PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

R 0 0 I X R O
ANNUAL STATEMENT

For the Year Ended December 31, 2013
of the Condition and Affairs of the

STONEBRIDGE CASUALTY INSURANCE COMPANY

NAIC Group Code.....0468, 0468 NAIC Company Code..... 10952 Employer's ID Number..... 31-4423946
(Current Period) (Prior Period)
Organized under the Laws of OHIO State of Domicile or Port of Entry OHIO Country of Domicile  US
Incorporated/Organized..... November 15, 1957 Commenced Business..... April 15, 1958
Statutory Home Office 366 E. Broad Street, C/O Andrew J. Federico..... Columbus ..... OH ..... US ..... 43215
(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office 4333 Edgewood Road NE..... Cedar Rapids ..... IA ..... US..... 52499 319-355-8511
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address 4333 Edgewood Road NE..... Cedar Rapids ..... IA ..... US ..... 52499
(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)
Primary Location of Books and Records 4333 Edgewood Road NE..... Cedar Rapids ..... IA ..... US ..... 52499 319-355-8511
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Web Site Address www.Transamerica.com
Statutory Statement Contact Brenda Kay Kraemer 319-355-8549
(Name) (Area Code) (Telephone Number) (Extension)
brenda.kraemer@transamerica.com 319-355-2210
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. Edward H. Walker IlI President 2. Michael Allen Eubanks Senior Vice President, Secretary &
Division General Counsel
3. Eric John Martin Senior Vice President & Corporate 4.
Controller
OTHER
DIRECTORS OR TRUSTEES
Craig Dean Vermie Brenda Kay Clancy Martha Ann McConnell Brian Arthur Smith
Michael Allen Eubanks Glyn Douglas Mangum Jr Edward H. Walker IIl
State of........ lowa
County of..... Linn

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature) (Signature) (Signature)
Edward H. Walker Il Michael Allen Eubanks Eric John Martin
1. (Printed Name) 2. (Printed Name) 3. (Printed Name)
President Senior Vice President, Secretary & Division General Senior Vice President & Corporate Controller
Counsel
(Title) (Title) (Title)
Subscribed and sworn to before me a. Is this an original filing? Yes [X] No[ ]
This 21st day of February 2014 b. Ifno 1. State the amendment number
2. Date filed

3. Number of pages attached




Annual Statement for the year 2013 of the STONEBRIDGE CASUALTY |NSU RANCE 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 ULS. trEaSUNY SECUMLIES. ... ..veureerereieieerereieiecsseeseese st seseesssssssssesessessessnes | sessessesennes 30,809,537 |......... 106 | oo 30,809,537 | .o (V1 30,809,537 |.......... 10.6
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenci€s...........ccovveververeerirereieeesiiees | oveevevesssesssissesessnens 0 [ 0.0 | oo {0 R 0 [ oo (0] 0.0
1.22 lIssued by U.S. government sponsored agencies...........oceveveerevereens | covevrevnnnas 17,145,725 |............ 5.9 | oo 17,445,725 | .o (N — 17145725 |............ 5.9
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHIES).....v..vvereeierierieriieeie ittt estsntans | sresssseseens 2,904,524 |............ 1.0 | e 2,904,524 | ..o, (1 S 2,904,524 |............ 1.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccoeveeee | overeenreneneirninineenas (0] I 0.0 | v (0] (0 U (V1 I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations..............oceeeeniereererininrinees | coveeneneeneeseeseeeeeeneens (0] I 0.0 | v (01 (0 (01 PR 0.0
1.43 Revenue and assessment obligations..............cccoevvveeviveeeiiieeeeees | cevveresiieeninns 165,282 |............ 0.1 | e 165,282 |..ovovverererireine (01 I 165,282 |............ 0.1
1.44 Industrial development and similar 0bligations..............ccovveeveeiiens | vevereieiesisieseinn 0 [ 0.0 [ oo [0 O (0 (1 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cocovrrenrnmnrnnerneinenes | cvrvriinrinnennnnn 99,186 |00 | 099,186 | e (1 [ 99,186 |............ 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........ccccooevviviier | coviveineennnenn 1,238,156 |25 | i 7,238,156 | o (V1 I 7,238,156 |............ 2.5
1.513 AlLONET ..o | sesenssenssensenssensenssesd | eonnennnenni0000 | e | (O O (0 O 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........c.. | coevevvevereeeeis 0 [ 0.0 [ oo [0 O 0 | oo (V1 I 0.0
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........ccovrrurineenrnnnencneneiees | vveeirseenseneeseessensen 0 [eovrnad 0.0 [ oo [0 (0 (1 I 0.0
1,523 AlLONET ... | sereessenens 31,883,582 |.......... 110 | o 31,883,582 |..cccovevnnee 257,782 | .ovverinee 32,141,364 |.......... 111
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUMHES)......evvvvierieiee et nssnes | seeiineens 137,921,484
2.2 Unaffiliated non-U.S. securities (including Canada)... . ..26,734,872 |....
2.3 Affiliated SECUMHIES. .....c.evueeecececiceeic e | eeeenieee e siessseena 0
3. Equity interests:
3.1 Investments in MUtUAl fUNAS...........coeiiininicceseein | e 0 0.0 | e (01 (1 (V18 PR 0.0
3.2 Preferred stocks:
321 AFIlIAEEG. ..o | ertene e 0 {00 | 0 0 |, (U U 0.0
3.22 UNGffiliAted........eoeeeceeceei ettt | eerteesi ettt 0 {00 | 0 e | 0 [ 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ..o | ettt 0 {00 | 0 0 | (V1 O 0.0
3.32 UNGFfiliAteA........uovvervrciecici st ssesssennes | eesresssesssesss s e 0 [rooreeeend0.0 | ieeeeeseireeeen0 e | e, 0 [ 0.0
3.4 Other equity securities:
31 AFIlIAEE. ... nes | eeiteest ettt 0 {00 | 0 0 | e, 0 | 0.0
342 UN@ffiliated.. ... | ertes s 0 {00 | 0 0 | e, (VU 0.0

