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Annual Statement for the year 2012 ofthe  INFiNity Casualty Insurance 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 ULS. treasury SECUMLES. ........ovrererrerrereire ettt sessesesesseenns
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies...........ccoouveveivrrerrernereneniennenns
1.22 Issued by U.S. government sponsored agenci€s............owvevenernenss
Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES). .. vvoverreererirririeiieiseisee st nees
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.....................
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations............c.ccccocoeeuviiiennes
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..
1.513 Al OthT ...
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..........ccoovvmrrrrninrnrirnirncnnenns
1.523 Al OthE....ooneveiiiee bbb
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMLIES). ... vvoveeeeririieeereiie ettt
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMLIES. ... .veverereererirrieisesseeee st nsnes
Equity interests:
3.1 Investments in MUtUal fUNAS..........covvierrerininenr s
3.2 Preferred stocks:
321 AFIIAEE........covvrercicce s
3.22 Unaffiliated.......covvereeiiiercie e
Publicly traded equity securities (excluding preferred stocks):
331 AFIIEE. ...
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated.
Other equity interests including tangible personal property under lease:
351 AFFIIATE. . ...
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL ..ottt nas
4.3 Single family residential Properties...........cceeevevvevererreveresieeeeses s
4.4 Multifamily residential properties...........ccccvveeerrivereieisesiecsee e
4.5 COMMErCIal I0NS.........cvueiiieeririiietircierisene e
4.6 Mezzanine real estate 10aNS..........c.ovrrerrecenrireineeeseeeese e
Real estate investments:
5.1 Property occupied by COMPANY..........ccuriieniereieirncneieeeiseeseese e
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccoevrrrenrnensininerens
Property held for sale (including §......... 0 property acquired in
Satisfaction Of AEDE).........ccrveeiereeee et
Contract loans.

33

34

35

5.3

DEIVALIVES. ......vecviviiiisiee ettt
ReCeivables for SECUMHES. .......ciurrireiiiieieeiee s
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments...........cccccoevevieveniciennnns
. Other invested assets
. Total invested assets

................ 6,147,242

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

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

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

................ 6,147,242

XXX

................ 6,147,242

XXX.

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

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

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

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

Sl101




Annual Statement for the year 2012 ofthe  INFiNity Casualty Insurance Company

10.
1.

© © N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

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

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

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

Current year change in encumbrances:

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

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

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

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

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

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

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

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

Deduct total nonadmitted amounts

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........c.evurrieirriirrirrinisressiseiesssss et ess s essssssssessessans
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cvuerrririnrieinenrieieesessesssssssesssssse s sessessssssessesssssssssessns

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccoceieiiirireiieiisie e

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

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

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

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

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

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

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

Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN T1.. et
10.2 Totals, Part 3, COIUMN 10.......c.ouiuieieecteie ettt st b s saes

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

Statement value at end of current period (LiNe 13 MINUS LINE 14)........coiiiiiiiieiesieie sttt sttt s st ns et

S102




Annual Statement for the year 2012 ofthe  INFiNity Casualty Insurance Company

© ®© N o

10.

1.
12.
13.

N

Eal S A

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

Cost of acquired:

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

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

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

Accrual of discount

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

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

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

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

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

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

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

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

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

7,555,845

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

4,317,217

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

2,965

Unrealized valuation increase (decrease):

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

0

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

40,859

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

4,469,843

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

25,023

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

Deduct current year's other than temporary impairment recognized:

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

0

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

7,422,020

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

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

7,422,020
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Annual Statement for the year 2012 ofthe  INFiNity Casualty Insurance Company

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. ..0,147,242 | ..... 16,220,456 ..6,147,228 | ..... .6,141,000
Governments (Including all obligations 2. CANAGA. ... | e | et | eressses ettt etns | sresens ettt beee
guaranteed by governments) 3. Other COUNMMIES.....c.oviiiieis | ereieiiiiiisiisisissesessssiesiens | eevessessssssssssssssssesssssseseses | oeressssssssssssssssessesssssssesesons | arossssssssesssssssesssssnsessessnsnes
4. Totals............. ..6,147,242 | ..... 6,220,456 ..6,147,228 | ..... .6,141,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. .o | i 958,681 | .ovvrrerereran 1,102,661 | oo 977,219 | ool 925,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtAIS.....cereicreieiieiiiiiieiiens | ereiieiisisseiesssissenesssiesiens | eerissssssssssesssssssesssssssesesss | erissssssssessessssessessssansessesans | sroessssessesstentesessstensesssanes
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...cscrerresecesrinneies | v 316,097 | .o 331,659 | s 339,561 | ..o 300,000
Industrial and Miscellaneous and Hybrid 8. UNIEA SEAtES ... | e | eevetsssss s sssessssssseseses | eevessisssssssssssssessessssesseseesens | sreesssssssesssessesessssessesssenes
Securities (Unaffiliated) LT 07 4 o 1O oo PO OO O T PO oo TP BUSOT TR
10. Other COUMIES......ucureruirres | crerrereenmssnneesisssssssssesnes | eesssensssnesssenssssessensssssssnnes | eesesssssssssssssessssnssssssssnnene | eosmessssessssssssssssnssssnsssnsees
11, TOtalS. v | e 0 | s O R [0 PR 0
Parent, Subsidiaries and Affiliates 12, TOIS....cvevirisericsriisesiinnies | eresresesensnssnsssesssssssssssnes | eesssenesssessssnssssesssensssnsssnnes | eesesssssssssnsssesssenssssenssonene | cosmessssessssssssssssnssssnssensees
13. Total Bonds......ocueresmsmssssae | covvveinriiinsniiens 7,422,020 | oo, 7,654,776 | oo 7,464,008 | oo 7,366,000
PREFERRED STOCKS 14, UNHEA SEALES......vvveeecrires | coveerierieeriseeirssieseiens | cessessseessesssessssseessessiens | srseessssessssssessseensessssees
Industrial and Miscellaneous (Unaffiliated) 15, CaANAAA. ... veeeceieecireieis | et srenesseessenes | ceseesesesee st st st st entnsnes | setessestene et
16. Other COUNMMES. .......cvriniis | v | o | sesiessisss s
17, TOtalS. o ove e | e seesesnesnena (01 P [0 P 0
Parent, Subsidiaries and Affiliates 18, TORAIS.....oeeierieriininiiniienis || o | crbess s
19. Total Preferred Stocks...... | oo 0 [ oo 0 [ e 0
COMMON STOCKS 20. United SEALES.......cvvrrvricrins [ [ e | s
Industrial and Miscellaneous (Unaffiliated) 21, CANAMA. ... ceerereririees [ e | sttt esies | retesses sttt
22. Other COUNTIES........cooiiiies | eriiiriiniiniieiieiieiieiisiies | e | sosississsssssesssssssesssesssesneas
23. Totals......ovrerereircreinins | v [0 [0 0
Parent, Subsidiaries and Affiliates 24, TOtalS.....coooieiisiniii | e || s 586,482
25. Total Common Stocks.......| oooevvvvcriiiieiiiccinanad {0 O [0 586,482
26. Total StOCKS........covevvereeies | corveriiieiriiieeieceeieinad 0 | e (U I 586,482
27. Total Bonds and Stocks.... | .......cccccenennene. 7,422,020 | oo 7,654,776 | oo 8,050,490
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

