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Annual Statement for the year 2011 ofthe T FiLIMpPhe Casualty Com pany

SUMMARY INVESTMENT SCHEDULE

Gross
Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© © N o

. Cash, cash equivalents and short-term investments...........cccccovvvieverieeccsese e
. Other INVESIEA @SSELS........ouieuiriirci e

. TOtAlINVESIEA @SSELS.......ocvvcvecviecicc ettt

Bonds:
1.1 U.S. trBASUNY SECUNMHES. ......vvvevievceer ettt ettt snae s e
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVErnmMENt agENCIES..........ce.evevevevcreeesieieeseee e ssssens
1.22 Issued by U.S. government sponsored agencies
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities)..............

1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:

1.41 States, territories and possessions general obligations............c.ccceveveeveesverierrereren.

1.42 Political subdivisions of states, territories & possessions & political
subdivisions general obligations................cceveeveeiieveieeee e

1.43 Revenue and assessment 0bligations............cc.eueireeneinsnsineneeee e
1.44 Industrial development and similar obligations.............ccccccvveeeieiniieesce e
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL..........c.cooriririirrree e
1.512 Issued or guaranteed by FNMA and FHLMC
1513 Al O ...ttt aen
1.562 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccooovevvervieierennns

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.......

1.523 AlLOHNT ... s

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).............oeuewrureneenrieensensesessesnssnnennes
2.3 Affiliated SECUMHIES. .....c. vttt

Equity interests:

3.1 Investments in MULUAI fUNAS..........curiiiriie s
3.2 Preferred stocks:

321 AFfIIAEE. ..ot
3.22 Unaffiliated.
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 UNAFfile.......ceucereeeeeececeee ettt
Other equity securities:

B AFFIIAEE. ...
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 UNAFfilAE. .. ..ottt

Mortgage loans:

4.1 Construction and land deVeIOPMENL...........ccwrrrrurirnirieresee ettt
4.2 Agricultural
4.3 Single family residential PrOPEIIES.........ccveuurerierrerrireierere ettt sneeene
4.4 Multifamily residential properties
4.5 Commercial loans...............
4.6 Mezzaning real €State I0ANS..........c.cuueieiiriuiiiiiiiee e

33

34

35

Real estate investments:
5.1 Property occupied by COMPEANY........cccociueieiiiiirieieeiesie ettt nsns

5.2 Property held for production of income (including $....
acquired in satisfaction of debt)

5.3 Property held for sale (including $.........0 property acquired in satisfaction of debt)..

CONrACLIOBNS........cvecvieicii ettt
Derivatives......
Receivables for securities...

Securities lending (Line 10, Asset Page reinvested collateral)...........c.coccvevverereverierervcsereienns

............. 35,500

........ 2,037,632

........ 3,105,928
...... 14,612,015
........... 855,200

............ 0.1

............ 0.0
............ 9.5
............ 0.0

............ 6.3

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

1,995,678 |....

............. 35,500

........ 2,037,632

........ 3,105,928
...... 14,612,015
........... 855,200

.1,995,678

........ 2,037,632

........ 3,105,928
...... 14,612,015
........... 855,200
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Annual Statement for the year 2011 ofthe T FiLIMpPhe Casualty Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvveeee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

6.2 Totals, Part 3, COUMN 13.........iiiiieieeeiee et
7. Deduct current year's other than temporary impairment recognized:

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c..uruuuriimiimriieiiieeiesiieresisesessessse s sssse sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PO YEAI.........vuiuiiiiiriieieeeieie ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ceucieiueicieieeestee ettt essassans

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuriurriierireiree ettt eeseseees
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 2.ttt bbb bbb et bbb naen

3.2 Totals, Part 3, COIUMN 1 ...ttt sttt bbb e bbb bbb nnnn
4. ACCTUAL OF QISCOUNL.......cvuieeierieiieiissi itttk £ bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......oueeectee ettt s bbb bbb a bbb a bbb nans

52 Totals, Part 3, COIMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccoovvvrrnnrnrrcnn Jo0 - IR vt
7. Deduct amounts received on disposals, Part 3, COIUMN 15 ...ttt e st a bbb e s et b st s bt en s e aseenas
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES.........cuerriririrriee ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt sttt bbbt sttt s e banaen

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbbttt es et en s seesaneen
10. Deduct current year's other than temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 1. ..ottt

10.2  Totals, Part 3, COUMN 10 ...ttt ettt b ettt s sas st sess e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).........cccrvurmrimrirrirnernrnsireeseinsesssesssssssessessssnes
12, TOtAl VAlUGHON GIOWENCE...........ceeuerirceeriiresieee s8R
13, SUDLOLAI (LINE 11 PIUS LINE 12)...ueiieiieieieeieietee ettt sttt et s b e s st s bbb e s s et s bbb st s st s s bt n s b et se s s s bt st s et b en bt n s sansnaans
14, Deduct total NONAAMILEA AMOUNTS............cvuureeeieieerieeeseeeies et
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)..........oveieviireieicieiseeesie sttt a sttt et s bt a st s sttt s st en e baes
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Annual Statement for the year 2011 ofthe T FiLIMpPhe Casualty Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0

4. Accrual of discount

5. Unrealized valuation increase (decrease):

5.4 Totals, Part 1, COIUMN 13 N ‘ N ... E ....................................
5.2 Totals, Part 3, Column 9.........ccoevverererereereeeee e ) - B e 0

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas

Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes

Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbbt bbb
9.2 Totals, Part 3, COIUMN T4.......oiiiieie ettt ettt bbbt 0

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s
10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s 0

11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees 0

12, Deduct total NONAAMIEEA AMOUNES..........cveiiiriieieieiece ettt s bR s R £t s R sttt s s s

13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHOK YEAI..........c.iueieeiciiieie ettt b bbbt bbbttt 22,891,683

Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN ...ttt bbbt b s bbb sttt bbbt 11,415,832

ACCTUAL O QISCOUNL........o.veiitcieictct ettt b bbb s a8 b st s 242 a8 E a0 s bbb bbb s b b st s s bbb bbb bs st n bt 792

> ow N

Unrealized valuation increase (decrease):

A1 PA T, COIUMN 121ttt

4.2 Part 2, SECHHON 1, COIUMN 5.ttt s et b bttt et be b sttt se st sttt en et s naeb et s snaesnes

4.3 Part2, SECion 2, COIUMN 13.......coiiiiecee ettt bbb st bbb st

44 Partd, COIUMN 1ottt s bbb s s bbbt s bbbt b bbb 0

Total gain (10Ss) 0N diSPOSAIS, Part 4, COIUMN 9.ttt s bt s b8 b e f s8££ 8 b £ bbb bbbt 246,500

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.cuiuiiiiiieiciiee ettt ettt bbb sanes 7,423,826

Deduct aMOTtIZAtION OF PIEMIUM........c..cuuriuieeteeeieetere i eis sttt ee et es st s £ a8 E e b8 E £ s8££ SR8 E 42842 E 4R E bR R bbb s s st 242,844

® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, ..ottt ettt bbb a e bbbt bbbt a et st e s e
8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt bbb e s s
8.3 Part2, SECtON 2, COIUMN T6.........cvieieeiiiiieicietete ettt bbbttt bbb sees s
8.4 Partd, COIUMN 15.. ..ottt bt a bbb bbb e sttt bt a ettt e 0

9. Deduct current year's other than temporary impairment recognized:
9.1 P T, COIUMN T4 .ottt bbb bbbt bbb bbb e bbbttt en
9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbbttt saes
9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes
9.4 Partd, COUMN 13 ..ottt ettt et s bbb s bbb bbb e et a ettt en st aen 0

10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)........ccoivuiiiriieieieete ettt st snsaen 26,888,137

11, Deduct total NONAAMIEEA AMOUNLS..........c.eveiieeicicreee ettt bt b sttt b bbb e b s s bt et b bt s s s st e s bt a st bes st n st sees

12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......vovririrrrrieieeiseeeiisisesessessssessesssssssssessessss st esssssssssessessssssessessesssssssssesssssssessessessssssnssessanssnsans 26,888,137
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Annual Statement for the year 2011 ofthe T FiLIMpPhe Casualty Com pany

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.......ccocrvvvrevere [ coverereerreriinens 2,611,747 | oo 2,686,929 | ...ovvvvierrininne 2,646,896 | ...ovvvecrrcninne. 2,446,343
Governments (Including all obligations 2.
guaranteed by governments) 3.
4. Totals....coooniieniiiriicnsiinins | i, 2,611,747 | oo 2,686,929 | ..o, 2,646,896 | ..o, 2,446,343
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooioiieiieiciiiiiies oo 2,037,632 [ oo 2,099,890 | .o 2,159,870 [ coovoiiiie 2,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....ccooveeerereiereeenees | e 3,105,928 | ..o 3,274,296 | .o 3,139,616 | ..ooovovvvcv 2,805,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals....coscrensiiinssiissiens | o 17,153,973 | oo 17,993,206 | ..oooovvvriciennce. 17,506,750 | ..ooovviiiciennce 16,446,962
Industrial and Miscellaneous and Hybrid 8. United States........cceevvveeeeee | covveeiceiee 1,973,127 | oo 2,092,503 | ..covevereeei 2,219,950 | .ovovvevciee 2,017,000
Securities (Unaffiliated) 9. CaANAUA.......cueiieieeeieeies [ e | et | et | erter ettt
10._Other Countries.......coouonienee | e | e [ | s sssssesseessees
11, Totals. ..o
Parent, Subsidiaries and Affiliates 12. Totals...oooveverccieicecie,
13. Total Bonds...
PREFERRED STOCKS 14. United States..
Industrial and Miscellaneous (Unaffiliated) 15. Canada........ccoeoverveverernne.
16._Other Countries.......coocvviniee [ | s [
17, TotalS. oo | o 5,730 | oo 20,631 | oo 8,813
Parent, Subsidiaries and Affiliates 18, TOtalS..ovucvieeicceisiciiiie [ Lot esesnesenes | eesrsessseseesssssse s st es s esenee
19. Total Preferred StockS......| cooovovviieiiiiciiinnnns 5730 | oo 20,631 | oo 8,813
COMMON STOCKS 20. United SEAES......ccevverrerrires | cerierierierienienienissieesenes [ [ e
Industrial and Miscellaneous (Unaffiliated) 21, CANAAA. ... | eerrrireerieersiessnssennns | ettt | seee sttt
22. Other COUNMES. ....vvrrerrerrers | cerrreisesssssssssssssssesssnsssssssses | eoossssnssssssssenssnssnssssssnsssssessns | sesessossanssnsssssassssssnssessassssans
23, T0talS. ..o | e [0 [0 S 0
Parent, Subsidiaries and Affiliates 24, TOtAlS. ..o [ | e essnes | v s neans
25. Total Common StockS...uw: | .oocveeviiveiicsiiciirinens 0 |, 0 |, 0
26. Total StOCKS....coumsreriisisensnss | o, 5,730 | oo 20,631 | oo 8,813
27. Total Bonds and Stocks.... | .................... 26,888,137 | .cvevvrerine 28,167,455 | ...cveverrnnae. 27,681,895
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Annual Statement for the year 2011 of the Triumphe casualty Company

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

1.1
1.2
13
14
1.5
1.6
1.7

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 Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments

ClIASS Tt
Class 2....
ClIASS 3..nvrieeee et
ClIASS 4.

TOtAIS st

24,853

2.1

22
23
24
25
26
27

All Other Governments
Class 1
Class 2
Class 3
Class 4....
Class 5....
Class 6
Tt st

31

32
33
34
35
36
37

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

Class 2
Class 3....
Class 4....
Class 5....
Class 6

41
42
43
44
45
46
4.7

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

Class 2
Class 3

Class 5
Class 6
Totals...

760,649

2,345,279

768,659 |....

5.1
5.2
53
54
5.5
56
5.7

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

ClASS 2.ttt
ClaSS 3.t
Class 4....

.................... 502,505
.................... 378,346

................. 2,686,874
................. 2,822,095

............... 10,739,564
................. 3,235,925

............... 13,953,632
................. 3,200,442




Annual Statement for the year 2011 of the Triumphe casualty Company

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
8.1 ClASS ..o ssss s ssessentns | sreesesiesiensiesaens 18,709 [ oo 968,486 | ...coovvrerrrnnen 980,891 | .eveveererrrererieriesiseriesns | cevereesesesenseisesesenn | eerieniennennns 1,968,086 [ v 7.3 [ 1,120,928 | ..coooverveveieeeeend9 [ 1,968,086

6.2 Class?2....
8.3 Class 3.ttt
8.4 ClasS 4.......ovurieieeiisiiesis ettt
6.5 Class5
6.6 Class6
6.7 Totals

Hybrid Securities
T4 ClIASS ottt
7.2 ClASS 2..uvuierierieieiessssssse sttt sans

Totals...

90IS

. Parent, Subsidiaries and Affiliates

8.1 Class 1.ttt
8.2 ClaSS 2.....couivuieriiieiieiieiissi it
8.3 Class 3.ttt
8.4 Class4....
8.5 Class B.....couevuieuiiiiieeieissiset bbb

8.8 ClASS B..uvvvveveerercireireessissiees sttt snns
8.7 TOtAIS. . ovv ettt
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Annual Statement for the year 2011 of the Triumphe casualty Company

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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
Column 6 asa
% 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)

Total Bonds Current Year
Class 1
Class 2
Class 3....
Class 4....
Class 5....
Class 6
TOtAIS vt
Line 9.7858 % 0f COL B..vuovuieiiiieeee s

1,566,653
................ 378,346

................. 6,896,496
................. 2,822,095

............... 23,676,925
................. 3,200,442

............... 23,676,925
................. 3,200,442

............................ 73

................. 2,255,684
............................ 8.4

Total Bonds Prior Year

ClASS 1.t e
Class 2....
Class 3....
Class 4....