© o N >

3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated

Mortgage loans:

4.1 Construction and land development

4.2 AGLICUIRUIAL ......cveetee st
4.3 Single family residential properties...........ccocevveereveeesiece e
4.4 Multifamily residential properties............ccovevereerieiieseesieseese s
4.5 COmMMECIAl I0ANS........vvurverieriirierieeieirteri bbbttt
4.6 Mezzanine real estate I0aNnS..........cocueeuienieeisiiniineieieseieise e
Real estate investments:
5.1 Property occupied by COMPANY.......ccceiiriieieiriieieseene et seesnees
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........c.cccoeeeeviveeivcciniceee
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)..........cccoeeveeiieice e
CONTACE IOANS.......oveiriceie it
DEIIVALIVES. .. ..cveeeic ettt
Receivables for SECUMItIES...........vvueuriirneireireiniseneieeeis
Securities lending (Line 10, Asset Page reinvested collateral).............c..cccouune..
. Cash, cash equivalents and short-term investments.............ccoeveeierenisennnns
. Other invested assets
. Total INVESIE @SSLS........c.ocveeiiiiciciricsc s

0]..

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

289,305,465

25,090,233 2

89,305,465
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Annual Statement for the year 2013 of the STO N E B RI DG E CAS UALTY | N S U RAN C E COM PANY

10.
1.

© o N o

10.

1.
12.
13.
14.
15.

