 6 41.903 38.722 19.375 100.000 XXX XXX XXX 100.000

10. Total Bonds Prior Year
10.1 Issuer Obligatons 23710295 8905416 | 2,101,888 | XXX XXX 13377599 | 100.000 [ 13377899
102 Residential Morigage-Backed Securiies |l XXX XXX
103 Commercial Mortgage-Backed Securifes |l XXX XXX
104 Other Loan-Backed and Structured Securiies XXX XXX
105 Totels 230295 [ 805416 [ 2togee [ [ XXx | Xxx B I 100,000 I
10.6 Line 10.5 as a % of Col. 8 17.718 66.570 15.712 XXX XXX 100.000 XXX 100.000

11.  Total Publicly Traded Bonds
1.1 lssuer Obligations | 8123694 | 7807000 | 3756224 |l 10386918 | 100000 18377899 | 100000 19386918 | XXX
11.2 Residential Mortgage-Backed Securities Lo XXX
11.3 Commercial Mortgage-Backed Securifies L XXX
11.4 Other Loan-Backed and Stuctured Securies (|} XXX
M5 Totls 8123694 | TROT000 [ smee224 | | 10386918 | 100000 [ 1837759 100,000 19386918 | XXX
116 Line 115asa%ofCol6 M908 BI2| 10375 | 100000 | XXX XXX XXX 100000 | XXX
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9 41.903 38.722 19.375 100.000 XXX XXX XXX 100.000 XXX

12. Total Privately Placed Bonds
124 Issuer Obligations | 1 AREP= | XXX
122 Residential Morigage-Backed Securies | | \l N = | XXX
12.3 Commercial Morigage-Backed Securities | .| NNIINN L XXX
12.4 Other Loan-Backed and Structured Securites XXX
s Totls o XXX
126 Lnet28asa%ofCol 6 | XXXl XXX XXX XXXl
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9 XXX XXX XXX XXX
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

Mortgage
Loans

4
Other
Short-Term
Investment Assets

(@)

5
Investments in
Parent,
Subsidiaries
and Affiliates

TN
M=o

© ©° N o ok w2

Book/adjusted carrying value, December 31 of prior year
Cost of short-term investments acquired
Accrual of discount

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

. Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

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

6,447,566

6,447,566

—
&

Indicate the category of such assets, for example, joint ventures, transportation equipment:

EXEMPT MONEY MARKET MUTUAL FUNDS




11.

3.2

3.3

4.1
4.2

Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14

Unrealized Valuation increase/(decrease):
3.1  Section1, Column17
32  Section2, Column19

Total gain (loss) on termination recognized, Section 2, Column22 w o A R
Considerations received/(paid) on terminations, Section 2, Column 1NO N |
Amortization:

6.1  Section1,Column19
6.2  Section2, Column21

81  Sectiont,Column18
82  Section2, Column20

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6+7+8)
Deduct nonadmitted assets
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Future Contracts

Book/adjusted carrying value, December 31 of prior year

Change in variation margin on open contracts:
3.11  Section 1, Column 15, current year minus

3.12  Section 1, Column 15, prior year

Add:
Change in adjustment to basis of hedged item:
321  Section 1, Column 17, current year to date minus

3.22  Section 1, Column 17, prior year

Change in amount recognized

3.23 Section 1, Column 16, current year to date minus )
3.24 Section 1, Column 16, prioryear e AR A

Subtotal (Line 3.1 minus Line 3.2)

Variation margin on terminated contracts during the year (Section 2, Column 16)

Less:
421 Amount used to adjust basis of hedged item (Section 2, Column 17)

422 Amount recognized (Section 2, Column 16)
Subtotal (Line 4.1 minus Line 4.2)

S
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replicated (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

Cash Instrument(s) Held

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open
9 10 1 12 13 14 15 16
NAIC NAIC
Designation or Designation or
Other Notional Book/Adjusted Book/Adjusted Other Book/Adjusted
Number Description Description Amount Carrying Value | Fair Value | Effective Date | Maturity Date Description Carrying Value |  Fair Value CUSIP Description Description | Carrying Value |  Fair Value
XXX XXX XXX XXX XXX XXX

9999999

Totals
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year to Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
(Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset)
Number Transactions Number Transactions Number Transactions Number Transactions Number Transactions
of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value
. Beginning Inventory |
. Add:  Opened or Acquired
TransaCtlons ........................................................................................................................................
. Add: Increases in Replication
(Synthetic Asset) Transactions
StatementValue | .. XXX oo XXX oo XXX o XXX oo XXX o
. Less: Closed or Disposed of
vt ||l NON E ____________________________________________________________________________
. Less: Positions Disposed of
for Failing Effectiveness
Crlterla .................................................................................................................................................
. Less: Decreases in Replication
(Synthetic Asset) Transactions
Statement Value XXX XXX XXX XXX XXX
. Ending Inventory
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE DB VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, Section 1, Column 14

PartB, Section 1, Columnt4
Total (Line 1 plus Line 2)
Part D, Column 5

Part D, Column 6

Fair Value Check

7. PartA, Section 1, Column 16
8. Part B, Section 1, Column 13
9. Total (Line 7 plus Line 8)

Part D, Column 8

. PartD, Column 9

Potential Exposure Check

Part A’ SeCtlon 1’ C0|umn 21 .....................................................