ClaSS 5. e

ClASS B...vvvvvericieiseissies ettt ann
Totals
Line 10.7 252 % 0f COL 8.

.................... 846,889

................. 8,238,317
1,425,989

................. 9,659,788
A

................. 1,004,264

809,936 |....

19,649,259
.3,235,925

............... 19,417,853
3

235925 |....

Total Publicly Traded Bonds

[0 3 OSSO
ClASS 2.ttt
Class 3
Class 4....
Class 5....
Class 6
TOtAIS..cve vttt
Line 11.7.a5@ % Of COL B...ocvuvrerciiiceeeee e
Line 11.7 as a % of Line 9.7, Col. 6, Section 9........cccccvveeirennnnes

................. 1,566,653
.................... 378,346

................. 6,896,496
................. 2,822,095

............... 23,676,925
................. 3,200,442

................. 1,968,750
............................ 73
............................ 73

................. 9,718,591

................. 2,255,684

............................ 8.4

Total Privately Placed Bonds

ClASS 1.ttt
Class 2....
Class 3....
Class 4....

ClaSS 5.t

ClASS B....oovvveeeciceie ettt
Totals
Line 12.7.a5@ % Of COL. B.......covreerceeessese e
Line 12.7 as a % of Line 9.7, Col. 6, Section 9........cccccvvereirernnnes

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

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

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

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

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

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

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

Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

.....0 current year, $....

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.

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

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;

NAIC 2§

.......... 0; NAIC3S....

..... 0; NAIC4S.....

0; NAIC58S......... 0;

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

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET OBlIGAtIONS. ...ttt enienssssentenes | oeeeieesseisseneens 24,853 | ..o 1,463,441 | ..o, 1,123,453
1.2 Residential Mortgage-Backed Securities.
1.3 Commercial Mortgage-Backed SECUMLIES...........cceverrcicieiseieiieieies | e [ e
1.4 Other Loan-Backed and Structured SECUMLIES...........overererrreneirreieiins o [ o snesseeees
1.5 TOtAIS. ... en s snsnsenensssensensenss | svnssssensensnsenesss @by B0 | seerssssssssserss

................. 4,944,743 S—A LT

2.1 Issuer Obligations.........c..ccc.cevuee. SRR SRR
2.2 Residential Mortgage-Backed Securities. SR SO RN
2.3 Commercial Mortgage-Backed Securities.... B SRR
2.4 Other Loan-Backed and Structured Securities
2.5 TOAlS. .o | o0 | s,

U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET ODBlIGAtioNS.........ccuirerierieiciesesiee et
3.2 Residential Mortgage-Backed Securities
3.3 Commercial Mortgage-Backed Securities.... e
3.4 Other Loan-Backed and Structured SECUNHES...........ccevevvereirecriiieieiies Lereiieiisiiessieisissenees | coesessies s seeas
3.5 TOtAIS. ...ttt nsnnns | essnssensseees 1,020,586 | ......ccoooeev. 1,017,046

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations............cccocvue.. s 760,649 | ....
4.2 Residential Mortgage-Backed Securities. e e
4.3 Commercial Mortgage-Backed Securities.... B [T e
4.4 Other Loan-Backed and Structured Securities vt enssnses | et enes
4.5 TOMAIS. ...ttt sttt nnns | anserssensesistensesessentenas

................. ,105,928

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET ODlIGAtIONS........oocvveieiiciiciieiicis sttt sssssas | esssesssssessnnes 880,851 | .oooevvrrirnn. 5,508,969 | ....cccvenrnnn 8,310,309 | .cooovrrerrrns 767,086 | ..oovvrrverrrenreeresiennns | cervreriiniens 15,467,215 | covoveeeeeerenne YA [— 12,739,819 [ ooveeeen LIXC I 15,467,215 | .oovveeeeereeeree e
5.2 Residential Mortgage-Backed Securities. ....198,160 | .... ...1,488,598 . .1,686,758 | ... 3. 1,235,670 | ... 4. ...1,686,759
5.3 Commercial Mortgage-Backed SECUMHES..........c.cvverirrirrininrinrirninrnnes [eonmirrirnsnsneissiesssssnssnees | enseesnssnssesssnsssssssssens | seerenssesessssssssssssessessnns | sesssssssssssssssssessessansnes
5.4 Other Loan-Backed and Structured SECUNHES.........cveveveeererrerieiieies [ersierisisiesisissiesisiesseses | eveesessessssessssessessssensesies | eosssessessssessesssssssessessnsans
5.5 TOtAIS...oucereeesecee et sns s st sns st st snsnnesnsans | srsnssnsnseensneas 880,851 | .ooovernnn. 5,508,969 | ..o 8,508,469

6.1 Issuer Obligations........cccccc.vrennn. L42,459 | ...
6.2 Residential Mortgage-Backed Securities. e ————————
6.3 Commercial Mortgage-Backed Securities.... N
6.4 Other Loan-Backed and Structured SECUMLIES. ..........ccevververriiieiereie [eisiiiisssssiiissessssiissens | cressesssssiessessessssssessessans | ssssssssessenssssssssessnssesans
6.5 TOtaIS. ..o sssessenessssensenesssneenenns | ereereneneerenreneen D2 AD9 | i 968,486 | i,

980,891

Hybrid Securities
7.1 1SSUET ODlIGAtIONS.......cvereriirerieieresissieesssissiseess s ssssesssessssssssssssensns | sossesesssssnssssesssesssssssssees | sesessessssssssesssssssssessassans | sessessssessessssssessesssnsnenns
7.2 Residential Mortgage-Backed Securities.............cc.oeurrvcrersrrneseieiennn.
7.3 Commercial Mortgage-Backed Securities.... e
7.4 Other Loan-Backed and Structured SECUMLIES. ..........ccevververriieieieies [eoimiiiiesissiieiiesessssiissens | cressesssssisssessessssssessessans | snsssssssessesssssssssessasssssans
7.5 TOAIS. ..o srssesssessssneessssseesesssensens | seveeneensnsenessnssnseseerensD | eevenresereeseessnerseseerens0 | cerssresssisiesesesisseenens

Parent, Subsidiaries and Affiliates
8.1 ISSUET ODlIGAtiONS........coeerirreeeirrieeieese et
8.2 Residential Mortgage-Backed Securities.....
8.3 Commercial Mortgage-Backed Securities....
8.4 Other Loan-Backed and Structured Securities
8.5 TOHAIS. ...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 Yea
Through 5 Ye:

r
ars

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

9

% from Col. 7
Prior Year

10
Total

Publicly Traded

11
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET OblIGALIONS.......veeverereisrirererisreeerssesee st enssssessns
Residential Mortgage-Backed Securities............cocvvvirereirereiercereerninnns
Commercial Mortgage-Backed Securities..........cccoevevvierververeiercinnnns
Other Loan-Backed and Structured Securities
TOtAIS .o
Ling 9.5858 % Of GOl B...vuivuieiiiiiiieisi st

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year
ISSUET OBlIGAtIONS.......eeevererieeiieecie ettt enees
Residential Mortgage-Backed Securities

............... 11,138
.................... 231

Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS .ottt
Ling 10.5858 % 0f COL 8.

