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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE 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 ..ot | srieneeeenns 207,806,116 | ...coovnererrererieniinnn (U 207,806,116 | ...oevvevee 215,244,742
2. Stocks:
2.1 Preferred SIOCKS. ...ttt snnsenes | sesssesstssss s (U (U (0 0
2.2 COMMON SIOCKS.......cvveuervrriciereeiaiiseesssess st essssnes | sessssesssssssssesssseesseess (U (U S (0 R 0
3. Mortgage loans on real estate:
BT FIISLIENS ..o | s (O N (O N LU R 0
3.2 Other than firSt IENS.........cuvveurririireieeiiee st enes | esssessssesesesssseessenss (U (U S (0 R 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......cvocvere vttt bbbt st s s s sss s sse s ssssensnsans | evssssesssssssessnsessessssanes [0 [0 {1 [ U 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES)...oorvveririsreseeseessssessssese s essssssse s ss st es s s st ess s s st enssssssssessessenssnssessns | stesssssssssessassensnssnssons (0 (0 {1 [ U 0
4.3 Properties held for sale (less §.......... 0 €NCUMDBIANCES).....ovvurirerrireeiseeesinsissesssesssssneses | evsessssssssssssssssssnssnnes (0 [0 {1 [ U 0
5. Cash ($.....(15,347,488)), cash equivalents ($.....14,999,175)
and short-term iNvestments (3.....17,124,201).......c..ovvverimrieeierieeeeseeseesesssesssssesssssssssssssssssens | ovveesssensenns 16,775,888 | oo, 0] e 16,775,888 | .....cocveve 29,784,432
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....vvrverererirrereernseeeessessssesessessessssssessssessens | essessssssssessasssssessenes (0 [0 {1 [ U 0
T DEIVALIVES......ooviiiii s | e (O N L0 N 0 | s 0
8. OtheriNVESIEA @SSELS.........cvueiieieeieciee ettt bbbt snaenaes | evessesssssessnsineas 33,397 | oo [0 33,397 | oo 45,527
9. ReCEIVADIES fOr SECUMHIES. ........cvueceeeciiciiiiieiie ettt nssnes | eeseesnessness e (01 RN (01 RN (0 U 0
10.  Securities lending reinvested collateral @SSEtS............cvviiieveireeiceeeees s ssreseens | cveeeisreseenns 27,987,933 | .o [0 27,987,933 | .o 32,616,098
11, Aggregate Write-ins fOr iINVESEA @SSELS........vrururerrrrrrerririsiierrsisiseesssesseseese s ssssssesssssssssessens | sressssssssssssssssssssssssns (O {0 { R 0
12.  Subtotals, cash and invested assets (LINES 110 11)........ccevercveieieiereeee e seese s | cvveesiaenans 252,603,334 | ..o 0] e 252,603,334 | ............. 277,690,799
13. Title plants less §.......... 0 charged off (for Title INSUTErS ONIY)........ccveveeverinrirreeierinsiseiessninnenns | eveseesseessesssssssssesenes (0 [0 (1 [ U 0
14. Investmentincome due and aCCrUBA...........ccoeveervicrereeeesireeeeeessesssseensssnseessssssessnsssenss | sernnrerennnnenn 818,850 | o0 | i 2,418,850 | ....oocveveeeee 2,207,226
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cccoeveveees | coververrennnen 1,277,285 | oo (0 1,277,285 | oo 6,679,951
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled Premiums).........covvverrmernerins | cernrerrereerneneneeeeneend (0 (0 U {0 R 0
15.3  Accrued retroSpective PrEMIUMS.........ceueieireurinireirereieeseeseesssessesssssssesssesssesseessssssessssns | sesessesssssssessesssssssesnes (0 0 | e 0 | e 0
16. Reinsurance:
161.  Amounts recoverable from FEINSUIETS...........c.ucvuirierierierinerierieriesseries e
16.2 Funds held by or deposited with reinsured COMPANIES............cccvevvereeeerireereieeesieeenes
16.3  Other amounts receivable under reinsurance contracts
17. Amounts receivable relating to UNINSUrEd PIaNS...........ceurvrireinirerereeseeeseesssssesssesees | cevereeeesssssseeseensseseend (0 (0 U {0 R 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccvvevreevcnnins | cevvrneirsieissseiseeees (0 (0 {1 [ U 0
18.2 Net defErred taX @SSEL..........ccvviiiveieieeiceieee ettt saenae e | ereessassaenes 8,090,416 | ...cccovvneee. 2,812,906 | .....coccouc..... 5,277,510 | coovvereree. 6,117,166
19.  Guaranty funds receivable Or 0N AEPOSIL.............cccvveievriieieieece et sssnes | creveesesesseseesnens 5,992 | o (0 R 5,992 | i 6,527
20. Electronic data processing equipment and SOtWAIE. .........c.vurerrerrerierinrirsieissnseseessssesessnnes | sesssssssssesssessssssssessnd (0 0 | o 0 | e 0
21, Furniture and equipment, including health care delivery assets ($.......... (1) OO ST (01 (0 {1 [ U 0
22.  Net adjustment in assets and liabilities due to foreign exchange rates...........cocovmrnrnnirriinrinnes | ceneereereesesrnsnseseiennnd (0 [0 U {1 [ U 0
23. Receivables from parent, subsidiaries and affiliates............c.coveriereriireciee e | e 610,100 | oo (1 610,100 | covovrererreerns 396,096
24. Health care (§.......... 0) and other amounts reCEIVADIE...........o.vuereirriirereeesenere et | reeeeeseeeeresssseseeeeseees (01 [0 R {1 [ U 0
25.  Aggregate write-ins for other than iNVested @SSELS...........ccevevrieicieereeeeesee e sees | evessisseenans 2,568,427 | ..ccvovvennne. 345219 | .o 2223208 | .....cccuveee 2,419,962
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............cceereemeriecimerieciieiessiseesesssesssssssessssssssessnees | vsesesseeens 274,260,593 | .....ovvvvunes 3,158,125 | ..o 271,102,468 | ....cccoouc 305,236,517
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccevereeiies | vovvrreieiseinieiseiesenns (0 (0 {1 R 0
28.  Total (LINES 26 NG 27)........cvuuerirrirecireriecsinesieesiessseessessssesessssesessssssssessssssssessssssssessssnss | ossssssesens 274,260,593 | .....ovvvvenes 3,158,125 | ... 271,102,468 | ...cvvvvee 305,236,517

2503. Prepaid reinSUranCe PrEMIUML.........c.eeuiieiserrieeserssiessessessssessesssssssesssessesssssssessessssessesssssssessesns

2598. Summary of remaining write-ins for Line 25 from overflow page...........cccovveeeeenenieieeeennns

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE).......cocuieieriiiiieierssississsessserssaensenaes

................. 1,707,011
.................... 348,447
.................... 167,750
.................... 345,219
................. 2,568,427

