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Annual Statement or the year 2011 ofthe  INFiNity Reserve Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. trBASUNY SECUMEES........eveeveeeceeieciereceesee ettt saes s snans | aveesas 4,233,343 |.......... 98.9 | ... 4,233,343 | .o | s 4,233,343 |.......... 98.9
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. government agencies
1.22 lIssued by U.S. government sponsored agencies . .
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUNIIES)........oeue. | covrrrrerrernerneenrrnes [ cerreenenad 0.0 [ [ | v [V I 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...........cc.veeerrrerrerninrnrnsirns | veversriseenensnees | cenreneeens 0.0 [ [ | v [V I 0.0
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general ObliGatioNS...........vurvreirireierieeseeseeeee e sssssssenns | ereeeessinsseenesnssenne | reeseenns 0.0 [ [ | v (0] 0.0
1.43 Revenue and assessment OblIgations............ccucveueeiveiciiieieeieceeesessseesssienes | veveeressssesessssenes | coeriesenes 0.0 [ [ | e [ I 0.0
1.44 Industrial development and similar OblIGatioNS...........c.coivrinireinrercreereeies | e | e 0.0 [ [ | e (0] 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............cccooeieurieiieceie e
1.512 Issued or guaranteed by FNMA and FHLMC
1513 Al ONE ...ttt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA..........ccovvieeveeieens [ | e ()OI T Rl ISR (R — 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521....... | cc.oveerenneninens | coneirennns 0.0 [ oo [ e | s (018 IR 0.0
1,523 Al OMNET ...ttt | cesesinse s nenne | eneeeenes 0.0 {1 e | e (V18 PR 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)..
2.2 Unaffiliated non-U.S. securities (including Canada)............o.oveeereerrereerrereeneeneensiseessinnenes
2.3 Afiliated SECUMLIES. ... ..cvuieeerricicicrieise bbb
3. Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
321 AFfIIATEA. ...
3.22 UNGffilieA. .. e.reeeveceeieieeiieciees ettt
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AfIIAEEA. ..o e
3.32 UNAffilatd.......coereieiieiieii et
3.4 Other equity securities:
341 ATTIIATEA. ...
342 UNGFfiliAeA. . ...ttt
3.5 Other equity interests including tangible personal property under lease:
351 AffIIAEEA. ..ot
3.52 UNAffiliAtd.......coueeeceeieiieiiieie ettt
4. Mortgage loans:
4.1 Construction and land developmeNt............ccovviiiiivireieeieie et
4.2 Agricultural
4.3 Single family residential properties
4.4 Multifamily residential ProPEIHES..........cevevcveveieiesee ettt nas
4.5 Commercial loans...............
4.6 Mezzanine real estate loans
5. Real estate investments:
5.1 Property occupied by COMPANY........c.coeiririninieireieissiesesesesssesses s ssssesnes
5.2 Property held for production of income (including $..........0 of property
acquired in satisfaction of debt)............cccoeeiiiiiiccccc s
5.3 Property held for sale (including $.........0 property acquired in satisfaction of debt)...
6. CONACLI0ANS........euvecicreciit e
7. Derivatives......
8. Receivables for securities...
9. Securities lending (Line 10, Asset Page reinvested collateral)..............ccovevevvevereiverecreieecinnnnns
10. Cash, cash equivalents and short-term inVEStMENLS...........cccrvrieienierecee e
11, Other INVESEA @SSEES.....eurvueeierieirieiirerei ettt nsnen
12, TOtal INVESIEA @SSELS........coucveviiiciciicse e
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10.
1.

© © N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAT.........c.oiururireeureerere st is sttt sttt e e £ s8Rt n et
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccc.errurirrieierireireees e ssese sttt essesssssseenas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.cccviueiriiinieieierie e

Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13. ...

3.2 Totals, Part 3, COIUMN 11......ooiceie ettt ettt bbbt e ettt s bt se et saenans

Total gain (10ss) 0N disp0sals, Part 3, COIUMN 18...........cccieieiiiieie sttt bbb bbb bbb bbb bbb bbbttt
Deduct amounts received on disposals, Part 3, Column 15.....................] - W A I et
Total foreign exchange change in book/adjusted carrying value: N 0 N E

6.1 Totals, Part 1, COIUMN 15, ...t

6.2 Totals, Part 3, COIUMN 13.........iiii bbb

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

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

Book/adjusted carrying value at end of current period (LINES 142+3+4-516-7-8)..........cccceeriririririieiiiieeisiee ettt nas

Deduct total nonadmitted amounts

Statement value at end of current period (LINe 9 MINUS LINE 10).........cciiieiiiiiiiieieiesse ettt bbbt a et bbb s s s b sae b nas

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans
Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........c.evurrieirriirrirrinisressiseiesssss et ess s essssssssessessans
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cvuerrririnrieinenrieieesessesssssssesssssse s sessessssssessesssssssssessns
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccoceieiiirireiieiisie e

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12........coiiiiieicisiieiesetet ettt bbb bbb bbbt
3.2 Totals, Part 3, COIUMN 1......oeiiceiee ettt sttt st b ettt s b b s see s naenans

AACCIUAL OF BISCOUNL. ...ttt sttt bbb bbb f b8 E 84488 R £ b £ E bR R b2 E R E bbb s bbbttt
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN ...ttt ettt ettt et e s et et et et et e e e s st et st st st st sesesesesesesesesesnana

5.2 Totals, Part 3, COlUMN 8........ccoovvrirrrrieeeireie s eses

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

Deduct amounts received on disposals, Part 3, COIUMN 15............oiuiiieiiiceece ettt bbb bbb a bbbttt s st s st s teeas
Deduct amortization of premium and mortgage interest points and COMMITMENT FEES.........c..ovuiurirriiiereireie ettt
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13.......oiiciiecisie ettt bbbt bbb bbbt

9.2 Totals, Part 3, COIUMN 13........ciiii bbb

Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 11 ...ttt nes
10.2 Totals, Part 3, COIUMN 10.......c.ouiuieieecteie ettt st b s saes