SCHEDULE A

- VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI..........ceuiiiiiieireie ettt bbb bbbt 0
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cceuriuririiriinieri e 0
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........covriririiiies s 0 0
Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 3. ..ottt ettt st sttt bbb eas s ettt e b et et etesn s st ssstatetetennananas 0
3.2 Totals, Part 3, COIUMN 1. ...ttt ettt a ettt s sst bt ssn s bt et s sn s s et et et ss s nsetesesassnneees 0 0
Total gain (loss) on disposals, Part 3, COIUMN 18........... g g L ettt ettt bbbttt nnes 0
Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................ 0
Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbbt bbbttt en bbbt b sttt b s s nee 0
(CT7 2 o1 7= T =4 G TR 7o VT4 T ST 0 0
Deduct current year's other-than-temporary impairment recognized:
T4 Totals, Part 1, COIUMN 2. ...ttt ettt ettt e a et es e ettt ssn et et s s ennsstesesasasneees 0
7.2 Totals, Part 3, COIUMN 10.......c.cuiriiiciisisiseeee bbb 0 0
Deduct current year's depreciation:
8.1 Totals, Part 1, COUMN 1. ...t 0
8.2 Totals, Part 3, COIUMN O......ouviiictceceee ettt ettt ettt ettt ettt s s st et et st et et essan st et sastetereseannnas 0 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8).........ccrvurrurrrrirrirrinieiieireisseseesesssssssess sttt ss s essessessessessessessesnesneen 0
Deduct total NONAAMITEA GMOUNTS...........cvuiiieiieireiseiee bbb 0
Statement value at end of current period (LiNe 9 MINUS LINE 10)..........ciieuiiieirireinicieicieieieie ettt bbbttt 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........cciiiiririireiiieireireieieereeeeseeeee et eeen 0
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........ccvririiiireereesescseseeeee s 0
2.2 Additional investment made after acquisition (Part 2, COlUMN 8)............cviiiiriirire e 0 0
Capitalized deferred interest and other:
KT I o1 7= SR == I T e TR 0
3.2 Totals, Part 3, COIUMN 1. ... 0 0
ACCTUBL OF BISCOUNL......... s8££ 2828285828281 2 828Rt en s nnen 0
Unrealized valuation increase (decrease):
5.1  Totals, Part 1, ColUmMN O.......cueviiiecce e o g R s 0
5.2 Totals, Part 3, ColumN 8.........ccvvrrvrirircieriseiniesiseiessseenens NNE ........................... 0 0
Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 18........... ittt bbb bbbt bbbt 0
Deduct amounts received on disposals, Part 3, COIUMN 15...........c.iiieieiieee e s s bbb n et 0
Deduct amortization of premium and mortgage interest points and COMMITMENT FEES............criiiiiiiriirrr s 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13.......c..iiiecs bbb 0
0.2 Totals, Part 3, COIUMN 13.. ...ttt ettt bbbt a s st sttt bbb as s st ss et et et et et e st s st sestabebebernananas 0 0
Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 11 0
10.2 Totals, Part 3, COIUMN 10..........cooieieieieeeeceete ettt ettt s sttt en sttt sss s st eaetesssensssetesessensnaetanas 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccerimiinncinienieniesee e 0
TOtAl VAIUBHION GIOWANCE...........eeeeereei s8££ 888t ennn 0
IS0 o1 I (T B TV OO 0
Deduct total NONAAMITEA @MOUNTS...........cuuiiieieiciseieiei bbb 0
Statement value at end of current period (LiNE 13 MINUS LINE T4)..........ovririiiiiereereeseeseiscee ettt ss bbbt s e 0
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Annual Statement for the year 2013 of the STON EBRIDGE CASUALTY |NSU RANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMBET 31 Of PIIOT YEAI.........coviuiiieiiiiieicisiet ettt ettt s st s et nsnne 95,326
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........curiiiiiirirereseee e 0
2.2 Additional investment made after acquisition (Part 2, ColumMN 9)..........ccviiiniii e 13,968 13,968
3. Capitalized deferred interest and other:
3.1 T0tals, Part 1, COIUMN 16........uiuriiieriiiieiisieerisee sttt 0
3.2 Totals, Part 3, COIUMN 12......cuiiiiececcieeeceee ettt et as s e et ettt e s e e s st st et et et et ese s s st statatetesnananas 0 0
4. ACCTUAI Of GISCOUNL. ......eeeeeeseieese et 8 s8££ 842888ttt enrennn 0
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COUMN 13 ...ttt bbb bbbttt bbbt bttt bbb st bbb s s 0
5.2 Totals, Part 3, COIUMN O......couviieriiiiericieiceess it 0 0
6. Total gain (Ioss) on diSPoSals, Part 3, COIUMN 19.......c.coiuiiiiiriie ettt s st s s bbb bbb bbb bbb bbb s bbbttt 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ciieiiiriiieirieiieieie ettt bbb s s s 3,425
8.  Deduct amortization of premium and AEPrECIATION. ...........c.euiiriiieiriieirte ettt 13,597
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ... 0
9.2 Totals, Part 3, COIUMN 14........ouoieeeceeecee ettt ettt sttt ettt et et ee s st st st st et et et eae s s st sestateternananas 0 0