Part B’ SeCtion 1’ COlumn 19 .....................................................
Part D, Column 11

SI14



Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

-
o

© o N o gk wbhd =

Book/adjusted carrying value, December 31 of prior year
Cost of cash equivalents acquired
Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct current year's other than temporary impairment recognized

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

Statement value at end of current period (Line 10 minus Line 11)

Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE A - PART 1
Showing All Real Estate OWNED December 31 of Current Year

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

0699999 Totals




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

Showing All Real Estate ACQUIRED and Additions Made During the Year

Description of Property

Location

SCHEDULE A - PART 2
4 5
Name
Date of
Acquired Vendor

6

Actual Cost
at Time of
Acquisition

Amount
of
Encumbrances

8

Book/Adjusted
Carrying Value
Less Encumbrances

Additional Investment
Made After
Acquisition

0399999 Totals




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Including Payments During the Final Year on "Sales Under Contract"
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Book/ Current Foreign
Additions, Adjusted Year's Other Book/Adjusted Exchange Realized Total Gross Income Taxes,
Permanent Carrying Than Total Total Foreign | Carrying Value | ~ Amounts Gain Gain Gain Earned Repairs,
Description Name Improvements | Value Less Temporary | Current Year's | Change in Exchange Less Received (Loss) (Loss) (Loss) Less Interest and
of Disposal of Actual and Changes in | Encumbrances | Current Year's | Impairment Change in B./A.C.V. Changein | Encumbrances During on on on Incurred on Expenses
Property City State Date Purchaser Cost Encumbrances |  Prior Year Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C.V. on Disposal Year Disposal Disposal Disposal Encumbrances Incurred

€03

0399999 Totals
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE B - PART 1
Showing All Mortgage Loans OWNED December 31 of Current Year

Loan
Number

Location

6

Date
Acquired

7

Rate
of
Interest

8

Book Value/
Recorded
Investment
Excluding
Accrued Interest

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

10

Current Year's
(Amortization)/
Accretion

1"

Current Year's
Other than
Temporary
Impairment
Recognized

12

Capitalized
Deferred
Interest and
Other

13
Total
Foreign
Exchange
Change
in
Book Value

14

Value
of
Land
and
Buildings

15

Date of
Last
Appraisal
or
Valuation

3399999 Total Mortgages

General Interrogatory:

1. Mortgages in good standing $

2. Restructured mortgages §
3. Mortgages with overdue interest over 90 days not in process of foreclosure §

4. Mortgages in process of foreclosure $

0 unpaid taxes $

Ounpaid taxes §

0 unpaid

taxes $

0 interest due and unpaid.
0 interest due and unpaid.

0 unpaid taxes $

0 interest due and unpaid.

0 interest due and unpaid.
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan
Number

Location

State

6

Rate of Interest

SCHEDULE B - PART 2
4 5
Loan
Type Date Acquired

Actual Cost at
Time of
Acquisition

Additional
Investment Made
After Acquisition

9
Value
of
Land
and
Buildings

3399999 Totals
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

Location

Loan
Number

5 6
Date Disposal
Acquired Date

7

Book Value/
Recorded
Investment
Excluding
Accrued Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current Year's
(Amortization)/
Accretion

10

Current Year's
Other Than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

12

Total Change
in Book Value
(8+9-10+11)

13
Total
Foreign
Exchange
Change
in
Book Value

14

Book Value/
Recorded
Investment
Excluding
Accrued Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

17

Realized
Gain
(Loss) on
Disposal

18

Total
Gain
(Loss) on
Disposal

0599999 Totals
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

CUSIP
Ident-
ification

Name
or Description

Location 6
4 5
Name of
Vendor or
General
City State Partner

7

NAIC
Desig-
nation

8

Date
Originally
Acquired

9

Type
and
Strategy

10

Actual Cost

1

Fair Value

12

Book/Adjusted
Carrying
Value
Less
Encumbrances

Change in Book/Adjusted Carrying Value

13

Unrealized
Valuation
Increase

(Decrease)