.................... 345,219
.................... 345,219
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current acCident YEAr §.....16,378,218)........ccvveveerecrnrereerriie s sss s sssssss st sssssss st ssessss s sess s ssssssssssessansas | svsesssssssssssssassnsenss 51,687,409 | ..occovirevieereine 56,942,409
2. Reinsurance payable on paid losses and 10SS adjUSIMENt EXPENSES..........cccvvivcviiireieiiieisiereieese e ssssesenses | caesssissesessssessssssesesssenes 203,982 | .o 357,601
3. LOSS AQJUSIMENE BXPENSES.......cvcvieieiriiceetsicte ettt b bbbt a b s s s et b a et s st s s s s st esennne s snaebenas | sresesisssesensesesasinaebenes 3,775,348 | ..o 3,848,166
4. Commissions payable, contingent commissions and Other SIMIIAr ChATgES.........c.cveveieieieieseiee e sessssesens | srevssssssessssesssessesinaas 5,012,257 | oo 5122172
5. Other expenses (excluding taxes, lICENSES aNG FEES).........cviueieiiciiiiieiese ettt sttt bes s ssssssnnes | sssesssssssessessssessesessenes 1,104,327 | oo 1,124,434
6. Taxes, licenses and fees (excluding federal and foreign income taxes) ...468,314 3,198,507
7.1 Current federal and foreign income taxes (including $.....74,813 on realized capital gains (losses)) 2,300,111 1,200,764
7.2 Nt deferred taX HADIILY..........ccevevcrere ettt sttt s st se st n s s s saesansnnts | svessessesstessessssessessesnsessesansanens 0 | o 0
8.  Borrowed money §.......... 0 and interest thereon §.......... ettt ettt en st en e s stenans | seeesteseentessn st en st en st nes [0 U 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....104,747,940 and including
warranty reserves of §......... 0) ettt et e bbb a bRttt s bt s bt s st en s tnaanes | evsesntesteseteneeseesanes 24,682,437 | oo 27,332,424
10, AGVANCE PIEMIUML.....euiieirrirceeieeeeteeseese s ese st s e s s a8 e e et s s8R s e s skt s s en s s snnnas | nebesessesnssssesseeastessesantes s nteene 0 | e 0
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ..o st n s | renss e s ens st (U P 0
11,2 POIICYNOIAETS. ... .ot s s s ekt ensensennns | eieeesessesnntesset et es et nn et ennens 0 | o 0
12.  Ceded reinsurance premiums payable (net of CediNg COMMISSIONS).........evurveerrrrerrerrirnrieensisisesssssseessssssssssessssessessssssssssssens | sesessessssssssessessssssnsnns 9,194,393 | .o 2,848,698
13. Funds held by company under reinSUrance treaties............cccouievicreeiiieiieeeeeereeeessseesssessssssesessssesessssssessssesessssnes | sveessssesesssseennnnerernnd 3, 182,218 | o 44,033,069
14, Amounts withheld or retained by company fOr CCOUNt Of ONETS...........cveruririieriirieiernr sttt ssessenes | sesessessessssssessessessssssesnssessenssnes 0 | o 0
15.  Remittances and items NOt AlIOCALEM............ccovcueviiieiricceees et ae et ssnsetes | sressssssesessesessssssesesnsenas 242546 | ..o 668,499
16, PTOVISION fOF TBINSUIANCE. .......evvveveeieerisesssessressessssess sttt | seessnensenes st 8,955,410 | ..o 9,275,640
17. Net adjustments in assets and liabilities due to foreign EXChaNGE FALES..........ovrurirrerriririnrr s ssssnees | eeessessessssssssnssessssssssessessasssees 0 [ e 0
18, Drafts OULSTANAING. ... o vereererrisreriseise ettt e en bt ssestensns | eesessessessansssssnssantens et sessensensnnes 0 [ e 0
19.  Payable to parent, subsidiaries and affiliatES............cccieicieiiisieese ettt esa e | ersesaesna et bnes 2,299,639 | .o 2,628,697
20, DEIIVALIVES. .....ouveeeeceseeericieie ettt et ntens | reriess st L0 OO 0
21, PaYaDIE O SECUMEIES......vuveerererriseiiecie ittt ettt sttt ensens st st nssentensns | nebsessessasssnssessestensanssnssessensnsas 0 | o 0
22, Payable for SECUMEIES IBNAING. ........cvveveveeie ettt bbb e s ssss s sttt enses s sntensnnes | sevsssssessesessseseesanes 27,987,933 | oo 32,616,098
23.  Liability for amounts held Under UNINSUIEA PIANS.........c.cuurirrerirrirniinrinrieisessssessssessssesesssssssesssssssssesssssssssssssssesssssssssessassssssnsss | sessessessasssssssssessessassssssessassnsans 0 | o 0
24. Capital notes §......... 0 and interest thereon §......... (0TSO BSOS P TP (0 R 0
25.  Aggregate WItE=INS fOr NADIIIES. .........ccvvievereicteieecteee ettt ss sttt sss s saeses | sensessssnsssssssnssssessseses 3,282,972 | oo 5,187,266
26. Total liabilities excluding protected cell liabilities (LINES 1 trOUG 25).........cviuririrrirrieierissiseieessesseseessesssssssssssessessenes | sessssssssesssssssssssseses 184,379,293 | ..o 196,384,444
27, ProteCted CEll HADIHES. .........ovueveeireiiiiiireere st | iemsesssnbsns e sen st 0 | o 0
28.  Total liabilities (LINES 26 NG 27)........c.uverereeiiiiniereeiseistiseissssissississi s ssssssssssssesssssssssssssesssssssesssessnsssnees | senosssssssssssssssnss | 0% 91 D299 | werrresreessrssnrssnsssnees 196,384,444
29.  Aggregate write-ing for SPECIAl SUMPIUS FUNGAS.......c..vurerereireiinrisrieieeissiees et ss s sess st et ss s sssssesssnsssssessns | sessessesssssssssessessessnnssnssessassnsans 0 | e 0
30, COMMON CAPIAI STOCK........cvivericvicreie ettt sttt bbbt s s s s sttt bt es bt ensesasnns | seesessssssssesssssssassesansan 8,724,386 | .....cooverereierrinnn 8,724,386
31, Preferred CaPItAl STOCK. ........cvevirieieeiicieisiste ittt s st s s ts | Siessessentens et sttt 0 | o 0
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........ourrirriririnrie st ssesssnsssses | sressesssssssssnssessansnssees 1,970,665 | .ooocveeeeeeeeea 2,407,152
33, SUIPIUS NOES......oreueerereiriesese et et es sttt s s SRRt n b e s en s st nsans | Hiessessestansnssnssessansnssns st s snene (0 I U 0
34, Gross paid in and CONLHDUIEA SUMPIUS..........c.evrvieeiciceeieeeteee ettt sttt se s sssess s s snsesans | sresntessessessssesssssssand 67,217,108 | coovoeeeeeeeeens 81,217,108
35, UN@SSIGNEA fUNAS (SUMPIUS)......vuuveererreriieisrereisressessesesessessssesssesssssssssssssssessessssssssessessessssssessessansssssnssasssnssnssessessanssesnssnssesses | sessessossssssessessansnnssees 8,811,016 | covvvevereeersrirninne 16,503,427
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... ) OO FOPO OO (0 U 0
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt sttt | senerens ettt {0 RO 0
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36).........cuererrurrumirnrirrereniresssseessessssesssssesessesssssssssessssssssssssssssssessesses | ssssssssssssssessassssssessas 86,723,175 | oo 108,852,073
38, TOAIS . R AR R ettt ettt nrenes | eeretesteserneennenaeenn 271,102,468 | ..o 305,236,517
DETAILS OF WRITE-INS
2501. Accident & sickness active life reserves
2502. Contingency reserves.....
2503. Provision for doubtful reinsurance balances
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVEMIOW PAGE........cvreirrrirrireiernenrieissiesiss e sessssessssssestsssssssssesssssssens | ssessessssssssssssessessasssssssssessesssens 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201. Increase in admitted deferred tax assets pursuant to SSAP NO. 10R........cccccoviveiriererrcreieeeieeece e sesesessesesssssessnseseesens | cveesensssessessnsessesenrene 1,970,685 | oocveiviicieiieeieine 2,407,152
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @00VE).......rvuuerereirirarsssesessesssssssssesssenssssssesesssssssssesssssnssssssssesssssssssssssssses
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.............. (written $.....160,844,402)..........cccovuiiiirierieeiesse sttt | senisnsines 194,272,523 | .............. 177,765,341 | .............. 237,450,329
1.2 Assumed........ (WHHEN §.....(288,804))........ouuereriireiesesisiisss sttt ssss st st | svsssssssssssssnes 3,372,847 | ..o 4,299,757 | .cooovvreris 5,603,068
. (written § e ...111,607,438 ..80,459,676 ..107,088,459
(WHLEN §.....83,236,797)....0cuvveeireircies st ss sttt essss s | oessssnssssnsns 86,037,932 | ..... ....101,605,422 135,964,938
DEDUCTIONS:
2. Losses incurred (current accident year $.....56,768,314):
2.1 DIFECL. e bbbkttt | et 90,221,525 80,417,995 | ....ccovenen. 113,506,713
2.2 Assumed ...2,361,557 3,187,863 |.... ......5,122,240
2.3 C0ABA. ...t | shinnb s 41,816,321 22,036,326 | ..o 36,867,502
................ 50,766,761 61,569,532 | ................81,761,451
3. Loss adjustment expenses incurred (71,311) 1,566,735
4. Other underwriting XPENSES INCUITEM..........ciuiiieieiiieie ittt et s st ssensenans | sonbessessesanes 32,415,528 51,091,981
5. Aggregate write-ins for underwriting dEAUCHONS...........cccovuiveeviiiieiecere ettt ses s s sssssssssnnns | srsessssssessnssnsessnsensesssd | everesrsnesssssessnsensersnsensd | orssssesesissessesssensesaens 0
6. Total underwriting deductions (Lines 2 through 5) 134,420,167
7. Netincome Of ProtECtEA CEIIS........uurvirrerieieiierise ettt ssens e st essensssssessessenssnsnssenss | srsssssssssansansnsssnsensenssQ | cerssressssssnsesssnsenssnssnnsQ | serensssssnssensassssssssassas 0
8. Net underwriting gain (10ss) (Line 1 MIiNUS LiNE 6 + LINE 7).....c..cvivirieiciiieieiciessie et sss st ssssssessesssas | cvsessssessesnnns 2,926,954 | ......cc0...... 1,672,735 | ..o 1,544,771
INVESTMENT INCOME
9. Net investment INCOME BAMNEM..........c.eiiiireiriei ettt sttt entes | crenbesiseseniees 7,662,628 10,449,479
10. Net realized capital gains (losses) less capital gains tax 0f §.....74,813........ccorireiieeieee s | cresssssisssssesseas 100,995 | .o 100,719 | i, 590,688
11. Net investment gain (I0SS) (LINES 9 + 10).......cocviuiiiiiiieieiietese ettt st sstes e snes | ensessssensesnsas 7,763,623 11,040,167
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off §.......... 0) ettt eninnes | eeviensiensen s et en s 0
13. Finance and service charges notincluded in PremIUMS..........cc.ceuicieieiieiiee e ese s | essssesesssesesssssesesssaens 0

14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.

33.

Aggregate write-ins for miscellaneous income.............

Total other income (Lines
Net income before dividen

12 EIOUGN 14)..eoeeiee ettt en
ds to policyholders, after capital gains tax and before all other federal and

foreign INCOME taxXeSs (LINES 8 + 11+ 15).....vrierrrrririseinsieess sttt nsnes

Dividends to policyholders

Net income after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......cucvueiiiiiiieiiiiieeetseie ettt

Federal and foreign incom

e taxes incurred......

Net income (Line 18 mMinUS LiNg 19) (10 LINE 22)........ceuiueieeiiiiiieiciesieeisee et sb s s ssse s

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDEN 31 PO YEAI..........c.cveeveveieeiereeieieieisee et snaes

Net income (from Line 20)

Net transfers (o) from Protected Cell CCOUNES.........c..vurureirreririeierisris ettt

Change in net unrealized capital gains or (losses) less capital gains tax of $
Change in net unrealized foreign exchange capital gain (loss)

Change in net deferred INCOME tAX........c..cviuiuiieiiiie ettt st sns

Change in nonadmitted as
Change in provision for rei
Change in surplus notes...

Surplus (contributed to) withdrawn from protected cells..

sets
nsurance.

Cumulative effect of changes in aCCOUNtING PHINCIPIES. .........evuvereririrriereireireieere sttt sssss s snsseenns

Capital changes:

321 PAIA M.t

32.2 Transferred from sur|

PIUS (StOCK DIVIAENG). ....ecvvvevieicitee ettt

32.3 TranSfermed t0 SUMPIUS........ovururreeirereree e e st ss sttt sttt s st ssessansnes

Surplus adjustments:

331 Paid N
33.2 Transferred to capital (Stock Dividend)...

33.3 Transferred from CaPItAl............cvrrerirerieier ettt en

. Net remittances from or (t0) HOME OffiCE.......c.ciieiiiieieces et nas
. Dividends to stockholders....................
. Change in treasury stock..

298,176 |..

..................... 298,176
................ 10,988,753
................................ 0
................ 10,988,753 cerenrennnn 12,491,757
...3,229,372 ..4,128,145
.................. 7,759,381 v 8,363,612
.............. 108,852,072 | ..............101,554,627 |.............101,654,627
.................. 7,759,381 ...6,483,263 | ..................8,363,612

.................... (321,447)

