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Annual Statement for the year 2012 of the Triumphe Casualty Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. trEaSUrY SECUMEIES. ......oevveveeeireieieisieiee et sseesssensesess | svsessessssessesnnns 35,038 |............ (015 I I 35,038 ..o | e 35,038 |............ 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.eeveeererrerens | woervereneennns 1,525,193 |............ 55 | e 1,525,193 | .o | e 1,525,193 |........... 55
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | woevvereirennnn 1,005,790 |............ 3.6 | e, 1,005,790 | ..ooovoevireieieieieiees | e 1,005,790 |............ 3.6
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccoevevceiverieceniiens | v 3,666,225 | ... 13.3 | 3,666,225 |...coevireereieriereiens | e 3,666,225
1.43 Revenue and assessment obligations . 17,047,398 17,047,398
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccoocovivminns | corvvrrivniinnnnns 614,947 |............ 22 | s B14,947 | oo | e 614,947 |............ 22
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceeovvnrirvennes 663,384 |........... 24 | 663,384 | ..o | e 663,384 |........... 2.4
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

. Total invested assets

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
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 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:
5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including §......... 0 property acquired in
satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

3.3

34

3.5

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

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

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

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

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

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

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

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

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

............ 0.0
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Annual Statement for the year 2012 ofthe T FiUMpPhe Casualty Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

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

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9

6
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL.........eeveisvicii sttt £ sS4 1R s bRt bRt bbbttt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (10ss) 0N disPoSalS, Part 3, COIUMN 19........c.civiiieiiiee sttt sttt sttt a bbb s s sese ettt n st banee
Deduct amounts received on disposals, Part 3, COIUMN 16............cceviieiririeeieiiereeesce sttt sa st b st s s ae st estes st en s s sananes

Deduct amortization of premium and AEPIECIAHON. .........c..cviveieie ettt ettt s bbb s bbb es st s e sae s bt es bt nes

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccvveririirrireieiiereeeee ettt
Deduct total NONAAMILEEA BMOUNES..........c.cvivieeieictee ettt sttt et s st s bbb et et s bbb es bt s s e sassntanes

Statement value at end of current period (LiNe 11 MINUS LINE 12)......uoveriririnrirririssinsesisessssesesssessssssssssssssssesssssssssessesssssssssesssssssssessssssssessessssssessassanes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PRIOT YN ...ttt s bbb bbbttt
Cost of bonds and stocks acquired, Part 3, COIUMN 7...........co vttt bbb bbb b se et nea

ACCTUAL O QISCOUNL........oucviitiecict ettt s bbb s st s e s A2 s s s s b4 bbb s st s bbbt tns

Unrealized valuation increase (decrease):
A P, COIUMN T2ttt s8££ 8 bbb bbbt

26,888,137

5,036,499

.................. 1,904

4.2 Part2, SECtON 1, COIUMN 15, ...ttt bbb s bbb bbb bbb

4.3 Part2, SECtON 2, COIUMN 13.......coiicicie ettt st bbb bbb s bbb bbb s st

A4 Part 4, COIUMN Tttt bbb s s bbbt bbb s bbb s bbbttt n st

()

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiiiieie ittt ettt a bbb st e bbb s st

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiciciese ettt ettt bbb bbb st s bbb s bbbttt s s bbbt bbb en b et aen

Total foreign exchange change in book/adjusted carrying value:
8.1 P 1, COIUMN 15, bbbttt

44,690

5,182,894

308,839

8.2 Part2, SECtON 1, COIUMN 19........uiiiciciseee ettt bbb bbb sttt

8.3 Part2, SECHON 2, COIUMN 16.........cvuiiireiieiieieie ettt sttt bbbt b st

8.4 Partd, COIUMN 15, ...ttt ettt R bbb bbb bbb bbbt

Deduct current year's other than temporary impairment recognized:
9.1 PAM T, COIUMN T4ttt

9.2 Part2, SECHON 1, COUMN 17 ...ttt bbbt nen

9.3 Part2, SECON 2, COUMN 4.ttt bbbttt nen

9.4 Part4, COIUMN 13 ittt £ttt nn

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cccorererrrriirereieieeesce sttt sesees
Deduct total NONAAMILEEA BMOUNES..........eveieiriieieeis et s bRt s s

Statement value at end of current period (LiNe 10 MINUS LINE 11).....ciiviiriireieiceiccieeeieteiseestes ettt ss st b s sansaes

Si03

26,479,495

26,479,495




Annual Statement for the year 2012 of the Triumphe Casualty 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.. .104,168 105,084 106,278 101,062
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.cooveersrreesssrrersssrrernnees | srveesssseesssiesnnes 104,168 [ ..o 105,084 [ ..o 106,278 [ ..o, 101,062
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oovirnrniisinrsnienns [ o 1,005,790 [ .o 1,022,990 [ .o, 1,063,500 [ oo 1,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cooirenrneieinrsnisnn | oo 3,666,224 | ..o 3873439 | i 3,734,706 | oo 3,375,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.ooocereissrrensssrinssrinnns | s, 19,781,791 [ i, 20,894,923 | ..ooooooiiis 20,271,688 | ..o, 18,796,943
Industrial and Miscellaneous and Hybrid 8. United States........cccoecvevveeees | oerverviiieiieiinas 1,915,794 | oo 2,055,030 | coooorereriiiiiiennns 1,976,281 | oo 1,767,001
Securities (Unaffiliated) 9. CaANAGA......coeeiiieeeieis | e [ e | s niens | st
10. Other Countries.......oouoniones e [, | s
11. Totals ..1,976,281
Parent, Subsidiaries and Affiliates 12, Totals. .o i [ | s
13. Total Bonds.......ooosssreesssseee | o 26,473,767 | oo 27,951,465 | v, 27,152,453
PREFERRED STOCKS 14. United States.......cooccermmerernns [ converrinnneriinneeinnnenn3,730 | 28,268 | oo 8,813
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals..oniiciensiissiin | o 5,730 [ oo, 28,268 | ..o, 8,813
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..cccococovvciviinnnnne. 5,730 | i, 28,268 [ ..o, 8,813
COMMON STOCKS 20. UNited StAtES......cvvvrmrreerirens | nrereiinsnenisseceinsesnisesssss | ereeesisessssessssesssssessees [ eevesnsessssesessessssss s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS...ooisisiisiiiiiss | o) 0 i 0 i, 0
Parent, Subsidiaries and Affiliates 24, TotalS....ooooveriisiicine,
25. Total Common Stocks.......
26. Total Stocks
27. Total Bonds and Stocks....
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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 asa 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 T.oeceerereeererseeenennenessssnsesssenssessssnssesssssssesssnesssos | eesvenenmeneree 1, 109110 | i 38,937 | 8,749 [ 8T8 | e | e 1215170 [ 44 | . P Y O 9.7 | s 1,215,170 [ oo
1.2 ClASS 2.t [ s | srssnsssss s | s [ s | s | 0 [ 0.0 [ | s 0.0 [ | e
1.3 ClASS 3. [ s nenes | srss s | s [ s | s | 0 [ 0.0 [ | s 0.0 [ | e

14
15
1.6 Class®....
1.7 TORAIS. oottt

. All Other Governments
2.1 Class 1
2.2 Class 2
2.3 Class 3
2.4 Class4
2.5 Class5
2.6 Class 6
2.7 TOHaIS..cueeictiet et

GoIs

. U.S. States, Territories and Possessions, etc., Guaranteed
3.1 Class 1
32
33
34
35
36
3.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.0 ClaSS ettt ssesssesssessaes | sesssesssessaessssssesssssssessans | eessiesssessses s s ssesssenes | eessessesienes 2,872,198 | cooovevrerrerrane 794,026 | .ooovveerreereereereeerienieens | e 3,666,224 | ....ccoovvrererinn. 133 | oo, 3,105,928 | ..oovvvrerreererris 115 | e 3,666,224 | ..o