1.6 Class 6
17 TO IS v

2.1 Class 1

All Other Governments

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

3.1 Class 1

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

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

U.S. Political Subdivisions of States, Territories and

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

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 Class 1
5.2 Class 2
5.3 Class 3
54 Class 4
5.5 Class 5
5.6 Class 6
5.7 Totals...
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

6.

Industrial and Miscellaneous (unaffiliated)
8.1 ClASS Tt
6.2 ClaSS 2.ttt
6.3 Class 3
6.4 Class 4
6.5 Class 5
6.6 Class 6
6.7 Totals

........................... 0.7
........................... 0.0

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

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

Parent, Subsidiaries and Affiliates
8.1 Class 1
8.2 Class 2
8.3 Class 3
8.4 Class 4
85 Class 5
8.6 Class 6
8.7 TOtAIS. ...t
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total

NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 Class 1
9.2 Class 2
9.3 Class 3
9.4 Class 4
9.5 Class 5
9.6 Class 6 .
9.7 TOAIS...cooeeere bbbt | fenteneneineees 544,860

9.8 Line 9.7.35 8 % 0Of COL B.....couvverriieiesssiirssississsssiessssssssssssnnss | svsesssssssssssssssssenes 7.3
10. Total Bonds Prior Year
10,1 ClaSS Tttt stesssses | sebssaesaessans 2,410,483 | ..ccoveenne. 4,230,361 | ccoocererernen. 965,230 | ..ovveeiererreeierseins
10.2 Class 2....

10.3 Class 3
10.4 Class 4
10.5 Class 5
10.6 Class 6
10.7 Totals . . .
10.8 Line 10.7.a5 8 % 0f COl. 8......oveieeieiiesiisisississiesi e sssiesssssenes | svsesssssessesssssssssas A I B | e T e .
1. Total Publicly Traded Bonds
11.1 Class 1
11.2 Class 2
11.3 Class 3....
11.4 Class 4
11.5 Class 5
11.6 Class 6
T17 TOMAIS ..o
11.8 Line 11.7asa % of COl. 6.....c.cvvvveererrrne
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9
12. Total Privately Placed Bonds
12.1 Class 1
12.2 Class 2
12.3 Class 3....
12.4 Class 4
12.5 Class 5
12.6 Class 6
12.7 TOMAIS......oveeeceee et
12.8 Line 12.7asa % of Col. 6.......ccoevevverercrnnns
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9

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

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

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

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

—_
o
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Annual Statement for the year 2012 of the Inflnlty Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Ca

Maturity Distribution of All B
1

rrying Values By Major Type and Subtype of Issues
6 7

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

1.1

1.2
1.3
14

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

................ 5,714,856

2.1

22
23
24

All Other Governments

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

3

3.2
3.3
34

U.S. States, Territories and Possessions, Guaranteed

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

42
43
44

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

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

5.1
52
53
54
5.5

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

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

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET ODlIGAtIONS.........covvieiiiiireiceee e
Residential Mortgage-Backed Securities.........ccocvierereirenicieienennes
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities...
T0tAIS. ..ttt

71

72
73
74
75

Hybrid Securities

Issuer Obligations

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

8.1

8.2
8.3
84
85

Parent, Subsidiaries and Affiliates

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities...
T0RAIS. 1.ttt
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Annual Statement for the year 2012 of the Inflnlty Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 2 (continued)

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6asa
% of Line 9.5

8

Total from Column
6 Prior Year

% frof

9
m Col. 7

Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

9.

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET OBlIGAtIONS. ......rvveeiecereeie et
Residential Mortgage-Backed Securities...........ccooveveeeeeiivceiiiennn,
Commercial Mortgage-Backed Securities..........c.corrurririenrrrerniennenen.
Other Loan-Backed and Structured Securities...........c.ccoceevverniercrnnenn.
TOAIS .o
Line 9.585 @ % 0Of COL B.....c.cvueiiiiiiiiiiisierisi s

................... 544,860
........................... 7.3

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year
ISSUET ODlIgatioNS..........ccveveieiieeiricre e
Residential Mortgage-Backed SeCUrities............cvwereerreereneereiencnenns
Commercial Mortgage-Backed Securities......
Other Loan-Backed and Structured Securities
TOtAIS ..
Line 10.5 as a % of Col. 8..

