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statement as of March 31, 2014 ofthe UUNited Teacher Associates Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS oot | et 846,005,135 | ....coomererrrierereerieeeins | v 846,095,135 | ............. 832,218,898
2. Stocks:
2.1 Preferred SHOCKS. ..ottt | enniesseenens 8,221,817 | v | cerirereseneninns 8,221,817 | v 3,993,750
2.2 COMMON SLOCKS......oureerriimeeisriiereseeeessseses st sss st nsnsenssnns | soseessssesnns 37,930,266 |.....ocvvvnerirrrrienieerieens | e 37,930,266 | ....covvvvnee 34,826,511
3. Mortgage loans on real estate:
BT FIESEENS ...t | b s | s | e 0 [
3.2 Other than firStHENS. ........cvuiieeireireeieiee bbb | eebsesssesssesssssssssiesssessinns | setesesssssesssssssssssnssnesns | eesneesnessness e L0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ..o veoeereeseeseeeeeeseeseessseseeseese s es e s st ess e e ssees st aes e s e st esssessessessansnsessestas | sesessessessssssssessasssssessnss | sesesssssnssessessassnessessansns | sessessssnsssessmssssnnssnses (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......covicveiteiettiie ettt bbbt s e b ss s sse s sns | sebessesssssassesssssssessessnsas | sesessessssessesiesessessessssesses | sosessessssessesssssssensesanes (01 TR
4.3  Properties held for sale (less §.......... 0 ENCUMDBTANCES)......cocviieiieiecieiieieiiisiieie st sssies | ceressesissssesessssssessesssses | sosessessssessesssssssessessssesses | sssessesssssssesisssssessesanes (0 TR
5. Cash ($.....219,864), cash equivalents ($.......... 0)
and short-term iNvestments (8.....12,545,967)..........couurvurereummerisresiesissssssesssssssssssesssens | seeessssseesens 12,765,831 | oo | eerireeeinnenes 12,765,831 | ..oovvvernn. 19,773,540
6. Contract loans (including §.......... 0 PremMiumM NOES)......vuivireieireeieissieieie e sessssesens | seesessessnenns 16,297,923 | ..o | v 16,297,923 | ..oovvvine 16,360,973
T DIVALVES.......oouiiiiiiiici bbb | srbisbi st | e | s 0 [
8. Other iNVESIEA @SSEIS..........cveverircicrirceresie st esss s essssssssenanes | sesnsssneessnes 1,690,469 ... | e 1,690,469 | .......ccoo.ee. 1,656,559
9. RECEIVADIES fOr SECUMLIES.........vvverrerceirrici it | eesseesssessseneeens 157,609 | ..o | e 157,609 | ..o 134,950
10.  Securities lending reinVested COlIRtEIAl BSSEES.........vrruririirrirrie e sssssesness | srsssesssesssssssssesssssssssnssns | sessesssssssssessessssssessessessns | ssessessssssessossessnssnssens 0 [
11, Aggregate Write-inS fOr INVESLEA @SSES.......ovvurerieierrireiie et ssssensssssesses | ssssssssssssssessesssssssssenes (O [0 [0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......ccevcueereicviriecreeeeeeetee e | eveerninns 923,159,051 | oo (0] 923,159,051 | .cvevevnd 908,965,182
13. Title plants less §.......... 0 charged off (for Title INSUMEIS ONIY).........crueeecererieerriereereieeeeeineies | reereeseessssssseesessssesseenss | ereesessssssessessesssessessessanes | sesessessssssessessesssssesan (01 TR
14.  Investment iNCOME dUE aNd ACCTUBT..........cuiuieieieieiecececeeeceeeeeee ettt eeererenes | eeresesesesenes 11,525,097 | ..o | e 11,525,097 | coceves 11,449,409
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccoceevenrivcneens | covvereireinnns 2,106,011 [ oo | e 2,106,011 | oo 2,289,149
15.3  Accrued retroSPECHVE PIEMIUMS..........ociveviueiricreieieesesesete s sese s sss s besssesessnaes | sresessssssesssssesessssesessssess | sosesessssesesssssessssesessssnses | sresesssesessssesesssssesanns 0 [
16. Reinsurance:
16.1  Amounts reCOVErable frOM FEINSUIETS............c.uivieriurierierierierieriesisestestsessesssenssenssenss | sorersessesssesssesssessessenes | eesssessnsssnsssesssnsssesssnsssnes | soesssnsssssssnsssesssnsssneses (0 R
16.2 Funds held by or deposited With reinSUred COMPANIES..........vvvrreieririeireinireisiseeseseesenes | reesesessessessseesssssseeessnes | eeesesesssssssessssssessessesanss | sessessesssssssesesnsssssesnes [0 T
16.3 Other amounts receivable under reinsurance CONractS............o.eveveveeeeierreesieeeseresens | eevseeesieiennns 2,070,054 | ....oovvieennd 6,225 | .coovevene 2,063,829 | ...cccovvvvrnne 2,056,897
17. Amounts receivable relating to UNINSUTEd PIANS.........c.cieierirreirirereeeieseeeseieeseessessseees | serseesesessesssssseensesssesenns | sessssessessssesesssssssensessssns | sessssessessesessessessssensensQ | sereeseesmessesnsssssessesssennes
18.1 Current federal and foreign income tax recoverable and interest thereon..............cocceeeveevecees | coveveverreveinnn. 934,125 | oo | e 934125 | oo
18.2 Nt dEfermed taX @SSEL........cveuerirreeierirreeiereseesiees sttt sensees | sesseessseees 37,384,991 | oo 23,719,206 | ..ocoovvvernnee 13,665,785 | ...ocvvvrenne 12,388,224
19.  Guaranty funds receivable or On dEPOSIL...........cccccueieiiuriieiciise e seies | e 1,759,000 [ ..vvereieieeieieieeeiceieens | e 1,759,000 | ..cooovvvvneee 1,759,000
20. Electronic data processing equipment and SOFWAIE..............ccceveuieieiiirieieeese s isienns | ressssessessssessesssssssesesees | sessesssssssessessessssessessssanss | sossesiessssessesessssessesnd (0 SRR
21.  Furniture and equipment, including health care delivery assets (§.......... 0. | e 625,434 | oo 625,434 | oo (0 T
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........cccieiiiiiiiieiiiies [ et | et bssesesens | sebessesessssssesssesesessnaa 0 [
23. Receivables from parent, subsidiaries and affiliates...............cccccerieriiiciicceee e | e | cresss e seerens | ebenererss e res e [0 I 187,251
24. Health care ($.......... 0) and other aMOUNES FECEIVADIE...........c..ceveveeieieeeie ettt | eevessesessesssssssssssessesesas | ersessessssessesissessessssssssans | srsessessssssesissessessssanes (0 U
25. Aggregate write-ins for other than iNVested @SSELS............ccovveiirieeieiieceeeee s | serisresesessesisnens 7013 | e, 7013 | e (O R 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINes 12 through 25)............eeuerermerirreimerireessessesssesssesssssesssesssssesssesssesssens | sessesssens 980,594,806 | ... 24,370,975 | ..o 956,223,831 | .....oovuc 939,975,854
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........couevrurieis [ oririreireiniieseieissieieinees | cerresesssssssessessssessessssnnss | sossesessssesesessssesess (0 R
28.  Total (LINES 26 AN 27)........ccuuererrerirriieriseciiesieesses st sssssessssesssessssesssesssssesssssssesssns | sesenesssnens 980,594,806 | ... 24,370,975 | oo 956,223,831 | ......vnn 939,975,854
DETAILS OF WRITE-INS
10T, RS ne s | seseens ettt | nenesene st | eessnne et (O
T2, e R R RS Rt R st ens et et | seesentes et entes e tentesnenntaes | sresserietensensnenetentenntantens | stessessetnnnenrenesanteneea (0 R
103, R R Rk s et ss et en s et eans | seetenset et st et tentessenntees | shesserietesnessne et entesetantens | seeeserieennnenseeetenteseea (0 R
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............coceerrurrerenrenennininenees | eereeeeensineiseeeeseeseenn (01 (0 (0 U 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE)......cuururrerrerreirisressissiisrsssssessessnsssessess | sessrsssesssssesssssssssssseans {01 {01 [0 I 0
2501. Prepaid expenses and Other rECEIVADIES.............c.civriueiiveiieieieeee et sssnes | essssssessesessesaenas 7013 | oo 7013 | o (0 TR
2502. .. .0 .
2503, ..ottt | eeebe ettt | ettt | rensi ettt 0
2598. Summary of remaining write-ins for Line 25 from overflow Page.........cccevveeieieienieieiisnnes | eveiverssenessssneeens (0 (0 (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LIiNE 25 @DOVE)........ccovurrieiriiiiarersississersesseesssessissses | erssesssesssssssessenas 7013 | oo 7013 | oo [0 I 0

Q02




statement as of March 31, 2014 ofthe UUNited Teacher Associates Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....220,874,101 less §.......... 0

included in Line 6.3 (including §.......... 0 MOACO RESEIVE)......ouveivieieiiie ettt bbb bbb sanes
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:

4.1
42  Accident and health

Policyholders' dividends §..........

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1 Dividends apportioned for payment (including §.......... 0 MOGACO)....vuieieeicieter ettt
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including §..........

Contract liabilities not included elsewhere:

Surrender values 0N CaNCEIEA CONMTACES............vuu ettt sttt sttt ss et s st s
Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............ccoeveiivviveiecciicicenns

9.1
9.2

9.3
9.4
Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds $.......... 0 ettt R R bRttt
Commissions and expense allowances payable on reinsurance assumed.
General EXPENSES AUE OF BCCIUE. ......vuvuivirisrisiisieeseisie ettt s bbb s st s st n s bbbt sen
Transfers to Separate Accounts due or accrued (net) (including §.......... 0 accrued for expense

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability............ccovvvreereeierereieinins
Unearned iNVESIMENT INCOME. .........civiiiieiieisieicte ettt b bbb bbb b s s s st bbb bbb st s s b n st ena
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....440,919 agents' credit balances
Remittances and items NOt @lIOCALEM..............ceueiiieieicie it b st b s
Net adjustment in assets and liabilities due to foreign eXChange rateS..........vuerruriririerrrrere et
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... Dttt ettt sttt ettt nen
Dividends to stockholders declared and UNPEIG............c..cucuiuieeiiiiieiciceie ettt s
Miscellaneous liabilities:

24,01 ASSEE VAIUGHION TESEIVE........ovieiveieieciciite ettt bbb bbbt bbb bbb sttt
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliates...........cccocieiriiiie e
24,05 Drafts OUESTANGING........cvcvireieeieieiieeiet ettt s bbb bbbttt a s
24.06 Liability for amounts held under uninsured plans.
24,07 Funds held under coinsurance
24.08 Derivatives
24.09 Payable for securities
24.10 Payable for securities lending
24.11 Capital notes §......... 0 and interest thereon §.......... L0
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate ACCOUNES SEAEEMENL..............ruuriuiereeee ettt sttt s et s b s bbb snenna
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
SUIPIUS NOES......evvvieeisct ettt st b b s bR s b s bbb bbb st s bbb bbbt ns
Gross paid in and CONLHDUIE SUMPIUS..........c.ueuiiiieiciieieicisie sttt b bbb
Aggregate write-ins for special surplus funds..
UN@SSIGNEA fUNGAS (SUIPIUS).....vuvverviritiieieicieise ettt sttt bbbt bbbttt
Less treasury stock, at cost:

36.1 ... 0.000 shares common (value included in Line 29 §......... 0) ettt bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) -ttt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

220,874,101
568,132

1,261,625
4,956,262

...625,460,884 | ..

...................... 220,607,018
....605,256,714
............................. 681,082

.......................... 1,531,671
.......................... 5,651,286

.......................... 3,812,051
2,499,652

1,426,047

...................... 855,565,378

81,209,598

81,910,471

83,709,603 |..

84,410,476

956,223,831

...................... 939,975,854

2501.
2502. .
2503.
2598.
2599.

Unclaimed funds

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...

1,423,209

1423209 | .

3101.
3102. .
3103.
3198.
3199.

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page....
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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statement as of March 31, 2014 ofthe UUNited Teacher Associates Insurance Company

SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

© NS ORA N =

10.
11.
. Annuity benefits
13.
14,
. Surrender benefits and withdrawals for life contracts
16.
17.
18.
19.
20.
21.
22.
. General insurance expenses
24,
25.
26.
21.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)............ccc......
30.
31.
. Federal and foreign income taxes incurred (excluding tax on capital Gains)...........ccccvvveureireniieeeieee e
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
34.

35.

36.
37.
38.
. Change in net unrealized foreign exchange capital gain (loss)
40.
41.
42.
43,
44,
45,
46.
47.
48.
49,
50.

51.

Premiums and annuity considerations for life and accident and health contracts
Considerations for supplementary contracts with life contingencies

NEt INVESIMENT INCOME........cocviiiciciccec et b bbb s b s e b s bbb b s

Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or losses

18,712,635

108,443

.............. 19,607,888

.............. 12,849,188
149,293

.............. 77,652,675

.............. 53,621,721
627,498

Commissions and expense allowances on reiNSUraNCe CEAEM...........vwrururiririreerrireee e ssessesens

Reserve adjustments on reinsurance ceded
Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
Totals (LIneS 110 8.3)....ccvcverieireceeeeeees

DEAN DBNETIES. ... bbb Rttt an

Matured endowments (excluding guaranteed annual pure endowments)

Disability benefits and benefits under accident and health contracts
Coupons, guaranteed annual pure endowments and similar benefits

GIOUD CONVETSIONS.......ouveceereiereseeseesssessesesssses s s s s s et ss st e s st st es e s ses s bee s s s ss st s e st b es st es s s s b s e s st st s s et st as s s s banes
Interest and adjustments on contract or deposit-type CONtract fUNGS............c.eveveieieciiesiceee e

Payments on supplementary contracts with life contingencies

Increase in aggregate reserves for life and accident and health CONtracts............ccoccvcvieciecicicceiceecee e
TOIS (LINES 1010 19)..euvueeeeeurereiriieeie ettt ettt a st

Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).

Commissions and expense allowances on reiNSUraNCe @SSUMEM............c.eurererrereererieeeeseesssseesessessesssesessssessssssessessessnes

Insurance taxes, licenses and fees, excluding federal income taxes..
Increase in loading on deferred and uncollected premiums

Net transfers to or (from) Separate Accounts net of reinsurance
Aggregate write-ins for deductions

TOLAIS (LINES 20 10 27)....uuvvcveciiiiieieisiieie ettt s bbb bbbttt

Dividends to policyholders

Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........

capital gains or (10SSes) (LINE 31 MINUS LINE 32)........covveiererieieieiseresesetes et sse st s bbb sasessssanes

Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....168,554 (excluding taxes of $.....12,046 transferred to the IMR)...........cc.coveveverrcereressseeee s

Net income (Line 33 plus Line 34)
CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, DECEMDET 31, PIHIOT YEAI........c.viiriieieiieieieisise ettt nses

Net income (Line 35)
Change in net unrealized capital gains (losses) less capital gains tax of $

Change in net deferred income tax
Change in nonadmitted assets
Change in liability for reinsurance in unauthorized and certified companies
Change in reserve on account of change in valuation basis, (increase) or decrease.
Change in asset valuation reserve
Change in treasury stock
Surplus (contributed to) withdrawn from Separate Accounts during period

Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.oocureririereirrieee ettt

Change in surplus notes
Cumulative effect of changes in accounting principles
Capital changes:

50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)

50.3 TranSfEITEA 10 SUIPIUS......cvuivuivireieiiisiseictssiei ettt bbbt s b n st ents

Surplus adjustment:

BT PAI UMt

51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

. Dividends t0 STOCKNOIABTS............c.iviieieiieciccteee et b bbbttt en s
. Aggregate write-ins for gains and losses in surplus
. Net change in capital and surplus (Lines 37 through 53)....
. Capital and surplus as of statement date (LINES 36 + 54)...........ccvrurerirrrrreieieensieeseeese ettt eene

................... 147,061

39,122,117 |..

..149,361,776

920,667

20,358,303

13,395 |..

. 869,053
................ 5,857,069

S 3,679,031

. ..3,060,281
.............. 26,219,156

31,473,752

..6,848,005 |..

................ 2,010,394
803,773

R (20935)| .

0

41,056,286

.............. 37,870,360

............ 148,468,561

(1,934,169)

............... (1,148 551)

................... 893,215

(1,934,169)
............... (2,234,377)

............... (1,148 551)
............... (1,961,803)

................... 893,215
............... (3,172,990)

................... 300,208

....(168,554)

................... 813,252

................... 432,029

................ 4,066,205

.................. (595,077)

................ 1,245,281

................ 3,471,128

84,410,476

1,583,319

131,654 | ..

.(1,002,560) | ..

1,237,930)

.............. 47,883,907

.............. 47,883,907
3,471,128
(305,715)

. .(2,763,937)
................ 4,386,732

.................. (694,060)
. 36,526,569

84,410,476

08.301.
08.302.
08.303.
08.398.
08.399.

Summary of remaining write-ins for Line 8.3 from overflow page

Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 @DOVE)........c..cevuiiireiiiiiiieieisetessssiess s ssesssssassssssssessssanaenes

2701.
2702.
2703.
2798.
2799.

Summary of remaining write-ins for Line 27 from overflow page..

Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @D0VE). ... rururruraririereerssseseessessessesssssesssssnssse s snsssssessssssnsssesesseses

5301.
5302.
5303.
5398.
5399.

Surplus adjustment - correction of an error

Summary of remaining write-ins for Line 53 from overflow page
Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)

............... (1,558,965)

............... (1,579,028)

(20,063)| ..