14
Current Year's
(Depreciation)

or
(Amortization)/

Accretion

15
Current Year's
Other than
Temporary
Impairment
Recognized

16

Capitalized
Deferred
Interest and
Other

17
Total
Foreign
Exchange
Change in
B./A.C.V.

18

Investment
Income

Commitment
for Additional
Investment

20

Percentage
of
Ownership

4199999 Totals
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

CUSIP
Ident-
ification

Name
or Description

Location

SCHEDULE BA - PART 2
5 6
Name of
Vendor or Date
General Originally
Partner Acquired

7

Type
and
Strategy

8

Actual Cost
at Time of
Acquisition

9

Additional
Investment
Made After
Acquisition

10

Amount
of
Encumbrances

1

Percentage
of
Ownership

4199999 Totals
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Name of Carrying Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Foreign
CUSIP Purchaser or Date Value Less Valuation or Temporary Deferred Change in Exchange Value Less Exchange Realized Total
Ident- Name Nature of Originally Disposal | Encumbrances,| Increase | (Amortization)/ | Impairment | Interestand B/AC.V. Changein | Encumbrances Gain (Loss) | Gain (Loss) Gain (Loss) Investment
ification or Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration | on Disposal | on Disposal on Disposal Income

4199999 Total

S




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

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

1 2 Codes 6 7 Fair Value 10 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 11 12 13 14 15 16 17 18 19 20 21 22

F Current

o Rate Year's Total

r Used Other Foreign Admitted

e NAIC To Book / Unrealized Current Than Exchange Amount Amount Stated

i Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual

CUsIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) /| Impairment in Rate Rate When & During Maturity