...................... (85,213)
320,230

(23,683)
579,529

0

..................... 366,373
..................... 184,742
.236,603

0

37. Aggregate write-ins for gains and l0SSES IN SUIPIUS.........c..cvcveieeieerieiiee ettt ssss s ssesesbenees | seessssessssnsaneas (436,487)] .. ..(2,091,510)].... .(2,320,761)
38. Change in surplus as regards policyholders (Lines 22 through 37) .(22,128,897) | oo 5,451,466 |.....coocuue... 7,297,445
39. Surplus as regards policyholders, as of statement date (LINeS 21 PIUS 38)..........cveveuriecrieireereiieieeeeeee e | evereseesenas 86,723,175 | .coevvevnee. 107,006,093 |.............. 108,852,072
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow Page.........cccceieieienieineieeie e
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)......
1401. Miscellaneous inCoOme...........ccocuveereerernne
1402. Funds withheld ceded investment income...
1403. Accident and SICKNESS aCHVE lIf FESEIVE..........ciiiiiiciirii st
1498. Summary of remaining write-ins for Line 14 from overflow page
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiNE 14 @DOVE)........ovvurieirriisriiniiisrisssissississiseiseessessesssesssesssssssesssssssssssnes | croserssnsssnnnsess 298y 170 | wvneeseerseesneenees (64, 763) [ coveveerersrinsnenns (93,181)
3701. Change in admitted deferred tax assets pursuant to SSAP No. 10R... ....(783,943)
3702. Release of special surplus from retroactive reinsurance.............. ....(573,647)
3703. Change in CONtINGENCY MESEIVE.........cvevevereererriesiereiesesssssssessssssessessssessessssssssssssssssesssssssesssssssesssssssessesssssssssnsssssssens | svessessesenessessnssssessesssQ | vevereesensenereee(840,000) | covevcviverenann, (963,171)
3798. Summary of remaining write-ins for Line 37 from oVerflow PagE.........ccccvveieirieiiciieiieeeie e | senensessssssennesssensennns0 | oeveinnieneseisneennnen 0 | e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE)......vrrereresererssressssesssssssensssssssssnssssssesssssssssssssssessnsssssnssssssees (2,320,761)
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums Collected Net Of FBINSUTANCE............covvieeiecireeeieeteee ettt sttt ssss s sse s ssessnsnaes | evessessesansnn 95,136,306 | ............. 101,928,026 | ............. 134,832,991
2. NetinVeStMENt INCOME..........ciiiiiiii s | erisesiesiaenes 7,576,228 | ...cvvvrvenne. 7,634,634 | ....cceeeeee. 10,505,096
3. MiISCEIIANEOUS INCOME.........cooeeiecveieie ettt sa st s s s s b s s s ss st sassensnsebessesassssssssesans | aesssissessssneans 298,176 | .o (638,410)] ..o 1,498,172
4. Total (Lines 1 through 3).. .103,010,710 | .............108,924,250 | .............146,836,259
5. Benefit and [0SS related PAYMENES..........cccveiiviieiieeee ettt ss st bt s e s s sassans | seseseesaesans 53,142,779 | c.everneee. 54,065,090 | .....ccouc.... 74,534,240
6. Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS............ccccvereereucieesersienieens | e (01 RN (O OO 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.ccevveviveieieireeceeeeee e | ceeveseeseenas 35,276,715 | ccoeveereee. 38,419,965 | ......couc..... 49,967,530
8. Dividends paid t0 POIICYNOIAETS. ........ccvuiiiirieiciiieie ettt bbbttt s b se st snsessesanss | bensesssessessnsensessssansns (01 R (01 0
9. Federal and foreign income taxes paid (recovered) net of $.....74,813 tax on capital gains (I0SSES)........co..rvvrrrreerrerrns | corrrssrrenines 2,204,838 | ..o 2,837,764 | .o 5,955,986
10, Total (LINES 5 HrOUGN 9)....couuvurrirciiririceicsiisi ittt nenen | croessssesenns 90,624,332 | ....ovvvvnne 95,322,819 | .......cc.... 130,457,756
11.  Net cash from operations (Line 4 MINUS LINE 10)........c.cviueieriuiieeieieeeieesee et ssae s s snans | seesessessesans 12,386,378 | ............... 13,601,431 | ............... 16,378,503
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
12.1
12.2
12,3 MOMGAGE 0BNS.......oueiritiieicitieie e et s s sttt bbb s s s st ssssessnsnntensens | eressessnsessesnssntessesnnten (0 0
12,4 REAIESIALE......veeeeeieeeee ettt s entens | bressessentnsnssententantaees (01 (0 0
12,5 Other iNVESEA @SSELS..........urveuuririricriririecii sttt sssesssnnnen | oesssessiasnnes 4,628,214 | oo 0 [ e 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS...........c.coerrrieinrnenrnrnreesnnennes | oeeeenseeeseeesesesneens (01 (0 166
12.7  MISCEIANEOUS PrOCEEAS........ocvucveieiriseiiie sttt ettt bttt s st sses s st essesnnsensens | shessessssossesssssnsessessnees 0 . 1,499,625 [ .o 0
12.8 Total investment proceeds (LINES 12.1 10 12.7).......vuevcvcreeeicieeeeesee ettt besas s sae s ssssenas | evesessesansas 22,941,591 | oo 66,700,850 | .....ccouc.... 78,743,090
13.  Cost of investments acquired (long-term only):
13.1
13.2
13.3
134
135
13.6  MiSCEllAaNEOUS APPIICALIONS........cveviiviieiicieisie ettt ettt ettt s st ssesnnts | sresssssssessesssssnsessessnses (L] I 1,014,967 [ oo 0
13.7 Total investments acquired (LINES 13.1 10 13.6).......ccvruieeieiiieeeieeeteece ettt snans | crsntessssnsnes 9,836,758 | ............... 87,018,855 | ............. 128,493,775
14.  Netincrease (decrease) in contract [0ans and Premilum NOES..........ccucueieieierircieieissiee st ssesssssesses | crressessessssessesssssssans (1 (0 0
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14).........ccoceviueireiercinieeseeeee e ssssssssseesns | seevessesaenns 13,104,833 |......coc.... (20,318,005)] .............. (49,750,685)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOtES, CAPILAI NOES........cvivecveciectce ettt ss st ssenas | sressessesssssssessessnsaees (1 (0 0
16.2 Capital and paid in SUIPIUS, 1SS fTEASUNY STOCK..........eueierrerrerieiierereie st ssssssenssessnsss | seesssssesnes (14,000,000) .eovovereererereireeeeene (0 U 0
16.3 BOMOWED fUNGS.......ouveuiiriiicriiiiiereies ittt ennses | fonesisensssnesssnsssnesssen (V1N [P 1,017,797 [ oo 0
16.4 Net deposits on deposit-type contracts and other insurance iabilities..............ovvrurerireererrnirreerere s | e (01 (0 0
16.5 Dividends t0 StOCKNOIES...........cocriiiiiiriiir bbb ens | cobnriensiees 16,000,000 | .o 0 [ o 0
16.6 Other cash provided (applied) (8,499,755)] ... (4,175,749)] ... ....26,303,377
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ ccccoovenen (38,499,755 .....cocvvnee. (3,157,948)[ .....coouc.... 26,303,377
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 Line 17)........cccoverververcvnns [ corrrirreris (13,008,544)] ............... (9,874,522)| ...oovvvneen (7,068,805)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF YBAT.......cveurvirevireciiriecieiiecsiesi sttt snt st enssenninas | eessneesisans 29,784,432 | ...ooovvvvnne 36,853,237 | ovvvveene. 36,853,237
19.2  End of period (LIN€ 18 PIUS LINE 19.1)......cceeverireeerereieireceieeiiseeciseiseeeeseceseeese et ssessentseeseesssesssensssssssesssnenes | coneeeneeeennes 16,775,887 | ............... 26,978,715 | ......cc....... 29,784,432
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20,0001 o | e [ N 0]
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices
The financial statements of the Company are presented on the basis of accounting practices prescribed
by the Insurance Department of the State of Ohio. The Insurance Department of the State of Ohio
recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for determining
and reporting the financial condition and results of operations of an insurance company for determining its
solvency under Ohio 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 Ohio. While the Commissioner of Insurance has the right to
permit specific practices that deviate from prescribed practices, none are included within this financial
statement.

A reconciliation of the Company's net income and capital and surplus between NAIC SAP and practices
prescribed by the State of Ohio is shown below:

September 30, 2011 December 31, 2010

Net Income, State of Ohio Basis $ 7,759,381 $8,363,612
State Prescribed Practices 0 0
State Permitted Practices 0 0
Net Income, NAIC SAP $ 7,759,381 $8,363,612
Statutory Surplus, State of Ohio Basis $86,723,175 $108,852,073
State Prescribed Practices 0 0
State Permitted Practices 0 0
Statutory Surplus, NAIC SAP $86,723,175 $108,852,073

Note 2 - Accounting Changes and Corrections of Errors

Effective January 1, 2011, the Company adopted revisions to SSAP No. 43R — Loan-backed and Structured
Secuirities to clarify the definitions of loan-backed and structured securities. The clarified guidance was applied
prospectively.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D. Loan-Backed Securities

(2) Aggregate totals for loan-backed securities with a recognized other-than-temporary impairment during
the current reporting period are shown below classified on the basis of the other-than-temporary
impairment:

1 2 3 4
Book/Adj Carrying | Recognized Amorized Cost
Yalus Amorized Ciher-Than- | Afier Other-Than-
CostBefore Current | Temporar Temporary
Pericd OTTI Impairmen | mpairmeni F air Yalus
1=t Qir Present Valug of Cash
Flows Expecied o be Less than
e Amorized Cost Basis & g g g
2nd G PrezentValue of Cash
Flows Expecied o be Less than
e Amorized Cost Basis 367 936 35 876 332080 268 712
ard Cir FresentWalue of Cazh
e cied io be Less than
d CostBazis h8.247 1,817 hg 731 27,818
zentValue of Cazh
cedw be Lessthan
d Cost Basis
i3 g £25123 | 37 387 | EEEREIRE 203 BIE
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(3) Detail for each security with a recognized other-than-temporary impairment, currently held by the reporting
entity, where the present value of cash flows expected to be collected is less than the amortized cost basis
of the securities, is shown below:

1 2 3 < 5 G 7

Date of

BookitdjCarrying Recognized Amortized Cost Financial

WValue Amortized | PrezentValue Other-Than- After Other-Than- Statement

Co=tBefore of Projected Temporary Temporary FairWalue at Where

CusP Current Period OTTI| Cash Flows Impairment Impairment Time of OTTI Reported
22042 KC AL g 451,068 | & 53,135 |5 IT 533 |5 453 135 |8 253,550 30 2009
ZZRAZKCAL 453,125 465 10,670 < 5 262 698 30 2009
437 18MADS 5,620 894 5,307,233 313 661 5,307 233 2,8 5 40 20089
22042 KC AL 410 0 095 4 552 4002 099 208 213 10 2010
437 18MADS 5,226,795 3, B2a 223571 5,002 2824 2,915 386 10 2010
T4925FA A1 517,213 276,054 41 1158 276 004 212,403 10 2010
22042 KC AL 383 425 380 456 2 965 320 4585 273,804 20 2010
SEZSZZ0ANS 662 553 633,042 28,711 533,042 451,831 20 2010
65E35PAAS 157,956 148 508 g 4283 148 508 135,313 20 2010
22042 KCAG 365 655 364 541 1,014 354 541 284 818 30 2010
BoS8PALAS a7, 271 ol 448 6,825 a0 445 73,5595 30 2010
22042 KCAG 350,148 326 654 23 454 2 4 266028 40 2010
S25220AM4 579 986 574 453 5,534 T 3 447 345 40 2010
TagZEFAAT 768,041 i ] 32,301 3 20 720,926 40 2010
22042 KCAG 306 865 27 5 34 454 T 5 232283 20 2011
63536PAAS 61,066 5 5 1,411 5 5 33,415 20 2011
GESI8PAAS 8,247 1 1,516 1 27,818 202011

0 ]
Total XXX XK z 7798671 |3 16,115,382 KX

(4)  The unrealized losses of loan-backed securities where fair value is less than cost or amortized cost for
which an other-than-temporary impairment has not been recognized in earnings at September 30, 2011
are as follows:

a. Agagreqgate amouniofunrealzed losses:
1. Lessthan 12 Months  §
2. 12 Months or Longes g
b. Aggregate relaed fair value of securides wih unre
g 2723428
2. 12 Months or Longes 2 14 083 677

Note 6 - Joint Ventures. Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent. Subsidiaries, Affiliates and Other Related Parties
The Company paid a $30,000,000 dividend to its parent company, AEGON USA, LLC, on May 10, 2011.

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.
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

The Company paid a $30,000,000 dividend to its parent company, AEGON USA, LLC, on May 10, 2011. This
amount consisted of an ordinary cash dividend of $10,800,000, an extraordinary cash dividend of $5,200,000
and a return of capital of $14,000,000.

Note 14 - Contingencies

No significant change.

Note 15 - Leases
No significant change.

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

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
C. Wash Sales - None.

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

No significant change.

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

No significant change.

Note 20 - Fair Value

(1) Fair Value Measurements at Reporting Date

(1] (2] (3] (4] (3]
Description (Level 1] (Lewvel 2] (Level 3 Total
a. Azzetz at fair value
Bonds
Indusztrial and Mizc g - g 2975819 % 5183074 & § 158 204
Total Bondsz 3 - 3 2975819 3 6,183,074 3 5,158 854
ShortTerm (a)
Government 2 - z 2200 S - 2 2,200
Industrial and Mizc - 14 999 256 - 14,999 256
Mutual Funds - 17,122,001 - 17,122 001
Total Short Term z - 2 32123457 & - 2 32,123 457
Total az=etz at fair valus 2 - & 35089277 & 5,183,074 & 41,282 351
b. Liakilitiez at fair value 3 - 3 - 3 - 5 -
Total liakiltiez at fair valus [ - g - g - 5 -
{a) Short-Term Investments are carried at amortized cost; which approximates fair value.
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
(1] (2] (3] (4 (3] (6] (i
Total Gaing and [Total Gaing and Purchazes,
(Losseg] (Lozses] lzruances,
Balance at Tranzferz in | Transferz out | Included in Net Included in Sales and Balance at
083072011 (Level 3] (Level 3] Income surplus Settliements 08/30/2011
Bonds
RWMEB S I 5247 285 |8 1,452 288 |E - 3 2814 |2 179,268 |2 744 385 |2 8183074
Total 2 5247205 |8 1492208 [ - z 2514 |2 170,266 | 744 300 (2 8183074

(3) The Company’s policy is to recognize transfers in and out of Level 3 as of the beginning of the reporting period.

(4) Bonds classified in Level 2 are valued using inputs from third party pricing services or corroborated broker
quotes. Level 3 measurements for bonds are primarily those valued using non-corroborated broker quotes.
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

As of November 10, 2011, the Company is not aware of any Type | Recognized or Type Il Non-recognized events
subsequent to September 30, 2011, which would have a material adverse effect upon the financial condition of
the Company.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

There were no significant changes during the nine months ended September 30, 2011.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - High Deductibles

No significant change.

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant change.

