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Annual Statement for the year 2015 ofthe AP Palachian Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr8aSUIY SECUMEES.......cvvvveevrieieeieieteee et seesnans | eeveaesens 104,828,358 |.......... 355 | v 104,828,358 |.....coeverererrererenn | v 104,828,358 |.......... 35.5
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 0bligations.............ccovcveeireenireeiiieens [ | e 0.0 | i [ e | e (0] 0.0
1.43 Revenue and assessment 0blIGatioNS............ovwerrinienrinnincnineenns | cveereeneineieesssssessennees | eeesnneees 0.0 o | rresersneneeesrensnnaees | seereeesreeeeeessesensens (V)N I 0.0
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............ccooveevecerverseeiieeeeens | ceveeennnn. 5,548,991 |, 19 | e 5,548,991 | ..o | e, 5,548,991
1.512 Issued or guaranteed by FNMA and FHLMC.. R . 1,679,341 |.... ...1,679,341
1513 Al Ot ... 0 [ | e | e 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 Ot ...t | seeises s sttt ssssntens | soeneseneens 0.0 [ oo [ et | et (V1 O 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMLIES).....rvuveirreririciere st nee
2.2 Unaffiliated non-U.S. securities (including Canada)....
2.3 Affiliated securities
3. Equity interests:
3.1 Investments in MULUAI FUNDS........c.orrierrininririeesseee st sessessnsens | seseesessessssssssesssssesseses | eesessenen 0.0 [ e | s (0] 0.0
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated.
3.4 Other equity securities:

341 AR, .....oocveevevici sttt snssenes | essses st snssnsens | srensienieas 0.0 [ o [ ey | e (V1 O 0.0
342 UNAffili@ted........c.oveveieeiiececiessc e | st | seereeeneas 0.0 [ oo [ e | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEE. ... oottt enes | ettt | srenieeeeeas 0.0 [ oo [ e | e (V18 O 0.0
3.52 UNAfili@te........c.ovvverreerieiiecieseeeesee s ssesias | sesssesssssssssssssssssssiens | senssensens 0.0 [ oo [ e | s (01 O 0.0
4. Mortgage loans:
4.1 Construction and [and deVEOPMENL............cceirrurinrerrinineireeeinessiessseens | veeeesssesseeesssssssssssesees | seesesenees 0.0 [ oreereieeireereeernsiieiins | rressreeeseeesressnniees | seeeeeneeesseeessenensens (V)N I 0.0
4.2 AGHCURUTAL ..ottt | sressessssessesessnsessesessns | soessssanees 0.0 [ oo e | e (O] I 0.0
4.3 Single family residential ProOPErtES..........orwurrerirrrerrerinrneieinsineesesseesenes | creeseesssssseseessssssssssesses | ressnsenees 0.0 [ oreerreeeereereiernsieies | rresereeeseeesresenniees | seeeeeneeeseeessessesens [0 I 0.0
4.4 Multifamily residential PrOPEItIES............ccvuieeiiieiiiereeiee ettt | ceveresvesesesesssesessnesenes | cvvsesenens 0.0 | oo [ e | e (0] 0.0
4.5 COMMETCIAl I08NS.......cooiirereireiicireieeseessese st ssessssssssss s essesssesnstens | nsssesssssssssesssssssssnssesses | sesseseees 0.0 [ oreereieeereerneernriieies | reesereseseeesresennsees | seereeeseees s (V] I 0.0
4.6 Mezzaning real €State 108NS...........ciuiuriiireiiee et | ressessssesesee st | seesssiens 0.0 e | e | e (V1N I 0.0
5. Real estate investments:
5.1 Property occupied by COMPANY........cccivieieiiirinieessieseesesssssssessssssesses | seeessssssessesssssssesessnsnns | eovsssssenns 0.0 [ oo [ | e (O] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction Of dEbt)..........c..ccvveveicveieieeeeseeieiees [ | erienaenens 0.0 [ oo [ erriereiessesissessenes | erersseseesse s [ I 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction Of AEDL).........c.ccveveiiece s | e
6. Contract loans
T DEMVALIVES. ..o
8. Receivables for securities
9. Securities lending (Line 10, Asset Page reinvested collateral)............cocoeveveeeeces | cvverrirernenns 9,071,653 | ..o 31 | e 9,071,653 |......... D,9,9 GO DR )9, TR IR XXX..
10. Cash, cash equivalents and short-term investments.............ccoeveeuvevieeceveeieies | cevvereinns 104,165,492 |.........35.2 | ............ 104,165,492 |........... 9,071,653 | ............ 113,237,145 |.......... 38.3
11, Other iNVESIEd @SSELS.........ocvereririeriinieieeiesiensnessssssessesseseeseessenses |erosssisssissssssssnsensenes | eeennnness 000 oo | o | s (V) 0.0
12, Total INVESIEA @SSBLS........cerveereceeeecerceeee e eeesseesennenns | ereneeenn 299,642,231 | ......100.0 | ............ 295,642,231 | ........... 9,071,653 | ........... 295,642,231 | ........ 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YBAN.........cc.iueicuiciieiee ettt ettt bttt bbb bbbt b b b st

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c..cc.eueviiririiiiciicsecsee e

2.2 Additional investment made after acquisition (Part 2, COUMN 9)...........cciuriirieriririe s

Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt ettt et s et as s st se st et et et et san s s s nans
3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt
Total gain (loss) on disposals, Part 3, COIUMN 18.......... i oL B B TR -4+ es s et s ebassebasse bt s et s b et s bt ae bttt s et an st ees

Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................

Total foreign exchange change in book/adjusted carrying value:

6.1 T0tals, Part 1, COIUMN 15. ...ttt
6.2 Totals, Part 3, COIUMN 13......c.oiiiiieicceeetc ettt st bbbt a ettt et st s s et et et eseanss s st st st babetersenaeas
Deduct current year's other-than-temporary impairment recognized:

S I I 1= ST - A TR 7Y [174 o T OOOEOOOO TR
7.2 Totals, Part 3, COIUMN 10.........ciiiiiiiiceneiienesi et bbb

Deduct current year's depreciation:
8.1 T0tals, Part 1, COIUMN 1. ...ttt bbb
8.2 Totals, Part 3, Column 9.....

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+6-7-8)..........cooerireiiieieieiesie sttt ettt ebs

Deduct total nonadmitted amOUNtS............cccceeeriniiceecceeece e

Statement value at end of current period (LINE 9 MINUS LINE 10)........vruririririiieirereireieeeese ettt sttt s st sse s s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEembEr 31 Of PHIOT YEAI..........ccwuirirririrrireieieeeesesseeeeseeseee ettt

Cost of acquired:

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

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

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 2.ttt s ettt sttt st
3.2 Totals, Part 3, COIUMN ...ttt bttt a et ae et et en e et s s sttt s s ensnaee
ACCTUAL OF QISCOUNL. ...ttt ettt a bt b s b b s b s s b st bt bbbt bbb ae b b st s s s bbb bbb bbb bbb s b bt b s senas

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COlUMN O.......couiuiriiriiiiiieieee e i BB s
5.2 Totals, Part 3, Column 8...........ccevemieiceeeecce e NN .....................................
Total gain (l0ss) on disposals, Part 3, COIUMN 18............c.cuiiieiieiieicsictste sttt bbb bbb bbb bbb bbbt s st en st
Deduct amounts received on disposals, Part 3, COIUMN 15............coiiiiieeeee ettt bbbt
Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............covueiiveicieicicicse bbb

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13 ...t
9.2 Totals, Part 3, COIUMN 13......c.oiiiiieieceeetccee ettt b ettt bbbt s et et e st st et et et s esns s s st st et s babatebernaeas

Deduct current year's other-than-temporary impairment recognized:
10.1 TotalS, Part 1, COIUMN 11 ..ottt et sttt ettt st et et st et et et et esn s s e ssatabatatas
102 Totals, Part 3, COIUMN 10........ouieeieieieeeireeseeseeseeseeses sttt en st ensessessensenrnnnes

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-849-10)........c.oviiiiiriiininiinieieees s

TOtal VAIUGHION AIIOWANCE........c.ceeveiiiecieiieicie ettt s et s bbb e et s R e s s8R s e e a8 R £ e s a8 R b e e R et s e AR s e e e st s e e e bbb s e s

SUDBLOLAI (LINE 11 PIUS LINE 12)....euieieiieeiieiitei ettt sttt s bbb+ b2 82 b2 282 E £ bbb bbbk bbbttt

Deduct total NONAAMITEE AMOUNES.........ciuiiiiecieieicee e e et e e E RS ees bbb e E et e et s s st et e e s b s s s e n et ntnns

Statement value at end of current period (LINE 13 MINUS LINE T4)........co ittt bbb bbbt nbes
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAN. ......c.cuuiurieriiiiiiei ittt bbb

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........cceuiiiiiirinirrinn e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........covviiiuiiiiiicicee e

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.......c.ierreieiciec sttt n e
3.2 Totals, Part 3, COIUMN 12.......coiieeeeeeeectee ettt sttt bbb bbb bbbt et eb s s bbbt sttt b s seaee

ACCTUAL OF QISCOUNL. ......cv.eveeiete ettt et et bbb s e s st s s b b st s s b s s bbb bbbt b st b st s s A b bbb bbb bbb s bt s et s st nas

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13.......cccvvmiirrrirecneecnenecenenesineseeens NNE ...........................