2,872,198 794,026 . 3,105,928 . 3,666,224

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 ClASS Moo | crenieeniaenieas 1,846,922 | ................. 2,380,159 | ccoovrrernne, 9,612,595 | ccoovvvrerrae. 1,141,353 | oo 2,010,995 | ..ccooevvnee. 16,992,022 | ..oovovereeereeriennand 616 [ .o 13,953,532 | oo 519 [ 16,992,022
1,014,114 1,775,655 |.... 2,789,768 |.... .3,200,442 2,789,768
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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 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
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 ..o ssenses | essssssies s ssesssnnes | sessessnsinnes 1,813,879 [ oo 101,915 [ [ e | essisesiesinns 1,915,793 [ .o 6.9 | 1,968,086 [ ....ccoovrverrrerrrnnnn. 73 | 1,915,793 [ oo
B.2 ClaSS 2u..cueeeieriieireieieeiee sttt snnes | ctnsinsiesi s s sssssnsenes | setiessiesssenstenstenssesstenstens | seesseessenssenssesssenssenssnssas | srerssinssesssssssssensienssenss | sessenssenssenssenssenssenssenssns | eeensesien et (U 0.0 oo [ e, 0.0 | [ s
B.3 ClASS B...oouvvveeieriiesiessssisss sttt ssss s ssnnss | sesssessssnsssssssessssessssenns | sresssiessssssssssssessssenssans | erssenssensssssssssssessssenses | sersssesssnnsssssss st ssssiens | srensssesssnssssssssnssenssns | sesssessss st (U ST 0.0 [ | e 0.0 [ | e
........................................................................................................................................................................... 0 [eoeeiierieniirennsn0.0 | feesrisesiiscieennn0.0 | | e
........................................................................................................................................................................... 0 [cveiinrinrirennen0.0 | [ ensrseriissiienennn0.0 | e | e

Totals...

1,813,879

1,915,793

71
7.2

Hybrid Securities
ClASS 1.ttt st nan
ClASS 2.ttt an

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. .o
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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 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)

9. Total Bonds Current Year

9.1 ClASS T.eeeeeceeeeeeeeeeeeeeeseeseseesssesssssssessessssssssnsssssssssnsssssesssessnsens | ()eveeerrenni,021,822 | oo 4232974 | .............12,593,457 | ...............1,935,752 | .................2,010,995 | ............... 24,795,000 | .ovoeveeerrrrrerenn89.9 | e XXX e e XXX s [ e 24,795,000

9.2 ClaSS 2.....uvurrerereriesseresessssessesssssssssessssssessssssssssssssssessssssesees | (Qevvereennen 1,014,114 | i, 1,775,655 | o0 | e 0 | 2,789,768 | oo 101 | b XXX e e XXX [ e 2,789,768

7 Totals....ooeerecennes 6

9.8 Line9.7a52 % Of COL B....ucvuveviiieiciiceiecceiseecseesesiesenenns | vesiesssenensssseenens 1803 | ieviiieiiesisisssseenaes

10. Total Bonds Prior Year
101 ClASS Tttt ssesss s ssesanns | evsessessaessnnes 1,566,653 | ..ccovvvvnne. 6,896,496 | ............... 12,958,091 | cvvverence 2,255,684 | ..o | e XXX oo | everreeieece XK s | 00000000 23,676,925 [ ovieie0e088.0 [ i 23,676,925

ClASS 4.ttt
Class5.....

Class 6....

Totals...ocveveeerieereine
Ling 10.7. 858 % 0f COL 8......ovoicese e

....378,346

2

23,750 {....

822,095 |....

..23,750

3,200,442

..23,750

1,968,750
............................ 7.3

...26,901,117

...26,901,117

Total Publicly Traded Bonds

Class 1
Class 2
Class 3
Class 4
Class 5
Class 6

Totals.....cooevveriercinne
Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9

................. 4,021,822
................. 1,014,114

................. 4,232,974
................. 1,775,655

............... 24,795,000
................. 2,789,769

el

1,935,752
0

Total Privately Placed Bonds

Class 1
Class 2

(d

Includes $
Includes $

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

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

.....0 current year, §....

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes $

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

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

NAIC2$§

0;

NAIC 3 $

0;

NAIC 4 §

0; NAIC5S.......

0;

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

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

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

2 3 4 5 6 9 10 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
U.S. Governments
1.1 1SSUET ODIGAtIONS. ......ceorvecvereeeecteee sttt seessssssnsessenns | crerseeseesennens 1,146,040 [ oovoeeceeceeeeeeie [ e | ceererseveesessessessss e | eveveesssssesenssssssssenssnses | evenrsensenseenns 1,146,040 | v 2 | e 2,611,747 | oo 9.7 | 1,146,040 ..o,
1.2 Residential Mortgage-Backed Securities..... .23,071 89,130 |

1.3 Commercial Mortgage-Backed Securities.... N
1.4 Other Loan-Backed and Structured SECUMItIES.........ccovvevvreurerrerersnnens fereieisisssscissssieennes
1.5 TOAIS.. .ottt enssennsennes | crsesiessieenieas 1,169,111

All Other Governments
2.1 ISSUET ODBlIGAtioNS........cccvuvveeieieieese e
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities.............coevevererecrereriens [eorisieiisiscssesean
2.5 TOtAIS. . ovuseiiiesi et enssnsentensns | fessensiessensensinssessantnes 0

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvurieeererieie et
3.2 Residential Mortgage-Backed Securities.............cccoeererserrerrerervneinns
3.3 Commercial Mortgage-Backed Securities....
34
3.5

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtIONS. ......veeececeeieeeieise ettt
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities.... .
4.4 Other Loan-Backed and Structured SECUHES..........ccoovevevererrerieriees | irereniisieiiesisessiesiesssnes | evsresssssessesesssssesessssseses | eressossessesssssssssessssssessns | cromsessessesissessesssssnseseess

4.5 TOHAIS. ..ottt sttt enaentens | enssssesiensnssnseseensaneas {01 RN (O IS 2,872,198 | oo 794,026
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........c.ccoeeun.... ...16,561,595 L A5467.215 | 575 | 16,561,595 | ..
5.2 Residential Mortgage-Backed Securities. 11,209,200 | . .1,686,758 ...1,209,200 |..
5.3 Commercial Mortgage-Backed Securities.... . .. e 0. O [, 0.0 e |
5.4 Other Loan-Backed and Structured SeCUrties.............ceveveveerrereieriens Lo f e [ e | e | ceverisssnes 2,010,995 | .o, 2,010,995 T U O 2,010,995
5.5 TOtAIS...cvuieiiei ettt sss st snn s ensensnnaes | snsessessaseanes 2,861,035 | ..o 4155813 [ .o 9,612,595 | ..o 1,141,353 [ ..o 2,010,995 | ..o 19,781,790 A I B 19,781,790
Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtiONS........cvurverererieierise e

6.2 Residential Mortgage-Backed Securities
6.3 Commercial Mortgage-Backed Securities....
6.4 Other Loan-Backed and Structured Securities
6.5 TOHAIS. ..ottt

Hybrid Securities
7.1 ISSUEr OblIGatioNS. .......cvueveevereieieieiee et
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 OIS, oottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et
8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns
8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHAIS. ...ttt
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Annual Statement for the year 2012ofthe T FiUIMpPhe Casualty 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
Column6 asa
% of Line 9.5

8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET OblIGAtioNS........ovvecveriericie st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SeCUrties..........c..oevvrvrrnrerrerrinnenns
TOtAIS. . veevereeier ettt
Ling 9.585 2 % Of GOl 6.

