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Annual Statement for the year 2013 of e A 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. tr@ASUNY SECUMHES.........voveeererrireriresiseiseiseeissesssss s sssssssensss | ensssesssnees 96,563,420 |......... 383 | e 96,563,420 | ....oooverrierienienien | e 96,563,420 |......... 38.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES..........ccovueverieiriereriecieseeieniens | evvreesesesseressssssesesesens | eveveesenens 0.0 [ oo [ e | s (0] 0.0
1.22 Issued by U.S. government Sponsored ageNCIES..........cc.eureeeeerrureeens | crrereesneeneenessesnsesseseens | eesneenees 0.0 [ oeeeeeeeeereereeerneiieees | e srene s | eeeeeeeiees s (O] IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....cvuvrrerecirrieineie ettt ssesssnssesss | sesessesssssseessensssssssseses | eessssnssnn 0.0 [ o | reesereeeseeesrenenniees | seeseesseees s (O] IO 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.............cccccvees | cevivereeeveesiieeieieees | v 0.0 [ oo [ e | e (0} 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar 0bligations.............ccceveeveiceiiies | e | v 0.0 [ oo [ e | e (0] 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccovivivererveriereieieeens | e 10,091,627 |............ 40 [ i 10,091,627 | ..cooveeeeeeeeeeiees | e 10,091,627
1.512 Issued or guaranteed by FNMA and FHLMC.. 3,484,792 |.... ..3,484,792 |..
1513 Al Ot .....ooeeeereseeseeeeeeseseseissesssessssnssssssssnes | sessensssnssnssssnssnesnssnnes | seeeeessend020) | ineineiiseisessseissiins | cvreiseisssiesessienies | eeeseeeseeseeessesssssenens 0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ccoerreneenennineneineienes [ eerveeneinns 0.0 [ oo [ eererissieeresinsiees | e (01 O 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.521........cccovevivcrinieeiieeiieeeins [ | evesenenns 0.0 [ oo [ e | e (0] 0.0
1.523 Al OhET ..ot | ceseesesinees 8,020,062 |............ 32 | s 8,020,062 | ....veeeeienieins [ e 8,020,062 |............ 32
2. Other debt and other fixed income securities (excluding short-term):

2.1

22
2.3

Unaffiliated domestic securities (includes credit tenant loans and

NYDFIA SECUMLIES).....rvuveirreririciere st nee
Unaffiliated non-U.S. securities (including Canada)....
Affiliated securities

Equity interests:

3.1
3.2

3.3

34

35

Investments in MUtual funds............oevererininrirnserss e
Preferred stocks:
3.21 Affiliated

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

3.32 Unaffiliated.
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development
Agricultural
Single family residential Properties...........co.ovreererrerrernrnrerrenereeseesseeeeeeeens
Multifamily residential properties............ccoeueevieriireereniieesee s
COMMEICIAl [OANS........vorerieriicieiee et
Mezzanine real estate I0aNS..........c.ovueerinieniieinireee s

Real estate investments:

5.1
5.2

53

Contract loans.

Property occupied by COMPANY.........cccoireuinieieeinsesee s sssenseene
Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)....
Property held for sale (including $......... 0 property acquired in
satisfaction of debt)..........cceviieiiiiice e

DEIVALIVES. ...v.vvevieiciri et nnn

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments.............cccoevervireiercerecnnnnnns
. Other invested assets
. Total invested assets

0.0
0.0

0.0
0.0
0.0
0.0
0.0
0.0

0.0

.............. 26,749,898 corrrennnrenn 20,749,898 | oot XXX s e e XK [ e XXX
.............. 33,268,338 33,268,338 | .........26,749,898 | .............60,018,236 |.........23.8
........................................................................................... 0f......00
............ 252,343,056 |.........26,749,898 | ............252,343,056 |.......100.0
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Annual Statement for the year 2013 of e A Palachian Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT........cvruererirereeereieeseessess s sessesessees e ase st sse st ss s ss s st en e sren
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........couiiurinirieireise et nnes

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbt bbb bbbttt baes
4. Total gain (105S) 0N diSPOSAIS, PaArt 3, COIUMN 18.........iuieiieiiecereict ettt ettt et s8££ s b8 b bbbt

5. Deduct amounts received on disposals, Part 3, Column 15...........ccccoc..... I .. ‘ G 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).........cuviuiieiniiiieiesiciie st sessss sttt bbbt baes st

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeieieiese et

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

3.1 T0tals, Part 1, COIUMN 12. ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCIUAI OF GISCOUNT......cvueeeereeeseeese sttt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......couvimiriiiriiieceiessi st esi bbb

5.2 Totals, Part 3, ColumN 8.........c.ovvvviriirrinciririnereenneseeennieseenens] NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18..........ccccoevevereeverereeec J . N - B IR e en
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccviieiiiieieieeeese ettt ettt b s bbb st a st et b st es bbb e se st en b s
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE TEES..........c.eveiiiiieieiete ettt se st b s
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.......ooiieriereiresi ettt
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN ...t sas st

10.2  Totals, Part 3, COIUMN 0. s esesse st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 14+2+3+4+5+6-7-849-10)........ccceevrerrrerrercreesriesessese e
12, TOtAl VAIUBHON GlIOWANCE..........ouvereeieaiiieeisei et R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceveevictiieieieiees ittt e sa sttt st s s st s bbb bt e b e e b bRt bbb b st b s b et s s e et b e st b st s e bae s s st s et et
14, Deduct total NONAAMIEA @MOUNES.............everrrireirerieresee et ess s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iieeieieiceece ettt st es ettt bbb ss et s et et b s sae s s s ense st

S102




Annual Statement for the year 2013 of e A Palachian Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT..........cvu et ese et bs e ese bbbt bs s s £ e E bbbt en

2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvriiurincriresreieeeese et esses

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveiivireieiciiisiie ettt st b bbb bbbt bbbt n s

3.2 Totals, Part 3, COIUMN 12........ooiiiieiecesie ettt a ettt s s

4. ACCIUAI OF QISCOUNL.......o.oeiivtie ittt bbb bbbt s bbbt b2 e b e 4 s bbb bbb s e e bbb s bbb s s e bt a st b st s bbb b s s

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13..........coovirieieeeseee e N ‘ B W B
5.2 Totals, Part 3, Column O......c.ooveverieeiceeeeceeeeeseceeeee e B v A B i

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 ...ttt bbbt

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

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ..ottt ettt bttt bt bttt b st en sttt bt et es s st s s bnes

10.2  Totals, Part 3, COIUMN 1.t bbb bbb bbb st n 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)........cvueiiuiiiieeiicie ettt bbb bbb bbbt a st

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

o N

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

157,616,259

79,493,931

ACCIUAL OF QISCOUNL. ... vttt sttt bbb s b2 bR 4 s 44 s 44 R4 AR bbb bbb s s s bbb bbbt es

112,041

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.cccovevervrverrerrennnns

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..............

1,753,442

46,137,867

Deduct amMOrtiZation Of PIEMIUM........c.cveviciiesiscieiesss et ess st s bt s bbb st £t 888 R8RSR s bbbt en b s n b

512,986

8.2 Part2, Section 1, Column 19.

8.3 Part2, Section 2, Column 16.

8.4 Part4, Column 15

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 ..ttt 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.........cccceuerrererernnreirninnenns

12.  Statement value at end of current period (LiNE 10 MINUS LINE 11).....uurireieriuririinriris st ssssss st sttt anss s essensanssessessanssnssns

Si03

192,324,820

192,324,820




Annual Statement for the year 2013 ofthe ApPPalachian 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........couvvvverrens | ovvvrnnerinenens 106,655,047 | ....ocvoreverrnnee 103,251,815 | coovvvrirerrirnne 106,722,063 | .....ocovvevrennee 104,715,687
Governments (Including all obligations 2.
guaranteed by governments) 3.
4.
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TS | e L eeresessesssssssssssssesesssssenseses | srssesersssssssesensensessessssnsansens | eesessesesnsensessssnssnssseesessnaas
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOAIS.....ciiiieeiciceieeeies | i Leesesessessssesssssssssesesssssesseses | essesessssssssessssssessesnsnsassess | eesessessesnsensessesssssnssssessesnaes
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...coooneveserieicssicriies | v 3484792 | oo, 3,756,549 | oo, 3,504,509 | oo, 3,411,587
Industrial and Miscellaneous and Hybrid 8. United States........ccoeuvvvevevres | cvverveiirierienns 79,684,981 | ..o 83,567,237 | covvrerrrirnns 80,012,585 | ..vvvverrrernns 78,787,750
Securities (Unaffiliated) 9. CaANAUA.......coeereeeeeieis | e | e | e ssrese st snaens | erresrese st
10._Other Countries.........coovceveee | evvevsiiisiicssinsicesisesiesei L L L,
11, Totals...ooceeeereniceeicsciceie | e, 79,684,981 | .o, 83,567,237 | .ooovvvvririnn. 80,012,585 | ...cccvvverieennen. 78,787,750
Parent, Subsidiaries and Affiliates 12, TotalS. . | v | e L L,
13. Total Bonds........ovmmmevsssirisse | covvviiiene. 189,824,820 | ......ccoovveeece 190,575,601 | ..ovovvvecreeenes 190,239,157 | coovvvvrciienees 186,915,024
PREFERRED STOCKS 14, United StateS.......ovvvereerreen [ e [errerennnseensesesseneees [ e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......rveerreeinrinrireines [ o [ s [ st esreneas
16. Other Countries.......ooenninnee [ e [ | s
17, TotalS. oo e [0 [0 0
Parent, Subsidiaries and Affiliates 18. Totals.....oooveveeiiiieecieees | i, 2,500,000 | .o 2,500,000 | oooviriiiiiens 2,500,000
19. Total Preferred Stocks...... ...2,500,000 2,500,000 ..2,500,000
COMMON STOCKS 20. UNItEd SALES......vverrcerrirnee | rrreerreeereeeineessressseeesnnies | coneeesneesnssssneessesssssssssssssns | coneesnsesssesessesssssssssssssesesans
Industrial and Miscellaneous (Unaffiliated) 271, CaANAAA. ... | e | s seestenens | sttt
22. Other CoUNMres.......covivniiens | o | | oo
23. TotalS. ..o | [0 [0 0
Parent, Subsidiaries and Affiliates 24, TOtAlS. ..o, [ | e sssenesnessns | eres s neenes
25. Total Common Stocks....... | ..o, 0 [ [0 0
26. Total StockS...coouumeesrsrsrisisse | covviiec, 2,500,000 | oo 2,500,000 | .cooovvrinrienens 2,500,000
27. Total Bonds and Stocks.... | .................. 192,324,820 | ...ooovvreveernnee 193,075,601 | .ooovvverevrernnee 192,739,157

S04
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Annual Statement for the year 2013 of the ApPPalachian Insurance Company

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

1 2 3 4 5 6 7 8 9 10 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
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)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

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

................. 3,185,632

................. 5,706,919

................. 3,484,790




Annual Statement for the year 2013 of the ApPPalachian Insurance Company

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

90IS

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
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)
............... 25,041,052 | ...ce0oerennn 23,180,549 | ...vrrerene32,168,326 [ oo reverreenennnn 18,590,586 | .................1,808,125
................. 1,995,541 | .................6,712,605 | ............. 13,477,718 | ................2,141,461 22,678,544 | ................. 1,648,781
Totals... ...27,036,593 ...29,893,154 ...45,646,044 2,141,461 .101,269,130 .3,456,906

Hybrid Securities
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Annual Statement for the year 2013 of the ApPPalachian Insurance Company

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

1
1 Year
or Less

NAIC Designation

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

Column6 asa
% of Line 9.7

7

8

Total from Column

6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

9.
9.1
9.2
9.3
94
9.5
9.6
9.7
9.8

Total Bonds Current Year

Line 9.7 as a % of Col. 6

...... 116,561,222

........ 13,477,718

............. 1

90,538,548
24,327,325

............. 188,730,421 |.
............... 22,678,544 |.