Identification Description Code | n | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
02364W-BC-8 |AMERICAMOVILSAB R 1FE 199908 | 103938 | 207876 200000 1999281 | B 2380 23901 MS | (A 4,750 | 09/21/2011 | 09/08/2016
02364W-AF-2 |AMERICAMOVILSAB R 1FE 198558 | 105419 189754 180000 | erert | oo G454 5500 1790 MS | 33000 9,900 | 04/15/2011 | 03/01/2014
039483-AH-5 | ARCHER DANIELS MIDLAND CO 1FE 193853 | 1293511 19402m) 1500001 [RA0L:7 S I I @10 8380| 1710 AO | 2652 6,281 | 09/12/2012 | 04/15/2017
039483-AY-8 | ARCHER DANIELS MIDLAND CO TE | 367,030 | 119708 | 3691241 300000 | 3481851 ®858) | 54501 210 MS | 4814 16,350 | 12/20/2011 | 03/15/2018
046353-AA6 |ASTRAZENECAPLC =~ 1FE_ 590111 106995 S67.074 1 530000 | 5503471 | (13926) ol 54001 2620 JO | 2459 28,620 | 01/22/2010 | 06/01/2014
05379B-AN-7 AVISTACORP 1FE 182250 | 120925 | 181388 1500001 est| | @A29) 5950 21704 D Al 8,925 | 04/18/2012 | 06/01/2018
067383-AB-5 |BARDCRINC (L 259775 | 105232 | 263080 | 250000 2510581 @28) 2880 1910 4 b 33141 7,188 | 10/06/2011 | 01/15/2016
071813-AZ2 |BAXTERINTLINC 1FE 239024 | 1040941 24210 225000 29263 | | @5e8) oo 40001 2340 MS | 3000 8,936 | 03/11/2010 | 03/01/2014
079860-AG-7 BELLSOUTHCORP ~~ ~ 1FE 276975 | 1074120 268530 | 250000 23361 (k1) I 5200 2000 MS | 3828 | 13,000 | 03/09/2011 | 09/15/2014
079860-AL-6 |BELLSOUTHCORP 1FE 286225 114693\ 2867331 250000 28895 | G360 5200 230 JO | CICH D 13,000 | 06/24/2011 | 12/15/2016
084664-BG-5 | BERKSHIRE HATHAWAY FINCP 1FE 272825 | 1028441 21100 250000 25878 | o362 5000 1190 FA f 41z o 12,500 | 03/09/2011 | 08/15/2013
144141-CW-6 | CAROLINAPWR&LT TE | 276913 | 100536 | 273840 | 250000 264566 | | ®224) | 51501 2470 AO | 32190 12,875 | 12/2212010 | 04/01/2015
207597-ED-3 | CONNECTICUTLT&PWRCO 1FE_ 305500 | 121080 302700 | 250000 1 302760 @roy oo 5650 | 1520 MN | 23841 7,063 | 091122012 | 05/01/2018
20825C-AN-4 |CONOCOPHILLIPS 1FE 233300 | 1183511 26702 200000 228228 | @sroy 5200 2390 MN o 13290 10,400 | 1213/2011 | 05/15/2018
20825T-AA-5 | CONOCOPHILLIPSCDA ~ B LT 204625 | 17266 | 293165 | 250000 2838541 | (G N R 56301 1900 AO | 2969 14,063 | 09/21/2011 | 10/15/2016
216871-AF-0 |COOPERUSINC C|2FE 4077241 1034411 413764 400000 | 405581 | ree) oo 2380 19001 Jp o 43811 9,500 | 10/07/2011 | 01/15/2016
25243E-AF0 DIAGEOCAPITALPLC L |1FE 528380 | 1135811 528152 465000 | 522351 ©029) 4850 | 23901 MN | 2882 11,276 | 05/18/2012 | 05/15/2018
278058-DF-6 |EATONCORP C|2FE 4411641 101620 418642 4100001 413882 ©A412) 4900 2540 MN | 2567 20,090 | 1222/2009 | 05115/2013
218642-AB-9 (EBAY 1FE 194820 | 102682 | 205364 | 200000 | 196957 | | L N 1630 2190| A0 | 686 | 3,250 | 12/02/2010 | 10/15/2015
291011-AV-6 |EMERSONELECTRIC TE | 339,660 | 115092 | 345216 | 300000 | SZE I I GA33) 5101 2700 JO | 12810 15,375 | 12/22/2010 | 12/01/2016
26875P-AH-4 |EOGRESOURCESING 1FE_ 394816 104578\ 418312 400000 365791 | AT 2500 2790 FA | arer| 10,000 | 04/15/2011 | 02/01/2016
369604-BC-6 |GENERALELECTRICCO 1FE 231404 1 M7915 1 235830 200000 26243 | @9Ss) 5250 24104 D 5N 10,500 | 12/13/2011 | 12/06/2017
427866-AP-3 |HERSHEY (L 583955 | M5M15| SISSTS | 500000 | 564350 1 | (18830) ol 54501 1810 MS | 9083 | 27,250 | 10126/2011 | 09/01/2016
459200-GN-5 (IBM 1FE 521,205 | 1048651 524325\ 500,000 | 504921 | ®0200 o 6500 | 5200 AO | 6861 32,500 | 03/02/2010 | 10/15/2013
532457-AN-8 (LILLYELI&CO 1FE 354363 | 1150591 s 207000 338724 (34320 | 6570 | 170 oo 9786 | 19,513 | 10/26/2011 | 01/01/2016
69373U-AA5 |PACCARINC 1FE 286938 | 106854\ 2671381 250000 24886 | | (13060 ol 6880 | 1500 MS | 6493 17,188 | 0411512011 | 02/15/2014
T18172AA7 |PHILIPMORRIS INTL -~~~ 1FE 237806 | 1212391 242418 200000 | 22180 G54 5650 | 24401 MN | M3 11,300 | 12/20/2011 | 05/16/2018
T18172-AAT |PHILIPMORRISINTL -~~~ TE | 354,588 | 121239 d3MT| 300000 | sag3e ) (652 I I 5650 | 2560 MN | amey 16,950 | 12/13/2011 | 05/16/2018
718507-BH-8 |PHILLPSPETECO =~~~ = 1FE_ 314083 | 125347 313366 | 250000 1 047481 ©138) 6650 | 2400 4 | 76661 16,625 | 12/2012011 | 07/15/2018
718507-BH-8 |PHILLIPSPETECO 1FE 316505 | 1253471 313366 | 250000 309568 | | (G T I 6650 20701 4 o 7666 | 9,051 | 04/18/2012 | 07/15/2018
74005P-AV-6 |PRAXAIRINCG (L 263325 | 106749 | 266873 | 250000 CEIAAE Y I P @rsy oo 32501 2070 MS | 2392| 8,125 | 12/0212010 | 09/15/2015
742718-DA-4 |PROCTER & GAMBLE 1FE 495007 | 107407 | 483332 450000 | 466679 | | . ©4n| 4950 | 26001 FA |\ 8415 | 22275 | 01122/2010 | 08/15/2014
76720A-AB-2 (RIOTINTOFINUSA 1FE 512835 | 102364 | S1.820 500000 | 512034 L 2000 | 140 MS o 2780 | 5,000 | 09/12/2012 | 03/22/2017
767201-AM-8 |RIOTINTOFINUSA -~~~ 1FE 192964 104393 | 198347 190000 | 192207 | ®2 2500 2140 MN | S0 4,750 | 10/06/2011 | 05/20/2016
837004-CC-2 |SOCAROLINAELEC&GAS 1FE 375150 | 127057 | AT 300000 | S TE T I D (o188)) ol 6500 | 25001 MN 320 | 19,500 | 12/20/2011 | 11/01/2018
837004-CC-2 | SO CAROLINA ELEC & GAS 1FE 631,400 [ 127.057 635,285 500,000 618,358 (13,042) 6.500 2160 | MN 5417 32,500 | 04/18/2012 | 11/01/2018
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