................. 4,404,602
....631,334

................. 5,386,863
....621,766

............... 1,934,515
1,237

............... 2,010,995

............... 24,295,443
1,278,330

............... 24,295,443
..1,278,330

............... 1,935,752
.......................... 7.0

............... 2,010,995
.......................... 7.3

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUET OBIIGAtIONS.......ovvvecicieieictse et
Residential Mortgage-Backed SECUNtIES..........ccovvverivrieieieieieieiieis
Commercial Mortgage-Backed Securities..............ccouvevveierveeiverernennns
Other Loan-Backed and Structured Securities............cocuuevriuniunrinennn.
TOAIS ..ot
Line 10.5a58 % 0f COL 8.

............... 12,759,932
.................... 198,160

.................. 767,086
............... 1,488,598

............... 25,214,358
................. 1,686,759

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

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

11.1
11.2
113
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.............cruureenrenreneneincneinnes
Other Loan-Backed and Structured Securities
TOAIS ..o
Line 11.5as a % of Col. 6...
Line 11.5 as a % of Line 9.5, Col. 6, Section 9

12.1
12.2
12.3
12.4
125
12.6
12.7

Total Privately Placed Bonds
ISSUET OblIGAtIONS. ......ceurerrerieerereieiie e sssenenns
Residential Mortgage-Backed SeCUrities...........coveerrerereeneereirnincineins
Commercial Mortgage-Backed SeCUrties.............overenrenreneereineeneinees
Other Loan-Backed and Structured Securities
TOAIS .ot
Line 12.585@ % Of COL B......vuurvurerrrineiniiniseiseisiseise s
Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........c.cccvvrivicsicsiinens
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Short-Term Investments

SCHEDULE DA - VERIFICATION BETWEEN YEARS

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOF YEAN. ..ottt sss st sssssssestens | sbsesssesssssesessestesssesessessessssnssesens 18,709 | oveeeeeeeeenetrere et 18,709 [ ittt tesssssens | sresess sttt b s st naes | shaebi ettt bbbttt
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas BT14AAT | oo LT A O DU NPT
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcvevrieieiieisier ettt s e ssssssesssssssenes | evtesssessessssssssse et essssaes s ssaenas 7,622,155 | oo A7 1 1T S DS OO
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 oottt ssrsnees | eeteniese st ese et et estes et tessenesssnssneesssentesesnee | 4ietstessesistantessesetassessss st ensesesaantesessnsensesans | ebiesittentesses et st et s st s s st s bt es et nanes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccvruvrimrirrrrirniinennersinsssesees | cevveenensnssssesssssssssssesesssssesenns 111,001 [ oo 111,001 [ oo 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MiNUS LiNE 11)......cviiiviiiiieeiceiciesceiesiesssssesnesseseneas

.............................................. 1,111,001
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Sch. DB-Pt. A-Verification