....(673,997)
.(20,063)
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statement as of March 31, 2014 ofthe UUNited Teacher Associates Insurance Company

CASH FLOW

Currer11t Year Prior2Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUFANCE...........cciuiieicicieie ittt s st s ssessennsns | sressessssanses 18,863,460 |.............. (16,715,336) | .vvcvverrenn 77,543,294
2. NetinVESIMENTINCOME. ..ottt sttt s s ssbesaenas | evsesssessenns 15,830,688 | ............... 11,979,773 | .o 52,357,574
3. Miscellaneous income ..4,168,883 4,115,440 | ... ... 17,459,881
4. Total (LINES 1 hTOUGN 3).....vercirciireceieieieeeiee ettt sttt snssesssnnnen | cressessenens 38,863,030 [ .cooverercrennes (620,123) ] ..ooovvvnnee 147,360,749
5. Benefit and [0SS related PAYMENES.........cvcvcviriieeiciee e et b s bbb sssesse s ssntesnnas | evsesesessenes 12,087,452 |.............. (17,638,418) | ..vevvvvrrn 58,457,107
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cvvrireieieiieiieisierisiesies | crreieieieissssesssseseses | snsesessssssssesssssssessessns | sossesssssssesessssesesessssens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccevuivrveeieviereeceeeese e | cvreseeaeseenns 11,449,469 | ............... 10,596,324 | ............... 39,179,035
8.  Dividends paid to POIICYNOIAETS.........ccviieieiiiriieiccisse ettt s s sessessessnsensessnsns | svessessessessssessesssssnsessesns | suessessesssssssessesssssssessessns | sessesessssessessssessessessnsans
9.  Federal and foreign income taxes paid (recovered) net of $.....180,600 tax on capital gains (I0SSES)............covvvererrerrrres [ corisriisninea. 1,380,000 [ ...ccoornrnes [CREGRI) ] — (9,162,685)
10, Total (LINES 5 HrOUGN 9).....couuvirririiiriceiiesi ittt sensenssennin | oerensenesnns 24,916,921 | ... (12,217,949) | ..o 88,473,457
11.  Net cash from operations (Line 4 mMiNUS LINE 10).........curuiurireieiriieieicteseise sttt sssssss e sssssse s sssessesssenes | evessessssaens 13,946,109 | ............... 11,597,826 | ............... 58,887,292
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... ....19,937,003 11,630,533 ....80,742,251
12,2 SHOCKS. . cveeurirevtrei ittt | seni s 1,061,969 | ..ooovvvvrerirenns 815,550 | ..cvvvcreirns 2,070,033
12.3 MOTEGAGE I0BNS........cueererririeecie ettt sttt ettt s st nt st ssessensansssssnssans | assesssnsnsssessassnnssnssassnsnns | nessestessnsssssessanssnssnssastas | fesssessssessasssnssessassansnnens
12,4 REAIESIALE........oouie st | sris s | e | s s
12.5  Other iNVESIBA @SSELS........ocvcvececeeeeee ettt ettt ettt et s st ss st sessnansssssssessnssasssnassanes | sensesesissesesenseens 85,498 | ..o | e 55,538
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments...........cccovverervenrrrininrnnneisennenns
12.7 Miscellaneous proceeds....
12.8 Total investment proceeds (LINES 12.1 10 12.7) ...ttt ssenssnens
13.  Cost of investments acquired (long-term only):
131 BOMAS.ooueereeeaeterese ettt s et | eeeneeneieees 33,576,437 | .ccovvvrerne 31,060,516 | ............. 159,049,931
132 SHOCKS. o rveeeeereeeies ittt | e 8,463,685 | ...o.ovvrirrinnns 211,317 | e 23,430,919
13.3 Mortgage loans..
134 REAIESIALE. ...
13.5  Other INVESIEA @SSELS.......cvvurirriririirerieiresieces ettt ani s | cbeenssnsseeneons 319,205 | oo 290,391 | oo 623,742
13.6  MiSCEllaNEOUS APPLICAHONS. ........cucvecviveiiciereee ettt bbbt bbbt sae s besses st | oesssssissesssssanans 22,659 | .o, 3,668,291 | ..oovvvene, 2,944 369
13.7 Total investments acquired (LINES 13.110 13.6).......eviiviiieieieireie ettt ssensns | avsssessessnes 42,381,986 | ..ccoovnn. 35,230,514 | ..coovnnnns 186,048,961
14.  Netincrease or (decrease) in contract [0ans and PreMIUM NOES.........cu et esseessessesssssssseeens | cresssesssessssnsens [(CENALI0) ) I (100,201) [ +eoveeeeereren (222,022)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (21,154,934) (22,684,231) (102,959,117)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAI NOLES........ovceeciiiiicic ettt sss st | avsessssessessesssssessastssans | sessestesssssssssessestsssessestas | esssssessesssssssessestenseses
16.2 Capital and paid in SUPIUS, 1ESS trEASUNY SIOCK...........ruiereeieircireireieescesiseis e sseesssessessessesssesessessenssssees | sesssssesssssssssessssessssssessns | sessessnsssesssssssssssessesssnsss | sessesesessens 35,000,000
16.3  BOMOWEH fUNDS.......oouiveeriiieisciiriie sttt sttt nens [ wrsensssnensensssessssenessensss | sresssesssnesssensssessssesssnes | coseessseessensssesssessssessnes
16.4 Net deposits on deposit-type contracts and other insurance abiliies.............c.curiririerrrinirernnrcesneees | e | s seseeessenens | ceeeeeeeseenseeees (200,201)
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEM).........ccriverreimiricieieeeieiersie st esst s sensens |esssssnissnesssenns 201,117 |, (1,642,628)] ...ococoorevienns 651,349
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | cooovnrniersnenns 200,117 | (1,642,628)( oo 35,451,148
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cocovveermerviene | covevrnrnninns (7,007,708) | ....cvvnene (12,729,034)| ....ovveernee (8,620,677)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YBAI.....vvuiiriireirrieetiecis sttt | oeenisseinens 19,773,540 | ..ccvvenn. 28,394,217 | oo 28,394,217
19.2  End of period (Line 18 PIUS LINE 19.1).......cceuverrreereceereesecerseeeseeeceeersseeesseeeseeessseessseesseesssessesnesssessssnessssssssnsssss | eeeesneeeesnces 12,765,831 | .............. 15,665,183 | ............... 19,773,540
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001  EXCNENGES. ..o | e 1,979,637 [ [ 68,781 |
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statement as of March 31, 2014 ofthe UUNited Teacher Associates Insurance Company

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIALTITE. ... bbbt | fhbneb bbb bbb | bbbt | eeb b
2. Ordinary life INSUIANCE..........cvevieeieieesiee ettt st b et seees | evsesssessessssssesessansaes 1,259,175 | oo 1,414,965 | ..o, 5,926,606
3. Ordinary individUal BNNUIIES.............evueererrriireiriereiiressesiseniesss e sessessseenes. | seessesssssssesssesssessssnens 96,105 | ovvorvererriereerienennne 122,407 | oo 474,094
4. Creditlife (Group and INAIVIAUAL)..........c.ooeieiiiieieiesie ettt bsnses | eesessessessssessessssessesssbsssessesssssnses | sesessessesassessessssessesssssssassesssantens | stessesssessessessssassessessssessessnsensesas
5. GrOUD lifE INSUTANCE. ... veveeearerrere ittt st ess s ansssnssestes | ssessessssssssessassnssnssessansnssnssessans | nessessssusssessssanssnssnssassasssnssessanss | sssessossnssessessssssssessassnssnssessneas
8. GrOUDP ANNUILIES......eouvereieirrireriseei ettt nens | sbsessseess st et 879,050 | ..ooovverrirrrirriienns 1,020,649 | ..oocvorrrcreriiennne 3,978,793
7o ABH = GIOUD ettt sttt sttt | eesseesn et 5,536,962 | ..o 4,588,089 | ...ovvereerreiciinnn 23,751,838
8. A&H - credit (Group and iNAIVIAUAI)............ruririerirrie sttt ssssssessssssssesss | ressessssssssssssesssssssssessesssssssssessons | nessessasssssessessassssssessassassnssessanss | sssessossnssnssessassssssessassnssnssessenens
0. ABH = OtNOT ..t | ettt 36,003,298 | ... 39,887,912 | ..o, 149,414,057
10.  Aggregate of all Other lINES Of DUSINESS.........c.rveruriieriireireiieeissiseieseeeee s ntesssnens | seesessssssssssssssssnssssseesssssesssenes 0 | o 0 | ot 0
11 SUBLOTAL ...t | eeri et 43,774,590 | ..cooonvvcrrrrienenns 47,034,022 | ..o, 183,545,388
12, DEPOSIt-YPE COMIACES. ... .cvuiveiieieciiteiieie sttt bbbt es et sbessesnss | sssessessssessesssssnsessessnsassessessnsansess | ctessessssossessessnsassessesantessessntessasse | essessessssessessnsessessessnsassessnssnsasse
13, TOL ettt ennennnennns | trebeneessennenntesneeneta 43,774,590 | oo 47,034,022 | .o 183,545,388
DETAILS OF WRITE-INS
00T, ootttk | 1Rtk | Hesne Rt | eesbeee st
1002, oottt | 1Rk | Hhsee R een s | sesbee e
T003. oA R AR Rt R nreen | Hretennessee et ess et et en s et et et snennannnes | neseeteeet et es ettt s et e s st st antens | SEetsesetenr sttt r et r e
1098. Summary of remaining write-ins for Line 10 from oVerflow Page.........cccovvieiiniieieiieeieiieiiis | e [0 RPN 0 | e 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @DOVE)......rurururerrirerreiressesereseeseessrssnssssssessnes | seseesssssmessssssssssssssssssssssssssssssns [0 OO 0 ] oo 0
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Statement as of March 31, 2014 ofthe UNited Teacher Associates Insurance Company
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices and Procedures

The financial statements of United Teacher Associates Insurance Company ("UTAIC" or "the Company") are presented on the basis of
accounting practices prescribed or permitted by the Texas Department of Insurance (TDI).

The Texas Department of Insurance recognizes only Statutory Accounting Principles prescribed or permitted by the State of Texas for
determining and reporting the financial condition and results of operations of an insurance company, for determining its solvency under the
Texas Insurance Law. The National Association of Insurance Commissioners (“NAIC”) Accounting Practices and Procedures Manual (“NAIC
SAP”) has been adopted as a component of prescribed or permitted practices by the State of Texas. The company has no prescribed or
permitted practices that would result in a difference between NAIC SAP and the State of Texas, as shown below:

State of

Net Income Domicile March 31, 2014 December 31, 2013

(1) State basis Texas $ 131,654 $ 3,471,128
(2) State prescribed practices that increase/(decrease) NAIC SAP Texas - -
(3) State permitted practices that increase/(decrease) NAIC SAP Texas - -
(4) NAIC SAP $ 131654 _ § 3,471,128
Surplus

(5) Statutory surplus state basis Texas $ 83,709,603 $ 84,410,476
(6) State prescribed practices that increase/(decrease) NAIC SAP Texas - -
(7) State permitted practices that increase/(decrease) NAIC SAP Texas - -
(8) NAIC SAP $ 83,709,603 _ $ 84,410,476

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 — Investments

A, B, & C — No significant change.

D. Loan-Backed Securities
1. The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset backed securities at the date of
purchase to determine effective yields; significant changes in estimated cash flows from the original purchase assumptions are
accounted for on a prospective basis.
2. The Company does not currently hold any securities with a recognized other-than-temporary (“OTTI”) impairment where there is an
intent to sell or an inability or lack of intent to hold the securities for a sufficient period of time necessary to recover the amortized cost
basis of the securities.
3. The Company had no loan-backed securities with a credit related OTTI charge recognized during the period.

4. The following table shows all loan-backed securities with an unrealized loss:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 623,792

2. 12 Months or Longer 475,961
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 37,204,183

2. 12 Months or Longer 7,770,032

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination, vintage and
geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data, management believes
that the Company will recover its cost basis in all securities with unrealized losses at March 31, 2014. The Company has the intent to
hold such securities until they recover in value or mature.

E, F, & G — No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

Not applicable.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

Not applicable.
Note 9 - Income Taxes

No significant change.
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Statement as of March 31, 2014 ofthe UNited Teacher Associates Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change.
Note 11 - Debt
No significant change.

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement
Benefit Plans

No significant change.

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.
Note 15 - Leases
Not applicable.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit
Risk

Not applicable.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. The Company had no transfers of receivables reported as sales.
B. The Company had no transfers and servicing of financial assets or extinguishments of liabilities.
C. The Company had no wash sales.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans

Not applicable.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable.

Note 20 - Fair Value Measurements

A.
1. Fair Value Measurements at Reporting Date

The Company has categorized its March 31, 2014 assets and liabilities measured at fair value into the three-level fair value hierarchy as
reflected in the following table. See item 4 below for a discussion of each of these three levels.

Level 1 Level 2 Level 3 Total

Assets at Fair Value:

Bonds:
U.S. Government and government agencies $ - % -8 - % -
States, municipalities and political subdivisions - - - B
Foreign government - - - .
Residential MBS - - - B
Commerical MBS - - - -
All other bonds - 2 - 2

Total bonds - 2 - 2

Non-affiliated common stock 33,355,060 1,525,000 3,050,206 37,930,266
Non-affiliated preferred stock - - - B
Equity index call options - - B }
Total assets accounted for at fair value $ 33,355,060 $ 1,625,002 $ 3,050,206 $ 37,930,268

Q07.1



Statement as of March 31, 2014 ofthe UNited Teacher Associates Insurance Company

NOTES TO FINANCIAL STATEMENTS

2. Fair Value Measurements in (Level 3) of Fair Value Hierarchy:

Total Gains Total Gains

Balance Transfers Transfers and (losses) and (losses)
Beginning of into out of included in included in Balance

Period Level 3 Level 3 Net Income Surplus Purchases Sales End of Period

States, municipalities and
political subzivisions $ - 8 - 8 -8 -8 -8 -8 -8

Residential MBS
All other bonds - - - - - . B B
Non-affiliated common stock 1,287,625 - - - 262,581 1,500,000 - 3,050,206
Non-affiliated preferred stock - - - - - - B B
Total $ 1287625 $ - $ - 3 - § 262581 § 1500000 § - $§ 3,050,206

3. Fair Value Recognition of Transfers Between Levels

The Company recognizes and records the transfer of securities into and out of level 3 due to changes in availability of market
observable inputs. All transfers are reflected in the table above at fair value as of the end of the reporting period.

4. Inputs and Techniques Used in Estimating Fair Value

Level 1 - Quoted prices for identical assets or liabilities in active markets (markets in which transactions occur with sufficient frequency
and volume to provide pricing information on an ongoing basis). The Company's Level 1 financial instruments consist primarily of
publicly traded equity securities for which quoted market prices in active markets are available.

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in inactive
markets (markets in which there are few transactions, the prices are not current, price quotations vary substantially over time or among
market makers, or in which little information is released publicly); and valuations based on other significant inputs that are observable in
active markets. The Company’s Level 2 financial instruments include corporate and municipal fixed maturity securities and mortgage
backed securities. Level 2 inputs include benchmark yields, reported trades, corroborated broker/dealer quotes, issuer spreads and
benchmark securities. When non-binding broker quotes can be corroborated by comparison to similar securities priced using
observable inputs, they are classified as Level 2.

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value of Level 2
financial instruments in which one or more significant inputs are unobservable or when the market for a security exhibits significantly
less liquidity relative to markets supporting Level 2 fair value measurements. The unobservable inputs may include management's own
assumptions about the assumptions market participants would use based on the best information available in the circumstances. The
Company does not have any Level 3 assets or liabilities carried at fair value at March 31, 2014.

The Company’s investment manager, American Money Management Corporation (“AMMC”) (an affiliate) is responsible for the valuation
process and uses data from outside sources (including nationally recognized pricing services and broker/dealers) in establishing fair
value. Valuation techniques utilized by pricing services and prices obtained from external sources are reviewed by AMMC’s internal
investment professionals who are familiar with the securities being priced and the markets in which they trade to ensure the fair value
determination is representative of an exit price. To validate the appropriateness of the prices obtained, the investment manager
considers widely published indices (as benchmarks), recent trades, changes in interest rates, general economic conditions and the
credit quality of the specific issuers. In addition, AMMC communicates directly with the pricing service regarding the methods and
assumptions used in pricing, including verifying, on a test basis, the inputs used by the service to value specific securities.

B. The company has no additional fair value disclosures.

C. The Company has categorized all the financial assets in the financial statements into the three-level value hierarchy as reflected in the
following table. See item 4 above for a discussion of each of these three levels.

Aggregate Admitted
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3
Assets
Bonds:
U.S. Government and
government agencies $ 13,133,843 § 12,410,196 $ 6,452,375 $ 6,681,468 $ -
States, municipalities and
political subdivisions 280,340,384 258,190,653 - 280,340,384 -
Foreign government 4,307,464 3,981,169 - 4,307,464 -
Residential MBS 158,954,195 134,538,930 - 138,521,168 20,433,027
Commercial MBS 68,663,272 64,049,925 - 65,868,897 2,794,375
Asset backed securities 41,331,453 40,698,634 - 34,652,708 6,678,745
All other bonds 379,187,272 332,225,628 531,298 370,449,373 8,206,601
Total bonds $ 945,917,883  $ 846,095,135 § 6,983,673 $ 900,821,462 $ 38,112,748
Non-affiliated common stock 37,930,266 37,930,266 33,355,060 1,525,000 3,050,206
Non-affiliated preferred stock 8,560,700 8,221,817 7,433,200 1,127,500 -
Other invested assets 2,166,160 1,690,469 - - 2,166,160
Policy loans 16,297,923 16,297,923 - - 16,297,923
Total financial assets $ 1,010,872,932 § 910,235,610 $§  47,771933 § 903,473,962 $ 59,627,037

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.
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Statement as of March 31, 2014 ofthe UNited Teacher Associates Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2013 were $70,277,214. As of March 31, 2014, $7,232,633 has been paid for incurred claims and claim
adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now $63,210,316 as a result of
re-estimation of unpaid claims and claim adjustment expenses principally on the long term care line of insurance. Therefore, there has
been a $165,735 favorable prior year development since December 31, 2013 to March 31, 2014. The decrease is generally the result of
ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional information becomes
known regarding individual claims.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.
Note 28 - Health Care Receivables
Not applicable.

Note 29 - Participating Policies

Not applicable.

Note 30 - Premium Deficiency Reserves

Not applicable.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics

No significant change.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

Not applicable.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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1.2
2.1
22
3.1

3.2
33

41
42

6.1
6.2

6.3

6.4

6.5

6.6
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7.2

8.1
8.2

8.3
8.4

9.1

9.11

9.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity?
If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Republic Indemnity Company of America, which owns Republic Indemnity Company of California, became a subsidiary of Great American Holding, Inc.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Texas Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors Cincinnati, OH NO NO NO YES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

) Compliance with applicable governmental laws, rules and regulations;

) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

) Accountability for adherence to the code.

(b
(c
(d
(e

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
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statement as of March 31, 2014 ofthe UUNited Teacher Associates Insurance Company
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

9.3 Have any provisions of the code of ethics been waived for any of the specified officers?

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

PART 1 - FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount:

PART 1 - INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.)

