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Annual Statement for the year 2012 of the STONEBRIDGE CASUALTY |NSU RANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3+4)
Amount

Percentage

© o N >

Bonds:
1.1 U.S. treasury SECUMLIES. .......vvrererreieeireeeee et ssessnen
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies...........cccvuevevveeeniveereniereneninnns
1.22 Issued by U.S. government sponsored agencies.............ceevevvevennee.
Non-U.S. government (including Canada, excluding mortgage-
DACKE SECUMHES).....vvvevrrrerieiciieice ettt
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............c.........
1.42 Political subdivisions of states, territories and possessions and

political subdivisions general obligations..............cocueereeneereinernineenns
1.43 Revenue and assessment obligations...............cccceviveericeericiens
1.44 Industrial development and similar obligations...............cccoceveirivennnnn.
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA

1.512 Issued or guaranteed by FNMA and FHLMC

1513 Al OtET ...ttt
1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........

1.522 Issued by non-U.S. Government issuers and collateralized

by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........cccoovrrrminenernernennneirennns

1,523 AlLONET ..o
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDFid SECUMLIES).....cuuveveciiecicctete e
2.2 Unaffiliated non-U.S. securities (including Canada)... .
2.3 Affiliated SECUMHIES. .......cvueeeereieieec e
Equity interests:
3.1 Investments in mutual funds............cocreeernininene e
3.2 Preferred stocks:
321 AFIlIAEE. ... s
3.22 Unaffillated........overereeeeireieieeeeesei ettt es
Publicly traded equity securities (excluding preferred stocks):
331 AFilIAtE. ...
3.32 UNaffillated.......covererererereirineinsieieissise st sesssssesssessees
Other equity securities:
341 AFIlIGEE. ... s
3.42 Unaffiliated........ccvvuiieiriiiceee s
Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 AGLICUIRUIAL ......cveetee st
4.3 Single family residential properties...........ccocevveereveeesiece e
4.4 Multifamily residential properties............ccovevereerieiieseesieseese s
4.5 COmMMECIAl I0ANS........vvurverieriirierieeieirteri bbbttt
4.6 Mezzanine real estate I0aNnS..........cocueeuienieeisiiniineieieseieise e
Real estate investments:
5.1 Property occupied by COMPANY.......ccceiiriieieiriieieseene et seesnees
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........c.cccoeeeeviveeivcciniceee
Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)..........cccoeeveeiieice e
CONTACE IOANS.......oveiriceie it

33

34

35

5.3

DEIVALIVES. ....cvcveiiecteicseie ettt setenen
Receivables for SECUMHIES..........couevirriereireiereseeseesienas

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

. Cash, cash equivalents and short-term investments.............ccoeveeierenisennnns
. Other invested assets
. TOtal INVESIEA @SSOLS.......evvieeeercieeieeieie ettt nnns

.............. 13,179,878

............ 138,446,573

............ 4.7

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

............ 7.1

............ 0.9

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

............ 0.0
............ 0.1
............ 0.0

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

...24,493,925 | ...

.............. 13,179,878

0]..

.............. 13,179,878

............ 4.7

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

............ 0.0
............ 0.1
............ 0.0

............ 0.1
............ 2.6
............ 0.0

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

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

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

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

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

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

278,890,647

17,727,242

278,890,647
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Annual Statement for the year 2012 of the STON EBRIDGE CASUALTY |NSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens 0

3.2 Totals, Part 3, COIUMN 1. ... s 0
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.cccveuneend NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s 0

6.2 Totals, Part 3, COIUMN 13........iiiirieiieieeiieeeiest sttt 0
7. Deduct current year's other than temporary impairment recognized:

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes 0

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens 0

8.2 Totals, Part 3, COIUMN 9.t bbbt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 0
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb 0
11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........c.eieiiuiieieiieeieisiesiss ettt bbb st bbb st been 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...t 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan 0

52 Totals, Part 3, COIUMN 8. NNE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18.......c.cccovvvrrrrrnrncrrrn. . N N IR v 0
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes 0
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt 0

9.2 Totals, Part 3, COIUMN 13. ...ttt 0
10. Deduct current year's other than temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 11 ...ttt 0

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 0
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eueeieeeieireiieeieieieissstseise et ees st ess st e sse s es b se st s8££ 42888422828 n et een 0
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb 0
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........oviiurieiriieeireieiieeise sttt es sttt en 0
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Annual Statement for the year 2012 of the STO N E B RI DG E CAS UALTY | N S U RAN C E COM PANY

© o N o

10.

1.
12.
13.

Eal

©® N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEE 31 Of PHOT YBAI..........ccccevicieies ettt ettt bbbt s bbbt bbb s e ae b n sttt n e baen 32,491
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt 67,250
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 60,792 128,042
Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s 0

3.2 Totals, Part 3, COIUMN 2.t bbbttt 0 0
ACCIUAL OF QISCOUNT.........coo bbb 0

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...t 0

5.2 Totals, Part 3, COIUMN O.......cuimiriiiiiiieieeiresie ettt 87,950 87,950
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19........ciiiieiiiieieiesise sttt st E bbbt (87,935)
Deduct amounts received on disposals, Part 3, COIUMN 16...........coiuiieiciireie ettt bbb a bbb a s a st ss st en s senens 369
Deduct amortization of Premium @Nd AEPIECIAtION. ..........urueriierrerieiierisireesse e ss e see s st s s es st ess s s st s et a8 s b s s sen s s srs s 64,855

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s 0

9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0 0
Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt 0

10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccceerermiriiirireissiieise ettt bbbt 95,326
Deduct total NONAAMILEA AMOUNLS............ciiiiiiii bbb 0
Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiuriuiieieiiieieisississsess sttt sttt s bbbttt tns 95,326

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMBET 31 Of PHIOT YEAN..........ccuciiieiieicice ettt sttt bbb bbbt s bbb s bbb bbb ae st 211,968,339
Cost of bonds and stocks acqUIred, Part 3, COUMN 7..........c.cueiiuiieieiieese ettt bbb bbb s bbb bbbttt aen 79,264,888
ACCTUBI OF QISCOUNL. ...ttt R8RSR 452,836
Unrealized valuation increase (decrease):

A1 PAME T, COIUMN 12...cccietieesesi st 1,259,861

4.2 Part2, SECtON 1, COIUMN 5.ttt 0

4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas 0

A4 Part4, COIUMN T coooeeeeeeseeeseeeseeeseees s eess s ss ettt s8££ 131,878 1,391,739
Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 1.ttt sttt s8££ e E bt n st 268,370
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7 ...ttt bbbt nann 58,460,595
DedUCt @MOMtZAtION OF PIEMIUM........coiiiviteictctete ettt a s b bbbt s bbb s bbb st s bbb e s e b s bbb s bbb s bbbt bbb n e 731,058

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5.
8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt
8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt
8.4 Part 4, COIUMN 15, ..ottt

o O |Oo |©o

Deduct current year's other than temporary impairment recognized:

9.1 Pt 1, COIUMN 14t 28,085

9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st 0

9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s 0

9.4 Part 4, COIUMN 13 ..ot eeess st es sttt s8££ 0 28,085

Book/adjusted carrying value at end of current period (LINES 1+2+344+5-6-T48-9)........cuririuriereireieineeieesetet ettt ettt 234,126,434

Deduct total NONAAMILEEA BMOUNTS............cceieiiieie ettt b e e s a4 s st b bbb s et e bbbt s bbbttt 0

Statement value at end of current period (LINE 10 MINUS LINE 11).....uovuiiiieiieieiiise sttt ettt bbbt bbbt en et st 234,126,434
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Annual Statement for the year 2012 of the STO N E B RI DG E CAS UALTY | N S U RAN C E 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 13,325,995 16,506,951 13,518,659 13,092,266
Governments (Including all obligations 2. Canada.......ccceeeiereriveiieis | v (0] N [0 (0] N 0
guaranteed by governments) 3. Other Countries.......coevevreees | coreererirsierinnnns 2,490,335 [ oo 2,652,938 | oo 2495523 [ oo 2,392,000
4. Totals..oooveievsiceeiisciciciines | v, 15,816,330 | oo, 19,159,889 [ .o 16,014,182 | oo, 15,484,266
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS...ooiiriseisrnsiisiisienes | oeveeressesesssn e seens (01 R [0 RN {01 O 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TOtalS...ooreiieireisiniirisinns | (01 0 ] 0 | 0
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...oocnsiiesirsiinsiissiiens | i 27,395,726 [ .o 30,239,552 | ..o 27,505,223 [ ..o 26,942,873
Industrial and Miscellaneous and Hybrid 8. United States........cccoecvvecveees | covverrireeinnnas 166,420,448 | ......cocevevvneee 180,390,499 | ...ccovvvvrrrrene 167,816,752 | ..covvvevrerrne. 167,374,174
Securities (Unaffiliated) 9. Canada.........cooeevmmermerevennns | o 8,996,469 | ...oevvvrrrieriinnns 9,481,418 | oo 9,001,711 | oo 9,000,000
10._Other Countries.........cocoonee | covvvviiiiiinne, 15,497,456 ..16,090,172 [ .o, 15,575,130 ...15,020,000
11. Totals.......ocec.... ...190,914,373 .205,962,089 ...192,393,593 191,394,174
Parent, Subsidiaries and Affiliates 12, TotalS.....veovcieecieeceeeies | e {01 O (1 (O 0
13. Total Bonds.....oooousuermsrirss | o, 234,126,429 | ..o 255,361,530 | .ooooveniirennes 235,912,998 | ..ooovvriinnnenes 233,821,313
PREFERRED STOCKS 14, United States........oocevvvrmeees [ eerrrvernerrnecsececersnennns (U (ST (U T 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada......cccoeeneeeeenreerenenens [ rrereinereese e (01 N [0 U 0
16. Other Countries.........cccoeen [ 0 [ 0 [ 0
17. Totals. .o [ 0 oo 0 [ 0
Parent, Subsidiaries and Affiliates 18. Totals......covveviisiisiicsiicsiieei [ 0 [ 0 oo 0
19. Total Preferred Stocks....... | oo, 0 i 0 i 0
COMMON STOCKS 20. United States........couevevevernees | vrereeriienriccinenineeniennns 0 [ (U RO 0
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooveeerererreies [ e (01 TN [0 0
22.
23.
Parent, Subsidiaries and Affiliates 24.
25.
26.
27. Total Bonds and Stocks.... | .................. 234,126,429 | .ooovvvrrinnn 255,361,530 | oovoovrererennes 235,912,998
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Annual Statement for the year 2012 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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 1
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
1.1 Class Touecceeeeeesenrsesessssssssssssssssssssssssssssssssssssssns | cevnninninnsnni 2,033,680 | ooveriiriinnns 4773229 | oo 1,229,504 | ...cceessee0.5,289,582 | o0 [ 013,325,995 | 48 [ 33,496,257 | 138 | 13,325,996
1.2 Class 2..
1.3 ClASS 3.ttt b

T4 ClAaSS 4.ttt s
1.5 Class 5..

1.6 Class6.. .. 0. 01N IS | I I L0 .0
1.7 TOtAIS.coececieiccce e seseesesssessessssssssessssnsnsnses | enresseessensensn2y083,080 | overreereereend 773,229 [ i, 1,229,504 L2 O | [ 13,325,995 | .48 | 33,496,257 [ 138 [ 13,325,996
. All Other Governments
2.1 ClASS Tt sesssssesssssessessss s senssssesssssessesss | seesesssessessiessssensenssesQ [ coereerieniesiesseesieniensen0 [ e, 2,490,335 | oooveeeeeeeeeeeieeeend0 | 0 [ 2,490,335 . O [, 1,603,812 [ oo

2.2 Class 2..
2.3 ClasS 3.ttt
2.4 ClaSS d.......ooeeieeeveeeie et
2.5 Class5..
2.6 Class6..

2.7 TOHaIS. ...t

S0IS

. U.S. States, Territories and Possessions, etc., Guaranteed
31 ClaSS Tttt
3.2 Class 2..
3.3 ClasS 3.ttt
34 ClaSS Aot
3.5 Class5..
3.6 Class6..

3.7 TOHaAIS .

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 Class 1
4.2 Class 2
4.3 Class 3
4.4 Class4..
4.5 Class5..
4.6 Class6..

4.7 TOtAS.....ceeeecct e

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 Class 1
5.2 Class 2
5.3 Class 3..
54 Class4..
5.5 Class5..
5.6 Class 6

5.7 TOtAlS. . cvieee ettt
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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

7.7 Totals...

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)
B.1 ClasS 1.ttt | eenieniieneens 78,371,094 26,083,592 | ............... 42,084,055 | .....ccoooonve. 1,495,096 | .......cc..... 10,363,447 158,397,284 | ....covvvriircene D7 | 125,587,502 | ..oovvivrirriinnenn 18 | i 107,060,169 | .....ccc...... 51,337,115
6.2 697,580 ..39,422,539 | ... ..17,040,482 5,214,152 | .... 62,374,753 |. ..69,042,120 47,724,345 ..14,650,408
8.3 ClasS 3. .ot nssnns | it (01 N (U [T 0 [ e | s O [ e 0 [roririiieennd0.0 | s BAATT73 | e L3 [ 0 [ e 0
6.4 447,216 | oo 1,841,537 | oo 882,393 | .o (0 O (U [P 3AT1146 | L 0 |00 [ 3,085,646 | ...ocvvrieienen. 85,500
B.5 ClasS B....uvvuieiieiieieees sttt sssnns | eniieni st (01 N (U [T (U [ (1N [ 204,398 | .cooovvrereiinn 204,398 | ..o 01 | 3,796,973 | oo 16 [ 204,398 | oo 0
B.8 ClaSS B....uvvvierieiieiieeeee et | _ssesienst st (O P [ 0 [ i [ 3,678,857 | .o 3,678,857 | .o 1.3 [ 1411447 |06 3,678,857 | oo 0
B.7 TOtAIS. .ot | frneenieensens 79,515,890 [...ccoo.uu 67,347,668 | ............. 60,006,930 [ ...cocoonnnnne. 1,495,096 | ......cc...... 19,460,854 | ............ 227,826,438 [ ..o 821 | 202,985,815 | ..oovviriiniinennn83.7 161,753,415 [ 66,073,023
. Hybrid Securities

T4 ClaSS Tttt sssssnssnns | enriessi et O [ 0 | o0 | 0 [ 005,394,839 | 05,394,839 [ 19 | 4732784 | oo 20 | ) (1N [P 5,394,839
7.2 ClaSS 2.t enssnns | esisessies st 0 [ oo 1,027,036 | o0 | 0 [0 | 01,027,036 [0 | 1,034,088 | ..ccooovrrrrnrrirnennn 04 | i 1,027,036 | oo, 0
7.3 ClASS 3uoiieiierereteee ettt ettt sttt ssessansnens | steeeessessenenn s entenen 0
T4 ClASS ...ttt ettt sttt entnens | steeeesiessesine s sneenea 0
7.5 ClASS 5.ttt sttt ssessansnens | steeeessessesennsnsseseenen 0
T8 ClASS B..ooverereeceeerreseeeseeese et ssessss s st eesessessesssssessessanssnens | ssssssssssssssssssssssasssssan 0

Parent, Subsidiaries and Affiliates
8.1 ClASS 1ottt st
8.2
8.3
8.4
8.5
8.6




Annual Statement for the year 2012 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 1
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)
. Total Bonds Current Year
0.1 ClASS 1ottt [(c) 83,121,899 | ..ccoovvenne 43,297,358 | ...covvvenee. 50,769,311 | ..cccceevv.e....6,786,700 | .occenveee. 23,028,910 | ............. 207,004,178 | oo TAB | e XXX i e e XX | 149,385,702
9.2 ClASS 2..ouvvuvrrrerieteie sttt st [(6) 697,580 | .ovvvrrnnns 40,449,575 | .ccvvvernne. 17,040,482 | o0 | e 5214152 | cccvvrernnn 63,401,789 9 e XXX e e XK | s 48,751,381

T TOtAIS .ottt saensnseens | seneeniennnn 84,206,695 | ...............85,588,470 | ...............68,692,186 | ................. 6,786,700
9.8 Line9.7asa % Of COL B....uooviveriiicieisissisissisesssessssssssensssssens | ervsnenssnssensenenseesed Qe [ vriiisnissiieiisnennnnnd0.8 | o248 | o 2.4
Total Bonds Prior Year
10,1 ClaSS 1ottt ssessens | sessessessensas 39,840,831 | .ovvevvrrenn 56,899,209 | ..............43,671,235 | .....cc......... 6,606,127 | ...cccvernne. 17,179,590 164,196,992 111,148,858 | .....cocooe... 53,048,134
10.2 Class 2 3,452,819 ..25,355,312 | ... 4,729,680 |. ..70,076,188 59,554 175 | ..... .10,522,012

...... 560,973 ...586,800 |. vervennn0

............... 0 0

................. 1,406,533 N |

............................... 0 e 1,411,447

. 86,222,027 ..64,981,593

10.8 Line 10.7a5@ % 0f COL 8.....ooooviiiceissisisien | i, 185 | v, 355 [ 340 | 27 93 | XXX Lk XX | i 100.0 i XXX i 732 | e, 26.8

L0IS

. Total Publicly Traded Bonds
111 ClIaSS Tttt ssssssssessessns | sessessessanens 51,029,811 | covvvereeenns 33,616,870 | ..coovennvnns 43,939,773 149,385,703 | c.ovvovrerreieieeens 8 111,148,858 149,385,703
...28,936,801 13,902,848 | .... .48,751,380 | .... 59,554,175 | ... . .48,751,380
............... 0 .00 ... 3,147,773 | ... W13 cererernnenn0)
................. 3,085,646 . 03,085,646