................ 1,808,125

................ 1,648,781

.3,456,906

........................... 1.6

10.
10.1
10.2
10.3
10.4
10.5
10.6
10.7
10.8

Total Bonds Prior Year

Line 10.7 as a % of Col. 8

............... 27,525,786

1,505,868 | ....

......... 25,858,168
...10,472,070

...... 106,359,171
2

995,304 |....

................. 5,301,479

................ 3,660,845

1.
111
11.2
11.3
11.4
11.5
11.6
1.7
11.8
11.9

Total Publicly Traded Bonds

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

............... 30,783,027
................. 1,995,541

......... 29,628,870
........... 6,712,605

...... 115,012,994
........ 11,828,938

....... 161,459,348
......... 14,973,242
................ 51,989

12.
121
12.2
12.3
12.4
12.5
12.6
12.7
12.8
12.9

Total Privately Placed Bonds

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

1,548,228
1,648,781

1,808,125
1,648,781

................ 1,808,125
.1,648,781

Includes $
Includes $

..... 3,456,906 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, §.......... 0 prior year of bonds with Z designations and $.

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.
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§.....

Includes $

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

25,041,052,

NAIC 2§.......... 0;

NAIC3§.......... 0;

NAIC4 §

0;

NAIC5 $

0;

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

NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Distribution by Type

Maturity Distribution of All B
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 6
Over 20 Total
Years Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET ODlIGAtIONS......vvvevereriricise et nenes
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 5,733,881

................. 6,436,642

............... 84,392,896

............... 96,563,419
...10,091,627

............... 96,563,419

.10,091,626 |..

2.1

22
23
24
25

Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET ODlIGALIONS......cevveeeceeirriceeieie et snenes
Residential Mortgage-Backed SecUrities..........ccvvveveierineireierienirennns
Commercial Mortgage-Backed Securities....

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
1SSUET ODlIGALIONS......ceuveeeecieieieieieie et neees
Residential Mortgage-Backed SeCUrities............ocvervrreverereerersrernnnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........ccocvcvvvrereenrennnes

5.1
52
53
54
5.5

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

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

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET ODlIGAtIONS......vvvevereriririe et ssneessessenenes
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities............co.vevrvrrreirerieninns
TOtAIS 1ttt

................. 8,011,278

............... 45,646,044

741

72
7.3
74
75

Hybrid Securities
ISSUET OblIGAtIONS........cvvvieeiciieece bbb
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
ISSUET ODlIGAtIONS........cvieierierceer et nee
Residential Mortgage-Backed Securities...........cccovrrverereervererieniseinns
Commercial Mortgage-Backed Securities..........cccocevevevvereievcieeisinennns
Other Loan-Backed and Structured Securities.
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 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 IsSUEr OblIgatioNS..........cceurveevenienrineieeineineireeissiesssssessssssssssssnssns | cenveeseneneen 32y L 10474 | i 36,329,796 | ... 122,027,662 | ..o, 141,467 | o0 [ 1000000193,269,393 | o899 | XXX i e e XXX [ s 189,812,487 | ..cocoovvvnnnee 3,456,906
9.2 Residential Mortgage-Backed Securities..... 13,576,416
9.3 Commercial Mortgage-Backed SECUMHIES...........ccceverveverereerersrerieens | eeevrsieieseereeierenen0 | e | el 0 |0 | eeeeiiieeeenn8,785 | 8,785 [ 0.0 [l XXX e etk XXX i | e 8,785
9.4 Other Loan-Backed and Structured Securities..........c.ccoevvvereevereveereees Lceieneseeiiiseeeciieee0 | 0 | 8,011,278 | 0 |0 | 8011278 [ e 37 e b XXX e [k XXX e | 8,011,278 | v, 0
9.5 TOtAIS ..o esssesssenssenssensiens | sensieniinnnenn 32, 1 18,969 | oniive......36,601,372 | ............. 130,038,940 | ..............2,200,570 |.............13,246,422 | ............214,865,873 | ...ceccvvrrrrnreeens100.0 [ oo XXX [ e XXX [ i 211,408,966 | ............... 3,456,906
9.6 Line 95253 % Of COl B....oveoreiiiieisniisiisissississisisssssissnssnessessesssensnns | ennesssessssssssessssees 1900 | wosessnesssssesssssssssss 1120 | sensermmsnessensrnnnessss00:D [ civnrinninsiinininneenn 10 | 2 | i 10040 [ b XXX e ek XXX e XK [ i 984 [ s 1.6
10. Total Bonds Prior Year
10.1 1SSUET OBlGALIONS........ooriveieriieiieiiieceieeieee et esiessessessesssssas | eeriesenneens 29,083,643 | .....cccoeuu.. 36,147,703 | ....cc...... 102,505,167 [ ..ovoeeveeeeeieeierieeiens | e | e ) 0,0 CHRINY PO ) 0.0 G I 167,736,507 | oo 931 [ 164,075,662 | ......ccc...... 3,660,845
10.2 Residential Mortgage-Backed SECUMHES...........covvrrenririnrincineineines [ | e 182,536 | ..cooovvrrcirnnn. 262,973 | oo 75,588 | ...coovennne. 5,234,358 |.............. ) 0,9 CHRIINY PR ) .0 R [T 5,755,455 | oo 32 [ 5,755,455 | .oovvviinieieieiens
10.3 Commercial Mortgage-Backed SECUMLIES.........c.ccvueveveieeieiieieiseieeis [ [ s e essssessesens | cvvesssiesessssssssssssesenes | svvsseseeeeeens 1,121 [, )%, G PO )00 GO [FRRRN 67,121 | oo 0.0 [ oo 67,121 | oo
10.4 Other Loan-Backed and Structured SECUMHES...........c.rverrenrrereennernnees [errnrrnsinsinsissississiennes | serssessissessnsssnssnssnes | eensneneennnnenn0,9860,3471 | ioiviininninnsinninniinsiinss [ [ XXX [, D .0 S [P 6,586,341 | ..o KA 6,586,341
10.5 TOHAIS....cevuerereereieere e ssssnsenes | nessesssensens 29,083,643 | .....ccooonne. 36,330,239 | ............ 109,354,475 | .......ccce00eee. 75,588 | e 5,301,479 | e ) 0,9 CHTIIN IO ) 0.9 G IR 180,145,424 | ....coovvvvvinen. 100.0 | .ovvrirnnee 176,484,579
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiiieiiesissiesi e esssesssesssssssssssensss | conssessesssssssessaeees 161 o, 202 | o807 | 0.0 | 2.9 |, XXX o, XXX [ o 1000 [ XXXoiiiriens | e 98.0
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 36,069,899 189,812,487 189,812,487
11.2 Residential Mortgage-Backed SECUMHIES..........covverrurreneereereeneeneneernens [ cvvveireieeneinennn8,095 | i 271,576 | oo | v 9,108 [ 013,237,637 | oo 13,576,416 | ooovvvveeinicneeeend8.3 | el 5,755,455 | 32 | 13,576,416
11.3 Commercial Mortgage-Backed SECULIES...........cocurrurrereeneenrirernineiieins [ [ [ s | ceneeneiseessssessesesessenes | eonseessnennsnenensBy 189 | woverneereieeeeeneena 8,785 | oo 0.0 [ B2 [ 0.0 | 8,785
11.4 Other Loan-Backed and Structured SECUHES...........c.orveerenrevnnierniiinnes [ eonsinsinsissississinninnns | eernsressnssnesssessnssssessssens | e80T 1,278 | i | | i 8,011,278 | oo 37 6,586,341 | 37 | 8,011,278
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvvrrrirnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12.1 1SSUET ODlIGAtIONS........cocvcviieiciciiece et sesens | crvsresissnssess s ssssssens | sessesisssssesenas 259,897 | .covveieran 3,197,009 | oo e | e 3,456,906 | ooovvereeirerieeenen 16 | 3,660,845 | 2.0 [l XXX e [
12.2 Residential Mortgage-Backed SECUMHES. .........orwurureienrerrereineereieens [ oreineineirsieinsnssesenenes [ creersieensinsisessenseneenees | sernsenseessessnssssesssssssensnes | neesessessnssssessssssessnsssess | sesseesessessssssssssasssssnnes | esessesssesssssnsssessessnnes O [ o020 [ 0 [ 0.0 [ b XXX e |
12.3 Commercial Mortgage-Backed SECUMLES. ... [ [ cnesncnsssessensiees | ceneinsissesssstsessssssesenes | seriessesssssssssssessesssessess | seesessesssssssssssssnsssssnees | osessesssesssssnsssessnsenes O [ o020 [ 0 [ 0.0 [ b XXX e | e
12.4 Other Loan-Backed and Structured SECUtIES...........overeurreneenruerinenens [ | s | s ssessessnsnessenes | serisnssssssessessssssesssssesens | sesseesesssnssssssssssssnessesees | onsessessssssssssssssesssseses 0] 0.0 | 0 |00 i XXX | i
12.5 TOHAIS. ..o nssnes | oeetiestes b (U [T 259,897 | oo 3,197,009 | oo (U [ (O [ 3,456,906 | ..ovovvneecrnieen 16 [ 03,660,845 | 20 e XXX
12.6 Lin€ 12.585@ % Of COL B.....ouvuuvrnreciiciisiieineeieiiesiessesiensenssssenes | veseesiessesssssnesen 0.0 [ oo 75 [ s 92.5 | oo (0 [ 0.0 [ oo 100.0 [ XXX e | e XXX i [ e XX K [ XXX [ e
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........c..ccovernenniirneinciineie | o 0.0 [ i (O 1.5 |, 0.0 [ i, 0.0 | i 1.6 | XX i XXX [ XK | XK
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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, DECEmDET 31 Of PHOT YEAT ..ottt sesee st sssssssssssesss | sesessesssstsseseesessesssesessessastasenne 25,029,165 | .eoerreeereireieeneseeeeeeieeas 25,029,165 | cvuvvveieieieiieiseese ettt ssssnies | cetesie et s s benas | estesaebs bbbttt a st en
2. Cost of short-term iNVESIMENS ACAUINE............cviuieeiecicieceie ettt sess s st s s sessessssnssnses | svsessssssessssissesses s sessssas s ssssesassneas 11,887 [ e TR 7 O T OO
3. ACCTUAI OF BISCOUNL.......oovvevecereiesceiesesi it snsnens | eebsseess e sttt 0 [ eeverreriererrerieres et enss | eestes st | eseeR e | iR
4. Unrealized valuation iNCrEaSE (ECTEASE)..........vuvueieiiireiieieieeieiie sttt sss st sssssssensessnses | oebesssssssssssssesssssstesses s besses e s s ssessssnsenee 0 | oottt nsen | seres ettt sttt s s bensens | Stetsessten st et st e st n bbbt s s s b e sae et entes | Hetestet et st et et s e bRttt
5. Total ain (I0SS) ON QISPOSAIS.......cuuruurerereereereiseeereereereteeseeseseseesessessseesesseesessssssessessessssssessessensssesessessanssessessasssessnssessessases | testossssssssessnssssesessessassssssessessssssssessassans 0 | oottt | seves ettt tensens | srebsesstesa st test bt s st es s bn s saesssentes | ehtestet st st e bbb bbbttt bnee
6. Deduct consideration reCeivVEd ON QISPOSAIS..........c..wereririirririsrireeissieessss s sssssssssess st s ssesssssssssssassasssessessans | essesssssssssessesssssnssessassssssnssessanssnssessessnes 0 | oottt ssena | sevetes ettt s s st st tesaens | steseesstesse sttt st st a s s tn s saesnsanaes | eriestetent st e s et es e b s ettt s et tnen
7. Deduct amortization Of PIEMIUM...........ceicueieieecsee ettt ettt bbb s e st ssss s s stes s ssssessnsas | sontessessssssessesssessssssssssss s st esses s s beneesan 0 [ et venns | crereses et b st sssaesesntes | shetesieaete st et e s e e bt e s s e b st ebes st s entebes | srebeaeteben et e s e e bbb ee ettt n s st benes
8. Total foreign exchange change in book/adjusted Carmying VAIUE..............c.ccuucueieisivcieieeieee st sssiessssses | eessessisss s sses s ssessas 0 | oot | seresns ettt sttt nsens | sterseseten e st s sttt s et s s s s s sse s sentes | Hetestet et st e s et s bbbttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA............curureriurrerieiereireieereeeeseeeseseesesesssessseesees | essssessssess s s ssessns st s sns e sne e ssssneaa 0 oottt sttt neres | ereetestess s st estes s bt es e saesensessessntensesssastensess | shessesstestessetntantesastestes et entessesastsnsessesnsantes | oetestesstantes et st es st e s sttt et n st en s nanee