111
11.2
1.3
114
1.5
11.6
1.7

Total Publicly Traded Bonds
IssUEr OBlIGatioNS...........cccveevivrireieieiecee e
Residential Mortgage-Backed Securities.........cc.ocvvevereveeresinienennns
Commercial Mortgage-Backed Securities..........c.covrurrerienienrersineeneen.
Other Loan-Backed and Structured Securities
TOtAIS ...t
Line 11.5a5 @ % Of COl. B.....couverriieiireienceseeesiesiesiesienini
Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........ccovvvvrrrrrrsiennennns

................... 544,860
........................... 7.3
........................... 73

121
12.2
12.3
124
12.5
12.6
12.7

Total Privately Placed Bonds

ISSUET ODlIGAtIONS.........covvieiiiiiieiceete e
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities...........coeovereenrenrererrneen.
Totals....covevierereirienes
Line 12.5 as a % of Col. 6
Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccccvvvrivivririnninnee

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

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

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

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

0.0
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Annual Statement for the year 2012 of the Inflnlty Casualty Insurance 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 valug, DECEMDET 31 Of PHIOT YBAI.........c.ccieiieriieeicteiee ettt ettt seseses | ereetesesssaessssbebessses s e s bessebesennaas 50,229 | oo 50,229 [ ..ottt tenes | bbbttt ettt b b ettt benns | Sebetebesaebe st et et s et et a et s bbbt st bnes
2. Cost of short-term iNVESIMENtS ACQUINEM...........ccviveiicieiicece et s s esseaes | ebsssssebssssbesssseses st e s s bes s s 5,515,223 | oo 5,515,223 | ..ot | eresieies ettt s et sns | ebsebebesrea ettt et s bt s bt e et et en et bnae
3. ACCIUAL OF GISCOUNL.......ooveeieeiiiiiiri bbb | bbbt bbb bbb O T PO OO OO OO
4. Unrealized valuation iNCTEASE (ABCTBASE)...........c.cvrveeeieeieisetesesctesie s st stes et tes s s st s s ssssessssstessessnss | seessesssssssessnsssessssassessassessssssessessnsassenes 0 [ ottt ns | etebeaet ettt a ettt n s et b st ebesntetens | ebessesesasetebassea et s s s e b st sesseaes s ebebenserets | Shebeteteseaet bt e b e s e et bbb a et et es et b e rns
5. Total Gain (I0SS) ON GISPOSAIS........c.evrevieerieiieeresctess sttt sttt s st st s st st s s sss s s s ssessnssstassesassnes | suessessesassessssssesses st eseaseesss s st enses et senen 0 [ ettt st es s sentenes | erteres st ettt ettt es et tenaasens | araesentntese ettt s st n et st saesaes et ensesets | sieteriistesees et st et et a s bt a st ne st
6. Deduct consideration received 0N GISPOSAIS...........ccciucveiiriieiieteerceie ettt s e b sstens | bebsssssebsssebesss s e s st b st es e aees 5,515,684 | ..o 5,515,684 | ..ottt | sresiebes ettt nes | Sessebebasr bt e bbb b et b st b st et e bt nae
7. Deduct amortization Of PrEMIUM............ccviiieieicees ettt ettt sttt s st es s s es e ssssssanans | saessessesassessssstesseses s s s assesse st est s et tenes 0 [ ottt ns | sheseiet sttt et bbbt s s st st besetesess | ebessetesissetebas et et s e ae s s st b essesesesebebensetets | Sbebeteteseaet bt e b s et bt e b st b et et b e rns
8. Total foreign exchange change in book/adjusted CAIYING VAIUE..............c.eveueveveieieses ettt sssssas | sressesessssesessssesse s sssssse s sessesessassenes 0 | ottt eaens | sresees ettt s ettt s st eetebesnresess | ebeeseaesisetebasset et s eae s s st s ssesessssbebensetets | Shebeteseseaee st b s e a s st s st b b rerns
9. Deduct current year's other than temporary impairment rECOGNIZEM. ..........cueuiuririiiirreseeee e esessreesessees | eresreessesssss e sse s sses s sssee st st sessseenes 0 [ ittt ettt sn ettt nsnerenes | ereritiesssessetesseretesseseteneteressnsesesensetennsesess | eressesesssetesansetesstesesassetesensesesssstesenseresss | stesstesesinnetesntetes et et et set et s et et s e et nnnerens
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)........ccoerurrrrrnrireinrineinsiseissinsiiees | evessesssessssssesesssssssssssessssssessesens A9TB8 | oo A9,T68 | oo 0 | oo 0 [ oo 0
11. Deduct total NONAAMItEd @MOUNLS...........c.riiiiiciirereriee bbb | fetbsne sttt 0 | ettt ettt snne | fentessessneenseses et snne st et entes st ensesasnnnnenses | 4eiesssesEensesanEantensesntensenseneeantensee et entesen | frerieeensensesinsantesee st en s s Rt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......iuiiieerisierssiisiersssesessssssesssssssesssssssssssssssssssesss | esssssssssesssnssessessasssssssssssssssssseseas 49,768 | oo 49,768 | oo 0 | et 0 | e 0