ClASS 5. sessssssssssssssssnssssssssssssssessssssssssssssessesss | snnssnsssssnessnsssssnssessensQ [ vennernnrensnnnnssnssnnnnennd0 [ eevnenninnnninnnnnnd0 | 0 | e 204,398 [ 204,398 . (.7 204,398
11.6 Class 6 3,678,857 ....3,678,857
117 TOtAIS .ot sesese s ssssesssssssssssssssssssssnsenssnnes | sevenrnnennnnD2,089,108 | ..............64,395,208 | ............... 58,725,013 | .ovvverrenee. 5,291,605 | ...............24,605,050 | ............. 205,105,984 205,105,984
11.8 Line 11.7.a58 % Of COL B....ocvvrerererccieerecereeseesesseesesiennns | svevveiesiesissieeneenn2D | s34 [ 286 | oo 2.6 | o120 | 100.0 | oveveeree e XXX e e e XXX s e e XX K | e 100.0
11.9 Line 11.7 asa % of Line 9.7, Col. 6, Section 9.......cccoceevveeeveviiiis | cveeeniiiisieniennennnn 188 | o0 232 | i 212 | oo 19 |89 [ PRI I 0.0, SO DD 0.0, S DD .0, SRR [ 73.9
. Total Privately Placed Bonds
121 ClASS oot ssessssss s ssssss s ssssssssssssssnsssssens | sevsssesssnses 32,092,089 | ..covveereen 9,680,487 | .oevverenen 6,829,538 | ..oovvvrrennn 1,495,096 | ...ccovvnve. 7,521,266 | ..oooveeee. 57,618,476 | ceovveeverereererenes 20.8 | .o 53,048,134 KN I ) .0 G DU 57,618,476
L A11.512,775 | 3,137,634 14,650,409 | ovveveieiiieenn 53 | 210,522,012 | b3 [ ..14,650,409
L0 e | 0 [ 0 [ e, 0
.0 85,500 ..
............................... 0 reverreesessessnssersensenss0 SO |
............................... 0 covcereereenenssereeseneens0 | v 0.0 [ 1,411,447
. 21,193,262 ..64,981,593
12.8 Line 12.7.@5@ % Of COL B....uvurereeeieeescieeeee et | vt 445 | e 29.3
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........cccooivrieiirinnes | ovrnniisiisnsseseines 11.6 ] oo, 7.6
(@) Includes $.....72,354,384 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, $.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) IncludesS$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1§............ 0; NAIC2S§....... 0; NAIC3S...... 0; NAIC4S....... 0; NAIC5S............ 0; NAIC6S.......... 0.
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Annual Statement for the year 2012 of the STONEBRIDGE CASUALTY INSU RANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4 5
Over 10 Years Over 20
Through 20 Years Years

6
Total
Current Year

Major Type and Subtype of Issues
7

Column6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total

Privatel

y Placed

1.1

1.3
14
1.5

U.S. Governments

ISSUEr OblIGAtIONS........coeviveireicicieie e
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities...........cccocverierenivereereisinn.
Other Loan-Backed and Structured SeCUtiES. ...........covveveerrreriererrenenns
TOHAIS. ..ottt

................. 2,000,229
.33,452

................. 4,696,105
77,124

................. 1,197,368
32,137

............... 5,286,176
3,405

13,179,878
...146,118

............... 33,332,184
..164,073

................. 1,229,505

2.1

22
23
24
25

All Other Governments
ISSUET OBlIGALIONS.......eeovecerceriecie ettt
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities. .
TOHAIS. ..ot

................. 2,490,335

3.1

3.2
33
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OBlIGALIONS......eeererieeeeeeicieeeeseeees ettt
Residential Mortgage-Backed Securities...........cocoeververernerereissiiennns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities............cccvcuerervrerrerennnns
TOHAIS .o

4.1
42
4.3
44

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

Issuer Obligations...........c.ccc.vee.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

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

8.4
85

Other Loan-Backed and Structured Securities.
TotalS. .o

5.1 1SSUET OBlIGAtIONS........ovecveeeeieeeeeice ettt ssssensssssenes | cerveriesseesans 2,705,534 | ..oooreerern 12,414,086 | oo ,954,496 [ o0 | 0 [ 20,074,116 | ceovveeeeeeeeeeeee D2 | 326,174 | oo 0.1 | oo 20,074,116

5.2 Residential Mortgage-Backed Securities 11,591 7,321,609 54,275 ..7,321,609

5.3 Commercial Mortgage-Backed SECUTIES..........covrrurererrrerrerninnrrnenne | vrernnenereisennnnnennd0 | e | 0 | 0 | 0 | 0 | 0.0 [ 0

5.4 Other Loan-Backed and Structured Securities............cceeveveerernereies | oeeerienieeisnesnissieeneen0 |0 |0 |0 |0 v 0 |00 [ e, 0

5.5 TOtalS ..o sesnssssssesnssnsessenssnsnsenssnsnssnses | sensrenssnssnseesy § 4T3 12D | cverreerenen 12,440,537 | cvvivvenenneenn 965,417 | oo 2,022 | e 7,270,624 | o 27,395,725 [ e 9.9 | 380,449
. Industrial and Miscellaneous (unaffiliated)

6.1 Issuer Obligations...........cccccvuuee. 150,209,136 ..140,298,105 | ...

6.2 Residential Mortgage-Backed Securities. ...6,898,004 | oo 2.8 [ 6,044,560

6.3 Commercial Mortgage-Backed Securities.... 27,174,919 10,325,571 | ... 11,518,244

6.4 Other Loan-Backed and Structured Securities. . ..5,085,179 | ... ..16,915,829

8.5 TOtalS. ..o ssssesssssssssnssnssenssenssnnsenssssnsennses | ereesenenn 9,019,891 [ iiviinnn...67,347,669 | ...............60,006,928 | ..............1,495098 | ............19,460,852 | ............227,826,438 | ......cceveereee.82.1 [ 0. 202,985,815 | o837 |, 161,753,415 66,073,023
. Hybrid Securities

7.1 ISSUET OBlIGAtioNS.........cvveviercreiee ettt

7.2 Residential Mortgage-Backed Securities..........ccooeveeriereverriieieisennns

7.3 Commercial Mortgage-Backed Securities.... L0 00 ...

7.4 Other Loan-Backed and Structured Securities...........cccoveveveceeeeeieiees | evervecsieeeereeieineeeand | o0 L0 | e (U I 4,734,839 | ................. 4734839 [ .o 17 | 4732784 [ 2.0 | 0 | 4,734,839

7.5 TOtalS. .o ensssssessenssnsssenssnsssssnsensenssenes | seessenssesssssenssnsssssensansd | eeverssnsenssesee 1,027,096 | coviersrnsisrrsnisnnnriense0 | oo [V 5394839 | .o 6,421,875 | oo, 2.3 | 5,766,852 | o2 | i 1,027,036 [ 5,394,839
. Parent, Subsidiaries and Affiliates

8.1 ISSUET OBlIgAtioONS.........cvvevveercreiie et

8.2 Residential Mortgage-Backed Securities.....

8.3 Commercial Mortgage-Backed Securities....




Annual Statement for the year 2012 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa 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
9. Total Bonds Current Year
9.1 ISSUET OblIGAtIONS.....o.vvuveurirrriariireieeieeiseiseiseisseseeseesesssessesssessnenen | ceeeinnesnnesd 61,688,753 | ....covvvvnee 68,322,403 | ..............66,047,034 | .............. 5,286,176 | ..cocovvenn. 13,938,554 | .......c..... 215,282,919 | oo 776 | et XX i [ XXX [ e 176,182,946
9.2 Residential Mortgage-Backed SECUMtIES..........cccevervreierieriseieieireiiens | cevevssesesinninns 130,543 [ oo 103,575 | oovevrverieeereennd3,058 | oo 5427 | .o 13,315,184 | ..o 13,597,787 | o9 | e e XXX s et XXX [ e 13,512,287
9.3 Commercial Mortgage-Backed SECUNHES..........cccoevvveververeeercerieieieens | cvverierieiinns 7,999,500 | ..ccvrenee. 12,798,126 | ..coovvvvee 118,443 | 927,746 | oo (01 I 21,843,815 | oo 1.9 | e e XXX [ e e XK | e 10,325,571
9.4 Other Loan-Backed and Structured Securities...........cccvevvevneeneenienns |corninninnees 14,447,901 | .o 4,364,367 | ..o 2,483,650 | i 567,352 | ..coovcvens 4,872,577 | .ccovvvnnnn. 26,735,847 [ ..oooovviniiniinnn96 | XXX [ XXX [ i, 5,085,179
0.5 TORAIS...o.cvvureureaeeeiietisei et ...84,266,697 | .... ...85,588,471 | .... ..6,786,701 32,126,315 | .... 277,460,368 ..205,105,983 | ...
9.6 Line 9.5858 % 0Of COL B.....ccuuuiveiieiiiiiiiissiissississississississsissnesnes | cenesnessessissinnees 304 | i 30.8 B i, 24 | i, 116 [, 100.0 .o e XXX [ XXX i XK | i, 73.9
10. Total Bonds Prior Year
101 1SSUET ODlGALIONS........ouvvrrrrricrieriiriesiesississssssiessssssssssssesssesssenas | eseessneens 36,808,952 | ....covverneee 54,295,846 | ............... 74,715,125 | i 5,286,890 | ..ccovvvenn. 13,794,749 184,901,562 | ...oovvvvireriene V(2 153,898,926 |............. 31,002,636
10.2 Residential Mortgage-Backed Securities...........coocvrunerncrncrinerensrenenns 1,749,320 | ..covvvrnneee. 1,082,943 | ..o 293,038 | v 22,514 | .o 3,968,537 | .cvovvereeee XX e e XXX | s 7,116,352 AT [P 5,704,904 | ... 1,411,447
10.3 Commercial Mortgage-Backed Securities.... 5,958,165 ...15,375,729 971,301 | oo 0. L27174919 | ... . 12,247721 14,927,197
10.4 Other Loan-Backed and Structured Securities. ... | s 356,792 15,467,507 325422 |............... 4,732,784 | ..o XXX [ XXX | i, 23,436,540 N4 5,796,227 17,640,313
10.5 TOHAIS ..ottt essisnsies | eneeninneens 44,873,229 | ..ccovvvn. 86,222,025 | ....cccovvennee 82,431,922 | ..o 6,606,127 | ..cccovenn. 22,496,070 242,629,373 177,647,778 | ....coanve. 64,981,593
10.6 Line 10.5858 % 0f COL. 8......ouuiieiiiiiiisiissisiississi s | consninsnessnessnessnenas 18.5 [ i, 355 | i 34.0 | v A 9.3 [ XXX | XXX v 100.0 | .o XXX | i 732 | i, 26.8
11. Total Publicly Traded Bonds
11,1 1SSUEE ODlGALIONS........ooivrieiiciieii et eesseessenas | eneessnneens 45,993,308 | ....cccouune. 55,814,035 11,289,865 | ............. 176,182,948 153,898,926 | ....covvvvvrrirrnne 634 | 176,182,948
11.2 Residential Mortgage-Backed SECUNtIES............vcuverrerenrrinerinnrieeineis | e 45,043 | ..o 103,575 13,315,184 | ..coovvvnnven. 13,512,288 B T [ 5,704,904 | c.ovvoeireriiena 24 | 13,512,288
11.3 Commercial Mortgage-Backed SeCUHiES...........ocvververererrrircisrienenns 3,689,510 | .ooverernnn 6,636,061 | .oocvvvereerrriieieennnd0 | o0 [ (0] [ 10,325,571 Y A [ 12,247,721 | oo 50 [ v 10,325,571
11.4 Other Loan-Backed and Structured Securities. e 2,361,247 | .... 1,841,537 .0 5,085,176 ....5,796,227 ..5,085,176 |...
115 TORAIS .. 52,089,108 | .....cccccon.e 64,395,208 24,605,049 205,105,983 177,647,778 [ ool 7132 [ 205,105,983
11.6 Line 11.585@ % 0Of COL B.....ouvvuieriiiniineineineineneiseessessesssessessees | cesnessnessnesinessnesenas 254 | o 314 . B[ e O [ e 0 [ XXX s | XX i e XX [ s 100.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........ccceuviniinninniiniinnne | e 18.8 [ i, 232 . . O 9 [ XX | XX e XXX i, 73.9
12. Total Privately Placed Bonds
12.1 Issuer Obligations............ccc....... 12,508,367
12.2 Residential Mortgage-Backed SeCUrities.............cceevereerererirerverensene | cververineeeneenn89,500 | oo 0
12.3 Commercial Mortgage-Backed SeCUItIES.........c..cccvevererrercerernesieens | e 4,309,990 | ..coorvreree. 6,162,066 | ....ccccvvvrnee. 118,443 [ .o 927,745
12.4 Other Loan-Backed and Structured Securities.............coocvenrenrernrrnins | osiensinniens 12,086,653 | ....cooocecenee 2,522,830 | ..o 1,601,258 [ ..o 567,352
12.5 TOHAIS. ..ottt sttt sssiensins | estesieneens 32,177,588 | ...ccoovvvenee 21,193,263 | ...ooovvennee. 9,967,171 | vvvereves 1,495,097
12.6 Line 12.585@ % 0Of COL B.....ouvvuieiiiineineineineineineneisesseisesiessnes | cvsvesinesinssieseesenn 4.5 | s 293 | s 13.8 [ oo 21
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........ccceoviniinninniiniiinne | s 11.6 | oo 76 | s 36 [ i 0.5
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Annual Statement for the year 2012 of the STONEBRIDGE CASUALTY INSU RANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAN..........covuririeriereiieeireereeeessetseesessesesessseseeesssssessessesssssessesssssans | reesessessnssssssssssssssessesssssessees 15,666,813 | oo 15,666,813 | .oooveeeeenerereeneneinereeseinenersenenenen 0 | 0 |
2. Cost of Short-term INVESIMENS ACGUITEM............ccivveieeicrcere ettt ss s ssessnes | eevessessessssssessesessen e s s sessesaes 208,084,065 | ..cocvererererereeieee e 208,084,085 | ..cvoveevrrreeeeriereerieieeeseresseessenesenrenns0 | e esesssesessneelQ | s
3. ACCTUAL OF GISCOUNL.......ceuveeieieiie ettt bbbttt | sebb ettt 0 [ e 0 [ o0 | 0|
4, Unrealized valuation INCrEASE (ABCIEASE).........cvvveieicrieerce ettt s st es st a st s s s st st ss s s sssssssssessnsns || stestessssssesssssesnssstesses st essessssessessasansansns O [ oo O ] cooeieeeeieiesieeensesnseeernereenieeeel0 | e | s
5. Total Gain (I0SS) ON ISPOSAIS........cveurerrerrerrerereiseseseeeiseessseeeessessssesessessssssessessessessssssessessassessessasssssessessanssessessesssnssessans | sesessassssssessmssssnessessassssssessessssssssessesssnens 0 | et 0 | oo [0 | e
6. Deduct consideration reCeivVed 0N QISPOSAIS.........eiuiieireiiiiirieieississiee et sse st sentens | sessssessesssssssessessssessessessnsansans 194,112,523 | oo 194,112,523 | o0 [ v 0 | e
7. Deduct amortization Of PrEMIUML.........c.co ettt sttt ettt ns e ssessensn | oesssssssssssessesssssessessansnsestensanssessessansanes L0 OO 0 | oo [ e 0 | e
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccceuciueeencveieeeseieiese et ssesisssessesesies | ctresssssssese st st b b besseeae 0 | e 0 | e [0 | e
9. Deduct current year's other than temporary impairment rECOGNIZEM............ovurureirnrerrirrieereieeseseseseesessesessessssesssnsseess | seerssmssssiessssssssssssssssssssssesssnsssssesesssnsssens 0 ] e 0 ] e | a0 | e
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........c..ccccosuvrrereriierieresieesiesiesiesies | coveiesssse s sessessss s 29,638,355 | ..ucvererieieierenie e 29,638,355 | .uvveerererneeerseieseesesssiesessseseenens0 | evvrineieeseseesesseesesessessnen0. | e
11. Deduct total NONAAMItEd BMOUNLS.........c.uieriiricicee ettt | fent et 0 ] e 0 [ eiiiissssissnsnsssessseerensnensQ | e ssssssnsssssssssssensss0 | srsiesesssne s ettt nes
12. Statement value at end of current period (Ling 10 MINUS LINE 11).........ouiviiiveiieieriiisicieeisieesessesessessessenssssssssssssenssssnes | eoesessssesssssssnssssessesssssssesesces 29,638,355 | ..o 29,638,355 | vveiirisierseereeecenesnesensnsnenneneeld | e enssesnesessssnessssessesessensensesd | oreesersssseresissessssessnsssesssssnssnsssesssssessesas




Annual Statement for the year 2012 of the STONEBRIDGE CASUALTY |NSURANCE 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

SI11, Si12, SI13, SI14



Annual Statement for the year 2012 of the STON EBRIDGE CASUALTY |NSU RANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 0f PriOr YEar.........c.ovurrerrienrreineeeneisesseeseseesesseesssssessees | ceveeensensessssessenens 14,994,222 | ..o 14,994,222 [ ..o (0)

2. Cost of cash eqUIValENtS CQUINEA...........ceviuererirrieiessiesise st essss et ssessessns | soessesssssnsssessessnes 98,783,085 | oo 87,382,550 | ovvvevrereirirriieinns 11,400,535

3. ACCTUAL OF GISCOUNL.......ouoiieiiiciiii it | eebinsbnsi s nees 13,061 | oo 13,061 | oo 0

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON AISPOSAIS.........cvurvriirerrririeiesesiss sttt ssesss s ssessessnses | sssssssessasssssssssssesssssssssessas ST 964 [ v 0

6. Deduct consideration received 0N diISPOSAS............cc.euirireiiiieieieieeee et sssessessssens | eeresiesiessssesenens 100,095,748 | ...coovveverrererenns 88,695,213 | e 11,400,535

7. Deduct amortization Of PrEMIUM...........ouiurirircrrireie ettt et ssssss s ssenssssees | consssssnssnssesssssssssessasssssssssnses (01 ORI [0 OO 0