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccccvvrrrrernrnrenneninrnnnsnsnsnnes | corereesessnsnssssssssssssssssesssseees 25,041,052 | oo 25,041,052 | oo 0 [ oo 0 | e 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....vcuiiiiiiiiiiiiiiiiescsscsiesissssesesssssessssssssssesssssesssssnss | ossesosssssesssssesssssssonssssssnsaseas 25,041,052 | oo 25,041,052 | 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 YEaI..........c.oviurerinrireieineereeeeseireieesseiseieesnnes | ceveesessneeseesesseeens 19,910,865 | .ovovveeverereieenes 19,910,865 | ...voveeeeernerreeeieeneieeseeeneines

2. Cost of cash quUIVAIENtS ACAUINE............cevrirreierieicees ettt ssssssesssessesanns | sersesssssesnsneas 9,107,049,456 | .....ccoevvevennd 9,107,049,456 | .....cooovverereeieereeeeeiseeies

3. ACCTUAL OF QISCOUNL........coueirieiiiicrie bbbt [ corenisen sttt 0 [ [ s

4. Unrealized valuation INCrEASE (ABCTBASE).........ccevuevereerieereiereiesie et ssses e s sssssssens | sessesssssssessssssessesesssssssssssand 0 | oo seeressenes [ e

5. Total gain (I0SS) ON QISPOSAIS........cccviveirireiiiiisiieie ettt sss st sse s ssssnns | sressssessessessssessessessessssesseseean 0 | et [ e

6. Deduct consideration received 0N diSPOSAIS...........c..c.cuiereieerieiicieeeeieeese sttt essssasssesns | sersesasssesinsnaas 9,118,724,608 | ....coevveeenn 9,118,724,608 | ....oovvevereerereeeeeeeeeeeeie

7. Deduct amortization Of PrEMIUM............cccoiuiieiiiiisie ettt ssssssenes | sressessssesessssess s s sssesses s 0 | oo [ et

8. Total foreign exchange change in book/adjusted Carrying ValUE............ccvverrinrnririninnieinsinsireiens | coveiressssissssssssssse s 0 | oo resenes [ e

9. Deduct current year's other-than-temporary impairment reCognized............cocevevevevreereiereeeiienieiens [ ssssseesseas 0 oo | et naenaa
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........cccovevvervvveies | covvervesieie e 8,235,713 | oo 8,235,713 | oo 0
11. Deduct total nonadmitted @MOUNLS...........cccueiiiiiiiir s [t 0 [ | i
12. Statement value at end of current period (Line 10 minus Lin€ 11).......ooiiiiieiececiisieeiessseesiesenes | e 8,235,713 | oo 8,235,713 | oo, 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 Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912828 EW 6| U S TREASURY. .....oovririrrieineiienineesnensseisenssssssssenssssssesssssssssssns | ennens | oo | vseerneenes | ceeeee [ iveinnnnnnn490,703 | e 108.649 | .................543,245 | ................ 500,000 | ..coovrrrennens 500,000 ...8,499 22,500 | 08/31/2006 | 02/15/2016
912828 HR  4|U S TREASURY......cocovimriiriniiernnieinrissisnsnssennssesssssssssesssssssssnses | ooveene | oo | vevervnnes | e [ o 4,863,281 | .. 108.539 | . .5,000,000 ...4,936,214 66,101 05/05/2008 | 02/15/2018
912828 KD 1|U S TREASURY.....coevmrrrrririnerierinssnnenississenssssssssensssesensssssennnens | Bt | oo [vveerveeies | v [ 1,808,250 | ... 104.743 | . .2,000,000 ...1,888,414 20,774 06/10/2009 | 02/15/2019
912828 ME  7|U S TREASURY......cccovimiririrneiernricinnnenssnsnenssessenssssesssssssesenses | 9D oo | veevervees | e [ 5,822,193 | ... 102446 .............5,849,667 | ............5,710,000 | ..ccoce0oe0e. 5,733,881 | oo [ evereennd(@3,430) [ o | v [ 0002625 | 110000002190 [ D | i 75,358 02/08/2010 | 12/31/2014
912828 MP  2|U S TREASURY . .....oevmirrriirinriveninernenisnissisessnssensenessssssessennsens | Bt | oo [ | v [ i 2,943,161 | oo 108.766 | . 3,262,980 . 850 | FA...oooo | vevvrriins 41,077 03/25/2010 | 02/15/2020
912828 PC  8|U S TREASURY ...c.oeviiiirieineiierinesinensssisenssssssssensssssssssssssssssnns | wnnens | oo | vevernennes | coene [ v 14,822,246 | ... 101.508 ............14,718,660 | ............ ..1,190 2.625 2.250 |MN...... 49,418 11/27/2013 | 11/15/2020
912828 QN 3|[U S TREASURY......cecoviriernrieierinsinssnsissnsesenssssessssssssssssssssssannn [ eonnene | oo | sevvnrnens | vveen ] [ vvivennnnnnnnd, 736,074 | 104,102 | oo 4,684,590 | .............. 4,500,000 | ....coonee 4,683,266 | ......cvvvirreriirinns | e (22,366) [ ..vovervrrerereninies 3.125 2.510 [MN...... 18,258 08/04/2011 | 05/15/2021
912828 RR 3|U S TREASURY ....16,201,850 ...17,000,000 . V[ e | s | e 2,000 [ 1.620 [ MN..o. | vovvrrrnns 44,144 12/18/2012| 11/15/2021
912828 RX 0|U S TREASURY. 1,002,350 | .. 1,000,000 | ..............1,000,428 . Mo 0. 0.860 | JD....... ...4,399 01/10/2012 | 12/31/2016
912828 SF 8|U S TREASURY 14,920,763 | ............ 15,750,000 | ....cccveee. 15,981,246 | ....oovercererinirnes | cerrireri (26,442) | ..o [ e [ i 2.000 | ........ 1.800 | FA...coo. | covvrvrns 118,981 08/13/2012 | 02/15/2022
912828 SV 3|U S TREASURY ..11,703,047 ....10,615,075 ...11,500,000 ..11,673,049 (19,213) . ...26,129 ...201,250 | 06/05/2012 | 05/15/2022
912828 UN  8[U S TREASURY......ccooiriiirnrsrisnnnsissisnrsssssnssissssnssssssnssssssnsssnessssssnens | ESu [ [onsninne [ cvees 11 ..14,889,844 . . ....13,887,900 | .. ...15,000,000 | ... ..14,896,110 2.080 [FA....... . 113,315 ...150,000 | 05/28/2013 | 02/15/2023
0199999. U.S. Government - ISSUET ObIGAHONS. ........vvuuiisieresieiirsisrisssisssrs s ssssens s ssessenssnsssnssnssnens | erssesssees 96,630,266 | ... XXX.ooooooe | covriiinnns 93,208,890 | .......c.... 95,460,000 | ............ 96,563,420 XXX XXX | s 586,453 | ......... 1,709,813 |..... XXX [ oo XXX,
U.S. Government - Residential Mortgage-Backed Securities
36179M 2T B[ GNMA ... essssessssssssenses | ennnen | oo | oererenenns | vevees ] s 10,052,005 | ...... 108462 ....ooucne 9,996,663 | .....coovne. 9,216,738 | ..ovvvvee 10,052,005 2.870 [MON... 10/31/2013 | 02/20/2043
36200Q 2T 0 GNMA. ..o sessssnsssesssnsenssssssssnsssnens | svsiene | oo | eensnennnnes | oenes 1 39,792 | ... 118.777] . 46,262 38,949 39,622 6.370 | MON... 03/21/2002 | 02/15/2032

0299999. U.S. Government - Residential Mortgage-Backed Securities

..10,091,797

10,042,925

.9,255,687

(28,867)