,319
1406

............... 21,67
................. 1,00

3,264
4,264

.................... 870,639
............................ 3.8

............... 1,004,264
.......................... 4.4

1.1
11.2
1.3
114
11.5
11.6
1.7

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS.......eeoveererieeireicee ettt ennes
Residential Mortgage-Backed SeCUrties...........covivireieverereiiersiinines
Commercial Mortgage-Backed Securities..........ccccveverierrervereiericienns
Other Loan-Backed and Structured Securities...........cccoeurenineereereennes
TOtAIS .ottt
Line 11.5a5 @ % Of COL B......ouuvvieiieiiieie et
Line 11.5as a % of Line 9.5, Col. 6, Section 9.........cccevevieiciciiisienans

................. 1,968,750

............... 12,759
.................... 198

,931
,160

.................. 767,086
............... 1,488,599

............... 21,673,264
................. 1,004,264

................. 1,968,750
............................ 73
............................ 73

............... 2,255,684
.......................... 8.4
.......................... 84

121
12.2
12.3
12.4
12.5
12.6
12.7

Total Privately Placed Bonds

Issuer Obligations...........cccccc.ueene.
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities...........c.oocverernerrerinrsiveeinnn.
Other Loan-Backed and Structured Securities
TOAIS. .ot
Line 12.5 as a % of Col. 6...
Line 12.5 as a % of Line 9.5, Col. 6, Section 9
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Short-Term Investments

SCHEDULE DA - VERIFICATION BETWEEN YEARS

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

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

2. Cost of short-term iNVesStMeNnts aCQUINE. ..ottt eens

3. ACCIUAI OF QISCOUNL. ...ttt nes

4. Unrealized valuation iNCrease (AECTEASE)..........uururrrrrrrerrirrerreereeseesesseesseeessessssssessessessesssssssssessessesssssssssnenns

5. Total gain (I0SS) ON AISPOSAS.........c.cverririirriiisieeiie ettt s st b s s st sas s s nssseeas

6. Deduct consideration received 0N diSPOSALS...........c.rererierreeiriineiiirreees ittt

7. Deduct amortization Of PrEMIUM.........c.cveieveieieesee ettt sttt b s snaes

8. Total foreign exchange change in book/adjusted carrying Value............cccoucveuviniecisieeseieieseese s

9. Deduct current year's other than temporary impairment reCognized............cvvuremenrenrernineensseieessesseeennes

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

11. Deduct total nonadmitted @MOUNLS............ccocuevuriiveieeicicce ettt

12.
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Sch. DB-Pt. A-Verification

NONE

Sch. DB-Pt. B-Verification

NONE

Sch. DB-Pt. C-Sn. 1

NONE

Sch. DB-Pt. C-Sn. 2

NONE

Sch. DB-Verification

NONE

Sch. E-Verification

NONE

Sch. A-Pt. 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, EO5, E06, E07, E08, E09



Annual Statement for the year 2011 of the Triumphe Casualty company

SCHEDULE D - PART 1

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

oL3

1 2 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 17 18 19 20 22
Rate Current
Used Year's Total
to Unrealized Current Other Than Foreign Admitted Amount
NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIP Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and During
Identification Description nation Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Year Maturity

U.S. Government - Issuer Obligations

3128X2 RA 5|FREDDIE MAC AGENCY.....oviieineiseinerissinennsnnseisenes | evcnnee | [roveernens | e [ i 100,507 | e 116.399 | oo, 98,939 85,000 ...97,043 (2,959) 12/01/2015

31331) 7G 2 |FEDERAL FARM CREDIT BANK  AGENCY.......ccccoovvmmvmnnivniincins | eeveee [ oo | eevvniinns [ | i 87,189 | i 109.321 . 92,923 85,000 ....87,034 (155) 01/12/2018

31331 AW 3 |FEDERAL FARM CREDIT BANK  AGENCY......coccomeummrnmrnernennne | ceverne [ or | ervveiinens [eone] | i 22,667 | e 115.112 . 23,022 20,000 ....22,551 (116) 01/07/2019

31331X RF 1|FEDERAL FARM CREDIT BANK  AGENCY.......cccouuvmurmerrerrneernnns | eovnee [ [roverreens | o [ iii..875,338 | oo 119.787 | . .853,004 (16,188) 02/05/2018
3133XP CT 9|FEDERAL HOME LOAN BANK  AGENCY......coovommrinmermmrrnerneernee [ eennee o [everrnens [ e [ i 43,410 | Lo 115.635| . ....43,208 (202) 03/09/2018
3133XW E7 0|FEDERAL HOME LOAN BANK  AGENCY......cccooomivmmrmmrimnrivennee [ evvene [ [roverrenns | oo [ 103,037 | e 104.706 | . .101,906 (756) 06/13/2014
3133XX P5 0|FEDERAL HOME LOAN BANK  AGENCY......cooooniremmrimmrnneinernee [ eennee [ [everreens [ e [ 11,429 | 114.735| . 11,427 (1) 03/13/2020
3136FH DG 7|FANNIE MAE AGENCY ....oovrininrivnnrverrerineensesssinens | veveene oo [ evveveeedd [ | 1i00022.1,000,000 | ... 100.566 | ..............1,005,660 | ..............1,000,000 | .............. 1,000,000 03/19/2014

3136FP ET 0|FANNIE MAE AGENCY vevoee [ e [ | i 111,284 | 103.555 | . 111,151 (133) 03/10/2016

649083 AA  O|NEW VALLEY GENERATION | AGENCY.....cccooevmivmrrmmrimerrenrnes [ over | oo | evvevnnens | e | . 255,238 | ... 120875 . .248,923 (6,986) 03/15/2019

912828 HQ 6|US TREASURY GOVERNMENT......oooinvrinnnnennnnnnnnnnnes | SDic [ [ oo 036,799 | Lo 102.910] . (455) 01/31/2013
0199999. U.S. Government - Issuer Obligation: XXX ..2,686,929 (27,952) 0
0599999. Total - U.S. Government LXK ..2,686,929 (27,952) 0
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati

452151 DG 5|ILLINOIS ST GO MUNICIPAL..... A[AFE] . ..1,029,780 (26,895) 10/01/2012

93974B ZQ 8| WASHINGTON ST MUNICIPAL. . AFE] ..1,070,110 (10,838) 07/01/2013
1199999. U.S. States, Territories & Possessions - Issuer Obligations.............ccoovvveinenes ..2,099,890 (37,733) 0 . . . ...38,125 | ...........102,500 |....XXX..... |..... XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) . ..2,099,890 (37,733) 0 XXX XXX.. ..38,125 | ..........102,500 |...XXX...... | ..... XXX......
U.S. Political Subdivisions of States, Territories & P (Direct and Guaranteed) - Issuer Obligations