Note 33 - Asbestos/Environmental Reserves

No significant change.

Note 34 - Subscriber Savings Accounts

No significant change.

Note 35 - Multiple Peril Crop Insurance

No significant change.

Q06.3



Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 36 - Financial Guaranty Insurance

B. Not applicable.
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

2.1
22

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3
8.4

9.1

9.1

9.2

9.21

9.3

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 settlement of the reporting entity?

If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y-Part 1 - Organizational chart.

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.

] No[X]
] No[ ]
] No[X]
] No[X]
] No[X]

Yes[ ] No[X] NA[ 1]

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?
Ohio, lowa, New York, Arkansas and Vermont

12/31/2000........cccvvvvriennne

12/31/2009........ociniriirnnee

6/28/2011

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

Yes[X] No[ ] NA[ 1]

Yes[X] No[ ] NA[ ]

by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1] No[X]
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? Yes[ ] No [ X]
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 Office of Thrift
Supervision (OTS), 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 7
Affiliate Name Location (City, State) FRB 0CC QoTS FDIC SEC

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?

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

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

(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Yes [ X] No[ ]

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Yes [

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

Qo7

Yes [

] No[X]

] No[X]




Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

9.31

10.1

10.2

1.

[N

11.2

14.1

14.2

15.1

15.2

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]

If yes, indicate any amounts receivable from parent included in the Page 2 amount: $....

INVESTMENT

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.) Yes[ ] No[X]

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA: [T 33,397
. Amount of real estate and mortgages held in short-term investments: e 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

1421 BONGS.....ooveevieeiiciite ettt bbbt bbb bbbttt bbb
14,22 Preferred SLOCK.........cviveieieieie ettt n
14,23 COMMON STOCK.......ucvuieiieisiiiieie ettt bbb
14.24  ShOrt-TErmM INVESIMENES.........oeviviiieiciiiee ettt
14.25 Mortgage Loans on Real Estate
14.26 All Other.

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 t0 14.26 @bOVE..........cccccvereriveirersieireieinns

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

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.

. 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 3, Ill. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [X] No[ ]

16.1  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
BNY Mellon New York, NY

16.2  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)
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]

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

1 2 3 4
Old Custodian New Custodian Date of Change Reason

16.5 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
114537 AEGON USA Investment Management, LLC Cedar Rapids, 1A
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

17.2 If no, list exceptions:

Q07.1



Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NAT[ ]
If yes, attach an explanation.

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ | No [ X]
If yes, attach an explanation.

3.1 Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No[X]
3.2 Ifyes, give full and complete information thereto:

4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation liabilities tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater

than zero? Yes[ | No[X]
4.2 If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
............ 0.0 [.000eee0.000 % | covovrerinrienenne0 |0 | e | i | i i i 0
Total o | e XXX | e 0.0 S I (V1 I (1 I (1) I ()] I (]} I (V] I (V1 I 0
5. Operating Percentages:
5.1 A&H loss percent 2.0 %
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 17.0 %
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date. 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 If yes, please provide the amount of funds administered as of the reporting date. 0

Qo8



Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
3

1 2 4 5
NAIC Federal Is Insurer
Company ID Authorized?

Code Number Name of Reinsurer Domiciliary Jurisdiction (YES or NO)

NONE

Qo9




Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year Prior3Year Curreét Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.......cccccooovrinrinrinninnas AL|...... [ 1,028,762 [ ...covvovireee. 750,546 | oo 1,191,001 [ oo 1,515,457
2. Alaska.....oennnnrnnn AK | [ et 192,322 151,316 ...60,045
3. ANZONA...eee AL | [T IO 2,834,358 1,903,990 1,162,740
4. Arkansas.........coninnin AR]...... [INSUPOR EOOR 734722 | v 590,077 280,732
5. California........cooevmeernernrirneinns CA|...... [N ISP 23,708,618 ..20,404,964 | .......cc...c.. 10,976,545 o 7,584 137 ....3,843,487
6. Colorado........ccoemremrirnrirerines CO|....... [T IO 1,771,961 | oo 1,582,140 | e 987,165 910,036 465,157
7. Connecticut.........cocovrvurierriennes CT|. [T IO 2,283,872 | oo 2,042,986 | ..ooovrrrrinne 1,720,787 | oo 1,400,265 | ..ooovvrrieeee 777,248 | ! 689,232
8. Delaware........cccccocoseeenrreneenn. DE | oo [N IO 577,320 | oooevieeeennn 534,928 | e 311,713 231717 | el 142,684 | 118,412
9. District of Columbia ..DC....... Lo | e BATTTT | oeeieeeeene27,190 | e 159,721 171,658 [ oo 87,612 | 94,400
10.  Florida......cooooeiveirereineineis FL]....... [N I 11,984,328 | oo 9,896,799 | .ovvveirris 8,151,958 | ..oevvriirei 5,565,757 | covvererirerinne 3,873,605 | .oooerriinnee 2,851,230
11, GEOIgia....eeeererreerieieeeeeeene GA[...... [T IO 3,192,188 | oveereeeen 2,768,237 | oo 3,388,572 3,549,181 | v 2,053,135 | oo 816,590
12, Hawaii.....cocoovvvrrrrirrirsene HI [ . .463,368 ...223,390 192,324 ....104,164
13, 1daho.....ccccovevevvncncneinccneenn D [ e (NSO IO 327,783 | .... 169,079 150,215 [ cooovveeeieeiieienas 81,272
14, lNOIS.......cveeeeeeireireeciei ILi.... [T IO 4234949 | ...cooceoeeee. 3,679,744 | oo 2,274,184 | oo 1,892,586 | ...coovvvcvrnen. 1,121,902 [ oo 985,168
15, Indiana.......cocoovevneinrinrinniennn. IN.ee [T IO 1,653,078 1,421,195 [ oo 993,563 891,154 | oo 504,648 455,215
16, 1OWaL..ooe A [T IO 3,564,506 3,499,775 | i 269,041 366,310 | oo 125,037 182,342
17, Kansas.......ccvevnernenencnn . KS | v [INSUPOR EOOR 837,537 | oo 693,855 | .o 471,303 [ oo 389,174 | oo 271,624 | oo 201,806
18.  Kentucky.....oooovevrenrrnneeneen KY | [T IO 1,094,125 1,060,344 | ..ooovorienn. 620,167 S5T741 | o 309,425 304,418
19.  Louisiana........cccoveevneerneene LA | [ IO 1,261,233 1,237,680 [ ..ooovvoernnns 575,533 476,324 | ..o 280,817 317,692
20. Maine.....coovomrvmrrnrnnrnnene ME | o (NPT IO 868,413 | oo 639,828 | .o 273,992 | oo 179122 [ oo ATTATS | e 101,679
21. Maryland........cooconvensinnenMD | e [ IO 3,729,128 3,648,419 | oo 2,432,094 1,474,875 1,204,742 795,510
22. Massachusetts. WMAL [ . 13,264,924 10,455,258 | .. ....2,468,729 .2,317 487 .1,109,807 1,134,764
23, Michigan........cccoeevnrrnmrennen. M [ [T I 2,773,161 2,336,894 | oo 1,579,146 1,717,276 | oo 888,450 991,143
24, Minnesota........cccoeeeeeeemeeee MN [ Lo [T IO 1,483,046 | ...ccoovvvenen. 1,224,101 [ oo 837,898 | .o 588,883 | ..o 412,952 | oo 287,236
25, MiSSISSIPPI.....vereeereeeeeereeneenMS [ i [INPOR EOOR 523,268 572,193 | oo 234,405 227,106 | oo 1,540,531 ....1,403,597
26.  MiSSOUN.......ovrrrrrrrrrineieneen MO | e [OUT EP 1,784,814 1,639,497 | oo 866,474 698,582
27. Montana........ccccoeeveennenneen MT [ e [INPOR EOOR 239,244 | oo 236,342 | oo 130,740 | oo 100,046
28. Nebraska........ccccoouvrrrrnrenNE [ i (NSO IO 502,448 347,664 | oo 187,364 180,162
29. Nevada......ccooeemrrnrrenmenn NV [ [T I 1,278,515 1,900,749 | oo 1,052,179 1,121,452
30. New Hampshire........c.cccocuuncee. NH|...... [INUPOT EOOR 817441 | oo 1,378,790 [ oo 326,992 | .o 290,827
31, New Jersey....coocmevnerneenc N | i [T I 7,666,075 6,646,570 3,577,974
32, New Mexico NM(...... [INSUPOR EOOR 770,232 ..571,722 ..302,661
33, New YorK....oooooneemernnenee NY | [ 16,600,668 ...13,154,590 7,194,124
34.  North Carolina.........ccccceeeeeee.. NC | . Lo [ e 3,462,593
35. North Dakota........c.ccoeeeveenee.ND | e [INPOR EOOR 140,295
36.  Ohi0.....covvvrrrrrrrrirrinrineeennen. OH | i [T IO 5,022,610
37.  Oklahoma........ccccooeenrvnrrrnnen. OK | i [T IO 1,523,021 | oo 1,012,677
38, Oregon.......ccccovevmeerseirnenneen. OR | i [T I 1,811,788 1,514,428
39.  Pennsylvania.........cccconeeneen PA | i [T IR 7,856,134 7,599,067 | .ovvvrreneenn 3,779,312 | 03,203,863 | oo 1,768,094 ...1,676,722
40. Rhode Island..........cccccoeeerme. Rl | oo [T I 1,190,601 | covoovrveivnene 1,196,173 [ oo 339,507 | 21,217 | e 164,561 | cooovvecerciennne 209,890
41. South Carolina..........cccceeeveeeee. SC | oo [ 1,616,567 1,259,076 [ .ooovvvverreenenn 789,959 | 837,743 | 14,579,023 | covvvvvirne. 11,686,215
42.  South Dakota.........ccccoeurnreeen.SD | e [NUPOT EOOR 471,770 .396,265 ...184,815 .
43.  Tennessee.......ccommeemmermeeenees IN [ 1o [ 2,251,864 1,909,140 1,417,538
44, TeXaS...ocmrmrrmernernererrneeen X [ s [T I 6,283,582 | ..covevrirnnn 15,541,686 | ..coovvvrrenne 7,156,762 | ..ovverenne 10,506,052
45, Utah....cocoocnvncinininnnnl UT (NSO IO 793,385 | oo 045,869 | oo 300,569
46.  Vermont..........cecvercnmecnnenn VT [ [INPOR EOOR 187,651 | .... 139,928 | ..o 153,142
47, Virginia.......coeeveeneenncennene VA [OOSR 4,962,719 [ oo 4,408,014 | ..coovvvrnnnee. 2,975,510
48.  Washington.........ccccoovvne . WA | L [T I 2,373,324 1,981,255 [ oo 1,567,812
49.  West Virginia........ccccooernee WV | oo Lo | e 686,860 | .... 550,912 | oovvviieieins 349,680
50.  Wisconsin.........coceveenernerne WH i [T IO 1,703,886 | ...ovvvrennen. 1,261,432 [ oo 1,020,363
51, Wyoming.....cocooeenmenrrnnen WY | Lo | e 210,886 167,639 184,403
52.  American Samoa............c......AS | ...... N... ...21,648 15,382 | 19,198
53, GUAM....ovvverrrirerrnerrrrneene GU | Nuceoee | e 3,080 [ coveeereieieinnes 2,305 | oo 0
54.  Puerto RicO......cccccoereverneene PR | i Nucioe | e 185,832 [ oo 110,790 | v 107,635
55.  US Virgin Islands..........ccccoecee VI e Nuceree | e 32,408 | .o 19,637 | oo 33,934
56. Northern Mariana Islands......MP | ....... Nereooe [ e VL T [N (U1 (V1 ISP (U1 TR (U1 OO 0
57. Canada.......cccccomeumiunrineeneens CN|....... Necoooe | e 2,665,410 | covovvireenne 2,095,078 | .ovevvrrreirs 1,859,060 | ....ccoovvrenee. 1,033,296 | ..oovvvrvecirnne 825,205 | .o 504,086
58. Aggregate Other Alien............. OT oo XXX | o, 886,039 461,027 [ .o, 322,926 | .o, 79,461 [ i, 143,342 [ v 38,764
59. Totals ...160,844,402 147,802,611 | .. ..88,246,594 .73,580,027 101,944,055 ..91,402,567
DETAILS OF WRITE-INS
5801. Other alien......cccoeeeeeererenrennennees | cevee XXX......
5802. AF EUrOPE......covvevererrerereieerereers | cvoe XXX......
5803. Bolivia.......coovervreerererireirnerneineines | e XXX......
5898. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... XXXoooooo| e 879,073 | oo (0] IR 322,926 | ..o (1 I 143,342 [ oo 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... 0,9 S [ 886,039 | ..o 461,027 [ .o, 322,926 | .o, 79,461 [ .o, 143,342 [ .o 38,764

(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.