11.2 If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA:
13.  Amount of real estate and mortgages held in short-term investments:
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following: 1
Prior Year-End

Book/Adjusted Carrying Value

Yes[ | No[X]
Yes[ ] No[X]
Yes[ | No[X]
B, 0
G, 0
Yes[ | No[X]
2
Current Quarter

Book/Adjusted Carrying Value

T4.21 BONGS.....ocviiecieiictc ettt bRt bRttt n et ben
14.22  PrEfErTEA STOCK........uiveivieeieceseteeeteeeee ettt a bbb bbb
14,23 COMMON SEOCK. ......cvveiiitiiiecteteiie ettt ettt bbb bbbt b bbb sass
14.24  ShOrt-TEIM INVESIMENLS..........ouiveiiieeicicteie ettt bbbt bbb sen
14.25 Mortgage Loans on Real ESAte...........cocuiurirriiiiriieisceeis ettt enees
T4.28  AlLOHNET ..ottt bbbt bbbttt

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)... .
14.28 Total Investment in Parent included in Lines 14.21 0 14.26 @DOVE...........ccocvrvrireieieiniieieeiseie s

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

16. For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.3 Total payable for securities lending reported on the liability page:

17. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,

F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon 1 Wall Street, New York, NY 10286
17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ 1| No[X]
17.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5  Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
161853 American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:

Q08.1



statement as of March 31, 2014 ofthe UUNited Teacher Associates Insurance Company

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount

141 FaIM MOMGAGES. .....covcveeieciecie ettt bbb bbb e e e b e s b e e e e ettt bttt G
1,12 RESIABNHAI MOMGAGES. ... ...vvervverirerirerieeiisiseeii sttt sttt st s sttt s8R G
113 COMMETCIAI MOMGAGES. ... vvveiveieeisieiieiseiss et tess ettt s s b s s s bt s s s et s s b e sk s s8R s b8 bbb R s bbbt nn B
114 Total MOrtgages iN GOOM STANGING. ........cu ettt et bs sttt ee s £ b8 £EeeEeEeEReE £ s bbb bbb e 0

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUTEA tEIMS.........c.cviueiiiiicie ettt bbb nes G

Long-term mortgage loans upon which interest is overdue more than three months

1,31 FaIM MOMGAGES. .....coucieeiiecieciic ettt s b e e s s s b2 e e e e ettt bbbttt $
1,32 RESIABNTAI MOMGAGES. ... evvervverirerirriieiisisesiies sttt st sttt s st s s s e S e S8 S8 $
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months...

Long-term mortgage loans in process of foreclosure

141 FaIM MOMGAGES. .....coucvecieciecie ettt bbb s s s e b s s s s s s s st b2t bttt bttt sttt s bbbttt G
I T 10T = T (0PTSRS G
143 COMMETCIAI MOMGAGES. .. vvrverrereeisieireiseiss et teese ettt ess st s s s s s s s s s sssess b ee s s ek e s e R R s b8k e b e R bR b sttt nn B
144 Total MOrtgages in PrOCESS OF FOBCIOSUNE. .........cu e ettt sttt s s E bbbt e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..ottt e 0

Long-term mortgages foreclosed, properties transferred to real estate in current quarter

L3 T o o 0104 (oo =T 3OO
162 RESIHENTAI MOMGAGES. ... ..vevriviieiseieieiie ettt et s bbbk s bbb s s s s bbb s8R s kAot s et
1.63  Commercial mortgages

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL.......euveieererresriseieesteesesseesesessese s stsss st essss s s s st s s s s ess e s s s eesen s s 8 e e 8 e s E S8 ee £ RS eS8 e S e E 8 e R 2SR a £ s E e R bR e n R Rt enEes eEAeEsesEentneestest st s en st et 164.0

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?......
If yes, please provide the amount of custodial funds held as of the reporting date

Yes[ 1] No[X]

If yes, please provide the balance of the funds administered as of the reporting date..

Qo9



statement as of March 31, 2014 ofthe UUNited Teacher Associates Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

NAIC
Company
Code

2

D
Number

3

Effective
Date

)

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE

Q10




statement as of March 31, 2014 ofthe UUNited Teacher Associates Insurance Company

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. Alabama
2. Alaska....
3. Arizona...
4. Arkansas.... AR (.
5. California .CA|.
6.  Colorado.... .CO|..
7. Connecticut ..CT|..
8. DElAWATE.......ceviciicese et DE
9. District of Columbia...........ccoeuriereriireiecrescese e DC
10.  Florida.........ccoouce. .FLI|.. . .
11.  Georgia.. ., 683 328 . ., 781 774 .
12.  Hawaii ..12,849 |.. ..12,849 |..
13.  Idaho
14, lllinois
15.  Indiana
16. lowa
17.  Kansas

20. Maine..... . .
21, MaryYland.......c.ooeiirieee e MD
22, MasSaChUSELES.........cccvreveiirerrieicie e MA

23.  Michigan.........
24.  Minnesota..
25.  Mississippi
26, MISSOU.....cucveivrecicteiieic sttt

el il aial ol ol el alal ol el el ol al el el el ol ol el

27.  Montana.

28.  Nebraska....

29. Nevada........... . .
30.  New Hampshire.. .NH
31, New Jersey....

Zr—r=z

33.

34. L
35. L
36. L.
37.  Oklahoma... . L.
38, OFBOON.....ctecevetceees ettt s s anann L
39, PennSYIVaNIa.........ccovvreiirieeee s PA L
40. Rhode Island.. N..
41.  South Carolina SC L.
42.  South Dakota SD L.
43.  Tennessee TN L.
44,  Texas..... LIX L
45,  Utah.... WUTH L
46.  Vermont. WVT LGN
47.  Virginia

48, WashinGtoN.........ccoeuiveieieriieie s WA

49.  West Virginia..

50.  Wisconsin... LWL
51, WYOMING... ittt WY
52, AMENCAN SAMOA........crirerrriieirieieissiese et ssssssesseens AS

=Zz=

55, US Virgin Islands...
56.  Northern Mariana Islands...

LT79 .

..1,445,842

90. Reporting entity contributions for employee benefit plans.............
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveerieeniee e
92.  Dividends or refunds applied to shorten endowment or
Premium pPaying PEHOU. ........c.rueererrereureeseereeeeseseeeseeseeseessnesnenns
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS.........c.ceeerereereeeerneeneessesneeseeseeseeeeeens
94.  Aggregate other amounts not allocable by State...

95 Totals (Direct BUSINESS)......roooooroen 1445 842

96. Plus Reinsurance Assumed...

97. Totals (All Business)...........
98. Less Reinsurance Ceded

99. Totals (All Business) less Reinsurance Ceded.............ccovvernnne.

58001. Other fOreign........ccoeueeirveiirineseeses s

58998. Summary of remaining write-ins for line 58 from overflow page...

58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........

9498 Summary of remaining write-ins for line 94 from overflow page... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.

Q11




Statement as of March 31, 2014 ofthe UNited Teacher Associates Insurance Company

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust IlI
American Financial Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC (80%)
MidMarket Capital Partners, LLC (65%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company

{

Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.

n

Penn Towers, Inc.
Pennsylvania Oil & Gas Holdings, LLC

Terminal Realty Penn Co.

Waynesburg Southern Railroad Company
GAI Insurance Company, Ltd. *

Great American Specialty & Affinity Limited
Hangar Acquisition Corp.

Premier Lease & Loan Services of Canada, Inc.
Risico Management Corporation
Dixie Terminal Corporation
GAI Holding Bermuda Ltd.

GAI Indemnity, Ltd. #

Marketform Group Limited

Marketform Holdings Limited

Lavenham Underwriting Limited #
Marketform Limited

Gabinete Marketform SL

Studio Marketform SRL

Sampford Underwriting Limited #
Marketform Trust Company Limited

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Penn Central Energy Management Company

Premier Lease & Loan Services Insurance Agency, Inc.

Marketform Australia Pty Limited

Pennsylvania Lehigh Oil & Gas Holdings LLC

Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)

Marketform Management Services Limited
Marketform Managing Agency Limited

Q12

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
MI 46-1852532
OH 46-1480078
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BMU
GBR
OH 31-1446308
WA 91-1242743
WA 91-1508644
DE 31-1262960
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR 98-0412245
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




Statement as of March 31, 2014 ofthe UNited Teacher Associates Insurance Company

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Financial Resources, Inc. »

—

* Denotes insurer

AAG Insurance Agency, Inc.
Ceres Group, Inc.
Continental General Corporation
Continental General Insurance Company *

QQAgency of Texas, Inc.

Great American Advisors, Inc.
Great American Life Insurance Company *
Aerielle IP Holdings, LLC »
Aerielle, LLC ~
Annuity Investors Life Insurance Company *
Bay Bridge Marina Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)
Brothers Management, LLC (99%)
FT Liquidation, LLC
GALIC - Bay Bridge Marina, LLC
GALIC - Sorrento, LLC ~
GALIC Brothers, Inc. (80%)
GALIC Pointe, LLC
Manhattan National Holding Corporation
Manhattan National Life Insurance Company *

Skipjack Marina Corp.

United Teacher Associates, Ltd.
United Teacher Associates Insurance Company *

reat American Holding, Inc.

Agricultural Services, LLC
United States Commodities Producers, LLC (75%)
United States Livestock Producers, LLC (75%)

Livestock Market Enhancement Risk Retention Group * »

American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.

GAI Australia Pty Ltd

Great American International Insurance Limited *

Mid-Continent Casualty Company *

Mid-Continent Assurance Company *

Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *

Republic Indemnity Company of America *
Republic Indemnity Company of California *

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q12.1

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
OH 47-0463747 71404
TX 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 45-2969767
DE 26-4391696
OH 31-1021738 93661
MD 27-4078277
MD 27-0513333
FL 20-1246122
OH 45-3988240
MD 20-4604276
FL 45-5565693
OH 31-1391777
FL 45-1144095
OH 26-3260520
IL 45-0252531 67083
MD 52-2179330
TX 74-2180806
TX 58-0869673 63479
OH 42-1575938
OH 27-3062314
MT 45-4110027
NV 27-2354685
NV 27-4395897 14084
DE 31-0912199 35351
OH 31-0973761 37990
TX 59-1671722
AUS
IRL
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
CA 95-2801326 22179
CA 31-1054123 43753




Statement as of March 31, 2014 ofthe UNited Teacher Associates Insurance Company

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments » OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. TX 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ TX 31-0974853 38024
Great American Lloyd's, Inc. X 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51.5%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BMU
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety Claims and Litigation Services, LLC OH 46-4570914
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. (49%) CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Strategic Comp Holdings, L.L.C. LA 72-1331800
Strategic Comp Services, L.L.C. LA 36-4517754
Strategic Comp, L.L.C. LA 32-0050970
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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statement as of March 31, 2014 ofthe UNited Teacher Associates Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (US.or Parent, Subsidiaries Domiciliaryto Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
.................................................................................... 31-1544320 | ............... | 0000944707 [NYSE............... |American Financial Group, INC..........cccccoveurreveenmmnrerernnneercrnnnenens | OHucecctd JUIP e encceeseeeseesssssenensseseneeenens | OWNEISAIP. oo | o e [ e
.............. veee | 316549738 | ..o [ v | cevereeenenee. | American Financial Capital Trust Il..........ccoooevveviiencncninenenineee | DEeeeo | NIA........... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. .| 16-6543606 | ......cocovve | corerveererenes [ cveereieneenenneeen. | American Financial Capital Trust Hll...........cccocovcevevvevcnicvevcneneee | DEeeos [NIALL......... | American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 16-6543609 | ......covveen | corerrerrirerrenes [ overerreneenneneeee. | American Financial Capital Trust IV........ccooecveveevvevcncnivvivencnens | DEees [NIALL........ | American Financial Group, Inc.........ccccccoocvevercereeneneen. | Ownership........ | ...100.000 | American Financial Group, Inc.... |.......
.............. 1o [ 31-0996797 | ...oovvevis [ ceveeviieeiein | ceviveeieseneeenn. | American Financial Enterprises, Inc CT.......... |NIA........... | American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. .| 31-0828578 | ......covovee [ cvireiririviiees [ creereeineinineeen. | American Money Management Corporation OH..........|NIA........... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................. 27-1577326 | ...covevvvvene | cevvireeisiseien | veeesiieienenne. | American Real Estate Capital Company, LLC...........cccccoeeceeiveeee. | OH.... [NIALL.......... | American Money Management Corporation.................. | Ownership......... | .....80.000 | American Financial Group, Inc.... |.......
.............. 1o | 27-2829629 | ..o | veveereneinnes [ v | MidMarket Capital Partners, LLC DE......... NIA........... | American Money Management Corporation..................| Ownership......... | .....65.000 | American Financial Group, Inc.... |.......
.............. 141-2112001 | oo | e [ ceveeesieieneene. | APU Holding Company American Financial Group, Inc...........cccccoceevivevriennnnene. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 23-6000765 | ....ccvvreree | evrrererrnreereens [ cereereireineenenee. | American Premier Underwriters, INC......c..cvvcveneevicencnincneinenens APU Holding Company..........c.ccccecvuernereerireesenennee. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. 1o | 23-6297584 | ..ot | veeeirieieninns [ ceveesseeeeeenn. | The Associates of the Jersey Company American Premier Underwriters, Inc.............cccc.coeeeee.. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. 137-1094159 | .. | e [ e, | Cal Coal, Inc American Premier Underwriters, Inc..............ccccccoeeee.. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 95-2802826 | .......oovere | cvrirernirieinns | veeeireenineenen.. | Great Southwest Corporation..........c.evceceicenicsseieeiesees American Premier Underwriters, Inc.............cccc.cceeee.. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. 1 | 35-6001691 | ....ocveveves | vererrrreeesines [ cevveeisiseeenenene. | The Indianapolis Union Railway Company American Premier Underwriters, Inc..............cccccovee.. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. .1 13-6400464 | .........ccceo. | coeeereieienns | cevereiesieeneenn... | LEIGH Valley Railroad Company. American Premier Underwriters, Inc..............ccccocveeee. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 46-1665396 |......ccocovns [ corveeerirenns [ eeviieienineennn. | Pennsylvania Lehigh Oil & Gas Holdings, LLC.............ccccceceeeveeee. |PAL...... [NIAL.......... | Lehigh Valley Railroad Company..........c.cccccoeevrvneeene. | Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
v | 20-1548213 | e | e [ Magnolia Alabama Holdings, Inc American Premier Underwriters, INC........c.ccoovvvirivannnns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
v | 20-1574094 | ..o | e e Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, INC.........c.cccocoeviriivriinnnne Ownership......... ...100.000 | American Financial Group, Inc.... |.......
. |46-1852532 Michigan Oil & Gas Holdings, LLC.........ccccceviirvirinniirenieenenns Ml........... NIA........... American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......
46-1480078 | ... . | Ohio Oil & Gas Holdings, LLC... .. |American Premier Underwriters, Inc.. . | Ownership. .| ...100.000 |American Financial Group, Inc.... |.......
... | 13-6021353 The Owasco River Railway, Inc. American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......
. 131-1236926 PCC Real Estate, Inc American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......
76-0080537 | ... . |PCC Technical Industries, Inc. .. | American Premier Underwriters, Inc.. . | Ownership. .| ...100.000 |American Financial Group, Inc.... |.......
... | 31-1388401 PCC Maryland Realty Corp PCC Technical Industries, INC............cccceverrerrrerienrinns Ownership ...100.000 | American Financial Group, Inc.... |.......
. 106-1209709 Penn Central Energy Management Company............cccccevieeriiennnns DE......... NIA.......... American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......
23-1537928 | ... . |Penn Towers, Inc .. | American Premier Underwriters, Inc.. . | Ownership. .| ...100.000 | American Financial Group, Inc.... |.......
... | 46-3246684 Pennsylvania Oil & Gas Holdings, LLC American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......
1or | 23-B000766 | ..o | verererereirinies [ eerereisireneiseenenns Pennsylvania-Reading Seashore Lines...........cccovvvvvererieneriennns N NIA.......... American Premier Underwriters, INC........ccccoevvirivannnns Ownership......... | ..... 66.670 | American Financial Group, Inc.... |.......
1236207599 | ..o | s [t Pittsburgh and Cross Creek Railroad Company............cccocvvveieenne PA.......... NIA.......... American Premier Underwriters, INC........ccccoevvinivinnnne Ownership......... | ..... 83.000 | American Financial Group, Inc.... |.......
............... 23-1707450 | ...oververens | cerrerierierens [ erveveseesieseenn, | TEMMINGl Realty PENN COo...ovvvvevivcicisieesceieceeesiisisesssniennens | DG | NIAL.......... | American Premier Underwriters, Inc.............ccccevveeene. | OWnership........ | ...100.000 | American Financial Group, Inc.... |.......
1231675796 | v | s [t Waynesburg Southern Railroad Company...........ccccervvieeereinnenn. PA.......... NIA.......... American Premier Underwriters, INC.........cccoovvvirivinnnns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.......................................................... GAl Insurance Company, Ltd.........cccccevererenierienneniseseisnenesees | convensensenns | Aueieineee. | APU Holding Company.........cccccevveiercsieiieseenenn. | OWnErship........ | ...100.000 | American Financial Group, Inc.... | .......
.......................................................... Great American Specialty & Affinity Limited............cccovevecreiviivieinns | correrienenn | NIAL. | APU Holding Company.........cocccvvvvercniniieneinnenens | OWNErship........ | ...100.000 | American Financial Group, Inc.... | .......
v [ 31-1448308 | ... | e [ Hangar ACQUISIION COMP.........cvueuivieririiriieieeiesese e OH.......... NIA........... APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
91242743 | i | s [ Premier Lease & Loan Services Insurance Agency, InC................... WA......... NIA.......... APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
............... 91-1508644 | .......cccoeoevr | cerreresrinrens | cevviesieiienenn. | Premier Lease & Loan Services of Canada, InC.........ccevevevvcvveeee | WAL, [ NIA.......... |APU Holding Company........c.ccccccovuvrvrerenireirennnnen. | OWnErship........ | ...100.000 | American Financial Group, Inc.... |.......




statement as of March 31, 2014 ofthe UNited Teacher Associates Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10