8. Total foreign exchange change in book/adjusted Carrying ValUE............cocceuererireeiesssissienssissiieiiens | snsiresesssiesssssssesssssssssenes (01 RN (0 SN 0

9. Deduct current year's other than temporary impairment reCognized..............ceevveueieieiiesieiesieiieies [ 0 ] e 0 ] 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........ccccevvrveveceees | covrreverererereinn, 13,695,585 | ..ovcveeverirnn 13,695,585 | ...ovoveevverereieeieceee e 0
11. Deduct total nonadmitted @MOUNTS...........c.coviiiiiiirr s |t 0 i, 0 i) 0
12. Statement value at end of current period (Ling 10 MinUS LINE 11)....vueviviiiiiiieieiieiiseisiesseressesisnsens | eeenseessiessessseesaenes 13,695,585 [ ..o, 13,695,585 [ ...ovoviiieicieiceeane 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment...... Sweep Accounts

Si15
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

EO01, E02, EO3, E04, E05, E06
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Annual Statement for the year 2012 of the STONEBRIDGE CASUALTY INSU RANCE COMPANY
SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUsIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) |Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 0|BC Wilber SChool LLC.........cccoeverererneerrriseirnneins [ e Boston........c.ccoeeunne. MA... [ Beacon WIlber LLC........c.cooceneeueererineinenieeins | cevernerins 12/01/2009 | ....... (U 184,098 | ..ooovvvrirnnes 28,549 | oo 27,036 | =..cooeieererieninns [ e (9,721) | v [0 [ eencinineiiend0 e | s | e 5.5
Mechanicsville Apartments Phase 6 Partners,
000000 00 0|Mechanicsville Apartments Phase 6, L.P............. | .cooeeee. Atlanta........ccooeoneis GA..|LLC | 01/01/2012 | ....... (U 123,425 | oo 104,314 (55,135) [ =.voeeverenrinniinnes | erneneseisseiesnniann
3599999. Total - All Other Low Income Housing Tax Credit - Unaffillated. ..........cooiiioriiiirieissssissssisniins cviesiisisssssssssssssenesssssssnsnens 307,523 132,863 (64,855) 0
3999999. Subtotal - Unaffiliated..................... ..307,523 .132,863 ..(64,855) 0
4199999, TOMAIS.......ovvrrereeeaeeeerieeeseees et ettt 307,523 132,863 (64,855) 0




Annual Statement for the year 2012 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

803

1 2 Location 5 6 7 8 9 10 1
3 4 Date Type Actual Cost Additional Percentage
CUsIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired Strategy Acquisition After Acquisition Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0]BSP FaMMS, LLC...c.cocosmssssismssesssessessssstssssessssessssrsr [Richmond.......... [va [ Fritz R, KUNGMUN. .ot [ 1272012011 | 0 [
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated .. e eteeEerierne  eeieeserseeeseesesieresseiesseserseiesieresesiesesieserseiessesesierssiesersesieiesesiersesisiesesiesiesesiesiesastitsaresierastaneresiesananeraee | senesseranenses 0
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 O | Mechanicsville Apartments Phase 6, L.P........... | Atlanta........cccoovee 0 67,250
3599999. Total - All Other Low Income Housing Tax Credit - Unaffiliated.... . . 67,250
3999999, Subtotal = UNGFIIBLEH. .. ....veerieeirsieieeress i s s 67,250
B199999. TOMAIS.....vv-vvvoeveieseiseieseees et ess et es s8R 8RS8 LR RS EER R R LRSS R R E R ee HL4seLEs e LR e R R R RS R R RSe[| sreeisneiies 67,250
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Annual Statement for the year 2012 of the STONEBRIDGE CASUALTY INSU RANCE COMPANY
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 8

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other | (9+10-11+12)| B.JA.C.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0|BSP Farms, LLC......ccccouiuumiemerierierirceiseiseissesiseessesieeiseeens Richmond e [ VAL [Salen e 12/29/2011 | 03/26/2012 | ............. (4.617) | cooonves 54,000 [-.coovierieirriinns TR RTINS IO 54,000 [-.oooveerririiens | s 54,000 |- SOV RO ISR (54,000) | ........ (54,000) | ...covnvn. (231)
000000 00 0]Foss Virginia 2010 Fund |, LLC oSt Paul MN... [Sale...ciiiiininiis 09/22/2010 | 12/21/2012 A 33,951 [-....... - e | 33,951 |- | e 33,951 [ s A T [ (33,935) [ ........ (33,935) | ..vvevnnns (623)
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated et nees [OOSR (PR (4,616)] ......... 87,950 | .oovverinnnn () (L P 0 .. 87,950 | .ooveranan 0] . 87,951 | oo 17 | e, 0. (87,935) ] ........ (87,935) ............. (853)
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 0|BC Wilber School LLC........ .. | BOStON. ..o I MA... ‘ Capital Distribution...........cccoervnerrsiirnniens 12/01/2009 | 06/11/2012 s () 352 | .. 352 |- - 0 [-
3599999. Total - All Other Low Income Housing Tax Credit - Unaffiliated 0 0 0 ...352 352 0
3999999. Subtotal = UNGFIBLEG. . ...ttt finnssenns sttt ens s snsnnsssnnsensennsnssnessnssnsennsensssssssnsssnsenses | cenesnesens (1 264) | eiiien87,980 | ciriisriiniinnnn0 [ i | s [ 87,950 | .o, (V)] I 88,303 | .o 369 | o 0
4199999, TOMAIS........cvveereeeerieeieee ettt tinesiessnestensasennnssensnneniensnssssnsssnnessessnenssssssssssnsnesssssnnnnen | oeseinesnend($,208) | oiiienn8T,980 | i | i | i (U [ 87,950 | ..oovvrerern. (V)] [P 88,303 | .oocvrerirnns 369 | .o 0




Annual Statement for the year 2012 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