134041 CE 0|CAMPBELL & KENTON CNTY KY REV MUNICIPAL JAFE 791,280 | 117.532| . 846,230 .760,649 (8,009) [ .vvvvvveerervrinrirenins | vereeirnrinerisrnerenins | erereren.000 | 000 3.650 | FA ot | o 15,000 | ..ovovreenes 36,000 08/01/2016

490278 3J 5|KENT CNTY MI MUNICIPAL.........covvevveeeeneeceneenreneerncrns oo | oo | evvceneen | AFE ] .....2,348,336 | ...... 116.454 | . ..2,428,066 .2,085,000 | oo 2,345,279 (3,057) . 17,375 01/01/2020
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............ccccoviiriiiiinnins XXX | 3,274,296 2,805,000 | .............. 3,105,928 (11,066) {0 P 0 XXX XXX | i 32,375 | v 36,000 |....XXX...... | ..... XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS.........c.rrwuireeeremsimisssrssrrsereeneeees 0.0, SR [ 3,274,296 2,805,000 | ..o 3,105,928 (11,066) (] 0 XXX RO I 32,375 | s 36,000 | ... XXX.oooo [oonee XXX......
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations

11506K CY 5|BROWARD CNTY FL MUNICIPAL.....cooverrierereereeiserieiiens VAFE] enn..595,848 | .. 111145 | o 611,298 | ..ccoccvvennee. 550,000 .595,398 (450) 09/01/2019

167664 UU 3| CHICAGO ILL PUB BLDG REV ~ MUNICIPAL.... | W2FE| 1,075,850 | ... 106.853 | . ..1,068,530 .1,000,000 ....1,028,977 (14,340) 12/01/2013

167664 UX 7 |CHICAGO ILL PUBBLDG REV ~ MUNICIPAL.... .|..2FE| ..............1,846,889 | ...... 113.815] . ..1,934,855 .1,700,000 ...1,793,118 (16,818) 12/01/2016

220245 KD 5|CORPUS CHRISTI TEX UTIL SYS REV......ccvimriiiiiiiersieirersnis AFE| 521,625 | 102,470 | .oovoervirns 512,350 [ oo 500,000 .502,505 (4,510) 07/15/2012

240738 AU 8|DE KALB CNTY IND AUTH LEASE RENT REV.... VAFE ] 661,725 | L 101.200 . 632,500 ....625,000 631,566 (8,041) 01/15/2012

401905 BS 2|GULF COAST WSTE DISP AUTH  MUNICIPAL. W2FE| 397,058 | ... 102.324 | . 383,715 .378,346 (4,325) 10/01/2012

45505U AC 2 |INDIANA ST AUTH LEASE REV  MUNICIPAL.......c.covvvrrrreririirnnnns VAFE] 970,110 | 107.574 | coovevrrnn 968,166 .926,030 (13,549) 11/01/2013

49151E 72 2|KY ST PPTY &BLDGS REV MUNICIPAL. .| IFE|.................880,402 | ...... 119.938 | . 935,516 .855,200 (9,134) 02/01/2019

567423 KJ 6|MARICOPA CNTY AZ SCH DIST 89 MUNICIPAL VAFE cennn..808,515 | L 115.564 | . 866,730 ....750,000 791,622 (6,669) 07/01/2017

57563R FU 8 |MASSACHUSETTS EDL FING SINK MUNICIPAL AFE| 2,976,000 | ... 101.380 | .vvonrenee 3,041,400 3,000,000 | ...cccooneee. 2,976,379 379 01/01/2022

646136 DY 4|NEW JERSEY ST TRANSN MUNICIPAL GAFE] 1,727,680 | 120.514 | . ..1,855,916 11,540,000 | ...ovveneee. 1,701,998 (14,891) 12/15/2020

646136 DY 4|NEW JERSEY ST TRANSN MUNICIPAL GAFE i 67,312 | 120.514 | . 72,308 ....66,312 (580) 12/15/2020

70253Q AH 2|PASCO CNTY FLA SCH DIST SALES TX REV.....cccvuverrerrrinirirerinins VAFE ] v 644,790 | 110674 | cooveverns 664,044 619,100 (6,476) 10/01/2014

724799 BB 6|PITTSBURGH & ALLEGHENY CNTY MUNICIPAL. AFE ] v 1TT76,719 | 113.410] . ..1,837,242 11,620,000 | ...cceenee. 1,775,226 (1,493) 08/01/2020

796269 RU 4|SAN ANTONIO TX IND SCH DIST MUNICIPAL VAFE] .. 534,040 | .. 112.763 | . 563,815 ....500,000 519,778 (5,001) 08/15/2015

915137 E5 8|UNIVERSITY OF TEXAS REVS  MUNICIPAL.....coooviviirinriiniincinns AFE] 320,007 | ... 107.360 | .ooovvrvrirnns 322,080 | ..oooiirnens 300,000 .305,661 (3,323) 08/15/2013
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: e XX | i 16,270,465 14,800,000 | ............ 15,467,215 | .0 | e (109,222) | oo 0 [0 [ XXX | e XXX [ XXX [ 217,824 il 494,200 ] XXX | e XXX......
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Annual Statement for the year 2011 of the Triumphe Casualty company