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccccuceririereesieeseee e
TOtAl VAIUAHON @IIOWEANCE. ........corvicecireriiieei it
SUDLOLAI (LINE 11 PIUS LINE 12)...u.evirieeiieiieiiieise ettt st s 84888k s bbbt bbbt n st
Deduct total NONAAMItIEA @MOUNTS.........cc.viuiieiiercee e

Statement value at end of current period (LiNe 13 MINUS LINE 14)........coiiiiiiiieiesieie sttt sttt s st ns et
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAT.........c.eiururieirrcirere ettt st a bbbt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........ouerririrrieierreieees sttt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........ccviueieiiiiieiiecsie e

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.......c.cuiireiiiiieiieieieiese sttt s bbb ses
3.2 Totals, Part 3, COIUMN 12.......c.ouiiieieeeeeieeete ettt bbb bbbt sees

Accrual of discount

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13
5.2 Totals, Part 3, Column 9........cccceeevervireieeereseeeseeeeseesesee e JlL

Total gain (10ss) on disposals, Part 3, COIUMN 19..........ciiieieieiieie sttt bbbt bbb s bbb bbb s bbb st

Deduct amounts received on disposals, Part 3, COIUMN 16...........cc.cceeieiiieieieiseeisieete et es sttt ss st a s bbbt s st s st es s b s s st ssnaesansnaenes

Deduct amortization of premium and EPrECIALION. ..........c..cuciueiiieiiec ettt bbb bbbt s bbb bbbttt nn

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17.......cviieiiesee ettt bbbt bbbt ees
9.2 Totals, Part 3, COIUMN T4.......coiieieiiisieee ettt nen

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

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

Deduct total nonadmitted amounts..............ccceeevernnnes

Statement value at end of current period (LINe 11 MINUS LINE 12)........cviiiriiiriieiiseieiesissieie sttt sttt bbb sse st nses s

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year....

4,323,044

Cost of bonds and stocks acquired, Part 3, Column 7......

753,475

Accrual of discount............cccceverereriereeeeiaes

5,017

Unrealized valuation increase (decrease):

41 Pt 1, COIUMN 2.ttt s8R
4.2 Part2, SECtion 1, COUMN 15.........cou it
4.3 Part2, SECHON 2, COIUMN M3 ...ttt ettt ettt sttt ae bt st es s st st et s s et et s aebesansntesnans
44 Partd, COIUMN 1.

0

Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19.........ocuiieiereieie ettt s et e £ 8 eeEees RS E e85 8 e s st e s et nen

60,082

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.........cccviieiiiiieinicee ettt bbb b bt s s aebenanteaes

902,755

Deduct aMOTtiZation OF PIEIMIUM............ ittt es ettt e st s s E e85 E eS8 4RSS E 282 bbb st

5,520

Total foreign exchange change in book/adjusted carrying value:
LTS T T B TR O 13T . T OT TR
8.2 Part2, Section 1, COlUMN 19.......iuiiiii bbb
8.3 Part2, SECHON 2, COIUMN 16.......coveeeeeeieeeeececteie ettt ettt sttt s et ss st s s st et s nassansstesenanessanas
84 Part4, COIUMN 15, ... bbb

Deduct current year's other than temporary impairment recognized:

9.1 Part 1, COlUMN T4
9.2 Part 2, SECHON 1, COIUMN 17 ...ttt ettt bbbttt st s e sensaes
9.3 Part2, SECHon 2, COIUMN 4.
94 Partd, COIUMN 13. ...t

0

Book/adjusted carrying value at end of current period (LINES 142+3+4+5-8-TH8-9).........cc.ceuirrireiieiiiieieie bbb nn

4,233,343

Deduct total NONAAMITEEA BMOUNES. ..ot s s8££ 8 st bbbt

Statement value at end of current period (LiNe 10 MINUS LINE 11).....cuiueiiiiiieieicseiete ettt b bbbttt bbb s st

4,233,343
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SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States. ..4,233,343 | ..... 4,361,406 ..4,229,605 | ..... 4,247,000
Governments (Including all obligations 2. CANAGA. ... | e | et | eressses ettt etns | sresens ettt beee
guaranteed by governments) 3. Other COUNMMIES.....c.oviiiieis | ereieiiiiiisiisisissesessssiesiens | eevessessssssssssssssssesssssseseses | oeressssssssssssssssessesssssssesesons | arossssssssesssssssesssssnsessessnsnes
4. Totals............. ..4,233,343 | ..... ,361,406 | ..o 4,229,605 | ... 4,247,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS.....cveveiceieiieiisieiies | ererieississsseissssiesssssiesens | eerississssesesssssssesssssssesesss | eressssssssessessssessessssansessenens | erosssssessesssestes et sssensesnsenes
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtAIS.....cereicreieiieiiiiiieiiens | ereiieiisisseiesssissenesssiesiens | eerissssssssssesssssssesssssssesesss | erissssssssessessssessessssansessesans | sroessssessesstentesessstensesssanes
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TORAIS. . cereeiecencinsieisnisniines [ rnesesnessessessnssnssses e snssness | ersnssssssssenssnssessessnssnssnsnnss | sesssssssenssnssnssensanssnssessessanes | sesesssssssssesssnssnssssssnssnssssnes
Industrial and Miscellaneous and Hybrid 8. UNIEA SEAtES ... | e | eevetsssss s sssessssssseseses | eevessisssssssssssssessessssesseseesens | sreesssssssesssessesessssessesssenes
Securities (Unaffiliated) LT 07 4 o 1O oo PO OO O T PO oo TP BUSOT TR
10. Other COUMIES......ucureruirres | crerrereenmssnneesisssssssssesnes | eesssensssnesssenssssessensssssssnnes | eesesssssssssssssessssnssssssssnnene | eosmessssessssssssssssnssssnsssnsees
11, TOtalS. v | e 0 | s O R [0 PR 0
Parent, Subsidiaries and Affiliates 12, TOIS....cvevirisericsriisesiinnies | eresresesensnssnsssesssssssssssnes | eesssenesssessssnssssesssensssnsssnnes | eesesssssssssnsssesssenssssenssonene | cosmessssessssssssssssnssssnssensees
13. Total Bonds......ooueressmsmssssne | covvvernriiinsniiens 4,233,343 | .o 4,361,406 | ..coooovvvrnnnennn. 4,229,605 | ..oovverrinienns 4,247,000
PREFERRED STOCKS 14, UNHEA SEALES......vvveeecrires | coveerierieeriseeirssieseiens | cessessseessesssessssseessessiens | srseessssessssssessseensessssees
Industrial and Miscellaneous (Unaffiliated) 15, CaANAAA. ... veeeceieecireieis | et srenesseessenes | ceseesesesee st st st st entnsnes | setessestene et
16. Other COUNMMES. .......cvriniis | v | o | sesiessisss s
17, TOtAlS. ..o | i eneenens (01 P [0 P 0
Parent, Subsidiaries and Affiliates 18, TORAIS.....oeeierieriininiiniienis || o | crbess s
19. Total Preferred Stocks...... | oo 0 [ oo 0 [ e 0
COMMON STOCKS 20. United SEALES.......cvvrrvricrins [ [ e | s
Industrial and Miscellaneous (Unaffiliated) 21, CANAMA. ... ceerereririees [ e | sttt esies | retesses sttt
22. Other COUNTIES........cooiiiies | eriiiriiniiniieiieiieiieiisiies | e | sosississsssssesssssssesssesssesneas
23. Totals......ovrerereircreinins | v [0 [0 0
Parent, Subsidiaries and Affiliates 24, TOtlS.....coeieiieisisisins | e | s | s
25. Total Common Stocks....... | .cocovvcrciniiiicinicinee, 0 ] e 0 [ oo 0
26. Total StoCKS....iurrirmirmirnns | oo 0 [ e (01 IR 0
27. Total Bonds and Stocks.... | .......cccccneneenn. 4,233,343 | oo 4,361,406 | ..coovvoerrrrrnnnn. 4,229,605
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
1.1 Class 1
1.2 Class 2
1.3 Class 3
14 Class 4
1.5 Class 5