10.  Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, .. .ottt ettt bbb a et sttt et et ebese s st st et et et esnan s s seatane 0
10.2 Totals, Part 3, COUMN 1. ..ottt ettt ettt st ettt ssen et et et s s s e et basanans 0 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)..........cciiuriiiiiieiiiieei e 92,272
12.  Deduct total nonadmitted @mOUNS...........cceeeurieniiniinieeeee s 0
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).........ciiuiuiiriiiiriiiiiinicisictsictse st b bbbt 92,272
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDEr 31 OF PriOT YEAI.........cvucuriuiirieirieiecie e b bbbttt bbbt 234,126,434
2. Cost of bonds and stocks acquIred, Part 3, COUMN 7..........c.criiuriiriieiesiets ettt bbb bbbt 103,183,424
3. ACCIUAI OF BISCOUNT.......e ettt 468,248
4. Unrealized valuation increase (decrease):
4.1 Part 1, COIUMN 2.t bbb 903,553
4.2 Part 2, SECON 1, COIUMN 15, ettt ettt ettt b et ae sttt et et et esessas st etstetesesesessnnas 0
LT o [ AT Yo 110 2 o] 11734 1 TR 0
44 Part 4, COIUMN 1.t 4,002 907,555
5. Total gain (I0ss) 0N diSPOSalS, Part 4, COIUMN 19........c.eu it (181,824)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiiuriiiiiiiicsiceecsc ettt 82,715,946
7. Deduct amOrtiZation Of PrEIMIUM...........coiiuriieirieeirieiei ettt ettt eb bbb e s e b £ 2 s e 28 E e 28 E e 28 e a2 A2 s b £ s b2 s bR s e b e b s bbb bbb bbb bbbttt 885,537
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COUMN 15, ettt bbb 0
LT o T =Y o o T R O VT o T OO 0
8.3 Part2, SEction 2, COIUMN 16........c.viiiiieieeeecee s 0
8.4 Partd, COIUMN 5. ..ottt bbbt b bt s bbb bt e st bbbt ettt bt et ettt s tee 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P 1, COIUMN T4 0
LT == T 0 1= (1o T R o) VT T T 0
9.3 Part 2, SECtion 2, COIUMN 4.t 0
9.4 Part 4, COlUMN 3. ..ottt ettt sttt s st ettt s e st bbbt e s bbbt sn sttt s ettt s s e sneee 0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)..........ccceviriiiireiieice e 254,902,354
11, Deduct total NONAAMItIEA GMOUNLS.............cvuiiieiseiseieicicic bbb b8t 0
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cvuvvueirriieireereesiersireinsiesssie ettt et sse sttt ettt ssessessessesneene 254,902,354
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Annual Statement for the year 2013 of the STO N E B RI DG E CAS UALTY | N S U RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......coevveeneres [ cererrvineinnenns 30,908,724 | .oovreenes 31,322,095 | oovvrriieinns 31,114,730 | oo 31,042,833
Governments (Including all obligations 2. Canada.......ccoverrerrenrinennens | s L0 (O [P L0 0
guaranteed by governments) 3. Other Countries..............c... | cevevevervennnnee 2904524 | ... 2,878,739 | ...ccocueue. 2,921,373 ...2,792,000
4. Totals...oooviririniirienns 33,813,248 34,200,834 34,036,103 33,834,833
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...oooeeieeieeiiieies | [0 I (O OO (O I 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TotalS....oooooieeieeieiiieins | o [0 I (O R [N IR 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7.
Industrial and Miscellaneous and Hybrid 8. United States........c.cccoeeeveee | covrvvvvevinnnas 169,805,063 | ..cocvovvevennne 176,524,409 | ................. 170,258,102 | wcovvvevee. 168,723,615
Securities (Unaffiliated) 9. Canada.........cccoevmeererneinens | s 3,746,248 | ..o 3,736,330 [ .ooovvrricirines 3,744,308 | ...ccovvvrvernnen 3,750,000
10._Other Countries.......ccoocevees | wonnvnininnieans 22,988,624 | ..o 22744273 | oo 23,262,163 | ..o 21,230,000
1. Totals...oooverrcrnsciinins | v, 196,539,935 | ..oovivirnne 203,005,012 [ .ooocvnrenee. 197,264,573 | .oovvinene 193,703,615
Parent, Subsidiaries and Affiliates 12, TotalS. oo [, 0 [ 0 [, 0 e 0
13. Total Bonds......oocvmmunsenns | o 254,902,346 | ..oooonnnnn. 262,963,865 [ .ovoovrrinn. 256,015,279 [ oo 251,674,810
PREFERRED STOCKS 14. United States.........covererves [ v, 0 [ U [N 0
Industrial and Miscellaneous (Unaffiliated) 15. Canada........cccoceveeeveenees [ e (01 T 0 [ o 0
16. Other Countries........c.ooovs [ o, 0 [ 0 [, 0
17, TotalS. oo [, 0 [ e 0 [ 0
Parent, Subsidiaries and Affiliates 18, Totals.....ocverecrnrncrinincins [ v, 0 [ 0 [ s 0
19. Total Preferred Stocks..... | ...cooovviiiiiiiiniinn, 0 [ 0 [ 0
COMMON STOCKS 20. United States......ccovvererveens [ cevrrrereineineineneineineinns (U (O O TR 0
Industrial and Miscellaneous (Unaffiliated) 21, Canada........ccoooeuveneeeninnis | e (U1 N (O R 0
22. Other Countries. ......oovvnens | covenriiiiieeseiseseiens 0 [ e 0 [ 0
23, TotalS....ccoverereeciciiies | v 0 [ 0 i, 0
Parent, Subsidiaries and Affiliates 24, TOtalS. ... | o 0 [ 0 [, 0
25. Total Common Stocks......
26. Total Stocks........cocreurennes
27. Total Bonds and Stocks...