0599999. Total - U.S. Government....

106,722,063

..103,251,815

104,715,687

0

..(126,767)

igations of Agencies and Authorities of Governments and Their U.S. Political

Subdivisions - Resi

tial Mortgage-Backed Securities

U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obl d

31294K M4 4 [FHLMC......ovoooeeeeeeeeeseeesseeeeeesesesseeesniesssessssssssseeesssssssssssesnnens | evveene oo [ eveemveinns [ eoeee] | i 165,812 | e 106.611 . .170,360 MON.. 01/22/2003 | 01/01/2018
31296S M5 2 [FHLMC......oooiiiiiieiieineeiseneiesieeiseeisssessesssssssensssessesssssssssens | sevvene | oo [ eoveerinnnes [ovnenT | 840,721 | i 111.957 . 692,453 MON... | ... 01/09/2004 | 01/01/2034
31297P WK 3[FHLMC......iioviirirerinceninnneieniesienisseseniesssessensssessesssssnenes | sevvene oo [ evvverrenes [T | i 253,472 | e 111.283 | . 271,182 MON... 05/31/2005 | 04/01/2035
31297T WF 6| FHLMC....oooieeeeeeeeeeeeeeeeeeeseveesessessneesseesssesssesssessneesseesssesses | cennees | on | evvvenneens | o] | e 827,479 | 107.940 | . .708,070 MON... 11/09/2005 | 09/01/2035
31298N UG 8| FHLMC......ooiiiiriieieiieceiseseissiesisessssisesssssessssssssssssssenssss | connee | oo | eevinneinnns | e | v 19,559 | . 105.148 | . MON... 08/21/2001 | 05/01/2031
31383V S6 1 [FNMA......iiircerneeesesniessesensssesssnsssssensenssssssssssssses | seevnee | oo [ ervvernenes [ oo | v 7,970 | e 100.213 MON... 09/13/1999 | 10/01/2014
31389K WT 4 FNMA.....oiiieenseseseniessiessensssisesssssesssssssssssssensens | sevveee | oo [ eeveennnnes [oonenT | i 115,037 | e 105.416 .113,080 MON... 09/03/2002 | 02/01/2017
B1411A UG T IFNMA.oiicresseesesesississssessssssenssenesssssnsses | sevieee oo [ evverinenes [T | cieiinen.820,228 | e 111.038 | oo 904,901 MON... 11/09/2006 | 11/01/2036
31419A DS 3[FNMA. ..o ssnssssssnssssesssnsssnssssssenssssessenssesess | seeveee | oo | eevsennnnes [eonen ] | e 854,831 | i 110.721 868,401 ... 784,311 . . MON... | ... 11/30/2010 | 09/01/2039
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 3,504,509 |...XXX........ . ..3,756,549 | .. 3,411,587 | ... 0 XXX XXXl XXX | 24513 | il 199,955 . XXX oo [ e XXX......
3199999. Total - U.S. Special Revenue & Special A 1t OblGAtIONS. ... 3,504,509 | ... XXX.ooioowe | onnrririnnnes 3,756,549 | .o 3,411,587 | oo 3,484,792 | oo (] [P (31,074) 0 XXX XXX XXX | e 24,513 | i 199,955 | XXXeovo [ oo XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