NONE

Sch. DB-Pt. B-Verification

NONE

Sch. DB-Pt. C-Sn. 1

NONE

Sch. DB-Pt. C-Sn. 2

NONE

Sch. DB-Verification

NONE

Sch. E-Verification

NONE

Sch. A-Pt. 1

NONE

Sch. A-Pt. 2

NONE

Sch. A-Pt. 3

NONE

Sch. B-Pt. 1

NONE

Sch. B-Pt. 2

NONE

Sch. B-Pt. 3

NONE

Sch. BA-Pt. 1

NONE

Sch. BA-Pt. 2

NONE

Sch. BA-Pt. 3

NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

0L3

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
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./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912828 HQ 6|U.S. TREASURY NOTES 2.875 01/31/2013......cciviiiinriinniienisciinninns |SD.. ‘ | ............ | ...... L 36,799 | ... 100219 oo 35,077 | s 35,000 | ...... 35,038 |..coone (463) 2.875] ... 1.536 | JJuoves [ o 421 [, 1,006 | 02/06/2010 | 01/31/2013
0199999. U.S. Government - ISSUET OblIGAtIONS. .......v.vrireeeisiiriiiersssisesessssissssss s ensessssssensssssssssssenssnsssesens | oersesssssessanes 36,799 | .. XXXoioioon | e 35,077 | .......... 35,000 | ...... 35,038 | .o 0 (463) 0 0 |..XXX........ XXX XXX | e 421 | s 1,006 |..... XXXovoot [ e XXX......
U.S. Government - Residential Mortgage-Backed Securities
38373A D9 4 | GNR 2009-69 PV VADM PAC 4.00 08/20/39........ccovinmriniisniinnsisasiinns | AAAAAAA | . | ............ | ...... L 69,479 | ...... 105972 oo, 70,007 (1,232) [ oo | eerisriisnissinsninees | e 4.000......... 1.697 | MON...
0299999. U.S. Government - Residential Mortgage-Backed Securities. .. 69,479 | .. XXX........ ...70,007 (1,232) 0 0 [..XXX........ XXX XXX...
0599999. Total - U.S. GOVEIMMENL........civiieiieririsseisseisssnsssesssnsssessnssssssnssnes 106,278 | ... XXX........ .105,084 (1,695) 0 0 .. XXXt XXX XXX...
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
93974B ZQ 8| WASHINGTON-REF-C GO 5.00 07/01/2013 |..1FE ....1,063,500 | ...... 102299 . ..1,022,990 .1,000,000 (11,256) 5.000]......... 3.820 | JJ.......
1199999. U.S. States, Territories & Possessions - Issuer Obligation . ...1,063,500 |...XXX........ . .1,022,990 | .. .1,000,000 | ..............1,005,790 | .... (11,256) 0 0 .. XXX...ooo. XXX XXX...
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .. S [P 1,063,500 | ... XXX.ooooor | v 1,022,990 | ..ooovenvveee. 1,000,000 | ..ccovenveee. 1,005,790 | .o 0 (11,256) 0 0 |...XXX........ XXX XXX...
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
044825 BX 4|ASHTABULA SD SRS 2012 4.00 12/01/2023........cocovverervmrrerrmrinrireires [ vveree I AFE | 797,824 | ...... 108.850 | ..cvecvrcirnne 805,490 | ..oovvrircenne 740,000 | ..oovrrirenee 794,026 |........... (3,798) 01/24/12012| 12/01/2013
490278 3J 5|KENT CNTY MI AMT-REF 5.00 01/01/2020.........ccrmvereerrrirnerierinenes | crve I [ AFE ] 1,222,036 | ..... 118.309 | ..ocvvvrinnee 1,283,653 | ..o 1,085,000 | ..ooovvrvnnee 1,205,345 |........... (15,101) 11/18/2011 | 01/01/2020
567423 KJ 6|MARICOPA USD #89 B 5.00 07/01/2019 cre | [ [ 1[.1FE| .................808,515 | ... 114.292| . .857,190 (6,930) 05/14/2009 | 07/01/2019
796269 RU 4 |SAN ANTONIO ISD 5.00 08/15/2021........coomvvemerierirerereesreinnereeninens 15101000 O [ 1|.1FE| .................534,040 | ...... 110573 | . (5,197) 11/22/2009 | 08/15/2021
975672 6Y 7 |WINSTON-SALEM NC REF B 5.00 06/01/2019......cccuivviisiiniinciiniins SD.. [ [ AFE] 372291 | 124.747| . (4,724) 07/09/2012 | 06/01/2019
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations . .. 3,734,706 . ..3,873,439 (35,750) 0 0
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . SRR 3,734,706 | ... XXX........ . 3,873,439 | .. .3,375,000 (35,750) 0 0
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issue
134041 CE 0|CAMPBELL ETC SAN # 1 5.00 08/01/2016. VAFE ] 791,280 | 114555 | . 720,000 (8,308) 5.000 ..3.650 12/04/2007 | 08/01/2016
167664 UU 3| CHICAGO BLDG REF-B 5.25 12/01/2013........covvrirnrreererireisnneiieis [ vvies .|..2FE| ..............1,075,850 | ...... 103.540 | . .1,000,000 (14,880) 5250 ......... 3.669 07/28/2008 | 12/01/2013
167664 UX 7|CHICAGO BLDG REF-B 5.25 12/01/2016.........ccvorvverrrirerrerirnrirenins [ wvenes .|..2FE| ..............1,846,889 | ...... 111.384 .1,700,000 (17,5086) 5250 ......... 4.011 08/26/2008 | 12/01/2016
646136 DY 4|NJTRNFD SERA 5.25 12/15/2020.. AFE ] 1,727,680 e 121.922] . .1,540,000 (15,472) 5.250 ..3.850 03/24/2010 | 12/15/2020
646136 DY 4|NJTRNFD SERA 5.2512/15/2020.. e | DAFE ] i 67,312 | 121.922 (603) 5250 (......... 3.850 03/24/2010 | 12/15/2020
724799 BB 6|PITTSBURGH & ALLEGHENY 5.00 02/01/2022.........ccnvvererrverrcrirenns | covee [ [ 1| AFE| oo 776,719 | L 115.637 | . .1,620,000 (15,654) 5.000]......... 3.687 11/21/2011 | 02/01/2022
915137 E5 8|UNIV TX-REVS F 5.00 08/15/2013 151 1000 O I 1|.1FE| .. ...320,007 | ...... 102.956 | . . ....300,000 (3,454) 5.000]......... 3.788 05/15/2007 | 08/15/2013
917328 PN 0|UTAH ASSOC PWR-REF 5.00 04/01/2023..........ccoormmrrmerirerirnrinriens | cvvene I [ 1 AFE | v 1,150,290 | ...... 118.509 | ...cvovienee 1,185,090 | ..coovvreenee 1,000,000 (9,801) 5.000]......... 3.150 04/11/2012 | 04/01/2023
11506K CY 5|BROWARD PORT-REF-B 5.00 09/01/2019......c.covvvuerererrmeirnerenerinnnes [ woneees . .| .1FE| ...ce........595,848 | ...... 115.895 | . 637,423 | .. ....550,000 | ... ...590,164 (5,234) 5.000]......... 3.752 11/29/2011 | 09/01/2019
29509P JB 6 |ERIE CNTY NY IDA 5.00 05/01/2022 SD.. |.. | AFE] i 607,560 | ... 122.692| . 613,460 | .. ....500,000 | ... ..601,184 |........... (6,376) 5.000{.......... 2.550 04/25/2012 | 05/01/2022
45505U AC 2|INDIANA ST FIN AUTH 5.00 11/01/2013......ccovvereeririenmerierieresneenns | ceveene I [ VAFE ] 970,110 103.697 | ..ovvrerrren 933,273 | oo 900,000 | ...covrvernene 912,030 |..ccovnee. (14,018) 5.000]......... 3.358 08/06/2008 | 11/01/2013
49151E  Z2 2|KY PPTY & BLDGS 5.25 02/01/2019 SD.. |.. .| .1FE| .................880,402 | ...... 121120 . ....780,000 ...845,742 (9,476) 5.250]......... 3.690 02/10/2009 | 02/01/2019
57563R FU 8| MA ST EDU AUTH A 4.60 1/01/2022..........oovoevvrereririesrenssesiesiesnins | oevieas . A|FE] ..........2,976,000 | ... 104.153 | . .3,000,000 | ... 2,978,233 |..ccoovnnee 1,904 | oo | e | e 4.600]....... 4.700 11/18/2011 | 01/01/2022
649083 AA  O|NEW VALLEY GEN | 7.299 03/15/2019.......ccomurmmrirmrerneerneiserrerinnens | crveeee I [ AFE | 229,754 | 120203 | ..oovveerenn 236,251 | 196,543 | i 220,122 |...coone.. (8,562) [ ..vovvrnerrreneireriens | cerrerieeirneerineinnens | e 729 ......... 3.468 05/11/2010 | 03/15/2019
70253Q AH 2 [PASCO CNTY SD SALES TAX 5.00 10/01/2014.......ccovvvvvrmrvrrneivanns | creene . JGAFE| . 644790 | L. 107.482 ..612,391 (6,730) 5.000{......... 3.769 10/11/2007 | 10/01/2014
3128X2 RA 5[FREDDIE MAC MTN 5.30 12/01/2015.........ccvurevereerermneiserierennernennns | ceveee . e AFE] 100,507 | .. 114.020 (3,006) 5.300]......... 1.557 10/29/2010 | 12/02/2015
31331J 7G 2 |FED FARM CREDIT 3.15 01/12/18.......vvviriericirineiseiiseineeiseisseinns | oevenne I [ AFE ] i 87,189 | 111219 v 94,536 | ciiii.85,000 [ oo 86,719 [ e (315) 3150 ......... 2.717 06/30/2011 | 01/12/2018
313310 AW 3 |FED FARM CREDIT 4.15 01/07/2019.......ccovuveerirreieisriserisenrenens | ovveene GAFE ] 22,667 | 117.388 (B40) | evernerrerrerierieres [ e | e 4150 .......... 2.179 08/26/2011 | 01/07/2019
31331X RF 1|FED FARM CREDIT 5.125 02/05/2018 [ESTURTRIRS IO . | AFE] .coc.......875,338 | ...... 120.620 (16,604) 5125 ......... 2.542 08/11/2010 | 02/05/2018
3133XP  CT 9| FED HOME LN BANK 4.25 03/09/2018.........cccovvrermrrrererneirsnnniininns | vrveees I AFE] 43,410 | L 116.798 | .ovvvvren 44,383 | 38,000 | e 42,407 | e (801) [ overrrrerrernriereniene | eererrernsirssirernnines | cereriees 4250 ......... 1.893 09/29/2011 | 03/09/2018
3133XW E7 0|FED HOME LN BANK 2.50 06/13/2014.........ocoomvererrnernerirerineeinnens | cevene | WAFE] 103,037 | 103.173 .103,173 (769) 2500 ......... 1.702 06/29/2010 | 06/13/2014
3133XX P5 0|FED HOME LN BANK 4.125 03/13/2020..........ccocouvvorrimeirnnrennriierirenens | cevene AFE ] e 11,429 | 118.523 ...11,852 (181) | covereerreinerrieriienis [ e | e 4125 ......... 2.211 12/27/2011 | 03/13/2020
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Annual Statement for the year 2012ofthe T FiUIMpPhe Casualty Company