5.2 Totals, Part 3, ColUMN O.......ooeieiricectce ettt

Total gain (loss) on disposals, Part 3, COIUMN 19...........ciiiieiieiiectscst sttt bbb bbbt bbb bbbt s b s et

Deduct amounts received on disposals, Part 3, Column 16.

Deduct amortization Of premium @nd EPIECIALION. ............vururerereeeereeee ettt es s s s s s E a8 s et en et en st en s st s s s s s

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17...
9.2 Totals, Part 3, Column 14...........cocoeu...

Deduct current year's other-than-temporary impairment recognized:
101 TOtalS, Part 1, COIUMN 15, ...ttt ettt ettt ettt s s s sttt s st et et et et esnas s e st batetas
10.2 Totals, Part 3, COIUMN 171.......o.ooeceeeeeeeeeeteeee ettt a et s s st a et sttt es s s saebes s snsssetesassnnsneetanas

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

Deduct total NONAAMILEEA AMOUNES.........cccciiiiiiirerer ittt bbbttt et et s s a s se st s s e s e b b et et e b ere e e s bbb et e b e s esesese e ss st e s et et et et et e rnsn s sn b ane

Statement value at end of current period (LINE 11 MINUS LINE 12)........ouuiuiiiiriiiieieircee ettt bbbt bes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 Of PIIOT YEAN. .......c.vuiurieriririiririsie sttt st bbbt

183,491,399

Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt s s bbbttt es

5,902,266

ACCTUAL OF QISCOUNL. ...ttt ettt a bt b s b b s b s s b s st bttt ae b b st b s s s bbb bbb bbb bbbt b s st nas

85,153

Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.....coieriiiireiieiiee et
4.2 Part2, SECON 1, COIUMN 15, ...ttt ettt et b s sttt b seaee
4.3 Part2, SECtion 2, COIUMN 3.ttt
A4 Partd, COIUMN 1.ttt et b bbb et bbbt bbb b s e sttt s a et et s s sttt snsee

0

Total gain (10sS) 0N diSPOSalS, Part 4, COIUMN 19.........uoieiiieeiecieeieireceeresreee ettt n s s st st

314,913

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........ciiiriniinieiiee ettt bbb

6,758,749

Deduct amOrtiZation Of PrEMIUM............cciiviieiiie ittt ettt bbb s a bbb bbb bbb s b s bbb s b s b b st bbbt bt bbbt b bt anas

629,896

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15,
8.2 Part2, SECHON 1, COIUMN 19, ...ttt ettt ettt s sttt b st b setee
8.3 Part 2, SECtON 2, COIUMN 6.t
8.4 Partd, COUMN 5. ...ttt s bt ba bbb bbbt b s e b bbb a bbb st et s s s aee

Deduct current year's other-than-temporary impairment recognized:

.1 PArt 1, COUMN ...ttt ettt a b bt b bbb ettt b n sttt s st s s ae bt s e nes
9.2 Part2, SECtON 1, COIUMN 17 ...ttt
9.3 Part2, SECON 2, COIUMN 14.......coviieececeeeee ettt bbbttt b bbb st bbb s e seaee
Lo = T S o) (114 I I TR

0

Book/adjusted carrying value at end of current period (LINeS 1+2+3+4+5-8-748-9)..........cuiuiiiiiiiriire et

182,405,086

Deduct total NONAAMIEEA AMOUNLS..........c.cccviviieieree ittt ettt sttt ettt e s s s e s se st e s et et e b et et e s eae e e st b et et esesenessseas st s es et et e s et et esernsn s e nane

Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiriirierieiriereee ettt es

182,405,086
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SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........cocvveveres | vervveernerncenne 110,377,349 | oo 110,725,775 | oo 110,798,368 | .ovvvvrerrnene 109,136,376
Governments (Including all obligations 2. €aANAAA. ... [ e [ [ [ s
guaranteed by governments) 3. Other Countries. ......covurvnee o [ [ | e
4. Totals.....oocoveniiininiinnn | v, 110,377,349 [ oo, 110,725,775 | oovvvvirnene 110,798,368 | ....occvcvnneee 109,136,376
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oovieieceiieiiees Lo | e | e | e
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ccoooveeeeeeiicicieiens Lo [ L [
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...coorcniiniisinnns | e 1,679,341 | v, 1,845,608 | ....coovvvririne, 1,689,915 | .o 1,645,345
Industrial and Miscellaneous and Hybrid 8. United States......cccovevevveci | o 67,848,396 | ...cocoevveennn. 70,148,823 | .coeveevn 68,550,215 | .cvvveverirenan 67,285,000
Securities (Unaffiliated) 9. Canada........cccooervrerrirernnns
10._Other Countries..
11, Totals....ooiiiiiiiiinne,
Parent, Subsidiaries and Affiliates 12, TOMAIS.......coovoeeveeeecireneneies | e Lo | eeieieieieeeeesesenerereneeees | e
13. Total Bonds.......oocovneninnee [ o 179,905,086 | ...ooovvernens 182,720,206 [ ...ccoovvvvnnne 181,038,498 | ...coovvevnns 178,066,721
PREFERRED STOCKS 14, United SEateS......ccocvvvererns [ | e | s
Industrial and Miscellaneous (Unaffiliated) 15, CaNAdA. ... [ s [ s | s
16. Other CoUNMES. ......ovvviies [ v [ e | oo sseees
17, TotalS. oo [ e 0 s 0 ] i 0
Parent, Subsidiaries and Affiliates 18. TotalS.......coveveeeevvereneieiies | e 2,500,000 | ...ccovvvrennnnn 2,500,000 | ..o 2,500,000
19. Total Preferred Stocks..... | ..................... 2,500,000 | ..................... 2,500,000 | ... 2,500,000
COMMON STOCKS 20. United SAtES.......vverererrries | erverreineineineineineineninsies | revieissinenssieseieseneni [ e
Industrial and Miscellaneous (Unaffiliated) 21, CANAGA. ... | s | s | s
22. Other COUNTES......uvvirnies | errrnrisisisisisnenenenees | coerenenere s | oo
23, TotalS..ovoeiniieiiiines | e 0 [ [0 0
Parent, Subsidiaries and Affiliates 24, TOHAIS. ... | e | ceerenenereeeerer s | e
25. Total Common Stocks......| ..o, 0 [ 0 [ 0
26. Total Stocks......ouuemmensesns | covviniiicinii, 2,500,000 [ ..o 2,500,000 | ..o 2,500,000
27. Total Bonds and Stocks...| ................. 182,405,086 | ...coovvenenneen 185,220,206 | ..coovencernvene 183,538,498
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
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)

U.S. Governments

Totals

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

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed




90IS
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

81,330,123
1,181,278

28,157,916
7,139,876

16,155,688
13,963,690

125,643,727
22,284,844

114,038,965
23,190,589

124,094,813
22,024,857

1,548,914
259,987
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Annual Statement for the year 2015ofthe 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 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
9. Total Bonds Current Year
................................................................................................ 81,830,123 | .............47,879,642 | ............100,839,395 237,700,417 reennnn 236,151,503
.G 1,181,278 | 7,139,876 | . ...13,963,690 ....22,284,844 ...22,024,857
..... 0f... w0 .0 .0
..... 0f... w0 .0 .0
......................... O [ eeieceieiceceena0 | e ceveereereeenenennenn0
......................... 0 f 0 | i 0 [SSOOOOOON
. ..83,011,401 55,019,518 114,803,085 259,985,261
9.8 Line9.7a58% 0f COL B.....cooovvviiriiisisisieieieieeeeees | e, 319 | i, 212 | oo 442 0.3 | 25 [ 100.0
10. Total Bonds Prior Year
............. 26,871,316 |............118,841,019 | ........c.........563,632 | ..o 9,023,314 | e XXX | e XXX [ 00000..222,852,278 v 221,043,771
..8,575,195 L A4615,395 | e [ [ XXX | e XX | e 23,190,590 ...23,190,589 | ...
............................................ 0
............................................................................................. 0
......................... 0
A [SSORIN USRIl (SNSRI 0.0 ORI IRUURSUROIIND .0 o, RN I (o) FOTROORORORRRRoO 0 e
107 TOHAIS.....voivieieieie e | eeveieiens 67,552,997 | ..ccevvvne 35,446,511 ..133,456,414 | .cocovv. 563,632 | ..............9,023,314 | ..o . XXX 246,042,868 | ......................100.0 |............244,234,360 | ............... 1,808,508
10.8 Line 10.7a52@ % 0f COl 8.....cooviveiiiiiieiceiiessessessesnees | e 275 | i, 144 ] i, 542 |02 | il 37 | PO, S [T ¢.9, T I 100.0 oo XXX [ e 993 | 0.7
11. Total Publicly Traded Bonds
11.1 NAIC 1.. ..81,830,123 146,330,726 |... .100,839,396 | ..................748,519 | ...............6,402,739 | ............ 236,151,503 ...221,043,771 ..236,151,503 | ....ccoooe . XXX
11.2 NAIC 2.. ..921,291 ..7,139,876 ...13,963,690 | .... 022,024,857 | e85 | 23,190,589 ...22,024,857 | ... XXX..
XXX
.............. XXX oo
XXX.. .
.............. XXX e
............... 6,402,739 244,234,360 XXX
11.8 Line 11.7as@ % Of COl. B....c.ovcvvverrierieceeeiesiesiesnesiens | ceveieveienieiennenen 321 | i 0.7 | 845 | 03 | 25 | v 100.0 [ b XXX e XXX XXX
11.9 Line 11.7 asa % of Line 9.7, Col. 6, Section 9...........cooevvveveee | oo 318 [ o206 | e 42 | e 03 | e 25 | 993 b XXX [ XXX... XXX
12. Total Privately Placed Bonds