S104




SoIs

Annual Statement for the year 2013 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 1"
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)
1. U.S. Governments
.......................... 4.8
.......................... 0.0
.......................... 0.0
.......................... 0.0

41
42
43
44
45
46
4.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
NAIC 1..

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

0

0]..

6,288,875

............. 24,549,163
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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 1"
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6as 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)
Industrial and Miscellaneous (unaffiliated)

cereeennnen 110,157,682 | oo 394 (... 158,397,284 | ...cocovivivrenn BT | 63,465,632

............. 96,717,445 | ...covvvvvrenn 345 | ll.l62,374,753 ceveneennnnn 11,192,005

............... 1,181,337 |04 [0 cereeneeneenn 1,181,337

............... 2,715,455 [ .o 1.0 | 3,171,146 cereenenennn 2,563,398

.................. 177,550 | oo 01 [ nenen..204,398 cevrerreeneenenn 177,550

4,212,557 | ... [ 3,678,857 [ .o 1.3 | 4,212,557

....215,162,026 [.....ocovieiennn 76.9 | 227,826,438 148,792,479




L0IS

Annual Statement for the year 2013 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 1
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
............. 14,076,278 | ........... 173,029,873 | .cvvvviriieeeeenn61.8 | XXX e XXX | . 120,516,810
............. 11,902,848 | .............98,624,588 | .....ccoeooeveeeeennn35.2 | e e XX e XXX e | e 78,211,574
............... 1,181,337 | ...............1,181,337 1,181,337
........ 41,998 ..2,715,455 2,563,398
177,550 177,550 | o0 [ b XXX e | e e XXX e | e 177,550
............... 4,212,557 v, 212,557 4,212,557
.31,592,568 ..279,941,360 .206,863,226
Line 9.7a52 % 0f Col. B....oveverececeiesiesieeseeeeeseens | eeeneresieresieneenen VT | e 342 | 15 | e 12 [ 1.3 ] e 1000 e b XX [ b XXX e e e XX [ e,
10. Total Bonds Prior Year
10,1 NAIC 1o snes | evevenaeans 83,121,899 | ............. 43,297,358 | .............50,769,311 | ............... 6,786,700 | ............. 23,028,910
10.2 NAIC 2. sssse e | evinsesissesineas 697,580 | ..cocvave. 40,449,575 | ..o 17,040,482 | oo (1N I 5,214,152
0 |eveereeieee XXX e e e XK | el 371146 | el L 3,085,646
10.5 NAIC 5...oiicececscrcsee e esesesiesesessssssssssesenns | eenerenesinesesieniniens0) [ eveeieisieisieieeenen0 | ceeeeieeicieieieeend0 [0 | 204,398 [ ...coovoee e XXX s [ et XXX e | (€) 0000 204,398 | el 01 | 204,398
10.6 NAIC 6. sssessssesenes | eveeereeenseienieenserenned | coeeisieeissieisseensseenes0 | eoeneeieneeisneeisseeieneenend [0 | i 3,678,857 3,678,857
10.7 Totals.......ccvvvernnee. .32,126,317 .205,105,984
10.8 Line 10.7asa % 0f Col. 8........coeerveereieeieeeeeceeeeeeeneeenes | eeeerceesieenieeennd04 | o308 | 248 [ 24 | 11.6 |k XXX e e XX | e 1000 e XXX e, 73.9