SCHEDULE D - PART 1

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

oL3

1 2 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 17 18 19 20 21 22
F
0 Rate Current
r Used Year's
e to Unrealized Current Other Than Admitted Amount Stated
i Obtain Valuation Year's Temporary Effective Amount Received Contractual
CusIpP g Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Rate When Due and During Maturity
Identification Description n Value Value Par Value Carrying Value (Decrease) Accretion Recognized of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912810 EK 0|US TREASURY BOND.... 154.510 | .ovvrrennn. 927,084 | oo 600,000 | ..cvvvvrrrerrnc864,896 | o0 | e (BAT) | 0 [0 | 80120 | o 8,460 | FAL| e 18,414 02/02/1994 | 08/15/2021
912810 EP 9|US TREASURY BOND.... 150.830 4,775,000 .128,507 03/16/1994 | 02/15/2023
912810 EW 4|US TREASURY BOND.... 44.720| . 1,332 03/04/1999 | 02/15/2026
912828 BA 7|US TREASURY............ 101.280 09/30/2004 | 05/15/2013
912828 GS 3|US TREASURY... 116.800 06/26/2012 | 05/15/2017
912828 JR 2|US TREASURY . 16.450 | . 12/04/2008 | 11/15/2018
912828 JZ 4|US TREASURY NOTE 101.660 02/19/2009 | 01/31/2014
912828 TM 2|US TREASURY NOTE 99.910 .2,303,018 09/26/2012 | 08/31/2017
0199999. U.S. Government - Issuer Obligation XXX 16,328,232 | ............12,940,000 | ........... 13,179,877 [ .o [ iiieinnd(38,936) [ oo | o0 | XXX [ XXX | XXX | e 188,940 | .....597,044 ... XXX...... | ..... XXX......
U.S. Government - Residential Mortgage-Backed Securitie:
36203V ZX 1 [GNMA 360858..........cooooerirrirrircireiiniins 117.360 [ oo 5,425 [ 4,623 | 4432 | 0 | (15) 0 05/13/1994 | 04/01/2024
36204N  F3 6| GNMA 374686...........ccocoererrierrrnrierirenens 117.360 49,515 | ...... ATA470 | o0 | s [GLGE) 0 05/13/1994 | 04/01/2024
36204T HK 3| GNMA 379234........cccvviiiinicnieieinsis 117.360 25,142 | ...... 24104 | o0 | (84) 0 05/13/1994 | 04/01/2024
362047 LK 8| GNMA 379330........cccmmvrerrrrrierrrnrireniannnns 117.360 33,765 | ...... 32,371 ) 05/13/1994 | 04/01/2024
36205H 5Z 8| GNMA 391564.........convvviirriinrineiieeieinns 117.360 | oo 1,04 | 887 | oo 850 | oot (3)] ... 05/13/1994 | 05/01/2024
36205M 2G 2| GNMA 395075.........ccoomrerrerrreircrinerienienes 117.360 | oo 15,739 | o 13411 | ... 12,855 ) 05/13/1994 | 05/01/2024
36223A RJ 3 [GNMA 302089.........ovveereerereerererereseesrenns 117.360 21,655 | ...... 20,759 ) 05/13/1994 | 05/01/2024
36225A QF O [GNMA780454........covvvmiriniiiirisinissiissinens 117.930 3,268 | ... KV N | I [FRORO 1 0 s 11/20/1997 | 10/01/2026
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX | i 178,719 | e 152,266 | coovvvrinins 146,118 | o0 | i [CE) ] 0 XXX P, O [ 888 | .o 10,660 |..... XXXoover | e XXX......
0599999. Total - U.S. Government..........ovvvrvnerennenceens XXX [ e 16,506,951 [ ..oovvvenes 13,092,266 | .....ccooee. 13,325,995 | .m0 | i (39,431) | oo 0 XXX XXX | s 189,828 | oo 607,704 |..... XXXeiron | o XXX..oone
All Other Governments - Issuer Obligations
302154 BA 6|EXPORT-IMPORT BK KOREA- GLOBAL 110.790 0 (2,614) 0 [ crrvrvrinrirenn0 | 00043701 ..3.280 [MSo | 10,525 | e 17,872 | 08/07/2012 | 09/15/2021
831594 AB 2 |SLOVENIA (REPUBLIC OF) 144A 105.370 . 0 104 0 10/19/2012 | 10/26/2022
857524 AB 8|REPUBLIC OF POLAND... 118.430 . ..719,573 0 (2,677) 0 . .16,875 | 04/24/2012 | 03/23/2022
0699999. All Other Governments - Issuer Obligation XXX | i 2,652,938 | .............. 2,392,000 | ... 2,490,335 0 (5,187) 0 [ oveererererenend0 e XK [ o XK [ XXX | 28,651 | 34,747 | ..... XXX...... [ ... XXX......
1099999. Total - All Other Governments XXX [ s 2,652,938 | ..o 2,392,000 | .o 2,490,335 0 (5,187) 0 im0 | XXX | e XXX [ XXX | 028,657 | i 34,747 |..... XXXeioen [ oo XXX..oone
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
3133XM Q8 7|FEDERAL HOME LOAN BANK.... 120170 | v 6,008,950 | ...ccvvvnees 5,000,000 | .ooovvrnees 5,227,974 | oo | s (41,628) | oo 0 | om0 | 105000 | e 3.960 [MN...... | oovrrrinnns 30,556 | .ovvrenee 250,000 | 06/30/2009 | 11/17/2017
3134A4  TZ T |FHLMC...ocovvviiriieniscrssicieinns 102.340 ....784,986 03/10/2006 | 07/15/2013
31359M 4D 2| FNMA. ..o 117.610 ,940,275 03/19/2007 | 02/13/2017
31359M  7TX 5{FNMA.....cooiireeeseeniei 118.370 [ v 591,865 06/07/2007 | 05/11/2017
31359M H8 9|FNMA BENCHMARK NOTES 114.340 ....800,443 ..700,000 | ..cooovreerrn8690,564 | o0 | 2,609 0 10,306 35,000 | 05/02/2006 | 03/15/2016
31359M WU 8| FNMA. ..o 107.730 .2,154,642 2,000,000 (2,023) 0 19,528 92,500 | 10/20/2004 | 10/15/2014
3137EA BJ T [FHLMC.....cooiiiiiireierecnceeeieenne 101.380 | .ovvvrrne 1,824,984 | .....ccooonee 1,800,000 (2,073) 0 5,600 | . 63,000 | 04/14/2008 | 05/29/2013
3137EA CA 5{FHLMC.....ccoovviirirnivcierrcrirerieane 115.720 5,786,050 | ..............5,000,000 | ..............4,954,496 | ........cc.ccrnee.0 | ... 6,292 0 | oo | 3750 [ 103910 [MSe | 48,958 | ............ 187,500 | 06/30/2009 | 03/27/2019
31398A DM 1 [FNMA......ooiiiiceeieeeeeenienne 120.290 .1,563,770 . (2,476) 0 5. .3,688 | . 69,875 | 10/15/2007 | 06/12/2017
876385 DA 0| TARRANT CNTY TEXHEALTH FACS B.......cvviiiiiiiiiisnincnieniiens 106.220 | ..oovvcrirnns 345,215 325,000 | ....... 325715 | o0 [ (459) | oo 0 o0 | 05000 oo 4.840 [MS...... [ cooviviinens 5417 | e 16,250 | 03/10/1999 | 09/01/2015
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations . . XXX [ e 22,801,180 | ..o 19,892,000 | ......coo.e 20,074,117 | oo | (33,955) [ oovveienes 0 XXX XXXeo | s 191,357 | v 898,640 |..... XXXeroen [ e XXX.....
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31374W 5D 0|FNMA 326744............... 117.950 [ oo 60,006 50,873 | ...... 50,985 | .ovevvrirririeienn0 [ ()] [ 0 | om0 | 07000 | e 6.850 [MON... | .cooovvvrrrrnnnns 297 3,561 | 02/09/1996 | 12/01/2025
3138E4 US 8|FNMA AK0592...........coceonee. 106.690 | ....oovvenee 2,133,989 | ..oocvernee 2,000,000 | ..ovrernvne 2,073,359 | oo | i [V N 0 | om0 | 100003500 | oo 3.320 [MON... | covvrierrrne 5833 | oo 40,833 | 05/10/2012 | 01/01/2042
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Annual Statement for the year 2012 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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 Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Date
31417C B7 9| FNMA AB5461. . DR..|..].. 5,197,265 | ...... 104.880 5,244,377 5,000,000 .0 12,500 .50,000 | 08/09/2012 | 06/01/2042
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities...... . ....7,321,688 | ... XXX........ 7,438,372 | .. 7,050,873 n(B)] - ..18,630 | .. 94394 | ... XXX...... | ..... XXX......
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations............cuirerireiminnsinnisnsssssies | ceeeeeenes 27,505,223 | ... XXX.oowooee | o 30,239,552 | ..ovrirnn 26,942,873 | ..........27,395726 | oo [, (33,961) [ ovvvrnnrnerennenn0 |0 [ XXX [ XXX [ XXX | i 209,987 | .o 993,034 |..... XXXeireo [ o XXX.oone
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
001055 AF 9 |AFLAC INCORPORATED...........cocmuremrrmerierirneenseinerinersensneesssnienens | vennee | oo | evveeerinens [ W TFE | v 994,990 | ... 125150 | .vvvonrrnne 1,251,580 | ..ccornn 1,000,000 | ..ocoorvernnne 995,054 0. 62 | o0 | e | 8450 | . 8480 | FA oot | oo 24,367 | oo 64,500 | 08/04/2010 | 08/15/2040
00287Y AC  3[ABBVIE INC 144A........ccoovnriinincrrerncinsenseisnnissnensssssesssenssnsenses | LSt | oo | v | W 2FE | 01,987,120 | ... 101.740 .2,034,875 2,000,000 | ..oovrernene 1,987,239 0 119 | cverreerneenne0 [0 [ 000002.900 [ 102,970 | MNL | 8,539 | .o 0 | 11/05/2012 | 11/06/2022
00845W AD 0|AGFIRST FARM CREDIT BANK 62450 . 312,270 500,000 500,000 0 ....300 20,466 | 06/05/2007 | 06/15/2049
00846U AC  5|AGILENT TECH INC......cccccvvvveririirisiinciissisesieninniensississsisnines | evnnie | o [vevevivenns | W2FE | 7,616,610 | ..c.. 120.800 .8,456,124 7,000,000 | ..ocovvenees TANTA | 0 | oo 73ATE) | vcvrivcieenn0 | 0 | 008500 | 0. 5.100 | MNLL | 75,833 | oo 455,000 | 01/26/2010 | 11/01/2017
032511 AY 3| ANADARKO PETROLEUM CORP..........cccormivimmremrrsriserrnnrnerrenernee | vevnee | oo | evveverinens [ w2FE | v 435,499 | L. 125.230 .569,835 ...455,000 .436,265 0 311 8,641 29,348 | 05/20/2010 | 09/15/2036
034863 AG 5|ANGLO AMERICA CA 144A . | 2FE| 496,240 | ... 105.140 525,708 | .. ...500,000 ..496,293 0. 53 09/20/2012 | 09/27/2022
03523T BN 7| ANHEUSER-BUSCH INBEV NV N LS. [F e VAFE] 358,963 | ...... 100.910 | voocvvvirrnces 363,308 | ..ocvvrerirnns 360,000 | ....... 359,055 0. 91 07/11/2012 | 07/15/2017
04044T AC 0|EXPRESS SCRIPTS HOLDING CO 144A.........cccocreimirieniinenirerinnes [ vveee . . ..4,498,785 | ... 107.040 4,816,834 4,500,000 0 198 11/14/2011| 11/15/2016
04650N AB 0 |AT&T INC EXCHGD............ LS... .|.1FE| .. 3,777,989 | ... 115.340 4,325,491 | .. 3,750,000 | ovvovreeen 3,777,313 | o (V1 I (433) | covrerrrerienind 05/12/2011 | 09/01/2040
05531G  AA 9 [BB&T CORP........oeviiiinrieireieierineiesssisissienssssesesssssssssssenssssens | vesiens | oo | eevereenine AFE | 183,330 | ...... 107.570 | v 182,868 | ..covovvererine 170,000 | covverernnen 182,798 | (1 [ N (GR 72 07/18/2012 | 03/22/2022
06406H BY 4 |BANK OF NEW YORK MELLON CORP........ccovvvirreriririnerisenierinenes LS. || .|.1FE| .. ....2,028,970 | ...... 108.540 2,170,917 2,000,000 0 (2,418) 12/31/2011 | 09/23/2021
064149 AB 4 [BANK OF NOVA SCOTIA......covviiriiierneierineiesissisesssiensessssienenes. | wevees Al. .|.1FE| .. ...1,997,440 | ...... 105.180 2,103,729 | .. 2,000,000 0 510 01/19/2010 | 01/22/2015
073902 CD 8|BEAR STEARNS COMPANIES INC... [IES T IR I VAFE | s 419,085 | ...... 111710 s 558,584 | ...ccvvvrerens 500,000 | ..cocevvreeen 851,736 [ v (V1 I 7,023 | oo 08/24/2007 | 07/02/2018
075887 BA 6|BECTON DICKINSON & CO | IFE| ... ...997,950 | ... 106.180 .1,061,849 1,000,000 0 178 11/03/2011 | 11/08/2021
075887 BB 4|BECTON DICKINSON & CO |.1FE| .. 2,999,010 | ...... 102.450 3,073,744 | .. 3,000,000 | ... 0 192 11/03/2011 | 11/08/2016
126650 BH 2| CVS CAREMARK CORP........ccorviiirinriiiniieineiernsisseseeessssisnsssssnnss [ vnrne [ [ everennnnns V2FE | 2,672,000 | ...... 119190 | oo 2,979,950 | ..ooveverncen 2,500,000 | ...oovvnnen 2,609,773 0 (21,939) [ w0 [0 | 5750 0 4630 [ D | e 11,979 01/08/2010 | 06/01/2017
14149Y AL 2| CARDINAL HEALTH INC.....coooiviriimrrineiierieseieniseensseisessesssensssenns | cevees . . 1,997,472 | ...... 116.310 .2,326,276 2,000,000 ...1,998,591 0 277 03/12/2008 | 10/15/2016
172967 GB 1| CITIGROUP INC.......covvrerirrererirrierrrninns LS... | AFE| ... ..498,820 | ...... 102.540 ..512,716 | .. ...500,000 | ... 498,967 0f.. 147 07/31/2012 | 08/07/2015
205363 AL 8| COMPUTER SCIENCES CORP......c.cooevurereemrrmnerirenssensesesssnssssanens | sovenne I [ V2FE | 3,919,020 | ...... 115.350 | .ovvvnrrnee 4,037,514 | ..ooveienns 3,500,000 | .oovvvenees 3,786,098 | ...covvrvrrrierinnn (V1 I (A7,511) | v 01/26/2010 | 03/15/2018
233851 AR 5|DAIMLER FINANCE NORTH AMERICA 144A..........cccoovovvrnrmerinnnerns | vrveees E|. .|.1FE| .. ....2,200,780 | ...... 100.510 .2,226,375 2,215,000 0 763 07/25/2012 | 07/31/2019
24422E RM 3 [ JOHN DEERE CAPITAL CORP......ccooeverieimeercrineriserieeesesssssssssinens | eoneees |.1FE| .. ....2,489,000 | ...... 101.650 2,541,367 | .. 2,500,000 | ... . 0 670 . 04/26/2012 | 03/15/2022
250847 EF 3|DTE ENERGY COMPANY.. RSSTRTRUTURERRTURTRRURRRSIRR VPPN IV ISP AFE | 995,980 | ...... 108.980 | .ovvvvvenee 1,089,819 [ oo 1,000,000 | ..cooevernnene 996,795 0 350 | o0 |0 | 3,450 ] ... 3490 | AO.i. | v 8,625 | 34,500 | 08/12/2010| 10/01/2020
2515A0 NY 5[DEUTSCHE BK AG.......ccccomirerimrirerrieineinerins LS. |F|.. .|.1FE| .. 2,221,974 | ...... 101.730 .2,263,617 2,225,000 ...2,224,509 0. 538 ...108,469 | 05/15/2008 | 05/20/2013
25243Y AM 1 |DIAGEO CAP PLC......oovviiriiciiicierisssisisisssiessssssiessssissssesssssnns | svvees Fl. .|.1FE| .. ...2,968,148 | ...... 120.390 .3,009,833 | .. 2,500,000 | ... 2,891,918 | i {1 [ IO (76,230 [ cvovvevrrvcirnnnnnd v 143,750 | 12/31/2011| 10/23/2017
25470D AA 7|DISCOVERY COMMUNICATIONS INC......cocmmreermcrrmeereniseesnninnens | eevneee [ oo [ ervererneens V2FE | 2,635,825 | ...... 118.980 | ..vvonvrnee 2,974,515 | oo 2,500,000 | ..oovrernene 2,600,295 | ...ooovreeiieiinan (V1 I (12,557) | coeovvvereineriereen0 [0 [ 00005620 [ 1 4900 [ FAL | 53,125 | e 140,625 | 01/12/2010 | 08/15/2019
263534 CB 3|DU PONT E | DE NEMOURS & CO [SSTURRORRTIRN ORI AFE] 2,705,500 | ...... 110.780| ..............2,769,526 | ..............2,500,000 | ............2,691,369 | ..c0ovrvrrrirririns {1 [ IO (T4,131) [ e 45,313 | 04/26/2012 | 01/15/2021
29379V AA  1|ENTERPRISE PRODUCTS OPER LLC.....ccostuvrrverierincirneniseineeins LS... . . ..799,624 | ...... 121.130 . 0. 34 .50,400 | 08/27/2007 | 09/15/2017
29380T AT 2 |ENTERTAINMENT PROPERTIES TR.....oovvvvrvrrimrieinernerensseeensnninns | vevene | oo | vevevernnens V2FE | s 999,980 | ...... 102.930 | .ovvvvrrnnee 1,029,389 | ...ccvernne 1,000,000 {1 [ I (B7) ] ovvvrrverernennnen0 |0 | e 5,750 | 15750 [ FA i | e 22,840 | oo 0 | 08/01/2012 | 08/15/2022
30251B AC 2 [FMRLLC T44A. ... ssissssnnes | coneees LAFE] 1,988,560 | ...... 124.630 2,492,613 2,000,000 0 139 6,139 06/30/2010 | 12/14/2040
37247D AN 6| GENWORTH FINANCIAL INC........ocoouriiiinirnerirerieeeiesisiesiesesiens LS... . ..498295 | ...... 107.000 ....535,000 | .. ...500,000 0 133 11/17/2010 | 02/15/2021
38141G GM 0 [ GOLDMAN SACHS GROUP INC........covuurrvrirnenirineesssesersssesnensee | oneens | oo | veeernseens VAFE ] s 498,115 | ...... 121760 [ oo 608,804 | ...ccovvrernes 500,000 0. 24 01/21/2011 | 02/01/2041
402740 AA 2| GULFSTREAM NATURAL GAS SYSTEM 144A........ccccovvvrmivmmrnrinans | ceveene ...4,997,300 | ...... 109.890 .5,494,682 0 286 10/19/2005 | 11/01/2015
40426W AU 5| COMMONWEALTH REIT......cvuirirrereririnseriseinesiesesseesssesessssesenes | ceveee . ...1,496,850 | ...... 109.620 1,644,346 . 0 315 . . 06/18/2007 | 06/15/2017
413875 AN 5|HARRIS CORPORATION.......ccocomiviririinnrinerierinreieninnissssnninenes | eevinee [ oo [ eeeennenens [ W2FE | i 497,270 | ...... 118460 [ ..ocvvvrrrrens 592,308 | ......c..........500,000 | ..ooooruirnnens 497,337 0. 35 | o0 | i | 8150 [ 18190 | D | e 1,367 | oo 30,750 | 11/30/2010 | 12/15/2040
416515 AR 5|HARTFORD FINL SVCS GRP INC.......oevumrrmerireireerneinserissisnenienens | ovvenne ...998,140 | ...... 111.860 1,118,660 ..999,096 0f.. 188 11,611 55,000 | 09/28/2006 | 10/15/2016
42809H AD 9| HESS CORP.......cvvvirrertiiiriniriesirerieessissisesiesssessesssssnsssssssssenns | soenes ...993,040 | ...... 116.620 11,166,214 ..993,200 (VN I 96 | o0 | i | 005,600 | . 5.640 | FA ot | oo 21,156 | oo 56,000 | 08/05/2010 | 02/15/2041
431282 AK  8|HIGHWOODS REALTY LP EXCHGD.........coccormerrrremerrereneernsnisninsnees | cevenne | oo | eevvverinene [ w2FE | e, 3,803,485 | ...... 112.360 | .ovvorrrne 3,932,920 | ..............3,500,000 | ..oovvvnneee. 3,775,927 0 (27,558) | oeovvevreineriernn0 |0 [ 00005850 [ 1.0..3.800 [ MS.o | o 60,288 | .......c.... 102,375 | 07/11/2012 | 03/15/2017
44106M AM 4| HOSPITALITY PROPERTIES TRUST EXCHGD.........coovvvmevererenirennns | v [ [ e V2FE 996,187 | ...... 108170 | v 1,081,703 | ..............1,000,000 | .....ccccooneen. 998,059 0 378 | v [0 [ 0 .5.620 | . 5670 [MS | s 16,563 | ..ooovrrene 56,250 | 06/05/2007 | 03/15/2017
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44841C AB 0 |HUTCHISON WHAMPOA LIMITED 144A.. | F 1,870,808 1,772,178 (4,195) 0 07/26/2012 | 01/13/2022