TOHAIS. ...t

12.8 Line 12.785@ % Of COl. B....vovveereiciereieneececeeeee e

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

(@) Includes $.....1,808,901 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $.......... 0 prior year of bonds with Z* designations. The lefter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

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

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1$.....80,080,175; NAIC 2§.......... 0; NAIC3S..... 0; NAIC4S..... 0; NAICSS......... 0; NAIC6S.......... 0.
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Annual Statement for the year 2015ofthe ApPPalachian Insurance Company

SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7

2 3 4 5 6 8 9 10 1"
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
ISSUET ObBlIGAtIONS. .......vuiveiceicieieie i
Residential Mortgage-Backed Securities...........cccovuerierieriennnnnn
Commercial Mortgage-Backed Securities...........ccooevirninnirinnnnn.
Other Loan-Backed and Structured Securities..

............. 99,063,799
............... 7,450,110

corennnnn 110,341,903

All Other Governments
ISSUET ODlGALIONS........cvuceeceieirriieieie s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities............covnerveerevenns

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations...........coveeureevrireureennes
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities

4.1

43
44
45

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

ISSUET OblIGAtIONS.........cvcvieiireiiee e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities......
TO IS ...ttt aeeees

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

ISSUET OblIGAtIONS. .........vvevieciciciiie e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities......

7850598 | .

— 7,859,598

35,297,792

............ 147,928,571

Hybrid Securities
ISSUET ODlGAtIONS......e.ceuceececeirrieieiee et
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities..
TOHAIS. ..t

Parent, Subsidiaries and Affiliates
ISSUET ObBlIGAtIONS. .....c.vucveerceicieicie e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities..
TOtAIS. ..t
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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

60IS

1 2 3 4 5 6 7 8 9 10 1"
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. Total Bonds Current Year
9.1 IsSUEK OblIGatioNS........cvvvvevireirircirieirieisceireeseeseei e sssessssesens | erseeeseneas 83,011,401 | ............. 47,082,845 |...........114,803,085 | ....occvvirrrrrirnnn. 0] 5,513,545 |........... 250,410,876 | ..coovverreeieennnn96.3 [t XXX s | e XXX.ovoenn v 248,601,975 | oo 1,808,901
9.2 Residential Mortgage-Backed Securities............cccoevenieninenieins [ evvvenieinincinieinnend0 | e 77,075 | 0 [ 748,519 [ 889,193 [ L TAA78T | el 07 etk XXX e ). 0.0 G I 1,714,787 | oo 0
9.3 Commercial Mortgage-Backed Securities............cccourrienienienriens [ revvvernenieinieinnend0 | 0 | 0 [0 [ 0 | 0 0.0 |k XXX XXX | e (01 IO 0
9.4 Other Loan-Backed and Structured Securities.............c.ccoeeevevvveevceci | oo | e 7,859,598 | ...oovvvr (U [P O o0 | e 7,859,598 | 3.0 | bk XXX | i XXX oo | e 7,859,598 | ..o 0
9.5 TOtAIS.....veevreeieieisi s 55,019,518 |............114,803,085 | ...............748,519 | .............6,402,738 | ............250,985,261 | .......cecoveerreerer 100.0 | oo XXX | e XXX v 258,176,360 | ...
9.6 Line 9.5a58 % 0f GOl 6...c.vuivriiiiiiiiiiiieee e
Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS. ....euveurerrecrceireireireeieieise e seessessssssessensenns | seeeeneenees 67,552,997 | ..covvnvne. 33,784,079 | ..eesn 127,020,514 | oo | cerrerreeeeeeeeeneeenees | eereereeieinns ) 9.9 RSN S ) 9.9 U S 228,357,590 | .ovvverrrrirrirrenns 928 |............226,549,082 | ............. 1,808,508
10.2 Residential Mortgage-Backed SECUNtIES...........ccovereeieeiieeneens | e | s, 162,569 | .ooveveveeeeeereeeeeeeeees | e 563,632 | ............. 9,023,314 | ... ). 9,9, SO IR ). 9,9, SO I 9,749,515 | oo 40 | e 9,749,516 | .ocvovevrerereeeeeeeinne
10.3 Commercial Mortgage-Backed SECUNES...........ccovivririeiniirinieniins [ e [ | e [ eeeneeeesesennes | seeeseessessesseennes | seeessennees )00, SO T XXX ovrvenn | o (01 I 0.0 | i | e
10.4 Other Loan-Backed and Structured Securities...........cccoveeeevevvenens [ everereeeeeeeereeeneeiieis | v 1,499,863 | ............... 6,435,900 | ....ooverererieeeeeiens v e XXX | v, D00 ST [ 7,935,763 | ..o 32| . 7,935,763 | ..o
105 TOLAIS..vuvereriirieiieie et ssessens | oessesenens 67,552,997 | ..covvvvne 35,446,511 |........... 133,456,414 | ................ 563,632 | .cvveee. 9,023,314 | ............. ) 0.9 U IR ) 0.9 U I 246,042,868 | ......ccovvnnne. 100.0 |............244,234 361 | ............. 1,808,508
10.6 Line 10.5858 % 0F COL. 8....vvovuivieieisiicisssssiss s esiesenensnsines | seesessesssessesenseees 275 | oo 144 [ o, 542 | oo 02 [ i, 37 [, ), TN XXX rererien | o 1000 | ooienne, XXX e [ e, 99.3 | v 0.7
Total Publicly Traded Bonds
11.1 1SSUET OBlIGAtIONS. ... veurerecerceeiieieieieieese e seessssssssssssensenns | eeeeeeenees 82,751,414 | ............. 45,533,929 | .......... 114,803,086 |.....cccorvrrrrrerrnrnrinns | covvrrrreinns 5,513,545 |........... 248,601,974 | oo 95.6 |.overrenen 226,549,082 | ..oovvvrrrirnns 921 |............248,601,974 | .............. XXX
11.2 Residential Mortgage-Backed SECUNHIES. ........ovrwrrwrerrrenrnreirennes | verrerneresenneneeeneeneenes | ceveeneneninnnns VAT N IS 748519 | oo 889,194 | .coovveenen. 1714788 | s 0.7 | v 9,749,516 | cvvvveerenes 40 | s 1,714,788 | ..o XXX
11.3 Commercial Mortgage-Backed SECUNHES............ccevurririeirieirieeiies [ e [ | e | covesnessesssssesnes | ereeenisessessssesssenies | ceviesssesssesssesesenns (01 IO 0.0 [ oo (01 I 0.0 | oo ()N I XXX
11.4 Other Loan-Backed and Structured SEcUrities...........coovveeeeeevenens | evereneeeeeeereneneicscnis | cvvevins 7,859,598 | ...covvevevvvveeecrenens e Lo | e 7,859,598 | ..o, 30 i 7935763 | .o 32| v, 7,859,598 |.............. XXX.........
115 TOHAIS....uveiecec e sesens | oereieiees 82,751,414 | ............. 53,470,602 |............ 114,803,086 | ................ 748519 | oo 6,402,739 |............ 258,176,360 | ...oocvvverrrreeen 99.3 | .o, 244,234,361 | ..ooovverees 99.3 |............258,176,360 | .............. XXX.........
11.6 Line 11.5a5@ % 0f COl. B.....ooviviieiricisiesiesie e | e K720 I [ 20.7 | oo 445 | 0.3 ] v 25 | e 100.0 | oo ) 0.0 RN R ) 9.9 RN IR ) 0.9 G SR 100.0 |.coevernnnee XXX
11.7 Line 11.5asa % of Line 9.5, Col. 6, Section 9.........ccccoveveieniininiins | covvsrsnsnierienenns 38 | e, 206 | oo 442 | oo 0.3 [ i, 2.5 | i, 99.3 |, ), TN R ), TN R )0, T [ 99.3 |, XXX,
Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS.....evvrerrireireieireiseeseessesseserssrssrsseeeeeeseesssssssssesns | seesesseessennenes 259,987 | ovovveienne 1,548,914 | oo | reveneinsinsinsnsnsinsens | eevsensnssssnenenenens | oeneennnnnns 1,808,901 | oo 0.7 | v 1,808,508 | ..o (VA [ ) 0.9 G [ 1,808,901
12.2 Residential Mortgage-Backed SECUMHIES............coceevrveieveieeiceiens [ e [ | e seiseins | coersnsssssssssssnees | ceserisesisesisesssenees | ceviesesessesssesesenas (0] 0.0 [ oo (U1 I 0.0 oo 9,9,%, I 0
12.3 Commercial Mortgage-Backed SECUNHES............ccevurerrieirieirieeiies [ e [ | e | coesnessesssnssnnes | ereeenisessessssesssenies | cesiesesesssesssesssenns (01 IR 0.0 [ oo (01 I 0.0 | XXX oo [ e, 0
12.4 Other Loan-Backed and Structured SECUNtES. .........ccooveverreerrererreins oo [ | eeeisieiseisisssissesns | areessessessssssssssies | erossesssesssesssessserses | crosiesssesssesssesssseses (U1 I 0.0 | oo (U I 0.0 | 0.0, ST [ 0
12.5 TOMAIS. ..o snesns | etenseieneienaas 259,987 | oovvine 1,548,914 | oo (01 IO (O T (01 I 1,808,901 | oo 0.7 | oo 1,808,508 | .covevieiine 0.7 | )00, SO S 1,808,901
12.6 Line 125252 % Of COl. B.....coocvvviiieieicirieiecescenee e | e 144 | e, 85.6 | coerereeeis 0.0 | o (U0 I 0.0 | o 100.0 | oo ) 0.0, SO R ) 0.9 I IS ) 9.9 R P XXX orveeenn | v 100.0
12.7 Line 12.5as a % of Line 9.5, Col. 6, SECtion 9.........ccoeveveieriiiisnins | cvveiisiisiisiisissiinians [ (VLS 0.0 [ i) 0.0 [ i, 0.0 [, 0.7 | XXX oo | e ) .S TN R XXX e [ v, 0.0, S [T 0.7
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEmbEr 31 Of PHOT YEAI.........cvvvurreerrrrrirrinieieieieississesssssssssessessessessesssesesssssssnes | consesssssssssessessassessesseseseenees 65,051,471 | oo 65,051,471 [ oo [ s | e
2. Cost of short-term iNVeStMENtS ACAUINE............ceiuiuiicieiiciecieicee sttt sttt senns | essessssessssesssse st s st sensesneas 15,028,704 | .cvovvvieiieeereeeeece e B0 T4 T T B
3. ACCTUAL OF GISCOUNL. ...t bbbttt stens || eebessess ettt 0 et | e | sttt | e
4. Unrealized valuation INCTEASE (ABCTEASE).........curuuiuririuririirireiriirieisie ettt ssebens | sbtbetes e bbbt 0 | ettt ees | ettt | nebee ettt ettt ettt | Hethebet bbbt
5. Total gain (I0SS) ON AISPOSAIS........c.eiviveiririiiieiiteiiete ettt ettt sttt bbbt bbbt bbbt st b st bnss || ebssbessesessses et e s st bbbt bbb s s s s 0 | oottt eies | sttt sttt | nebeseres et s bbbttt s et st | ebietesieses et ettt naen
6. Deduct consideration reCeIVEd ON GISPOSAIS...........cuuwrrrerrieriuriiriiiiriieiseisee s sttt essessassens | sesessessessessesessesnesesseesssssesssessessessensens 0 | ettt nies | ettt ettt et | netesietet ettt ettt sttt st | ebietessetee ettt nen
7. Deduct amOortization Of PIEMIUML..........ceiiriiiriieicieie ettt b sttt b bbbt nbebntens || ebsebebsebeb et e b e b e b s bbb bbb bbbt aes 0 | ettt etes | ettt ettt ettt bbb st s | nebeteteb ettt ettt bbbttt s bt | etiebetieb ettt ettt s
8. Total foreign exchange change in book/adjusted Carmying VAIUE............ccoueurieiriciriencs e | oottt 0 | ettt eies | settee ettt | nebee et ettt | etaebet bbbt
9. Deduct current year's other-than-temporary impairment reCOgRIZEd...........cccevireerriniricessiees e | eoeesessisisissesssssssssseressnsssssssesessssnnnes 0 | oottt snnrsreres | derrereesssssrnrsesesssssnsererersrsrsrsnrereressssnsnress | arsssereresesssinsnserssessssssnsesesessssnsnsenesesessnsns | esesssesesesesssinnneseserasaeseneseserensnsereseresnas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cceceiriurirninrieienienienns [ e 80,080,175 [ oo 80,080,175 | v 0 | o 0 | o 0
11. Deduct total NoNadmitted @MOUNTS...........ccciiiiriri e | srbsss s 0 ittt | seerer ettt enenener e | fhee e enen e er et | fhenseni s e e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiiiiuiiiiiciiicei s ctescvsscteseessiesesiensiens | oseessssessssessssessssessssessnsessneas 80,080,175 | ..o 80,080,175 | oo 0 ] e 0 ] e 0