(a)
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1~ ORGANIZATIONAL CHART

NONE



Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

Lines of Business

1
Direct Premiums
Earned

2

Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

N
SOWOO A WN

. Farmowners multiple peril
. Homeowners multiple peril... ol
. Commercial MUIPIE PEXil..........ceiiviireieiceie s

. MOrtgage QUATANLY.........cccevevieicieicesee e
. Ocean marine.......
. Inland marine....
. Financial guaranty....
. Medical professional liability - 0CCUITENCE.........covveveirririieeseeee e
. Medical professional liability - claims-made.
. Earthquake..........cccovvverivicceee

. Group accident and health...
. Credit accident and health....
. Other accident and health -
. WOrkers' COMPENSALION...........c.eiveireieieiieiciciese et

, 19.2 Private passenger auto liability

. International..
. Warranty...
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.

Other liability-0CCUITENCE. ........cvcvieericieie et
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......

XXX....

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

34. Aggregate write-ins for other lines of business e 13,208,252 | ..o 4,258,608 2322 | ... .47.9
35, TOtAIS.....cucveieiecii ettt | ereebenienerntenaens 194,272,524 | ..o, 90,221,524 | ...ovveeeees A6.4 | oo 452
DETAILS OF WRITE-INS

3401. Credit UnemPIOYMEN........covrrirrerrrereirieiresnsesessesssssssssssessesssssssssesssssessenens | ssvssnssesssnsssssesenses 3 120,903 | vovrevinverrrreirnrsnnennenns 953,183

3402. Contract liability............ .3,286,588

3403. Vehicle SErvice CONtraCts............ccoevievereiiesiieeeseeseeresssesnssesesssesenns | soesvnsesessssesessnsneenne 104,385 | ot 18,837

3498. Sum. of remaining write-ins for Line 34 from overflow page...........ccoeevvereen | cevevvereeseeeieiseceeenee 1,149 | e 0

3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......cccovvrerevirereriersnias 4,258,608

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty.......
. Ocean marine.......
. Inland marine........
. Financial guaranty.........c.ccccocovuereinnnas

. Earthquake........c.cccoevvecvieceeicc,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. Auto physical damage......
. Aircraft (all perils)..

. International..
v WAITANEY ...ttt
. Reinsurance-nonproportional assumed property............ccoovvveerierererenenn.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-occurrence
Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made..
19.2 Private passenger auto liability
19.4 Commercial auto liability......

12,179,726 ..9,310,897

160,844,413 | ...oovve, 147,802,611

3401. Credit UNemPIOYMENL..........cocviveieieireeicseeieeese et ssssnsens | evensesessnsesesissessesssssensesses 2y DS0,030 | veveveereveiresieresseseseesssesenaes 7725563 | oo 5,631,458
3402, CONTAC HADIIILY. ......v.ovvervevrcereisciseei ittt sttt sttt ssssstens | sesssessnsses sttt essses 4,459,672 | oo 3,709,608
3403. Vehicle service contracts ...(6,658) | .. ...(43,159)
3498. Sum. of remaining write-ins for Line 34 from overflow Page...........cocuereurriinee | wovverrereerneerrnensineeeessensessesssesnsneeneQ | oo 1,149 ...12,990
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)....... 12,179,726 ...9,310,897

Q12




Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

€10

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2011 2011 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2011 LAE Reserves on Reserves on Claims Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2008 + Prior.....cc. | cooverreneersrnnennens 8,962 | .o 29124 | oo 38,086 | .o 2,828 | s (01 I 2,828 | oo 8,258 | s 56 | cooirnnrnneneenen29,670 | i 37,984 | i 2124 | s 602 | .o 2,726
2. 2009 ..criirns [ e 280 | o 973 | s 1,253 | oo 279 | o (01 P, 279 | oo (01 270 | oo 121 | 391 | [ (582) [ .vreeerereeeeeenanenas (583)
3. Subtotals
2009 + Prior.....c.. | covrvvsiiniisiis 9,242 | i, 30,097 | oo 39,339 | i 3107 | oo (1 I 3,107 | o 8,258 | oo 326 | ooviieenen29791 | 38,375 | 2123 | oo 20 | oo 2,143
4, 2010 s e 1,432 | o, 22,078 | v 23,510 | oo, 12,208 | oo [ 12,208 | oo (O [ 305 [ 2,287 | 2,592 | s 10,776 | oo (19,486) | ...oovvrveriirniires (8,710)
5. Subtotals
2010 + PriOr..c.oo. | cooevencincninens 10,674 | oo 52,175 | oo, 62,849 | oo 15,315 | oo [ 15,315 | oo 8,258 | oo 631 | oo 32,078 | 40,967 | e 12,899 | i (19,466) | ...oovvoverneinrins (6,567)
6. 2011 [ 0,0, SN IR 0,0, SN IR 0,0, SN IR 0,0, S IR 40,390 | oo 40,390 | ..o D, S T 707 | oo 16,109 | i 16,816 [ D, S R 0,0, ST PO XXX
7. Totals....ooovevvees | o 10,674 | oo 52,175 | ool 62,849 | .ooovvri, 15,315 | oo 40,390 | oo (S 8,258 | .o 1,338 | oo 88187 | il BTT83 | 12,899 | .o (19,466) | .....coovvrrrrnrirns (6,567)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .......cc..c....... 108,852
P 1208 % |2 oovveiene (37.3)% (3. oo (10.4)%

Col. 13, Line 7

Line 8

...... (6.0)%




Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE 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.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Response

NO

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

NO

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

NO

4. Wil the Director and Officer Supplement be filed with the state of domicile and the NAIC with this statement?

NO

Explanation:
1.

2.

3.

4

Bar Code:
* 10 95 2 2 011490000 0 3 =
* 10 95 2201145050000 3 =
* 1 0 95 2 2 011365000 0 3 =*

*10 95 2201154050000 3 =«
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date

4

Assets

2

Nonadmitted
Assets

3
Net Admitted
Assets
(Cols. 1-2)

December 31,
Prior Year Net
Admitted Assets

2504. Investment receivable
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Statement of Income:

Current Year
to Date

Prior Year Ended
December 31

Prior Year
to Date

1404. Fines and Penalties
1405. Recognition of retroactive reinsurance gain

1497. Summary of remaining WrtE-INS fOr LINE T4........ooiieiiiiiei sttt sttt sttt n bbb ntaneas

Additional Write-ins for Schedule T:

Direct Premiums Written

Direct Losses Paid

Deducting Salvage)

Direct Losses Unpaid

States, Etc.

Current Year
to Date

2 3

Prior Year
to Date

4
Current Year
to Date

5
Prior Year
to Date

6 7
Current Year Prior Year
to Date to Date

5804.
5805.
5806.
5807.
5808.
5809.
5810.
5811.
5812.
5813.
5814.
5815.
5816.
5817.
5818.
5819.
5820.
5821.
5822.
5823.
5824.
5897.

Czech Republic
Dominican Republic
Finland.................
IalY oo
Jamaica
Netherlands.

San Marino..
Venezuela
ARMED FORCES-CEN/S AM......
ARMED FORCES-EUROFE........
ARMED FORCES-PACIFIC.........
Summary of remaining write-

ins for Line 58 from overflow........

Additional Write-ins for Part 1:

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
3404. TUition reiMbUISEMENL..........cccevriveirieteteiieeeee et ssseesssesens | saessssesessssesessssssesessnaees 1,149 | e 0 [ o 0.0 | oo 49.6
3497. Summary of remaining Write-ins for LiINE 34..........cccouvveeiiiieiesiieieeerieiens | e esssessisnnas 1,149 | e 0 ] o 00 |.oereene. XXX oo
Additional Write-ins for Part 2:
1 2 3
Current Current Prior Year
Quarter Year to Date Year to Date

3404. Tuition reimbursement
3497. Summary of remaining write-ins for Line 34
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI..........covuveuiviiieieieieie ettt

2. Cost of acquired:

2.2 Additional investment made after acquisition.
Current year change in encumbrances.............

Total gain (loss) on disposals............
Deduct amounts received on disposals..............ccceveerereriernnnnns
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 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts

© o Nk W

—_
- o

Statement value at end of current period (Ling 9 minUS LiNE 10)........ceieriuiiiieiiiieieietssies ettt nenes

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

1. Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccevveieivieiierseeieiieiesnens

2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.

3. Capitalized deferred interest and other.............

4. Accrual of discount..........ccccvevernenee.

5. Unrealized valuation increase (deCrease).........coverviererrererneesersnenserseene g G-

6. Total gain (loss) on disposals

7. Deduct amounts received on disposals

8. Deduct amortization of premium and mortgage interest points and commitment fees

9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. 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).........
12.  Total valuation allowance

13. Subtotal (Line 11 plus Line 12)

14. Deduct total nonadmitted amounts e 0
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......veiiuieieiiisieiiiissiessissiesiessssessesssssssessessssassesssssssessssans | sressssessesssssssassessssassesssssssessasanses 0 | o 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEmDET 31 OF PHOM YEAI.........ciiueireieieieisieie sttt sssenses | sebessessssssessesssssssesssssssesses 45526 | oo 138,244

2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition

Accrual of discount

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

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12.  Deduct total nonadmitted @amounts............cccvveeeerrerrenrerrerneeneeneereinnns

13. Statement value at end of current period (Line 11 minus Line 12

©® N o ok e

©

Capitalized deferred interest @Nd OtNET..........ccuieieice ettt naes

Unrealized valuation iNCrEASE (ABCTEASE).........uuevreurueireireiriseiseissessessssssseisss sttt s s s ss s s st en s s bnne

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 0f PriOr YEaT..........ccvvrrereeienrerrieerneseessessesessessssessaseenns
2. Cost of bonds and stocks acquired

3. ACCTUAI OF QISCOUNL........oueviieieiiiteceietete ettt bbb bbb bbb s bbbt b st sas
4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS.......creuerrererirrerrireeeesiseeseeessesess st sse et ees s s ass s st st es s sttt ss s s st s ssesessntas
6. Deduct consideration for bonds and Stocks diSPOSEA Of ..........ceveiiieieiiciiie e
7. Deduct amortization of premium