1.6 Class 6
17 TO IS v

2.1 Class 1

All Other Governments

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

3.1 Class 1

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

3.2 Class 2
3.3 Class 3
3.4 Class 4
3.5 Class 5
3.6 Class 6
3.7 TOtAIS. oottt

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 Class 1
4.2 Class 2
4.3 Class 3
4.4 Class 4
4.5 Class 5
4.6 Class 6
4.7 TOtAIS. ...ttt

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 Class 1
5.2 Class 2
5.3 Class 3
54 Class 4
5.5 Class 5
56 Class6.....
5.7 Totals...
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

6.

Industrial and Miscellaneous (unaffiliated)

6.1 Class 1
6.2 Class 2
6.3 Class 3
6.4 Class 4
6.5 Class 5
6.6 Class 6
6.7 Totals

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

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

Hybrid
7.1 Class 1
7.2 Class 2
7.3 Class 3
74 Class 4
7.5 Class 5
7.6 Class 6
7.7 Totals

Securities

Parent,
8.1 Class 1
8.2 Class 2
8.3 Class 3
8.4 Class 4
85 Class 5
8.6 Class 6

8.7 TOtAlS. ...ttt

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 Class 1

9.2 Class 2
9.3 Class 3
9.4 Class 4
9.5 Class 5
9.6 Class 6 .
9.7 TOtAIS....eceie e
9.8 Line 9.7.358 % 0f COL B.....courviriieriesissisississrsssssssesssssessesssnsss | evressssssssssssssssssans 17.5
10. Total Bonds Prior Year
10.1 Class 1
10.2 Class 2....
10.3 Class 3
10.4 Class 4
10.5 Class 5
10.6 Class 6
10.7 Totals . . . .
10.8 Line 10.7.a5 8 % 0f COl. 8......veiieieiieiisissssissiessssssessessesssnsenes | svsessssssessesssssssssas O [, . N K01 I 0 [ XXX
1. Total Publicly Traded Bonds
11.1 Class 1
11.2 Class 2
11.3 Class 3....
11.4 Class 4
11.5 Class 5
11.6 Class 6

................... 420,117 | oo [ s | s KKK s

117 TOtAIS. ... sessssessesenssnsensesenss | eveveerensenienen [H8,008 | v 3,533,640 | oo | 0 0 4,282,248
11.8 Line 11.7asa % of COl. 6.....c.cvvvveererrrne ....100.0
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccecvevvevvreees | crvereevrieriereeienea 175 | eiiiiiieieiienenene825 |00 | 0.0 |00 | 100.0

12. Total Privately Placed Bonds
12.1 Class 1
12.2 Class 2
12.3 Class 3....
12.4 Class 4
12.5 Class 5
12.6 Class 6
12.7 TOMAIS......oveeeceee et
12.8 Line 12.7asa % of Col. 6.......ccoevevverercrnnns
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9

(@) Includes$.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(c) Includes§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §......... 0 prior year of bonds with 6 designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S....... 0; NAIC3S.... 0; NAIC4S..... 0; NAIC5S....... 0; NAIC6S.......... 0.

—_
o




80IS

Annual Statement for the year 2011 of the Inflnlty Reserve Insurance Company

SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Ca

Maturity Distribution of All B
1

rrying Values By Major Type and Subtype of Issues
6 7

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

1.1

1.2
1.3
14

U.S. Governments
ISSUET OBlIGALIONS. ......veveeiecerereieeeie et
Residential Mortgage-Backed Securities.........c..ocvvvevevereniriieierennns
Commercial Mortgage-Backed Securities..

................ 3,854,924

2.1

22
23
24

All Other Governments

ISSUET OBlIGALIONS. ......ceveeeecerceeie et
Residential Mortgage-Backed Securities............ccoovevevcveeiririieiierennns
Commercial Mortgage-Backed Securities..

3

3.2
3.3
34

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGALIONS. ......ceuveiececieie ettt
Residential Mortgage-Backed SeCUrities...........ccvvreereneeneereiencenennns
Commercial Mortgage-Backed Securities..