00254E BZ 4 |AB SVENSK EXPORTKREDIT........cccvvrvmmmrieririerininersserinssensenenees | seenee | oo [ erverivenes [ o TFE | oo 997,140 | ...... 112.389 | .ovverine 1,123,890 | .ooovrrenen 1,000,000 | ..oooorvrnnend 998,933 | ... | rvrernerieeneneni803 | e e | cenen9.125 | 10005160 [ MS | e 17,083 | oo 51,250 | 02/22/2007 | 03/01/2017
025816 BD 0| AMERICAN EXPRESS........cooconeimmrinerrnrineinerissesensssssessssssssssssnssns | evvnene | oo [ vneevennns | 2 TFE | i 2,875,000 | ........ 92.406 | .....cevvne 2,656,673 | ..ovvvrnnenn 2,875,000 | c.ooovrvnnen 2,875,000 | ovoovveerrerineinens [ e [ | cenerseesnssnsnnes | cenerenni 20650 [ c000000.2.850 [ ID 1o | e 44,019 | oo 75,976 | 12/03/2012 | 12/02/2022
026874 CT 2| AMERICAN INTL GROUP........ccoviiriieriiieirnrinsisesssssssssssssssssenss | vorene 1,041,640 | ...... 102.849 ..1,028,490 .1,000,000 10022725 | e | e (18L408) | e e | 32000 | 110 [ MS | 8417 | v 30,000 | 12/18/2012 | 03/20/2015
03040W AK 1| AMERICAN WTR CAP CORP........ceoorirrrimirieriereneesenissisessssssneens | eneees . 2,141,422 | ........ 98.301] . 2,113,472 | .. .2,150,000 | ..............2,141,461 9,427 11/08/2013 | 03/01/2024
03523T BB 3| ANHEUSER BUSCH INBEV WORL........cocvomreriernrinnerncriererncniseesens | veeene | oo | cevirneinns AFE] v 496,415 | 107.265| ..o 536,325 | ..covvrrrirnens 500,000 | ..coovrrrennns 497,311 | oo | i34 | | | o375 | i 4460 [ FAL | i 8,264 | ..ccooounee. 21,875 | 01/24/2011 | 02/15/2021
05531F AG 8|BB&T CORPORATION AGAFE] 996,120 | . 104.739 ..1,047,390 .1,000,000 | ...... 998,207 9,422 32,000 | 03/25/2011 | 03/15/2016
06051G EX 3 [BANK AMER CORP........cocoiriiireiieiineitieeississensssissssessssessessssssnns | crveee AFE] 999,830 | ... 100.447 | . ..1,004,470 | .. .1,000,000 | ...... 999,830 4,983 10/17/2013 | 01/15/2019
126408 GZ 0| CSX CORP....cocovivireirernriersnreiessssissssssissssssenssssessssssssssssnssnss | sonieee | oo | evvvesnnrns | w2FE [ i 999,240 | ... 97.061 | oo 970,610 | ..ocvvvenee 1,000,000 | .ovverirnennnd 999,255 .7,092 10/17/2013 | 11/01/2023
126650 BH 2| CVS CAREMARK ......ooouiririrriiieinnieriesisessseesssisessesssssssessssines | neens . renrnennn 241,440 | 113.308 276,472 ....244,000 ...242,955 1,169 14,030 | 05/22/2007 | 06/01/2017
144141 CX 4| CAROLINAPWR & LT CO...covvvvrniviirriieiineieiissisee s eeesssiseisssssenes | eeeens AFE] 1,993,160 | .. 108.680 ..2,173,600 .2,000,000 1,998,387 4667 | .. 105,000 | 11/28/2005 | 12/15/2015
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14912L 3K 5| CATERPILLAR FINL SVCS MTN....covvuirierirriiniirineiisesinenienisnennes | veves | oo | cevineiis AFE| v 1,999,560 | ...... 114.259 | .covnee 2,285,180 | ..oovverecen 2,000,000 | ..ooovvereeen 1,999,803 | ...oouvverinerieries | v AT | o 5.850 5.850 | MS...... 39,000 | .oovvonee 117,000 | 08/29/2007 | 09/01/2017
172967 EM 9| CITIGROUP INC.......oviirierieieiiseiseiierieeiseesseisssssesssssssessssinees | eevens | oo | ceveneinns AFE] e 715,926 | ...... 115.307 | voovvvrcrrrens 691,842 | ..coovvrriens 600,000 | ..oovrrenncns 692,076 | ...vvocrrerireeiriciins | reerieninn (22,545) | ..vvveeerrrrineieenn [ e [ e 6.125 .......... 2.000 [MN...oo [ v 4,083 | ..o 36,750 | 12/05/2012 | 11/21/2017
172967 EV 9| CITIGROUP INC......ovvririiiririiersniscierisisisssisenssssseessssisssessssssnsns | veveee .|.1FE] .. ...1,551,105 | ...... 128.611 ..1,929,165 .1,500,000 ....1,532,655 (B,882) [ e [ [ s 8.500] ......... 7.990 [MN...ooo [ v 13,813 | s 127,500 | 06/12/2009 | 05/22/2019
172967 HD 6| CITIGROUP INC.......covoerirrerceeeiessissiesiessiss s ssessssssisssesssanss | soeeees |1FE]| .. ....1,496,550 | ........ 98.311 1,474,665 | .. .1,500,000 | ..............1,496,602 3.875 3.900|AOQ...... 10,656 10/21/2013 | 10/25/2023
19416Q DH 0| COLGATE PALMOLIVE CO.....ccovviiveriiireriniirinsirerssiseerensseessssssseenns | verees [ | cenveeienns FE| 999,920 | ...... 111437 | e 1,114,370 | oo 1,000,000 | .covvvrrrnnes 999,972 | ..o | v [ [ [ 5.200 5.200 | MN...... ...7,800 52,000 | 11/01/2006 | 11/07/2016
202795 HS 2|COMMONWEALTH EDISON CO... LS... AGAFE] 498,590 | ... 114.893 574,465 ....500,000 499,379 | s [ e 145 [ [ | 8150 [ 6.180 [ MS...... ...9,054 30,750 | 09/04/2007 | 09/15/2017
25156P AN 3 [DEUTSCHE TELEKOM INTL FIN....covuuirirrirerinieneerenieeineisenssneinne | cevene A 2FE | 993,710 | e 115.906 ..1,159,060 | .. .1,000,000 | ... ...996,110 6.000]......... 6.080 [Jd..cvee | ceverirn 28,833 | oo 60,000 | 06/15/2009 | 07/08/2019
25245B AB 3 |DIAGEO INVESTMENT CORP .....oovvvrriiernriernnieissienssssnssesenneens | evnne | oo [ vnreveiinns AFE] 2,142,217 | 95.255 | .covveiinee 2,047,983 | ...covvnnee 2,150,000 | ...ccvveneee 2,143,344 2.875 2.910 [MN...... ...8,585 61,813 | 05/08/2012 | 05/11/2022
264399 EM 4| DUKE ENERGY CORP........cocvueririeririneererissrinessseesssissesssssssssenins | cvieees AGAFE| 528,415 | L 108.173 540,865 ....500,000 5.300]......... 4.650 [AO...... ...6,625 26,500 | 03/09/2004 | 10/01/2015
26441C AL 9|DUKE ENERGY CORP rernree . |LS... AG2FE] 997,950 | . 100.354 ..1,003,540 | .. 1,000,000 | .vvrireernenn997,989 [ | e 39 | e [ | e 3.950 3.970|AO...... ..8,778 10/08/2013 | 10/15/2023
26442C AC 8| DUKE ENERGY CAROLINAS LLC.......ccoovivmerierireerieinsrierssseseniene | cvevee | oo | vvveneines AFE] cnn.498,300 | ... 112620 | ceocvvrcrirnes 563,100 | ..oooverirnns 500,000 5.250 5.290|JJ....... 12,104 26,250 | 01/07/2008 | 01/15/2018
29250R AU 0|ENBRIDGE ENERGY PARTNERS........c.cooeumrrvmrinrernnes LS... .|..2FE| .. 1,500,720 . 21,500,000 | coovreenrnn 1,500,582 | oo [ (83) [ e [ [ 200 | e 4190 [MS..coo. | v 18,550 | .ovvurrennc 63,000 | 09/13/2011 | 09/15/2021
314275 AA 6| FEDERATED RETAIL HLDGS........coovviirieriieineieessissessississsssnsenes | ereee .|.2FE] .. 1,014,507 | ...... 112.383 | . . . ....900,000 5. 3.250(JD....... ..4,425 53,100 | 08/16/2011 | 12/01/2016
316773 CK 4| FIFTH THIRD BANCORP........cooooeriierrinerreniesienisesssissssssssnesses | eennees | o0 [ oneerneenns C2FE | e 998,820 | ...... 105.141 | oo 1,051,410 | oo 1,000,000 3.625 3.650|Jd....... 15,708 36,250 | 01/20/2011 | 01/25/2016
36962G 5C 4| GENERAL ELEC CAP CORP MTN.....covvuiirnririrnereisirnennns LS. JGAFE] 2,744,665 | ... 104.760 | . ..2,880,900 .2,750,000 2.950 2.990 [MN...... 11,718 81,125 | 05/04/2011 | 05/09/2016
38141G EA 8| GOLDMAN SACHS GROUP INC........ovcvererrrerrrererrenne AGAFE| 239,945 | L. 104.504 | . 261,260 10250,000 | oo 248,357 | oo [ e 192 [ [ s [ i 5125 ......... 5.780 [Jd.ceves | o 5,908 | ..o 12,813 | 06/06/2007 | 01/15/2015
38141G FM 1| GOLDMAN SACHS GROUP INC........cccoomrerrirrirriinns JAFE| 998,160 | ... 114.918 | . 1,149,180 | ..oe0eeeren1,000,000 | covovirneennn999,081 | oo [ e 184 | i [ [ 8,150 | 6.170 03/25/2008 | 04/01/2018
46625H HU 7 |JPMORGAN CHASE & CO. AFE] .265,665 .4.870 02/09/2011 | 10/15/2020
46625H JC 5| JPMORGAN CHASE & CO......cvourimrrerireerieissiseissessessessssessenins | ovven AFE] 2,113,520 | .oe0ee00:2,000,000 | cooirrerini2,005,285 | oo [ e (B75) | o [ [ e .350 | e 4.300 12/19/2011 | 08/15/2021
49326E EE 9|KEYCORP MEDIUM TERM NTS B....coovvuirmiiiirnrineiniersniseienssninsies | vvee 994,190 2.310 11/05/2013 | 12/13/2018
494368 BD 4 |KIMBERLY CLARK CORP........ccooomirimriririrnireenns ..2,486,300 5.060 05/01/2009 | 11/01/2018
501044 CX 7[KROGER CO ..1,490,114 3.330 12/16/2013 | 01/15/2021
58933Y AA  3|MERCK& COINC.......ccoovvririrns 526,210 3.910 19,375 | 12/07/2010| 01/15/2021
59156R AU 2 |METLIFE INC 284,630 | ..oovvrrererni250,000 | oo 289,764 | oo [ 8T e [ | e 8.750 | e 6.790 .16,875 | 05/27/2009 | 06/01/2016
59562V BB 2| MIDAMERICAN ENERGY HLDGS 1,602,777 | 1,650,000 | v 1,848,781 | s | e 18 s | e | e 3750 | i 3.750 11/05/2013 | 11/15/2023
61166W AM 3| MONSANTO CO NEW......oivmriirieeieeiieiseiiessessiessessssessenssssssens | eoneens 987,320 998,650 [ ..vvveerererirererrenes | wrerrrrrrerseriensnB0 e [ | e 1,850 | o 1.870 11/04/2013 | 11/15/2018
61748A AE 6| MORGAN STANLEY. . . ..2,020,480 | .. . 1,995,541 | .ovovvvnnrneiiennne | eerneneennn 17,388 | s e | e 8750 | s 5.660 [AO...... | cooerererenni23,750 | v 95,000 | 11/09/2005 | 04/01/2014
64952W BQ 5|NEW YORKLIFE GLOBAL FDG........covvmrrerieririeierinerinesinesieninene | eevvene | o [ rvrerenens AFE| v 1,548,218 1,530,718 | .ovovrrene 1,550,000 | ..coovvreneee 1,548,228 | ....covvvvrrverrcrnns | v 10 | e | 100 | e 2.120|JJ....... ...2,351 12/05/2013 | 01/02/2019
655844 BC 1| NORFOLK SOUTHERN CORP........coocuiiurrimriierieinnerissisisessseins | crveee ...498,750 578,080 ....500,000 ..499,242 5.930|JD....... 1,311 29,500 | 05/27/2009 | 06/15/2019
693476 BB 8| PNC FUNDING CORP......ccceoriirmrieiriereierisieiesssisssessssssssssensssses | covene . . 1,955,640 2,211,780 | .. .2,000,000 | ... 1,982,822 5.930 (FA....... 46,875 | oo 112,500 | 08/02/2007 | 02/01/2017
693476 BF 9| PNC FUNDING CORP........ovveerrreiienirirererisesnsssensssesssssssssssssenses | eennees | oo [ rneerneeens AFE| 1,995,820 2,412,060 | .ooovvverneen 2,000,000 | .ooovereees 1,997,393 [ ..o | 388 | i | e | e 8.700 | i 6.720 [ Do [ s 7817 | s 134,000 | 06/04/2009 | 06/10/2019
74005P AN 4 [PRAXAIR INC.....oiiiriiiiiniiieiieeisesseeississ s sseesssisssssssesssesens. | cevees |.1FE]| .. ...499,085 556,765 ....500,000 5.390 | MN...... ..4,479 26,875 | 10/30/2006 | 11/01/2016
828807 CF 2| SIMON PPTY GROUP LP.......cccoourimrrririiriririnris LS... | 1FE] .. 2,988,150 ..3,178,050 | .. .3,000,000 | coovreenrnn2,991,415 | oo [ e 998 | e [ | e 375 | 4420 [MS...... | v 43,750 | oo 131,250 | 08/09/2010| 03/01/2021
857477 AM 5| STATE STR CORP......covuiiriirrriirieniesiseessssisesssssesesesssssssssnenss. | aevsees | o0 [ oneerneeens AFE] 997,600 | ... 99.301 | i 993,010 | .covvvrrrnee 1,000,000 | ..oooeernnenad 997,624 | ..o | e 28 | e [ | e 3700 | i 3.720 | MN...... 4,317 11/14/2013 | 11/20/2023
867914 BF 9| SUNTRUST BKS INC......ocviiiiriiiicineieierissieeesisisssssssssssessnsnes | reveee . . ....500,000 | .ooovrcrinnn 499,589 2.360 | MN...... ..1,958 10/22/2013 | 11/01/2018
871829 AQ 0|SYSCO CORPORATION LS... | 1FE]| .. 908,180 | .. .1,000,000 | ... 988,983 | ...voveveeeecerenrens | cevenrenreene 1144 | e [ e | 0000002600 | 2.740(JD....... ..1,372 26,000 | 06/06/2012 | 06/12/2022
887317 AR 6| TIME WARNER INC.......covviiriiiirrincierinceesierssiseienssssseseninenns [ veree | o | ceneveeenns .2FE 1,995,920 | ...ccovvvenee. 2,000,000 | .ovevernene 1,994,000 | oo | e 20 | e e | oo 4080 [ i 4.080(JD....... ..3,375 12/11/2013 | 12/15/2023
89236T AY 1| TOYOTAMOTOR CRED......cocoirieririeririnirierieseensenissessseniessseenes. | eoneees |- 1FE]| .. ..1,801,224 .1,800,000 1,799,583 2.000|AO0...... ...6,700 10/21/2013 | 10/24/2018
91159H HE 3| U S BANCORP MTNS BK ENT......coostiuriierierineirnseiseeseesssisnensenens | cvvenne AFE] 995,600 | .. .1,000,000 998,796 | oo [ e 38 [cne | e [ e 1.950 [ 1.970 | MN...... ..2,925 11/04/2013 | 11/15/2018
92343V AX 2 |VERIZON COMMUNICATIONS INC.....covvrivrirrirernniscererissisessieisns LS. || | #2FE | i 991,450 | ... 104992 ...ccovveaee 1,049,920 | ..o 1,000,000 | vovovreernnn993,429 [ oo | v TS | i e | e 4600 | 4700 [AO...... | covvrerrrrinne 11,500 | oo 46,000 | 03/23/2011| 04/01/2021
92343V BR 4 |VERIZON COMMUNICATIONS INC.......oecemrrrerrerireerensseinserisninens | crvene . reernenennen 1,354,475 | 107.463 | . 1,250,000 | coovreenrnn 1,352,840 | oo [ errreriiennne(1,835) [ e [ [ e 5.150 | i 4.110[MS...... 18,418 10/17/2013 | 09/15/2023
92857W AS 9| VODAFONE GROUP PLC AFE| 997,410 | . 113.754 | . 1,000,000 | v 998,419 [ e | e 283 | e [ | D450 [ L 5480 | JD.ccves | v 3179 | e 54,500 | 06/03/2009 | 06/10/2019
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929903 DT 6|WACHOVIA CORP........... [IES T (PR I AFE] v 2,955,870 | ...... 114.071 | oo 3,422,130 | oo 3,000,000 | ..oocverecen 2,981,701 5.940|JD....... W T667 | 172,500 | 08/02/2007 | 06/15/2017
94974B FQ 8| WELLS FARGO & CO....cccouuiemreriierieeireisssiseissssesssensssissessesssens | cevees [ AFE| v 2,344.854 | ........ 99.786 | ....oovvvrne 2344971 | oo 2,350,000 | ..ooovrennen 2,344,994 | oo [ e 1A [ | [ 2150 [ 2.190 [ UJ....... ..9,824 10/21/2013 | 01/15/2019
980888 AE 1| WOOLWORTHS LTD....coovvrireriirreresieisnsiersssssesessssesssessesssssesssenss | seveee . JGAFE] 259,784 | L 103.039 267,901 | ...... 260,000 | ... 259,894 [ ..oveviieeiieiee | i3 | s [ [ 3150 | 3,160 |AO...... | v 1797 | s 8,190 | 04/06/2011 | 04/12/2016
984121 CG 6| XEROX CORP.............. LS. |. .| .2FE] .. ..999,150 | ........ 99.349 993,490 | .o 1,000,000 [ ..ooiciinnead 999,155 | ..vivivirinrinriinnins [ crvernrnrnnnnsd | [ | o290 | s 2.760 | MS...... ..1,910 12/03/2013 | 03/15/2019
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.........cuvirirriiiernnisssenississisnsssssnssseenssnes | eesseesnens 71,743,105 | . XXXooooo | e 75178172 | ............ 71,279,000 | ............ 71,664,919 XXX...... XXX | v 627,334 | ......... 2,296,672 |..... XXX | XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
92976B BL 5 | WACHOVIA CMBS 2005-C22 | ....... I . | ............ | AFRM | s 8,793 | ...... 100682 | .oovvvnrininns 8,810 | v 8,750 | v 8,785 | .iiviriieriiseisnniinns | s (163) [ evereeersernserisnninnnes | erseniissiseesssninnnes | e 5.125|......... 5.070 | MON... 37 471 | 12/15/2005 | 12/15/2044
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities [P RORRUOIR [FVTRORORRRN 8,793 .. XXXuiivoes [rrereiirninis 8,810 | oo 8,750 8,785 0 (163) 0 0 [ XXX L XKX e XXX... 37 471 ... XXX..ooo. | o XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02582) GJ 3|AMERICAN EXPRESS CREDIT 2 IO I I AFE| v 1,499,828 | ........ 99.719| oo 1,495,785 | .ooovrvnne 1,500,000 | ..coovvvrne 1,499,832 [ ..o | e A | s e | e 0.980 0.980 | MON... 653 | oo 1,307 | 11/05/2013 | 05/15/2019
14041N° DX 6| CAPITAL ONE CC TR 2007-TA.......ccomvremrrmerrerirerereeseresesnensenesesenns | covene [ AFE| s 5,674,609 | ...... 114871 | oo 5,743,550 | ..ooovverncen 5,000,000 | ...oovrereces 5,454,991 | .ooovvivrerreees | s (66,583) [ ..eevoerrrieerierires 5.750 2.920 |[MON... 12,778 287,500 | 02/24/2011 | 07/15/2020
17305E EE 1| CITIBANK CREDIT CARD ISSUANCE TRUST.......covvvsierersannrsnnnsienens [ neens N AFE] 1,086,250 | ...... 114.092] . ..1,140,920 .1,000,000 ....1,056,454 11(8,306) [ ovevrererinrinnienn | e [ e 5.350 3570 |FA....... 21,400 53,500 | 03/25/2010 | 02/07/2020
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.................c.ccccouvece... 8,260,687 |...XXX........ . ..8,380,255 | .. .7,500,000 | ... ..8,011,277 | ... . (74,885) 0 0 ]..XXX........ XXX XXX [ i 34,831 | ........... 342,307 |..... XXX...... [ ..... XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) s | e 80,012,585 | ... XXX.ioooooe | covrininnns 83,567,237 | oo 78,787,750 | ..o 79,684,981 | oo (V)] (144,226) 0 0 [ XXX XXX XXX | i 662,202 | ......... 2,639,450 |...... XXX [ oo XXX......
Totals
7799999. Total - ISSUET OBIIGAtIONS........vveurerereseiesirisirsseri et nesnes | cnesnenns 168,373,371 | .. XXXoovvvee | v 168,387,062 | .......... 166,739,000 | .......... 168,228,339 | ..ovovviiriinin, (V)] (167,078) 0 0 [ XXX XXX XXX | s 1,213,787 | ... 4,006,485 |..... XXX [ o XXX......
7899999. Total - Residential Mortgage-Backed Securities....... SOOI .. ..13,596,306 |...XXX........ 13,799,474 | .......... 12,667,274 | ... 13,576,419 [ oo (V] [P (59,941) 0 0 [.. XXX XXX XXX [ e 63,143 | oo 241,084
7999999. Total - Commercial Mortgage-Backed Securities..........coovveae . ...8,793 . .8,810 8,785 0 (163) 0 0 [...XXX.. 37 471
8099999. Total - Other Loan-Backed and Structured Securities..........c.coveeen. 8,260,687 |... XXX........ . ..8,380,255 | .. 7,500,000 | ..o 8,011,277 | oo 0 | o (74,885) 0 0 .. XXX RO O 34,831 | oo 342,307
8399999. Grand Total - BONGS............c.oiuuiiiriiiiieiiiiie e | erinnians 190,239,157 | .. XXX.oooov | ovirirnne 190,575,601 | .......... 186,915,024 | .......... 189,824,820 | .....coovvevrinnnnn (V) (302,067) 0 0 |..XXX........ XXX XXX | s 1,311,798 | ......... 4,590,347 |..... XXX [ o XXX......
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Annual Statement for the year 2013 of the ApPPalachian Insurance Company