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:.............ccccoueveneee.
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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)
. Book/adjusted carrying value, December 31 Of Prior YEar...........ccccuevercveieieiecieeseseeseeeevenes | ceveieissesse s 6,549,041 [ oo 6,549,041 | .ocvovieeee s
. Cost of cash eqUIVAIENES @CAUINET. ........evevrrirrireieieieeeieeisseses s essessessessessensessenns | cressessessnssnens 1,040,223,373 | oovvrrrinn. 1,040,223,373 | oo
. ACCTUAI OF AISCOUNL.......ocvriceriii st seseens | coenisessstaes et 0 [ | e
. Unrealized valuation INCrEase (AECTEASE)...........cceveviuerireiiieiieie et erssssessbssessssssssnes | sossesssessesssse s ssse s 0 | oo | e
. Total gain (I08S) 0N AISPOSAS..........c.cvuevireiiieiiieiiie ittt ssssessssessssenes | enesssesssssssssssssssseseseensesQ [ errerriesisse e | erieseseses e ssns
. Deduct consideration received 0n diSPOSAIS...........ouererirriirrnnniieeresssssssesessssssssesssssssesssssses | evesesesesnnnns 1,046,772,414 | ...covevernee 1,046,772,414 | .o

. Deduct amortization of PreMIUM............ovriririrrrrseeesccsses e

. Total foreign exchange change in book/adjusted carrying value.............cccccevevrvericricrrecsiennns

. Deduct current year's other-than-temporary impairment recognized.............ccoveneeeninninneninenns

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

. Deduct total nonadmitted @mMOUNLS...........cceviiiiiiiiiiicececccee s

._Statement value at end of current period (Line 10 minus Lin 11)......ooiiiininmnininininnssnenees