1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (US.or Parent, Subsidiaries Domiciliaryto Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0084...... American Financial Group, Inc........ 22179...... 95-2801326 Republic Indemnity Company of America Great American Holding, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 43753...... 31-1054123 | ... . | Republic Indemnity Company of California . | Great American Holding, Inc.. . | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
31-1262960 Risico Management Corporation...............ccceveereenreereennennseeneeensenns APU Holding Company Ownership ...100.000 | American Financial Group, Inc.... |.......
. 1310823725 Dixie Terminal Corporation American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc.... |.......
27-4521779 | ... . | Atlas Building Company, LLC .. | American Financial Group, Inc... . | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
... | 31-0823725 Dixie Terminal Corporation American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc.... |.......
. 198-0606803 GAIl Holding Bermuda Ltd American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc.... |.......
98-0556144 | ... . | GAI Indemnity, Ltd..... . | GAl Holding Bermuda Ltd . | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................... Marketform Group Limited GAIl Holding Bermuda Ltd Ownership ...100.000 | American Financial Group, Inc.... |.......
.......................................................... Marketform Holdings Limited............ccoovvrniniencseisrssenisiienenns | cvveneenenns | NIALL......... | Marketform Group Limited .. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.......................................................... Lavenham Underwriting Limited...........cc.coccrevinrnrncrininincrierneinenens [ eevevennnns [ IAnecccee. | Marketform Holdings Limited .. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.......................................................... Marketform Limited..........cccovvrerereninennseeenseennesesnesseesssnns | censeneenenns | NIAGci.. | Marketform Holdings Limited..........cooooeevvviivcineenenn.. | Ownership........ | ...100.000 | American Financial Group, Inc.... | .......
.......................................................... Gabinete Marketform SL...........cocovvrrivennrnincverneneieseninnnerens [coeneneenenees | NIAc | Marketform Limited.......o.ovvceenccvciecncncccincneee. | Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
.......................................................... Marketform Australia Pty Limited..........c.ccccoeivivrrerrinninrencinnisienens | convenveenenn | NIAGio. | Marketform Limited......oeceecccisceccveiesceeeen. | OWnETship.......... | ...100.000 | American Financial Group, Inc.... | .......
.......................................................... Studio Marketform SRL.......c.cccvevrvernirrrernircrernsneniessnsierenes | weeneeneenenees | NIAcs | Marketform Limited.......o.ovvceevccvcienccncccincneee. | Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
.......................................................... Marketform Management Services Limited wecvereeeenee | NIALLL......... | Marketform Holdings Limited .. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.......................................................... Marketform Managing Agency Limited v | eevrerenennes | NIALL......... | Marketform Holdings Limited ... | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.......................................................... Sampford Underwriting Limited...........ccccoveveveinisererininencrinnenes [ cecvevevenens [ IAueceee. | Marketform Holdings Limited............ccoovevcvviviieceeen. | Ownership......... | ...100.000 | American Financial Group, Inc.... | .......
ceee [ [ [ | e Marketform Trust Company Limited Marketform Group Limited............cocvvvrreirerninnrennns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.............. .| 061356481 | .....cooovevene | covererinennirens | cevererernnneneen. | Great American Financial Resources, Inc. American Financial Group, InC.........ccccocovevvvvrvveneerennn. | Ownership......... | ...100.000 | American Financial Group, Inc.... |1.....
.................................................................................... 11422717 | oo v [ v | AAG INSUrANCE AGENCY, INC...ooiviiieee s Great American Financial Resources, Inc..................... | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
ceen | 341017531 | e | e | e Ceres Group, Inc Great American Financial Resources, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
| AT-0717079 | oo | e | e Continental General Corporation Ceres Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
AT-0483747 | ... | v | e Continental General Insurance Company. Continental General Corporation..............ccccccuevniunenee Ownership......... ...100.000 | American Financial Group, Inc.... | .......
ceen | BA-T94T042 | o e | e QQAgency of Texas, Inc Ceres Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
311395344 | .. | e | e Great American Advisors, Inc.... Great American Financial Resources, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
13-1935920 | ... v | e Great American Life Insurance Company. Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc.... |.......
ceer | A5-29B9767 | ..o | e | e Aerielle [P Holdings, LLC Great American Life Insurance Company..................... Ownership American Financial Group, Inc.... |2.....
[ 26-4391696 | ... | i | e Aerielle, LLC Great American Life Insurance Company..................... Ownership American Financial Group, Inc.... |2.....
31-1021738 | .. | e e Annuity Investors Life Insurance Company Great American Life Insurance Company.............cc..... Ownership American Financial Group, Inc.... |.......
27-4078277 | ... . | Bay Bridge Marina Hemingway's Restaurant, LLC .| Great American Life Insurance Company.. . | Ownership. American Financial Group, Inc.... |.......
... | 270513333 Bay Bridge Marina Management, LLC..........ccoccoveneuninisincnininenes Great American Life Insurance Company.............cc... Ownership American Financial Group, Inc.... |.......
. 120-1246122 Brothers Management, LLC Great American Life Insurance Company.............cc.... Ownership American Financial Group, Inc.... |.......
45-3988240 | ... . | FT Liquidation, LLC.... .| Great American Life Insurance Company.. . | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.| 20-4604276 GALIC - Bay Bridge Marina, LLC Great American Life Insurance Company.............cc... Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 45-5565693 | ......ccovree | cererrenienienes | erverernenieneneens | GALIC - SOMIENtO, LLC....oicee e Great American Life Insurance Company..................... | Ownership......... | .....65.000 | American Financial Group, Inc.... |2.....
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. 131-1391777 GALIC Brothers, INC........cvvvveiririieieieisseiessssessee e Great American Life Insurance Company. Ownership......... | ..... 80.000 | American Financial Group, Inc.... |.......
45-1144095 | ... . | GALIC Pointe, LLC.......cccovvevrrrenee .| Great American Life Insurance Company.. . | Ownership......... | ..... 65.000 | American Financial Group, Inc.... |2.....
. | 26-3260520 Manhattan National Holding Corporation Great American Life Insurance Company. Ownership ...100.000 | American Financial Group, Inc.... |.......
45-0252531 Manhattan National Life Insurance Company Manhattan National Holding Corporation..................... Ownership ...100.000 | American Financial Group, Inc.... |.......
52-2179330 | ... . | Skipjack Marina Corp..... .| Great American Life Insurance Company.. . | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
. | 74-2180806 United Teacher Associates, Ltd Great American Financial Resources, Inc Ownership ...100.000 | American Financial Group, Inc.... |1.....
58-0869673 United Teacher Associates Insurance Company. United Teacher Associates, Ltd...........cccceovrirnriennnn. Ownership ...100.000 | American Financial Group, Inc.... |.......
... |42-1575938 | ... . | Great American Holding, Inc .. | American Financial Group, Inc... . | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
. 127-3062314 Agricultural Services, LLC Great American Holding, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......
A5-4110027 | oo | e [ e United States Commodities Producers LLC............cocovvrivrnireirennn. MT......... NIA........... Agricultural Services, LLC.........ccovvivieirevieereiniinnnns Ownership......... | ..... 75.000 | American Financial Group, Inc.... |.......
27-4395897 | ..o [ v [ Livestock Market Enhancement Risk Retention Group..................... NV......c.. A, United States Commodities Producers LLC.................. Ownership......... | coo.... 1.000 | American Financial Group, Inc.... |2.....
27-2354685 [ ..o | e | e United States Livestock Producers, LLC............cccccevvvrvriieviiiennn NV......... NIA........... Agricultural Services, LLC........covuvvvieeniereirniniinnnns Ownership......... | ..... 75.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 14084...... 27-4395897 | ... [ e [ Livestock Market Enhancement Risk Retention Group.............c........ NV.......... A, United States Livestock Producers, LLC.... Ownership......... | ..... 99.000 | American Financial Group, Inc.... |2.....
0084...... American Financial Group, Inc........ 35351...... 310912199 | ..o [ e e American Empire Surplus Lines Insurance Company...........ccccvvuvuee. DE......... A, Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 37990...... 310973761 | .o [ corereirererees [ American Empire Insurance Company...........ccoueeereererenrerereereneenens OH.......... A, American Empire Surplus Lines Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.............. 591671722 | .o | e | cvvevevseieerenene. | American Empire Underwriters, InC.......c.ovvvvevevnevcrieicneveneinnnes | TXeovieene [NIAL......... | American Empire Insurance Company.............c.c.oe...... |Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
........................................................................................... GAl Australia Pty Ltd Great American Holding, InC..........c.ccccovvvevrvirernnnnnne | Ownership........ | ...100.000 | American Financial Group, Inc.... |.......
................................................................................................................................................................. Great American Intemational Insurance Limited............c.ccccooevevenees [IRL.cccces [1A........... | Great American Holding, InC...........ccccocvevvneirecneirenen. | OWnership......... | ...100.000 | American Financial Group, Inc.... | .......
0084...... American Financial Group, Inc........ 23418...... 730556513 | ..o [ e e Mid-Continent Casualty Company Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 15380...... 731406844 | ..o | e [ Mid-Continent Assurance Company Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 1379%...... 38-3803661 | ....everere [ cererirrireierees e Mid-Continent Excess and Surplus Insurance Company.................. DE......... A, Mid-Continent Casualty Company............cccoevrivrenec. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 30-0571535 | ....oovveres [ cererrirerinninees [ wvereiennenenenn.. | Mid-Continent Specialty Insurance Services, Inc OK..........NIA........... |Mid-Continent Casualty Company.............cccccccruueenen. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 23426...... 730773259 | ..o e [ Oklahoma Surety Company. Mid-Continent Casualty Company..........c.cccoevreenrenec. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 16691...... 31-0501234 | ..o [ s e Great American Insurance COmMPany............ccocuevereeremeeeennereeeeenenns OH.......... A, American Financial Group, INC.........cccocvevrrneieienins Ownership......... ...100.000 | American Financial Group, Inc.... | .......
.............. ceer | A5-29B9767 | ..o | e | cerrenenneneneee.. | Arielle 1P Holdings, LLC Great American Insurance Company Ownership......... | .....37.500 | American Financial Group, Inc.... |2.....
.............. | 26-4391696 | ..o | v | e | Aerielle, LLC Great American Insurance Company Ownership......... | .....37.500 | American Financial Group, Inc.... |2.....
.................................................................................... 31-1463075 | ....ooovveves [ cverrvevenees [ cvereeenneeeeen. | American Signature Underwriters, INC.........coevevevvcvevcvcneneiieene | OHucc | NIALL......... | Great American Insurance Company..............c.cc.......... | OWNErship......... | ...100.000 | American Financial Group, Inc.... |.......
e [ 59-2840291 | ... | e | e Brothers Property Corporation Great American Insurance Company............ccoc.ceeneenee Ownership......... | ..... 80.000 | American Financial Group, Inc.... |.......
ween | 20-B173494 | oo | e | e Brothers Le Pavillon, LLC...........ccovvniiieinercieneeseseserenis Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.120-5173589 Brothers Le Pavillon (SPE), LLC Brothers Le Pavillon, LLC...........cccovvvrneneineiencns Ownership ...100.000 | American Financial Group, Inc.... |.......
25-1754638 | ... . | Brothers Pennsylvanian Corporation...... . | Brothers Property Corporation Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
... |59-2840294 Brothers Property Management Corporation Brothers Property Corporation Ownership ...100.000 | American Financial Group, Inc.... |.......
. | 20-4498054 Crescent Centre Apartments Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc.... | 1.....
31-1277904 | ... . | Crop Managers Insurance Agency, Inc.. .| Great American Insurance Company. .. | Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
. 131-0589001 Dempsey & Siders Agency, Inc Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 31-1341668 | ....ccovvevee | evreererreieerenns | vevereereincnnennen. | EdEN Park Insurance Brokers, INC........c.cvvevcerieveereneineinennencnes Great American Insurance Company..............ccoceeveen.. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
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.............................................................................. El Aguila, Compafiia de Seguros, S.A. de C.V.....cccocovvvvivierrnirens Great American Insurance Company.............ccccc.euee... | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
...................... . | Financiadora de Primas Condor, S.A. de C.V. .| El Aguila, Compafiia de Seguros, S.A. de C.V.. . | Ownership. .....99.000 | American Financial Group, Inc.... |.......
v [39-1404033 | ... e e Farmers Crop Insurance Alliance, INC..........c.ovveerrererernesieieins Great American Insurance Company.............coeueerinns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
. | 13-3628555 FCIA Management Company, Inc Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
...................... . | Foreign Credit Insurance Association . | Great American Insurance Company. ..|Management..... ..... | American Financial Group, Inc.... |3.....
... | 31-1753938 GAIl Warranty Company Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
. |31-1765544 GAl Warranty Company of Florida GAl Warranty COMpany...........coveerrnierneeeesmenensnenns Ownership ...100.000 | American Financial Group, Inc.... |.......
...................... . | GAI Warranty Company of Canada Inc.. .| Great American Insurance Company. .. | Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
... |45-5565693 GALIC - Sorrento, LLC......cooveiiierieieirrieeeisseseeiesssssseesei s Great American Insurance Company. Ownership......... | ..... 35.000 | American Financial Group, Inc.... |2.....
wee [45-1144095 | ..o [ | e GALIC Pointe, LLC Great American Insurance Company. Ownership......... | ..... 35.000 | American Financial Group, Inc.... |2.....
.............. L |61-1329718 | ... | evrereineirens | cevireieeissnenee.. | Global Premier Finance Company. Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... T4-2693636 | ....cooovrerers | cevrvrervrnirenns | vevirereinsennennn. | Great American Agency of Texas, INC.....vvvveeeeereereenenseenennnns Great American Insurance Company.............cc.cceuee... | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 26832...... 95-1542353 | ... [ e [ Great American Alliance Insurance Company. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 26344...... 15-6020948 | .....oovvvvie | e [ e Great American Assurance Company Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 398%...... 61-0983091 | ..o [ eorerrerireirernes e Great American Casualty Insurance Company.............ccvereereues Great American Insurance Company............coceeeeneenees Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 311228726 | ... [ v [ | Great American Claims Services, INC........evveceeeevecneicrennieines Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 10646...... 36-4079497 | ..o e e Great American Contemporary Insurance Company...........c.ccec.u... Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 37532...... 31-0954439 | ....oovvveres e e Great American E & S Insurance Company..........cccoeeeeverenercnnns Great American Insurance Company............cvceeeeneenees Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 41858...... 311036473 | ..o [ e [ Great American Fidelity Insurance Company Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 31-1652643 | ......ccovvvevs [ cverririnninens [ covereiennenenn. | Great American Insurance Agency, Inc Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 22136...... 13-5539046 | ......covvrene | rererierirrirenes | e Great American Insurance Company of New York..........ccoccceeeenee. Great American Insurance Company............coceeeeneenee. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 38024...... 31-0974853 | ... [ e [ Great American Lloyd's Insurance Company..........cccocvevrereveneeneen. Great American Insurance Company..........coveereevenees | QM@ i [ e American Financial Group, Inc.... |4.....
.................................................................................... 311073664 | ... [ v [ v | Great American LIOYA'S, INC......eovevecicireeeeeeeeseeees Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 31-0856644 | ........cocov. [ cvererirvrninees [ cvereieineeeenn. | Great American Management Services, INC........c.ceeieniircrcinninees Great American Insurance Company...............c.ccc........ | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 38580...... 311288778 | ..o e [ Great American Protection Insurance Company............cccccceuvrenecn. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 31-0918893 | ... [ e [ | GTEAE AMENCAN RE I Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 31135...... 311209419 | oo s e Great American Security Insurance COmMpany...........ccocoeeeeerrerenenne Great American Insurance Company.............coc.eveneenee Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 33723...... 311237970 [ oo e e Great American Spirit Insurance Company Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... | .......
................................................................................................................................................................. Insurance (GB) Limited Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
. 159-1263251 Key Largo Group, INC.......coveeeeireireieeeeneiseeeiseisessine e Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc.... |.......
34-1607394 | ... ..|National Interstate Corporation.............. .| Great American Insurance Company. .. | Ownership......... | ..... 51.500 | American Financial Group, Inc.... |.......
... | 34-1899058 American Highways Insurance Agency, Inc. National Interstate Corporation Ownership ...100.000 | American Financial Group, Inc.... |.......
.131-1548235 Explorer RV Insurance Agency, Inc National Interstate Corporation Ownership ...100.000 | American Financial Group, Inc.... |.......
98-0191335 | ... . |Hudson Indemnity, Ltd........... . | National Interstate Corporation.. .. | Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
. |66-0660039 Hudson Management Group, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 34-1607396 | .....ooovreveer | cevrvererreirerenns | vevereereneennenenn.. | National Interstate Insurance Agency, INC........cocveeveeencinininneiniens National Interstate Corporation............c..ccocoevveercereenene. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
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....................................................................................................... Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, Inc Management..... |................. | American Financial Group, Inc.... |5.....
0084...... American Financial Group, Inc........ 32620...... 34-1607395 | ... . | National Interstate Insurance Company..... . | National Interstate Corporation.......... ..| Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 11051...... 99-0345306 National Interstate Insurance Company of Hawaii, Inc..................... National Interstate Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 43-1254631 TransProtection Service Company National Interstate Insurance Company Ownership ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 41106...... 95-3623282 | ... . | Triumphe Casualty Company. . | National Interstate Insurance Company. .. | Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 21172...... 86-0114294 Vanliner Insurance Company National Interstate Insurance Company Ownership ...100.000 | American Financial Group, Inc.... |.......
.............................................................................. Vanliner Reinsurance Limited...........ccovvininiiiicnnieesieens National Interstate Insurance Company Ownership ...100.000 | American Financial Group, Inc.... |.......
20-5546054 | ... . | Safety Claims & Litigation Services, LLC... . | National Interstate Corporation .. | Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
... |46-4570914 Safety Claims and Litigation Services, LLC...........cccovvriererriniannns National Interstate Corporation Ownership ...100.000 | American Financial Group, Inc.... |.......
wee | 272226948 | ... [ e | e Pinecrest Place LLC Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
871850814, | ... v | e PLLS Canada Insurance Brokers Inc Great American Insurance Company Ownership......... | ..... 49.000 | American Financial Group, Inc.... |.......
............... 31-1293064 | ....coovvvvvene | cerrrrrnrerens [ eerereniniiennnnn. | PrOfessional Risk Brokers, INC.......ov.veveevieiviiinennessnieessiennns Great American Insurance Company.............cc.cceuee... | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
e | 721331800 | oo e | e Strategic Comp Holdings, L.L.C..... Great American Insurance Company............coceeeeneenees Ownership......... ...100.000 | American Financial Group, Inc.... |.......
| 36-A51TT54 | oo [ e [ e Strategic Comp Services, L.L.C..... Strategic Comp Holdings, L.L.C......cccovvrvivvveriinnrnn. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
............... 32-0050970 | ...ovovvererens [ eorerrinrinrieees [evererernereenne | Strategic Comp, LL.C..vvvvvivcicinirceisenevesssenenierneneneeenns | LA [NIALL......... | Strategic Comp Holdings, L.L.C..........cccccovcvvvvnvenennen. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
ceen | 310686194 | ..o | e | e One East Fourth, Inc American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
310883227 | ..o v | e Pioneer Carpet Mills, Inc American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 311119320 [ oo [ [evererennereerenees | TESHOIAINGS, INCeviniiiiiiccccec s American Financial Group, InC.........ccccocovevvvvvvneirenene. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 31-0728327 | ...ovvvvvens v [ eoneecieninnennenees | TAIEE EASEFOUIH, INCuvviiicss i American Financial Group, InC.........ccccccocevvinvneineneen. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......

Asterisk Explanation

1 Another affiliated company owns 1% or less of the shares.

2 The entity is owned by more than one company within the AFG Group.

3 Great American Insurance Company is the majority member of the Association

4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned.




statement as of March 31, 2014 ofthe UUNited Teacher Associates Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? NO
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? NO

Explanations:
1.