449786 AQ  5|ING BANK NV T44A........oooiiiiriiineneiessinesiesisesssssisessesssesssnennns | onvenns Fl. 11,071,260 995,592 732 0 02/29/2012 | 03/07/2017
460146 CE  1|INTL PAPER CO.....ccccovvvurirrerinrrnerierineerssninsrisesiersssenssnessssssssonsss | vevonee | oo | eoveeeronens [ w2FE | viiiiiiin.589,910 | e 132.190 ....660,995 576,196 (6,826) 0 12/02/2010 | 08/15/2021
46625H HQ 6 |JPMORGAN CHASE & CO. 15.420] . 462,674 3,134,414 ..(15,609)] .... .0 12/31/2011 | 03/25/2020
49326E ED  1|KEYCORP MTN.....evvririirercrinrrvenienirseesseinerssensensssenssnsssssssesssesss | vevnee | oo [ eoenerinens [ 2FE | v, 955,385 | ... 116.420 ...983,777 (5,092) 0 07/16/2012 | 03/24/2021
494550 BF 2| KINDER MORGAN ENERGY PRTNRS........ccooevmmivmerimreneernneinenannens | vevnne | oo [ evvneiveens [ Z2FE | v 541,147 | s 125.630 ....684,705 | ................545,000 | ..o, 541,140 | o0 [ e 47 0 05/24/2010 | 09/15/2040
501044 CM 1 s 07.690 | . ,153,941 ..(38,659)| ... .0 12/31/2011 10/01/2015
53079E AS 3 |LIBERTY MUTUAL GROUP 144A EXCHGD . revenneennnn 1,050,883 | ... 107.370 11,073,700 (9,722) 0 12/29/2008 | 06/15/2014
585055 AX 4|MEDTRONIC INC MEDTRONIC INC........cooovuerirreierireerereserierienens | ceveene e .|..1FE[ ..............3,069,030 | ...... 106.250 .3,187,529 000,000 (4,126) 0 04/25/2012 | 03/15/2022
6325C0 AR 2| NATIONAL AUSTRALIA BK 144A.........ocoviiiriirirncesissssinsrsssseres | vveee Fl. AFE] ..1,999,920 | ...... 102.250 .2,045,020 000,000 | ... 11,999,860 | ..ooovivviininec [ (48) 0 06/05/2008 | 06/12/2013
63946B AE 0 [NBC UNIVERSAL EXCHGD ceevrereneennssesennessnssessnnenn | voevens | oo | vevrenneee | w2FE | e, 1,499,581 | ...... 111.940 | oo 1,679,122 1,500,000 | ..ooovrvnnee 1,499,598 | ..cooovverivrrnnnn0 [ e 31 0 08/19/2011 | 04/01/2021
641423 BM 9 |[NEVADA POWER CO AKA SIERRA PAC RES........ccoouvvvirerninvrnns | crvees . . ....1,918,606 | ...... 114.640 .2,292,840 2,000,000 21,966,472 | 0 [ 9,059 | oo 0 10/10/2006 | 03/15/2016
674599 BX 2|OCCIDENTAL PETROLEUM CORP. LS. [ | vevvernen | LAFE] ...1,033,610 | ...... 110.230 11,102,341 1,000,000 | ... ...1,019,035 (5,161) 0 01/26/2010 | 06/01/2016
674599 BY 0|OCCIDENTAL PETROLEUM CORP. [IES T IV I VAFE] 499,885 | ... 114.010 [ v 570,067 | ................500,000 | ..ocvornirneens 499,917 | o0 | s T | i 0 12/13/2010 | 02/01/2021
681919 AS 5| OMNICOM GROUP.........oocemirerrierierirncernenissrsersensneesensssssssssessns | vevnee | oo | eevvverinens [ 2FE | i 1,615,440 | .. 113.930 11,709,092 1,564,586 | ..o 0 [ (17,878) | covorvvreierierinnn 0 18,683 01/07/2010 | 04/15/2016
682134 AC 5| OMNICOM GROUP.........coooiiiiiiciiririsiissiesiseississisessssiienins | covieae e | W2FE | ii...996,540 | ... 112.360 1,123,690 . 997,201 297 0 0 [ 4450 [ e 4490 [FAL | e 16,811 08/02/2010 | 08/15/2020
68389X AC 9 B I [ VAFE] 1,249,413 | 121.890 | .vvvrrine 1,523,628 | .............1,250,000 | ......co...c.. 1,249,535 | .ooovevevvrrirennnn0 [ i 54 (V1 0 {5750 05,750 | AD.ccoe | v 15,174 04/02/2008 | 04/15/2018
693483 AB  5|{POSCO 144A.........civiiiiiieiiniiesisrnissise s | coviene Flo| 2FE] nen......654,433 | ... 106.790 694,135 ..650,000 | .o 654,102 4,834 04/24/2012 | 10/28/2020
698465 BJ 9|PANHANDLE EAST PIPE LINE........oocoiiiririerieneienineessseisessesssenens | svveene 2FE| i 877,845 | 102.990 .720,930 ...700,000 | ....... 697,580 . 5,999 06/19/2006 | 08/15/2013
71645W AU 5|PETROBRAS INTL FIN COLTD....oovviirvireiernnieiesieisersiserssnsnsenes | e Flon W2FE| 1,193,028 | 104.780 | oo 1,257,420 1,200,000 | ...ovvvvrnee 1,194,166 | .ooovvveervrrernn0 | e 1138 | o 0 | e 0 [ 3500 .........3.620 | FA.coooe | o 16,917 02/01/2012 | 02/06/2017
718172 AA 7| PHILIP MORRIS INTLINC.....ocvtreemrimirierireneseesssissesiesssessenssssenes | ovvenne |.1FE| .. ....7,604,870 | ...... 121.140 .9,237,052 625,000 05/13/2008 | 05/16/2018
718172 AB 5 [PHILIP MORRIS INTL INC......ovvirrriririiirinniersnsseeersssissesssiesssnsenns | sevees e .| IFE] . ...2,544.308 | ...... 101.610 .2,489,666 450,000 | ... . 12/31/2011 | 05/16/2013
74432Q BM 6 [ PRUDENTIAL FINANCIAL INC.......cvouivmiremerierieniresenseesssessssssenienes | cvvenne I [ V2FE 993,900 | ...... 116.900 | ..vvvnreneee 1,169,073 1,000,000 | ..ocoorvernnene 995,128 06/16/2010 | 06/21/2020
755111 BR 1 [RAYTHEON CORP........ocoriiiiiiniiitirinneireistinseiree e | vevenes e AFE] ...2,253,180 | ...... 114.800 .2,296,088 2,233,454 04/26/2012 | 02/15/2020
802815 AQ 3|SANTANDER US DEBT SA UNIPERSON 144A..........ccccovurmmrirmenninns | cvvenne Flon . ....1,000,000 | ...... 100.530 .1,005,320 . 1,000,000 01/13/2010 | 01/20/2015
806854 AD 7 [SCHLUMBERGER INVESTMENT SA 144A........cccovvvimmimirninnrnnies | vrvees R AFE| 249,580 | ........ 99.510 [ v 248,788 250,000 | .oovvrrerenee 249,593 07/24/2012 | 08/01/2022
826418 BD 6| SIERRA PACIFIC RESOURCES EXCHGD.........ccovvvvuerirerirererneensninnes | cvvenne ...960,864 | ...... 115.930 11,159,359 1,000,000 ..983,388 10/10/2006 | 05/15/2016
84756N AB 5| SPECTRA ENERGY PARTNERS LP........ccccovvmiriiiierneineensissinninens | eveee e . ..999,670 | ...... 107.070 1,070,747 1,000,000 | ... ..999,699 . 06/06/2011 | 06/15/2021
878742 AS 4| TECK RESOURCES LIMITED........ccoouieremiererieireniseisersssssensseens | ovvenne Al | L 2FE | i, 1,746,868 | ... 113140 | oo 1,980,033 1,750,000 | ..ccoovvrennee 1,746,812 | o0 | 82 | 0 [0 [ 006,000 | oo 8,010 | FAL | v 39,667 08/03/2010 | 08/15/2040
884903 BA 2 [ THOMSON REUTERS CORP.........ccoovvrrirrieineieieriseiesseissssssssinnes | eevees I]. .|..1FE]| .. 5,257,403 | ...... 102.810 5,250,000 | .cocvevirnne 5,250,794 | ..o 0 | e (1,700) | o0 [0 [ 05950 | 5910 [ Ud e | e 144,040 06/26/2008 | 07/15/2013
908906 AC 4| UNIONBANCAL CORPORATION......cccvveurirrireereirereserssensesssssens | ovvenne El e | AFE | 229,194 | 104.530 220,000 | ....... 228,837 | o0 | i (357) | 0 [0 | 03.500 | 11003.000 | D | e 278 07/17/2012 | 06/18/2022
911312 AM 8 [UNITED PARCEL SERVICE..........ccoceviierriiirieieieresesie s | oevenee I AFE] 5,463,150 | ... 107.180 5,500,000 | .coocvvernne 5,470,140 | o0 | 3,204 | 0 0 03120 103200 [ e | s 79,253 11/08/2010 | 01/15/2021
92343V AM 6 | VERIZON COMMUNICATIONS INC......ccoourverrererrneiseirseriseesneesenens | eoneees .|.1FE| .. ...1,503,510 | ...... 123.200 .1,848,113 1,500,000 ...1,502,112 06/26/2008 | 04/15/2018
92343V AV 6 | VERIZON COMMUNICATIONS INC......coovvrerriririrriirinerinsrnerienins | s e | LIFE | 1,334,013 | ... 126.320 11,579,084 1,250,000 | ... ...1,308,448 06/03/2009 | 04/01/2019
927804 FB 5|VIRGINIA ELECTRIC AND POWER... [S T IR IO VAFE ] 807,338 | ...... 132710 | o 995,342 750,000 | .ooovvvecrins 805,216 12/15/2010 | 05/15/2037
92857W AF 7| VODAFONE AIRTOUCH PLC NOTES.........cocviiinienrinerierernenisninns | o Fl. CAFE] ...1,000,190 09/25/2003 | 12/16/2013
959802 AM 1| WESTERN UNION.....cooiiiriiiniiriininsissnsssnsssenssssessessssnsssssssssssnesssesns | sssesas 499,397 06/16/2010 | 06/21/2040
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..............vwiiiiniiniisninsinsnissisresessssesnes | onsvenens 135,226,740 | ... XXX.oovoee | ovrinnns 147,214,334 131,885,000 | .......... 134,517,616 | o0 | e (447,268) | o0 |0 | XXX | XXX | XXX ] e 1,586,614 ......5,896,546 | ... XXXeovoo | e XXX..ooo
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
22942K CA 6 |CREDIT SUISSE MTG 2006-7 9A4.........cvorreerrinrrierinerienirsseinnines | s I [ SEM | s 201,026 | ........ 69.440 | ......cooverenee 240,151 345819 | ....... 204,398 | ...oovvvrerriieend0 | s 3372 | (V1 0 MON... 0 07/18/2006 | 08/01/2036
36185M AF 9| GMAC MTGE CORP LN TR 2005-HE2 AB.........cccconvremrererierineirinninns | ceveee I [ ARM | 1,509,300 | ........ 82.310 | oo 1,284,847 1,560,841 | .oooovvrennee 1,284,847 | ........... 139,527 | oo 18,463 [ ..coovrrrnnens 13,222 | v 0 MON... | oo 0 06/15/2005 | 11/01/2035
43718M AD 6| RESIDENTIAL FNDG 11 2008-H14 Ad..........ccoovveivnirirrerrnrncricsnins | s I [ BFM | 4,118,365 | ........ 65.400 | .....coovvne 3,678,857 5,625,000 | ...covvonees 3,678,857 264,369 (V1 0 MON... 0 09/25/2006 | 09/01/2036
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52522Q AM 4 [LEHMAN MTGE TR 2007-10 3A1... AFM 418,092 0 11/14/2007 | 12/01/2037
65536P AA 8 |NOMURA ASSET ACC CORP 2006-AF1 1A1A. | AFM ....28,615 . .0 08/31/2009 | 05/25/2036
74925F AA 1|RESIDENTIAL AC LN INC 2008-QR1 1A1 AAFM | 524,398 | .......66.920 | .o 429,752 | i 842,172 | 429,752 (72,691) | ..... 2,428 3,086 .0 07/31/2009 | 08/25/2036
80384H AA 8| SASCO 2008-03 A1 144A. . . AFM 87,878 | ... 85,500 275 0 05/31/2010 | 05/25/2038
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.........c.ccoooierenccnininns | covennerne.6,891,008 | XXX | viviieen6,129,636 | oo 8,892,952 | ....ccc....d 6,130,061 308,209 28,085 ....0 XXXeoowe [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
059512 AD 5|BANC OF A COMM MTGE 2007-3 AAB. ..955,445 | 0952310 |0 [ 5,371 07/18/2007 | 06/01/2049
05954R AC 9|BANC OF AMERICA LN 2007-BMB1 A2 144, 2,000,000 | ....c.e.cee.2,000,000 | .ooovvvvrvrivirinnnn [ e (1 T 10/05/2007 | 08/15/2029
05955U AG 2|BANC OF AMERICA LARGE LN UB3 -A4A2 144A . 5,000,000 | ..ooooreerrnd,823,217 | o0 | s 31,148 | oo 01/28/2010 | 05/01/2046
36228C VR 1|GS MTG SEC CORP Il 2005-GG4 AABA, 100.970 ..910,919 | .. ..902,111 (1,047) 06/09/2005 | 07/01/2039
36228C ZS 5|GSMTG SEC CORP I12007-EOP A1 144A.........coonvveirrrincrinirnens 1,548,258 100.090 | ..vvvvrrneee 1,557,110 | oo 1,555,642 | ..o 1,555,120 | ovooiicrieirenn0 | 3,160 | 0 [, 11/30/2009 | 03/06/2020
46631B AF 2| JPMORGAN CHASE COMM 2007-LD11 ASB......ccovvvvrriierriririrnnine 7,734,808 108.950 8,443,424 | ... 7,749,641 01/27/2010 | 06/01/2049
52108H 4U 5|LBUBS COMM MTGE TR 2005-C3 AAB. 102.110 ....240,800 235,806 | ....... 235,806 . ....10,998 | 06/21/2005 | 07/11/2030
52108H 4X 9|LBUBS COMM MTGE TR 2005-C3 B.. 98.850 | ..o 494,283 | .......occeeeun 500,000 | ..ccooovrrirnns 500,535 | ....cce0eeer80,633 | coooiiiienna(B03) | 0 [0 [ 4890 .. 4870 | MON... | 1,360 | i 24,475 | 06/21/2005 | 07/11/2040
68275C AC 21345 AVE OF AMERICAS 2005-1 A3 . ...1,052,813 114.890 1,148,940 | oo 1,000,000 | ...ccovvveee 1,046,188 52,780 | 07/06/2010 | 08/08/2035
92976B HK 1| WACHOVIA BANK COM MTG2006-WL7A A2 144A........cccovoviniinnn. ..2,070,864 98.770 .2,069,292 2,095,006 | ........ 2,093,719 | .o 5,202 | 0 |0 | 00000320 100540 [MONL.. | 325 [ i 7,724 | 09/26/2007 | 09/15/2021
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s 21,738,951 | .. XXX oo | e 23,748,574 21,993,651 | ...ovevve 21,843814 | .............80,633 | ............ 40575 | coiiiiien0 |0 L XXX | XX s [ XRX e [ e 76,776 | e 990,318 XXXeooee [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02003M BQ 6 |ALLSTATE LIFE GLOBL FUNDING Il......coouevirrerinrneierirenenenirenenee | vevnne [ oo [ cevverinens .1FE 1,998,000 101.650 | ..vvvvrrnee 2,033,120 | coooovrerneen 2,000,000 | .coovvvrnees 1,999,531 276 | o0 | 0 | 108370 | e 5.390 [AO...... | covvrrerrns 18,215 | v 107,500 | 04/24/2008 | 04/30/2013
02005A AG 3 |ALLY MASTER OWNER TRUST 2010-3 A 144A........cocovnvrvvrmrnvrnnes | veriene | oo | vevevirnnnns AFE 11,998,094 100.680 | ............ 12,082,320 12,000,000 | ..ocvvreee 11,999,798 | .ooovvvvervrvicrenn0 [ 1,084 | o0 | iiiiiennn0 | 2,880 [ 2,900 |MON... | vvvererrne 15,360 | .covvrven. 345,600 | 04/29/2010 | 04/15/2015
05377R BB 9| AESOP FUNDING II LLC 2012-3A A 144A........coooviverrmerrerirnceenni 1,999,107 102.000 .2,040,180 2,000,000 | .coovvrenees 1,999,171 | o0 [ e 64 | o0 | 0 | 0002100 2110 |MON..L | e 1,283 | oo 16,333 | 07/25/2012 | 03/20/2019
126650 AQ 3|CVS CAREMARK CORP 144A........... . ...853,783 114.000 11,039,920 | .. ..912210 | ....... 867,027 | ..coovovvrvirrenn0 | s 2,859 .3,080 52,808 | 02/13/2008 | 01/10/2026
42805R AV 1|HERTZ VEHICLE FING LLC 2009-2A A2 144A........coconivmmrnmmnnerrnenns | corveie [ [ ererirneens .1FE 1,082,610 108.760 | ..vvvurrnee 1,087,670 | ..oooovereneee 1,000,000 | ..ooovvrvnnee 1,056,022 | ..covvvrereirerrnn0 [ e, (26,588) | ..eovvveerrerierinn0 |0 [ 0005.290 [ ..i . 2460 [MONLL. [ oo 882 52,900 | 12/31/2011| 03/25/2016
46616Y AA 2|321 HENDERSON REC LLC 2012-2A A 144A.........ccccovvvrvvnrrirerins 101.800 1,012,118 2994141 | 993,811 [0 8 |0 |0 | 3,840 [ 1 3870 | MONLL | e 1,697 | oo 14,846 | 07/18/2012| 10/15/2059
921796 MR 6| VANDERBILT MTGE & FIN 2002-C M1 3,165,098 101.800 3,111,217 3,056,220 | ... s . 19,916 238,997 | 05/13/2003 | 12/01/2032
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........ccccuueiiniiiniiniiininiinns 22,090,496 [ ... XXX.oooooo | o 22,406,545 21,962,571 | ..o 22,001,007 | ..o [ (38,015) [ ovovvvcnrineninnnen0 | i XXX XXX 60,433 | .. 828,984 XXXoover | o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........... e reririssirsierssersierissis i 185,947,193 | .. XXXoovvee | ovvinnns 199,499,089 184,734,174 | ..ccooove. 184,492,498 | ........1,259,861 | ........... (136,499) | ..ovvvvverens 28,085 | ..o XXX XXX [ s 1,723,830 | ......... 7,735,404 XXXeioen [ o XXX..oone
Hybrid Securities - Issuer Obligations
534187 AS 8|LINCOLN NATIONAL CORP......... . I (R I 102.000 | ..ovonrrne 1,020,000 | ..............1,000,000 | .............. 1,027,036 (7,032) 8,556 | ..oovrerne. 70,000 | 01/18/2007 | 05/17/2066
654579 AA 9 [NIPPON LIFE INSURANCE CO 144A.......cccociiiiniiinnirirnsississiisnanes Flon 105.000 ....693,000 660,000 | ..o [ (1 I 6,692 10/11/2012 | 10/18/2042
4299999. Hybrid Securities - Issuer Obligations e | e 1,128,200 | e XXX iiienns ,713,000 ...1,687,036 (7,032) 5,248 XXXeowen [ oo XXX..ooo
Hybrid Securities - Other Loan-Backed and Structured Securities
25153R AA 0| DEUTSCHE BANK CAP FD TR I 144A. ... | E | .............. 1FE ...4,723,200 95.000 .4,750,000 5,000,000 | ..o 4,734,839 [0 | s 2,054 .126,630
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities ...4,723,200 |...XXX........ .4,750,000 | .. 5,000,000 | ...oooeerd,734,839 |0 | 2,054 ceennenn. 126,630
4899999.  Total - HYDriA SECUMTIES. ... evvvrereesssiss ittt 6,446,400 | ... XXX.ooooo | corinrniinnens 6,463,000 | ..ot 6,660,000 (4,978) | o0 {0 [ XXX e XXX | XXX [ s 141,878
Totals
7799999. Total - ISSUET ODIGAHONS. .......reesirseresseisserssseis et 173,003,109 | ... XXXoovvee | ovrinnns 190,709,684 168,769,000 | .......... 171,948,981 | o0 | i [GRPARTL) | I | 1 IO XXX XXX [ s 2,010,810 | ...ceee. 7,496,977 XXXeeoen [ oo XXX..ooo
7899999. Total - Residential Mortgage-Backed Securities 14,357,242 [ ... XXX.oooowe [ corniiins 13,746,727 16,096,091 | ..ooovveees 13,597,788 307,708 | ..ooieeeennni28,085 | o0 | XXX | e XXX | XXX | e 19,525 | .o 124,610 XXX [ oo XXX..oone
7999999. Total - Commercial Mortgage-Backed SECUMHES. ........uuurrurrrurrserisrisierissis s ..21,738,951 ...23,748,574 ..21,993,651 21,843,814 ...40,575 | ... ...76,776 ...990,318 XXXereon [ conae XXX...o.
8099999. Total - Other Loan-Backed and Structured Securities ..26,813,696 ...27,156,545 ..26,962,571 | ... .26,735,846 . ..(35,961)] .... 187,063 | ........1,110,384 XXX [ oo XXX..one
8399999, Grand TOtal = BONGS............cuuuierririerreiieieesiee ettt 235,912,998 | .. XXX.cooooor | vevrrnens 255,361,530 233,821,313 | .......... 234,126,429 | ........1,259,861 | ........... (220,056) | .....oeveerrn28,085 | vvorrircrann0 | XXX [ XXX | XXX | 2,294,174 | ......... 9,722,289 XXX | e XXX......
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Annual Statement for the year 2012 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3