SCHEDULE D - PART 1

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

Dates

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest
5 8 9 13 14 15 16 17 18 19 22
Rate Current
Used Year's Total
to Current Other Than Foreign Admitted Stated
NAIC Obtain Year's Temporary Exchange Effective Amount Contractual
CusIpP Bond |Desig- Fair Fair Book/Adjusted (Amortization)/ Impairment Change in Rate Rate When Due and Maturity
Identification Description CHAR |nation Value Value Par Value Carrying Value Accretion Recognized B./A.C.V. of Paid Accrued Date
3136FP __ET 0| FANNIE MAE 12.00 03/10/2016.......cccovmvnmmmniiirnnisriniiinnienns N 1AFE] i 111,284 | L 104.768 | ...ccooovvvrnnns 115,245 | oo 110,000 | oo (267) 2.000]......... 1740 MS.co | o 678 03/10/2016
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.............cccoeirinerieieinsisseieisnens e XK | i 17,594,585 15,659,543 | ............ 16,561,596 0| (154,434) 0 [0 [ XXX XXX XXX | e 220,030 | ............737,085 | ... XXX...... | cooee XXX......
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3136A0 DT 1 [FNR 2011-77 A SEQ 3.50 08/25/2036.........ccocvvmerererrrerieererisenneninns | eevinee oo [ eornerinnnns [ vens 1| e 7,002 | e 101832 cooovvvrereereen 7,000 | v 8,874 [ 008,956 [ s | s (53) 3.500]......... 2.564 | MON... 08/25/2036
3136A5 BB 1 [FNR 2012-40 PAC 2.00 09/25/40............covvvrmrrermrimereinneiserserinsenens | evvveee [ [ eornernnnns [ onens 1| 23,928 | Lo 102226 | c.oocrvrirnnns 24347 | o 23817 | 23,914 [ [ (19) 2.000]......... 1.857 | MON... 09/25/2040
3137A2 PF 2 [FHR 3766 HE PT 3.00 11/15/20.........covemveereereeesreesnrenseinnesnsenesenniens | evveene oo | eovenriennss | eeee 1] 126,633 | oo 103.709 | . 129,526 (552) 3.000]......... 2492 |[MON... | ... 11/15/2020
31397U RJ  0|FNR 2011-63 MV SEQ 3.50 07/25/24..........cccnvvemreenerinerrerineinsninneins | veeeee | oo | eevrverinnes | eevns 1| o 570,519 | L 105.877 | . 585,124 (5,369) 3.500]......... 1.621|MON... | ... 07/25/2024
31417Y SD 0| FNMA PT 3.50 09/01/2025........cccouviminrerernnessiinninsrsnsssesssssnessessnsssesnnes | aronnes | oo | eoverinnenne | onnes 1] 512,548 | ... 106143 | .o 524,527 | .o 494171 | o (16,787) 3.500]......... 3.992 | MON... 09/01/2025
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities .. .. 0.0, S [ 1,270,523 1,202,400 | ...c.oovee.. 1,209,200 0 (22,779) (U] [P | I I 0.0, SR XXX XXX [ 3,425 | i 40,944 ] XXX ] e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed tructured Securities
924190 EL 1]VT HSG FIN AGY B 4.125 11/01/2042 [ [ Lo [AFE] 2,015,806 | 00 104.900 ] correre2,029,815 | orrrece 1,935,000 | oo 2,010,995 e e 4.125]........3.602 | MN.....
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUNtes. ...........covvrrierieieiriieeisceieieees ....2,010,995 (4,811) 0 XXX XXX XXX...
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........oureeiieinnsinissesserssssssisnis 19,781,791 [0 | (182,024) 0 XXX XXX XXX...
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
039483 AY 8|ARCHER DANIELS 5.45 03/15/2018.........cccrvvrvrrvvrernrnrirnnnerinnnnnenss [evrne [ o | vervvnenns | WAFE | i 82,740 | ... 119.869 (1,931) 5450(......... 2.289|MS...... 03/15/2018
438516 AP 1|HONEYWELL INTL 5.40 03/15/2016........cocererererrrereeeesnrmerrenirnennee | eovvene | [wovevrenns | WIFE | iiiinn.615,959 | Lo 114.420 (13,222) 5.400]......... 2.702 | MS...... 03/15/2016
494368 BB 8|KIMBERLY-CLARK 6.125 08/01/2017........cccomeremrrrreriereneenseiseninnnns | eovnene | [erveeveens | WIFE | iiinn.841,094 | Lo 122484 (16,958) | ..vcvvvrereerreineinens | ceveeriveriieeineeinees | 8,125 [ .00 3.335 | FALL..... 08/17/2017
913017 BM  O|UNITED TECH CORP 5.375 12/15/2017.........oevenvvevrrrerrerencrrennenns | eovvene | [eovervenns | WIFE i 49,748 | L 118.960 | . (1,218) 12/15/2017
17275R  AH 5[ CISCO SYSTEMS 4.45 01/15/2020..........cccomrvrrerrmeerserrennrnernenirsnernens | vevnne | oo [ eevervinen [ WTFE | 21,310 | i 116.117 .23,223 (137) 01/15/2020
38143U SC 6| GOLDMAN SACHS GP 3.625 02/07/2016..........cocevurverirerinnnirnninnnns | onniee | oo | verivsriens | LAFE | iin..365,429 | ... 105846 | ....cvvvvvrnes 386,339 | ..coceeeeernnn 365,000 | 365,301 | i | e (90) 02/07/2016
525ESC_1C 3| LEHMAN ESCROW 12/23/2010..... 1 .0, 12/23/2099
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations..............coveieieireiiiereieiseisiessi e XK e | 2,055,030 | ...cco.een. 1,767,001 (33,556) 0 XXX XXX XXX | . 34,095 | ........... 100,697 |...XXX...... | ..... XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............ciiiiiniiniiiiriiisisiisisssis s e XK | s 2,055,030 | ..o 1,767,001 (33,556) 0 XXX XXX XXX | s 34,095 | ...........100,697 | ... XXX...... | ... XXX......
Totals
7799999. Total - Issuer Obligations..........ccewvveernriarenes T, 0.9, SO [ 24,581,120 21,836,544 | ............ 23,184,442 (1) (235,459) 0 0 ]..XXX........ XXXl XXX [ i 338,582 | .........1,020,432 | ... XXX...... | ... XXX......
7899999. Total - Residential Mortgage-Backed Securities XXX ..1,340,531 .1,268,463 ....1,278,330 (24,011) 0 0 .. XXXt XXX XXX | 3,645 | i 43,586 | XXX [ XXX......
8099999. Total - Other Loan-Backed and Structured Securities XXX . ..2,029,815 .1,935,000 | ... 2,010,995 (4,811) 0 0 .. XXXt XXX XXX [ 13,303 | .o 39,688 | XXX | XXX......
8399999, Grand Total = BONGS............cccrurierieieiiieiieieecesieiss ettt o XK | i 27,951,465 25,040,006 | ........... 26,473,767 ()] (264,281) 0 0 |..XXX........ XXX XXXt | s 355,530 | .........1,103,706 |....XXX...... ] ..... XXX......
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Annual Statement for the year 2012ofthe T FiUIMpPhe Casualty Company

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

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
02005N 60 5| ALLY FINANCIAL INC SERIES G 7.00%.....ccscevrressrincnenes | ........ | | .............. 28.782 | ......... 1,000.00 |...199.094 | ..ooiiiiiiiiiniinns 5,730 |...982.156 | ...cccoorinrrr 28,268 | ..o 8,813 | i | e 2,015 | oo | | seesersenssssennnes | e | o0 | e P5LFE... | 01/12/2009
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........cocovrviiviniinnnns 5,730 |...XXX..... 0 XXX [ XXX
8999999. TOtal - PrEfermed SIOCKS. .........vuivrereiciieiecee e eneennns | avererienineeenaenes 5,730 |...XXX..... 0 XXX ]G XXX
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Annual Statement for the year 2012ofthe T FiUIMpPhe Casualty Company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 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
CusIpP 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
9899998. Total - Preferred Stock from SECHON 1.........cviiiiiiiisiieii s 5,730 [....... P S 28,268 | oo 8,813 [ 2,015 [ i | | | s XXX XXX
9899999. Total - Preferred and Common Stock............ 5730 |...... XXX ecvovoe | e 28,268 | .o 8,813 | ... 2,015 | o0 [ 0 [ 0 | () R 0 |..XXX..... XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.