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
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%.....cccvsvennnnns | ........ | | ....... 25,000.000 |............ 100.00 | .oviivnniinns ...100.000 | ..............2,500,000 | ...cocooneee. 2,500,000 [ .o | e 175,000 | oo P1A....... 07/26/1978
8599999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates. ..o XXX .2,500,000 175,000 0 0 0 0 [.XXX.... | .. XXX.......
8999999. Total - Preferred Stocks XXX .2,500,000 175,000 0 0 0 0 |.XXX.... | . XXX.......
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Annual Statement for the year 2013 of the 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 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other-Than- Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.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
9899999. Total Common and Preferred STOCK. ...t | enisnisnnsisnies 2,500,000 2,500,000 2,500,000 0 175,000 0 XXX..... XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........0, the total $ value (included in Column 8) of all such issues §....




Annual Statement for the year 2013 of the ApPPalachian Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€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
36179M 2T 6|GNMA.... 10/31/2013 | NOMURA. 9,533,598 26,482
912828 PC 8| U S TREASURY. ....otiiiiiiieimeieiieiiessisestss i sss st ssss st esssssssssssssssnsns. | sessssssssssnes 11/27/2013 | CITIGROUP.. 10,000,000 12,327
912828 UN 8 |UNITED STATES TREAS NTS 05/28/2013 | MORGAN STANLEY 14,889,844 15,000,000 86,188
0599999. Total - Bonds - U.S. GOVEMMENL........oiwiiririeriiinirinirisenissessrisinenns 35,667,503 34,533,598 124,997
Bonds - Industrial and Miscellaneous
025816 BB 4 |AMERICAN EXPRESS CO 12/24/2012 | PRIOR YEAR ADJUSTMENT. 3,259,504 2,500,000 [ ..overrerrerriniereieeeeecene s 7,335
025816 BD 0| AMERICAN EXPRESS.........cocoomtrimrierienisiensssssessesssesesseenns 12/03/2012 | CORPORATE REORG.........cooeerrinerieriresereesssinssins . 2,875,000 2,875,000 | ovourvurereienieie et
02582J GJ 3 |AMERICAN EXPRESS CREDIT 11/05/2013 | BARCLAYS 1,499,828 1,500,000 | ..ooveeriiriieieinee s
03040W AK 1| AMERICAN WTR CAP CORP 11/08/2013 | JP MORGAN 2,141,422 2,150,000 | ovoureeriieienieiee e
06051G EX 3|BANK AMER CORP 10/17/2013 | BANK AMERICA MERRILL 999,830 1,000,000 [ .ooovernereneineireeieeieeeei s
126408 GZ 0|CSXCORP . v | 10/17/2013 | CITIGROUP.....ccooriviirireiiesssiissiesiienes 999,240 1,000,000 [ .oooveonriirrieireiieieeese s
172967 HD 6| CITIGROUP INC 10/21/2013 | CITIGROUP.........ccoveverrrrierisiseesssiserieeienes 1,496,550 1,500,000 [ .ooovvrreereereinerieereeseni e
26441C AL 9|DUKE ENERGY CORP 10/08/2013 | JP MORGAN.......cuuiirirrieirinieisissniessessssies st 997,950 1,000,000 | oo
49326E EE 9|KEYCORP MEDIUM TERM NTS B 11/05/2013 | KEYBANC. 999,370 1,000,000 [ ..oovorrerrieeeierieereeiene s
501044 CX 7|KROGER CO 12/16/2013 | BANK AMERICA MERRILL 1,496,325 1,500,000 | .vooooverniiereiiereiei e
59562V BB 2 |MIDAMERICAN ENERGY HLDGS 11/05/2013 | BARCLAYS......covviriririeiienieriesississssisssiesinenes 1,648,763 1,650,000 [ ..oovorverririieiierieeieser s
61166W AM 3| MONSANTO CO 11/04/2013 | BANK AMERICA MERRILL 998,610 1,000,000
64952W BQ 5|NEW YORK LIFE GLOBAL FDG . . e 12/05/2013 | BARCLAYS US FUN. 1,548,218 1,550,000
857477 AM 5| STATE STR CORP. 11/14/2013 | MORGAN STANLEY........coourumrrmirmeriersesereesesissssensenes 997,600 1,000,000
867914 BF 9| SUNTRUST BKS INC......coouiiiuiiiiiiiiiieiissiesitessss st ssssssssssessssesssesssnes | aessssisssinnns 10/22/2013 | BARCLAYS.. 499,575 500,000 [ .eorererereirreieiieiiesieee s
887317 AR 6| TIME WARNER INC 12/11/2013 | CITIGROUP.. 1,993,980 2,000,000 | ovoureeriieieni e
89236T AY 1|TOYOTAMOTOR CRED 10/21/2013 | BANK AMERICA MERRILL 1,799,568 1,800,000
91159H HE 3| U S BANCORP MTNS BK ENT 11/04/2013 [ USBCORP......cvveriiieiieiieieiesisiesisssisssse s iessessssssensssanes 998,760 1,000,000
92343V BR 4 |VERIZON COMMUNICATIONS INC 10/17/2013 | BARCLAYS 1,354,475 1,250,000
94974B FQ 8 [WELLS FARGO & CO...cvuuuieuriuirniieieiseiiesiss st sissssssssesisns | esessesneens 10/21/2013 | WELLS FARGO.......... 2,344,852 2,350,000 | ovouriuiiriieise e
984121 CG 6| XEROX CORP...... 12/03/2013 | BANK AMERICA MERRILL 999,150 1,000,000 [ .o
3899999, Total - Bonds - Industrial and Miscellaneou 31,125,000 13,415
8399997. Total - Bonds - Part 3 65,658,598 138,412
8399998. Total - Bonds - Summary Item from Part 5 11,500,000 12,327
8399999. TOA = BONAS....... s 77,158,598 150,739
9999999. Total - Bonds, Preferred and Common Stocks XXX 150,739