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

1 2 Codes 6 7 Fair Value 10 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 1 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Rate Year's Total

r Used Other Foreign Admitted

e NAIC To Book / Unrealized Current Than Exchange Amount Amount Stated

i Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual

CUsIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) /| Impairment in Rate Rate When & During Maturity
Identification Description Code | n | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date

833566-AY-8 | THERMO FISHER SCEENTIFIC el 05820 | 106497 | 106197 | 00000 | o o42er| | (29 || 320 80| MS | 1067|  3200| 10062011 | 0301/2016
92976W-BA-3 |WACHOVIACRPGLB 1FE 509805 | 03417 | 515585 [ 500000 | sot7re | | @wnl ... | 5700|5070 FA | EICH B 28,500 | 0310212010 | 08/01/2013
931142.Cx9 [WALMART 1FE. 29210 102927 257318 | 250000 | 3571 | | 28| 1500|2450 | AO | 68| 3750 | 12116/2010 | 101262015
98458P-AB-1 |YALEUNIVERSITY 1FE 312628 | 04346 | 33036 | 300000 | 0634 [ | G 2900|1690 AO | 1885 8,700 | 03/09/2011 | 10/15/2014
3299999 Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 13,312,317 | XXX 13,289,304 11,947,000 12,939,352 (234,968) XXX XXX XXX 146,753 540,519 XXX XXX
3899999 Subtotals — Industrial and Miscellaneous (Unaffiliated) 13,312,317 | XXX 13,289,304 11,947,000 12,939,352 (234,968) XXX XXX XXX 146,753 540,519 XXX XXX
7799999 Totals - Issuer Obligations 13,312,317 | XXX 13,289,304 11,947,000 12,939,352 (234,968) XXX XXX | XXX 146,753 540,519 XXX XXX
8399999 Total Bonds 13,312,317 | XXX 13,289,304 11,947,000 12,939,352 (234,968) XXX XXX | XXX 146,753 540,519 XXX XXX
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

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

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange NAIC
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change
CUSIP g of Per Per Carrying Fair Fair Actual But During But Increase/ | (Amortization)/ | Impairment BJ/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
8999999 Total Preferred Stocks XXX XXX XXX
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

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

CUsIP
Identification

Description

Codes
3 4
F
0
r
e
i
9
Code| n

Number
of
Shares

Book/
Adjusted
Carrying

Value

Fair Value

Rate per
Share
Used to
Obtain
Fair
Value

9

Actual
Cost

Dividends

Change in Book/Adjusted Carrying Value

10

Declared
But
Unpaid

11

Amount
Received
During
Year

Nonadmitted
Declared

13

Unrealized
Valuation

Increase /
(Decrease)

14

Current
Year's
Other
Than

Temporary
Impairment
Recognized

15

16

Total
Foreign
Exchange
Change
in
B./A.C.V.

17

NAIC
Market
Indicator

(@)

Date
Acquired

9899999 Total Preferred and Common Stocks

(a)

For all common stocks bearing the NAIC market indicator 'U' provide: the number of such issues
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

1

CusIP
Identification

Description

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5
Date Acquired Name of Vendor