Annual Statement for the year 2012ofthe T FiUIMpPhe Casualty Company

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

€3

1 2 4 5 6 7 9
CusIP Date Number of Actual Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Interest and Dividends
Bonds - U.S. Political Subdivisions of States
044825 BX 4|ASHTABULA SD SRS 2012 4.00 12/01/2023...... 01/24/2012 | ANCORA ADVISORS LLC 797,824 740,000 [ ..oovvorrirrereeierieerenereeeenieiens 1,316
975672 6Y 7| WINSTON-SALEM NC REF B 5.00 06/01/2019......ccccovveenes .1 07/09/2012 | ANCORA ADVISORS LLC.... 372,291 ...300,000 | ......
2499999, Total - Bonds - U.S. PolItiCal SUDGIVISIONS O SEALES..............ccevieiriiiiieeiircieieetieeetese ettt ses et ve s tesesesaesesseiese etesesasessissesesasasssesesesesetesasaseasesetesesassseasnseeesesasassassssetesenansasassnastessansasanereees 1,170,115 1,040,000 [ ..ooovovrieieiiceeeeceeeee e
Bonds - U.S. Special Revenue and Special A t
29509P JB 6 |ERIE CNTY NY IDA5.00 05/01/2022.... ... | 04/25/2012 | ANCORA ADVISORS LLC.... 607,560 500,000 | ......
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40..........ccovumreiiieiniieiinsieieisssiessessssisesssssesssssessessssesensnes .| 04/25/2012 | ANCORA ADVISORS LLC.... 25,014 24,898
917328 PN 0|UTAH ASSOC PWR-REF 5.00 04/01/2023...........ccoomeemerineemersensssisseesssssssssessesssssssees | nevesssessseenns 04/11/2012 | ANCORA ADVISORS LLC.......ccouivimrimeineimeeiesiiessssissesesssssssessessssessssssssssssins | nevesssssnsenes 1,150,290 1,000,000 | ......
924190 EL  1[VT HSG FIN AGY B 4.125 11/01/2042........cocooreriieiereieiessseissesseseiesississsssssssssniesnes | cvesssesssesans 04/11/2012 | MORGAN KEEGAN & COMPANY ....ccoiiiriiiiiererinsisssnssersssssssessssssssensssssssssssnses | osesessssssenes 2,083,520 2,000,000
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... .. vuruiereesititretateaesers e eests et erseeeesssseseesssssseesesssesessmsee | ferssesessesseseeaseseseeseeseeeesee1eEseEeEEeEseEeEse8 421 e e eE 48 e e s eE e s b en e et ses et ans e er st en 3,866,384 3,524,898
8399997. TOtal = BONAS = PAM 3.t 5,036,499 4,564,898
8399999. TOal = BONGS.........covverreereerieeeeerisniesseesieseeseessesssaesniens 5,036,499 4,564,898
9999999. Total - Bonds, Preferred and COMIMON SHOCKS. ......o.iiiuiiititet ettt ettt ettt sttt stet et essesesseetesesssesesassesessssesesesassesessssssehase  osiesetssssssssassesesesassssssassesetesssesesoeeb et s e sehes e e e et et s s ehed e eb et s ebeben e s et s s sntetanas 5,036,499 | ..o XXX
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Annual Statement for the year 2012ofthe T FiUIMpPhe Casualty Company

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
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
38373A D9 4 |GNR 2009-69 PV VADM PAC 4.00 08/20/39.. ... | 09/20/2012. | MBS Paydown 0.43931981 26,558 | ...ooove. 26,558 | .ooeoerrn27,931 | i 26,734 (325) ((C75) 1 OUORRTON INPRRR 26,558 | ..o [ e 08/20/2039.
38373A D9 4 |GNR 2009-69 PV VADM PAC 4.00 08/20/39.. ... | 10/20/2012. | MBS Paydown 0.41724397 3,863 3,863 4,047 (105) (105) 3,863 08/20/2039.
38373A D9 4|GNR 2009-69 PV VADM PAC 4.00 08/20/39........... .| 11/20/2012. | MBS Paydown 0.39398897 4,070 4,070 4,263 (132) (132) 4,070 08/20/2039.
38373A D9 4| GNR 2009-69 PV VADM PAC 4.00 08/20/39.. .| 12/120/2012. | MBS Paydown 0.3774989............... 2,886 2,886 3,023 (48) (48) 2,886 08/20/2039.
0599999. Total - Bonds - U.S. Government. 37377 | v, 37,377 | oo 39,309 | i 38,066 | ..ooovorrrinnns 0 (609) 0 (609) (] I 37,377 | oo (]} [ 0 [0 [ 883 | XXX.....
Bonds - U.S. States, Territories and P ions
452151 DG 5 | IL ST FIRST GO 5.25 10/01/2017.....cccoovvreversceannes | oo | 10/01/2012. ] Call 100.0...vevieieiniirnenisninserinnes [ osmeseesssnisssisssnsiens | aneenaes 1,000,000 | ........ 1,000,000 | ........ 1,096,370 (20,700) (20,700) | vvvvervrinerns | ennnnneen 1,000,000 [ viiciiiniinein | e [ s | s 55,401 | 10/01/2017.
1799999. Total - Bonds - U.S. States, TEITItOrES & POSSESSIONS..............cccrvuiiiiiies aoveiiieiieseisiseieseieesesiesesssssseseesesessessesssssssssessesesssssenes | evensns 1,000,000 | ........ 1,000,000 | ........ 1,096,370 | ...........1,020,595 | .................. 0 (20,700) 0 (20,700) 0].......1,000,000 |.......0 | iivevcieee0 | o0 | 55,401 | ..... XXX......
Bonds - U.S. Political Subdivisions of States
490278 3J 5 | KENT CNTY MI AMT-REF 5.00 01/01/2020........... | ... | 06/26/2012. | ANCORA ADVISORS LLC......ccoooee [wonrnmrirmninniiinniiinns | oo 1,171,350 | ........ 1,000,000 | ........ 1,126,300 (6,827) | .ooovvvvriniranis [ cevneeeenn 1,118,008 | v | 2000..53,342 | ... 53,342 | .. 33,056 | 01/01/2020.
2499999. Total - Bonds - U.S. Political SUbdiVISIONS Of SEALES.........uuriuiiriiiiiiiiiiis i sesssnnssssssensenes | cvssnees 1,171,350 | ........ 1,000,000 | ........ 1,126,300 0 (6,827) 0 33,056 |..... XXX..ooo
Bonds - U.S. Special Revenue and Special A t
220245 KD 5|CORPUS CHRISTI UTL REV 5.00 07/15/2012........ ... | 07/15/2012. | Maturity 100.0. 500,000 500,000 521,625 502,505 | ...covvrvrvrins | e (2,507) (2,507) 500,000 07/15/2012.
240738 AU 8|DEKALB REDEV-RF-MI 5.00 01/15/2017............... ..|01/15/2012. | Call 101.0 631,250 625,000 | ........... 661,725 631,566 (551) (551) 631,250 01/15/2017.
3136A0 DT 1|FNR 2011-77 A SEQ 3.50 08/25/2036..............cvvn.. .. | 09/25/2012. | MBS Paydown 0.9788772............... 1,730 1,730 | oo 1,762 1,736 9) 9) 1,730 08/25/2036.
3136A0 DT 1|FNR2011-77 A SEQ 3.50 08/25/2036. ... | 10/25/2012. | MBS Paydown 0.74800024 620 620 (9) (9) 620 08/25/2036.
3136A0 DT 1|FNR2011-77 A SEQ 3.50 08/25/2036. ... | 11/25/2012. | MBS Paydown 0.72526334 227 227 ") 2 227 08/25/2036.
3136A0 DT 1|FNR 2011-77 A SEQ 3.50 08/25/2036. ... | 12/25/2012. | MBS Paydown 0.68741161 379 379 (5) (5) 379 08/25/2036.
3136A5 BB 1|FNR 2012-40 PAC 2.00 09/25/40 ... | 09/25/2012. | MBS Paydown 0.99150895. 622 622 (0) (0) 622 09/25/2040.
3136A5 BB 1|FNR 2012-40 PAC 2.00 09/25/40.... ... | 10/25/2012. | MBS Paydown 0.96518708 146 146 0) (0) 146 09/25/2040.
3136A5 BB 1|FNR 2012-40 PAC 2.00 09/25/40.... ... | 11/25/2012. | MBS Paydown 0.95906897 153 153 0) (0) 153 09/25/2040.
3136A5 BB 1|FNR 2012-40 PAC 2.00 09/25/40 ... | 12/25/2012. | MBS Paydown 0.95267291 160 160 0) (0) 160 09/25/2040.
3136FH DG 7 |FANNIE MAE 3.10 03/19/2014... .. 103/19/2012. | Call 100.0......coureereerinerireriirinns [ e | e 1,000,000 5) () ] T O 1,000,000 03/19/2014.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.. ... | 09/25/2012. | MBS Paydown 0.79615819 44,346 (153) (R RN ISR 44,346 11/15/2020.
3137A2 PF 2|FHR 3766 HE PT 3.00 11/15/20.. ... | 10/15/2012. | MBS Paydown 0.59494632 5171 (17) (17) 5171 11/15/2020.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.. ... | 11/15/2012. | MBS Paydown 0.56820967 6,149 (36) (36) 6,149 11/15/2020.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20 ... | 12/15/2012. | MBS Paydown 0.54301575 5,795 (34) (34) 5,795 11/15/2020.
31397U RJ 0|FNR2011-63 MV SEQ 3.50 07/25/24.. ... | 09/25/2012. | MBS Paydown 0.96401919 28,801 (102) (102) 07/25/2024.
31397U RJ 0|FNR2011-63 MV SEQ 3.50 07/25/24.. ... | 10/25/2012. | MBS Paydown 0.91666711 3,247 (25) (25) 3,247 07/25/2024.
313970 RJ 0|FNR 2011-63 MV SEQ 3.50 07/25/24.. ... | 11/25/2012. | MBS Paydown 0.91132874 3,256 27) (27) 3,256 07/25/2024.
31397U RJ 0|FNR 2011-63 MV SEQ 3.50 07/25/24.. ... | 12/25/2012. | MBS Paydown 0.9059748............... 3,266 (29) (29) 3,266 07/25/2024.
31417Y SD 0 |FNMA PT 3.50 09/01/2025..........cocovrvrmrererirncirinninns .. | 09/25/2012. | MBS Paydown 0.56800449............. | ccoeveneernniernerneins | cevrreinns 188,119 | .o 188,119 | 195,115 | 188,135 | s [ s (2,418) (2,818) [ oo | e 188,119 09/01/2025.
31417Y SD 0[FNMA PT 3.50 09/01/2025... ... | 10/25/2012. | MBS Paydown 0.54472533 23,279 (705) (705) 23,279 09/01/2025.
31417Y SD 0[FNMA PT 3.50 09/01/2025... ... | 11/25/2012. | MBS Paydown 0.52028802 24,437 (783) (783) 09/01/2025.
31417Y SD 0| FNMA PT 3.50 09/01/2025.........c.ovveerrnrererrnriarirnnine .| 12/125/2012. | MBS Paydown 0.49417107. 26,117 (885) (885) 09/01/2025.
401905 BS 2|GULF COAST WST AUTH 5.00 10/01/2012... ... | 10/01/2012. | Maturity 100.0. 375,000 375,000 397,058 378,354 | . | e (3,354) (3,354) 10/01/2012.
649083 AA 0[NEW VALLEY GEN | 7.299 03/15/2019 ... | 03/15/2012. | Sinking Fund Redemption 100.0..... | ..ocoveveereneinniinns | crvverereens 21,800 | oo 21,800 | .coovreneen 25,484 ...21,800 (149) (149) 03/15/2019.
924190 EL 1|VT HSG FIN AGY B 4.125 11/01/2042...........coc0euns .| 11/01/2012. | Partial Call 100.0..........ccoverrrrnenes 65,000 | ..o 65,000 | ..o 67,714 | oo 67,714 (2,714) (2,714) 11/01/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special A RS ettt | i 2,959,071 2,952,821 | ....... 3,051,482 | ..ccoonnee 2,969,548 | ..ot [V (14,519) [ ovvvvvnninnnd (V] T (14,519) | oo 0 [iinn2,959,071 |0 i | 0 | 84,163 oo XXX.oooe
Bonds - Industrial and Miscellaneous
52517P D6 5|LEHMAN BROS HLDG MTN FLT 12/23/2010......... | |04/17/2012. Distribution................... 15,097 250,000 243,670 | oo 23,750 0 ‘ ................. 23,750 12/23/2010.
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Annual Statement for the year 2012ofthe T FiUIMpPhe Casualty Company