QO

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, EO5, E06, E07, E08, E09
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 11 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 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When [ Admitted Amount| ~Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828 D5 6 [U S TREASURY .....ciiiiriierieereiie it sesae s sssese s ssee st nssnenies | eerees ...101.079 5,559,345 5,500,000 5,521,374 (VA 65) ) RN DUROTRTRRRTIRN DU 2.375 |....2.320 |FA..oo| cooeienenn49,339 | e 130,625 | 10/31/2014. | 08/15/2024.
912828  EW 6 [U S TREASURY ......oiiiiiiiciiriiccit s | eneees ...100.485 502,425 500,000 500,000 [..ooouierriiinriinins | e || s | s 4.500 |......4.480 22,500 | 08/31/2006. | 02/15/2016.
912828 F9 6 |U S TREASURY SD.. ...100.313 5,727,872 5,710,000 5,736,084 (4,158) | oo | cerereinerieesiisenins [ e 2.000 |......1.910 |AO...... | oo 19,351 | e 84,600 | 12/01/2014. | 10/31/2021.
912828  J4 3 [USTREASURY NIB oo | ceneees ....98.618 5,917,080 6,000,000 5,913,013 10,748 | oo | e | 1.750 |......2.000 52,500 | 03/09/2015. | 02/28/2022.
912828 KD 1 |USTREASURY LS... ...104.243 2,084,860 2,000,000 1,929,342 20,866 [ .eoorverrrerreriinniins [ e | oo 2.750 .960 55,000 | 06/10/2009. | 02/15/2019.
912828  MP 2 [U STREASURY .....ouiiuriimererereseeesesesssessssesessesssssssssesssssssssesss st ssssesssssesssesssssessssessssesssnesssessses. | soseees ..107.914 3,237,420 3,000,000 2,973,728 5,775 3.625 |.....3.850 |FA...cc.| coovrreeenn 41,077 | e 108,750 |03/25/2010. | 02/15/2020.
912828 PC 8 |US TREASURY LS... ...103.946 .15,072,170 ...14,741,581 (46,813) 2625 |......2.250 380,625 | 11/27/2013. | 11/15/2020.
912828 QN 3 [U S TREASURY .....ciiiiiriiurieesitie ittt siss bbb s | eeeees 4,736,074 |...106.383 ..4,787,235 | ...........4,500,000 | ............. 4,636,837 (23,496) | ..cvovnverenririiinnns | e | o 3.125 |.....2.510 |MN.....| oo 18,158 | 140,625 | 08/04/2011. | 05/15/2021.
912828 RR 3 |USTREASURY LS... ...17,531,914 {...100.329 17,055,930 ...17,359,313 (57,842) | oo | e | e 2.000 |......1.620 12/18/2012. | 11/15/2021.
912828 SF 8 |U S TREASURY LS... 16,020,850 |...100.235 .15,787,013 15,927,072 (27,305) . 08/13/2012. | 02/15/2022.
912828 SV 3 |U S TREASURY LS... .. 11,703,047 |.....98.391 | ... 11,314,965 | .. . cevenene. 11,633,732 (19,804) | vvveverervrrireririnnns | ceveeernereresesserenens | e 1.750 |......1.550 06/05/2012. | 05/15/2022.
912828 UN 8 |U S TREASURY LS... ...14,889,844 |...99.454 | .......... 14,918,100 | ............ 15,000,000 | ............ 14,917,238 10,673 | oo | e | o 2.000 |......2.080 N 05/28/2013. | 02/15/2023.
912828  WJ 5 [U S TREASURY.....uiiuiiiuiiitiesiise it ssiss s ssi st | sasnees 3,044,531 |...102.211 3,066,330 3,000,000 3,039,044 (4176) [ oo | cevnerissiisssisssnens | o 2500 |......2.320 . 9,684 | .. ....75,000 | 08/28/2014. | 05/15/2024.
0199999. U.S. Government - ISSUET OBIIGAtIONS. ...........oueuiieiiiiesisi s | cossanees 105,155,291 XXX [ 105,030,745 | .......... 103,960,000 | .......... 104,828,358 | ......ccoovveecniecn0 | e (137,707) 0 0 XxX XXX XXX | e 554,163 | ......... 2,206,475 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36200Q 2T 0 | GOVT NATL MTGE ASSN.......cooiiiiiriiiriinniissiiississsssssssissssssssssssssssssssssssssssssssssssssssssssssssssnsssss | cosinne | oo | conveeenenes [ covieniens L [P 35,667 |...121.525 42,426 34,911 35,446 ([4°) 1 SO IR PO 7.000 |......6.450 |MON... | ...cccoovinrnennes 204 | oo 2,444 | 03/21/2002. | 02/15/2032.
36179M 2T 6 [GNMA PASS-THRU M SINGLE F......coooiiiiiiiiiiissi i sssssssiessssssssssssssssssnns | consees | oo | evsssnisnnnes | sonsiennes N 5,607,410 |...109.941 5,652,604 5,141,465 5,513,545 (210,731) | ccovvescissnissniiinie | e | o 5.000 |......2.870 |MON... | ... .. 10/31/2013. | 02/20/2043.
0299999. U.S. Government - Residential Mortgage-Backed Securities. 5,643,077 XXX 5,695,030 5,176,376 5,548,991 (210,810) 0 0| XXX XXX XXX | ... ..21,627 | .. ..259,517 XXX XXX
0599999.  Total - U.S. GOVEIMMENL. ... | cvssansnes 110,798,368 XXX [ 110,725,775 | .......... 109,136,376 | .......... 110,377,349 (348,517) 0 0 XxX XXX XXX | e 575,790 | ......... 2,465,992 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31204K M4 4 [FHLMC PC ..o | srieins ...103.191 57,095 55,329 55,768 (548) [ covooverrnnieniins [ | e 5.500 |......4.440 | MON... 01/22/2003. | 01/01/2018.
31298S M5 2 [FHLMC e | criiias ..114.243 460,383 402,983 414,721 (3,092) [ oo | e [ e 6.000 |.....4.950 [MON... | ... 01/09/2004. | 01/01/2034.
B1207T  WF 8 [FHLMC oottt sssensnnns | eneees ...109.203 337,104 308,693 295,538 4,980 [ ovoerererernerinernns [ e | e 5.000 |......6.240 |[MON... | ... 11/09/2005. | 09/01/2035.
31298N UG 8 |[FHLMC GOLD PCH# o[ crsiine ...100.336 2,746 2,737 2,813 (18) | v | e | 7.500 |......6.550 | MON... 08/21/2001. | 05/01/2031.
31389K  WT 4 [FNMAPASS-THRU INT 15 Yoottt sssessssessssssssessssssssesssssssssssssssssones | aoveene ...101.995 21,600 21,178 21,307 (366) [ cvvvvvrerrrirnniiennins [ e | e 7.000 |......5.230 [MON... | ... 09/03/2002. | 02/01/2017.
31411A UG 1 |FEDERALNATLMG s ssssenans | srsiine ..113.246 498,513 440,201 442,994 (526) [ .ovvoovererinniiniins [ | e 6.000 |......5.660 |[MON... | ... . . 11/09/2006. | 11/01/2036.
31419A DS 3 [FNMAPASS-THRU LNG 30 Y....oouiiiiiiiiiuiiiiissiiissiiissisisssiesssiessssessssssssssesssssssssssssssssisssssssesssssns | anneens ...113.022 468,167 414,224 446,200 (6,833) [ ..o | ceseriissiissnissniins | e 6.000 |......3.600 |MON... [ ..ccooounnac 4,090 [ .o 24,853 | 11/30/2010. | 09/01/2039.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 1,689,915 XXX [ s 1,845,608 | .............. 1,645,345 | .............. 1,679,341 (6,403) 0 0 XxX XXX XXX 12,172 95,609 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 1,689,915 XXX | s 1,845,608 | ............. 1,645,345 | .............. 1,679,341 (6,403) 0 0 XxX XXX XXX 12,172 95,609 XXX XXX
Industrial & Mi (Unaffiliated) - Issuer Oblit
00254E  BZ 4 |AB SVENSK EXPORTKREDIT.........cooiiiiriiiciisiissiissiiissiisssissssssssssssssssssssssssssssssssssssssssssnnses | evsens | oo | coerevennnies [ ervens AFE | 997,140 |...104.626 | .............. 1,046,260 | .............. 1,000,000 999,587 335 | s | [ s 5125 |.....5.160 [MS.....| .cccociirnnne 17,083 | ... 51,250 |02/22/2007. | 03/01/2017.
025816  BD 0 [AMERICAN EXPRESS........coooiiiiiiiiiiiiiis it | eeeees ..2,875,000 |.....97.184 2,794,040 2,875,000 2,875,000 | ..cvorieenrinnniies [ e [ e [ | e 2650 |......2.650 |JD....... 12/03/2012. | 12/02/2022.
03040W AK 1 |AMERICAN WTR CAP CORP LS... ..2,141,422 | ...104.551 2,247,847 2,150,000 2,142,839 72 OO DU PO 3.850 |......3.890 |MS...... 11/08/2013. | 03/01/2024.
035237 BB 3 |ANHEUSER BUSCH INBEV WORL LS... ...108.688 543,440 500,000 497,983 343 | s | s [ s 4.375 |....4.460 [FA.....| oo 8,264 | ............. 21,875 | 01/24/2011. | 02/15/2021.
06051G  EX 3 |BANK AMER CORP........ooiriimrimmriineniseeesssesisssssssesssse s s sssessssessssessssesssnns. | sesees ...100.189 ...1,001,890 1,000,000 999,886 36 [ [ | e 2600 |......2.600 |JJ........ 11,989 26,000 | 10/17/2013. | 01/15/2019.
126408 GZ 0 |CSX CORP LS... ...102.496 ...1,024,960 1,000,000 999,390 B6 | ..o | i [ s 3.700 |......3.700 |MN...... 10/17/2013. | 11/01/2023.
172967  EM 9 |CITIGROUP INC oottt | eesees ...107.666 645,996 600,000 645,609 (23,465) | ..cvovrererrieiiinnns | e | e 6.125 |......2.000 |MN...... 12/05/2012. | 11/21/2017.
172967  HD 6 | CITIGROUP INC.......ooioiiiiriiceiiesiieiseiiesii s | ceseees . 103.547 | o 1,553,205 | ...ccoouuve. 1,500,000 | .............. 1,497,194 302 | | [ s 3.875 |.....3.900 |AO...... . 10/21/2013. | 10/25/2023.
19416Q DH 0 |COLGATE PALMOLIVE CO ..ottt ssss s sss s | cesiene 103,622 | o 1,036,220 | ...ccoooucee. 1,000,000 999,991 10 | o | e | e 5.200 |......5.200 |MN...... | ccccreinriensd 7,800 | oo 52,000 | 11/01/2006. | 11/07/2016.
202795 HS 2 [ COMMONWEALTH EDISON CO.....cvviiiiiiriiiciireisssiissis i sassssssssssisssssssssssssssssssssssssssssssanns | coneees ...107.591 537,955 500,000 499,697 164 [ [ | e 6.150 |.....6.180 [MS...... | cccovvnnnnd 9,054 | ..o 30,750 | 09/04/2007. | 09/15/2017.
25156P AN 3 | DEUTSCHE TELEKOM INTL FIN......oiiiiiiiiiiiicriiseiieeiisssiiesiisssiesssssssssssssssssssssssssssssssssssssssses | sosions L2323 | 1,123,230 | .coovonnee. 1,000,000 997,373 B51 | i | e [ s 6.000 |......6.080 |JJ........ 28,833 60,000 | 06/15/2009. | 07/08/2019.
25245B  AB 3 |DIAGEO INVESTMENT CORP  ....covstiiumrieriiisiieriieesissesesssesssesessessssesssesessssesssssesssesssssesssessssnsssenas | sosiene ....99.307 2,135,101 2,150,000 2,144,793 735 | erveevnenrinneiinens | vverisessisessnesnens | o 2.875 [....2.910 |[MN..ooo. | i 8,585 | ..ot 61,813 | 05/08/2012. | 05/11/2022.
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26441C AL 9 |DUKE ENERGY CORP NEW. LS... ...102.659 ...1,026,590 1,000,000 998,342 178 3.950 39,500 | 10/08/2013. | 10/15/2023.
26442C  AC 8 | DUKE ENERGY CAROLINAS LLC.......oooorrverimmerressmeresssessessnsssssssssssesssssssssssssssssssssssssssssssssssssssens | svveees ...107.438 537,190 500,000 499,580 190 5.250 |.....5. 26,250 | 01/07/2008. | 01/15/2018.