N o ok wbd

Bar Code:

T 000D AR 000D RO AL o
* 6 347 9201449000 O0O0 1 = * 6 347 92 01444700001 =
T 000D O AL 0. 000D 1R 0L o
* 6 347 9201436150000 1 = * 6 347 92 01444280000 1 =
T 000D IR LA AR o T 000D TR VAR o
* 6 347 92 0144450000 1 = * 6 347 92 01444 90000 1 =
AT ORI O ARRRLAATAROAL o

* 6 347 9201444600001 =

Q14
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Overflow Page for Write-Ins

NONE

Q15



statement as of March 31, 2014 ofthe UUNited Teacher Associates Insurance Company

SCHEDULE A - VERIFICATION

Re

al Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

Book/adjusted carrying value, December 31 of prior YEar..........c.coceveveeveveveieesieerininnnns
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. .........c.rveerrrrerrereierenrseieeesssseseeseeseseenens B R
2.2 Additional investment made after acquisition. I B ° AR .
Current year change in eNCUMDIANCES...........c.ccvvveveercvrirerereeee e o) B Y N B . .

Total gain (loss) on disposals............
Deduct amounts received on disposals..........c.cocveeeeerierinenee
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation

Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8)..........cccceuerrerrrereriinneeissesesssse e

Deduct total nonadmitted amounts

Statement value at end of current period (Line 9 MinUS LiNE 10)......c.veveiiiuiieierisisiersissiesseessssssessessssessssssssssessessssassesssssnens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

12.
13.
14.
15.

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

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
AcCrual Of dISCOUNL........cvurvrrvrrrrerieiessiesssis et ssenens Y
Unrealized valuation inCrease (deCrease)..........ccovvvrerererrierensssnsensesnneenens )
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees

Total foreign exchange change in book value/recorded investment excluding accrued interest
. Deduct current year's other than temporary impairment recognized
11.

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total valuation allowance
Subtotal (Line 11 PIUS LINE 12)......uuvereeierirrireieeesissieessissississ st sessessssssnes
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Ling 14)........cccoeriniinnsnnninns

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok w

©

. Deduct current year's other than temporary impairment recognized
11.

Book/adjusted carrying value, December 31 of prior Year..........ccocveeveeieierrisneseinnens
Cost of acquired:

2.1 Actual cost at time of acquisition................
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.
Accrual of discount.............cceevirieiriinnnns
Unrealized valuation increase (decrease).
Total gain (loss) on disposals...................
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value

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

................................. 1,656,559

.................................... 995,164

..508,074
..115,668

12.  Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.euiuiieiieiiiiieiieisiiesieississiesisssssesesssssssssesssssssessssssessess | sossessesssssssessessssassesnsas 1,690,469
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI..........cceiiieiieinieieeeieesseesssessesssiens | cversssssessessssessesenns 871,039,159 769,495,708
2. Cost of bonds and StOCKS CQUIMEM.............c.evueviriieeieiiiece ettt ettt b s bbb sse e 182,480,850
3. ACCTUAI OF QISCOUNL........coiiuiiiieicicieie ettt bbb bR bbb s s 447175
4. Unrealized valuation iNCrEASE (ABCTEASE)..........cuurwurerrurrereereeeeeeeseessseeeseesesssssse e ssesses s ssessestess e ssessesssesssssessesssssessessassnssnes 147,072
5. Total gain (I0SS) ON AISPOSAIS...........ccviuirireiiiiieieieieis ettt bbb bbbt bbb s bbbt s s s b s st sn e 2,916,131
6. Deduct consideration for bonds and stocks disposed of... .82,812,285
7. Deduct amortization of premium.... ..1,138,590 4,247,885
8. Total foreign exchange change in book/adjUStEd CATYING VAIUE............c.cuiveieiiirie ettt sstesses | sebessesiss s s e s e b s s s bse s s s st e s st s esas | sebstessesssesse s s ssses s s s s s b s
9. Deduct current year's other than temporary impairment recognized..................... 1,357,608
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ..892,247,218 871,039,159
11.  Deduct total nonadmitted @amOouNts.............ccoeueiercvierieicseee e e ] e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......c.ooiiiiieiiiciiieesiee et sssseresss s sssseesessssesens | evseresssesessnssessnsesens 892,247,218
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statement as of March 31, 2014 ofthe UNited Teacher Associates Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds
2

and Preferred Stock by NAIC Designation
4

Book/Adjus:ed Carrying Acquisitions Dispozitions Non-Trading Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying BooklAdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o INAIC T ()it t e est st ssntns | sesesesses st 632,512,625 | ....covvrrrrrireniienne 64,424,212 | c.oooevvrrie 49,205,280 | ....oovvvererriirnenes 81,336,997 | ..evvrrrerrcriiiienns 729,068,554 | ....oovvvvereriiereeineesniisessiinens | eeerisesssisesssisesssssssssssesesinns | sresnsessisnesssiend 632,512,625
2. NAIC 2 ()euurrereresieenises sttt | sesssinsnss s 171,298,545 | ..oovovvveeerircinns 1,997,200 | ..ooovcvererirnrininnne 7,235,462 | ..o (63,321,524) | ..covvorerririnens 102,738,758 | ...cvvvrmerevicerisesniiseesssennins | osesesssesssssssssssesssssesssssssses | soesssssssesssssssssnns 171,298,545
3. 29,208,007 131,118 16,373,026 29,208,007
4. INAIC 4 (B)..ncvverereiieeriresiii ittt | seseensse e 13,169,120 | ...vvermcrreerceriierriineens 9,016 | .ovveorrrireeriiicenens 1,091,712 | oo (3,437,327) | oo 8,649,007 |...cvvermeriiiecriressiiessiinennies | cneresineeses st nnenes | seesesiesene e 13,169,120
5. INAIC 5 (@)t sttt st st ntas | sesestessensease s enteneas 1,912,975 | oeerseereneeeies | e | e (668,362) | ..vovreverererrrnrinens 1,284,613 | oooeeeeecrcseeseeeneiees | et | e 1,912,975
B, NAIC B (2)..ouurevererrireririrerisicesiseessssessss s sessss st ssssssesssssessssens. | conssssssssssssnssessseees 568,564 | ...vooucrrerinniiscnnesnini i | e [P0 A5) | 3,535) | coveverirennnineniiens 567,054 | .ovvoorirerninisnsesnenssnnssscnnsenns | aneresssesssssssnsssssssesssnnssssssess | aresesssessans s 568,564
7. TOMIBONGS. ..ottt snsssnenns | evseensesssesesnesnens 848,669,835 | ......coverrirriinnnnnd 67,430,428 | ..o 57,661,546 | ..cocvvrereririririineens 202,385 | .o 858,641,102 | ...oovvveererrereereeereeeeene (O PR [0 848,669,835
PREFERRED STOCK

8. INAIC Ttttk | 8RR E R8s | R8s R R R R R RS | £HE8 1R R R R R | £ERE R SRR R R | 4R R Rk R | 1R R AR R eR | R R Rkt | HEse R
0. NAIC 2ucieeie st sttt | eesis sttt 993,750 | ..ourverreririereiena 4,228,000 [ ..cvvermeererimeenereeeiseenssnenenes | seesessesessssessssessssnnens (S A 5,221,817 | eeeireeeeirneenisssscessssessssnesees | seseesisssssssssse s ssssessssenes | esessssssssssesesssssens 993,750
10, NAIC Bttt | nesest et 3,000,000 |.ouuevermureesmeensmmeeresiseessssnenens | reeeesseesss st st | sesieeest st | nesest st 3,000,000 | .ouuvvermareeemmerssmseesssenssseeees | eesseesessesessssesessesssssessssenes | eeesessssessssesssesees 3,000,000
11 NAIC 4t R8sk | R8RSR R R e8| HERE SRR R RS | SHERE R | SRR RS R RS R R R | SRR R R R Rt | R R en | iR | Hes iR
12, INAIC Bt R 1| £4E 8RR R 68 | HERE SRR | AR RS es | SeLER SRR R R | SRR RS bRt | e bR n e | iR | R
13, INAIC Biovvveeerereeeestses sttt ss s b | €888 E LR R e ne0£0 | £E8E 10 EEE 0L E LR R R0 | 4EERE 1L R R LR R EE 18RS | 44LEEE LR LR RS AR R0 | SHeLERE LRt enen s | oeeeER R Rt ennt | et | e
14, Total Preferred SIOCK.........vviriwerricriiiseeriisissseesiesessessssessssseessssesssssesnns | sesssssssssssessssssens 3,993,750 | .covvocriinniniinnes 4,228,000 | ..vooorieeienincceienne e (O 67 | 8,221,817 | coovvvivriernsirisscsnisssninnns (] SRR (O O 3,993,750
15.  Total Bonds and Preferred Stock 852,663,585 | ........ooverrrrrriienne 71,658,428 |.... 57,661,546 | .....covonierrirecriiiienns 202,452 866,862,919 | ....ovvorerrircrriieerriereienes 0 852,663,585
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§....12,545,967; NAIC28§......... 0;

NAIC3§....... 0; NAIC4S....... 0; NAIC5S.......

0;

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




statement as of March 31, 2014 ofthe UUNited Teacher Associates Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oeuiireeeeie ettt | creeriesiesrs s 12,545,967 |....ccocoueee. XXX oo | v 12,545,967 | oo 325 |

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHOE YEAI..........ccviueiriiriieieiceie ettt sss st ssssensesns | sssessessssessessessssessessees 16,450,937 | oo, 31,842,631
2. Cost of short-term iNVESIMENES ACGUITEM...........c.eviviiieieiciece ettt ettt bbb ssse s snes | sessessssessessessssensesansaes 33,853,991 | oo 149,091,578
3. ACCTUAL OF BISCOUNL........ooiiiiici bbbt | ek bbb | HEb bbb
4. Unrealized valuation INCIEASE (ECIEASE)........cuivuiuiuireiritiiieie sttt ettt b s bbb s bt s s ss st ss s ssbensesssssnss | absssessessnsessessesssessebsssessesses st ssesses | ebsesssessesastesses s s essessesn s sse st ensensis
5. Total GaiN (I0SS) ON QISPOSAIS........uuruurererrerereiseesessseseeeesesessesesseesesssssseesessessses e ssessess s s st eesse s ssessee s s s s st enssessessensanssessess | Hressessssssssessassassnessessassnssessassassanes | sesmssessassssssnssessassnssessessanssnssnssssnne
6. Deduct consideration reCeived 0N QISPOSAIS............ccreiiiiueiiiiieieiee ettt ettt s bt s et sssaebenas | ebessesesesisaetesstesesseaas 37,758,961 | ..o 164,483,272
7. Deduct amOTHZAtION OF PIEMIUM. .........ovuiueereirecereieiseeseeeeese e eseeese b e s e se st es e bs e s ss et E8 e b e R s e b bR Eee b bs R enE e | H4eeseeEant e e esseebee b e b s eesenb et et enbenbenen | Hbsebseesaetes et entens e b sesses b st ssenb s
8. Total foreign exchange change in book/adjUStEA CAITYING VAIUE.............ccoviveiiiieeiriceeeie sttt sesssas | sesebesessesessssssebassesesessesebessssebesssaeaas | sbebessnsesasssebessssesessnsebes s eaes s astesans
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........cueuiuiireiiiriieieieese et sesssses b | eetessesssssssessessssssessessssessessstsntessesss | sebstessessssessassessnsansesessntensessnsansenas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccocvvrrveieriereiereeeeieeeeeseeseessiens | eveesiesessese s 12,545,967 | .oovvceerereevcieeinns 16,450,937
11. Deduct total NONadMItEd BMOUNES............ccuiiiieiie s | 6 EE bRt | chb bbb
12. Statement value at end of current period (Line 10 MiNUS LINE 11)..... i ssessesessessesssssnssnssssssmsesssnesssssssens | sesssssssssssssssssssesssssssas 12,545,967 | oo 16,450,937

QsI03
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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