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

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

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

11.  Deduct total nonadmitted amounts

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

215,244,744
9,783,885
240,557
1,005,998
212,159
....18,313,374
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
e CIBSS T ():rereeersereesseeessmeeesseeessseseessseesssseesss e ess st ss sttt eness s | sresssseesss s eeseseans 164,968,532 | .ovvoovureerrrririd 49,753,778 | oo 47,568,570 | covooonrreerrrerirneees (6,704,801) | ..oooveeerrrerrneens 187,589,170 | ...ovvvorcrervcerns 164,968,532 | ...ovvoovrerircerns 160,448,939 | ...cooovvvrerrrrernns 172,879,910
2. ClASS 2 (B)eeruurversueeessmeressneessseesesssessssse et sss sttt | Srinnsss et 61,131,447 | oo 1,499,581 | ..oovverrirrriinnns 1,525,855 | ..ooreeerneeernrrrernnes 5,206,703 | covveovnrrerrnrrerinnd 60,522,235 | ..oovvrreirrririnneend 61,131,447 | oo 66,311,876 | ..ooerrrerrrrrerrinneend 66,150,725
3. ClASS 3 (2)reurererrrenrieirinerssisee ettt sttt nes | ensensnsses st st enes 2,610,274 | oo (O S [0 379,267 | .o 2,605,571 | oo 2,610,274 | ..o 5,789,541 | oo 6,840,065
4. ClaSS 4 ().erueeirerererieiiesississiee sttt | eesesses sttt 340,562 | ..o (0 340,000 | .ovveerrirereirieienne 1,691,891 | oo 341,910 [ o 340,562 | ..o 1,692,453 | ..o 343,282
B CIASS 5 () reruurereuuerereresieenisre s st st | s 9,878,571 | covvvrrrevererirseserieenissensd (U 328,276 |...oovverricriiineinns (5,540,511) | .ooovveereerireriienne 10,495,943 | ...ovvoocirirriin 9,878,571 | cevvvrrcrvireeriiiseenes 4,009,784 | ...oocvvverrriicriienne 5,920,959
B, ClASS B ().evruurereueeresserisieestsee s est st | e s 0 | oo (O 574,098 | ...cooonnmiriniriiinens 2,250,998 | ..o 0 | oo (U 1,676,900 | ..o 0
7. TOMAI BONGS......ovevoceerericisecneerissseess s sesst st senssssssssnenens | crossesssnsssssssesen 238,929,386 | .......ccooevrvrrrrrienne 51,253,359 | ...oovrrvrnnrrirninnnns 50,336,799 | ..oovvrvvicrrireririseenens 83,547 | ..oovvvererrirennes 261,554,829 |......coomvvrvrnrnenn 238,929,386 | .......ccooeervrrnneen 239,929,493 |.....ocoonvvrirrnneen 252,134,941
PREFERRED STOCK
8. CASS .ottt ents | ensensnses st st st s st srena [0 TS [0 TS (O TSR [0 TS [0 TS [0 TS [0 TSR 0
0. ClASS 2uuiveeeeeceirrieie st st | st LU RN LU RO LU OO O RO 0 | oo LU OO O RO 0
10, CIASS B..ouivevereriseresieese st sttt | Shbs e LU RO LU RO LU RO O OO RON 0 | coererereeeeeriesesieessieensd LU RO O RO 0
11, CASS oottt | Shbs e LU RN LU RO LU RO O SRR 0 | coererereeieeriesesiee s O RO O RO 0
12, CIASS Birvvrvevereeeise s st es sttt | Shbs et LU OO O OO 0 | coeeereeeeerreenesseeesne e 0 | ceeeerreeeerreereeeeeseenesseeend 0 | coererereerreeneseeeeree e L RO 0 | coeeereeeerneereseeeerne e 0
13, CIASS Blrvuvrevruaeessmeressseesssee st eess st | ShE bR 0 | oo 0 | oo 0 | o 0 | oo 0 | oo 0 | oo 0 | o 0
14, TOtal Preferred STOCK. ... .ottt ensens | fiemssss s sttt [0 PR [0 PR [0 OO [0 PO [0 PO [0 PO [0 PO 0
15.  Total Bonds and Preferred SIOCK............ureeureerreeecereenererseeseeesseesseessseeesnnees | veeessseeesssessseenns 238,929,386 | ......vvorcrerreirnns 51,253,359 | ...vooiverreieririnnnns 50,336,799 | ...veorerererererereeneneens 83,547 | oo 261,554,829 | .....oooovnrrrirreenn 238,929,386 | ......coorrrrerrneeen 239,929,493 | ....overerrireeen 252,134,941
(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:

NAIC1§............ 0; NAIC2§...

0;

NAIC3 §

0;

NAIC 4§

0; NAIC5S..... 0;

NAIC6S........ 0.




Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac:t;ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TotalS.......ovveerrercienririririnnies | covrieresssesenereseneons 17,124,201 | ..o XXX vvveerirnernnenenns | eereneeeisserneeseeseens 17,124,201 | e, 8,905 | ..o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YN .......c.rvurrureeirrirrireieier et ssessssssssssssssessesssssssssesss | sesessesssssnssessessasssnsnns 36,890,199 | .o 19,200,760
2. Cost of short-term iNVESIMENES ACAUINE..........cvueviuiireiiiisecse ettt sesans | sbessesssssssessessnsensessnten 97,745,783 | oo 196,476,741
3. ACCTUAN OF GISCOUNL. ..ottt ettt bbb st st s st s s s s b s s ssesansnss | sasssessssssessssansesses s sessesessanees 581 | oo 10,536
4. Unrealized valuation INCrEASE (ABCIEASE).........cuiueireuieireisiisireiseissies ettt sttt s s bbb sssessesns | ebsessssessessstessesssesses e sensessesnsans 0 | e 0
5. Total gain (I0SS) ON QISPOSAIS.......cruururirrererrireireieeeeseieiseessseeessessssessss e sse st sasee e sse st s sttt an s s est st s ssnstessns | sebsessessssnssessessessantssssessssansnens 0 [ e 0
6. Deduct consideration reCeived ON QISPOSAIS..........ciuiireiiiiiieieiieie sttt s ettt sn e esssessenss | sressssessessesnsessessnsns 117,512,361 | coovvreereeerinns 178,797,838
7. Deduct amOrtiZation Of PrEMIUIML........c. it esees et s et es e s s st et ss et s s s et et en b e stensessnes | sebsessessastessessessessanteeses s st enseeas 0 | e 0
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE............ccvvueiiiiieieiieiesie ettt ssessnns | sresssessessssessessesssessesssssssessessnses 0 [ e 0
9. Deduct current year's other than temporary impairment rECOGNIZEM. ..........ceurierieuriirieieire e eeessssees | sresssessssssssssssnsesssssmssasessssnsessnees 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).......c.ccccevvrerirnrerrisrieiessesesssenssssenes | seressessssesessssesessnees 17,124,202 | oo 36,890,199
11. Deduct total NONAAMItEE BMOUNTS...........iuuieriiriireieeeieiieiieeee ittt eens | senbsens sttt 0 | o 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cvieiiuiiieiisiisiesssisseesesssssssessssssassessssassesssssssessessssessasses | sressesssssssassessssessessnsas 17,124,202 | v 36,890,199
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

2. Cost paid/(consideration reCeIVEd) ON AUUIIONS...........c.cueiveieeiiiiieeie ettt ettt e a e bs bttt b bbb s e b s et a s sttt es bt en e besbnens
3. Unrealized valuation INCIEASE (ECIEASE).........uiuueuiriieiseietesseie ettt s et s s s bbb st s s a4 a st b s bbb s b s bbb s bbbttt
4. Total gain (loss) on termination reCOGNIZEd..........vuerverrrerrerereirernreeeeeeseeresee e el oMt esees e bbbt ae bbb s Rt et en et et en e ras
5. Considerations received (paid) on terminations............cccoeveverevenicievesinienns NO N s
6. AMOTIZALON. ..o
7. Adjustment to the Book/Adjusted Carrying Value 0f NEAGE IEM............cv it bbbt b bbb bbb e
8. Total foreign exchange change in BOOK/AQIUSEA CaITYING VAIUE...........cocveveicreeeeie ettt sttt e s e st b st s bt es bt nens
9. Book/Adjusted Carrying Value, December 31, current year (LineS 1+ 2+ 3+ 4 -5+ 6+ 7 + 8)...oiiiiiiiiiieiecceseee ettt snsenas
10, DedUCE NONAAMILEA @SSELS.........cvurereiirieiserieeiseie ettt
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........cviiiiiiiiiieiiiiceieisese ettt bbb sttt bbbt

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
1. Book/Adjusted Carrying Value, DECEMDET 31, PHOT YEAI...........ccoiuiirrieiiieieisiiese sttt sttt s et s st s e bbbt s bbb s bbb s bbbt ns st
2. Net cash deposits (Section 1, Broker Name/Net Cash DEPOSItS FOOINOLE)...........ovururerrirnierriininsiss sttt st

3.1 Change in variation margin 0N OPEN COMTACES.........c.iuiuriueiriiiieiieietie ettt bbb a sttt bbb an 0

3.2 Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date MinUS..........c.cocvververrennenns 0

3.22 Section 1, Column 17, PriOr YE&I........cccveriereiereseeieeesie e 0 0

Change in amount recognized:

3.23  Section 1, Column 16, current year to date minus............ccceeevvcvevrnnen 0

3.24 Section 1, ColUMN 16, PHOT YEAI........ovrurrerrrrrrerreeersesesesessessesseneseseens NGNQE 0 0
3.3 Subtotal (IN€ 3.1 MINUS LINE 3.2) ...ttt b esees e te e s e s e b eee 1o s se s et e st e b et s s et bbb b b e s b s b et s st s bbb b s naes
4.1 Variation margin on terminated contracts during the YEar.............cccoenrrrrinrneiseesesesese e 0
42 Less:

4.21 Amount used to adjust basis of hedged item..........cc.coevrrrinrnrerrirnies 0

4,22 AMOUNE FECOGNIZEM. .....c.vveveieirerieieieieise ettt 0 0
4.3 Subtotal (line 4.1 minus Line 4.2)......

5. Dispositions gains (losses) on contracts terminated in prior year:
ST T 3 (=TT 2o OO P OO
5.2 Used to adjust Dasis Of NEAGEA IHEMS.........c.iueiiiiiie ittt s ks st bbb
6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 -4.3 - 5.1 = 5.2) ..ttt essnes
7. DedUCE NONAAMIIEA BSSEES..........iuuieuiiiiiiiiitie bbb bbb bbb bbb bbbt

8. Statement value at end of current PEriod (LINE B MINUS LINE 7)........cvuerururrurririereeeeisesssssseesesssssssssesessessssssessessassessessssssessessassssssessessesssessessesssssssssessessasssssessessassassons
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

Replicated (Synthetic) Assets Open as of Current Statement Date

Replicated (Synthetic) Asset Components of the Replicated (Synthetic) Asset
1 2 3 4 5 6 7 8 Derivative Instruments Open Cash Instrument(s) Held
NAIC 9 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

G0ISO

NONE




Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Reconciliation of Replicated (Synthetic) Assets Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Number Total Replicated Number Total Replicated Number Total Replicated Number Total Replicated Number Total Replicated
of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENIOrY........cccieiieiiiceeee e sseteins | cveneresesssssssssesesssese e 0 [ oo, 0 [ oo 0 [ oo 0 [ e 0 [ oo 0 [ oo 0 [ e 0 [ e 0 [ oo
Add: Opened or Acquired TranSaCtoNS...........ocoeereerrenrnees | veereereerneeneereessenseseeeennd (0 (0 (V] I NNI ............................... (0 (0 [0 U [0 U [0 U
Add: Increases in Replicated Asset
Statement Value.........c.ocvucveericiierieieiienineeienieneens | coreeiseins ) .0 ST OO (V1 O ) 0.0 S RN (V1 O ) .0 SO OO (U R ) .0 SO OO [V O XXX orrterineinns | e
Less: Closed or Disposed of TranSactions............ccoceeerrernens | corerrerrreneeneersseneensenninenad [0 R [0 R (0 (0 [0 R [0 R [0 U [0 T [0 U
Less: Positions Disposed of for
Failing Effectiveness Criteria...........cccoeivieenienieees | covevnsiesessesessene s [0 RN [0 RN [0 RN [0 RN [0 RN [0 RN [0 RN [0 U [0 TR
Less: Decreases in Replicated (Synthetic)
Asset Statement Value.........cocoeeieronnninisrissssssinnes | coressnenes XXX orerernrnenrenne | censessnsnssessssssesssessessssnnees [V XXX orerernrnenenne | crneenmnsnssessssssesssessessssnnees [V XXX orerernrnnnrinne | censensssnssessssssssssessessssnaees [V XXX oevrerrennnrinee | ceeesmnsnssessessrsssessesssenanes [V XXX oevrrerrennrnniee | cereeseessnsesessesseessesssesaees
ENdiNG iNVENOMY. ...t sessrsnssnees | seseessensssssssssessnsssessssenes (0 (0 (0 (0 (0 (0 (0 (0 P (0 P