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




Annual Statement for the year 2012 ofthe  INFiNity Casualty Insurance Company

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

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



Annual Statement for the year 2012 of the Inflnlty Casualty Insurance Company

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

oL

1 2 6 10 1 Change in Book/Adjusted Carrying Value Interest
8 9 13 14 18 19 20 22
F
0 Rate Current
r Used Year's
e to Current Other Than Admitted Amount Stated
i NAIC Obtain Year's Temporary Amount Received Contractual
CUSIP g Desig- Fair Fair Book/Adjusted (Amortization)/ Impairment When Due and During Maturity
Identification Description n| CHAR |nation Value Value Par Value Carrying Value Accretion Recognized Paid Accrued Year Date
U.S. Government - Issuer Obligations
912828 MT 4 |UNITED STATES TREASURY NOTES.......ooovevvereeerrerrseeresecesereerens | eeveene Lo | eveverionen [eore] | v 294785 | ..o, 100.250 295,738 295,000 MS...... 03/15/2013
912828 NC 0 [UNITED STATES TREASURY NOTES........ccoeuvmrimrverrmrseerensnrisessnees | SDu [ [ [ | 200,813 | 100.470 200,940 200,000 MN...... 05/15/2013
912828 NL 0|UNITED STATES TREASURY NOTES......oooviveerevercrerrseeresrcesereesens | eeveree Lo | eveeerienen [eove] | v 146,405 | ... 103.891 | ..ocvvvvvrnn.. 150,642 | oo 145,000 JD...... 06/30/2015
912828 NP 1 [UNITED STATES TREASURY NOTES........cocosvvmrmrvereresirenveresnesnns | evvnnee oo [rverieniiens [ oo | 45,693 | e 103.660 ... o 07/31/2015
912828 PE 4 |UNITED STATES TREASURY NOTES.......ooovvvverreeeererrseerenncesereesens | eeverne Lo | eveverionnne [eore] | v 495,431 | L 102.547 | .... AO...... 10/31/2015
912828 PE 4 |UNITED STATES TREASURY NOTES........cccoevvmrierverieresiiensereseesnees | SDu [ [ [ | i 143,794 | 102.547 | .... AO...... 10/31/2015
912828 PJ 3|UNITED STATES TREASURY NOTES......ooovivverevercrerrseeresrcessreesens | eeveree Lo | eveverenen oo | oo 28,911 | e 102.946 | ....cvvovreernn30,884 | 30,000 | ceoiiiieeni29,342 [ |17 e [ | e 1378 12,150 [ MNL. 11/30/2015
912828 PS 3 |UNITED STATES TREASURY NOTES........ccccovvvmrerrereriseiiersnrisnssnns | eovene | oo [verieriiens [ oo | i, 303,818 | o 104.950 321,147 306,000 01/31/2016
912828 QJ 2|UNITED STATES TREASURY NOTES........ccocoovurmmmmmemrmrnnnninninnnns | vevnee oo | evvverinens [T | v 279,848 | e 105.454 295,271 280,000 02/29/2016
912828 QP 8 |UNITED STATES TREASURY NOTES........ccocovvvmrerrererrseirersnrisnssnns | eovenee | oo [rverieriiens [ oo | e 40,194 | L 104.454 41,782 40,000 05/31/2016
912828 SS 0 [UNITED STATES TREASURY NOTES........cccoeevrmvirereiereeresnsnsnens | eveenee | oo | eeerenrenes [ o] [ v 90,637 | oo 101.230 91,107 90,000 04/30/12017
912828 SS 0 |UNITED STATES TREASURY NOTES.......ccccovvvmrimrverrerserersnrssnnnnies | SDu [ [ [ | 2,116,741 | 101.230 2,125,830 | coovvrirnen 2,100,000 | ..ooovvvrnee 2,114,646 04/30/2017
912828 TG 5|UNITED STATES TREASURY NOTES......oooververererrerrnmrcesseserenseens | vevenee | oo | eveverinene [ oo | v 39,611 | o 99.400 39,760 40,000 ...39,642 07/31/2017
912828 TM 2| UNITED STATES TREASURY NOTES.......c.ccomvvevrmereeresreneresnsenens | eevees | oo | eveerrienns [eoee | 250,362 | ..o 99.910 | oo 249,775 | oo 250,000 | ..coooerernenne 250,339 08/31/2017
912828 TW 0 |UNITED STATES TREASURY NOTES......ooovivverevercrerrseerenrcessreerens | eeverne Lo | eveverienen o] | oo 30,133 | e 100.330 30,099 30,000 ...30,129 10/31/2017
912828 UA 6| UNITED STATES TREASURY NOTES......c.cccoovierrionrieressresnresnrieniins | eeniees | oo | evveeriinns [ | 1,640,052 | ... 99.660 1,639,406 | ..cocoovrnn 1,645,000 | ...ocoovrennns 1,640,098 11/30/2017
0199999. U.S. Government - Issuer Obligations............ccoiviriiinninsrinnssennssssnisssssssmssensssssssssnsssssssseenns | conrnnnnnenn0, 147,228 | 0o XKKuvviions | vvvvennnnnnn6,220,456 | ooovee...6,141,000 | oo 6,147,242 42,500 | ... XXX [ XXX......
0599999. Total - U.S. GOVEIMMENL.......iviireiriieriniesssnissrsssnssssssensssnssssesssnssssnsssnssnsssssssssssnssensssssenssssesensssssssssnne | eonsnenennns0y 147,228 | e XXX oiirone | vneernnnnnnn6,220,456 | vovvviennnn6,141,000 | oo 6,147,242 42,500 | ... XXX.o | oenne XXXeoooe
U.S. States, Territories & P: (Direct and Guaranteed) - Issuer Obligations
373384 QQ 2|GEORGIA ST 1|.1FE| ...ccec........253,549 | ... 119.545| ...cooerr0rn. 286,908 | .o 240,000 | oo 248,739 [ | e (1,899) | o [ | 08,000 | e 8110 | FAL | 05,0000 | e, 12,000 08/01/2018
373384 QT 6|GEORGIA ST 1 AFE] i 723,670 | ..o 119.088 ..34,250 08/01/2018
1199999. U.S. States, Territories & Possessions - Issuer Obligations. XXX ,102,661 .46,250 | ... XXX...... | ... XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX | s 1,102,661 | oo 925,000 | .ooviniinnnns 958,681 | ..oovvvrerinninreren0 [ ioiiriineenn(6,549) | v [0 [ XXX e XX [ XRX ] e 19,271 | 46,250 | ... XXX.oooot | coeee 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 - Issuer Obligations
37358M CD 1| GEORGIA ST RD & TWY ..ot ssississssennsenes | ....................... 1FE] i 339,561 | ... 110553 cverins 331,659 | oo, 300,000 | .o 316,097 (6,364) Duie | s 1,250 | oo 15,000 06/01/2015
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations. XXX 331,659 300,000 | ..o 316,097 | o0 | i (6,364) | 0 | 0 XXX | XK XK ] e 1,250 15,000 ] XXX | e XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations..............ccouuiiniiniiieiiniiinisnissisnis XXX | i 331,659 | .o 300,000 | ..o 316,097 | o0 [ eiiiieinn(6,364) | o | 0L XXX s [ XXX XK [ 1,250 ] 15,000 ] XXX ] XXX......
Totals
7799999. Total - Issuer Obligations................... XXX 7,654,776 | cooovvnnne. 7,366,000 | ..ooorvennes 7,422,020 | oo |, (13,883) | cooovverriiriiniinan 0 XXX [ s 33,326 | oo, 103,750 | ... XXXoooow. | oo XXX......
8399999. Grand Total - Bonds...........cccovevvrerericerneenn. XXX | s 7,654,776 | .............. 7,366,000 | .............. 7,422,020 | ..cooovvrvvierien0 | s (13,883) | cvvoocvvirrrierina 0 XXX | s 33,326 | ... 103,750 | ... XXX...... | .co.. XXX......
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Annual Statement for the year 2012 of the Inflnlty Casualty Insurance Company