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
912828 GS  3|US TREASURY 4.500% 05/15/17.....cooiveureuerinerireisnsisseisesisssssessssisssssesssssssssssssesssinns 06/26/2012 | BANK OF AMERICA........couuiumeiaeiaeiiseeiseesessss st s sse s sssssas | aesssesssesssss s ssssssss st st ss s sssesssns | seisesssesssssssssssssssessas 58,985 | ...ovrvrrrrerireenns 50,000 | ....... .263
912828 TM 2| US TREASURY NOTE 0.625% 08/31/17......couiiiiiiiniriiinisiesssnississsnsssnssessenssssssnssnnsns 09/26/2012 | CREDIT RESEARCH & TRADING LLC......ovvuiriniiiiisinisiiisiissssenssssesssnssssssssnees | sovssessssenssssesssssssssssssssensessssssssssssssssensnns | sonessens 2,304,640 | ...... 2,305,000 | ..o s 1,075
0599999. TOtAl - BONAS = U.S. GOVEIMMEN...........coeviieitiviieieiteiieeteteicte ettt eteteseetetescaetetesaetesesesaetessesetesessesesessesesessssesesassesesessssesasss  esessssssesessssssessssssesesassssasassesesessssesesesesessssetesesseseses e setesassesesassesesessssetesssesesesseteseseesesessssetesassssesassesesesssastasassssesessnsetasnsssessnsesass | 4esetessssesesassssesinsetesasestesassneesesaran 2,363,625 | ..o 2,355,000 | ..oocviriieeieiceieeece e 1,338
Bonds - All Other Government
302154 BA  6|EXPORT-IMPORT BK KOREA- GLOBAL.........ccocoiirieiierieiresiseisessessesisessssisesinns F 08/07/2012 | MORGAN STANLEY & CO. INC.....couviurirmiimeireriseisesisesisesssssissessssssessssesssessees | oeeessessssssssesssesssesssessssessssssssssssssssesssessas | stssmsssssssssssssssnsssnesssesssessnssansssan 886,854 | ......coo.... 817,000 14,397
831594 AB 2|SLOVENIA (REPUBLIC OF) 5.500% 10/26/22 F 10/19/2012 | DEUTSCHE BANC ALEX BROWN.......ccoutiimirirririerrimeeiessieniesssseesssissssssesssnenes | sevssesssesssessesesssssessaes ..886,419 900,000 [ vvovererrierierieri e 0
857524 AB 8|REPUBLIC OF POLAND 5.000% 03/23/22......ccccoviniiiisiiisiiiniisisiississnissenas .|F 042412012 | CITIGROUP. ...ttt nntes | nensssses st st ..722,250 675,000 | ..o 3,188
1099999. Total - BONAS - All OHEr GOVEIMMENL. ... ...ttt E ks e0 o0k 48 oLE 1 o0 s R e e EoEE e h o0 e 81 oE 80 E SR e E e Ef o0 oEE o0 E R f 08 Ef 0S80 E o008 f L8 Ef o0 eEE o0 E o0 E et bbbt enm et enies | Cebsesssneensees ettt en st 2,495,523 | ... 2,392,000 .17,585
Bonds - U.S. Special R ue and Special A t
3138E4 US 8|FNMA AK0592 3.500% 01/01/42 05/10/2012 | NOMURA SECURITIES INT'L INC......couiiuuiireririescniseeseiseessessesssesessssssssssessnes | sesssssssesssssesesssssssessesssessssssssssssesssesssns | siomsssesssessssssssssssnssssesssssssesssesses 2,073,359 | cooevirerire s 2,000,000 |....coovrenee 2,528
31417C B7 9| FNMA AB5461 3.000% 06/01/42 08/09/2012 | CITIGROUP. ...ttt eitetessess sttt | oeeEeeetsee skttt | £hieeb sttt 5,197,265 | ...... 5,000,000 [ ..ovvuiemiiiniiiniieni s 5,000
3199999. Total - Bonds - U.S. Special REVENUE NG SPECII ASSESSMENES. ... vueereuteirarsieseeseeasseesersesesseeesesassesseessesesssssesesassasss | £8estessesssesessssessessessesesseeseesesassessesasssesesseesesassessesssesesasssssessesaesaeseeseesesessessesasssesesseesesaesessesseesesasssssessesassasseesessesassessesassansessesesanses | aniessessessssassessessssssassessessesassasaces 7,270,624 | oo 7,000,000 | ..o 7,528
Bonds - Industrial and Miscellaneous
00287Y AC 3 |ABBVIE INC 144A 2.900% 11/06/22..........ccoooivreerieerirerisesissssissssssssesssessssssssssasssssssenes 11/05/2012 | MORGAN STANLEY & CO. INC......ccoruermrimeriirieriesiseesessssessessssssesssssssssssssssns | cesmessssssesssesssssssasssasssssssssssesssesssssssnes | toesssessssssssssssssesssesssesssssssnssnes 1,987,120 |...... 2,000,000 | coovereerni s 0
034863 AG 5|ANGLO AMERICA CA 144A 4.125% 09/27/22 F 09/20/2012 | BARCLAYS.......ooimiiriiieiiniseesssisse s st s ss s ssssssns | essssssssssssssssessssssssssssas ..496,240 500,000
03523T BN 7 |ANHEUSER-BUSCH INBEV NV 1.375% 07/15/17............ F 07/11/2012 | J.P. MORGAN SECURITIES INC....c.oovvuriirireirsriseiesiseesissssisssessssssesesssssssssesssnss | sessessssssesssesssssnssessansss ..358,963 360,000
05377R BB 9| AESOP FUNDING Il LLC 2012-3A A 144A 07/25/2012 | BANK OF AMERICA........coouieiiaiiieiiesisesesssississssesss st sss sttt ssssesas | oetssesssssssssisssssssssesssesssasssassssssssasssssssses | siomsssssssnsssasssns e sssssssessssesssessns 1,999,107 |...... 2,000,000 | cooverererniie s 0
05531G AA 9 [BB&T CORP 3.950% 03/22/22..........cocoomuruerirerereerieineinsesssssiesssesesseenns 07/18/2012 | DEUTSCHE BANC ALEX BROWN v [ e 183,330 | ovvveeereerrrierier e 170,000 ..o 2,257
06406H BY 4|BANK OF NEW YORK MELLON CORP......ccccviriiireriiiirieierissiesississssie s 12/31/2011 | TLIC-LPGO-LIFE PROTECTION ceeter s | e ...2,028,970 | ...... 2,000,000 19,328
172967 GB 1|CITIGROUP INC 2.250% 08/07/15........ccovereerernrereeereenerieenserienes 07/31/2012 | CITIGROUP........ooieuveaeiaeriseriseeeseesssesse st ses st sebsse s ensie | eeeseesss s bbbt | Sebsee bbbt 498,820 | ............. 500,000 [ ovooevereerrieieriene e 0
233851 AR 5|DAIMLER FINANCE NORTH AMERICA 144A | 07/25/2012 | CITIGROUP. ...ttt ssssssssssies | aesssesssessssnsssssssssssssssestsesssesssssssssssnssnns | oosssins 2,200,780 | ...... 2,215,000 | ©ovvovrirrieinen e 0
24422E RM 3 |JOHN DEERE CAPITAL CORP 2.750% 03/15/22. 04/26/2012 | UBS WARBURG SECURITIES ettt ees | eeee bR | ebs e 2,489,000 | ... 2,500,000 12,222
25243Y AM 1 [DIAGEOQ CAP PLC 5.750% 10/23/17......cvuvurrierrieieiniiseesieisssesessssesssessssssssssesssenes F 12/31/2011 | TLIC-LPGO-LIFE PROTECTION et | et | ensiins 2,968,148 | ...... 2,500,000 27,153
263534 CB 3|DUPONT E | DE NEMOURS  3.625% 01/15/21........cvomeerererirrerieeeeeiesineeens 04/26/2012 | GOLDMAN SACHS & CO, ...2,705,500 2,500,000 26,684
29380T AT 2 |ENTERTAINMENT PROPERTIE 5.750% 08/15/22 08/01/2012 | CITIGROUP......ocutiriiiirirrieississiesis st ssessessssssenss. | resssssssssesssesssssessessasenes 999,980 |...... 1,000,000 [ oo 0
42805R AV 1|HERTZ VEHICLE FING LLC 2009-2A A2 144A........coomiriieiriiernsiiseriesesessssessssssssns 12/31/2011 | TLIC-LPGO-LIFE PROTECTION et | Seeb et | e 1,082,610 1,000,000 | ....... 882
431282 AK 8[HIGHWOODS REALTY LP EXC 5.850% 03/15/17.. 07/11/2012 | CANTOR FITZGERALD & CO. 3,803,485 3,500,000 68,819
44841C AB 0 |HUTCHISON WHAMPOA LIMITED 144A.........ccccoomivmiriirernerirnerneninenes F 0772612012 | VAIOUS. .....vveoveevereeseetseeeseeseesssesse st ees bbbttt nenns | oeebseees e b es bbbttt | Hhseess st ee st 1,776,374 | ...... 1,675,000 11,331
449786 AQ 5[ING BANK NV 144A 3.750% 03/07/17....coevmieerrniisirneierineieisesisseseesessssssssssssessseesssssanes F 02/29/2012 | DEUTSCHE BANC ALEX BROWN........covuuiiiiireriiiniinieiisiessissesessessssssssessssenes | rersssisssssssssssssssessssssessssssssssssesssssssenss | sonssnsssessnsensssssessesssssnsenssersnnnes 994,860 | e, 1,000,000
46616Y AA 2|321 HENDERSON REC LLC 2012-2A A 144A 07/18/2012 | DEUTSCHE BANC ALEX BROWN 994,141 .
46625H HQ 6|JPMORGAN CHASE & CO 4.950% 03/25/20. 12/31/2011 | TLIC-LPGO-LIFE PROTECTION rertee s | s | e 3y 190,023 | 3,000,000 ..39,600
49326E ED 1|KEYCORP MTN 5.100% 03/24/21........coomierirrrrierierineesenississenissines O7/1612012 | VAIOUS. .....cvevveareseeseetseiseeseessessesssesss sttt ssssssssnnins. | sesssssssssssssssesssnsssnsssesssssssssssnsssnsssessnns | senessensssnessesssesssnssnsssessessneesss: 999,388 | wovivevnenns 845,000 ..13,281
501044 CM 1|KROGER CO. 3.900% 10/01/15.... 12/31/2011 | TLIC-LPGO-LIFE PROTECTION s 2,000,000 ..19,500
585055 AX 4|MEDTRONIC INC MEDTRONIC 3.125% 03/15/22.......cccmeverrereerieinerrsersnerieserseessseseees | woveresesesenes 04/25/2012 | CREDIT SUISSE/FIRST BOSTON.........cuuterurimrieriienisiseessssssessesssessssssssssnss | oneesssssssessssssssssessessssesssssnsssesssssssnenses | senmessssssssssonsssnesssssssenssscssnsserss 3,009,080 | vovene 3,000,000 .10,677
693483 AB 5|POSCO 144A 4.250% 10/28/20. s Fooriinins 04/24/2012 | J.P. MORGAN SECURITIES INC......ovvvmirriiniiieniiesiesisseiseisssssesssesssssssssssssssns | sevssesssssssssssssssssssesssssssasssesssssssessssnssss | sosssssnssnsssssssssssnssssssensnssnnssess 095,433 | tiverineins 650,000 13,736
71645W AU 5|PETROBRAS INTL FIN CO L 3.500% 02/06/17... .|F 02/01/2012 | CITIGROUP . s 1,200,000 .
718172 AB  5|PHILIP MORRIS INTL INC 4.875% 05/16/13........ccoorvverrerrisrierierierieseneeens 12/31/2011 | TLIC-LPGO-LIFE PROTECTION ettt | st | e 1, 146,916 | 1,650,000 ..10,055
755111 BR 1|RAYTHEON CORP 4.400% 02/15/20.........ccoouivreeeriimereeeriesesessesessssiessesessessssssssssassssenns 04/26/2012 | CREDIT SUISSE/FIRST BOSTON.......cucuuieruiimiimeriseesesiseesssessesssesssssssssssssnss | oeeesssssssessssssssssesssssssessssssssssessssssssnssas | semessneessssssnssseessnsssessssessnsenessn 29293, 180 | voveae 2,000,000 .18,578
806854 AD 7|SCHLUMBERGER INVESTMENT SA 144A R 07/24/2012 | CITIGROUP. . 250,000
908906 AC 4| UNIONBANCAL CORPORATION 3.500% 06/18/22........ccuimreuerierernensssisssisssssssrssessseens | S 07/17/2012 | MORGAN STANLEY & CO. INC.....oouiieiiirinississsnisssnssessseessssisssesssnsssnssesssssssssssens | nesssssesssssssssassssssssssesas . 220,000 | .......
3899999. Total - Bonds - INAUSHTIal AN MISCEIIANEOUS. ...tttk €k 8 8040008088088 080080 E 0108080840008 808 E 000100t enb s | ebbnbsent bttt 43,216,093 | ..o 41,229,141
Bonds - Hybrid Securities
654579 AA 9 |NIPPON LIFE INSURANCE CO 144A.......cccooiiiniiniiinniisnninsienes | F | 10/11/2012 | J.P. MORGAN SECURITIES INC......ctiiuiiiiiiiiniiiisinissiieisssssenssssessnmssensenessensses | soesssissesssessssessesesstsssssssesssensssesssssssnssnes | sioemssstessesssssssenssensssssssssssssissenssned 660,000 |............. 660,000 | .o 0
4899999. Tl = BONAS = HYDIIA SECUHIES. ... crutresstrsserteeess sttt ees sk 888888 £E 84 E 4 E 84 R eEE 08 o0k 196 E1eLE11EEE4HEE oL R SoEE oA E LR L8 4L R LR 4EEE L8 4EE8 L84 EE 4L 8oL 1EEEH4EE 14 EE 4R EEE L8414 E 84 EE LR £LE4EE 1L R LRttt | snbsssntsnssssesas 660,000 |.....ccooeee 660,000 | oo 0