001212012 |CITIZENSBANK

04/18/2012 - |CITIZENSBANK

09/12/2012 ~~ |CITIZENSBANK
C 051182012 - |CITIZENSBANK

04/18/2012 ~ |CITIZENSBANK

09/12/2012 ~~~ |CITIZENSBANK

04/18/2012 ~ |CITIZENSBANK

3899999

Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

2,670,723

2,265,000.00

8399997

Subtotal - Bonds - Part 3

2,670,723

2,265,000

8399998

Summary ltem from Part 5 for Bonds

500,000

500,000.00

3
Foreign
I I
I I
I I

8399999

Total - Bonds

3,170,723

2,765,000.00

9999999

3,170,723
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Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's Than Change Foreign Carrying Gain Gain Gain Dividends Stated
CUsIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B./A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./AC.V. Date Disposal Disposal Disposal Year Date
00206R-AF-9 |AT&TINC | |06/202012|Called 512309 | 50000000 | 516249 | 503706\ | (749 ) (7)) 5016 0 10362| 0352|2350 | 01152013
172967-BP-5 |CITIGROUPINC 08/27/2012 \Matured -~~~ | - f 500,000 |~~~ 500,000.00 | 514630 022421 | @242 @242)0 00000 )] 28,125 | 08/27/2012
254687-AV-8 |DISNEYWALTCO 12012012 \Matured | o f 500,000 |~ 500,00000 | 518238 | 5037264 | @728) @728 ] 500000 b 23,500 | 12/01/2012
263534-BK-4 |DUPONTEIDENEMOURS & | | 111152012 |Matured -~ | 325000 | 32500000 329758 | 3260581 | (osgf | (Lo o f 3250001 b 15,438 | 11/15/2012
617446-v8-9 |MORGANSTANLEY 08/31/2012 \Matured -~~~ | 500,000 |~~~ 500,000.00 | 5104651 sot5421 | (s (1542)0 00000 ) 28,750 | 08/31/2012
78387G-AK-9 | SBC COMMUNICATIONS | | 033012012 |Called | | 500,000 |~ 500,00000 | 552,765 | St2s4zy | @orl @om) EUTAN I @smf . 151 18,360 | 08/15/2012
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 2,837,309 2,825,000.00 2,942,105 2,849,816 (15,289) (15,289) 2,834,527 2,781 2,781 137,823 XXX
8399997 Subtotal - Bonds - Part 4 XXX 2,837,309 2,825,000 2,942,105 2,849,816 (15,289) (15,289) 2,834,527 2,781 2,781 137,823 XXX
8399998 Summary Item from Part 5 for Bonds XXX 510,195 500,000.00 500,000 500,000 10,195 10,195 XXX
8399999 Total - Bonds XXX 3,347,504 3,325,000.00 3,442,105 2,849,816 (15,289) (15,289) 3,334,527 12,976 12,976 137,823 XXX
9999999 Totals 3,347,504 XXX 3,442,105 2,849,816 (15,289) (15,289) 3,334,527 12,976 12,976 137,823 XXX




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE D - PART 5
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 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
0 Par Value Book/ Year's Foreign Interest
r (Bonds) Adjusted Current Other Total Total Exchange | Realized Total and Paid for
e or Carrying Unrealized Year's Than Change Foreign Gain Gain Gain Dividends Accrued
CusIP i Number of Value Valuation (Amort- Temporary in Exchange | (Loss) (Loss) (Loss) Received Interest
Ident- g Date Name of Disposal Name of Shares Actual at Increase/ ization)/ Impairment | B.JA.C.V. | Changein on on on During and
ification Description n | Acquired Vendor Date Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14) | B.JA.C.V. | Disposal Disposal Disposal Year Dividends
78387G-AK9 | SBC COMMUNICATIONS | | 0410212012 |CITIZENSBANK | 0410412012 |Called | 50000000 | 500000 | 10195 800000 | | | A (-2 (-3 B I
3899999 Bonds - Industrial and Miscellaneous (Unaffiliated) 500,000.00 500,000 510,195 500,000 10,195 10,195
8399998 Subtotal - Bonds 500,000.00 500,000 510,195 500,000 10,195 10,195
8999998 Subtotal - Preferred Stocks XXX
9899999 Subtotal - Stocks XXX
9999999 Totals XXX 500,000 510,195 500,000 10,195 10,195




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

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 Company Owned
Do Insurer's by Insurer on Statement Date
F NAIC NAIC Assets Include 9 10
o | Company Valuation Intangible
r Code Method Assets Total
Description e or Alien (See SVO | Connected with Amount Book/
Name of Subsidiary, i Insurer Purposes and | Holding of Such of Such Adjusted
CUsIP Controlled or g | Identification| Procedures Company's Intangible Carrying Number of % of
Identification Affiliated Company n Number Manual) Stock? Assets Value Shares Outstanding
XXX XXX

1999999 Totals

1.