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CUSIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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Annual Statement for the year 2012 of the Inflnlty Casualty Insurance Company

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16

F

0 Rate Per Current Total

r Share Year's Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CUSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./AC.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Parent, Subsidiaries and Affiliates
04772Z 10 0] ATLANTA CASUALTY GROUP, INC.... s | ........ | | .............. 5,000.000 | .o | e | 586,482 0 K 05/01/1977

9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. 0. XXX oo v 586,482 0 XXX XXX
9799999. TOtal = COMMON SHOCK. ...ttt bt | b enes bbbt 0 [ XXXeiioe [0 | s, 586,482 | ..o |0 [0 |0 0 | 0 XXX XXX
9899999. Total - Preferred and COMMON STOCK...........ccuevuiuiieiiiiiriccieiece ettt ss sttt ses e besesasnens | ctevesaesanas 0 ... XXX eovoooe | eeerceeeeeeceeieieieeeenn0 | e 586,482 | .oevevereeieeeeennd0 | 0 | 0 | 0 | 0 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues




14 =

Annual Statement for the year 2012 of the Inflnlty Casualty Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 SS 0|UNITED STATES TREASURY NOTES 05/16/2012 [ VARIOUS.......cooueemiiriiieieetesiseesssssesie st ninens | fonssssesssesssesssenssssssessesssenssenes 2,207,378 2,190,000 | oo 785
912828 TG 5|UNITED STATES TREASURY NOTES 08/07/2012 [ JEFFERIES & CO.....oovuiviiiiierieieessessssissssssssesssesssssisssssssssssssssssssssssssnsss. | esssssssssssssssssssssssssssssssnsssssssssssssssensss | noessenssssssesssessssssnsssessenssensnensn s 01T | ovtiiisiiesiinesnnsseissssiens 40,000 | oo 4
912828 TM 2| UNITED STATES TREASURY NOTES 08/31/2012 | PARIBAS (BNKY) FED........ruuuriuiiierireririeiseisesisessiesssessseessssssesssssssessssessssssnees | sonesssessssssssnsssssssesssssssessssssssssnsssesssenes | nosnsesssesssesssnssssssssssessesssssesensses 2005802 [ ovverseeesessserssnsssnesssenssssesns 250,000 | ooooverrrircerceienienns 17
912828 TW 0|UNITED STATES TREASURY NOTES 1110772012 | BARCLAYS.......ouiiiiieiieiiseiie ittt st sss s isssssnses | cosnsissssssssiessssssnsesssssssssesssesssessssnssonns | snesssnessonsssssssssonsssnesssnssessenseonnssse g0y 183 [ roviiineiserisseseessssiseenns 30,000 | v 5
912828 UA 6| UNITED STATES TREASURY NOTES 12/13/2012 | DEUTSCHE BANK .....cotiutiiuiisinienescesssnisssnsens e senssenisssessenssns st sensssesssnsssnnss | coressssssssnssnssessssenssssssssssssnssnn 1,640,052 | ..o 1,645,000 | oo 396
0599999. Total - Bonds - U.S. Government.................cccceveverrrnnnnnn. 4,167,536 1,207
8399997. TOHAI = BONAS = P 3.8 E R0 oeEEEEE LA f L0 E e 4,167,536 | ..oy 155,000 | v 1,207
8399998. Total - Bonds - SUMMANY HEM fTOM PAM 5.ttt s et se et ettt setessess et essesessessetass  fetsetssessesssssssasses et aesaeseeseeeesesee s et seE e s eeseesee et eeEee s et s et e s ee et et enbenses et et st ensesnssntas 149,681 | ..ooovveveceeecceceeeeeceeeene 150,000 | e 63
8399999. TOHBI = BOMAS. ..ttt E LR R e0E e fE LR E LR s AT217 |, 305,000 | i 1,270
9999999. Total - Bonds, Preferred ana COMMON STOCKS........vieiiiieteieitetitietet et et et etesteetetetestetessstetesstetesassesessssesesssetesassesesesasasaes  s1etesssssssessssesesassssesassesesessssesesassesesesesesesaeseees s setetaseaeses e se st s sesed e et et es et edesee Aot et eesehetes et et es et et et e seh et e ettt eAeted et et et snsntebananastas 4,317,217 | oo XK e | ettt 1,270
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Showmg all Long- Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