1. Total Publicly Traded Bonds
111 NAIC Tt snes | evevenaeans 15,707,214 | ............. 42,631,305 | ............. 55,217,060 | ..............1,755247 | ............... 5,205,984 |............120,516,810 | ..ccovrvrrirrcieeennd31 [ 149,385,702 [ ..coocvoveveeeen53.8 | o 120,516,810
....35,499,208 ...30,809,518 11,902,848 | . ....78,211,574 48,751,381 | oo 176 | 78,211,574 | ...
............... 1,181,337 revereerereseneeeneeenenn0 rveeneenenn 1,181,337
............... 2,563,398 revereeinnnnn 3,085,646 rveeneenennn 2,063,398
L ATT550 | 01 [ 204,398 | ..ol 01 | 177,550 | ...
LA4.212557 | e 15 | 3,678,857 [ oo 1.3 | 4,212,557 |....
..206,863,226 | .......ccoeveernnn 73.9 | ...205,105,984 .206,863,226 | ....
Line 11.7a5@ % Of COL B.....cvcvvveercreeiecceeeeceeeseeeenes | eeeesnsseieeinenne 108 | e 38.8 | i 16 |08 | el 110 | 1000 [ b XXX [ e e XXX | e e XXX e | e,
11.9 Line 11.7asa % of Line 9.7, Col. 6, Section 9.............cocoovevevee | covevevereeviicicee 3.7 | o287 | i 307 | e 06 | 8 | i 739 | XX | el XXX s | e bl XX |
12. Total Privately Placed Bonds

............... 1,628,834 | ..............8,912,290 | .............73,078,134
Line 12.7 as a % of Cal. 6.... s 22| .. .12.2 ...100.0 |...
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9...........c.cccoeeveree | evereeiiiiiiieee.0 [ oo 55 [ 108 [l (VST KV I 26.1
(@) Includes $.....73,078,134 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.

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;

NAIC 2§........... 0;

NAIC 3§............ 0;

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

NAIC5S........... 0;

NAICGS............ 0.
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Annual Statement for the year 2013 of the STONEBRIDGE CASUALTY INSU RANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

1.5

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.1 Issuer Obligations...........cccceverrierrieriieieeseesessesssesesesseenessnns | ceveneeinnnennnn300,264 | ... 4,695,276 | .............25,110,964 | ..............503,371 [ o0 030,809,875 | e 110 | 13,179,878 | 48 | o 30,809,874
1.2 Residential Mortgage-Backed Securiies.............coveveveveerrercncns | veverrerernennen 17,936 | i 9,607 | 30,166 | ol TATE | O | 99,185 | 0.0 | il 146,118 | 0.1 [ oo 99,186
1.3 Commercial Mortgage-Backed SECURtES...........ccoverevereierciereiieens | cveeriiersseesieeeeenc0 o0 | 0 |0 [0 [0 | 0.0 | O 0.0 | 0
1.4 Other Loan-Backed and Structured Securities.. 0

30,909,060

2.1

22
2.3
24
25

All Other Governments
IsSUEr OblIGations...........cc.ccueviveiieieece e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

............... 1,592,955

3.1

32
33
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OBlIGAtIONS.......veveerciririi s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities..

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

Other Loan-Backed and Structured Securities..