0

2. Total amount of intangible assets nonadmitted $

0

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: §

SCHEDULE D - PART 6 - SECTION 2

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

0399999 Total

E16



Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Current Amount Due
0 Year's Total and Accrued
r Other Foreign Dec. 31 of
e Book / Unrealized Current Than Exchange Current Year | Non-Admitted Amount Paid
i Name Adjusted Valuation Year's Temporary Change on Bond Due Effective Received for
CusIP g Date of Maturity Carrying Increase / | (Amortization)/ | Impairment in Par Actual Not in And Rate Rate When During Accrued
Identification Description Code| n | Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Default Accrued of of Paid Year Interest
000000109 | CITIZENS BANK MONEY MARKET 04/302012 |CITIZENSBANK | | 79288\ | L | e ezl L[ MAT 26
000000-10-9 | CITIZENS BANK MONEY MARKET ~ 08/31/2012 | CITIZENSBANK |~ f 7 I I P R S 84T MAT 189
000000-10-9 | CITIZENS BANK MONEY MARKET | | |~ 11/30/2012 |CITIZENSBANK | | 3867531 b 3836753 | 386753 | L MAT Ty
000000-10-9 | CITIZENS BANK MONEY MARKET | | | 12/31/2012 |CITIZENSBANK - - | 249698 | 2490898 | 2499898 | ol MAT - I
8899999 Exempt Money Market Mutual Funds 6,447,566 XXX 6,447,566 XXX XXX XXX 718
9199999 TOTALS 6,447,566 XXX 6,447,566 XXX XXX XXX 718




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description Current Hedge
of ltems Strike Price, Prior Year Year Initial Total Effectiveness
Hedged or Rate or Initial Cost Cost of Book/ Unrealized Foreign Adjustment Credit at Inception
Used for Schedule/ Date of Index of Premium Premium Adjusted Valuation Exchange Current Year's to Carrying Quality of and at
Income Exhibit | Type(s) of | Exchange or Maturity or Number of Notional Received (Received) (Received) Current Carrying Increase/ Change in (Amortization)/ Value of Potential Reference Year-end
Description Generation Identifier Risk(s) Counterparty | Trade Date Expiration Contracts Amount (Paid) Paid Paid Year Income Value Code Fair Value (Decrease) B/A.CV. Accretion Hedged Item Exposure Entity (a)
m
oo | 1449999 Totals XXX XXX XXX XXX XXX XXX
(a) Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Current
Indicate Strike Prior Year Year Initial Total Adjustment Hedge
Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign Current Gain (Loss) to Carrying Effectiveness
Description | Schedule/ Date of Expiration, or Index of Premium Premium Received Current Adjusted Valuation Exchange Year's on Value of Gain (Loss) | at Inception and
of Hedged Exhibit | Type(s) of | Exchange or Maturity or | Termination Maturity or Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) [ Termination - Hedged on Termination | at Termin-
Description Item(s) Identifier | Risk(s) | Counterparty | Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code (Decrease) BJ/ACV. Accretion Recognized Item Deferred ation (a)
m
© [1449999 Total XXX XXX XXX XXX XXX XXX XXX XXX
(a) Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE DB - PART B - SECTION 1

Future Contracts Open December 31 of Current Year

Ticker
Symbol

2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Gain (Loss) Effectiveness
Book/ Gain (Loss) Used to at Inception
Description | Schedule/ Date of Adjusted Recognized Adjust Basis and at
Number of Notional of Hedged Exhibit Type(s) of Maturity or Transaction Reporting Fair Carrying in Current of Hedged Potential Year-end
Contracts Amount Description Item(s) Identifier Risk(s) Expiration Exchange Trade Date Price Date Price Value Value Cumulative Year Item Deferred Exposure (a)

1449999 Total

XXX XXX xxx | xxx | xxx XXX XXX

Broker Name Net Cash Deposits

Financial or Economic Impact of the Hedge at the End of the Reporting Period




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE DB - PART B - SECTION 2

Future Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 Change in Variation Margin 19
16 17 18
Gain (Loss) Hedge
Indicate Book/ Used to Effectiveness
Exercise, Adjusted Gain (Loss) Adjust Basis at Inception/
Description Schedule/ Date of Expiration, Carry Value Recognized of Hedged and at
Ticker Number of Notional of Hedged Exhibit Type(s) of Maturity or Transaction Termination Termination Maturity or At in Current Item in Termination
Symbol Contracts Amount Description Item(s) Identifier Risk(s) Expiration Exchange Trade Date Price Date Price Sale Termination Year Current Year Deferred (a)
1449999 Total XXX XXX XXX XXX XXX XXX XXX
Broker Name Net Cash Deposits

Financial or Economic Impact of the Hedge at the End of the Reporting Period




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 4 Book/Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Contracts Contracts
With With
Credit Book/ Book/
Master Support Fair Value of Adjusted Adjusted Contracts Contracts Off-Balance
Description Counterparty or Agreement Annex Acceptable Carrying Carrying Exposure net With Fair With Fair Exposure Net Potential Sheet
Exchange Traded (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

[4£]

0899999 Totals




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Desig- Book /
nation/ Adjusted
CUSIP Market Fair Carrying Maturity

Identification Description Code Indicator Value Value Dates

9999999 Totals XXX

General Interrogatories:

1. Total activity for the year FairValue § Book/Adjusted Carrying Value § 0

2. Average balance for the year Fair Value § Book/Adjusted Carrying Value § 0

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

NAIC1$ - O0;NAIC2§ 0;NAIC3$ 0;NAIC4$ 0;NAIC5$ O;NAIC6S 0.