Annual Statement for the year 2013 of the ApPPalachian Insurance Company

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

vi3

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

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends 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.CV. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36179M 2T 6|GNMA ... | 12/01/2013. | MORTGAGE PAYDOWN.... e |, 0 316,860 (V18 O 1,320 |02/20/2043.
36200Q 2T 0|GNMA ... | 12/01/2013. | MORTGAGE PAYDOWN... . 8,751 | . . SO IO (G2 ] (12) 8,751 0 182 | 02/15/2032.
912828 AU 4 |U S TREASURY NOTE.......ccoovivmmimrirernrirersniieinns 11 02/15/2013. [ MATURITY ...vvrriiiinrierseieienins | cevvnieeenississnnnins | cevnnines 500,000 | ........... 500,000 | ........... 495781 | oo 499,929 | ..o T1 | e 7 500,000 0 [ e 9,688 | 02/15/2013.
912828 JH 4|U S TREASURY...cooiiriiriiiriiniserissssssssssnsssessniens ... | 05/28/2013. | CITIGROUP........ccooirinirrnrinnrinnis | evnrinneinsmnsnissinns | ovvens 14,965,742 | ...... 13,000,000 | ...... 14,765,156 | ......... 14,082,596 ....14,008,514 957,228 | ....... 957,228 | ...... 409,392 | 08/15/2018.
0599999. Total - BONdS - U.S. GOVEIMMENT.........iiuiiiiiiiiiiiiis i tiieis sttt | eones 15,791,353 | ... 13,825,611 | ...... 15,615,454 | ........ 14,591,288 ....14,834,125 957,228 | ....... 957,228 | ...... 420,582 |..... XXX......
Bonds - U.S. Special Revenue and Special A it
31294K M4 4 |FHLMC wor | .| 12/01/2013. | MORTGAGE PAYDOWN... (451) 98,638 0 01/01/2018.
31296S M5 2|FHLMC v | | 12/01/2013. | MORTGAGE PAYDOWN... (497) 183,380 0 01/01/2034.
31297P WK 3 |FHLMC woe | | 120172013, [ MORTGAGE PAYDOWN......coovvvers | rvvrrrvernerinenimennens | vverrnneen 10,973 [ 10,973 | e 11414 | 10,978 [ | (D) | e [ e (5) 10,973 0 04/01/2035.
31297T WF 6| FHLMC v | | 12/01/2013. | MORTGAGE PAYDOWN... 4,988 634,956 0 09/01/2035.
31298N UG 8|FHLMC woe | .| 12/01/2013. | MORTGAGE PAYDOWN... (10) 7,360 0 05/01/2031.
31383V S6 1 [FNMA. ..o ... | 11/01/2013. | MORTGAGE PAYDOWN 26 8,395 0 10/01/2014.
31389K WT 4|FNMA ... | 11/25/2013. | MORTGAGE PAYDOWN... (342) 54,816 0 02/01/2017.
31411A JG 1|FNMA . ... | 11/01/2013. | MORTGAGE PAYDOWN... . veener539,586 | .. . (709) | v (709) 539,586 0 11/01/2036.
31419A DS 3 FNMA......coiiiiiieiietei et ... | 11/01/2013. [ MORTGAGE PAYDOWN........ccccooe | cvvmrriiineieinenins | e 643,865 | ........... 643,865 | ........... 701,511 | e 655,951 | oo | e (12,086) | ..cvoevereriinnns [ crererins (12,086) 643,865 0 09/01/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .........cu.uiiwuirsrrsrirerierssiressisssesssesssssessssssssrssesssessssenssssssssssssseneenes | eonsesns 2,181,969 | ........ 2,181,979 | ... 2,230,010 | .ovvvreee 2,191,054 | oo () (9,086) | ...verrernrennd 0 (9,086) 0 2,181,969 0 0 0]....59,345 |..... XXX..oooe
Bonds - Industrial and Miscellaneous
025816 BB 4 |AMERICAN EXPRESS CO.. ... | 12/30/2012. | SALOMON BROS. 3,473,100 | ........ 2,500,000 | ........ 3,259,504 23,259,504 | ..o | e (784) [ v (784) 3,258,720 | ..ovovveiieen | e 214,380 | ....... 214,380 05/20/2019.
025816 BD 0|AMERICAN EXPRESS.... ... | 12/03/2012. | PRIOR YEAR ADJUSTMENT.... .2,875,000 | ........2,661,404 ..2,661,404 . . 0 2,661,404 0 12/02/2022.
126650 BH 2|CVS CAREMARK . ... | 12/26/2012.| CORPORATE REORG.........cccccovver [ rvmrirnrinsrnniinninns | 0000 302,561 | ...........256,000 | ........... 253,315 254,621 | oo | e (2 T I 2 254,620 | ..ooovriierrens | s 47,942 | ... 47,942 06/01/2017.
15189Y AB 2| CENTERPOINT ENER RESOURCES. ... | 04/01/2013. | MATURITY 1,165,290 ..1,005,924 (5,924) (5,924) | coooevereerirens [ v 1,000,000 0 04/01/2013.
26441Y AS 6|DUKE RLTY LTD PARTNERSHIP... ... | 04/25/2013. | BANK AMERICA MERRILL............ 1,022,874 <oer 1,067,588 1,001,297 | | s (11,549) | ... ..(11,549) 989,748 33,127 02/15/2015.
370334 BB 9|GENERAL MLS INC ... | 03/25/2013. | WELLS FARGO........covvverernrernrrnnns [ | v 1,162,910 | ........1,000,000 | ........... 981,500 484 | o ..484 991,210 | .o | e 171,700 | e 171,700 02/15/2017.
38141G CM 4| GOLDMAN SACHS GROUP L P.......ccccnvvvirrrrinnas ... | 03/21/2013. | GOLDMAN SACHS........ccomvrereenns [ e | oveenns 2,141,260 | ........ 2,000,000 | ........ 1,941,740 | ........... 1,986,860 | .cooovererrcrirnns | e 1,581 | e 1,581 [ o | e 1,988,441 | .o | 152,819 | 152,819 11/15/2014.
501044 CL 3|KROGER CO ... | 06/13/2013. | JEFFERIES & CO. 1,038,980 .1,000,000 211 . .21 999,730 9,250 | .........39,250 01/15/2014.
571748 AJ 1|MARSH & MCLENNAN COS INC........cocorurvrnirrnens ... | 02/15/2013. | MATURITY ...500,000 ....500,000 L1 T IO 56 500,000 0 02/15/2013.
92344S AJ 9|VERIZON WIRELESS CAP LLC.....c.ovvervrvreircrin ... | 01/14/2013. | CITIGROUP................ 2,109,180 .2,000,000 165 | oo 0 [T ORI ISP 1,996,857 | ...cvoveeeriens | s 112,323 | ....... 112,323 11/15/2013.
929160 AJ 8|VULCAN MATLS CO ... | 06/15/2013. | MATURITY .52,000 ..52,000 11 . 11 52,000 0 06/15/2013.
92976B BL 5|WACHOVIA CMBS 2005-C22..........cccoovvvrrrerererncns ... | 09/17/2013. | MORTGAGE PAYDOWN......cccovver [ o 258,100 | ooereerrn58,382 | o B8ATA | s [ s (U0 ) — (74) 58,100 0 12/15/2044.
980888 AE 1| WOOLWORTHS LTD.....ccovviirimiiiierissiseeiesissisninnees ... | 06/19/2013. | CORPORATE REORG..........cccocooo. | covrerererirricsiens | e 764,318 | i 740,000 56 [ 56 739,643 | .o [ v 24,673 | ......... 24,673 04/12/2016.
3899999. Total - Bonds - Industrial and Miscellaneous.................. dte s | e 10,286,687 | 14,906,100 15,506,240 | . 0| [ENA)] 0 s (15,769) [ ..vvvvvvrnnnad 0 | 15,490,473 | ..coovvninnns [V 796,214 | ... 796,214 | ......327,665 |..... XXX.oone
8399997. Total - BONAS = PAM ... ssrsesnssssssnsssessensnneensssnssnesssssssnsenssesnssnssensenssensennes | eoeee 94,200,009 | s 30,913,690 | ......33,505,488 | ......... 32,288,582 | ..ccovieriinnnns 0 | s [CLEIC)] I— 0 [ (98,878) 0 32,506,567 0 [ 1,753,442 |..... 1,753,442 | ......807,592 |..... XXX......
8399998. Total - Bonds - Summary Item from Part 5..........ccoiiiiiiiiisiinis i ssssnenssssnsensensesssssnensssssssnensssssssnsessensees | eoneee 1 1,871,898 | wonv. 11,500,000 e [ 0 e 11,877,858 | [ i | 20 12,327 ] XXX......
8399999. Total - Bonds e | 046,137,867 | ... 42,413,690 32,288,582 | . 0 [ [CLEIE)] I— (U T (98,878) [ ...cvvvvrenenad 0 | 44,384,425 | ..ol 0 [.. 1,753,442 |..... 1,753,442 | ......819,919 |..... XXX..oono
9999999. Total - Bonds, Preferred and COMMON StOCKS............c.iuiiriviieieiiiiieiins v ssssssessssssssssssessssssssssssssssssssessesssssssessensns | o0eeni80,137,867 [ ovnvien. XXXooovoea | +....45,383,346 | ......... 32,288,582 | ..cocvviiennnd (U (CLRTE) ] — (U P (98,878) [ ...oocvrrennnn (U 44,384,425 | ... 0 ... 1,753,442 | ..... 1,753,442 | .....819,919 | ..... XXX......
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Annual Statement for the year 2013 of the ApPPalachian Insurance Company

SCHEDULE D - PART §

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
912828 PC 8 | U S TREASURY....cooouiiimmiiniinsiiienisssisnisssissiinns | [ 11/27/2013 | CITIGROUP........covvvrnirririnns | 11/27/2013 I CITIGROUP.......coovvennniirniinns | v 10,000,000 | ....... 10,380,078 | ....... 10,380,078 | ......... 10,380,078 0 0] 12,327 |..... 12,327
0599999. TOtal - BONAS = U.S. GOVEIMMENL.........oveuiveeireiveeiiiestiesse s sssesssiiess seessssssssssssessses st st ee bbbt st s st s b es st ssses s st ssbsensssessensssssssssssesssenssnnns | crienes 10,000,000 | ....... 10,380,078 | ....... 10,380,078 | ......... 10,380,078 0 0 0 0 0 0 0] 12,327 |..... 12,327
Bonds - Industrial and Miscellaneous
501044 CX 7 | KROGER CO 1,500,000 1,497,780 ..1,497,780 0 0
3899999. Total - Bonds - Industrial and Miscellaneous 1,500,000 | .. 1,497,780 | ...........1,497,780 0 0 0 0 0 0 0 0 0
8399998. TOHAI = BOMAS. .ttt EEf Rttt | s 11,500,000 | ....... 11,877,858 | ....... 11,877,858 | ......... 11,877,858 0 0 0 0 0 0 0 [ 12,327 |..... 12,327
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........cccuciiiiiieiiieiiiiiets ceteteteicte et es et es sttt st tes et et e s s et b s as s et es e s et b essst et es e s et e s s astebesss et et s setebasses et sssaetebessetesesensetebannssesanns | evesans 11,877,858 | ....... 11,877,858 | ......... 11,877,858 0 0 0 0 0 0 0. 12,327 |..... 12,327
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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
CusIpP 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.......ccocvemirnirinne | ............ | 10014............ 2Cib.......coceeee. | 2NOLii L | 2,500,000 | .coovririnns 25,000.000 |...coccovrenes 345
0299999. Total - Preferred Stocks - U.S. Property and Casualty INSUTET..............c.coiiiiieieiiisieieceissiesieisisississiesesssssssssssnsessssssessenses | eoessessssssssssessessssssssend { ] 2,500,000 |........XXX....
0999999. TOtal - PrEfErTed SIOCKS. ... .. vttt s (V] [ 2,500,000 |.
1999999. Total - Preferred and COMMON SLOCK............c.uuiuurieuriireiieeiseisse st ssssiennes | cesesisssssssssesessssnsesnd (V1 2,500,000
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....183,553,029.
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
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SCHEDULE DA - PART 1
NTS Owned December 31 of Current Year

Showing all SHORT-TERM INVESTME
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
26188J 20 6|DREYFUS CASH MGT INST'L...cccoouiveririniinsirisnicens I ......... ‘ . | 11/29/2013. [ VARIOUS.....ccooiviirisiineiiisnisnisensssnines e XXXoooe | s 25,041,052 25,041,052 | ..o s L [ | | 11,887
8999999. Total - Class One Money Market Mutual FUNdS..........cooviiiiiisniscenssss s ..25,041,052 25,041,052 0 XXX ...11,887
9199999. Total - Short-Term Investments ..25,041,052 25,041,052 0 XXX.. ..11,887
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