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

QSI104, QSI05, QSI06, QSI07, QSI108, QE01, QE02



€030

statement as of March 31, 2014 ofthe UNited Teacher Associates Insurance Company

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O] NB Strategic Co-Investment Partners Il L.P. New York NY..ooo NB Strategic Co Investment Partners Il LP 01/26/2013.... 139,205 0.2
000000 00 0] NB Secondary Opportunities Fund Il L.P. New York NY........ NB Secondary Opportunities Fund Il L.P. 05/23/2013.... 180,000 0.2
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 319,205 0 0 ... XXX
4499999. Subtotal - Unaffiliated 0 319,205 0 0 [ XXX.oenee
4699999. Totals 0 319,205 0 0 |. XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 [ 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0| NB Strategic Co-Investment Partners Il L.P. New York. NY... | Distribution 01/26/2013 | 01/29/2014 53,703 0 53,703 53,703
000000 00 0| NB Secondary Opportunities Fund IIl L.P. New York. NY... | Distribution 05/23/2013 | 02/24/2014 31,795 0 31,795 31,795
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 85,498 0 0 0 0 0 0 85,498 85,498 0 0
4499999. Subtotal - Unaffiliated 85,498 0 0 0 0 0 0 85,498 85,498 0 0
4699999. Totals 85,498 0 0 0 0 0 0 85,498 85,498 0 0
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign| Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. States, Territories and Pc ion
604129 F8 4| MINNESOTA ST A 3.00 08/01/2032 I | ....02/05/2014 | RAYMOND JAMES & ASSOCIATES 4,239,950 5,000,000 3,750 [1FE
1799999. Total Bonds - U.S. States, Terriories and POSSESSIONS..........c.uuurruuuuuurrmsssmseiressssismsssssseassssssssss sseesss s sssssssssss s sssssssesssssssnessssssssssssenes 4,239,950 5,000,000 3,750 | .o XXX v
Bonds - U.S. Special Revenue and Special A t
56052E 7L 6 | MAINE HSG AUTH A-14.45 11/15/2030.........ccvvveeummrreeemmcreeismeesessmnesssssessssssesssssssesssssssssssssssesssssssessssssnns | sesseseees ...01/29/2014 | BANC OF AMERICA SECURITIES 1,100,000 1,100,000 1FE
56052E 7N 2| MAINE HSG AUTH A-2 4.50 11/15/2034..........cvvvuemerreiseeseiiseesssssssessissssssssssessssssssssssssssssssssesssssssessssssenss. | sessenseses ...01/29/2014 | BANC OF AMERICA SECURITIES 2,550,000 2,550,000 1FE
57583U A3 2| MA ST PHILLIPS ACADEMY B 4.844 9/01/2043...........coveeemerreeerrerisneerissenessisssssssssssessesssssssssssssessssssssenns | oseesseees ...01/08/2014 | JP MORGAN SECURITIES INC 3,000,000 3,000,000 1FE
646127 BJ 8| NJHSG & MTGE FIN G 4.25 12/01/2031......covuuuuereessssresssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssesnes | seesssenes ...01/24/2014 | CITIGROUP. 3,000,000 3,000,000 1FE
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. 9,650,000 9,650,000 0 XXX
Bonds - Industrial and Miscellaneous
04544N  AD 6| ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036............ovveoumrreerrreesiessessiessesssesssssssessssssssssssssesssssssenns | ossesseees ...01/14/2014 | AMHERST SECURITIES CORP. 824,365 981,387 195 | 1FM
25250* AA 2| DIALOG TELECOM TL 14.00 1/17/2018.......coouumrevrirmeriisssessessessessssesessssesssssesesssssssessesssssessssssnesssssssessesss | sesseeeses ...03/31/2014 | Capitalized Interest 9,016 8,972 47
31428X  AX 4| FEDEX CORP 4.90 01/14/2034..........oooorreeiierreiiesieiiesssissssssssssssssssssssssssssssssssssesssssssssssssssssssssssesseses | sessenenes ....01/06/2014 | GOLDMAN SACHS 1,997,200 2,000,000 2FE
47232V DQ 2| JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36. ...11/26/2013 | Capital Interest (1) 1FM
47232V DQ 2| JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36. ....12/26/2013 | Capital Interest (906) (1) 1FM
488401 20 9 [KEMPER 7.375 02/27/2054.........cooooeerreeeereiisesesessessssisssssssss s sssssssss s ssssssses s ssssssessssssssssses | ossesseses ...02/20/2014 | WELLS FARGO BROKERAGE SERVICES 1,000,000 3FE
62914Q AA  5|NIIINTL TELECOM 11.375 08/15/2019 R ....02/28/2014 | CITIGROUP. 1,117,500 1,500,000 9,479 |5FE
73316P GG 9| POPLR 2005-5 AF3 SEQ SNR AFC 11/25/2035.........ovvveerreveeeesessesessessessssssssssssssssssssssssssssssssssssessssssensssssses | sorsomseses ...03/11/2014 | WELLS FARGO BROKERAGE SERVICES 3,421,617 3,389,837 5844 |2FM
74928U BP 1 |RBSSP 2009-12 14A2 SEQ SNR CSTR 03/23 RE ....03/03/2014 | RBS SECURITIES/GREENWICH 2,970,322 3,189,608 2,437 [4FM
74928X GD 7 |RBSSP 2009-6 12A4 MEZ SEQ 5.5 05/2035 RE ..01/30/2014 | RBS SECURITIES/GREENWICH 3,811,890 4,166,000 1,909 | 1FM
760985 RN 3| RAMP 2003-RZ1 Al5 SEQ SNR 5.52 01/25/33 ...01/10/2014 | RBS SECURITIES/GREENWICH 1,020,806 985,097 2,115 [1FM
81441N  AC 0 [SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036.........ccccummrrvvermmrrriermeensissessssisessessssessssssssssssssessssssessssssses | oneesseees ...01/09/2014 | AMHERST SECURITIES CORP. 2,012,500 2,000,000 4,557 | 1FM
866152 ZZ 4| SUMMIT INC 18.00 1/31/2018.......crveerrrerreerresresssessissssesssssssssesssssssessssessssssssssssssssssssssssesssssssssssssssssssssssnnes | sessessans ....01/31/2014 | Private Placement 1,330,000 1,330,000 4z
866152 ZZ 4| SUMMIT INC 18.00 1/31/2018.......ccvveermrrriirmrerrisseesissnessessesssssssessssssssesssssssesssssssesssssssessssssnsssssssessssssnnes | sessessnns ....02/28/2014 | Capitalized Interest 5,357 5,357 4z
86615Z ZZ 4|SUMMIT INC 18.00 1/31/2018 ....03/31/2014 | Capitalized Interest 5,749 5,749 47
92922F W3 8| WAMU 2005-AR10 1A2 SEQ CSTR 09/25/2035 ..02/03/2014 | SOUTHWEST SECURITIES 161,070 164,989 55 |1FM
3899999. Total Bonds - Industrial and Miscellaneous 19,686,487 19,726,995 26,591 [..coooeeee YOS —
8399997. Total Bonds - Part 3 33,576,437 34,376,995 30,341 | .o SO S
8399999. Total Bonds. 33,576,437 34,376,995 30,341 | .o YOS —
Preferred Stocks - Industrial and Miscell
020002 87 9|ALLSTATE CORP E 6.625, ...02/24/2014 | MORGAN STANLEY. 40,000.000 1,000,000
48126E 75 0|JPMORGAN CHASE SER O 5.50 ...01/17/2014 | JP MORGAN SECURITIES INC 80,000.000 1,728,000
78409B 20 7| SCE TRUST Il 5.75 (SO CAL ED).....oooumrvvverrersirnsesssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssn | sossnneses ...02/27/2014 | JP MORGAN SECURITIES INC 20,000.000 500,000
857477 60 8| STATE STREET CORP D 5.90.......uumiriurmiriiessiisisssssssssssssssssssssssssssssssssssssesssssssessssssssssssssssssssssssssssssessssss| aesssseees ....02/25/2014 | MORGAN STANLEY. 40,000.000 1,000,000
8499999. Total Preferred Stocks - Industrial and Miscellaneous. 4,228,000 XXX 0
8999997. Total Preferred Stocks - Part 3 4,228,000 XXX 0
8999999. Total Preferred Stocks. 4,228,000 XXX 0
Common Stocks - Industrial and Miscell;
06738E 20 4 |BARCLAYS PLC-SPONS ADR Reeeen | 03/26/2014 | DEUTSCHE BANK. 50,000.000 775,265 XXX L
76150W 10 7 |REVERSE MORTGAGE INVESTMENT. cereereenn | .02/06/2014 | FRIEDMAN BILLINGS RAMSEY 100,000.000 1,500,000 XXX A
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
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1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign| Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
813888 ZA 5 |SEBRING SOFTWARE $0.01 4/25/2023..........cccvvvvvvevmmmmsmeseeseseesssmssssssssesssssssssssssssssessssssssssssssssssssssssssssssssss | sossssseees ...01/01/2014 | Stock Split 0.0 for 0.0 290,309.000 XXX
85571W 10 9 [ STARWOOD WAYPOINT RESIDENTIAL TRUST........crvvutmmmrreismmrressmsessesssessssssessssssssssssssssssssssssssssssesses | sesseeeses ....02/03/2014 | Spin Off 85571B105. 3,000.000 61,961 XXX
86181Q 30 0|STONEGATE MORTGAGE CORP. ...01/27/2014 | Exchanged 55,556.000 1,000,008 XXX
92343V 10 4| VERIZON COMMUNICATIONS INC ...02/24/2014 | Private Placement 18,673.000 898,451 XXX
9099999. Total Common Stocks - Industrial and Miscellaneous 4,235,685 XXX
9799997. Total Common Stocks - Part 3 4,235,685 XXX
9799999. Total Common Stocks 4,235,685 XXX
9899999. Total Preferred and Common Stocks 8,463,685 XXX
9999999. Total Bonds, Preferred and Common Stocks 42,040,123 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  (Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
31371L DH 9 |FNCL 254904 PT 5.50 10/01/2033.........ccocommvvermcnres | e 03/25/2014| MBS PaydOwN............ccoommrvemenes [ coveereiiereiiienniiins | e 2704 | o 2,704 | oo 2,705 | oo 2,644 | .o (38) 10/01/2033 1...........
31375F  T5 7|FNCL 333672 PT 6.50 1/01/2026...........cccoevurrrennns | covee 03/25/2014| MBS Paydown............ccouververees | venes .195 195 .193 170 7 01/01/2026
31377K  GE 9 |FNCL 379197 PT 7.0 8/01/2027... .| 03/25/2014| MBS Paydown............ccccooeecvcnes | cenee ..353 353 ..352 353 0 08/01/2027
31377L  XP 3| FNCL 380586 PT 6.30 8/01/2018.........cccocccumvvcvurris | e 03/25/2014| MBS Paydown.............c.ccouvveiinns [ coveeneiienniiinniiiins | v 21,258 | ..coooonee 21,258 | ..o 21,504 | .o 21153 | 4 08/01/2018
31378F BV 6|FNCL 397052 PT 7.0 9/1/2027........coovvvrrerrrarirns | e 03/25/2014| MBS Paydown............cc.cccoevovenes | coves ..100 100 99 99 | e | e 0 0 09/01/2027| 1...........
31378F C9  4|FNCL 397096 PT 7.0 10/01/2027.......cccovvvevvvirriinrns | o 03/25/2014| MBS Paydown............ccouvververies | venes .195 195 .194 195 | oo [ 0 10/01/2027 1...........
31378L A9 3 |FNCL 401532 PT 7.0 10/01/2027.........ccvvovvrrcvarirns | e 03/25/2014| MBS Paydown............cc.cccocvvvenes | coves ..335 335 .334 335 | s | s 0 | e [ e 335 | s [ [ e (U I 4 110/01/20271...........
31404K PG 1|FNCI 770923 PT 5.0 4/1/2019......ccovvvmvrverrmrvinrnns [ v 03/25/2014| MBS Paydown..........cccveveeriven | covvenrrnerirerieninns | cevisrisniian 8,810 | oo 8,810 | v 8,938 | oo 8,750 | .ovveriereenis | v (101) | e | s (101) | ceverrvrrienns | e 8,810 | oo e | v (U I 82 | 04/01/2019| 1...........
478045 AA 5| TVA JOHN SEVIER COMB 4.626 01/15/2042........... | ... 01/15/2014| Sinking Fund Redemption........... | c..cooceverciinecirins | covrviieneens 13,407 | oo 13,407 | oo 13,407 | oo 13,407 | e [ s (VI PO ISV 13,407 | e [ [ e 0 [ oo 310 |01/15/2042| 1FE......
63252F AA  7|NATIONAL ARCHIVE 8.50 09/01/2019.........ccocveverens | wovee 03/01/2014| Sinking Fund Redemption........... | ceceorvevrvveiverrnns | cevverinninne 87,412 | oo 87,412 | v 93,183 | coveviene 89,471 | e [ v [RL0[0) ] SN I (100) | coveveerrrinnns | e 87,412 | s [ [ e, 0 .. 3,715 | 09/01/2019| 1FE......
83162C HT 3| SBAP 1997-201 1 6.9 09/01/17.......covvevivrivariicianirs | eenee 03/01/2014] MBS Paydown............ccooouriivenee | coviinviisniiisiniiins | v 46,580 | .............. 46,580 | .............. 46,580 | .............. 46,580 | ..o | 0 e | i 46,580 | ..o | | e 0. 1,607 |09/01/2017|1...........
0599999. Total BONdS - U.S GOVEIMMENE.........ciuuiiiiiisiiistiieiiiiis s tes sttt enes | nnissnisens 181,348 | oo 181,348 | oo 187,488 | ............ 183,156 | oo 0 [ s [24:)) I 0 [ (228) ] oo 0 | 181,348 | oo 0 [ 0 ] e 0. 5979 |..... XXX... | .XXX..
Bonds - U.S. Special Revenue and Special A t
31393W  SZ 3| FHR 2645 PE PAC 5.0 7/15/2033........ccovrmvvvimerrinns | e 03/15/2014 MBS PaydOwN...........covemrverines [ covireriinsiinsniinns | cvveviineeees 23,032 | oo 23,032 | oo 22172 | o 22,404 | ..o | i L1CZS EUPUOTON ISR L1C S OO IO 23,032 [ oo [ e | v 0 [ oo 176 |07/15/2033| 1...........
31394B  B5 2|FNR 2004-101 PE PAC 5.0 10/25/2033...........ccccocvee. | cenes 03/25/2014| MBS PaydOwN............ccoovvrveenes [ coviererieneiiinciiins | coveevienenes 14175 | o 14175 | o 13,893 | oo 14,054 LT I OO (ST 56 | e [ i 1475 | e [ [ e 0 [ oo 117 [10/25/2033| 1...........
31394H Y5 4 |FHR 2672 ME PAC 5.0 11/15/2022.........cococomuvvvrunnns | vonee 03/15/2014 MBS PaydOwN............coocommrveneres [ coverevimeniiriniiiines | e 17,377 | o 17,377 | o 17,247 | oo 17,324 L TR ISR L TR IOV 17,377 | e [ [ i 0 [ oo 144 [11115/2022| 1...........
31394X WZ  5|FHR 2799 ME PAC 5.0 8/15/2032..........cooovrvmuvrinans | e 01/15/2014| MBS PaydOwN............ccooovrvevenes [ coriereriireiinciiiins | vereiienenens 3,897 | oo 3,897 | o 3,825 3,872 25 [ [ s 25 | s [ s 3,897 | oo | e | e (U I 16 |08/15/2032| 1...........
454622 QE  4|IN BD BK-TXB--5-A 5.04 07/15/2014........ccccccvsmrvces [ oonee 01/15/2014] Call.......ccoovviiiiiiiniiciieiiiniians | oo | v 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 [ ..o | o, 0) (1)) IR [ 1,000,000 | ...ovovicnniins oo | o, 0 ... 25,200 | 07/15/2014| 1FE......
3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENL. ... s snsesnsssnns | sosesaas 1,058,483 | ........ 1,058,483 | ........ 1,057,137 | ........ 1,057,654 0 681 0 | 681 | .o [ 1,058,483 | ..o 0 | (V] 0 ... 25,653 |...... XXX... |.XXX...
Bonds - Industrial and Miscellaneous
00173P  AA 3| AMMC 2005-4A A CLO FLT 03/25/17........cccovermmrrernae R.. | 03/25/2014| MBS Paydown...........ccccccouuruires | cenes 513,937 513,937 | .ccovvnnnn 486,313 553,149 | oo [ e (39,212) [ oo [ s (39,212) | oovveerrine [ e BIB,937 | i s [ i 0 03/25/2017| 1FE......
00173X AN 8| AMMC 2005-5A D CLO FLT 08/08/2017 . | 03/20/2014| MBS Paydown.............cccvevervenes | corvvemeevineeeiennii | oo 2,000,000 ..2,000,000 1,806,250 | .........1,873,034 | ...coccovvrivnnr | o 124,292 | coovvecerins | e 124,292 | oo 08/08/2017| 2AM.....
02149M AB  5|CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037. . 03/25/2014| MBS Paydown............ccccoovuvvvcies | cenes ...101,590 .101,590 84,125 (56) . .0 03/25/2037| 1FM.....
02149M AB  5|CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037............... | ... 03/25/2014| Pass-Through LOsS...........cccocouues | coves 51,448 0 62,023) ..... (62,023) | . 03/25/2037| 1FM.....
02149M AB  5|CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.............. | ..... 03/31/2014| Book Valug AQUSMENL..........cccc. [ covurrriiiriiiiriiiins | | cevieensisssisnsiis | eesnesisnssinnesnnes | corssessssssssssnsnsens | s | covnnesennins 0 | [ e (B1,991) | i | 61,991 | ... 61,991 | .o 03/25/2037| 1FM.....
04544N  AD 6| ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036...... | ..... 03/25/2014 MBS PaydOWN............covommrvenenes [ covererinnieiineiines | cvereiienenes 33,732 | oo 33,732 | oo 28,335 | oo 28,335 | oo | e 1,656 [ oo | e 1,656 | oo [ 33,732 | s [ [ i (U I 20 |11/25/2036| 1FM.....
04621X AC 2| ASSURANT INC 5.625 02/15/14.........cocccvvvvinnicianis [ e 02/15/2014 MaRUFILY.........coovoereenrienciiinnis [ eoveneisnniinniinns | e 1,000,000 | ......... 1,000,000 998,870 999,982 L2 O I 18 [ | 001,000,000 [ oo [ | e 0f... 28,125 |02/15/2014| 2FE......
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 03/26/2014| MBS PaydOwN............ccoooerveveres [ coveereriineiiiniiiiins | cvereiienenes 78,034 | oo 78,034 | ..o 71,938 | oo 75,696 | ..ooovvvevcrriens | v LTCIC ORI ISP 586 | .o | ceereeenen 18,034 | i | e | s (U I 294 | 04/26/2037| 1FM.....
05532E BB 0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 03/26/2014| MBS PaydOwn.............c.ccouvvvvenns [ coveirviiinniineiiins | v 52,221 | oo 52,221 | oo 51437 | oo 51,644 | oo | v 125 | o | i 125 | 03/26/2036| 1FM.....
055359 AC  7|BCRR2009-12A1 SEQ SSNR CSTR 07/17/40......... | ..... 03/17/2014| MBS PaydOwN............ccoooervineres [ coviererieniiiinciiiins | cvereiienenes 17,362 | oo 17,362 | oo 16,479 | oo 16,930 | .o | e A3 | e | e A3 | 07/17/2040| 1FE......
059475 AG  8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37............ | ... 03/25/2014| Pass-Through LOSS...........ccccceues [ covvenriinnniiiinniiins | covnneisssinsniiisnins | o 18,256 | oo 13,259 27 O [ Y R 06/25/2037| 1FM.....
059475 AG  8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37 03/31/2014| Book Value Adjustment.............. | ..... 0 .| 06/25/2037| 1FM.....
059470 7J 1 |BACM 2006-1 A3A SEQ CSTR 9/10/45.... .103/10/2014| MBS Paydown...........c.coocevvvenens | e ..5,935 0 09/10/2045| 1FM.....
05947U PS  1|BACM 2004-1 A4 SEQ 4.76 11/10/39 01/10/2014| MBS Paydown............cc.cccoeveovenes | covee 15,935 0 11/10/2039| 1FM.....
07330T AA  0|BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40.......... | ..... 03/17/2014] MBS Paydown..........ccceevverivnee | cererenrienninerreniinne | eeviveriveneennh, 338 | ciiiiiennn4,338 | s 3,992 | v 158 | | e 178 | | 175 | oo | e 338 | s [ | v (U I 50 | 07/17/2040| 1FE......
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0 Current Bond Desig-
r Prior Year Year's Total Book/ Total Interest/ nation
e Book/ Current Other Than Foreign Adjusted Gain Stock Stated or
i Adjusted Year's Temporary Exchange Carrying (Loss) Dividends |Contractual| Market
CUSIP Disposal Carrying (Amortization)| Impairment Change in Value At on Received | Maturity |Indicator
Identification Description Date Name of Purchaser Consideration Par Value Actual Cost Value Accretion | Recognized B./A.C.V. | Disposal Date Disposal | During Year| Date
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027.................. 03/20/2014{ MBS Paydown.............cccoucvcmunes [ covvenvivenciiinniinns | covreernnnn 40,689 | 140,689 | ........ 40,852 | oo 40,845 | [ (£2))) [SSUOURRRIRPON IPORPORROOON (<) i (NSO IO 40,689 | ...ovvvirciies [ e | e (U I 247 |09/20/2027
073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36............. 09/25/2013| MBS Paydown............cc.cooeeveveces [ covrmrerrernrirnnnnirnns | overeeneneen 1,903 | 1,903 | 1,842 | 1499 | [ (3,524) [ ..o 08/25/2036