E23



Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

cusIP
Identification

2

Description

3

4

NAIC
Desig-
nation/
Market

Indicator

5

Book /
Adjusted
Carrying

Value

Maturity
Dates

9999999 Totals

General Interrogatories:

1. Total activity for the year

2. Average balance for the year

E24

Fair Value $
Fair Value $

Book/Adjusted Carrying Value §

Book/Adjusted Carrying Value $




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount of
Amount of Interest
Interest Accrued
Rate Received December 31
of During of Current
Depository Code Interest Year Year Balance *

o OPENDEPOSTORES ||
CITIZENS BANK - 18615368 - CONTROL PROVIDENCE,RI 02903 | = | | | 18139621
CITIZENS BANK - 19425988 - OPERATING PROVIDENGE,RI 02903 | =\ | | (5878))
CITIZENS BANK - 99000695 - CLAMS PROVIDENCE,RI 02903 | = | | | (1,734242))
0199998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - Open Depositories XXX XXX XXX
0199999 Totals - Open Depositories XXX XXX 73,842 | XXX
L SUSPENDEDDEPOSITORIES | | | | R
0299998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - Suspended Depositories XXX XXX XXX
0299999 Totals - Suspended Depositories XXX XXX XXX
0399999 Total Cash on Deposit XXX XXX 73,842 | XXX
0499999 Cash in Company's Office XXX XXX XXX XXX XXX
0599999 Total Cash XXX XXX 73,842 | XXX

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

1. January 1444132 | 4. April 972,299 | 7. Jduy | 2,069,476 | 10. October | 3,964,802
2. February | 1626816 | 5. May | 1,109,841 | 8. August | 2,278,699 | 11. November | 1,383,792
3. March 2,045,406 | 6. June 1,311,488 | 9. September 2,740,637 | 12. December 73,842

E25




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

3

Date Acquired

4

Rate of Interest

5

Maturity
Date

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

8699999  Total Cash Equivalents




Annual Statement for the year 2012 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 2 Deposits For the Benefit
of All Policyholders All Other Special Deposits
3 4 5 6
Type Purpose Book/Adjusted Book/Adjusted
of of Carrying Fair Carrying Fair
States, etc. Deposit Deposit Value Value Value Value
1. Alabama AL
2. Maska AKCL
3. Ardzona o AZ L
4. Arkansas AR
5. California CAL
6. Colorado CO | |
7. Comnecticut CT L
8. Delaware DE | |
9. District of Columbia DC |
10. Florida L T D S S B DR
Mo Georgia o GAL
12 Hawaii o HL
13 Idaho T O (PR AN I D
14. llinois | L [ O E R N I
15 Indiana NV
16 lowa L O A R I S
7. Kansas KS L
18. Kentucky KY L
19. Louisiana CLACL
20. Maine ME |
21. Mawland MD |
22. Massachusetts MA | B |DEPOSIT WITH THE STATE TREASURER| 1393926 | 1428016 | |
23. Michigan MU
24. Minnesota MNCE
25. Mississippi MS |
2. Mssouri MO |
2. Montana MT
28. Nebraska NE L
29. Nevada B O N (O N
30. New Hampshire NH |
31. Newlersey NSl
32. NewMexico NML
33. NewYork NYCL
34. North Carolina NC |l
35. NorthDakota ND O\l
36. Ohio OH | L
37. Okahoma OK L
3. Oregon OR |
39. Pennsyhania PALL
40. Rhodelsland RE
41. South Carolina SC o\
42. SouthDakota SO\l
43. Tennessee TN
44. Texes X
4. Ueh L (R R I I
46. Vermont £/ N N T
47. Virginia NA
48. Washington WA
49. WestVirginia WY
50. Wisconsin WEL
51 Wyoming o WYL
52. American Samoa AS |
53. Guam GU |
54. PuetoRico PR
55. USVirginlslands VU
56. Northem Mariana Islands MP L
57. Canada CAN |
58. Aggregate Other Alienand Other ~ OT | XXX XXX
59. Total XXX XXX 1,393,926 1,428,016
DETAILS OF WRITE-INS
S80T.
5802' ......................................................................................................
5803' ......................................................................................................
5898. Summary of remaining write-ins for Line 58
fromoverflow page = XXX XXX
5899. Totals (Lines 5801 - 5803 plus 5898)
(Line 58 above) XXX XXX
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OVERFLOW PAGE FOR WRITE-INS
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