29250R AU 0 |ENBRIDGE ENERGY PARTNERS........cocoiiiiiriiniiieriisiiissiissiiesssssssessssssssessssssssessssssssesssanses | soseons 95418 | 1,431,270 | ..cccoveaeee. 1,500,000 | .............. 1,500,448 ((G15) 1 TUUOORRTOR VPO DO 4.200 |.....4. 63,000 |09/13/2011. | 09/15/2021.
314275 AA 6 |FEDERATED RETAIL HLDGS IN......ciuiriiiiriiririieiiiesiie it sssss st sssssssssessssssssessies. | ceeeees ...104.053 936,477 900,000 921,291 (22,533) | ovvvvvernserrinneniinns | v | e 5.900 [......3.250 [JD.ccoves | verriverrrend 425 | s 53,100 |08/16/2011. | 12/01/2016.
31428X  AY 2 [FEDEX CORP o[ srseine ...104.082 ...1,040,820 1,000,000 998,562 149 01/06/2014. | 01/15/2024.
38141G  FM 1 | GOLDMAN SACHS GROUP INC. ...108.989 ..1,089,890 1,000,000 999,484 208 03/25/2008. | 04/01/2018.
38145X  AA 1 | GOLDMAN SACHS GROUP INC.......ocuureeureemerirneresseeessenessseessesssssessssessssssssssessssssssssessssssssssessssnssssnenes | sessene ...100.708 251,770 250,000 251,890 (586) [ cvvveverererererirnrins [ erererrrrnerennnriennes | ceren 2 08/05/2014. | 01/31/2019.
465685  AJ 4 [ITCHLDGS CORP......ooviiiiriiiriiniiiiriisi st | eneees ....98.958 494,790 500,000 498,558 143 [ [ | e 3 05/28/2014. | 06/15/2024.
46625H HU 7 | JPMORGAN CHASE & CO.....ciiimiiiriiiiiinesiie i ssiss i sssss sttt ssssnnes | cisees ...106.387 265,968 250,000 243,399 1,197 02/09/2011. | 10/15/2020.
46625H  JC 5 |JPMORGAN CHASE & CO....oovviiiiiiriiciiceiiciisssisssssssssss s sssssssssssssssnnes | wesnees ...107.285 2,145,700 2,000,000 2,004,060 (626) 12/19/2011. | 08/15/2021.
49326E  EE 9 |KEYCORP MEDIUM TERM NTS B ...100.318 ...1,003,180 1,000,000 999,633 119 11/05/2013. | 12/13/2018.
494368 BD 4 |KIMBERLY CLARK CORP.......eriuueiurriirerissressessssesessensssesssseesssesssssssssessssessssessssesssssesssssssssessssssses | soseees ...116.247 2,324,940 2,000,000 2,126,937 (40,697) | .ovvveveerererenerinnns | oveeerserinenensenenns [ e . 05/01/2009. | 11/01/2018.
501044  CX 7 [KROGER CO....ouuuiiiiiiiiiiniiisc it | e 101442 | 1,521,630 | ..cocvveneee. 1,500,000 | ........ccc... 1,497,312 482 | oo [ | e 3.300 49,500 | 12/16/2013. | 01/15/2021.
58933y AA 3 |MERCK & CO INC NEW. LS... ...107.269 536,345 500,000 499,185 144 [ oo [ e | e 3.875 [.....3.910 | W | 8,934 | 19,375 | 12/07/2010. | 01/15/2021.
59156R AU 2 |METLIFE INC LS... ...102.432 256,080 250,000 249,957 99 | | [ B 05/27/2009. | 06/01/2016.
59562V AY 3 | BERKSHIRE HATHAWAY ENERGY ...102.706 1,650,000 ..1,648,989 109 . 11/05/2013. | 11/15/2023.
61166W  AM 3 |MONSANTO CONEW........coviiiiiriiciiinsiisieississsisisssissssssssssssssss s sssssssssssssssssssssssssssssnnnss | soveons 99.236 1,000,000 999,190 272 | e | s 1.850 11/04/2013. | 11/15/2018.
64952W  BQ 5 |[NEW YORKLIFE GLOBAL FDG  .....coiiiiiriiiiiniicsiie it sssssssse s ssssesssesssssssssessssanns | crvein ..100.189 | oo 1,552,930 | ..cocvvuune 1,550,000 | ... 1,548,914 347 | s | [ 2 12/05/2013. | 01/02/2019.
655844 BC 1 [NORFOLK SOUTHERN CORP........ccovcurimmrrimiimmreinesisessssesessssssesssssssssss s sssssssssssssssssssssssanssssnns | coseees ..111.425 557,125 500,000 499,492 129 05/27/2009. | 06/15/2019.
693476 BB 8 [PNC FUNDING CORP..........cooouiiiriiiiiisiiesiisesiesisssssss s ssssnsones | ceneees ...104.144 2,082,880 2,000,000 1,993,613 5,553 08/02/2007. | 02/01/2017.
693476  BF 9 |PNC FUNDING CORP. ..114.901 2,298,020 2,000,000 1,998,244 440 06/04/2009. | 06/10/2019.
806854 AH 8 [ SCHLUMBERGER INVT SA.........cooiiiiiiiiriniscisesisesisi s ssssssssssssssssssssssnns | coneees , 102,042 | 1,020,420 | .............. 1,000,000 | .............. 1,008,877 (957) 03/20/2014. | 12/01/2023.
828807 CF 2 [SIMON PPTY GROUP LP. LS... ...108.460 3,253,800 3,000,000 2,993,548 1,089 08/09/2010. | 03/01/2021.
857477 AM 5 [ STATE STR CORP......orverrerrrimereressserssssesssessssssssessssesssse s st sssssss s sssessssssesssssssssesssssssenesssns | soseees . 104.346 | ... 1,043,460 | ....cooouce. 1,000,000 998,038 210 . . 11/14/2013. | 11/20/2023.
867914  BF 9 [SUNTRUST BKS INC.......ciiiiiiiciiiiiieciiesiiesiiseiie i | coseies ...100.385 501,925 500,000 499,753 83 | s | s [ s 2.350 |.....2.360 |MN.....| oo 1,958 | o 11,750 | 10/22/2013.| 11/01/2018.
871829  AQ 0 [SYSCO CORPORATION Lottt sass bbb | eesees 96.954 969,540 1,000,000 991,367 1,208 | oo | vevereisenineneinenins [ e 2.600 26,000 |06/06/2012. | 06/12/2022.
887317 AR 6 [ TIME WARNER INC......coooiiiiiicrciciscissssssss st ssssssssas | eneees ..102.427 2,048,540 2,000,000 1,995,018 520 | | [ s 4.050 |.....4.080 [JD.......| ccocreerrea3,600 [ oo 81,000 | 12/11/2013. | 12/15/2023.
89236T AY 1 |[TOYOTA MOTOR CRED LS... L0110 | e 1,819,980 | ..coovveneee. 1,800,000 | .....ooucce. 1,799,752 85 | . | e | e 2.000 36,000 | 10/21/2013. | 10/24/2018.
89346D AG 2 | TRANSALTA CORP LS... ...97.017 485,085 500,000 499,728 187 [ [ | e 1.900 05/29/2014.| 06/03/2017.
91159H  HE 3 |U S BANCORP MTNS BK ENT........ooiiiiriiiiiieriisciiiesecsiie s sssssesssssssseness | sosions 2100719 | 1,007,190 | ..cccovuueee. 1,000,000 999,277 242 | s s [ s 1.950 11/04/2013. | 11/15/2018.
92343V AX 2 | VERIZON COMMUNICATIONS IN.......ooumirririiimmriimeiiiisiinisessisssssessssesssesssssssssssssssessssssssssssnsssies. | svseene ...107.542 1,000,000 995,026 LA ISR APPSR IR 4.600 03/23/2011. | 04/01/2021.
92343V BR 4 | VERIZON COMMUNICATIONS IN.......cooiiiiiriiiiiiiniisiiissiseiisisssssssssssssssssssssssssesssssssssssssses. | svveens ..110.029 | ... . 1,250,000 | .............. 1,334,850 (9,188) | ..oovveivireiieniiens [ e [ e 5.150 10/17/2013. | 09/15/2023.
92857TW  AS 9 | VODAFONE GROUP PLC NEW.......iiiuriiiriinieieesiisreieesissesisses s sssse s sssssessssssssssesssssssssesssssssssns | covies ..109.902 | oo 1,099,020 | ...ccoouueve. 1,000,000 998,947 271 | | e | e 5.450 06/03/2009. | 06/10/2019.
929903 DT 6 [WACHOVIA CORP NEW.......coimiiiciecicciissiisciese s | coneees ...105.876 3,176,280 3,000,000 2,991,840 5,218 | oo | v | 5.750 08/02/2007. | 06/15/2017.
94974B  FQ 8 |WELLS FARGO & CO NEW. LS... ...100.367 2,358,625 2,350,000 2,346,912 972 | v [ e | e 2.150 10/21/2013. | 01/15/2019.
980888  AE 1 | WOOLWORTHS LTD.....coiiriiriiririsenieissisieisiseesessessessessssssssssssessessessessessesssssssssssssssessesssssassssssssessesens | oevses ..100.518 261,347 260,000 259,987 46 | oo | e [ 3.150 04/06/2011. | 04/12/2016.
984121 CG XEROX CORP. LS... 298.231 | i 982,310 | oo 1,000,000 999,455 161 [ s | e 2.750 12/03/2013. | 03/15/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation XXX [ 62,209,053 | ............ 59,785,000 59,988,797 (73,878) XXX XXX XXX
Industrial & Mi (Unaffiliated) - Other Loan-Backed and Structured Securities
02582)  GJ 3 |AMERCIAN EXPRESS CREDIT ACCT.......coouuiriiiiiiriiisiissinsssiesessessssssssesssssssssssssssssssssssssssnnss | covene | eo | coneevenenins | cevens 1FE 99.942 | L 1,499,130 | .ccovveneee. 1,500,000 | .....ooucce. 1,499,894 31 [ [ e | e 0.980 |......0.980 |MON... [ ...cccooerereee853 | oo 14,700 | 11/05/2013. | 05/15/2019.
14041N DX 6 [ CAPITAL ONE CC TR 2007-7A........oooiriiiiriiiniinniissiississssssssisssssssssssssssssssssssssssssssssssssssssssssssssses. | coneees ...107.337 5,366,850 5,000,000 5,320,078 (A=) OO ISR DO 5.750 |.....2.920 |MON... | .......... 12,778 | ........... 287,500 | 02/24/2011. | 07/15/2020.
17305 EE 1 | CITIBANK CREDIT CARD ISSUANCE TRUST........ocooiiiiiiiiiiiiiissississsis s sassssisssissssisssnises | cooaee . 107.379 | s 1,073,790 | ..cccoveuee. 1,000,000 | .............. 1,039,627 (8,447) 5.350 |..... 53,500 | 03/25/2010. | 02/07/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securitie: XXX [ 7,939,770 [ oo 7,500,000 | ..o 7,859,599 (76,165) XXX | XXX | XXX [ 34,831 | 355,700 XXX XXX
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3899999. Total - Industrial & Miscellaneous (Unaffiliated) 68,550,215 XXX 70,148,823 ..67,285,000 ....67,848,396 .0 ....(150,043) 0 0 XXX XXX XXX | ee.619,000 | e 2,815,779 XXX XXX
Totals
7799999. Total - Issuer Obligation: ..........165,444,819 XXX | e, 167,239,798 | .......... 163,745,000 | .......... 164,817,155 0 (211,585) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed Securitie: 7,332,992 XXX 7,540,638 6,821,721 7,228,332 0 (217,213) 0 0| XXX XXX XXX 355,126 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 8,260,687 XXX 7,939,770 7,500,000 7,859,599 0 (76,165) 0 0 XxX XXX XXX 355,700 XXX XXX
8399999. Grand Total - Bonds ..181,038,498 XXX ..182,720,206 178,066,721 ..179,905,086 0 (504,963) 0 0] XXX XXX XXX 5,377,380 XXX XXX
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00822# 11 0 |AFFILIATED FM INSURANCE COMPANY - 7%.....cccoveuueuinssimmsenssnnenscsssssineees | coveeneas l I +...25,000.000 | ... 100.00 | ..ooooiiiiiionns [ o, 2,500,000 | .....100.000 2,500,000 2,500,000 175,000 ....P1A [ 07/26/1978.
8599999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates 2,500,000 XXX 2,500,000 2,500,000 0 175,000 0 0 0 0] XXX XXX
8999999. Total - Preferred Stocks. 2,500,000 XXX 2,500,000 2,500,000 0 175,000 0 0 0 0] XXX XXX
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ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
9899999. Total Common and Preferred Stock. 2,500,000 XXX 2,500,000 2,500,000 0 175,000 0 0 0 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 §..........0.