42
43
44

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

Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities...........cccocveerveveirerennees

5.1
52
53
54
5.5

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities.........cc.ocviereievrericieienennns
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities...
TOtAIS. ...ttt

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

Residential Mortgage-Backed Securities.........ccocvierereirenicieienennes
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities...
T0tAIS. ..ttt

71

72
73
74
75

Hybrid Securities

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities...
T0tAIS. 1.ttt

8.1

8.2
8.3
84
85

Parent, Subsidiaries and Affiliates

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities...
T0RAIS. 1.ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column 6

asa

% of Line 9.5

8
Total from Column
6 Prior Year

% frof

9
m Col. 7

Prior Year

10
Total

Publicly Traded

11
Total
Privately Placed

9.

Total Bonds Current Year

9.1
9.2
9.3
94
9.5
9.6

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities...........c.ccoceevverniercrnnenn.
TOAIS .o
Line 9.585 @ % 0Of COL B.....c.cvueiiiiiiiiiiisierisi s

Total Bonds Prio
10.1 Issuer Obligations
10.2
10.3
104
10.5

10.6

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
TOtAIS ..
Line 10.5 as a % of Col. 8..

r Year

Total Publicly Traded Bonds

111
11.2
1.3
114
1.5
11.6
1.7

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
TOtAIS ...t
Line 11.5a5 @ % Of COl. B.....couverriieiireienceseeesiesiesiesienini
Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........ccovvvvrrrrrrsiennennns

Total Privately PI
12.1 Issuer Obligations
12.2
123
124

12.5 Totals.......cccoeuneee

12.6 Line 12.5as a % of Col. 6

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

aced Bonds

12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9........cceervrrsrinrrerrnnnnn.

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

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

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

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

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




oLIS
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying valug DecemMbBEr 31 Of PHOr YEAN.........ccuieviieeeeiieei ettt ettt aes s aetens | svestesesisaesssstebessseses e s besssbesenneas 53,347 | oo D3,347 [ oottt enes | ettt bttt bttt b sns | Sebetebesseb et et et s et et s e bbbt st et s b bnee
2. Cost of short-term iNVESIMENtS ACQUINEM...........ccviveiicieiicece et s s esseaes | ebsssssebssssbesssseses st e s s bes s s 1,075,215 | oo TL075,215 | oottt sseaens | eteeseie sttt ettt nsetens | sbebstea ettt s et a et s et ettt b et ens
3. ACCIUAL OF GISCOUNL.......ooveeieeiiiiiiri bbb | bbbt bbb bbb O T PO OO OO OO
4. Unrealized valuation iNCTEASE (ABCTBASE)...........c.cvrveeeieeieisetesesctesie s st stes et tes s s st s s ssssessssstessessnss | seessesssssssessnsssessssassessassessssssessessnsassenes 0 [ ottt ns | etebeaet ettt a ettt n s et b st ebesntetens | ebessesesasetebassea et s s s e b st sesseaes s ebebenserets | Shebeteteseaet bt e b e s e et bbb a et et es et b e rns
5. Total Gain (I0SS) ON GISPOSAIS........c.evrevieerieiieeresctess sttt sttt s st st s st st s s sss s s s ssessnssstassesassnes | suessessesassessssssesses st eseaseesss s st enses et senen 0 [ ettt st es s sentenes | erteres st ettt ettt es et tenaasens | araesentntese ettt s st n et st saesaes et ensesets | sieteriistesees et st et et a s bt a st ne st
6. Deduct consideration received 0N GISPOSAIS...........ccciucveiiriieiieteerceie ettt s e b sstens | bebsssssebsssebesss s e s st b st es e aees 1,079,657 | oo TL079,857 | oottt neaens | et ettt ettt en e bens | Sbebeetea ettt s b a bbb bbb b et s
7. Deduct amortization Of PrEMIUM............ccviiieieicees ettt ettt sttt s st es s s es e ssssssanans | saessessesassessssstesseses s s s assesse st est s et tenes 0 [ ottt ns | sheseiet sttt et bbbt s s st st besetesess | ebessetesissetebas et et s e ae s s st b essesesesebebensetets | Sbebeteteseaet bt e b s et bt e b st b et et b e rns
8. Total foreign exchange change in book/adjusted CAIYING VAIUE..............c.eveueveveieieses ettt sssssas | sressesessssesessssesse s sssssse s sessesessassenes 0 | ottt eaens | sresees ettt s ettt s st eetebesnresess | ebeeseaesisetebasset et s eae s s st s ssesessssbebensetets | Shebeteseseaee st b s e a s st s st b b rerns
9. Deduct current year's other than temporary impairment rECOGNIZEM. ..........cueuiuririiiirreseeee e esessreesessees | eresreessesssss e sse s sses s sssee st st sessseenes 0 [ ittt ettt sn ettt nsnerenes | ereritiesssessetesseretesseseteneteressnsesesensetennsesess | eressesesssetesansetesstesesassetesensesesssstesenseresss | stesstesesinnetesntetes et et et set et s et et s e et nnnerens
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)........ccoerurrrrrnrireinrineinsiseissinsiiees | evessesssessssssesesssssssssssessssssessesens 48,905 | oo 48,905 | oo 0 | oo 0 [ oo 0
11. Deduct total NONAAMItEd @MOUNLS...........c.riiiiiciirereriee bbb | fetbsne sttt 0 | ettt ettt snne | fentessessneenseses et snne st et entes st ensesasnnnnenses | 4eiesssesEensesanEantensesntensenseneeantensee et entesen | frerieeensensesinsantesee st en s s Rt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......iuiiieerisierssiisiersssesessssssesssssssesssssssssssssssssssesss | esssssssssesssnssessessasssssssssssssssssseseas 48,905 | oo 48,905 | i 0 ] e 0 | e 0

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment............cccccoveevvieennne Not Applicable.