90ISO




Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

1. Part A, SECHON 1, COIUMN 14.........oiiiiiee sttt 0
2. Part B, SECion 1, COIUMN T4........ooiiririiiri bbb 0
3. TOLAI (LINE 1 PIUS LINE 2)....vvuvuveieierieieiieeississise s ssesesese st ssss st ss s st et s 8288818828858 82882 R RS bR e b s en et n st
4. PArtD, COIUMN B 0
5. PAIED, COMUMN B....cooviiriieeieeiaeis st 0

6. Total (Line 3 minus Line 4 minus Line 5)

Fair Value Check
7. Part A, Section 1, COlUMN 16.........cciiiiiiirsesessese e NONE ...................................... 0
8. Part B, SECHON 1, COIUMN 13.......uciieicieeeieceeete ettt bbb et sttt bt s b st s bt s b s s 0
9. TOLAI (LINE 7 PIUS LINE 8).....uvueeiriiieieieiet ettt ettt s s34 42 s 888 E 4 bbb st s s bbbt s bbb b e es
10, PArtD, COIUMN 8.ttt ettt b st s et s bbb s bt s ettt s st s st 0
110 PAMED, COIUMN Oucoi bbbt 0
12, Total (Line 9 MINUS LINE 10 MINUS LINE T1).....uviviiteieiieteice ettt ettt s b sttt b s bbb b s bbb s bt s b ettt b bbb bt es b e b st saesas
Potential Exposure Check
13, Part A, SECHON 1, COIUMN 27.......ooieeeeceeee ettt ettt a ettt bt s ettt st s e 0
14, Part B, SECHON 1, COIUMN 1.ttt 0
15, PAtD, COIUMN 1ottt ettt a e bbbt bbbt s st s s bbbttt st st 0

16. Total (Line 13 plus Line 14 minus Line 15)

Qsl107



Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 O PrIOr YEAI.......c..cuiuieeiieiieieieiesie ettt ssstesaes | etsebsssssesses st essessssesse s bes e s s s ssnses [(0) 1 [T 19,795,450
2. Cost of cash eqUIVAIENES ACQUIFET...........ccueveuiieiieictieie ettt b sttt bensesenes | sbestessessssessessessssessesssestesnaas 76,229,793 | ..o 53,764,269
3. ACCIUAL OF GISCOUNL.......ooveeieeiiiii ittt bbb bbbttt | bbbt bbb bbbt bbb 30,337 | oo 30,417
4. Unrealized valuation INCrEASE (ECIEASE).........cuuevueiireiieieiiieiseie sttt s bbbt b s s s sessens | saessessssessesssesses s b s s bbb s s st snsense st 0 [ o 0
5. Total gain (I0SS) ON QISPOSAS..........ccvuiviiiriieiiciieieiie ittt bbbt s s b st st sse s bensens | sbsesssessessnbess et e b st es e bss s s s s s ensenas 1,041 | e 166
6. Deduct consideration received 0N QISPOSAIS...........ccuueiiviiieicieiie ettt sssessnsens | sbessessessssessessessssessesssensesnaa 61,261,997 | oo 73,590,303
7. Deduct amortization Of PrEMIUM.........c..c.iueieiciisicet ettt bbb s s sse s nbenss | sbtessssses e b st e s bt es s bse st s st en s benes 0 [ o 0
8. Total foreign exchange change in book/ adjusted CaIMYING VAIUE.............cccvueviiriieieicieee et etsssssesssssseseienss | cvtesssssses e st s sss e sssesse s essesssenes 0 [ oot 0
9. Deduct current year's other than temporary impairment FECOGNIZEA. ..........c.eiurireieiieie et sstenes | estesistsssesisssss s sss s ssb st st ensesnaenes 0 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccoevierierrireierieeieiieiins | cevveiiesieiese s 14,999,174 | oo (0)
11. Deduct total NONAAMItIEd @MOUNLS...........c..iiiiiriiririirirri bbb ssbeees | et iese ettt 0 [ o 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...ucvuiuiueiericiiieieicisiicissiesieisssssiesssssssessesssesenes | srsssesessssessessessssassesssssssessesas 14,999,174 | oo (0)

QsSI108
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

SCHEDULE A - PART 2

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

NONE




Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

2030

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

NONE
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE 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
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 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

NONE
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

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 - Industrial and Miscell

63946B AE 0| NBC UNIVERSAL EXCHGD 4.375% 04/01/21 | ........... | ...08/19/2011 | Tax Free Exchange 1,499,581 1,500,000
3899999. Total - Bonds - Industrial & Miscellaneous 1,499,581 1,500,000
8399997. Total - Bonds - Part 3 1,499,581 1,500,000
8399999. Total - Bonds. 1,499,581 1,500,000
9999999. Total - Bonds, Preferred and Common Stocks. 1,499,581 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

SCHEDULE D - PART 4

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 11 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 or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends 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) | BJA.C.V. | Disposal Date | Disposal Disposal Disposal [During Year| Date (a)
Bonds - U.S. Government
3133XG DD  3|FEDERAL HOME LOAN BANK 5.375% 08/19/11..... | ..... 08/19/2011| MAEUIILY........ooevecvrcrieriecirieniins | eevrerierieeirneniinees | cevieees 2,000,000 | ......... 2,000,000 | ......... 2,023,548 | ......... 2,003,305 | ..ocrvrerirnns 0 | ceiee(3,305) | v [ ieieee(3,305) | o0 [ e 2,000,000 0 0 0 ... 107,500 |08/19/2011{1...........
36203V ZX 1 |GNMA 360858 7.000% 04/01/24.........cccovvvmerrmvnnns | venes 09/01/2011| Paydown..........ccoeveervrrerererereenns 103 103 98 99 0 103 0 0 0 5 | 04/01/20241...........
36204N  F3  6|GNMA 374686 7.000% 04/01/24..........coovvnvvrmvrninn | conee 09/01/2011| Paydown. .........c.rverrvrrrrnerereenns 875 875 830 836 0 875 0 0 0 | e 41 |04/01/20241...........
36204T HK 3| GNMA 379234 7.000% 04/01/24..........oovevvrevmernrrns | s 09/01/2011| Paydown..........cceuevemeveerererereenns 322 322 305 307 0 322 0 0 (1 IO 15 | 04/01/2024(1...........
36204T LK 8| GNMA 379330 7.000% 04/01/24.........coocvvmumvrrmerrns | cenee 09/01/2011] Paydown...........crvverrveerreiennens 473 473 448 451 0 473 0 0 (0 IO 22 |04/01/2024(1...........
36205H 5Z 8|GNMA 391564 7.000% 05/01/24........ccconvvervvemvrnernr | conee 09/01/2011| Paydown..........cceueveeevrerrrerereenns 105 105 99 100 0 105 0 0 0 5 [05/01/20241...........
36205M  2G 2| GNMA 395075 7.000% 05/01/24..........coccrvrvurnvvrns | veree 09/01/2011| Paydown.........ccvvverevrnrrneererninns .2,061 2,061 1,954 | oo 1,969 0 ...2,061 0 0 (0 [ R 86 |05/01/20241...........
36223A RJ 3 |GNMA 302089 7.000% 05/01/24.........ccoovvvrmerreernins | vener 09/01/2011| Paydown..........ccouevemrveerererereenns 282 282 267 269 0 282 0 0 0 | s 13 |05/01/20241...........
36225A QF 0| GNMA 780454 7.000% 10/01/26.......ccccrvvivrnrcrnrrans | onns 09/01/2011| Paydown.......c.cvvvrririnrisserennnines 197 197 198 0 197 0 0 0 9 [10/01/2026]1...........
0599999. Total - Bonds - U.S. Government. 2,004,418 2,004,418 2,027,747 .0 2,004,418 0 0 0. 107,696 | ...... XXX... | .XXX...
Bonds - U.S. Special Revenue and Special A t
31374W 5D 0 |FNMA 326744 7.000% 12/01/25......ccovveiniminsiinnienns | ..... |09/01/2011|Paydown ..................................... 19,074 19,074 19,146 19,126 0 (52) 0 (52) 0 19,074 0 0 890 [12/01/20251...........
3199999. Total - Bonds - U.S. Special Revenue & Assessment. 19,074 19,074 19,146 19,126 (52) (52) 19,074 0 0 890 |...... XXX... | .XXX...
Bonds - Industrial and Miscellaneous
03702L AA 6 |ANTHRACITE LTD 2002-CIB 0.685% 05/24/17........| ..... 09/24/2011| Paydown..........ccourvemereerererereenns 51,146 51,146 49,580 50,785 0 361 0 361 0 51,146 0 0 0 251 |05/24/2017(1Z".......
126650 AQ 3|CVS CAREMARK CORP 144A 5.789% 01/10/26..... |..... 09/10/2011| Redemption ~ 100.0000............ 11,199 11,199 10,482 10,575 0 624 0 624 0 11,199 0 0 01/10/2026| 1FE......
22942K CA 6 |CREDIT SUISSE MTG 2006- 7.000% 08/01/36........ | ..... 09/26/2011| Capital Distribution.... 9,813 0 9,813 | v 9,813 0 0 0 0 0 ..9,813 0 0 07/01/2036| 1Z*.......
22942K CA 6 |CREDIT SUISSE MTG 2006- 7.000% 08/01/36........ | ..... 09/01/2011| Redemption 13.1828 1714 13,001 1714 | e 1,714 0 0 0 0 0 1,714 0 0 08/01/2036 1Z*.......
36185M AF 9| GMAC MTGE CORP LN TR 4.893% 11/01/35......... |..... 09/01/2011| Paydown.... 89,863 89,863 89,863 59,131 | .ooooe. 30,732 | oo (U RN 0| oo 30,732 0 89,863 0 0 11/01/2035| 5Z*.......
36228C VR 1|GSMTG SEC CORP Il 2005 4.680% 07/01/39. .109/01/2011| Paydown. 92,497 92,497 93,419 92,673 0 (177) (177) 0 92,497 0 0 03/01/2014
36228C ZS 5|GSMTG SEC CORP 112007 1.142% 03/06/20......... | ..... 08/08/2011| Paydown.... 52,264 52,264 52,015 52,139 0 124 124 0 52,264 0 0 03/06/2020
38869P AD 6 |GRAPHIC PACKAGING INTL 9.500% 08/15/13...... | ..... 08/15/2011| Call ~ 100.0000..... 340,000 340,000 347,650 343,282 0| s (3,282) [ ..o (U I (3,282) 0 340,000 0 0 08/15/2013
43718M  AD  6|RESIDENTIAL FNDG Il 5.720% 09/01/36.........ccoevve | cevee 09/26/2011| Capital Distribution.... 80,438 0 80,438 80,438 0 0 0 0 0 80,438 0 0 05/01/2030| 5Z*.......
52108H 4U 5|LBUBS COMM MTGE TR 2005 4.664% 07/11/30.... |..... 09/11/2011| Paydown..........cceeveevrnerirerereenns 33,888 33,888 34,057 33,923 0 (35) 0 .(35) 0 33,888 0 0 08/11/2014| 1Z*.......
52522Q AM 4 |LEHMAN MTGE TR 2007-10 6.000% 12/01/37....... |..... 09/26/2011| Capital Distribution.... 11,729 0 11,729 11,729 0 0 0 0 0 11,729 0 0 0 |10/01/2021{1Z*......
52522Q AM  4|LEHMAN MTGE TR 2007-10 6.000% 12/01/37....... |..... 09/01/2011| Redemption  66.3606 5,379 8,106 5,379 | oo 5,379 0 0 0 0 0 ..5,379 0 0 0 0 [12/01/2037|1Z*.......
61750W AU 7 |MORGAN STNLY CAP | 5.310% 12/01/43........ccccc0. | vonn. 09/01/2011] Paydown...........crvverrreerreeennees 33,209 33,209 33,207 33,207 0 1 0 1 0 33,209 0 0 0. 1,185 [12/01/2043|1Z*......
628750 AH  8|NBC UNIVERSAL EXCHGD 14 4.375% 04/01/21.... |..... 08/19/2011| Tax Free EXChange........coccvverne | veverrerineencennnes | vevieens 1,499,581 | ......... 1,500,000 | ......... 1,499,625 | ......... 1,499,543 0 38 0 38 0| e 1,499,581 0 0 0 . 32,266 | 04/01/2021| 2FE......
65536P AA 8 |NOMURA ASSET ACC CORP 0.335% 05/25/36...... | ..... 09/26/2011| Capital Distribution.... 862 0 862 862 0 0 0 0 0 862 0 0 0 0 |04/25/2036(1Z*.......
65536P AA 8| NOMURA ASSET ACC CORP 0.335% 05/25/36. .109/01/2011| Redemption ~ 40.5017 546 1,349 546 546 0 0 0 0 0 546 0 0 0 0 |05/25/2036
74925F AA  1|RESIDENTIAL AC LN INC 1.635% 08/25/36............ | ..... 09/26/2011| Various .5,976 0 5976 | oo 5,976 0 0 0 0 0 ..5,976 0 0 0 0 |09/25/2017
74925F AA 1|RESIDENTIAL AC LN INC 1.635% 08/25/36............ | ..... 09/01/2011| Various 20,298 23,283 20,298 20,298 0 0 0 0 0 20,298 0 0 0 0 |08/25/2036| 2Z*.......
80384H AA  8|SASCO 2008-03 A1 144A 0.515% 05/25/38............. | ... 09/26/2011| Paydown..........cceveerreerirererrenne 574,098 574,098 564,637 | .....c..... 484,231 | ........ 81,648 8,219 0 89,867 0 574,098 0 0 0 et 1,476 | 07/25/2012| 6Z*.......
921796 MR 6| VANDERBILT MTGE & FIN 7.820% 12/01/32.......... | .... 09/01/2011] PaYOWN. .....cvocirriennieeiisriseins | cerisrississsnissisaens | osrerisnens 157,975 | oo 157,975 | oo 163,603 | ..cooovenee 150,386 | .......... 9,877 | oo (2,288) [ oo () P 7,589 | oo () I 157,975 0 0 0| . e 8,121 |12/01/2017| 5FE......
3899999. Total - Bonds - Industrial & MiSCElIANEOUS.............ereriieriisiiissiiseriere st nsssnssnnes | eonnrsaes 3,072,475 | ........ 2,981,878 | ......... 3,074,893 | ........ 2,946,630 | ...... 122,257 | v 3,685 | i 0] . 125,842 0 3,072,475 0 0 0 83,545 |...... XXX... | .XXX...




Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY
SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1’6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 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 or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends 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) | BJA.C.V. | Disposal Date | Disposal Disposal Disposal [During Year| Date (a)
8399997. TOtal = BONAS = PAM 4.t | cernnies 5,095,967 | ......... 5,005,370 | ......... 5,121,786 | ......... 4,973,289 | ...... 122,257 | v 416 [ 0| . et 122,673 | v [ 5,095,967 0 0 0. 192,131 | ...... XXX... |.XXX....
8399999. TOAI = BOMAS. .ttt | enriines 5,095,967 | ......... 5,005,370 | ........ 5,121,786 | ......... 4,973,289 | ...... 122,257 | oo A6 [ 0| . e 122,673 | oo [ 5,095,967 0 0 0 |.. 192,131 | ...... XXX... |.XXX....
9999999. Total - Bonds, Preferred and COMMON SEOCKS...............vuuierrvimermmirirerieriereseesesissssse st ssesssessesssssssesssensses | oeveneees 5,095,967 |........... ). 9.9 T I 5,121,786 | ......... 4,973,289 | ... 122,257 | v 416 | 0 et 122,673 | oo 0| e 5,095,967 0 0 0. 192,131 | ...... XXX... |.XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

NONE




,030

Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)
(a) ‘ Code |Financia\ or Economic Impact of the Hedge at the End of the Reporting Period ‘
lo | |
Net Cash
Broker Name Deposits
Brokers
TOTAI NEE CASN DEPOSIES. ... erereseeeeserseisssseseserssses e ers s ses et eee e eseeeeE e e E 0840888084884 8818088488404 0 84084081408 E 4884080808080 E 00t enEee 44E1e0EeeEeE R oL e R AeeEoeE o0 8o E 0L oL 8o E 4810 E 08 4E 84081 oE 80 E 140140808488 E 810401088 4E 810 E L840 E e840 E L1408 E L1481 E oL E L0 E e EE o0t E e bt EheEtes | eLEieEAeeE oL oLt LR R bRt




Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY
SCHEDULE DB - PARTD

Showing Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

8030

2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net Fair Fair Exposure Net Potential Sheet
Traded (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NONE




Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6
NAIC
Designation|
CUsIP IMarket Fair Book/Adjusted Maturity
Identification Description Indicator Value Carrying Value Dates
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
000000 00 O|CANCARAASSET SECURLLC oo 999,988 999,988 | 10/03/2011....
000000 00 O[CHARIOTFUNDING ot nsen 999,946 999,946 | 10/14/2011....
000000 00 O CHESHAM FINANGCE LLC......cooieuueuuiimeeiersseesseeseiseessesss st essss st 999,983 999,983 | 10/03/2011....
000000 00 O|EBURY FINANCELLC oottt b 999,983 999,983 | 10/03/2011....
000000 00 O|FALCON ASSET SEC CO LLC 999,950 999,950 | 10/11/2011....
000000 00 O[GOTHAMFUNDING CORP oottt bbb bbbt 999,895 999,895 | 10/19/2011....
000000 00 O|LIBERTY STREET FDGLLC ..ottt 999,764 999,764 | 11/07/2011....
000000 00 0|LLOYDS BANKING GROUP PLC 999,906 999,906 | 10/14/2011....
000000 00 O|MITSUBISHI UFJ FINANCIAL GROUP. 999,872 999,872 | 10/21/2011....
000000 00 O [MONT BLANC CAPITAL CORP ..ottt bbb bbbt 999,868 999,868 | 10/20/2011....
000000 00 O|NIEUW AMSTERDAM REC ...1,249,868 ...1,249,868 | 10/20/2011....
000000 00 O|SALISBURY REC COLLC oottt 999,805 999,805 | 10/27/2011....
000000 00 O|SOLITAIRE FUNDING LLC 999,972 999,972 | 10/06/2011....
000000 00 O[STRAIGHT A FUNDING LLC 999,742 999,742 | 11/01/2011....
000000 00 O|THUNDER BAY FUNDINGLLC oottt eeiseesssssnsensees 999,975 999,975 | 10/06/2011....
09248U 61 9| BLACKROCK LIQUIDITY FUNDS  ...ooitiiisisiisieissiiessse sttt ettt ssnssnssenntsntensss | ansnsnsssnsssnns | eosiossssssesssssassssssssnnes 8,710,072 | s 8,710,072 | 10/01/2011....
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations 23,958,589 23,958,589
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
83613G AA 7 | SOUNDVIEW HM EQ LN 20081 ... eeieeeeseessstess et sses st s 3 176,243 176,243 | 02/25/2038
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 176,243 176,243 |..... XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03064R AA 5| AMERICREDIT AUTO REC 20114 ...ovvoiiviivireierenicesssiee s 1 250,132 250,000 | 10/11/2012....
14041N BW 0| CAP ONE MULTI-AST EXE TRUST  ...oouiiiimeimcimeiieeseesseesseis st 1 399,998 400,006 | 08/15/2014....
46629R AA 2 [JPMORGAN CHASE COMM 2006-FL2A ........cocvvvrriiniirniierirneissiinsinns 1 58,408 58,707 |11/15/2018....
46629R AB 0 [JPMORGAN CHASE COMM 2006-FL2A .......cccvevmremmerierirerireeneeisenens L [ 1,337,330 | .overreerierieees 1,399,228 |11/15/2018....
52524N AA 5| LEHMAN FLOATING RATE 2007-LLFA. 1 974,557 995,056 | 06/15/2022....
61756L AA 9| MORGAN STNLY CAP [ 2007-XLFO ......covriermeimirmerierireseseesssssssiessesssssssssessssens 1 418,885 431,332 |12/15/2020....
78445A AA 4 |SLM STUDENT LN TR 2008-4 1 18,826 18,822 | 07/25/2013....
80282T AA 5| SANTNR DRIVE AUTO REC 2011-3 1 299,969 300,000 |09/15/2012....
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. ... ettt en s sssnsennes | sosssssessssssensenssssssnens 3,758,106 | ...oovovvvrerrrirn 3,853,151 |..... XXX.........
3899999. Total - Industrial & Miscellan€ous (UNAFFIIAEEA). ......cc. e rrereeeeieeeei sttt ettt enres 27,892,939 27,987,983 |..... XXX
Totals
7799999.  Total - ISSUET OBGAHIONS. .....v.rerrssereseieisees e st 23,958,589 23,958,589 |..... XXX
7899999. Total - Residential Mortgage-Backed SECUMHES...........covuiiiiiiiiiiniiiicissiis 176,243 176,243
7999999. Total - Commercial Mortgage-Backed SECUIES. ... ... ittt ee e ses s ses et es st enseeeesesensessnnsnsennensssnsanss | sessessssssessesnssssansanas 3,758,106 | .o 3,853,151
8399999, SUDLOAI = BONGS. ......vovveiseisseeisstiseeit et ess stk 27,892,939 27,987,983
9999999, TOAIS.....c..uvveiviieierisriseiseri et 27,892,939 27,987,983

General Interrogatory:

1. The activity for the year to date:  Fair Value $.....(4,582,235)  Book/Adjusted Carrying Value $.....(4,628,115)

2. Average balance for the year to date:  Fair Value $.....27,541,956  Book/Adjusted Carrying Value $.....27,648,349

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation
NAIC 1: §.....3,853,1561 NAIC 2: §.......... ONAIC 3: §.....176,243 NAIC 4: §.......... ONAIC5: §.......... ONAICE: §.......... 0

QE09




Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5
NAIC
Designation|
CUsIP /Market Fair Book/Adjusted
Identification Description Indicator Value Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value $.....27,892,939  Book/Adjusted Carrying Value $.....27,987,983

QE10




Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 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
HSBC Bank USA New York, New York 0 0 176,992 209,148 98,875 | XXX..
J.P. Morgan Chase North Syracuse, New York 0 0 | (12,382,217) | ......... (14,115,436) | ......... (15,446,363) | XXX..
0199999. Total Open Depositorie XK 0 (] (12,205,225) | ......... (13,906,288) | ......... (15,347,488) | XXX..
0399999. Total Cash on Deposit: XXX 0 (U (12,205,225)| .........(13,906,288) | .........(15,347,488) | XXX..
0599999. Total Cash, XK 0 (V) (12,205,225) | .........(13,906,288) | .........(15,347,488) | XXX..

QEM
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Statement for September 30, 2011 of the STONEBR'DGE CASUALTY |NSURANCE COMPANY

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

Industrial and Mi (Unaffiliated) Issuer Obligati

THUNDER BAY FUNDING LLC CP 144A | ........... 08/19/2011 0.180 10/12/2011 14,999,175 3,225
3299999. Industrial and Miscellaneous (Unaffiliated) Issuer Obligation 14,999,175 3,225
3899999. Total - Industrial and Miscellaneous (Unaffiliated) 14,999,175 3,225
Total

7799999. Subtotals - Issuer Obligation 14,999,175 3,225
8399999. Subtotals - Bonds 14,999,175 3,225
8699999. Total - Cash Equivalents 14,999,175 3,225
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