1 2 3 4 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 Bond
o Current Book/ Foreign Interest/
r Prior Year Year's Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Value (Loss) (Loss) (Loss) Received | Contractual
CusIpP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. 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) Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912828 AJ 9|UNITED STATES TREASURY NOTES.........ccccoouc.. o | 08/15/2012. | MATURITY ...oovvvrririreineiinerineies | oo 2,305,000 08/15/2012.
912828 LM 0|UNITED STATES TREASURY NOTES.........ccccoouuu ... | 05/14/2012. | GOLDMAN SACHS........cocoomivrernne | o 25,105 09/15/2012.
912828 LR 9|UNITED STATES TREASURY NOTES... 1| 10/15/2012. | MATURITY ...otvvririreineiinerinnies | oo 25,000 10/15/2012.
912828 MG 2| UNITED STATES TREASURY NOTES... ... | 05/14/2012. |NOMURA SECURITIES.......ccccoovvee | covmrrrmrirnrirerieninns 35,282 01/15/2013.
912828 MT 4|UNITED STATES TREASURY NOTES... ... | 05/14/2012. | MORGAN STANLEY. 90,875 . 03/15/2013.
912828 NC 0|UNITED STATES TREASURY NOTES ... | 05/14/2012. | GOLDMAN SACHS.... 70,812 ..70,000 05/15/2013.
912828 NP 1|UNITED STATES TREASURY NOTES... ... | 05/14/2012. | JEFFERIES & CO 52,135 ..50,000 07/31/2015.
912828 PE 4|UNITED STATES TREASURY NOTES... ... | 05/14/2012. | JEFFERIES & CO....coecoovvvvvrinrienns [ e | s 1,011,813 985,000 10/31/2015.
912828 QF 0|UNITED STATES TREASURY NOTES... .| ... | 06/20/2012. | JEFFERIES & CO......oovvvvrrvrrirneins [ v 26,366 | ...cooonen. 25,000 04/30/2016.
912828 RM 4| UNITED STATES TREASURY NOTES.........cccco.. ... | 05/14/2012. | JEFFERIES & CO....ccooovvvrvvvivrincns [ e 35,588 | ..o 35,000 10/31/2016.
912828 RU 6| UNITED STATES TREASURY NOTES.........ccocoene ... | 05/14/2012. | JEFFERIES & CO 40,430 40,000 11/30/2016.
0599999. Total - Bonds - U.S. GOVEMMENL......oiiiiiiiiiiriirisiiisiiiseni i eoenssenisseens [ 3,718,406 .3,685,000 | .......3,746,752 | .........3,683,951 | ..o | i (4,654) | o0 e (4654) [ 003,679,300 039,108 039,108 | L 111138 XXX......
Bonds - U.S. States, Territories and Pc
373383 RM 2| GEORGIA ST... | | 05/01/2012. | CALL FOR REDEMPTION......cccoovr | wonrnrriiinniisisninns 600,000 600,000 | ........... 643,584 603,527 | .ovovvieeiiiiian | e (3,527) | ovevvirnriniinins v [KXY40] Y IR 600,000 | .cooovovnnenns [ e |0 | e 15,000 | 05/01/2017
1799999. Total - Bonds - U.S. States, TErrtories & POSSESSIONS. ... ...uiriireriirririns oirssissssmsiesssssesssnssssssssss s ssnsssssssnssssssnsssssssesssssssnes | sesssseend 600,000 | .......... 600,000 | ......... 643,584 603,527 0 [ s (3,527) | v 0 [ (3,527) [ oovvvirnnennd0 |, 600,000 | ..ot (V] [ 0 |0 | s 15,000 |..... XXX......
8399997. Total - Bonds - Part 4 4,285,000 | ........ 4,390,336 | ........... 4,287,478 | .o (8181 [ eiieenl0 (8,181 |0 4,279,300 0] 10l 39,108 .l 39,108 e 126,138 |..... XXX......
8399998. Total - Bonds - Summary Item from Part 5. ..150,000 | ........... 149,681 ..350 | ... XXX......
8399999. Total - BONdS.......cccovveiiiniiniiniiinciines 4,540,017 4287478 | ivieen0 [ ieen(8,175) | iiivieenn0 e (B175) [0 | 4,428,987 |0 | 0.l 40,859 | .......40,859 | ... 126,488 | ..... XXX......
9999999. Total - Bonds, Preferred and Common Stocks 4,540,017 A28TAT8 | a0 | (8175 | 0 [ (8,175) | 0] 4,428,987 | 040,859 ] 40,859 126,488 | ..... XXX......
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Annual Statement for the year 2012 of the Inflnlty Casualty Insurance Company

SCHEDULE D - PART §

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Full
5 6 7 8 9 10

y DISPOSED OF During Current Year

1 2 3 4 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received | Interest
CUSIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized | (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
912828 SC 5|UNITED STATES TREASURY NOTES................. ... | 02/23/2012 | VARIOUS........oovvverireirneiriniins 05/14/12012 [ HSBC........oeververrrnercnrireeineens | rerrinnen 110,000 | i 110,184 | o 111,081 | i 110,175 | | e [(C)]
912828 SJ 0|UNITED STATES TREASURY NOTES.........ccocooue ... | 03/21/2012 | BANK OF AMERICA NA............. 05/14/2012 40,376 | 39,512 | | i 15 [,
0599999. Total - BONdS = U.S. GOVEIMIMENE. ...ttt sisss eoeissts st bbb .149,681 ..151,437 .149,687 6 .0
8399998. TO1AI = BOMAS. .ttt R 149,681 | .o 151,437 149,687 6 .0
9999999. Total - Bonds, Preferred and COMMON STOCKS. .........c.cviiieiiiiiiiciiiiiis ceteteteteet et ettt s sttt et s et et s et et b s st s s et et b s aebes s sea et s setebes e s et es e sebebesse s et s st et es s astesansntesesnsetasnnnns | enesesesans 149,681 | ............ 151,437 | oo 149,687 | .cceeernnnd 0 6 .0