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3136A0 DT 1|FANNIE MAE CMO .. | e [ oo [ [ | 10,013 | L 103.559 | c.ovorriieinne 10,180 ....10,004 (13) MON... 07/25/2011 | 12/01/2019
3137A2 PF 2|FREDDIE MAC CMO..ooviererrerscesesinsnnenenisnenee | oveene | oo | eevvverinens [T | e 188,801 | e 103.833 | . 193,498 .188,156 (1,087) MON... | ... 12/28/2010 | 10/01/2020
31397U RJ 0 |FANNIE MAE CMO..ieiriserierieriseissssisssnsessessseesnnns [ eoneee | oo | oveenneinns | e | 610,337 | oo 104.459 | . 617,577 607,982 (2,847) MON. 07/22/2011 | 02/01/2022
31417Y SD 0|FANNIE MAE FNMA..ccvieinrennennisernenisseenssnnens. | evvenee | o [roverneeens | oo [ i 784,242 | 104.667 | . 791,412 771,829 (15,293) MON... | ... 08/31/2010 | 07/01/2025
38373A D9 4| GOVT NATIONAL MORTGAGE ASSOC CMO.....covrenrenenennressnennens | evvnnee [ [evvmrnnnns oo [ i 108,788 | oo 106.415] . 110,074 .108,788 (496) MON... | ... 08/17/2011 | 03/01/2028
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 1,702,181 |... XXX 1,722,741 (19,736) 0 XXX..
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. ..o | v 17,506,750 |...XXX........ ...17,993,206 | ...........16,446,962 | ...........17,153973 | .........ccccc..l0 | o (128,958) | ..ovverirrininiien 0 XXX... 536,400
Industrial & Miscell (Unaffiliated) - Issuer Obligations
039483 AY 8|ARCHER DANIELS CORPORATE. AFE] ...83,007 ...82,729 (11) 12/23/2011 | 03/15/2018
17275R AH 5| CISCO SYSTEMS INC CORPORATE... .| IFE|.. 22,739 ...21,253 (56) 07/27/2011 | 01/15/2020
38143U SC 6|GOLDMAN SACHS GROUP INC ~ CORPORATE.......c.coocummirierirenes | rveens | AFE] . 365,429 | L 96.622 352,670 .365,391 (38) ....6,616 | 05/26/2011 | 02/07/2016
438516 AP 1|HONEYWELL INTERNATIONAL ~ CORPORATE.. AFE] 615,959 | L 116.301 | . .633,840 .603,094 (12,830) ..29,430 | 12/28/2010 | 03/15/2016
494368 BB 8|KIMBERLY-CLARK CORP CORPORATE........oooereerraneirnerienes | eeeens AFE] 841,094 | 122.319] . 827,264 (13,830) 02/23/2011 | 08/01/2017
52517P D6 5|LEHMAN BROTHERS HOLDINGS  FLOATER ....23,750 11/06/2007 | 12/23/2010
913017 BM 0| UNITED TECHNOLOGIES CORP  CORPORATE. ....49,644 (103) 11/25/2011 | 12/15/2017
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........cccveviinninssnniesnssisnsnssnnnssnnnes | cvverennnnn2y 219,950 | e XXXvivre | vevien00n2,092,503 | oo 2,017,000 | oo 1,973,127 (26,868) 0 [0 [ XXX e XXX [ XXX | 34,095 | ..........59,378 | ... XXXeovo [ XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)................ 2,219,950 | ... XXXoooorors | ererrennn2,092,503 | ..oviirn2,017,000 | i 1,973,127 (26,868) 0 om0 [ XXX [ XXX [ XXX | 34,095 ] ... 59,378 | XXXeorwo [ oo XXX......
Totals
7799999. Total - Issuer Obligation: 25,970,900 | ... XXXooiowrs | covrinennns 26,424,083 | ............ 24,068,343 | ........... 25,195,649 (212,841) 0 XXX XXX XXX | e 355,263 | ... 787,646 | ... XXXeoveoo [ oo XXX......
7899999. Total - Residential Mortgage-Backed Securities 1,702,181 | .. XXXeooioor | coviriiininns 1,722,741 1,646,962 ....1,686,758 (19,736) 0 XXX XXX XXX [ 4,769 42,200 XXX...... | ... XXX......
8399999. Grand Total - Bonds 27,673,082 |...XXX........ ....28,146,824 ...25,715,305 ..26,882,407 (232,577) 0 XXX XXX XXX | 360,032 | ............829,845 | ... XXX oo [ o XXX......
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Annual Statement for the year 2011 of the Triumphe Casualty company

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CcusIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
36186R 20 9| GMAC INC l ........ l l 28.782 | ......... 1,000.00 |...199.094 | ..o 5,730 [..716.812 | ..o 20,631 | i 8,813 1,960 | oo | [ P5LFE... | 01/12/2009
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)....... ..o csessessinns | cvnesnseinissenneens 5,730 | ... XXX..... 8,813 1,960 0 0 XXX [ XXX
8999999. Total - Preferred Stocks...... 5,730 |...XXX..... 1,960 0 0 LXK | XK X
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Annual Statement for the year 2011 of the Triumphe Casualty company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

9899998. Total - Preferred Stock from Section 1.. 20,631 8,813 1,960 XXX

9899999. Total - Preferred and Common Stock . e . 20,631 8,813 1,960 | o0 | 0 | XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2011 of the Triumphe Casualty company

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

1 2 3 4 5 6 7 8 9
cusip Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
31331 7G 2 |FEDERAL FARM CREDIT BANK  AGENCY. 06/30/2011 | CLARKE (G.X.) & CO...coevvvnrvrvrerrcrirrireenne 87,189 1,250
31331) AW 3| FEDERAL FARM CREDIT BANK  AGENCY. 08/26/2011 | BNY MELLON CAPITAL... 22,667 113
3133XP CT 9|FEDERAL HOME LOANBANK  AGENCY............. 09/29/2011 | CLARKE (G.X.) & CO. 43,410 90
3133XX P5 0|FEDERAL HOME LOAN BANK AGENCY............. 12/27/2011 | CLARKE (G.X.) & CO...cvvvverrirerrireieernis 11,429 120
3136FP_ET 0] FANNIE MAE AGENCY. 06/28/2011 | CLARKE (G.X.) & CO...ovvvvrrvnirisariserissnircenns 111,284 660
0599999. Total - BONAS = U.S. GOVEIMMENE. ... ciiteisitsiiseisste ettt bbbt binnsnssensensnese 275,978 2,233
Bonds - U.S. Political Subdivisions of States
490278 3J 5|KENT CNTY MI MUNICIPAL.....coitii st | ................ | 11/18/2011 | ANCORA ADVISORS LLC... ... titiiitiieiiieiessisssesssisss s e ssss st sesssasssssessss | aessessiesssssssssssasss st enssaesssssssssssesssenssane | ossssesssassssssssesssesss st essssssnssan 2,348,336 | ......... 2,085,000 6,371
2499999. Total - Bonds - U.S. PolICal SUDAIVISIONS O STALES. ... ... itttk feesseee s s o880 E o088 f 8o E 810880 E 088810810880 E 088008080ttt m st enienis | Coebiensste st ens sttt 2,348,336 | ......... 2,085,000 6,371
Bonds - U.S. Special Revenue and Special A it
11506K CY 5|BROWARD CNTY FL MUNICIPAL. .c..ovveerierirrirrereninssiessenisesessssssssesensesssnes | cosssssnsriens 11/29/2011 | MORGAN KEEGAN........oivumrirririereriiiseriesiesseesssssssse s 595,848 | .....ovvvrriririeeere s 550,000 611
3136A0 DT 1|FANNIE MAE CMO.... 07/25/2011 | CANTOR ..ottt 10,186 27
31397U RJ 0| FANNIE MAE CMO.... 07/22/2011 | ANCORA ADVISORS LLC 626,521 1,534
38373A D9 4|GOVT NATIONAL MORTGAGE ASSOC CMO. 08/17/2011 | CANTOR ...ttt 119,232 | oo 113,369 217
57563R FU 8|MASSACHUSETTS EDL FING SINK MUNICIPAL 11/18/2011 | STIFEL NICOLAUS & CO .2,976,000 3,000,000 54,433
724799 BB 6|PITTSBURGH & ALLEGHENY CNTY MUNICIPAL 11/21/2011 | ANCORA ADVISORS LLC e 00,719 | e 1,620,000 25,650
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment et eieeiehteeaeeeeeeseeieeehosEetseseserosiesae  feiiesesiesereeiesesessesesieserseiesessessesesiesesseieiseseseesesiessesseieieseisiseserseiieieiesieiiisesierseiisieiesieiessesiericiesersesiesesesierasteserarenssosesinnas | atiesierietieseseseranten et snteneeeeanes 6,104,506 |......... 5,900,261 82,533
Bonds - Industrial and Miscellaneous
039483 AY 8|ARCHER DANIELS CORPORATE 12/23/2011 | MERRILL LYNCH 82,740 1,102
17275R AH 5| CISCO SYSTEMS INC CORPORATE 07/27/2011 | CANTOR 21,310 35
38143U SC 6| GOLDMAN SACHS GROUPINC ~ CORPORATE........ccccvuveererinirirriieiiens 05/26/2011 | ANCORA ADVISORS LLC 365,429 4,190
494368 BB 8|KIMBERLY-CLARK CORP CORPORATE.......cotvumerierieeineersieriesesesssenes 02/23/2011 | ANCORA ADVISORS LLC 841,094 3,330
913017 BM 0| UNITED TECHNOLOGIES CORP  CORPORATE........ccoovvniiirniiniriirirniens 11/25/2011 | STIFEL NICOLAUS & CO 49,748 1,035
3899999. Total - Bonds - Industrial and Miscellaneous: 1,360,321 | ......... 1,222,000 9,692
8399997. Total - Bonds - Part 3 0,089,140 9,470,261 100,828
8399998. Total - Bonds - Summary Item from Part 5 1,326,692 | ......... 1,325,000 4,945
8399999. TO1AL = BONAS. ..ot 10,795,261 105,773
XXX 105,773