Annual Statement or the year 2011 ofthe  INFiNity Reserve Insurance Company

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, EOS5, E06, E07, E08, E09



Annual Statement for the year 2011 of the Inflnlty Reserve Insurance Company

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

0L

1 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
4] 5 8 9 12 13 14 17 18 19 20 21 22
F
0 Rate Current
r Used Year's
e to Unrealized Current Other Than Admitted Amount
i NAIC Obtain Valuation Year's Temporary Effective Amount Received
CUSIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Rate When Due and During
Identification n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
912828 HY 9[UNITED STATES TREASURY NOTES.......coovveereerereercerrnncseeenesnens | eeveee [ frveierinn [ oo | e 702,270 | . 103.883 | ..o 727,181 | 700,000 | ..ocrverrins 700,647 | ..oovorrireiriiiinne 05/21/2008 | 04/30/2013
912828 HY 9|UNITED STATES TREASURY NOTES........ccoevvmreeeverimreerersereseennees | SDo [ [ [ | ciii..50,162 | 103.883 50,000 ...50,046 05/21/2008 | 04/30/2013
912828 LB 4 |UNITED STATES TREASURY NOTES.......covvrereerereercerreneseeeneenees | eeveee Lo frveiercrne [ oo | e 838,391 | ..o 100.750 | v.ocvvvvveen.....8644,800 | oo 640,000 | ...ccoovrrrnnc 639,705 08/13/2009 | 07/15/2012
912828 LX 6|UNITED STATES TREASURY NOTES........cocosvvmriervereresirensereseesnns | evvenee oo [rverieriiens [ oo | eiieiinin.50,160 | o 101.070 50,000 ...50,048 11/23/2009 | 11/15/2012
912828 MB 3 |[UNITED STATES TREASURY NOTES.......covvevereeerereercerrmrcseeenesnees | eeveee Lo Lo oo | v 9,849 | oo 100.938 10,094 10,000 ......9,950 01/04/2010 | 12/15/2012
912828 MG 2 |[UNITED STATES TREASURY NOTES........cocovuvmrrrrererrseiiersnrisnssnns | eoveie | oo [rverieriiens [ e | e 10,027 | 101.240 10,124 10,000 ...10,010 02/08/2010 | 01/15/2013
912828 MN 7 [UNITED STATES TREASURY NOTES.....c..cvvvveereerereercerrnrceeeenesnees | eeveee Lo Lo oo | e 19,980 | oo 101.330 20,266 20,000 ...19,992 03/08/2010 | 02/15/2013
912828 MT 4 |UNITED STATES TREASURY NOTES.......cccovvvmrierverrerisserersnrisnesnees | SDe [ [ [ | 110,533 | 101430 | voocvercernns 111,573 | v 110,000 | covvoverrinnee 110,233 | oo 05/24/2010 | 03/15/2013
912828 PE 4 |UNITED STATES TREASURY NOTES........cccovvvmrmrrermnsnrnnveninnsnnns | eoveene oo [vervvvonens [ | i 1,695,440 | ... 102.602 .1,651,892 1,610,000 | .....cce...... 1,598,649 | ..ooviiiiiiiiine 11/23/2010 | 10/31/2015
912828 PE 4 |UNITED STATES TREASURY NOTES.......ccccovvvmrimrrerrerseerersnrssnsenies | SDo [ [verieviie [ | i 183,310 | 102.602 | . .189,814 185,000 11/23/2010 | 10/31/2015
912828 PJ 3 |UNITED STATES TREASURY NOTES.......coovvvereeerereercerrnreveeenesnees | eeveee [ frveierirne [ oo | e 106,009 | ... 103.086 113,395 ..110,000 | ... 12/28/2010 | 11/30/2015
912828 PS 3 |UNITED STATES TREASURY NOTES........ccocovvvmrrrrereriseirensnrisnisnns | eovene [ oo [rverieriiens [ oo | i, 342,689 | ... 105.547 | .oovvrirnnns 364,137 | oo 345,000 | ..ocrerrirnns 343,074 02/23/2011 | 01/31/2016
912828 QF 0|UNITED STATES TREASURY NOTES.........ccocoovurmmmmmemrmrnnnnineinnnns | vevvee oo [ evvverinens [T | . 35,386 | e 105.641 36,974 35,000 ...35,341 05/25/2011 | 04/30/2016
912828 QJ 2|UNITED STATES TREASURY NOTES........ccocovvvmrmrrermsnnirersnissnsnnns | eovenee oo [rverieriiens [ oo | v 21,914 | L 106.090 23,340 22,000 ..21,927 03/29/2011 | 02/29/2016
912828 QX 1 |[UNITED STATES TREASURY NOTES........cccovvrmrmmrrerrmnnrrmnneninninnns | eovenne [ oo [evvrivrinnns [ | i 133,083 | i 103.380 [ .cvevvrviinee 134,394 | oo 130,000 | ..ovevvrcirnnee 132,849 | .o 08/11/2011| 07/31/2016
912828 RM 4 [UNITED STATES TREASURY NOTES........ccccosvvmrmrrerernrirenserssnssnns | eovenee [ oo [everieriiens [ oo | v 40,184 | 100.970 40,388 40,000 ...40,180 11/14/2011 | 10/31/2016
912828 RU 6 |UNITED STATES TREASURY NOTES.......ccocovvverinnnnrinnnninnnsninnnnnens | eevnnee | oo [vnrinrcnnn [ oo | 180,218 | oo 100.310 ....180,558 12/14/2011 | 11/30/2016
0199999. U.S. Government - Issuer Obligation; 4,229,605 | ... XXX. ,361,406 .63,747
0599999. Total - U.S. Government........... 4,229,605 4,361,406 63,747
Totals
7799999. Total - Issuer Obligation 4,229,605 | ... XXX.oooroee | o 4,361,406 | ...coooonnnn 4,247,000 | ...ccovnnn 4,233,343 | .o (V) T 3,930 | i 0 XXX XX [ e 17,278 | oo 63,747 |..... XXX oo [ e XXX......
8399999. Grand Total - Bonds. 4,229,605 | ... XXX .oovvo. | crvreernens 4,361,406 | .............. 4,247,000 | .............. 4,233,343 | ..o (U 3,930 | e 0 XXX, XXX | e, 17,278 | oo 63,747 |..... XXXevvoo | o XXX......
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Sch. D-Pt. 2-Sn. 1
NONE