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

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date

3899999. Total - Bonds - Industrial and Miscellan@ous................c...cccoceverreieiriiiicies cereveereeeeeeereeeeerans 15,097 250,000 243,670 0 (L] [ 23,750 |.....cccc.....0 | ..e......(8,653) | ..........(8,653) | ................ 0]... XXX......
8399997. TOtal = BONAS = PAM 4. e ab st | cniiees 5,182,894 | ... 5,240,197 | ....... 5,557,132 . (42,654) | o0 [ 5,138,205 |....ccoccoee0 | 44,690 | ........44,690 | ... 173,502 |..... XXX..ooo
8399999. TOHAI = BOMAS. ettt R e SEAEER Rttt | nnnsan 5,182,894 | ....... 5,240,197 | ....... 5,557,132 | ... 5,176,793 ...(42,654) el [ 5,138,205 |...cccoooenn0 | 144,690 | ........44,690 | ...... 173,502 |..... XXX.oooe
9999999, Total - Bonds, Preferred and COMMON SLOCKS..........ccovuivrireiiiiieiiiieiiies cvoeirisssssessses s sse s sssse s s ssesse s sssessessesssenses | sresenes 5,182,894 | ......... XXX eoviea | v 5,557,132 | ........... 5,176,793 (42,654) | ....ovvvrvrnnn (U [P 5,138,205 |.......c.oe...0 | ... 44,690 | ......... 44,690 | ...... 173,502 |..... XXX......
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Sch. D-Pt. 5
NONE

Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

E15, E16
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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 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
31846V 41 9|FIRST AMER TREAS OBLIG FD INSTL.....c.cvvemerreres [ v | o 12/30/2012. [ DIRECT.....ovviirierierineerseissisersenienees | o XXX oo [ e 8,667 | .ovvoeeercerreineries | eeeeeineinennnies | e 6,667
60934N 10 4|FEDERATED INST. MONEY MARKET. .1 12/30/2012. | DIRECT ....covvvivireiernnieererissesesesisinnes | evene XXX..... ..73,464 ...73,464
60934N 10 4| FEDERATED GOVT OBLIGATION FUND.. . [12/30/2012. [ DIRECT .......ooooiviniineriinreseerssnissnsssnisenees | e PO S 1,030,870 v | e e | | 1,030,870 .20
8899999. Total - Exempt Money Market MUBUAI FUNDS......... ittt | nnssnsenes 1,111,001 0 0| o0 | el 0 .00, S [P 1,111,001 | .o, 20 | i 0
9199999. Total - ShOrt-TEIM INVESIMENTS. ..ot snsenis | eriesiinnia 1,111,001 0 (U [ESSOURTORROROON |1 [SPOORPORORROOON | I IO XXXvvvvve | v 1,111,001 | oo 20 | oo 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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

Sch. E-Pt. 1
NONE

Sch. E-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1. AlBDAMAL .. AL i | bbbt tiens | ettt enenen | et | s
2. AIESKAL e K | st | enteren et et ene | seereni e | eree
30 ANZONA. it AZ [ i [ bbb | enteb sttt enn | s | eree
4. ATKANSES ... AR | s | s ens | eriereeni et enies | ereresieerene e enenes | e
5. CalifOMNIA. ..o dOA | s | et ntens | arsenies et enies | ereens e | e
6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres
7. Connecticut CT | e [ ittt | entenenb et enn | st | neres

8. Delaware.............ccccoeeeveveveeene. DE | ......B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS.........coouiiniiriniieinierniines [ coverenienieniseineieniennns | e 15,016 .15,033
9. District of Columbia...........cc.......DC | ovviviriis [ s . et nens | ettt | e | e