Annual Statement for the year 2012 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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
8399997. Total - Bonds = Part 3. .56,005,865 53,636,141 | ..... 321,238
8399998. Total - Bonds - Summary [tem from Part 5.ttt . .23,259,023 22,650,364 | .. ....31,805
8399999. T0HAI = BOMAS. ..ttt etttk EE LR E LR SeEE LR E e fEfeEEeLEoEEE LR EE LR R LR E LR LR E SRR R E LR E LR LR LR LR Rkttt | ekt ent e 79,264,888 .....76,286,505 | ..... 353,043
9999999. Total - Bonds, Preferred and Common Stocks . e eteteieiebeseeiesesiesesesisie  seeeieiesssiesesisieiessseissessesessssseiesssesesssseierssssiesssisseiesssesessissesssssesssisiesessseiessssssessisieiesssssessieietssssetesissesesssetesassisesosstesesassises | erissesesistetasassisasssetesassetasasnisase 79,264,888 | .....cocveveceererece e XXX e | e 353,043
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Annual Statement for the year 2012 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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 11 12 13 14 15 Bond

¢} 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) BJA.CV. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36203V ZX 1|GNMA 360858 7.000% 04/01/24.... ... | 12/01/2012. | Paydown ..476 .19 .0 04/01/2024.
36204N F3 6| GNMA 374686 7.000% 04/01/24 ... | 12/01/2012. | Paydown. 4,317 .73 0 04/01/2024.
362047 HK 3| GNMA 379234 7.000% 04/01/24.... ... | 12/01/2012. | Paydown 1,302 .52 .0 04/01/2024.
362047 LK 8| GNMA 379330 7.000% 04/01/24.... v | 12/01/2012. | PAYAOWN......ccovnvecrenricierineinnne | e | cvvvnereenees 1,987 | i 1,987 | i 1,884 .75 .0 04/01/2024.
36205H 5Z 8|GNMA 391564 7.000% 05/01/24 ... | 12/01/2012. | Paydown. 2,411 .97 0 05/01/2024.
36205M 2G 2| GNMA 395075 7.000% 05/01/24.... .+ [ 12/01/2012. | PAYdOWN.......coouvvrrierieiseriineiins | eevneeinseisennseinenns | veveveennnnne 374 | i 574 | s 4,906 | oo 977 | 0 [ 197 .0 05/01/2024.
36223A RJ 3 |GNMA 302089 7.000% 05/01/24.... v | 12/01/2012. | PaYAOWN.......oonrererricrirerineeenns. [ e | cvvvverieen 15217 | i 1,217 | i 1,154 .46 .0 05/01/2024.
36225A QF 0 |GNMA 780454 7.000% 10/01/26 ... | 12/01/2012. | Paydown. ..770 2) 0 10/01/2026.
912828 AP 5|US TREASURY 4.000% 11/15/12... ... | 11/15/2012. | Various.... O 2,710,000 | ........ 2,710,000 | ........ 2,618,058 | ..........2,695,097 | ...coovviiirinnd [V I 14,903 | o0 [ 14,903 | .0 | 2,710,000 11/15/2012.
0599999. Total - Bonds - U.S. Government. OO O OO OO O OO OO OO PO PP SOOUOPPUOOPPOUPPTOURPOURPOVROTY EPPPORON 2,728,117 | ....... 2,728,117 | ........ 2,635,278 | ..ccovonc 2,712,557 | oo (U I 15,560 | coovoviiieniinnn [ I 15,560 | .ooviiniinnnd 0 [ 2,728,117 | oo 0 [ s (V] [P 0]...108998 |.... XXX......
Bonds - U.S. Special R and Special A t
31374W 5D 0 |FNMA 326744 7.000% 12/01/25.....cccvvvvvieiiinrinas |.A.|12/01/2012. PaydOWN. ... [ s | eeeesnisninns 3,276 | oo 3,276 | oo, 3,289 | ....... 3,284 0 (8) (O (8) (V1) I 3,276 | .o, (V] I (V] [ [ 126 | 12/01/2025.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS. ... ..o sesssseesee e sessneesesssesessssessesaces 3,276 | oo 3,276 3,289 | ....... 3,284 0 (8) (V] I (8) (U] 3,276 | .o (L I (U I (U 126 |..... XXX......
Bonds - Industrial and Miscellaneous
032166 AQ 3|AMSOUTH BANK NA/BIRMINGHAM AL................. ... | 02/14/2012. | CREDIT SUISSE/FIRST BOSTON. | ....ccoovvvervverncrrvinns | w0 2,656,926 | ... 2,647,000 | ........ 2,525,264 | ........... 2,560,973 | ........59,367 | s 2,676 | o0 | 62,043 | 0 | 2,623,016 0 04/01/2013.
03702L AA 6 |ANTHRACITE LTD 2002-CIBA A 144A. F. | 11/24/2012. | Paydown.........ccocvrveieeinieirninnns 850,434 | ... 876,519 877,302 0 05/24/2017.
03938L AP 9|ARCELORMITTAL SA 7.500% 10/15/39.... . | F.| 08/07/2012. | MORGAN STANLEY & CO. INC..... | .... 515,630 | ... 515,457 515,340 0 10/15/2039.
049560 AC 9|ATMOS ENERGY CORP 5.125% 01/15/13............ ...108/28/2012. [ Call ~ 100.1700........ccrvrrrrrervens | cerrverrerrnrirerisninnrns | e 1,001,700 | oo 1,000,000 | ........ 1,035,760 | ........... 1,004,792 | o0 | e (3,104) | 0 [ (3,104) | 0 | e 1,001,688 | ....covvvuvne 0 01/15/2013.
059512 AD 5|BANC OF A COMM MTGE 2007-3 AAB..........c....... ... | 12/01/2012. | Paydown ..44,555 ...43,900 ...44,158 ....44,555 0 . 06/01/2049.
126650 AQ 3|CVS CAREMARK CORP 144A 5.789% 01/10/26... | ... | 12/10/2012. | Redemption ~ 100.0000... (47128 | .. 44,110 | .. ...44,646 ..47,128 0 0].. 0| e 1,491 1 01/10/2026.
136385 AD 3| CANADIAN NATURAL RESOURCES LTD.............. A. [ 10/01/2012. | MALUTIY......coocvverrecrieriecerceinnines | cvverneeisennenieninnens | vernen 1,400,000 | e 1,400,000 | ........ 1425228 | ........... 1,403,142 | o0 | ciriee(B142) | 0 [ i(3,142) |0 | e 1,400,000 |.....oocerneene (V1 I (V1 IO 0| 76,300 | 10/01/2012.
156700 AL 0|CENTURYLINKINC 6.000% 04/01/17... ... | 06/21/2012. | MORGAN STANLEY & CO. INC..... | cccvvvrvrvrrervrirrns | 003,188,734 | .. 3,010,000 | ........ 3,140,905 | ...........3,110,459 3,102,242 | .o ([ I 86,492 | ......... 86,492 | ...... 132,942 | 04/01/2017.
156700 AN 6| CENTURYLINKINC 6.150% 09/15/19... .| ... [ 07/17/2012. | CREDIT SUISSE/FIRST BOSTON. | ....vvorvververnvrrrninns | v 2,403,841 | .oece 2,323,000 | ........ 2,421,797 | ...........2,405,655 2,401,337 0 2,504 | .. 2,504 | ... 112,496 | 09/15/2019.
18683K AA 9 |CLIFFS NATURAL RESOURCES INC..........ccovvvne ... | 12/06/2012. | BANK OF AMERICA.........c.oovcvvrnne | correrrernrreninninnrns | 0000 2,552,650 | ..o 2,500,000 | ........ 2,724,875 | ........... 2,699,811 | covvvvvverennd0 | eieees(19,330) | o0 | ieeeen(19,330) [ e [ e 2,680,482 | ...coovvernn 0| . (127,832) | ...... (127,832)| ...... 182,736 | 03/15/2020.
205363 AL 8|COMPUTER SCIENCES CORP 6.500% 03/15/18. | ... | 02/28/2012. | MORGAN STANLEY & CO. INC.....| ... 1,599,375 .1,500,000 | ........ 1,679,580 | ..oocvvveee 1,642,975 .1,639,691 .(40,316) | ........(40,316) | .. 03/15/2018.
22942K CA 6| CREDIT SUISSE MTG 2006-7 9A4.........cocevvvrrres ... | 12/01/2012. | Redemption ~ 15.3335......c.c00uuu. 8,363 | ....... 8,363 08/01/2036.
22942K CA 6 |CREDIT SUISSE MTG 2006-7 9A4........ocvorrrernens ... | 12/27/2012. | Capital Distribution..............c.ccecvuuee ....39,401 08/01/2036.
313747 AN 7 |FEDERAL REALTY INVESTMENT TR ... | 07/16/2012. | CITIGROUP, 748,834 01/15/2017.
35671D AS 4|FREEPORT MCMORAN COPPER & GOLD........... |...| 03/14/2012.| Call ~ 104.3401. e | 21,043,401 1 .......1,000,000 | ........1,102,500 | ...........1,050,054 | ....ccccoiiiin0 | coiiirnin(6,654) | o0 [ (6,654) | o0 | e 1,043,401 04/01/2017.
36185M AF 9| GMAC MTGE CORP LN TR 2005-HE2 A6.............. ... 03/01/2012. [ PaydOWN......ccovvvvrirrrieririrerininns ..87,121 11/01/2035.
36185M AF 9| GMAC MTGE CORP LN TR 2005-HE2 A6.. .. 12/01/2012. | Redemption ~ 74.2768 201,062 | ... 201,062 .201,062 11/01/2035.
36185M AF 9| GMAC MTGE CORP LN TR 2005-HE2 A6.. . | ... | 12/27/2012. | Capital Distribution woe e | e 107,950 | 0 | 107,950 | ..oovrerrne 107,950 .107,950 11/01/2035.
36228C VR 1|GS MTG SEC CORP 11 2005-GG4 AABA................ v | 12/01/2012. | PaydOWN.......oouverrercricierineinn 375,887 | ... 372,610 372,178 07/01/2039.
36228C ZS 5|GS MTG SEC CORP I12007-EOP A1 144A............ ... | 11/06/2012. | Paydown 668,486 | ... 670,085 671,674 03/06/2020.
37247D AM 8| GENWORTH FINANCIAL INC 7.700% 06/15/20.... | ... | 07/25/2012. | GOLDMAN SACHS & CO.. 500,000 | ... 500,000 .500,000 06/15/2020.
43718M AD 6| RESIDENTIAL FNDG Il 2006-HI4 A4...................... ... | 12/27/2012. | Capital Distribution.............ccoveeveee [ e | e 321,39 | o 0 321,3% | ... 321,394 .321,394 09/01/2036.
46631B AF 2| JPMORGAN CHASE COMM 2007-LD11 ASB o+ [ 12/01/2012. | PAYAOWN......covmivrireiieriseirneiinns | ceveeirnesiesiseessnnins | cereeees 1,510,359 | ........ 1,510,359 | ........ 1,507,468 21,507,468 | o0 | 2,891 | 0 2,891 |0 | 1,510,359 06/01/2049.
52108H 4U 5|LBUBS COMM MTGE TR 2005-C3 AAB. .| ... [ 12111/2012. | Paydown. 82,313 | ....... 82,313 82,723 | i 82,378 | (V18 (66) 0 (66) 0 ...82,313 07/11/2030.
52522Q AM 4 |LEHMAN MTGE TR 2007-10 6.000% 12/01/37..... ... | 12/27/2012. | Capital Distribution............ccccceveenee | cevvvrvrmernerrscinnnns | verirereenen5,990 | o0 | 85,990 | 45,990 | oo (V1 0 0 0 0 ....45,990 12/01/2037.
52522Q AM 4 |LEHMAN MTGE TR 2007-10 6.000% 12/01/37..... ... | 12/01/2012. | Redemption ~ 62.4957........cccceer | covurrimerrenvnciinnnns | verirererne 19,576 | 100 31,324 | 19,576 | e 19,576 | (V18 0 0 0 0 ...19,576 12/01/2037.
6325C0 BY 6|NATIONAL AUSTRALIABK 1 4.375% 12/10/20..... F.|07/09/2012. | CITIGROUP, 0 .95 0 95 0 498,036 12/10/2020.
65536P AA 8| NOMURA ASSET ACC CORP 2006-AF1 1A1A....... ... | 12/30/2012. | Capital Distribution............cccccevveees | coverriverrerrnciiinies | v 2,625 | 0 | 2,625 | 002,625 | (V1 0 0 0 (V18 2,625 05/25/2036.
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Annual Statement for the year 2012 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
¢} 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) BJA.CV. Date Disposal Disposal Disposal Year Date
65536P AA 8 |NOMURA ASSET ACC CORP 2006-AF1 1A1A....... ... 12/01/2012. | Redemption  28.3646.........ccccoe. | corrvrrmernriinriineins | e 942 | oo 3,321 | o 942 | oo 942 | oo, (V10 0 0 0 (V18 942 0 0 05/25/2036.
72447X AA 5|PITNEY BOWES INC MTN 4.750% 01/15/16. ... | 06/20/2012. | BARCLAYS. (U R ({14 — 0 2,053,282 .0 (24,342)| ... 01/15/2016.
74925F AA 1|RESIDENTIAL AC LN INC 2008-QR1 1A1.. ... | 12/127/2012. | Various 0 0 0 ..24,254 08/25/2036.
74925F AA 1| RESIDENTIAL AC LN INC 2008-QR1 1A1.. .| ... 12/01/2012. | Various.... 59,445 . ...59,445 0 0 0 .. 08/25/2036.
80384H AA 8|SASCO 2008-03 A1 144A 0.490% 05/25/38........... 1 | 1212512012 [ PAYOWN.....covviriiieicirerinnienes [ e | eveees 1,387,319 | ........1,387,319 | .......1,364,456 | ........... 1,327,366 .0 .0 1,387,319 05/25/2038.
87938W AB 9| TELEFONICA EMISIONES SA 6.421% 06/20/16... | F. | 07/11/2012. | Various.... 2,480,000 2,540,250 | ...........2,524,222 .0 .0 2,521,559 06/20/2016.
902911 AM 8 |UST INC EXCHGD 6.625% 07/15/12......c.ccoovvvnne 1| 01/11/2012. | BARCLAYS......oioiiiieiniiciiniins [ v | oeviees 1,027,850 995974 | ... 999,623 0 0 .999,677 07/15/2012.
921796 MR 6| VANDERBILT MTGE & FIN 2002-C M1................... v | 12/01/2012. | PAYAOWN......cvevvenrirrierierinrenes. [ e | v 685,482 | ..........685482 | .......... 709,903 | ... 695,608 .0 .(10,125) 0 685,482 12/01/2032.
92976B HK 1| WACHOVIA BANK COM MTG2006-WL7A A2 144A | ... | 11/15/2012. | Paydown. 1,904,994 ..1,883,042 s 0 5,901 .0 .1,904,994 .0 09/15/2021.
3899999. Total - Bonds - Industrial and Miscellaneous 32,250,428 32,380,215 | .........32,143,650 | ....... 131,878 .0 ..86,363 0 32,230,012 20,416 | ... ..1,164,106 |..... XXX......
8399997. Total - Bonds - Part 4 34,981,821 35,018,782 | .........34,859,491 | ....... 131,878 .0 101,915 0 | 34,961,405 [..corvrinen. [\ 20,416 | ......... 20,416 | ..1,273,230 | ..... XXX......
8399998. Total - Bonds - Summary Item from Part 5. .23,478,774 23,259,023 [T 0 0 .(28,204) 0 23,230,821 0 247,954 | .....247,954 | ....192,441 | ... XXX,
8399999. Total - Bonds........... s . N 58,460,595 58,277,805 | .........34,859,491 | ....... 131,878 L0 LT3 [ 0 | 58,192,226 [....cccovvvnes 0 268,370 | ....... 268,370 | ...1,465,671 |..... XXX......
9999999. Total - Bonds, Preferred and Common Stocks OO PO SOSPTPROPTRRRTRRRORS ISORVOR 58,460,595 58,277,805 | ........34,859,491 | ...... 131,878 () 73,711 0 58,192,226 0] . 268,370 | ...... 268,370 | ...1,465,671 |..... XXX......




Annual Statement for the year 2012 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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

Sl

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.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A t
01F030 68 6|FNMA TBA 3.0% 3.000% 08/01/42.... ... | 08/02/2012 | CITIGROUP........cvverrecrrrrrrrnes 08/09/2012 | CITIGROUP.........ccourrerrrrerirs 100,000,000 | .........5,197,266 | ......... 5,197,266 | ........... 5,197,266
01F032 63 3|FNMA TBA 3.5% 3.500% 03/01/41.... . | 03/06/2012 | J.P. MORGAN SECURITIES INC| 03/08/2012 | J.P. MORGAN SECURITIES INC]| .........5,000,000 | .........5,182,422 | ......... 5,182,422 | ........... 5,182,422
NOMURA SECURITIES INT'L NOMURA SECURITIES INT'L
01F032 65 8|FNMATBA3.5% 3.500% 05/01/41.... ...| 04/24/2012| INC 05/10/2012 | INC 2,000,000 002,073,359 ..2,073,359
01F032 68 2|FNMA TBA 30YR 3.5% 3.500% 08/01/4 ... | 08/02/2012 | CITIGROUP........ccvverrierrrrrrrnes 08/09/2012 | CITIGROUP.........cccovvvvervvirirener | vereenn(5,000,000) | .......(5,303,125) | ........ (5,303,125) | ...c..... (5,303,125) | ...
3138E8 PL 0|FNMA AK4026 3.500% 02/01/42.... ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 [ CITIGROUP.........cocvvrvrreririens | wererenn4,999,501 | .........5,181,905 | ......... 5,302,596 | ..cocceonee 5,181,905
31419A 4N 4 |FNMA AE0828 3.500% 02/01/41.... ... | 03/08/2012 | VaIIOUS. .....oveuverererreririssrieeiins 08/09/2012 | Various. ......cocvereresewsenissessieenns | weeeerr.5,000,004 | .........5,182,426 | ......... 5,182,426 | ........... 5,182,426
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments........ e | e 10,999,505 | ... 17,514,253 | ....... 17,634,944 | ......... 17,514,253
Bonds - Industrial and Miscellaneous
DEUTSCHE BANC ALEX
149123 BX 8|CATERPILLARINC 2.600% 06/26/22.................. ...| 06/21/2012 | CITIGROUP. 11/05/2012 | BROWN 102,000,000 | .........1,991,620 | ......... 2,053,960
21686C AD 2|RABOBANK NEDERLAND NV 3.375% 01/19/17..|F.| 01/11/2012 | BARCLAYS. 06/27/2012 | BANK OF AMERICA..........cocovene. v 1,000,000 | ............999,130 | ......... 1,029,770
DEUTSCHE BANC ALEX
46616Y AA 2|321 HENDERSON REC LLC 2012-2A A 144A....... ...| 07/18/2012| BROWN 12/15/2012 | Paydown..........ccovvenvrenneeenrnnnies | ceveriinnnnnn 5,859 | i 5,857 | i 5,859 | oo 5,859 | 0 | i 2 | (V1 2 | i 0 | oo (U I (01 I (V1 I 52 | oo 0
91159J AA 4 |US BANCORP 2.950% 07/15/22. .1 07/18/2012 | US BANCORP........ccovvrerirerernnns 10/09/2012 | VariOUS. .......cvvrrerneerieiserreirnenes | cvreernen.645,000 | ............642,955 | ............ 654,881 v 0 L 21 |0 0 | 11,905 | ..cooveee 11,905 | ......... 4,158 | v 0
949746 FJ 5|WELLS FARGO & CO 4.950% 10/16/13. v | | 12/31/2011 | TLIC-LPGO-LIFE PROTECTION. | 06/28/2012 | TENDER OFFER... 2,105,208 | ..o 2,099,360 | ... ..2,076,685 | ... .0 | .......(28,524) . (28524) | o0 | 0 | 22,675 | ..ooouee 22,675 | ....... 69,300 |..... 20,625
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ........uuivuuiisieieriirsarisirisiis eeriisesssesssssssss st N I 5,650,859 | ......... 5,744,770 | ........ 5,843,830 | .o 5,716,568 | ..covvivirinn 0] (28,204) 28,204)] o0 [ 0 | 127,263 | ....... 127,263 | ..... 107,858 |..... 20,625
8399998. TOHAI = BOMAS. .1tttk feeE st . 22,650,364 | ....... 23,259,023 | ....... 23,478,774 23,230,821 0] (28,204)| ... (28204) ] o0 | 0 | 247954 | ... 247954 | ... 192,441 |..... 31,805
) )

9999999, Total - Bonds, Preferred and COMMON SOCKS. ... it | cnines 23,269,023 | ...... 23,478,774 23,230,821 0. (28,204 .(28204)] oo 0 | 0 247954 | ... 247954 | ... 192,441 |..... 31,805




Annual Statement for the year 2012 of the STONEBRIDGE CASUALTY |NSURANCE COMPANY
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
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Annual Statement for the year 2012 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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 Rateof | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
BLACKROCK LIQUIDITY FUNDS TEMPFUND INST
092480 61 9|sWs |l oo [ 1213112012, [ VAFIOUS. ... | e XXX..... (018 72,222 MON.. 1 0
23337T 20 1|DWS MONEY MARKET SERIES - INST......ccoovvvrveves [ e v | 12131/2012. | DIRECT....cvvviereieererirerenieeerineienes [ s XXX..... (V1 I 8,062 MON.. 3 0
31607A 20 8|FIDELITY PRIME MON MAR-I INSTITUTIONAL C..... | ......... o [ 1213112012, [ VAFIOUS. ... | e XXX..... (V1 8,950,075 MON.. 2,677 0
000000 00 OfFFISELECT INSTITUTIONAL FUND........ccccooovvuemuines | o v | 1213172012, | DIRECT....ooivvierrineerierseieeerissienes [ e XXX..... (V1 I 21,175 MON.. 31 0
4812A0 36 7|JPMORGAN PRIME MONEY MRKT FUND........ccoces | wonrinnne v [ 1213172012, | DIRECT .....oviirierieereiserierieeeienin [ e XXX..... (V1 52,347 MON.. 54 0
60934N 20 3|FEDERATED PRIME OBLIGATIONS FD..... JOTSN . 12/31/2012. | DIRECT.....vvviirerinrireeerierseiseseisseienes [ e XXX..... (11 8,210,762 MON.. 201 0
MORGAN STANLEY PRIME MONEY MAR MUTUAL
61747C 71 5|FUNDS L v | 1213172012, | DIRECT....ooievirniiceerinererieeereneienes [ e XXX..... (U 6,547 | ..... 6,547 0 MON.. 5 0
94984B 79 3 |WELLS FARGO ADV HER MMKT.......ovvviereninrininnnnins | cvvreens [ 12/31/2012. | DIRECT....cooiiiririnirissrissniseessnesssnsnns | senens XXX..... ceennen 12,317,165 | i |0 | (O RN o I [P 12,317,165 | ......... 12,317,165 [ oo 0 MON.. 2,975 0
8999999. Total - Class One Money Market MUBUAI FUNDS.......c..evuuiuiiriieiisieei sttt | snbsensa 29,638,355 (] P ., ST 29,638,355 L XXX.. 5,947 0
9199999. Total - ShOM=TEM INVESIMENES...........cvveveieeciieriseees ettt nisnins | oesniees 29,638,355 (V) [FSSTSRTORRRORROON | [ [TPOROOD ¢, ORI 29,638,355 XXX 5,947 0
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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

E18, E19, E20, E21, E22



Annual Statement for the year 2012 of the STO N E B RI DG E CAS UALTY | N S U RAN C E COM PANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
Industrial & Miscell (Unaffiliated) - Residential Mortgage-B 1 Securities
83613G AA 7 | SOUNDVIEW HM EQ LN 2008-1 5 2 1B7,765 [ s 167,765 | 02/25/2038....
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMHIES. ...t ensnes L AB7,765 [ 167,765 | ..... XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
02005A AA 6 |ALLY MASTER OWNER TRUST ......oouiiiriiiirirsieisissiesssssssesesssss sttt essnen 1 1,100,759 1,100,662 | 01/15/2015....
03064C AD 2|AMERICREDIT AUTO REC 2010-1 1 ....129,804 129,777 [ 11/17/2014....
05522R  BR 8| BANK OF AMERICA CR CARD TR......tutiiiiririiieisiistie s st bsssss s sssssssssensanes 1 ....500,250 ..500,243 | 06/15/2015....
14041N ED 9|CAP ONE MULTI-AST EXE TRUST.. 1 ....506,915 ..506,830 |02/15/2016....
46629R AB 0 [JPMORGAN CHASE COMM 2006-FL2A 1 ....769,154 ..781,133 | 11/15/2018....
65474V AD 3| NISSAN MASTER OWNER TRUST REC.......cvtririrreresiimeriesiesssssesssessssssessesssessssssssssssssessesssesssssssssens 1 ...500,200 | .. ..500,190 |01/15/2015....
69335P AS 4 |PFS FINANCING CORP 2010-DA. 1 649,916 [ .o 653,030 | 02/15/2015....
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. .........c. it 4,156,997 4,171,866
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 4,324,763 4,339,631
6299999. Total - Residential Mortgage-Backed Securities 167,765 | oo 167,765
6399999. Total - Commercial Mortgage-Backed Securities 4,156,997 4,171,866
6599999. Subtotal - Bonds 4,324,763 4,339,631
Short-Term Invested Assets (Schedule DA Type)
09248U 61 9| BLACKROCK LIQUIDITY FUNDS.......ccotiiiimiiriiiiiniernnisiesisieesesss st sissssesssssssssssssenssssnssnes | avnsssssesnns | seseessessnes 4,638,887 4,638,887 |01/01/2013....
78064) PG 6| ROYAL PARK INVESTMENTS.......oouiiimrimiimieimismesiesseseseessessesssessessssssssssssessseessssssessssssssesssesssesssesssssssssssns | soessesssesssns | resessmesnnsses | weseesssmssesssesssnsssnenes 249,959 | ..o 249,959 | 01/14/2013....
83050T PS 4 |SKANDINAVISKA ENSKILDA BANKEN..........ccoovrvrrrirrineenne ..999,588 ..999,588 |02/26/2013....
85324T PD 2| STANDARD CHARTERED PLC........iiuutiiuiiieiseiessiessisssssssens e ettt enssne | connssssesseses ..999,701 ..999,701 | 02/13/2013....
8999999 Total - Short-Term Invested ASSets (SCHEAUIE DA TYPE).......vuwuruieiieieiieieieii ettt sttt sttt ettt es s s et en st e ee et ensess et st ensenssasnsensesas 6,888,135 6,888,135 |..... XXX oo
Cash Equivalents (Schedle E Part 2 Type)
000000 00 0| CHESHAM FINANCE LLC.......coomrimiimmriuiiieisseeissiseessssssesssesssesisssssssssssse st sssssseessenssssssssssssssesssnsssnnss | avssnessssssonss | sesssssnsssnns | oneesesssessssssesssssenns 999,992 | ..o 999,992 |01/02/2013....
000000 00 O[CANCARA ASSET SECUR LLC......ccviiiiiieriiireiiniisisssisisisssssssse s sssisesssssssssssssssesssssssesssssessessssssssessens | toerssssnnsnenss | sosseseesonsns | sovesesssnsessosssssnssnnes 999,942 | ..o 999,942 [01/10/2013....
000000 00 [ CIESCO LLC.....couiiuimriireiseesceieissse e ..499,863 ..499,863 | 02/08/2013....
000000 00 O0[CONCORD MINUTEMEN CAPITAL CO L ..999,981 |.. ..999,981 | 01/04/2013....
000000 00 O|EBURY FINANCE LLC.......ouiirireimieieiiiesiesisesiseessessse st sssssssssssss st ssssse s sssesssssssssesssessssnssnnss. | svesnesssnsinns | seesesssnsssnes | ovessesssesssessenssnnesns 999,992 | ..o 999,992 |01/02/2013....
000000 00 O|NORTHERN PINES FUNDING LLC ..499,920 ..499,920 |01/25/2013....
000000 00 O|REGENCY MARKETSNO 1LLC .499,939 |.. ..499,939 |01/22/2013....
000000 00 O|SHEFFIELD RECEIVABLES..........ooeoveiveeiieeeieeeeeeeeeoeeseeeeseeeeeeeeeveeseseseeseeesseessseesesesesseeesseesssesssesenessnesseenssens | evcoeeneessiesns | evveeeecessreeee | coreresereesoesesseeesseons 999,847 | .iviiiiinrinriseninninad 999,847 | 01/23/2013....
9199999. Total - Cash Equivalents (Schedule E Part 2 Type) 6,499,475 6,499,475 |..... XXX
9999999. TORAIS ...t eSS 17,712,373 17,727,242 | ..... XXX.........