9999999.

Total - Bonds, Preferred and Common Stocks




Annual Statement for the year 2011 of the Triumphe Casualty company

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

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F ] 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUSIP 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
3128X8 TZ 5|FREDDIE MAC AGENCY....oovvvririiennne ... | 04/08/2011. | CALL at 100.000...........coovrrvrerrenns | corrverreeresiieeniienss | e00reenrn500,000 | oo 500,000 | ........... 500,000 500,000 500,000 04/08/2013.
31331G 5K 1|FEDERAL FARM CREDIT BANK  AGENCY........ ... | 12/02/2011. | CALL at 100.000..........covvererneeranns | corrererinereniirnnienns | veerennn 125,000 | covoienee 125,000 | .coovvveee 125,000 125,000 125,000 12/02/2016.
31331 NY 5|FEDERAL FARM CREDIT BANK ~ AGENCY........ ... | 05/18/2011. | CALL at 100.000...........ccoovrrrrerrenns | corrverieeresireeniienis | 000 300,000 | oo 300,000 | ........... 301,125 300,453 (453) 300,000 05/18/2017.
31331X RF 1|FEDERAL FARM CREDIT BANK  AGENCY........ ... | 12/14/2011. | CLARKE (G.X.) & CO....coovvvrrvncrns [ vrrreeineienrirneienns | 000 215,338 | oo 180,000 | ........... 211,491 210,006 | ...cooovvrvcriienis | e (CIAL) ] — 206,270 02/05/2018.
3133XW E7 0|FEDERAL HOME LOAN BANK  AGENCY......... ... | 09/22/2011. | CLARKE (G.X.) & CO...cecouvvvrrrrener [ rvrerverrnverrverrerrens | covrrennnn 78,661 | i 75,000 77,278 ...76,997 (412) 06/13/2014.
3134G1 TX 2|FREDDIE MAC AGENCY.. ... | 06/23/2011. | CALL at 100.000..........cccvverenrieanns v | e 30,000 | e 30,000 29,925 ...29,925 10 [ e | e 10 29,935 | ..o 06/23/2014.
3136F9 7F 4 |FANNIE MAE AGENCY.... veve | [ 02/18/2011. | CALL @t 100.000.........0ocemrvmrverrns | vovrrrreerveriresissiens | renrereen 750,000 | 1o 750,000 | ........... 745,590 747,160 112 112 |+ 747,272 02/18/2014.
31398A 4Y 5|FANNIE MAE AGENCY...oooviririiiniie ... | 10/27/2011. | CALL at 100.000..........covvrrverreeranns | corrirerinerieniirnniienns | v0eeeernn555,000 | ovoivines 555,000 | ........... 553,179 553,240 291 291 | . 553,530 10/27/2015.
649083 AA 0|NEW VALLEY GENERATION|  AGENCY.......... ... | 03/15/2011. | SINKING FUND REDEMPTION..... [ .o | ovviiininns 20,265 | ..o 20,265 23,689 ..23,972 . 03/15/2019.
0599999. Total - Bonds - U.S. Government..........c.ccocunee. 2,574,263 | ........ 2,535,265 2,567,277 2,566,752 0 oo (4,188) [ i . . . ..2,558,858 |...cccoviinn 0]....15405 | .....15405 | ......51,007 |... XXX
Bonds - U.S. Special Revenue and Special A it
312432 RQ 2|FAYETTE CNTY SCH DIST BAB......coorrins ... | 12/01/2011. | ANCORA ADVISORS LLC....ccovvve [ rrvereernmrinereeiiens | cvvi 1,104,030 | ........1,000,000 | ........ 1,014,900 | ........... 1,011,948 | oo | erereeenne(1,863) | v [ evrrieeeeee(1,883) i | e 1,010,085 | o | e 93,945 | ......... 93,945 | ........ 45,625 | 06/01/2016.
3136A0 DT 1|FANNIE MAE ... | 12/25/2011.| MBS PAYDOWN 170 | oo 170 | s 173 0 2 | 12/01/2019.
3137A2 PF 2 |FREDDIE MAC ...| 12/15/2011.| MBS PAYDOWN 42,053 | .. 42,605 ...42,162 0 798 | 10/01/2020.
31397U RJ 0|FANNIE MAE ... | 12/25/2011.| MBS PAYDOWN .15,677 ..15,677 16,184 ..15,677 0 137 | 02/01/2022.
31417Y SD 0|FANNIE MAE +..| 12/01/2011. | MBS PAYDOWN........cooomrrvmrirnrinns | eerrerirneereninsinens | eveneenns 215,552 | ...cco.uu 215,552 | ... 223,568 217,143 . 215,552 0 5,167 | 07/01/2025.
38373A D9 4[GOVT NATIONAL MORTGAGE ASSOC CMO....... ... | 12/20/2011.| MBS PAYDOWN 9,931 | ... 9,931 10,444 OO R 9,931 0 85 | 03/01/2028.
49151E 4K 6|KY ST PPTY & BLDGS REV BAB  MUNI TAX..... | ... | 12/16/2011. | ANCORA ADVISORS LLC............. 1,637,150 | ........ 1,500,000 | ........ 1,500,000 | ..oocooeene 1,500,000 N 1,500,000 e 137,150 | ....... 137,150 | ........ 67,796 | 11/01/2017.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessmentt s 3,024,562 | ........ 2,783,382 2,807,874 2,771,254 0 [ ieene(3,596) [ v [ eiiiiii(3,596) | o0 i 2,793,468 | ..o | i 231,005 | ...... 231,095 | ... 119,610 |..... XXX
Bonds - Industrial and Miscellaneous
36962G 75 6| GENERAL ELECTRIC CAP CORP CORPORATE..|... | 111572011, | MATURITY oo | conrsnienississsnisnns | oevenneens 500,000 | ........... 500,000 | ........... 500,000 500,000 .. 500,000 0
3899999. Total - Bonds - Industrial and MISCEINEOUS. ........utiuuirsiriiristisssissiiiens eoisissssssens sttt | enssssssnas 500,000 [ ...ccco..u 500,000 | .......... 500,000 500,000 0 oo | I PSR 500,000 |..ccoovrrns (O I (0 0
8399997. TOtal = BONAS = PAM 4. bbbt | e 6,098,826 | ........ 5,818,647 5,875,151 5,838,006 0 .(7,783)] ... )] TN o 1 [T 5,852,326 | ..o 0 [ . 246,500 | ....... 246,500
8399998. Total - Bonds - Summary Item from Part 5 .er.1,325,000 | ........1,325,000 | ........1,326,692 ( ) ). ..1,325,000
8399999. TOHAl = BONGAS......coiviieiitiieii ettt etre etstsesebebasses et et e b ek et asse s et et e s et et s seten et esebensesesensnenebenenrenens | arereres 7,423,826 | ........ 7,143,647 | ....... 7,201,843 5,838,006 0. ...(9476)| ... 476) | . O [ TAT7,326 [ .o 0] . 246,500 | ....... 246,500
9999999. Total - Bonds, Preferred and Common Stocks.................. e ettt | vt 7,423,826 |....... XXX | s 7,201,843 5,838,006 (V)] [ (CRY()) [p— ()} (9,476) | ...cvvvvernvn. (V)] TAT1,326 | ..o 0] ... 246,500 | ....... 246,500
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Annual Statement for the year 2011 of the Triumphe Casualty company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received | Interest
CusIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (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.CV. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
3128X8 QF 2|FREDDIE MAC AGENCY.....covvrrvris ... | 01/31/2011 | CLARKE (G.X.) & CO.. 03/09/2011 | CALL at 100.0000.. 80,000 80,000 (295) 0 | e 1,520 | ... 1,199
313374 YM 6| FEDERAL HOME LOAN BANK AGENCY....... .| 10/31/2011 | MORGAN STANLEY.... .. | 1117/2011 | CALL at 100.0000.. N M 670,000 670,000 (354) 0 2,261 | ... 1,859
3134G1 LJ 1|FREDDIE MAC AGENCY....coovivinrins ... | 04/28/2011 | MORGAN STANLEY........cconvven. 07/14/2011 [ CALL at 100.0000........ccccrevervvene | corevrrnnas 575,000 | ..o 576,042 575,000 575,000 | ..o | i (1,042) . 0 3234 | ... 1,887
0599999. Total - Bonds - U.S. Government............cccc....... 1,325,000 | ......... 1,326,692 | ........ 1,325,000 0 [ 7,016 | ... 4,945
8399998. TOA = BONAS. ... e seesseees eoeeeesesssssseessssessseeesssesesesesessseessesessesessssssesessenesasssssssessesssssnssssnessessssessssssssnssnes | eveiieees 1,325,000 | ........ 1,326,692 | ........ 1,325,000 0 0] 7,016 | ... 4,945
9999999. Total - Bonds, Preferred and COMMON STOCKS. .........c.c.ciiiiiiiciciciiiiiiiis eteiete ettt ettt s e e s sttt e s st st e b b s s e st s s s et b s sea et s ssaetebensss et s s set et s et et snastesansnsesesenantesansnsesesenans | everenas 1,326,692 | ......... 1,325,000 0 [0 [ IO 7,016 | ... 4,945