10.  Florida PLEDGED FOR PROTECTION OF POLICYHOLDERS...........ccontiumirmerirreierineesnnens | corseesssssesinesinsesneninee | e 201,158 204,598
1. GeOrgia.......ccorverieniinciciins GA | et | e[ shieni et | s | s
12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres
13. ceID [ i [ bbb | enteeb st | st | e
14.  lllinos. . TL | oririie | ettt | erieeen et | st | e
15, INGIANA. ..o IN s | st | sieebens et | sebees st | s
16, TOWAL v BA i et | etesess st | sertene e | oo
17, K@NSES..ccovoeicecinrineierieeen S [ i bbbt | rees et | eeeresiee e | e
18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees
19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e
20, MAINE...cooiccireierennedME i s nens | srieres st | ereess e | e
210 MAYIANG..... MDD [ e [ sttt s st ennens | sressetansestesesntensantesnns | feesensenseseteneentennsnsenes | eees
22.  Massachusetts.. AL e s | et | s | e
23, MIChIGAN......eeeececieireeeeeee e M | e | ettt ettt sans st ennens | sressntantestessesntensentennns | resensensesntneentesnnnsenns | enes
24, MINNESOtA. ..o MIN i s | e | e | s
25.  Mississippi.. VIS | s | Rt s sttt ententenns | etesentessenetensentesnenntne | netessesseseenaententennennes | neea
26, MISSOUM....oevverrivrinrierreeenee MO [ i [ ettt niens | seterent st nens | ettt | e
27, MONMEANA. .. T i | bbb | srbte sttt enies | ereresi st | e
28, NEDraska........ccovevvirenieeeneedNE [ i e niens | senerete et nens | ettt | e

29.  Nevada.........ccooecrneinernsenne: NV | o.....B.... [PLEDGED FOR PROTECTION OF POLICYHOLDERS.........ccouivimeimininineissrinerines | osevssesssessssessensssesenes | veves 201,158 204,598
30, NeW HamPShIre.........coocvereetNH | it [ bbb | shesisenas s enitens | ensbinssiesie s sniiniee | ceres
31. New Jersey. SN | e | ettt n et nntennens | sressstestensessesnsensantennes | ertesiessesetensentesnennenes | eees
32, New MeXiCo........ccruuivvirnicrienne NIV | e bbb eniens | ettt enenens | ettt | s
33 NEW YOTK.oovieerrrieiereeeeeedNY s e | sebenes st enies | ererenseerenes e enenes | e

34.  North Carolina..............ccceero.e....NC | ......B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS............ccocvvmimrrririinirieieienireins | covereneiessississssessssens | conne 367,567 374,241
35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e
36.  Ohio... 2,716,167 2,936,191 |.....
37, OKIANOMA. ... DK s st ens | srires st enies | ereresseerenes e enienes | e

38, Oregon......cccoeveververieinneennnn.OR [ .. B... | PLEDGED FOR PROTECTION OF POLICYHOLDERS..........cooiiiiiirerieieinsisinnnies | eeveerssierssissesesissinnnns | oees 302,213 308,868
39, PENNSYIVANIA. ... PA | e | ettt ennens | creesesastesseseeetnnaentennens | eeeeesensesesneentesnsnennens | eees
40, RhOGE ISIANG. ... R s bbbt | stbtes ettt | ereeni s | s
A1 SOUN CarONG. ... SC [ s | e | seates st | ereens e | e
42, SOUth DAKOA. ... SD s | et ens | erbter et enies | eetesteernn e | e
43, TEMNESSER.......cvrrevreeeriererre IN i | et ens | seines st enis | ereress e | e

44, TexXaS....omvecseirerineissnierinene IX [ oene.Boe. | PLEDGED FOR PROTECTION OF POLICYHOLDERS........cooiiiiniiriniiceineisiinsies | eeveerssierssiseeesinsisnens | eees 65,710 73,153
45, UBAN..ccceeedUT [ i | et | et | i nenee | e
46, VEIMONE....oouiiicieriiriernereee VT i | ettt | erbtes sttt enies | eteress e | s

47, Virginia.......ccccooevceveiverirernneen. VA | ooo..B... |PLEDGED FOR PROTECTION OF POLICYHOLDERS.........occouivimrireenrineeieniaerines | oversersereseesessssesenes | veves 621,206 633,504
48, WASKINGLON. ... WA | e | ettt s bt ns st ennens | Sressntensestessesntensantesnns | eesensensesetnaentesnnnsenns | eees
49, WESEVIFGINIA.....vverereeeerereeee e WV [ i | ettt nnnens | sressenastessenseeetensantennens | neeresenseneresenntesenennens | eees
50, WISCONSIN.....cveverercririrereriereened W i bbbt ninens | srbtesen bbbt nannienies | ererenieebnns s | e
51, WYOMING..eoveeririrreierneeree e WY [ i ettt nnians | srenebestent e b enienens | reeesensenen st esenennens | ores
52, AMEMICAN SAMOA......ccrveriirneredAS [ i | et | erbter st st | ererenieennn s | e
53, BUAM..cicrirrcririnrrienieeelBU | it | e | et | i nenee | e
54. PR it | ettt | Htees ettt ens | eeeisenns et enes | cenen
55.  US Virgin Islands..........cccccoevuunce V| e [ e | s | s | s
56.  Northern Mariana ISIaNGS.........;MP [ ..o | oottt niens | stbtesen bbb enies | ereresieen e | e
57.  Canada . IO OSSOSO TRURTORY UPOPURPTRRTORPRURPURTOTIURURRN EUPOTRURTOTOSIRTOPOROURIPROPRUORN IOPON

58.  Aggregate Alien and Other.......... OT|..XXX...| ..... XXX et snsesnnnnes | eeneenees (] (] 0. 0

59.  Total XXX XXX et | s 2,716,167 |...... 2,936,191 1,774,027 | .o 1,813,995

DETAILS OF WRITE-INS
BBOT. ettt eest et enan i | crienerees | s RS | eeeinen ettt | sertens et | e
BB02. ittt snisnnnes | crieneienns | ettt | enssnst ettt nninnnns | eesiensenes s enssennin | cones
BB03. ettt enias | crtienerees | eS8t | eeesnen ettt | sertens et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX e XXX et esesssseeennnene | eereenees (] (] 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX e D0 OSSR RRRRR [PSTRT 0 ... 0 ... 0.... 0
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	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E10.1 - Sch. D-Pt. 1
	E11 - Sch. D-Pt. 2-Sn. 1
	E12 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E14.1 - Sch. D-Pt. 4
	E15, E16 - Sch. D-Pt. 5
	E15, E16 - Sch. D-Pt. 6-Sn. 1
	E15, E16 - Sch. D-Pt. 6-Sn. 2
	E17 - Sch. DA-Pt. 1
	E18, E19, E20, E21, E22, E23, E24, E25, E26 - Sch. DB-Pt. A-Sn. 1
	E18, E19, E20, E21, E22, E23, E24, E25, E26 - Sch. DB-Pt. A-Sn. 2
	E18, E19, E20, E21, E22, E23, E24, E25, E26 - Sch. DB-Pt. B-Sn. 1
	E18, E19, E20, E21, E22, E23, E24, E25, E26 - Sch. DB-Pt. B-Sn 1B-Broker List
	E18, E19, E20, E21, E22, E23, E24, E25, E26 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22, E23, E24, E25, E26 - Sch. DB-Pt. B-Sn 2B-Broker List
	E18, E19, E20, E21, E22, E23, E24, E25, E26 - Sch. DB-Pt. D
	E18, E19, E20, E21, E22, E23, E24, E25, E26 - Sch. DL-Pt. 1
	E18, E19, E20, E21, E22, E23, E24, E25, E26 - Sch. DL-Pt. 2
	E18, E19, E20, E21, E22, E23, E24, E25, E26 - Sch. E-Pt. 1
	E18, E19, E20, E21, E22, E23, E24, E25, E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
	INDEX - Index