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

E18, E19, E20, E21, E22, E23
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 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)
000000 00 O|BNP PARIBAS SECURITIES CORP.. c 5,000,000 |12/24/2013....
000000 00 O|MIZUHO SECURITIES USAINC...... c 1,000,000 |12/24/2013....
000000 00 O|MIZUHO SECURITIES USAINC...... c 4,000,000 |12/24/2013....
000000 00 OfML PIERCE FENNER & SMITH INC........ccvouiirmririieiierierisseessiserienssseesenesseens c 1,000,000 |12/24/2013....
000000 00 OfML PIERCE FENNER & SMITH INC........ovouiirrimeiierineiieeiseesssiseisesiesessesssenns Covererernenrns | wevvenrrnnnnnes | vervveenseeneseeeennsn 0,687 4T4 | e 5,687,474 | 12/24/2013....
000000 00 O[MORGAN STANLEY . c 12/24/2013....
000000 00 O [NATIXIS FINANCIAL PRODUCTS LLC.....ccuuiuuuiirrireereineisesssessessse st sssssssenas c . 12/24/2013....
000000 00 O [NATIXIS FINANCIAL PRODUCTS LLC......coiiuimrirreririmniserissssesseseseesssssssssessesssenssesssssssssssse s sssesssessssesns Coverrernenns | weveeernnerines | veriessinenienes 500,000 |... 12/24/2013....
000000 00 O [NOMURA SECURITIES........coouueemeemrimerierieseseessseisesssesssessessssessssssessssisns Corerrerenrns | wevrerinennnes | oneeseeieeesenseeeseneas 500,000 |... 12/24/2013....
000000 00 OfPERSHINGLLC.... OSSOSO [CUURTONTE IPTURTORPTONTEN PO 500,000 12/24/2013....
000000 00 O[SOCIETE GENERALE NY BRANCH......ccctiiiiuriieiieiineisesissise s sssesssssisesssssse st ssssssns c . 12/24/2013....
000000 00 0|UBSSECURITIESLLC.......cccuvuvvruunce c ..4,819,686 12/24/2013....
9199999. Total - Cash Equivalents (Schedule E Part 2 TYPE). ...ttt sttt sttt esnenaa 26,749,898
9999999, TORAIS. e 26,749,898

General Interrogatories:

1.
2.
3.

The activity for the year:
Average balance for the year:

NAIC 1: §.....26,749,898 NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §

Fair Value $.....13,172,277  Book/Adjusted Carrying Value $.....13
Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

172,276
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Annual Statement for the year 2013 ofthe ApPPalachian Insurance Company

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2

3 4 5 6 7
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year:  Fair Value $

NONE
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Annual Statement for the year 2013 of e A 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 Depositories...... XXX...

0199999.

Total - Open Depositories..

XXX... |

0399999.

Total Cash on Deposit....

XXX... |

0599999.

Total Cash......

XXX... |

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

1. January. (3,752) | 4. April (3,429) | 7. July. (38,073) | 10. October. (1,681)
2. February (7,651) | 5. May. (2,807) | 8. August (2,650) | 11. November. (4,220)
3. March (3,670) | 6. June (3,246) | 9. September. 2,910,600 | 12. December. (8,427)
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Annual Statement for the year 2013 of the ApPPalachian Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year
Sweep Accounts
JP MORGAN CHASE & CO COMMERCIAL PAPER END OF DAY INVESTMENTS..... oo teutrtutrsiersstesseesssessessssms s 110888 | ........... | 12/23/2009 | ....covovnnnncd 0.150 | o | e 8,235, 713 | ootttk | R 55,281
8499999. Total - Sweep Accounts. 8,235,713 | o0 | s 55,281
8699999. Total - Cash Equivalents 8,235,713 | .voeeereeeineireeerenesenseisseneenessssssensssssrenenneees0. | e 55,281




Annual Statement for the year 2013 of e A 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 AIBDAMAL AL | s | bbb | ettt | et | s
2.0 AIASKAL. e K i st | st nrene | s | s
30 ANZONA. et AZ [ i | bbb | enteb sttt | serens s | eres
4. ATKANSES......ceeene AR | s | et | stieneeni i | ereeseerene e | o
5. CalifOMNIA. ...l OA | it | ettt | cbbeti ettt | etereni e | i
6. €0l0rado.......oooveereriirierenenreCO [ i ot | enteres e | s | e
7o CONNECHCUL......veeeeerricrierireeeCT [ i [ et nbens | entebiessstseninsisntensenes | sorebsesisseesinesnni s | neres
8. DEIAWArE. ...l DE | s | ot | et | oo | e
9. District of COIUMDIA. .......civveeerDC [ ot [ ittt enbens | entebes et ene | sreerenie e | e
10, FIOMAA. ... FL | it | e | s | s | s
110 BBOMGIA. .vevvreeeeeeeriereinenniene e OA it | ettt sentenaens | seesensentessesnssntesseniesnns | ensessessesetentensessenesenes | enee
12, HAWAITL..cocicecee HE s | e | s | s | s
13, 1dah0..ce s ID [ ot | it | rtes sttt | ettt | e
14.  lllinois. . IL | e | et | crieenri sttt | e | s
15, Indiana.......ccoveercvninciereeies IN | e [ et | senieti et niniens | et | s
16, TOWAL. e B i et | eresnsienn et | eeriene s | oo
17, KANSAS..ccovoeiirecererinerierieee K8 [ i bbbt | reesnsi st | eesress e | ceias
18, KENUCKY. ... KY [ i s | e | s | e
19, LOUISTANG. ...cvvereecrrerereereereeeens LA s bbb bbbt | reesnsinns st ensnnins | eettess e eneenni | cenae
20, MaNE.. e ME | it | e | et | et | e
210 MANYIANG. .o MID | it | et | Heent sttt ens | eerienns e | nenes
22, MASSACHUSEMS........ovvreereered A i | s | e | e | s
23.  Michigan, eVl e | et a ettt ensesnens | sreesntantessesnsntensantennns | eesessesseneeantentesaenennnes | enes
24, MINNESOtA......ooeveririneeeeee s MIN i s | e | e | s
25, MISSISSIDPI. vvvererrerrnrerirrierenned IS [ e | ettt ennens | sresetastestesnesetensentennes | fresessesseserneentesnnnennes | eees
26, MISSOUM....oevverrirrirrierrieenen MO [ i [ et niens | sreter ettt nens | ettt | s
27, MONMEANA. .. T s | bbbt | erbte st enies | eresenieer s | e
28, NEDraska........ccovevvineniceeneedNE [ i bbb niens | seeer et nens | et | s
29. SNV [ bbb enns | eees sttt | settent st | cenae
30.  New Hampshire..........cccccovvvvnenee INH [ et | sesne et | s | s
31, New Jersey.....coovvvenrvereeeeen N [ e B.... | PrOPerty & CaSUAIY ........covurimrirririeeeieieieieiecisieie ettt ssnsessenas | seesssessesssssesnssensessensenns | neene 100,418 102,446
32, New Mexico.........cccovvveveveee. NM | L B.... | Property & Casualy ..........ccocriiiiniiieriiiiissicissiiesississsissiiessesssessssssnsiens | sessessessssnssssisnesinniin | v 110,460 112,691
33, New York..oooooeoveeorvenrseieen NY [ B.... | PrOPErty & CaSUAIY ......c.ceruierirririeeieieieieiecseeie ettt esssessenns | seesesessessessesnssansessenseens | neene 2,711,292 2,766,042
34, NOI CaroliNa.. ... dNC [ s || erbees ettt | ettt | e
35, NOMH DAKOLA. ... sdND | it | ettt bbbt | Htent ettt ens | eerbeent s | neres
36, ONI0..cevririnrierreeerneenees OH s | s ens | erbene st entes | ereenseesnn e | e
37, OKIANOMA. ... DK s | et | erbte st enies | ereresi e | e
38, OrEGON....iericririnrienieenedOR | et [ e | et | e | e
39, PENNSYIVANIA. ... PA | e | ettt ennens | cresseeastestesesetensantennees | reeessesnessenanesntesnsnsennnes | eees
40.  Rhode Island..........cccccoveveeene. Rl [ e B.... [Property & Casualty ........cocoeriruerrmiiriirieiinieeisssssesssse s ssssssssessens | onees 2,661,083 |..cocririennn 2,714,819 | .....
41.  South Carolina... .SCH...... B.... | PrOPerty & CaSUAIY ........coiuimrereireeriieieicieiseeseeisiseieess e ssessssessssssssssesnne | seessssssessssesnsssnsessensesne | neee 150,627 153,669
42, SOUth DAKOA. ... SD s | e | erbte st | eeeenteernn e | s
43, TEMNESSER.......cerevecvreieriereeere IN s | et nens | sebtesen e r e enies | ererenseernns e enenes | e
Bh. TEXAS.cooevvreierieninerienesieenen TX | driiniiiies | ettt ns | Hrenis st ttens | ensteesi e nnes | eenes
45, UBAN..cocccrceeedUT [ i | e bbb | sttt ens | eesbeen s | neees
48, VEMMONE....oouivoeriiieririrnreee VT i | oot bbbt bens | erbnts sttt st | eetenseesnn e | s
47.  Virginia... VA e | ettt ns s e ntennens | sresseeantensesneesennantenens | eetessesneeseeeetentesneneenees | eees
48, WaShiNGION........ooivieririrences d WA | ittt | e | dheni et | e | e
49, WESEVIFGINIA. ... eveereererreeree e WV [ e | ettt nsennenesnnnans | cressesassessesnesetnnsantesnees | neeeesessensesanenntesnensesnnns | eees
50, WISCONSIN.....cvevererernrereeriereened W i bbbt sbens | srbtisen bbbt enies | eeesesseennn e | s
510 WYOMING. v WY [ e ettt nnenetnnnans | creeseeastessesnesetenaantennees | neeeesensessennenntesnnnesnnns | eees
52, AMETICAN SAMOA. .....ccrrvriirireredAS [ s | ettt ens | erbter et enies | eteress s | e
B3, GUAM..ceiecricecrirerrrinnrnerenlOU | i | e | Hrent ettt ennt s | eesbeent s | nenen
B4, PUEHO RICO.. oo PR | s | bbb ens | erbets st entes | et | e
55, US VIFGIN ISIANGS........cvececoeierecs VT | e [ et tnsnans | sressesassnssesseesessssansessens | soeerssessessessenssesssnsesnens | oves
56.  Northern Mariana ISIands........MP [ ..o | oo niens | erbtesen et entes | ereest e enenes | e
57.  Canada........ccccoevevveriviniinens et | et | e | e
58.  Aggregate Alien and Other.... XXX 0 0] 0. 0
59.  Total XXX . 2,661,083 | ....ovvvrnnnne 2,714,819 3,072,798 3,134,848
DETAILS OF WRITE-INS
BBOT. ettt esissenias | chiienireees | ceieeei bbbt nns | eesinst ettt | seriesi et | cenas
BB02. ettt | criienerens | iRt | eeeienr ettt | seriene e | ceaae
5803. .. rer | e | bbbttt ens | erbeti sttt | eneenensene e | o
5898. Summary of remaining write-ins for
line 58 from overflow page............... L XXX XXX oottt | eneenes (/N (/] 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe).....cvuurrerrerreriarirnes XXX XXXttt snsssssnnes | aeeeenes 0. 0. 0] 0
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