Annual Statement for the year 2011 ofthe T FiLIMpPhe Casualty Com pany

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
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: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16




L3

Annual Statement for the year 2011 of the Triumphe Casualty 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
o Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUSIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
926464 78 5|VICTORY INST. MONEY MARKET........cocovvemeiramrirnns | cevireens | o 12/30/2011. [ DIRECT.....oevirrineirerreeiseirserississesnceins | e XXXeoooo [ eerrrinnrinneenn 5,007 [ oo [ | e | seriesiesiseensines | s 5,007
926464 52 0|VICTORY FEDERAL MONEY MKT INV.. . [12/30/2011. [ DIRECT.....coooiiiinriniinsrissnississsnsssisenens | s XXX | e 13,703 | s 13,703 ..126
8999999. Total - Class One Money Market Mutual Funds. 0 0 0 18,709 ..126
9199999. Total - Short-Term Investment 0 0 0 18,709 ..126
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

Sch. E-Pt. 1
NONE

Sch. E-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26
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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
1. Alabama.......cocvevvieienieieina
2. Alaska
3i ANZONA. .o dBAZ | s | s
4. Arkansas...
5. California...
6. €0l0rado.....cvuvvvvrererierernenslCO | riiiiiins | et
T CONMNECHCUL. ..o O [ criiiiiies | et
8. Delaware... . 15,214 | v 15,437
9. District of Columbia.............c..... DC | croeiiene [ et
10. 203,409 | oo 214,022
1.
12.
13.
14. lllinois
15.  Indiana
16. lowa
17.  Kansas
18.  Kentucky....
19.  Louisiana...
20.  Maine...
21.  Maryland
22.  Massachusetts..
23.  Michigan
24, Minnesota.........cccovverveirereninns
25. M ppi
26, MiSSOUI....c.ovvrvrerieiriieicias
27, Montana.........ccveeeeeieneiernnins
28. Nebraska .
29, Nevada.......oooovmiemerrrrineirniinns . | PLEDGED FOR PROTECTION OF POLICYHOLDERS 203,409 | oo 214,022
30.  New Hampshire.
31, New Jersey
32, NBW MEXICO. ..o NIV | it | s
33.  New York
34.  North Carolina
35.
36. 2,745,855 2,987,628
37.
38, OrEgON....cvecrirereeereeineiienid PLEDGED FOR PROTECTION OF POLICYHOLDERS 305,661 | cooovvvrcirrenns 322,080
39.  Pennsylvania.
40.  Rhode Island..
41, South Caroling...........cccrerervreres SC [ rirrirs | et
42.  South Dakota........... SD|..
43.  Tennessee .
44, Texas PLEDGED FOR PROTECTION OF POLICYHOLDERS 66,312 | oo 72,308
45,
46. . . .
47, Virginia.......coereereeeenesneins VA|..... B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 522,791 | oo 532,932
48.  Washington....
49.  West Virginia..
50, WISCONSIN....correrecererinriceerneeed W it | b
51.  Wyoming
52.
53, GUAM...vercecrnrrererieen e GU [ i e
54.
55.
56.  Northern Mariana ISIaNAS..........MP | ...cccooics [ it
57, €aNada......coeveeeirrinrirerrenn e ON [ i e
58.  Aggregate Alien and Other XXX XXX ettt ssssnies | siessesnssessese st saees 0 0 0 0
59.  Total.creirrirrcrins XXX XXX 2,745,855 2,987,628 1,316,796 | ...ccovvvrnneens 1,370,801
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