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024.. . 103/20/2014| Sinking Fund Redemption........... | ccceevvverereinnnens | vvvvvvrcneceenn 119 | i 119 | 119 i 119 s | e 06/20/2024
12189P AD 4 |BNSF 98-C TRUST 6.23 07/02/2018.... .101/02/2014| Sinking Fund Redemption.. 22 07/02/2018
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. 03/20/2014{ MBS Paydown.............c.cccuvvvcvunes | covvenevinnniinnniinns | conrvennnn 187 |l ATATT | 10,949 | i IBT | [ 06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... 12/20/2013| Pass-Through LOSS............ccccceeces | corvverenevirmneirnnnnins e | cevvrenennenenenne{10) L) | i | e [ e | e | overeineneenen0 | oo | v | cevversinnnnes | coveeesesesnenes | coereseeeenens (U O 06/20/2036
125634 AJ  4|CLIF 2013-2A NOTE ABS 3.22 06/18/28................... 03/18/2014| MBS Paydown..........cc.ccevvvervnen | corevnvcnniverveniinns | ceeerennnn.54,000 | w.c........54,000 | ..............53,980 | oo 53,981 | oo [ e 1 e [T [ [ i 54,000 | .cooovvicnniven | e [ e [V T 290 |06/18/2028,
12641P  AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35..... 03/26/2014{ MBS Paydown............cc.coouvveneces [ corvmrerrennirinnirins | cvereerennn 45,959 | 145,959 | 45,950 | L 45,823 50 [ oo [ o0 s [ e 45,959 | .o [ e | e (U I 454 |10/26/2035
12641P AR 5|CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35......... 03/26/2014| Pass-Through LOSS...........cccvveves | corvenricnniveriieniinns | eevvnnesnineiinniinens | evvverrennenn8, 178 [ iiiiiiicccB,071 | s | e [ e (1) [ ceoreverneniens e (1) [ [ [ [ | e, 0| e 63 |10/26/2035
12641P  BJ  2|CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35....... 03/26/2014| MBS PaydOwN............ccooourvevenes [ coreereriineiiienniiiins | cerviieeens 121,446 | ... 121,446 | ..........121,446 | ... 121,125 | oo | e ()] oo | o) | e | e 121,448 | oo | e | e (U I 1,678 |09/26/2035
12641P BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35........... 03/26/2014| Pass-Through LOSS...........ccccveves | corvenrinerirerinrinns | vevvnrineivenneenens | cvvvvrirennieen H2T8 [ iiiiiiiaiceann 1,095 [ i e | cevvveiiienns (26) [ oo | ververiienee(2B) [ e [ e, 7,035 | oo | eeenn(7,085) | e (7,035) | ........... 119 | 09/26/2035
12641P BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35........... 03/31/2014| Book Valug AQUSIMENL...........cccc. [ covereriiiriiiniiiins | orreeiieniseneiienens | cevviensiissssinsnses | eoeesssesessenesinnes | ceresssessssssssesnsnsess | connmennsesnnns | covesesesnsnns (7,035) [ ..ooovvvvervras | 071,035 | 7,085 | oo 09/26/2035
12641P  CZ 5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ 03/26/2014| MBS Paydown....... 23 [ [ 23 s [ 120,315 | s [ [0 | 1,133 | 04/26/2035
12641Q AN 2|CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35 .| 03/26/2014| MBS Paydown.... 52,295 11/26/2035
12641Q AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035 03/26/2014| Pass-Through Loss..... 11/26/2035
12641Q AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............... 03/31/2014| Book Valug AQUSIMENL...........coc. | cooereriiriireiiiies | orereieniieseiienens | cevviesesissssisniis | eoeeesnesesssnesinnes | ceresssessssssssssssnsens | coennmennsesnnns | covenesnssesnns 11/26/2035
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... 03/26/2014| MBS Paydown............ccccvvevieces | corveenricnnivennnciins | evenneenn23,019 | i 23,019 | e 22,775 | oo 21,454 231 [ | 231 i 12/26/2036
12641Q BU  5|CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35........... 03/26/2014| MBS Paydown............cc.coouvveveces [ covvererreneriinniiins | cvvreerennn6,105 | Lo 56,105 | ...ccovvvennn 56,105 | ...... 55,967 13 [ | e 13 i | s 56,105 | ..ooovverciies [ e | e (U I 403 | 08/26/2035
12641Q DE  9|CSMC 2009-7R 14A3 SUB 5.75 4/26/37................... 03/26/2014| MBS Paydown..........cccocvverivenes | convvennivcrnnninniens | covenricennenh 714 | i 4714 | s 4714 | ... 4,685 T ] e | e T i | s AT14 | s [ [ v 0| e 22 | 04/26/2037
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... 03/26/2014| MBS Paydown..............ccccocvcvenes [ covvennivenniiinniiins | covriernnn29,908 | 129,908 | 29,914 | 129,383 | e [ evieeeeead(88) [ s | iiiencend(88) [ | e 29,908 | ....ovvirriies [ e | e (U I 245 |02/26/2036
12641Q DW  9|CSMC 2009-7R 16A2 MEZ 5.75 2/26/36................... 03/26/2014| Pass-Through LOsS...........ccccveees | corvecnnivciieninninns | ervennicsniisniieniiens | evvsrivenenn 1,350 [ it 1,356 [ o i | e (0 OSSOSO OSSN SUNOUUOOSUN) UUNOPRSNRRSUO DOUSSROURR BSOSO (U I, 13 |02/26/2036
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... 03/26/2014{ MBS Paydown............cc.ccouveivenes [ covvmrervencrvenniinns | overeireneens 5204 | 7,204 | i 7,204 | 7,204 | [ 0 [ e [ e 1,204 | s e [ i (U I 42 |03/26/2037
126650 BQ 2|CVS CAREMARK 6.943 01/10/2030. 03/10/2014| Sinking Fund Redemption.. 5 01/10/2030
126650 BY 5|CVS CORP 5.926 01/10/2034... .| 03/10/2014| Sinking Fund Redemption.. 12,496 0 12,496 01/10/2034
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 03/25/2014| MBS Paydown....... ...3,920 0 05/25/2036
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ 03/25/2014| Pass-Through LOSS...........ccccoeues [ covverevieneiiinnniiins | v | e 14,949 | i 14,958 | oo [ [ 0 05/25/2036
126688 PN  7|CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36 03/25/2014| MBS Paydown............cc.ooevvevmenes [ covrerveireneirneniines | cvvveirenn 88,408 | ovvvece.68,406 | ooecnec 55,977 | oo 68,387 | ..o [ e 0 04/25/2036
12668B PN 7 |CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36 03/25/2014| Pass-Through LOSS..........ccccocoues [ covvenrieenniiiinniiins | v | o 14172 | 11,604 | oo e [ 0 04/25/2036
126688 PN  7|CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36 03/31/2014| Book Valug AQUSIMENL...........ccoo. | covuririireiiiriiiiies | vereiieriiiereiienens | ceeviemesinnssinnneis | eeoensssenessenessenes | seresesesessssssisnssens | conemeinnseinnns | covesesnsesnns 0 04/25/2036
12803P AA 6|CAJUN 2011-1A A2 ABS 5.995 2/20/2041................. 02/20/2014| MBS Paydown.............ccccovvecneres [ covvennvvenniiinniinns | cvvriennnn 10,227 | i 10,227 | oo 10,227 | oo 10,227 | v | e 0 02/20/2041
16162W QM 4| CHASE 2005-A2 3A5 SEQ SSNR CSTR 0136.......... 03/25/2014| MBS Paydown............cc.ooerveneces [ covrmrerrennirenniinns | cvvrvenenn 31,921 | i 31,921 | 26,901 | oo 26,456 | ....oovoverieens [ e 0 01/25/2036
16162W QM 4| CHASE 2005-A2 3A5 SEQ SSNR CSTR 0136.......... 03/25/2014| Pass-Through LOSS...........cccccoues [ covvenriionniiiinniiiins | onveeissniiisniiinnnns | cvvisnniiinnns 1,075 2906 | s [ e | s 0 01/25/2036
16162W QM 4| CHASE 2005-A2 3A5 SEQ SSNR CSTR 0136. 03/31/2014| Book Valug AdJUSIMENL...........cco. | corrrrrrrerierirnrenies | revrrninerseriinsennens | cereeesnesssssinsssenes | eoesesnessssisssssesees | e 0 01/25/2036
16162Y AK 1 |CHASE 2006-S4 A10 PAC 6.0 12/25/2036... .1 03/25/2014| MBS Paydown....... 0 12/25/2036
16162Y AK  1|CHASE 2006-S4 A10 PAC 6.0 12/25/2036... 03/25/2014| Pass-Through Loss..... 0 12/25/2036
16162Y AK 1| CHASE 2006-S4 A10 PAC 6.0 12/25/2036................ 03/31/2014| BOOK Valug AQJUSIMENL..........ovv. | covrerrireniinrieeiiins | cerineiiniiissieniens | serneisnnsinsiiesienes | e | onsessssssnsssnssenssns | sonvsessssnssnnnins | eeseesssssensinns 0 12/25/2036
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16163C AB 8| CHASE 2006-A1 1A2 SEQ SSNR CSTR 09/25/36.... |..... 03/25/2014| MBS Paydown.............c.ccouvvevunns [ covvemeiienniiinciiiins | v 57,426 | ...cccoooenun 57,426 | .............. 48,238 | .......c...... 48,481 . A0 | oo | e 40 | e | s 57,426 09/25/2036| 1FM.....
16163C AB 8| CHASE 2006-A1 1A2 SEQ SSNR CSTR 09/25/36.... |..... 03/25/2014| Pass-Through LOSS...........cccveeees [ covermmeriireiiinnniiines | oeereieeneiieniiienens | e 70 B [ oo | s | s 0 70 09/25/2036| 1FM.....
16163C AB 8| CHASE 2006-A1 1A2 SEQ SSNR CSTR 09/25/36.... |..... 03/31/2014| Book Value Adjustment............. | ..... 0 (70 .... 09/25/2036| 1FM.....
16165Y AV 4|CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37.. .| 02/25/2014| Pass-Through Loss...........cccccoees | ceves 0 42,162 08/25/2037| 1FM.....
16165Y AV 4|CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37.. 03/25/2014| MBS Paydown..............ccccocuimunns | conee 85,931 | .o | o 1416 | | 1416 | 08/25/2037| 1FM.....
16165Y AV 4|CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37........... | ... 03/31/2014| Book Value Adjustment............... | ..... et | e | s | e | s 0 | e [ e (42,162) 08/25/2037| 1FM.....
173067 EE 5| CGCMT 2004-C2 A5 SEQ 4.733 10/15/41.......covcvvres | o 03/15/2014| MBS Paydown..........cccvvvvveriieri | vovernmvinnineiireniens | ceverinninns 72,246 | ..o 72,246 | ..o 69,404 | .............. 71,929 . K1 OO ST 35 | s | e 72,246 10/15/2041| 1FM.....
17309A AF  6|CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ | ..... 03/25/2014| MBS PaydOwN............ccoovmrveienes [ coveereriinciiiinciiins | coeeviienenes 43,340 | oo 43,340 | oo 38,439 | ..o 41,208 | ..o [ e (VI OO ISV 43,340 | oo [ e | e 0 [ oo 347 | 04/25/2036| 1FM.....
17309A AF  6|CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ | ..... 03/25/2014| Pass-Through LOSS..........cccccueies | veves 3,750 | oo 3,329 | o [ | s (V1 IRURORPORORORN ISR 3,750 | oo | v (3,750) | ....... (N0 — 49 |04/25/2036| 1FM.....
17309A AF  6|CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ | ..... 03/31/2014| Book Value Adjustment............... | ..... et | e | s | e | s 0 (3,750) [ oo | s 3,750 | ... 3,750 | oo 04/25/2036| 1FM.....
173090 AD 5| CGCMT 2006-C4 A3 SEQ CSTR 3/15/2049.............. | ..... 03/15/2014| MBS Paydown..........cccvevveriveres | convvemnrverireriinenens | evereeeenn59,291 | 059,291 | il 60,551 | .ovcvernnns 59,530 | ..oevevieriniinns [ s (364) | ovvvevvrins | e, (364) | ovovverriins | e 59,291 | oo | e [ e [V T 516 |03/15/2049| 1FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.............ccc... | ceoe. 03/25/2014| MBS Paydown............cc.ccouvvvvenes [ covvervrrencrinnniiins | coveeirenen 30,610 | 137,610 | i 35,635 | ...... 36,789 . 33 [ s [ s 33 | [ e 37,610 [ oo [ e | e 0 [ oo 391 | 07/25/2036| 4FM.....
17312H  AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037.. 03/25/2014| MBS Paydown............ccouwverivenies | venes 26,534 06/25/2037| 1FM.....
20047Q  AE  5|COMM 2006-C7 A4 SEQ CSTR 6/10/4 .103/10/2014| MBS Paydown....... 88,038 91,711 06/10/2046| 1FM.....
212168 AA 6| CONTINENTAL WIND 6.00 02/28/2033...........ccoccours | venee 02/28/2014| Sinking Fund Redemption........... | cccceveericniineiiens 18,217 | ... 18,217 02/28/2033| 2FE......
22541L AM  5|CRED SUIS FB USA 5.12501/15/2014...........cccccooe. | cenen 01/15/2014] MARUFILY.........cvveveeeerevieceiiinnis [ e | ceviins 1,000,000 | ......... 1,000,000 996,120 01/15/2014| 1FE......
22541Q FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33...........ccocuoenns [ vonee 03/25/2014| MBS Paydown....... 06/25/2033| 1FM.....
225470 AP 8| CSFB 2005-C5 A4 SEQ 5.10 8/15/38..........ccococuvviecs | e 03/15/2014| MBS Paydown....... 08/15/2038| 1FM.....
22943Y UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37..... | ..... 03/27/2014| MBS Paydown....... 07/27/2037| 1FM.....
23247L AB  4|CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047........ | ..... 03/25/2014| MBS Paydown....... 06/25/2047| 1FM.....
25150M AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36..... | ..... 03/25/2014| MBS Paydown....... 12/25/2036| 1FM.....
25250 AA  2|DIALOG TELECOM TL 14.00 1/17/2018.......cccccoeuvrs | cenee 03/31/2014| Paydown............covvveereeeererinens 01/17/2018| 4Z........
28932M  AA 3 |ELM RD GEN STA 5.209 02/11/2030 02/11/2014| Sinking Fund Redemption.. 02/11/2030
361652 AA 8| GFI GROUP INC 144A 8.375 07/19/2018 .| 03/04/2014| JEFFERIES & CO.. ..1,000,000 ..1,000,105 3) 07/19/2018
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 03/26/2014| MBS Paydown....... 104,628 102,281 | oo | e 107 s | e 107 [ oo 01/26/2037
36297X AB 9| GSR 2006-5F 2A1 PAC SNR 6.0 06/25/2036............ | ..... 03/25/2014| MBS Paydown.............c.ccouveecnines [ covvemervenniiinniinns | covriennnnn 13,219 | i 13219 | 124459 | 13,004 (10) 06/25/2036
36297X AB 9| GSR 2006-5F 2A1 PAC SNR 6.0 06/25/2036............ |..... 03/25/2014| Pass-Through LOSS..........ccccoovees | coves 574 | oo DA | i [ [ 0 06/25/2036
36297X AB 9| GSR 2006-5F 2A1 PAC SNR 6.0 06/25/2036............ | ..... 03/31/2014| Book Value Adjustment.............. | ..... s [ e | e | s | 0 06/25/2036
36298G  AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 03/09/2014| Sinking Fund Redemption........... | c..cocceeerevvieciines | v 8,986 | ..oooorvrerna 8,986 | ...ccoovvvennn 9,190 | oo 9,158 | oo | s (1) (1) 10/09/2029
36804P AF 3| GATX CORP 5.697 01/02/25...........cccovovmmvremariiannns [ s 01/02/2014| Sinking Fund Redemption........... | ...ccocevvereiiinciians | o 89,404 | ............. 89,404 | ....ccc...... 78,840 | ..coovvvennne 81,1871 | [ e 3 3 01/02/2025
379520 AA  1|SEACO 2012-1AAABS 4.1107/17/2027.................. R.. | 03/17/2014| MBS Paydown............ccocvemeruenes | corvveremeririneiinnniins | covereinaees 25,000 | ..ooovvernnee 25,000 | ..coovoonene 24,995 | ..coovovennee 24,996 | ..ooovvvnriiiens | e 0 0 07/19/2027
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36.................. | cooee 01/27/2014| Factor Based Paydown............... | ..... 279438 | ..o | e | s 1,051,044 | .o [ 0 279,438 05/25/2036
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36. 03/25/2014| MBS PaydOwN............ccocoovevevenes [ coveererieniriienniiiins | cevviienens 117,957 84,347 0 | e [ v 117,957 05/25/2036
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36. .1 03/25/2014| Pass-Through LOSS.........c.coccvees | venee 0 05/25/2036
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029 e 03/15/2014| MBS PaydOwN............ccoomervemenes [ coviererieniiiinciiies | vereiieneiens 7,436 7,436 (VI OO ISP 7,436 01/15/2029| 1FE......
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030........ccccoon. | vonee 03/25/2014] MBS Paydown..........ccovvvveriniis | vorevrriinnineiireniens | corenienninns 28,184 | ............28,184 | ............24,520 | .............. 27,461 | oo | 283 | | s 253 [ s | e 28,184 | oo [ v | s 0| s 28 | 07/25/2030] 1FM.....
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40432B  AZ 2| HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037............ | ..... 03/25/2014| MBS Paydown.............cccouvvvmnnes [ coveemeiiisneiienniiins | covviinenns 114735 | ....ccc..... 14735 | .o 98,780 | ..ccovvvnnne 100,737 | oo | s 4195 | s | s 4195 | | s 14,735 | oo | o | v (U I 941 | 09/25/2037
40432B  AZ 2| HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037............ | ... 03/25/2014| Pass-Through Loss...........cccccouees | cove. 3,334 | 2871 | o | e | s 09/25/2037
40432B  AZ 2| HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037............ | ... 03/31/2014| Book Value AdJUSIMENL..........cc.c. | corverrverriierieriins | revvnrinniieninsiiens | e [ e | e 09/25/2037
45112A  AA  5|ICONX 2012-1A A ABS 4.229 01/25/2043 . 01/25/2014| MBS Paydown............ccccocouucvcnes | ceves .26,250 ...26,250 01/25/2043
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 03/15/2014| MBS Paydown............c.cccocvcmunns | coves 538,447 538,447 362,442 | ........... 478,902 | ..coooivvriiiini | 256,409 [ i 01/15/2049
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 03/27/2014| MBS PaydOwN............ccooumrvivenes [ coviereriineiiieeiiiins | ceeeeiiecenes 20,396 | ..ooovvornne 20,396 | ..ccoovri 15,195 | .o 15,751 | e | e 3462 | .o 07/27/2037
46633K AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... | ..... 03/26/2014| MBS Paydown..........cccvvvverieris | verevnriinnineiireniiens | cevevinniens 38,227 | oo 38,227 | v 36,220 | .oocvernnen. 37,301 264 05/26/2037
466337 AA 2| JPMRR 2009-8 A1 SEQ CSTR 4/20/2036................ | ..... 03/20/2014{ MBS PaydOwN............ccooeerveenes [ coviereriinieiinciiins | coeeeienenes 10,350 | covoooeenn 10,350 | oo 10,260 | oo 10,257 42 04/20/2036
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47.........] ..... 03/26/2014| MBS Paydown..........c.cvvvveriinris | verernriinnineiireniens | coverinninns 20,714 | oo 20,714 | s 20,714 | v 20,700 86 01/26/2047| 1FM.....
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47.........| ..... 03/26/2014| Pass-ThroUgh LOSS............ccuceees [ coverreriinniininiiins | overeeieneiseneiienens | eeeveeneeeines 3,644 | .o 8T | s | e | e 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 03/31/2014| Book Valug AdJUSIMENL...........cccc. | corvverriierierinriins | e | e | e | e | oo | e 01/26/2047| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37.........| ..... 03/26/2014| MBS PaydOwN............ccovmrverenes [ coveererieneiiieciiins | coveevienenes 85,982 | ..o 85,982 | ..coovvnennns TTAT5 | 79,703 3,269 06/26/2037| 1FM.....