Annual Statement for the year 2015ofthe 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 Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  J4 3 |US TREASURY N/B | | 03/09/2015........ BANC OF AMERICA. .....oviiiiiiiiiiiierssisesssissienisssssssnienes 25,902,266 | i 6,000,000 2,853
0599999. Total - Bonds - U.S. Government ....5,902,266 6,000,000 2,853
8399997. Total - Bonds - Part 3 ....5,902,266 6,000,000 2,853
8399999. Total - Bonds..... ....5,902,266 6,000,000 2,853
9999999. Total - Bonds, Preferred and Common Stocks ....5,902,266 XXX 2,853
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Annual Statement for the year 2015ofthe ApPPalachian Insurance Company

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJA.C.V. Change in Carrying Value at | Gain (Loss) on| (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock [of on Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
36179M 2T 6 |GNMA PASS-THRUM SINGLEF........cccccoovviniinnnane .| 12/01/2015. | MORTGAGE PAYDOWN........cccovvumrinriirirenirenirenirnnes [ coerisrisninninsiennes | v 1,655,766 | ........ 1,655,766 | ........ 1,805,820 | ........... 1,688,954 | ....covviiviinens | e (33,188) | ..o (33,188) | o [ 1,655,766 0| ... 41,808 | 02/20/2043.
36200Q 2T 0 |GOVT NATL MTGE ASSN . [ 12/01/2015. [ MORTGAGE PAYDOWN 1,353 1,353 1,382 1,354 (2) (2) 1,353 0 52 | 02/15/2032.
0599999. Total - BONdS - U.S. GOVEIMMENT. ... ehbesh e | ciiines 1,657,119 | ........ 1,657,119 | ........ 1,807,202 | ........... 1,690,308 | ....ccoccveucad 0. (33,190) | ..o 0 ].e(33,190) | oo 0] s 1,657,119 0 0 0 [....... 41,860 XXX
Bonds - U.S. Special Revenue and Special A
31294K M4 4 [FHLMCPC .. | 12/01/2015. | MORTGAGE PAYDOWN 46,738 46,738 48,498 46,939 (202) (202) 46,738 0 01/01/2018.
31296S M5 2 |FHLMC ..| 12/01/2015. | MORTGAGE PAYDOWN . 105,012 | .. 105,012 | .. .108,786 105,309 (297) (297) 105,012 0 01/01/2034.
31297T WF 6 |FHLMCPC .. | 12/01/2015. | MORTGAGE PAYDOWN........coveriiiniiriisniiesiiins [ oo | eevevenees 167,038 | ..........167,038 | ........... 159,704 165,847 | oo [ i 1,191 1,191 167,038 0 09/01/2035.
31298N UG 8 |FHLMC GOLD PC# ..| 12/01/2015. | MORTGAGE PAYDOWN 796 796 821 799 (2) (2) 796 0 05/01/2031.
31389K  WT 4 |FNMAPASS-THRU INT15Y. .. | 11/01/2015. | MORTGAGE PAYDOWN 37,363 37,363 ...40,068 37,641 (278) (278) 37,363 0 02/01/2017.
31411A  JG 1 |FEDERAL NATL MG .. | 11/01/2015. | MORTGAGE PAYDOWN .129,636 .129,636 130,477 129,699 (62) (62) 129,636 0 11/01/2036.
31419A DS 3 |FNMAPASS-THRU LNG30Y. . | 11/01/2015. ]| MORTGAGE PAYDOWN . 137,828 127,428 (926) (926) 126,502 0 09/01/2039.
3199999. Total - Bonds - U.S. Special ReVENUE aNd SPECIal ASSESSMENTS. ... ... ruuirersirieriisiesiisiins ertessesssssisssssesessessessessenseesses sttt essessessansens st et sns et sessensensensensansansensnsns | sressessens 613,085 .......613,085 626,182 613,662 0 (576) 0 (576) 0 613,085 0 0 0 XXX
Bonds - Industrial and Mi:
126650 BH 2 |CVS CAREMARK .. | 08/18/2015. [ ROBERT BAIRD..........covviemiiiiiiniissiisiissiniies | o | eevevnnees 162,245 .......151,000 149,416 150,529 118 118 150,648 | ....ovvvveries | e 11,597 | ... 11,597 | ......... 6,271 | 06/01/2017.
144141  CX 4 |CAROLINAPWR &LT CO. .. | 12115/2015. | MATURITY. 2,000,000 2,000,000 | ........1,993,160 1,999,192 808 808 2,000,000 0 |....105,000 | 12/15/2015.
172967 EV 9 |CITIGROUP INC o [ 11/02/2015. | TENDER EX.......ooovviriireincienisssiesisseiisniiens | nseessssssssssanssinns | cveenes 1,826,300 | ........ 1,500,000 | ........ 1,551,105 1,527,591 [ oo | e (4,607) (4,607) | oo | e 1,522,983 | ..o | e 303,316 |........ 303,316 | ..... 121,833 | 05/22/2019.
264399 EM 4 |DUKE ENERGY CORP - [10/01/2015. [ MATURITY ..o | eossensssssnsssssisssniens | sonisansees 500,000 | ...........500,000 528,415 502,335 (2,335) (2,335) 500,000 0 26,500 | 10/01/2015.
3899999. Total - Bonds - INAUSHTIAl AN MISCEIBNEOUS..........vuuieeit ittt ettt eetseessess et s ook ekttt | enbsnnes 4,488,545 | ........ 4,151,000 | ........ 4,222,096 | ........... 4,179,647 ) ) 0] 4,173,631 | .o 0]... 314,913 |........ 314913 | ... 259,604 XXX
8399997. Total - BONAS - PAM 4. e | ansieaad 6,758,749 | ....... 6,421,204 6,655,480 6,483,617 ) ) 0 6,443,835 0]... 314,913 |........ 314,913 320,420 XXX
8399999. Total - Bond: 6,758,749 | ....... 6,421,204 | ........ 6,655,480 6,483,617 )] ... ) 0 6,443,835 0]... 314,913 |. 14,913 | .....320,420 XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS..........ouuuruuiiiiueiiseriii s sosisesssssas sttt | cnssaend 6,758,749 XXX 6,655,480 6,483,617 ) ) 0 6,443,835 0]... 314,913 |....... 314,913 | ... 320,420 XXX
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Annual Statement for the year 2015ofthe 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 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Changein | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment B/AC.V. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B/A.CV. [ onDisposal Disposal Disposal During Year | Dividends