Annual Statement for the year 2012 ofthe  INFiNity Casualty Insurance 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
CusIpP 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
Common Stocks - Other Affiliates
04772Z 10 0| Atlanta Casualty Group, Inc i | ..NO .5,000.000
1799999. Total - Common Stocks - Other Affiliates. (O RO | | O )
1899999. TOtAl - COMMON SHOCKS. ...ttt sttt | eniseenssnisnssnssenssneneeee 0
1999999. Total - Preferred and COMMON SEOCK...........covuiireiriiieieieieieseie ettt 0f..
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: $.....6,802,112.
2. Total amount of intangible assets nonadmitted $.......... 0.

1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CUSIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2012 of the Inflnlty Casualty Insurance Company

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

Showing all SHORT-TERM INVE
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
262006 88 5|DREYFUS GOVERNMENT PRIME CASH MGMT...... | .o | 12/31/2012. | THE BANK OF NEW YORK MELLON...... | ...... XXX..... L B9,768 | s s [ [ | 49,768 | ..o [ | e 0.000 | ...... 0.000 [ MON.. [.oveiirmrinmrinnnes i
8999999. Total - Class One Money Market MULUAI FUNGS................oivriierieeiieivessieesseesi et sese st ess e s s bbb s aes s sesenes ...49,768 0 0. .0 49,768 0 XXX ] e 0 0
9199999. Total - Short-Term Investment: ...49,768 0 .0 49,768 0 . XXX.. 0




Annual Statement for the year 2012 ofthe  INFiNity Casualty Insurance Company

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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



Annual Statement for the year 2012 of the

Infinity Casualty Insurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
The Bank of New York Mellon e NEW YOrK, NEW YOTK.......ccoiviierereicieieiieeieiereceeseeeesesse s | cveveneenns 0.010 T e | e XXX
0199999. Total - OPEN DEPOSIOTIES. .. ..o cerererreeeeeeseeteseeeesseees s eeseesee s e e seseeses e et sesee e et ees et st ensee st ansenssenees XXX [ e D T I 0 [ XXX..
0399999. Total Cash on Deposit. XXX... 0 | XXX..
0599999. Total Cash XXX... 0 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 4. April 7. July. 10. October. 2,109,188
2. February 5. May. 8. August 2,100,000 | 11. November.
3. March, 6. June 9. September. 2,100,000 | 12. December.