General Interrogatories:

1. The activity for the year:  Fair Value $.....(4,222,627)  Book/Adjusted Carrying Value $.....(4,273,853)
2. Average balance for the year:  Fair Value $.....24,452,310  Book/Adjusted Carrying Value $.....24,504,603
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2 3 4 5 6 7
NAIC
Designation
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatories:

1.
2.

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

NONE

E24




Annual Statement for the year 2012 of the STO N E B RI DG E CAS UALTY | N S U RAN C E COM PANY

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
HSBC Bank USA New York, New YOrK..........c.cccoevuvevrerercerinennns 0.000 0
J.P. Morgan Chase North Syracuse, New York . . 0.000 0 . .(16,457,402) | XXX
0199999, TOtal - OPEN DEPOSHOMES. ... rv.eresresresreseretessees stttk XXX [ XXX | [0 [ (16,392,289) | XXX..
0399999. Total CASh ON DEPOSIL........veeivesiesereseressiessisssers e XXX... (16,392,289) | XXX..
0599999. Total Cash XXX... (16,392,289) | XXX..

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January (12,752,984) | 4. April (14,589,486) | 7. July. (15,270,357) | 10. October. (19,951,531)
2. February. (12,874,679) | 5. May. (13,794,317) | 8. August. (17,544,861) | 11. November. (19,955,415)
3. March (14,050,090 | 6. June (14,011,457) | 9. September. (16,133,085) | 12. December. (16,392,289)

E25




9¢3

Annual Statement for the year 2012 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

GOTHAM FUNDING CORP CP 144A. bRttt ennenssnessnsensnnsenesnesennes | connenes | 1212812012 [ civiieiinnnn0.200 ] 02/28/2013 | civiiiiieniiniirenininns 13,695,585 | ..oviereiriiiniinisiinninienisnissnisnsssnensnessnsesnsnns0| i 304
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations.. .. ettt ettt et eta et et et et ekt e e st AR e A et et e e s et s et eeAee et et et etess et estesie | feseesessessetastessessetetastestetstantettess et et entessetantensensesetanses | siesietstastessesetintanes 13,695,585 | ..vvvereeeieieeiieieieieissiesiereissssienensisseenenessnnsnsenenseees | eeieisnienereieninneas 304
3899999. Total - Industrial and Miscellaneous (Unaffiliated)............. .. ettt R Rt R R LR E R R E e AR e Rt enE R etk erse eEeEiest st esteeE et et r et e n bt en ekt n st entennnntans | eriersasenstestanerantenes 13,695,585 | ..voivviveriniisisnisisnssienississnssssnssssensssssssnsssnssnsnnneQ | s 304
Total Bonds

7799999, SUDLOLAIS = ISSUET OBIGAHONS. .. ..v. ettt en sttt snnents | serientesers st ententnes 13,695,585 | v s | e 304
8309999, SUDLOLAIS = BONMS..... .ttt ettt eis stttk OO O OO OO YOTOOTOOPTURPPO [PTURPOPRTRPRRRRTRRTOON 13,695,585 | ..ucvvcrereririeriinsississniissisnssssessnsssnesnnsensssesensesnssen0 [ s, 304
8699999, Tl - CASH EQUIVAIENES. ..ottt a1t s s s 81 b 2828842882848 £ e 280512 E 4284212 E e e 2R e eE e e 42 R e e n e e e e s eeses e e anEs  SEseEeAeeseEasEeAeeRee e R R e R e e A e R R e AR b e A ee s e s st et st ensennente | Aeressesseeeaenresnantes 13,695,585 | ...ovceeeereerereineeeeeneinereneeeesenseneeenssnsssenessssssenenneens | sereereisneeneeenns 304




Annual Statement for the year 2012 of the STO N E B RI DG E CAS UALTY | N S U RAN C E COM PANY

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. 0 | e 0 0. 0
2. Alaska.... 0 | e 0 0. 0
3. Arizona (O N 0 0. 0
4. Arkansas . | State deposit 159,976 159,862 0. 0
5. California (O N 0 0. 0
6. Colorado.... 0 | e 0 0. 0
7. Connecticut (O N 0 0. 0
8.  Del (1 IR 0 0 ... 0
9. District of Columbia [0 IR 0 0 ... 0
10.  Florida . (1 IR 0 0. 0
11, GEOIgia. e GA ... B.... | State deposit 109,984 109,905 0. 0
12, Hawaii HI|.. (U IR 0 0. 0
13.  Idaho D|.. (0 IR 0 0. 0
14, HINOIS ..o [ - (U IR 0 0. 0
15, Indiana.......ccooeeevrrereinrcs IN 0 | e 0 0. 0
16.  lowa...... 1A (0 I OO 0 0. 0
17.  Kansas 165 I (0 OO 0 0. 0
18, Kentucky.......ccoovvvrivivciicinininns KY|.. 0 [ oo 0 0. 0
19.  Louisiana LA|.. (0 RN 0 0. 0
20. Maine ME|............ (01 0 0. 0
21.  Maryland [0 0 0. 0
22.  Massachusetts . | State deposit 199,970 199,828 0. 0
23.  Michigan M [V I 0 0. 0
24, Minnesota......c.cocvevviniirieinnines MN | .. (0 N 0 0. 0
25.  Mississippi MS|.. () R 0 0f... 0
26.  Missouri. (0 RN 0 0. 0
27.  Montana. [0 0 0. 0
28.  Nebraska... 0 | e 0 0. 0
29. (0 IR 0 0. 0
30.  New Hampshire. [0 RN 0 0. 0
31, New Jersey. (0 0 0. 0
32, New Mexico . | State deposit. 319,952 319,725 0. 0
33, New York... 0 | e 0 0. 0
34, North Carolina . | State deposit 314,953 314,729 | ..... 16,128 17,521
35.  North Dakota. 0 | e 0 0. 0
36.  Ohio... . | State deposit 2,627,571 3,000,644 0. 0
37.  Oklahoma.. (0 RN 0 0. 0
38. . | State deposit 299,955 299,742 0. 0
39.  Pennsylvania. [0 RN 0 0. 0
40.  Rhode Island.. [0 0 0. 0
41.  South Carolina... (O N 0 0. 0
42.  South Dakota 0 | e 0 0. 0
43, Tennessee.......ooovervirivreene [0 0 0. 0
44, Texas. 0 | e 0 0. 0
45.  Utah... M (0 I RO 0 0. 0
46.  Vermont.......occooerreevenciisnnenns (0 RN 0 0. 0
47.  Virginia . | State deposit 549,918 549,527 0 ... 0
48.  Washington . [0 R 0 0. 0
49.  West Virginia..........cccrvrverinnnnnnd WV (0 N 0 0. 0
50.  Wisconsin.. (0 N 0 0. 0
51.  Wyoming.... (0 N 0 0. 0
52.  American Samoa...........cc..ceeveuen AS [ (U IR 0 0 ... 0
53. . | State deposit (1 IR 0. 53,760 58,403
54. M (0 I RO 0 0 ... 0
55.  US Virgin Islands..........cccccrvueene. AV/ 1 [0 R 0 0. 0
56.  Northern Mariana Islands.. (01 0 0 ... 0
57.  Canada . . (O N 0 0. 0
58.  Aggregate Alien and Other. L XXX... XXX ottt 0 | e 0 0. 0
59.  Total XXX, XXXttt 4,582,279 4,953,962 | ..... 69,888 75,924
DETAILS OF WRITE-INS

B80T, oo | e (1 IR 0 0. 0
5802. (0 IR 0 0. 0
5803. .. (1 IR 0 0. 0

5898. Summary of remaining write-ins for
line 58 from overflow page XXX XXX ittt [0 RN 0 0. 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)....... L XXX XXXttt 0 | oo 0 0. 0

E27




2012 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets 2 | Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 59
Cash Flow 5 | Schedule P-Part 2H-Section 1-Other Liability—-Occurrence 59
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability—Claims-Made 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 60
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 60
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K—Fidelity, Surety 60
Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 60
General Interrogatories 15 | Schedule P-Part 2M-International 60
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 61
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 61
Notes To Financial Statements 14 | Schedule P-Part 2P—-Reinsurance — Nonproportional Assumed Financial Lines 61
Overflow Page For Write-ins 101 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 62
Schedule A-Part 1 EO1 | Schedule P-Part 2R-Section 2—Products Liability—Claims-Made 62
Schedule A-Part 2 E02 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 62
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 62
Schedule A-Verification Between Years SI02 | Schedule P-Part 3A-Homeowners/Farmowners 63
Schedule B—Part 1 E04 | Schedule P—Part 3B—Private Passenger Auto Liability/Medical 63
Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 63
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 63
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 64
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability-Claims-Made 64
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 64
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability—-Occurrence 64
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 65
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 65
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 65
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 65
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 65
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 66
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 66
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 67
Schedule D-Summary By Country SI04 | Schedule P-Part 3R-Section 2-Products Liability-Claims-Made 67
Schedule D-Verification Between Years SI03 | Schedule P-Part 38-Financial Guaranty/Mortgage Guaranty 67
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners 68
Schedule DB—Part A-Section 1 E18 | Schedule P-Part 4B—Private Passenger Auto Liability/Medical 68
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 68
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 68
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 68
Schedule DB—Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability-Occurrence 69
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 69
Schedule DB—Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 69
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability—-Occurrence 69
Schedule DB-Part D E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 69
Schedule DB-Verification SI14 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 70
Schedule DL-Part 1 E23 | Schedule P-Part 4J-Auto Physical Damage 70
Schedule DL-Part 2 E24 | Schedule P-Part 4K-Fidelity/Surety 70
Schedule E-Part 1-Cash E25 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 70
Schedule E-Part 2-Cash Equivalents E26 | Schedule P-Part 4M-International 70
Schedule E-Part 3-Special Deposits E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 71
Schedule E-Verification Between Years SI15 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 71
Schedule F—Part 1 20 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 71
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 1-Products Liability—Occurrence 72
Schedule F-Part 3 22 | Schedule P—Part 4R-Section 2—Products Liability—Claims-Made 72
Schedule F-Part 4 23 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 72
Schedule F-Part 5 24 | Schedule P-Part 4T-Warranty 72
Schedule F-Part 6-Section 1 25 | Schedule P-Part 5A-Homeowners/Farmowners 73
Schedule F-Part 6-Section 2 27 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 74
Schedule F-Part 7 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 75
Schedule F-Part 8 29 | Schedule P-Part 5D-Workers' Compensation (Excluding Excess Workers Compensation) 76
Schedule F-Part 9 30 | Schedule P-Part 5E-Commercial Multiple Peril 77
Schedule H-Accident and Health Exhibit-Part 1 31 | Schedule P-Part 5F-Medical Professional Liability-Claims-Made 79
Schedule H-Part 2, Part 3 and Part 4 32 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 78
Schedule H-Part 5-Health Claims 33 | Schedule P-Part 5H-Other Liability—Claims-Made 81
Schedule P—Part 1-Summary 34 | Schedule P—Part 5H-Other Liability-Occurrence 80
Schedule P-Part 1A-Homeowners/Farmowners 36 | Schedule P-Part 5R-Products Liability-Claims-Made 83
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 37 | Schedule P-Part 5R-Products Liability-Occurrence 82
Schedule P—Part 1C-Commercial Auto/Truck Liability/Medical 38 | Schedule P-Part 5T-Warranty 84
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 39 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 85
Schedule P-Part 1E-Commercial Multiple Peril 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 41 | Schedule P-Part 6E-Commercial Multiple Peril 86
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 42 | Schedule P-Part 6H-Other Liability-Claims-Made 87
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 43 | Schedule P-Part 6H-Other Liability—Occurrence 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 44 | Schedule P-Part 6M-International 87
Schedule P—Part 1H-Section 2-Other Liability—Claims-Made 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 88
Schedule P—Part 1I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 88
Schedule P-Part 1J-Auto Physical Damage 47 | Schedule P-Part 6R-Products Liability—Claims-Made 89
Schedule P-Part 1K-Fidelity/Surety 48 | Schedule P-Part 6R-Products Liability-Occurrence 89
Schedule P—Part 1L-Other (Including Credit, Accident and Health) 49 | Schedule P-Part 7TA-Primary Loss Sensitive Contracts 90
Schedule P-Part 1M-International 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 92
Schedule P—Part 1N-Reinsurance — Nonproportional Assumed Property 51 | Schedule P Interrogatories 94
Schedule P—Part 10-Reinsurance — Nonproportional Assumed Liability 52 | Schedule T-Exhibit of Premiums Written 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 53 | Schedule T-Part 2-Interstate Compact 96
Schedule P-Part 1R-Section 1-Products Liability—Occurrence 54 | Schedule Y=Information Concerning Activities of Insurer Members of a Holding Company Group 97
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 55 | Schedule Y-Detail of Insurance Holding Company System 98
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 56 | Schedule Y-Part 2-Summary of Insurer's Transactions With Any Affiliates 99
Schedule P-Part 1T-Warranty 57 | Statement of Income 4
Schedule P—Part 2, Part 3 and Part 4 - Summary 35 | Summary Investment Schedule Sl01
Schedule P-Part 2A-Homeowners/Farmowners 58 | Supplemental Exhibits and Schedules Interrogatories 100
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 58 | Underwriting and Investment Exhibit Part 1 6
Schedule P—Part 2C-Commercial Auto/Truck Liability/Medical 58 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 58 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2E-Commercial Multiple Peril 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 59 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims—Made 59 | Underwriting and Investment Exhibit Part 3 1

INDEX




	1 - Jurat Page
	SI01 - Summary Investment Schedule
	SI02 - Sch. A-Verification
	SI02 - Sch. B-Verification
	SI03 - Sch. BA-Verification
	SI03 - Sch. D-Verification
	SI04 - Sch. D-Summary by Country
	SI05 - Sch. D-Pt. 1A-Sn. 1
	SI06 - Sch. D-Pt. 1A-Sn. 1
	SI07 - Sch. D-Pt. 1A-Sn. 1
	SI08 - Sch. D-Pt. 1A-Sn. 2
	SI09 - Sch. D-Pt. 1A-Sn. 2
	SI10 - Sch. DA-Verification
	SI11, SI12, SI13, SI14 - Sch. DB-Pt. A-Verification
	SI11, SI12, SI13, SI14 - Sch. DB-Pt. B-Verification
	SI11, SI12, SI13, SI14 - Sch. DB-Pt. C-Sn. 1
	SI11, SI12, SI13, SI14 - Sch. DB-Pt. C-Sn. 2
	SI11, SI12, SI13, SI14 - Sch. DB-Verification
	SI15 - Sch. E-Verification
	E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 1
	E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 2
	E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 3
	E01, E02, E03, E04, E05, E06 - Sch. B-Pt. 1
	E01, E02, E03, E04, E05, E06 - Sch. B-Pt. 2
	E01, E02, E03, E04, E05, E06 - Sch. B-Pt. 3
	E07 - Sch. BA-Pt. 1
	E08 - Sch. BA-Pt. 2
	E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E10.1 - Sch. D-Pt. 1
	E10.2 - Sch. D-Pt. 1
	E10.3 - 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
	E13.1 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E14.1 - 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 - Sch. DB-Pt. A-Sn. 1
	E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn 1B-Broker List
	E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn 2B-Broker List
	E18, E19, E20, E21, E22 - Sch. DB-Pt. D
	E23 - Sch. DL-Pt. 1
	E24 - Sch. DL-Pt. 2
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
	INDEX - Index