NONE




Annual Statement for the year 2015 ofthe AP Palachian Insurance Company

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

SCHEDULE D - PART 6 - SECTION 1

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Manual |  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis| ~ Holding of Such Total Amount of Such Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares % of Outstanding
Preferred Stocks - U.S. Property and Casualty Insurer

00822# 11 0 [AFFILIATED FM INSURANCE COMPANY. ‘ ‘ e 10014 | 9(‘ihﬁ‘ NO 2,500,000 25,000.000 34.5
0299999. Total - Preferred Stocks - U.S. Property and Casualty Insurer. 0 2,500,000 XXX XXX
0999999. Total - Preferred Stock: 0 2,500,000 XXX XXX
1999999. Total - Preferred and Common Stock 0 2,500,000 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....206,003,047.
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
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2015ofthe ApPPalachian Insurance Company

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 1" 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in onBond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Class One Money Market Mutual Funds
26188) 20 6 |DREYFUS CASH MGT INST'L ‘ ........... | . | 11/30/2015. | VARIOUS........coiiiiiiiiiiiiisiisissiescescsssnissisnisnes | o XXX | v 80,080,175 [ ..o [ v | o | e | | e 80,080,175
8999999. Total - Class One Money Market Mutual Funds ...80,080,175 0 0 0]. .80,080,175 0 0 XXX XXX
9199999. Total - Short-Term Investment: 80,080,175 0 0 0 0 .80,080,175 0 0 XXX XXX




Annual Statement for the year 2015 ofthe AP Palachian Insurance Company

Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB -Pt. D - Sn.
NONE

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

E18, E19, E20, E21, E22, E23



Annual Statement for the year 2015 ofthe AP Palachian Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code | Market Indicator Fair Value Carrying Value Date
Cash Equi (Schedle E Part 2 Type)
000000 00 0 |SHINKIN CENTRAL BANK C. 400,000 400,000 | 01/13/2016.......
000000 00 O |BANKOF AMERICA N.A C 1,612,885 [ ..ocverrircrrirenens 1,612,885 |12/24/2015.......
000000 00 O |CITIGROUP GLOBAL MARKETS INC. C. 1,000,000 [..oovvvvriirriiens 1,000,000 |12/24/2015.......
000000 00 0 |HSBC SECURITIES,INC C 773,545 773,545 | 12/24/2015.......
000000 00 O |HSBC SECURITIES,INC. C 500,000 500,000 |12/24/2015.......
000000 00 O |MLPIERCE FENNER & SMITH INC C 1,000,000 | .. .1,000,000 |12/24/2015.......
000000 00 O |NATIXIS NEW YORK BRANCH C. 1,000,000 | .. .1,000,000 |12/24/2015.......
000000 00 O |SOCIETE GENERALE NY BRANCH C 785,223 785,223 | 12/24/2015.......
000000 00 0 |DEUTSCHE BANK SECURITIES INC C. 2,000,000 2,000,000 | 12/24/2015.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type). 9,071,653 | ..o 9,071,653 XXX
9999999.  Totals..... 9,071,653 9,071,653 XXX
General Interrogatories:
1. The activity for the year:  Fair Value $.....8,362,803  Book/Adjusted Carrying Value $.....8,362,803
2. Average balance for the year:  Fair Value $.....7,671,297  Book/Adjusted Carrying Value $.....7,671,297
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....9,071,653 NAIC 2: § ONAIC3: § 0 NAIC4: § 0 NAIC5: § 0 NAIC6: §$ 0

E24



Annual Statement for the year 2015 ofthe AP Palachian Insurance Company

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

CUSIP Identification

2

Description

3

Code

4

NAIC Designation
/ Market Indicator

Fair Value

Book/Adjusted
Carrying Value

Maturity
Date

General Interrogatories:

1.
2.

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

NONE

E25




Annual Statement for the year 2015 ofthe AP Palachian Insurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Dep
JP MORGAN CHASE NEW YORK, NY ..ooiriiiiiiiiiiiesiesisesiesississssssissssssssnies. | e .0.230 6,151 24,085,517 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX (200) | XXX
0199999. Total - Open Depositorie: XXX XXX 6,151 0 24,085,317 | XXX
0399999. Total Cash on Deposit: XXX XXX 6,151 0 24,085,317 | XXX
0599999. Total Cash XXX XXX 6,151 0 24,085,317 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 2,696,856 |4. April (2,919)| 7. July. 10,319,505 | 10. October. 13,732,474
2. February. (4,363) | 5. May (2,619) | 8. August 11,407,357 | 11. November. 16,685,147
3. March (2,456) | 6. June 24,971,799 | 9. September. 13,033,346 | 12. December. 24,085,317

E26
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Annual Statement for the year 2015ofthe ApPPalachian Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

Amount Received During Year




Annual Statement for the year 2015 ofthe AP Palachian Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........ccovrrnrinrinriean AL .o
2. Alaska...
3. Arizona.
4. ArKansas..........coeriieriiienns
5. California...........cccveverevriririiienns
6. Colorado.
7. ConnectiCut........cocoverrrevrirniinnns
8. Delaware......
9. District of Columbia..
10.  Florida.
11, GeOrGia. ..
12. Hawaii
13, 1d@N0...eeean ID
14.  lllinois.
15.  Indiana..
16. lowa
17.
18.
19.
20.
21.  Maryland
22.  Massachusetts.
23, Michigan.......ccccooevevieirieireeienns
24, Minnesota..........cccoouurrvveriuinnns
25, Mississiooi
26. Missouri
27.  Montana....
28.  Nebraska..
29.  Nevada.......ooomiiniiniiinninnnd
30.  New Hampshire
31. New Jersey. LGN B.... | Property & Casualty. 100,457 100,313
32, New Mexico.......cccovrrrrrrrrerennnnd NM ... B.... | Property & Casualty. 110,502 110,344
33, New YorK.....ooooooeererreereereeneeen . NY [ L B.... | Property & Casualty. 2,712,334 2,708,451
34, North Carolina..
35.
36.
37.
38, OregON....ccoveeeeeeieireererisrireiens
39.  Pennsylvania.
40.  Rhode Island............ccccrvrvrrvrenn . RI | oo B.... | Property & Casualty. 2,662,105 2,658,294
41, South Carolina............cccccvuereees SC|..... B.... | Property & Casualty. 150,685 150,469
42. South Dakota
43.  Tennessee....
44.
45.
46. .
47, Virginia....cocevceeceeeieeeenns
48.  Washington...
49.  West Virginia. .
50.  WISCONSIN.......c.cvveurerirrinrind
51.  Wyoming
52.  American Samoa..
53.
54.  Puerto Rico .PR]|.
55.  US Virgin Islands.. V.
56.  Northern Mariana Islands.
57.  Canada.
58.  Aggregate Alien and Other... XXX XXX 0 0 0 0
59.  Total XXX XXX 2,662,105 2,658,294 3,073,978 3,069,577
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........c.covrvecriiniiees XXX XXX 0 0 0 0

E28
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