E25
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Annual Statement for the year 2012 of the Inflnlty Casualty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 2012 ofthe  INFiNity Casualty Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMA. e AL | s | s | eriesi et | erieni st enes | cress et et | nereene e
2. Alaska.... B s | bbbt | eresent ettt | cheeree ettt ens | seerest bttt | ettt nes
3o ANZONA. oecierrereenee A | s | et | Hnsseteen ettt enns | ceesie et entees | sresent et | e nenen
4. ATKANSES......ccorvriercirrinren AR [ i et b et | ebetteb et ettt etns | neeeniet bttt b st nies | ehreeb sttt tns | ceenier et naens
5. CalifOrNIA. ..o dOA | it [ s | rerieni et | ettt renienes | cress e en et | eereees e
6. €0l0rad0. ..o eCO [ iiiiiiiis | ettt | eessenten sttt enrents | sbenteete sttt ens | seesent s | st nes
To CONNECHCUL. ... OT [ iiiiiiis | oottt | Honssserenieninesenssssanntenss | cesessessessensessensnesentens | sresessernss e s enerenie | feerens et nsnes
8. Delaware... D | et | e | e | e | e
9. District of Columbia.................... DIC | cooiriiiiie [ erereeiere ettt | sesenten st enies | estens et enienies | eriensner et | cereri e
10. e st enssns | ieestienss st ssenss | eessenssesst st esssnnte | seiienes et | ettt ees
1. . | Property and Casualty............cocoveereureneenineereeceeeneens 34,884 | .o 35,891
12, HAWEIL v HE s |t | Hienssenss sttt entenns | eessensss et sssnntse | seisenss sttt | ettt ees
13, 1A8N0. e D s | bttt | Heents ettt eens | eessens ettt | erbsrees sttt | ettt
T4, TINOIS ... L | s | bbbt nens | Shenieb ettt nens | ettets ettt s | eereb ettt | et
15, INGIANA....coovcicrrcrereeendIN | i | bbbt | ebieni ettt | etient st st sbnnienes | chessett et | bt
16, 1OWAL.iiicicirnnnnd A | s [ o e | e | e | s | e
17.  Kansas... eetrtrree | bbbttt | Lenesent et enes | chent bbb ent s | srerest bt | et
18, Kentucky......ocovveevievereiernciniinnnns KY [ et | ottt enens | sieeseb ettt | eetetsen ettt enienns | eeebestens et eie | oeter ettt
19.  Louisiana LA | s | ettt | enesent b entenes | chent et entens | aeesent et | e inen
20.  Maine ME | o | s | seseni e | et | e | e
21.  Maryland D | coeeirre [ ettt st ns e tentensenn | eesestessessetantestessnsetanas | entesesstessessesntentensenns | neseesensessetantentesaesetenaes | eetesesnsensent ettt enaenaes
22.  Massachusetts... MA | o | s | sesenb e | ettt | e | e
23, MIChIGAN. ... M | e ettt sttt ettt ntens s etents | eesetesentessessetantentesetns | stessessesntentesesnsensantens | fetensessessesntentesiesstant | ersessetenaanteset et enaentenan
24, MINNESOtA. ... N s | e[ ereseni et | et | e | e
25.  Mi pi cerrmnereneennnnennene VIS it | ettt | Hbient e sttt eens | eetsest ettt | setseees ettt | Hheeti et
26, MISSOUI...c.cveveeeriererireeneeeedMO | s | e[ ereseni e nntenns | et niens | sres et | e nes
27, MONEANA. ..o VT s | bbbt | nerent bbbt | chest ettt ntens | aeesesb ettt | e
28, NEDIASKA.......coeverrrirrererennedNE | s | oot | ereieni e nntenns | ettt eniens | et | e nines
29. Nevada . | Property and Casualty............cccoceeeirinieniniereeieeieeens 200,104 | ..ooorenns 200,940
30, NEW HaMPSAINE. ... dNH i | ettt sssenanins | sesebssenssnssessesasssnsessennns | censsessesessssessesesssansens | revessessessnesessssansessenees | essessesnssassessenseenssensenne
31 New Jersey. M e | ettt b et s et en st snsnte | ebsesietentestesnsentessesets | sesestessesntestensesntantentes | seesentessessetententessenntens | saesiesesantesaes et ensentesaees
32, New MexiCo.......cocvvrererreuncenenne NM |...... B.... | Property @nd CaSUAIY............coeuiuirririeireirceieiseeseiseeieis e eesesssssssesssanes | creesesnsssssssssesesnsssssesnes | reessssssesssssssnssessesnesaces 109,417 | oo 112,802
33 NEW YOTK.eeivrincierreeeeedNY s | ot | Hnesent bbb tenns | chest ettt enins | seesent e | e
34, NOIN CarOliNG........ocvececeereeeedNC | s | et | reseni et nntenns | ceeet et eniens | eresest et | e ees
35, NOMH DAKOLA. ... veereecvrcrierirsdND [ i [ ekttt | ehiieeb ettt | Sreei ettt eees | eestene ettt | aeeseib ettt
36. . | Property and Casualty............cocoveeeirereenineererceeeneens 2,114,646 |....cccooeenn. 2,125,830 [ oo | e
37, OKIANOMA. ..o dOK [ i [ bbbttt | eeiieebi ettt ns | Sreei ettt anes | eebtene ettt | aeiseess et
38, OrBGON...cuurerrerererremerierreens el OR [ i bttt | cebeeer ettt s | ittt nes | eestens ettt | bt
39, PENNSYIVANIA. ... dPA [ i [ st | s | st | eest et | s
40.  Rhode Island.. e R s | e | ererente e nienrenss | ceeet et eniens | ereress et | e naeees
41, South Carolina..........ccoeevevrerend SC [t | rerrerree e bbbttt | sttt ens | ettt entes | seerent et | st nes
42, SOUtN DAKOA. ..o eSD | s | ettt | reseni et nntenns | ceeet et eniens | eresenteer et | e nes
A3, TEMNESSEE. ..o TN [ i [ ittt | seisesssees et enss st sins | srnssseess sttt anes | eestenss et enste | seisenss st
B4, TOXAS.eeueveereerereeernenineesseriennens LK [ ot [ oottt | debeeen ettt ns | Hrents sttt nes | eestens st | bt
45, ULBN. e dUT i sttt | setsesbi sttt ssns | srnsssse sttt anns | eestesss et enst | seisenss ettt
46. VT | s | ettt | Hiseetseees ettt ens | eessees ettt nnnes | aresees ettt | sereet st
A7, VIRGINIA. o VA s | st | enes st | e | et | e
A8, WASKINGLON. ...t WA | e ottt s bbb s st s ettt st ensessetentes | eesetesentessessetententesnnns | stestessesntentesaesntentantens | fetensessessnsntentenietntent | essessesenaantes et enaentenan
49.  West Virginia.. L O OO PO OO OO OO OO [OOSR
50, WISCONSIN. ... W s | ettt | Heteseniessensnss st nntenes | cheestensess st st eniens | seesesteer et | e bbb nes
510 WYOMING...ooiviieinininireneeed WY s | bbbt | Henes st | et | e | s
52, AMEIICAN SAMOA.....cvueirrreeerrsdAS [ ottt [ ittt bbbkttt | ehbieeb it b et ns s | Shenii e es ettt enes | eestens ettt | seesees st
53, GUAM. i OU [ i ittt | setsesbi ettt ssns | sreesise sttt anes | eestess ettt | seisenss et
B4, PUBHO RICO....cuuvvureerierieersedPR | i bbbt | ehbseesses b ees s issensns | Sbenssseesess sttt ensseees | eestenss ettt | seesens et
55, US VIFGIN ISIANGS........cvvvvvvrerrercee VI [ it [ enir | sebeenbies et nbies | seenie it nernes | eest et | e
56.  NOMhern Mariana ISIANGS.........MP [ c..oiiiiiis [ ittt entn | eebseesses b esssness s issensns | Sbeessseesess et ntenssaees | eestiess ettt entn | seesens st
57, CaNAUA.......cverierierieriee e CAN [ i et | sebeeebi ettt | srenie et enes | eert et | e
58.  Aggregate Alien and Other.......... OT | e XXX o [ ririeiririereeeieseesrseeenseesseseesssnsssssess XK s nsens | oeees 0 0 0 0
59.  Total...ccoowwunes XXX [ e XXX oo 2,114,646 | ......ccoovvveeee 2,125,830 | oo 344,405 | .....oovvevrrnnes 349,633
DETAILS OF WRITE-INS

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

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

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ XXX | s KKK s | s 0 0 0 0

E27
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