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

E11, E12
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 8 9
CusIP Date Number of Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Value Interest and Dividends
Bonds - U.S. Government

912828 PS 3|UNITED STATES TREASURY NOTES . 02/23/2011 [ VARIOUS.......coomieiiriieeiceiseesesisesie et sssssssessensssssne | siesssesssssssssssesssesssnesssenssssssssssesssesssenes | connsesssesssenssnnsssssssssessenssesesensses 3825089 [ overuivemmeserssnsssensnenesneenns 345,000 | oo 449
912828 QF 0|UNITED STATES TREASURY NOTES . 05/25/2011 [ HSBC.......ooeivireiaiieieiie it | Hrebbesss bbbttt | eessneinsess sttt ennt 0o 3D, 380 | risaeitieseteentss s sessesiiens 35,000 | oo 49
912828 QJ 2|UNITED STATES TREASURY NOTES . 03/29/2011 | BARCLAYS 22,000 38
912828 QX 1|UNITED STATES TREASURY NOTES . 08/11/2011 [ BARCLAYS........oooooeeciecsestesste e s ss s sssssssssans | essseessissssessssssssssessssesssesssenes 130,000 | oo 64
912828 RM 4 |UNITED STATES TREASURY NOTES . 11/14/2011 | DEUTSCHE BANK .......uciuiiuiiirieeicesreisssierieseeesesssessessessssessesssssssssenssens | coseessssssesssesssnsssesssssssssssssssenns 40,000 | oo 16
912828 RU 6| UNITED STATES TREASURY NOTES . 12/14/2011 | JEFFERIES & CO....uuiiiiiiitiriiiistisssissiis sttt snssesnssnsene | cossssssssissssssens st ssissssssnssans 180,000 | .o 65
0599999. Total - Bonds - U.S. GOVEMMENL. ...ttt OO OO OO OO PO OO OO OO PP PP PP PP P POT PO PP PPPRPPPOTO 752,000 | oo 681
8399997. Total = BONAS = PAM 3. s OO OO POO OO O O OO OO OO OE PO OPO PO OO PPPRTOPO 752,000 [ oo 681
8399999. TOHBI = BOMAS. ...ttt EEEE R SR E o0k oEE fheeEEE e E LR E LSRR EE LR E LRkttt | srnsnnisnnsensennsensenessnnsnnsnnnsens e FOGATD | crtrieri et 752,000 | oo 681
XXX etvterinrenerisennsiinns | v 681

9999999. Total - Bonds, Preferred and Common Stock: s eeteteteietebetuetetiesetesisssietesitie  ebeesesesesseiebstsesesesssseietsssiessssesesetssseietsssesessssssetesssssesisseietessssetassssetetossstetasssetesisietatassitetstetetasattetesistetetesetetasstetetnaetetanantetnaeee
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SCHEDULE D - PART 4

s SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

Showing all Long-Term Bonds and Stock
5 6 7

1 2 3 4 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
o Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIpP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B.JA.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912827 6T 4|UNITED STATES TREASURY NOTES.........ccocoens | | 02/15/2011. [ MATURITY.....ovviimininninnisnnines 325,000 325,000 340,695 .325,640 J(CZ10)) I 02/15/2011.
0599999. Total - Bonds - U.S. GOVEMMENL......vuuiiririeiiieiissiseissssisssss s ssensssesssesas 325,000 325,000 340,695 .325,640 0 (640) 0 | cooieeeeen(640) [ o0 ] oiii000.325,000 | v [0 | 0 [ 8,125 | XXX......
Bonds - U.S. Special R and Special A
069617 BB 3|BARTOW CNTY GA 1.1 08/01/2011. | MATURITY w..oovirireenenieirnenineens [ eoneirerissenessssinns | eeneeiens 100,000 | .ocvvvnee 100,000 | .oocvvnee 105,858 01,350 | oo | s (1,350) [ .ooverrereerrris | cerverinens (1,350) [ .oovereereirenes | cevereereeens 100,000 | coooeererenern [ e | e (V10 5,000 | 08/01/2011.
373384 QQ 2|GEORGIAST... L[ 1172172011, | PERSHING & COMPANY ......ccovvvee | covrermrrrrerienirneinnns | vevereens 102,533 | .ovveene 85,000 | ..o 89,798 | .oovvvcirnn 89,275 | oo | e (X)) OO IO (519) | covevreverineri [ e 88,756 | ..oovreerrverie | e 13,778 | ... 13,778 | ... 5,596 | 08/01/2017.
373384 QT 6|GEORGIAST... wee || 1172172011, | PNC BANK NA CAP MKTS LLC..... [ covenverisniseisnninnns 375,222 315,000 332,783 330,842 | oo [ (1,924) [ | oevineenn(1,924) | L0 328,917 [ | o 46,304 | ........ 46,304 | ....... 20,737 | 08/01/2018.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments.. 577,755 500,000 528,439 .521,467 0 3793 [ o0 [ iien(3,793) | 0 | B17,673 0 60,082 | ........60,082 | .......31,333 | ..... XXX......
8399997. Total - BONAS = PaM 4.t erenssniseenas N I 902,755 | .o 825,000 | ......... 869,134 847,107 0 [ oeeene(4433) [ o0 | (4433) | e [ 842673 |0 | 60,082 | ........60,082 | .......39,458 |..... XXX......
8399999. TOHAL = BOMAS. ...ttt eEf et f s 902,755 825,000 869,134 847,107 0 ieenne(d433) o0 e (4433) | e [ 842,673 | iinnl0 | 60,082 | ........60,082 | .......39,458 |..... XXX......
9999999. Total - Bonds, Preferred and COMMON STOCKS..........c.cvcuiiciiiiiiicieiciies ceteteieee ettt sttt se s s s st s st sssesessnaeaens | sbensssenas 902,755 |......... XXX ecvovevee | e 869,134 .847,107 0 | oeeen(4,433) | a0 [ (4,433) | a0 | 842,673 |0 | 60,082 | ........60,082 | ........39,458 |..... XXX......
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Full
5 6 7 8 9 10

y DISPOSED OF During Current Year

1 2 3 4 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Changein | Exchange Gain (Loss) (Loss) Received | Interest
CUSIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends

NONE
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CUSIP
Identifi-
cation

Description

Name of Subsidiary, Controlled or

Affiliated Company

3

Foreign

4
NAIC
Company
Code or Alien
Insurer
Identification
Number

5
NAIC Valuation
Method
(See SVO
Purposes and
Procedures
Manual)

6
Do Insurer's
Assets Include
Intangible Assets
Connected with
Holding of Such
Company's Stock?

7 8

Total Amount

of Such Book/Adjusted
Intangible Carrying
Assets Value

Stock of Such
Company Owned by
Insurer on Statement Date

9 10

Number of % of
Shares Outstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.....3,540,898.

2. Total amount of intangible assets nonadmitted $.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6

CUsIP Section 1 Included in

Identifi- Which Controls Lower-Tier Amount Shown in

cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2011 of the Inflnlty Reserve Insurance Company

SCHEDULE DA - PART 1
STMENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVE
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
262006 88 5|DREYFUS GOVERNMENT PRIME CASH MGMT...... | ......... . [ 11/30/2011. | THE BANK OF NEW YORK MELLON...... | ...... XXX..... 288,905 | s s [ [ | 48,905 | ..o [ | e 0.000 | ...... 0.000 [MON.. | .coivrrririrens
8899999. Total - Exempt MONEY Market MULUAI FUNGS...............ovvemrierseeeeeecseseeessee e s s s s s ess e ssss s senssenees ...48,905 0 0 ... 48,905 0 XXX [ XXX [ XXX | i
9199999. Total - Short-Term Ir 1t ...48,905 0 0 ... 48,905 0 XXX | KKK | XXX




Annual Statement or the year 2011 ofthe  INFiNity Reserve Insurance Company

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24



Annual Statement or the year 2011 ofthe  INFiNity Reserve Insurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
The Bank of New York Mellon............ccvevivvenicinrieesernieees New YOrk, NeW YOrK.........cccovvvunivvenrinerinnnnersnenensennnsnnenes | evverennes | severerenenenenl0.0100 | e [ XXX
0199999. Total - Open DEPOSHONES. ......cvureererereiresissieerisis e nees XXX... 0| XXX..
0399999. Total Cash on Deposit. OO OO OT OO PO PR RPRRRPOY I8 XXX... (U XXX..
0599999. Total CaSN.......vvurerrirriireireiieeiieeeieeise s XXX... (V] I XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (260) | 4. April 7. July. 10. October. 781
2. February 5. May. 8. August 11. November.
3. March (312) | 6. June 9. September. 12. December.