47232D BZ  4|JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37 03/26/2014| Pass-Through LOSS...........ccccveres | veves LO1B [ [ | 06/26/2037| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47. .| 03/26/2014| MBS Paydown...........cccccocouurvcnes | cones 26,493 26,351 95 04/26/2047| 1FM.....
47232D CY  6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47 03/26/2014| Pass-ThroUgh LOSS...........cvverees [ coverrrrirnnnrineniiins | oveeeiiensisssinnnees | coves 22,693 A3,215 | s s [ e (36) 04/26/2047| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 03/26/2014| MBS PaydOwN............ccooomvveveres [ coveervrieneiinciiiins | coveevienenes 34,133 | 34,133 | o 33,670 | .coooeren33,539 | i | s 8 08/26/2037| 1FM.....
47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37........ccc. | oo 03/26/2014| Pass-ThroUgh LOSS...........ccveeees [ covemreriiriiinnniines | overeineniineneiinnees | ceveenniiens 10,286 | ovvvoreenne YN 7 A ORI FUOTTORTOROOORS FOTRTN 08/26/2037| 1FM.....
47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ..... 03/31/2014| Book Valug AQUSIMENL...........coc. | cooererieieiiiieiiiins | orreeiieniiieneiienens | cevviesesissssissnsis | eoeeesessssenesinnes | coresssessssssssssssnsens | coennmennsesnnns | covresesenesnns 08/26/2037| 1FM.....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 03/26/2014| MBS PaydOWN...........covemmrveinne [ covirrriinsiinnniiins | ceveviieneens 15,373 | oo 15,373 | oo 15,373 | oo 15,297 | v | e 6 02/26/2037| 1FM.....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 03/26/2014| Pass-Through Loss...........cccccoues | cove. 6,807 | ..o 8,588 | ..o | s | s 02/26/2037| 1FM.....
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 03/26/2014| MBS PaydOwWN............ccocmmrveenes [ coveereiinneiiiniiiines | cveeviienenes 11,342 | v 11,342 | oo 11,342 | oo, 11,321 10 11/26/2035| 1FM.....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 03/26/2014| Pass-Through Loss...........ccccooues | covee 6,670 | ..occoovrrennn 8,635 | oo | s | s 11/26/2035| 1FM.....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 03/26/2014| MBS PaydOowN............ccoommrveneres [ covirrerimnniiieiiiiies | e 26,246 | ...coooonee 26,246 | ...oooonec 26,246 | ...ccoooouee. 26,075 A1 | e | e A | 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/3| .| 02/26/2014| Pass-Through Loss............ccccccce. | v 461 2392 ... 0 05/26/2036| 1FM.....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36...... 02/28/2014| BoOk Valug AdJUSIMENL...........cve. | covvereererrerierirnes | reerneineiserissinnens | cereeessessssissssenes | eeseessssessessesees | onee 0 . | 05/26/2036| 1FM.....
47232V DN 9|JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36....... |..... 03/26/2014| MBS Paydown.............c.ccouvvvvunes [ coveemviieneiiiinniiins | cevviinnens 177,081 | . 177,081 | ........... 177,081 | oo 176,316 88 [ e [ s 88 | .o [ v 177,081 | oo | e | e 0| .. 2,416 | 02/26/2036| 1FM.....
47232V DQ 2| JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36........ | ..... 02/26/2014| Pass-Through LOSS...........cccevees [ coverrrrirnmniinrniinns | ovvreiieseineneiinnens | coves 22,584 19,103 | ..... 70 [ [ e 70 | o [ e | v | e | e (U I 325 |02/26/2036| 1FM.....
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 03/26/2014| MBS Paydown.............c.ccouvviminns [ coveineiiieneiiinniiins | v 9,753 | oo 9,753 | oo 9,832 | i 9,730 | oo | s 9) () [OOSR IS 9,753 | oo | e | s 0 [ 149 | 03/26/2037| 1FM.....
47232V EH 1| JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 03/26/2014| Pass-ThrOUGh LOSS...........ccveeees [ covermreriiriiiinniiins | overeiieneiieneiienens | eevveeeeeenennd 4972 | s 5,012 [ oo | e | e (0 OOROPTURUPPOUVRN PPOUPPPOUSPOURTOPOURIORS DURTOPOOTOPOOUTOPIN FOONPPORPPTOOTRN ISP 0 [ oo 69 |03/26/2037| 1FM.....
47232V ER 9| JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 03/26/2014| MBS PaydOwn.............c.ccouvvevenns [ coveimeviinniinniiins | v 1,275 | o 11,275 | o 11,275 | oo 1,275 | i [ e (VOO ISP 1,275 | s v [0 | s 150 | 01/26/2036| 1FM.....
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 03/26/2014| Pass-Through LOsS...........cccccouees | ceves 5425 | oo LCT4 0 OO FURVORTOROORS BTN LV OUUUPPUUUPPOUUR PPOUPPPOUSPOURTOPOUIPIS DUSVOPOOPPPTOUVOPIN FOOUPSPPOURPPTOUOPRY ISPOUROPPORPOPS | B ISR 71 01/26/2036| 1FM.....
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 03/26/2014| MBS Paydown 03/26/2037| 1FM.....
472330 AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 03/26/2014| MBS Paydown 09/26/2036| 1FM.....
48124W  AA 7 |JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51... | ..... | 03/18/2014| MBS Paydown 03/18/2051
50075N AW 4 |KRAFT FOODS INC 6.875 01/26/2039...........ccccooeen. | vovne 01/27/2014| Cash Tender... 01/26/2039] 2FE......
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035........... | ..... 03/25/2014| MBS Paydown 11/25/2035| 1FM.....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4
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1 2 3 4 5 8 9 10 Change in Book/Adjusted Carrying Value 17 20 22
F 1 12 13 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Exchange Interest/ nation
e Book/ Unrealized Current Other Than Foreign Gain Stock or
i Adjusted Valuation Year's Temporary Exchange (Loss) Dividends Market
CUSIP Disposal Carrying Increase/  (Amortization)| Impairment Change in on Received Indicator
Identification Description Date Name of Purchaser Par Value Actual Cost Value (Decrease) | Accretion | Recognized B./A.C.V. Disposal During Year
534187 AP 4|LINCOLN NATL CRP 4.75 02/15/2014 02/15/2014] Maturity............ccccoovemvviemriienni [ ervvereiisnsiiinniinns | 200000.2,000,000 | oo 2,000,000 | ......... 1,973,150 | ......... 1,999,569 | ...covvivnriinnns | o831 [ | 831 [ | 0000002,000,000 [ [ | 0| 47,500
576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033...........cccocvvrururen. 03/25/2014| MBS Paydown............cc.ooeeveneces [ covermrerreneiinnniinns | cvereerene87,3871 | i 87,381 | oo 87,681 | .coovvver 87,183
57643M 5| MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36.. 03/25/2014| MBS Paydown....... AT4987 | e | eeed(T1TB75) | s | oo (T1T,675) |
59549P 6| MID-STATE TR 4A ABS 8.33 4/1/2030. .|01/01/2014| MBS Paydown....... .3,269
59748T 7| MIDLAND COGEN 6.00 03/15/2025. 03/15/2014| Sinking Fund Redemption........... .18,696 ...18,697
63860L 4|NSTR 2007-B 2AV2 SEQ FLT 04/25/2037 03/25/2014| MBS Paydown............cc.cooeevecneces [ coverererrincirinniiins | ceneeeenn 169,214 | L 169,214 | ............ 150,812 | .ooovce. AB1TTT | oo | e 1,372 | | e 1,372 |
67021B 9 [NII CAPITAL CORP 7.625 04/01/2021........cccoevvvnee. 02/28/2014| GOLDMAN SACHS........cccomvvvrns | crrrnrrrrmnnrnneniinns | verrernnnn540,000 | oo, 1,500,000 | ......... 1,110,000 618,750 | ..oovvveerriieens [ v e | o0 [ | 818,750 [ | 20 (78,750) | .....(78,750) | ... 48,927
69361Y 8| PEGTF 2001-1 A7 6.75 ABS SEQ 6/15/16 03/15/2014| MBS Paydown............cc.coouvveveces [ covvererrenniiinniiins | cvereerenn86,201 | o 66,201 | ..ccoovvvennes YW\ 66,785 | ...oovveeciieans | e (433) [ oo | e (833) [ | erienen06,201 | s [ | 0| 1,117
74160M 1| PRIME 2005-2 1A2 SEQ 5.00 07/25/20 03/25/2014| MBS Paydown..........c.covvverineees | cereerrienninerrennens | v 111,211 |, M1.211 | e 111,975 | oo 111,918 | oo [ e (131) | v | e 131) | i | e TIL211 | [ [0 | s 985
74924V 5| RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36 03/25/2014| MBS Paydown............cc.coouvvevecee [ coverereriincirinniiins | cereernnnn 362,881 | o 362,881 350,180 362,881 | ..o [ oo [ |0 e | 362,881 [ [ | 0| 192
749271 0| RBSCF 2009-RR1 CSA SEQ CSTR SSNR 9/17/39... 02/17/2014| MBS Paydown.........ccccoevvereivenes | corvenriververineiens | 1000000.2,000,000 | oo 2,000,000 | ......... 1,886,568 | ......... 1,986,951 [ ..ovvveeirivnis | v 13,049 | oo | e 13,049 |
74927D 1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37 03/26/2014| MBS Paydown.............c.ccouvveivenes [ covvemerveneiinnciinns | ceveeernnn3,205 | o 53,205 | ..ccoovreennn 52,873 | oo 52,928 | ...ooovvieriiiens | e 8
74928X 6 | RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.... 03/26/2014| Pass-Through LOSS...........cccuveves | corvenrrneriverinniinns | vevinninsiesinsinens | e 11,959 | oo TATE | oo [ v
74928X 6| RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE... .| 03/31/2014| Book Value Adjustment
74932H 4 |RBSSP 2013-5 2A1 SEQ SSNR FLT 07/2033 RE..... 03/27/2014| MBS Paydown............ccocvvcivnees | corenniicnnineivenrens | wvnrennnn 103,008 | e, 103,008 | .........c.. 90,647 | ..cocvvnnve. 90,689 | ...ocvoerieriiins | D43 | [543 | 3Z.......
74958W 0| RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 02/28/2014| Book Valug AQUSEMENL.............c. | coeereeiiiriiiciiiins | orreeiieniisereiienens | cevviesesinsesisnniis | eeneesenessenesnnes | cevessesssssnnsssnesees | eovnsnnnnnesinnns | cevnnesinsnesnnne | eevvnnneinnnsinns | eonevneneonenen0 oo | v (2,334) [ | 000002,334 | 100002,334 | 1FM.....
74958W 0| RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 03/25/2014| MBS Paydown............cc.overveneces | covermrrrirnnnirnnniinns | ovvevirenen 5,438 | i 5,438 | oo 2,882 | oo 1,821 | i | e [ e | eeneneneneenn0 s [ e 5438 | s [ [0 | 20 1FM.....
74958W 0| RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 03/25/2014| Pass-Through Loss..... 2,995 | i 1,587 | o | e | ceverinneinennnns | e | o0 | i | 2,998 | i | 200e(2,995) | 00i(2,995) | i 14 1FM.....
75971F 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037 03/25/2014| MBS Paydown............ccconvrveneens | covvmrrvrnnnrirnnniinns | overrirnnnens 400 | i 7400 | oo 5,328 | oo 5479 | oo | s 178 [ v | e LIT8 i [ e 1400 | s v [0 | s 51 1FM.....
760985 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34 01/27/2014| MBS Paydown....... 216,690 | ...ooovveieriiinns [ [ [0 L | [ [ |0 | 73 1FM.....
760985 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34. 02/28/2014| Book Value Ajustment............... | ceeveeeeverevrneceinns | cvvrrenend 71,759 | i [ | e 433,379 | .o | s 1FM.....
760985 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34 03/25/2014| MBS Paydown.............c.ccouvvvvenes [ covverervennriinniiens | covreerenn 33,253 | 133,253 | i 33,272 | oo 18,542 | oo [ s 1FM.....
760985 2 | RAMP 2004-RS7 Al6 NAS 5.22 7/25/34. 03/25/2014| Pass-Through Loss..... 935 |..... 1FM.....
760985 3| RAMP 2003-RZ1 Al5 SEQ SNR 5.52 01/25/33. .| 03/25/2014| MBS Paydown .3,796 1FM.....
76110W 1| RASC 2004-KS7 Al6 NAS 5.07 8/25/2034 03/25/2014| MBS Paydown....... 1,486 | ... 5,885 1FM.....
77356P 0| RCTF 2004-1A A1 ABS 5.22 05/17/2021 02/15/2014| MBS Paydown.............c.cccovvevmunes [ covvenvrvenniiinniions | covveeennnn 37,545 | 37,545 | L 37,502 | .coovvrinnn 37,532 | | e 1 1FE......
79549A 5| CBASS 2003-CB1 AF SEQ 3.95 01/25/2033 03/25/2014| MBS Paydown............cocuveviveces | onvvennivniveniinniens | vvevnieennn 14,579 | i 14579 | 12,683 | oo 13,117 | e | e 916 | v | 916 | 1FM.....
813084 1| SEBRING 11.50 4/25/2018...........ccooovrmrmriinriiiirrinnas 03/31/2014] Paydown............oovvvemvieenniinnns [ o | conreennnnnn28,125 | 128,125 | i 26,826 | .....coo...ce. 26,750 98 | e [ e8| 47........
855541 2| STARM 2007-S1 3A1 SEQ CSTR 01/25/2037 03/25/2014| MBS Paydown............cc.coouvvvmenes [ covvererreneirnnciiens | cvvreerenenn22,004 | 122,004 | e 20,024 | ..coovvvennne 20,086 | ...oovveerriens | e 993 | oo | o993 |
88157V 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038 03/25/2014| MBS Paydown.............cccoovvecvenes [ covvenvvvnnniiinniinns | covrienenn 18,577 | i 18,577 | oo 9,660 | ..cccoovvnnn 10,793 | v | e 4,907 | oo | e 907 |
88948A 0| TOLL ROAD INV 0.00 02/15/2045...........ccoocrvrvrennnnes 02/15/2014| Sinking Fund Redemption........... | ..o | cerreenenn 119,597 | L 119,597 | oo 17,162 | oo 43,465 | ...oooovvvceciens | e 2,180 | oo | 2,180 [
88948A 0| TOLL ROAD INV 0.00 02/15/2045..........cccoovuvvvennnes 02/15/2014| Accreted Payment 508,995 | .....crviirriinniins | s | e | e | o | 0 | | | | | 0 i,
89655Y 4| TRL 2009-1A A ABS 6.657 11/16/2039 03/16/2014| MBS Paydown.......
89656C 1| TRL 2010-1A A ABS 5.194 10/16/2040 .103/16/2014| MBS Paydown.......
90783T 8| UNP CO 2004 TRST 04-1 5.404 07/02/2025 01/02/2014| Sinking Fund Redemption........... 21,930
909287 2| UAL 2007 PT TRUST 6.636 07/02/22..............cceuvvene 01/02/2014| Sinking Fund Redemption........... | cocceevceeiivervniinns | vvvreeeenn23,978 | o 23,978 | .o 23,139 | ooeeeen23,314 | i | e 0 3FE......
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Show All Long- Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  (Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal | During Year| Date (a)
92857W AD 2| VODAFONE GROUP 5.375 01/30/2015................... R.. | 03/26/2014| Make Whole Call............ccccoocveees | corvvvenniiinniiinnis | o 1,042,510 | ........ 1,000,000 927,750 927,750 | ..oovvvecnriiians | e 11,385 | oo | v 11,385 | oo | e 1,000,000 | ..oovvvvmnriias | s 42,510 | ...... 42510 | ... 35,236 | 01/30/2015| 1FE......
92922F W3 8| WAMU 2005-AR10 1A2 SEQ CSTR 09/25/2035........ | ..... 03/25/2014] MBS Paydown...........cccooouricnanes | covinniiioniisenniiins | v 7,630 | oo 7,630 | oo 7,449 7,449 18 | | e 18 | | o 7,630 | oo | | s 0 [ o 15 | 09/25/2035| 1FM.....
3899999. Total Bonds - INdustrial aNd MISCEIIANEOUS. ..........uriussurirssiiirssisresesiessaes s s s | nnnees 18,697,173 | ....... 20,055,532 | ....... 18,114,194 | ... 19,643,460 L0 102,396 | oo | e 102,396 18,662,754 .1,023,071 ... XXX... | .XXX...
8399997. Total Bonds - Part 4.. 9,937,003 21,295,362 ..19,358,819 20,884,270 | ..o | 102,850 102,850 ..19,902,585 ..1,054,703 | ...... XXX... |.XXX...
8399999, TOI BONMS. ......cvuuerieiriesrissri s | nneies 19,937,003 | ....... 21,295,362 | ....... 19,358,819 | ....... 20,884,270 | ..occooceea0 | 102,850 | oovvcvovciccenn0 | i 102,850 19,902,585 ..1,054,703 |..... XXX... |.XXX...
Common Stocks - Industrial and Miscell
85571B 10 5| STARWOOD PROPERTY TRUST INC......ccccocuverrne [ e 02/03/2014| Spin Off 85571W109.........ccvvvveee | corerrrrinnrrerireniiens | e 61,961 |............ XXX evvoe | e 61,961 | ...cooouve 415,500 | ..o | e (VI OO ISR 61,961 [ ooovvvivrrins [ e | e (I ORI Y XXXeoo | Lo
86181Q 10 2| STONEGATE MORTGAGE CORP.........ccccocvumvivunnns | oo 01/27/2014] Exchanged.........cccocoounicvonicnannns | o 55,556.000 | ......... 1,000,008 |............ )33 S 1,000,008 | ............ 918,341 | ....... 81,667 | ..o | | e 81,667 | ..o | s 1,000,008 |....coooovvvinns | v | o O ORI O XXX... |V,
9099999. Total Common Stocks - Industrial aNd MISCEIIANEOUS. ........vuruuirsruirisiiiesniesssss s s s | nnneens 1,061,969 |........... XXX | o 1,061,969 | ......... 1,333,841 | ........ 81,667 | oo, 0 [ i 0 [ i 81,667 | oo 0 | e 1,061,969 | .cooovvnnns 0 [ e 0 | v (O I 0. XXX... |.XXX...
9799997 Total COMMON SOCKS = P 4. | enniiaa 1,061,969 |........... PSS S 1,061,969 | ........ 1,333,841 | ....... 81,667 | .o (V] (O 81,667 | ..coooovennec [ 1,061,969 | ....oocccceent 0 [ (V) 0 [ i 0. XXX... | .XXX...
9799999, Total COMMON SHOCKS. ... vuuiiiesieere sttt bbbt | eeniianes 1,061,969 |........... XXX | o 1,061,969 | ......... 1,333,841 | ........ 81,667 | oo (V] [ [V I 81,667 | oo 0| e 1,061,969 [ .o 0 [ i 0 | v () I 0 ... XXX... |.XXX..
9899999. Total Preferred and COMMON SHOCKS..........uueuiieiiriesrie s | e 1,061,969 |........... PSS S 1,061,969 | ........ 1,333,841 | ........ 81,667 | .coovrnn, (V] () 81,667 | ..o 0| e 1,061,969 | ...occcceen. 0 [ (V) O I 0 [...... XXX... | .XXX...
9999999. Total Bonds, Preferred and Common Stocks . e | 20,998,972 |........... XXX oo | v 20,420,788 | ....... 22218111 | ... 81,667 | ... 102,850 | oo 0. 184,517 | v 0. 20,964,554 | ....cccoonn 0 ... 34,418 | ...... 34,418 |..1,054,703 |...... XXX... | .XXX..
(a) For all common stock bearing the NAIC market indicator "U" prowde the number of such issues:.....1.
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Sch. DB-Pt A-Sn 1
NONE

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

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

Sch. DB-Pt B-Sn 1
NONE

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

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

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

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
1 2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase Austin, TX 402,197 403,408 404,356 | XXX..
Wachovia Bank Winston Salem, NC (145,561) 5,531 (121,551) [ XXX..
Bank of New York Mellon..............oeveeveerreeenereeiienns New York, NY. 0.010 2 18,298 149,862 14,172 | XXX..
PNC Bank Cincinnati, OH 2,721,422 ...4,232,725 ..(178,209) | XXX..
Community Bank of Bay... . Oakland, CA. 74 100,000 100,000 100,000 | XXX..
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepOSHONES............cvwrvwwwurriivissriiiisnnnns XXX XXX 1,096 1,096 1,096 | XXX..
0199999. Total Open Depositorie e XXX e XXX 76 0 3,007,452 | ..ccoovvenns 4,892,622 | oo 219,864 | XXX..
0399999. Total Cash on Deposit. e XXX e XXX 76 0 3,097 452
0599999. Total Cash 76 0 3,097,452

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year

NONE
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