E25
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Annual Statement for the year 2011 of the Inflnlty Reserve Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement or the year 2011 ofthe  INFiNity Reserve Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMA. e AL | s | s | eriesi et | erieni st enes | cress et et | nereene e
2. Alaska.... B s | bbbt | eresent ettt | cheeree ettt ens | seerest bttt | ettt nes
3o ANZONA. oecierrereenee A | s | et | Hnsseteen ettt enns | ceesie et entees | sresent et | e nenen
4. ATKANSES......ccorvriercirrinren AR [ i et b et | ebetteb et ettt etns | neeeniet bttt b st nies | ehreeb sttt tns | ceenier et naens
5. CalifOrNIA. ... OA | s | oottt | Hnesene e n et enns | ceesie e eniees | aresens e | e eninen
6. €0l0rad0. ..o eCO [ iiiiiiiis | ettt | eessenten sttt enrents | sbenteete sttt ens | seesent s | st nes
To CONNECHCUL. ... OT [ iiiiiiis | oottt | Honssserenieninesenssssanntenss | cesessessessensessensnesentens | sresessernss e s enerenie | feerens et nsnes
8. Delaware... D | et | e | e | e | e
9. District of Columbia.................... DIC | cooiriiiiie [ erereeiere ettt | sesenten st enies | estens et enienies | eriensner et | cereri e
10. e st enssns | ieestienss st ssenss | eessenssesst st esssnnte | seiienes et | ettt ees
1. . | Property and Casualty............cocoveereureneenineereeceeeneens 49,644 | oo 51,301
12, HAWEIL v HE s |t | Hienssenss sttt entenns | eessensss et sssnntse | seisenss sttt | ettt ees
13, 1A8N0. e D s | bttt | Heents ettt eens | eessens ettt | erbsrees sttt | ettt
T4, TINOIS ... L | s | bbbt nens | Shenieb ettt nens | ettets ettt s | eereb ettt | et
15, INGIANA....coovcicrrcrereeendIN | i | bbbt | ebieni ettt | etient st st sbnnienes | chessett et | bt
16, 1OWAL.iiicicirnnnnd A | s [ o e | e | e | s | e
17.  Kansas... eetrtrree | bbbttt | Lenesent et enes | chent bbb ent s | srerest bt | et
18, Kentucky......ocovveevievereiernciniinnnns KY [ et | ottt enens | sieeseb ettt | eetetsen ettt enienns | eeebestens et eie | oeter ettt
19.  Louisiana LA | s | ettt | enesent b entenes | chent et entens | aeesent et | e inen
20.  Maine ME | o | s | seseni e | et | e | e
21.  Maryland D | coeeirre [ ettt st ns e tentensenn | eesestessessetantestessnsetanas | entesesstessessesntentensenns | neseesensessetantentesaesetenaes | eetesesnsensent ettt enaenaes
22.  Massachusetts... MA | o | s | sesenb e | ettt | e | e
23, Michigan......cccccoenrnireernincnnnns VL[ e | oottt sttt s sttt s s st ntentente | oebentessessesntententesnsantes | ersessetntestessesnsentantesies | steesessessesntententesnsntens | siesietnsentesaess et st st saeen
24, MINNESOtA. ... N s | e[ ereseni et | et | e | e
25.  Mi pi cerrmnereneennnnennene VIS it | ettt | Hbient e sttt eens | eetsest ettt | setseees ettt | Hheeti et
26, MISSOUI...c.cveveeeriererireeneeeedMO | s | e[ ereseni e nntenns | et niens | sres et | e nes
27, MONEANA. ..o VT s | bbbt | nerent bbbt | chest ettt ntens | aeesesb ettt | e
28, NEDIASKA.......coeverrrirrererennedNE | s | oot | ereieni e nntenns | ettt eniens | et | e nines
29, NEVAGA.....eeeciecrriceerreee NV s | oot | etesent ettt enns | cheetenb et enins | et sttt | e
30, NEW HaMPSAINE. ... dNH i | ettt sssenanins | sesebssenssnssessesasssnsessennns | censsessesessssessesesssansens | revessessessnesessssansessenees | essessesnssassessenseenssensenne
31 New Jersey. SN [ e | ettt s st s bt s st entent | ebsesnsessessetantentessessets | nesentesesensessessesntentenses | steesessensesetensensesesintens | sresietnsentesa s ent st saees
32, NBW MEXICO. ... NIV s | et | sneseniesiens s s snntenes | cesestesses et es e reniens | sresest et | e nes
33 NEW YOTK.eeivrincierreeeeedNY s | ot | Hnesent bbb tenns | chest ettt enins | seesent e | e
34, NOIN CarOliNG........ocvececeereeeedNC | s | et | reseni et nntenns | ceeet et eniens | eresest et | e ees
35, NOMH DAKOLA. ... veereecvrcrierirsdND [ i [ ekttt | ehiieeb ettt | Sreei ettt eees | eestene ettt | aeeseib ettt
36. . | Property and Casualty............cocoveeeirereenineererceeeneens 160,279 | o 163,514 | oo [ e
37, OKIANOMA. ..o dOK [ i [ bbbttt | eeiieebi ettt ns | Sreei ettt anes | eebtene ettt | aeiseess et
38, OrBGON...cuurerrerererremerierreens el OR [ i bttt | cebeeer ettt s | ittt nes | eestens ettt | bt
39, PENNSYIVANIA. ... dPA [ i [ st | s | st | eest et | s
40.  Rhode Island.. e | et nnene | eriessene et | erienies et renienes | cresi et | sereene e
41, South Carolina...........ccccervvuriens SC|.... B.... | Property @nd Casualy...........ccccueieiiriiiiiiiiiiiniiieiiesisesssisssie e sssssssssssesies | sevssssessssssssessessessin | e 134,038 | ..oocvevrine 138,513
42, SOUtN DAKOA. ..o eSD | s | ettt | reseni et nntenns | ceeet et eniens | eresenteer et | e nes
A3, TEMNESSEE. ..o TN [ i [ ittt | seisesssees et enss st sins | srnssseess sttt anes | eestenss et enste | seisenss st
B4, TOXAS.eeueveereerereeernenineesseriennens LK [ ot [ oottt | debeeen ettt ns | Hrents sttt nes | eestens st | bt
45, ULBN. e dUT i sttt | setsesbi sttt ssns | srnsssse sttt anns | eestesss et enst | seisenss ettt
46. VT | s | ettt | Hiseetseees ettt ens | eessees ettt nnnes | aresees ettt | sereet st
A7, VIRGINIA. o VA s | st | enes st | e | et | e
A8, WASKINGLON. ...t WA | e ottt s bbb s st s ettt st ensessetentes | eesetesentessessetententesnnns | stestessesntentesaesntentantens | fetensessessnsntentenietntent | essessesenaantes et enaentenan
49.  West Virginia.. L O OO PO OO OO OO OO [OOSR
50, WISCONSIN. ... W s | ettt | Heteseniessensnss st nntenes | cheestensess st st eniens | seesesteer et | e bbb nes
510 WYOMING...ooiviieinininireneeed WY s | bbbt | Henes st | et | e | s
52, AMEIICAN SAMOA.....cvueirrreeerrsdAS [ ottt [ ittt bbbkttt | ehbieeb it b et ns s | Shenii e es ettt enes | eestens ettt | seesees st
53, GUAM. i OU [ i ittt | setsesbi ettt ssns | sreesise sttt anes | eestess ettt | seisenss et
B4, PUBHO RICO....cuuvvureerierieersedPR | i bbbt | ehbseesses b ees s issensns | Sbenssseesess sttt ensseees | eestenss ettt | seesens et
55. cer V] s | et | etes ettt | ettt | b | e
56.  Northern Mariana Islands VP | e | ettt | erieni ettt | fetieti sttt | chesiene ettt | nereent e
57, CANAA......ecvererrrrireieene el ON [ i et | bbb | sttt enerenes | eertene ettt | e
58.  Aggregate Alien and Other. XXX | s KKKt | e 0 0 0 0
59.  Total...ccoowwunes XXX [ e XXX oo 160,279 | v 163,514 | oo, 183,682 | ..ooovverrernene 189,814
DETAILS OF WRITE-INS

B80T, eieeieieeereereeisse s eri et ss e ees st | cereeirinees | eeeie et et b bR RS R R R RS h bbbt s s | Heheees sttt ens | etbieet st ts e nientts | setsess sttt | Hhieeei et
BB02. oot ses st | et | e eSSt | Hirenes et ens | ersi st niennts | seesnes ettt | et
BB03.  eeieieeii ettt ees st | cereeerineis | eeeae et bR RS R R RSkt s s | Hbneeisens ettt tens | eetsieet sttt ssnnnts | areseess sttt | Hhenei et

5898. Summary of remaining write-ins for
line 58 from overflow page.. XXX | e XXXttt | s 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ XXX | s KKK s | s 0 0 0 0
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	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 3
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E11, E12 - Sch. D-Pt. 2-Sn. 1
	E11, E12 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E15 - Sch. D-Pt. 5
	E16 - Sch. D-Pt. 6-Sn. 1
	E16 - Sch. D-Pt. 6-Sn. 2
	E17 - Sch. DA-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 1B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 2B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 2
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
	INDEX - Index