4.1 1SSUEr OblIGatioNS.........ccevreereereieieicieseseese ettt
4.2 Residential Mortgage-Backed Securities..
4.3 Commercial Mortgage-Backed Securities . .
4.4 Other Loan-Backed and Structured Securities..........c.ooerevienenns [ e, [V IS (01N IR 0] i (U1 I 0] o0 e 0.0 | oo (U I 0.0 | oo 0] i 0
4.5 TOS. ..o ssenseniens | eereeressss e [V I {01 I [0 P [0 P 0 |0 i, 0.0 [ i (1 I 0.0 [ i, [0 P 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........ccceverirririrerrnrnenenesessinsssesssnssnssnsssenens | evnninnrennnnn2y 082,170 | i 10,267,801 | .ovvovrrnnn 4,961,036 | .ovvvverrerereens [0 (V1N I 17,311,007 | oo 8.2 | e 20,074,116 | oo 72 | i 17,311,007
5.2 Residential Mortgage-Backed Securities.. ..1,666,785 1,327,839 .7,238,156 7,321,609 ...1,238,156
5.3 Commercial Mortgage-Backed Securities...........ccocverrrreneeeninnces | vrvveninenieneneennn0 | 0 [0 | 0 | 0 | e 0 | o000 | 0.0 | 0
5.4 Other Loan-Backed and Structured Securities..........c.ocooveveenievees | coieierieieieisieiieene0 |0 [0 | 0 | a0 | e, 000 [0 | 0.0 | 0
5.5 TOHAIS...uveiieieeieici ettt 24,549,163 | .88 | 127,395,725 | 9.9 | 24,549,163
. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations..........ccceveeeeirrnrirenesnssinsissessessenssssssesensensens | veverrernenn 20,043,512 | 163,515,557 | overrn67,513,331 | i [ I 17,165,095 |............174,237,495 v 177,851,555 v 130,587,903 | ............ 43,649,592
6.2 Residential Mortgage-Backed Securities.. ...69,506 ..6,439,243 | ............... 6,549,302 | oo 2.3 | e 6,130,060 | o2 | e 6,397,245 | ..ccovenne. 152,057
6.3 Commercial Mortgage-Backed Securities 1,110,534 25,334,280 | oo 9.0 | 21,843,815 ...8,244,205 ..17,090,075
6.4 Other Loan-Backed and Structured Securities...........cccooovrvrvrrrnnns [ v 973,081 | ooiin.5,196,945 [ ...l2,292,691 | o 448,795 .9,040,949 creeas 22,001,008 [SRTRR 3,563,124 ....5,477,824
6.5 TOalS. ..o enesnssnssnsansens | cereneneenn 20 TDD,467 | v 78,171,494 | ............81,872455 | ............. 1,628,835 ..215,162,026 ....227,826,438 ... 148,792 477 66,369,548
. Hybrid Securities
7.1 Issuer OblIgations...........ccurueiririririeirieisee e
7.2 Residential Mortgage-Backed Securities...........cccovevvveirieriierennn.
7.3 Commercial Mortgage-Backed Securities............ccccoveririririnininenne

Parent, Subsidiaries and Affiliates

ISSUET OblIGAtioNS.........viveiciciece s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
TOAIS ...t
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Annual Statement for the year 2013 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 Issuer Obligations..........c.coeeevrceriuennne. ...19,498,203 |............100,489,855 | ......ccceeenue 503,371 17,825,095 |.. .226,942,470 cereennn 181,321,308 ..45,621,161
9.2 Residential Mortgage-Backed Securities...........ccocvevevenneninnones | o 552,440 | oo 1,730,800 | ..ovvrrnne 1,380,997 1,321,381 | oo 8,901,016 | ...ccovenee. 13,886,643 | ..ovvvevererenenD.0 [ XXX | e e XK | e 13,734,587 | oo, 152,057
9.3 Commercial Mortgage-Backed Securities...........cocevrenieniennennons [ cevieinin, 2,735,730 | wocvvvverrnn 9,444 575 | ............. 12,043,441 | ............ 1,110,534 | oo (U I 25,334,280 | oo 9.0 | XXX |k XXX | e 8,244,205 |............ 17,090,075
9.4 Other Loan-Backed and Structured Securities...........c.covevereririveies [ oo, 973,081 [ .covvnnen. 5,196,945 | ............... 2,292,691 [ oo 448795 | ............. 4,866,455 | ............. 13,777,967 [ o9 | XXX | e XX | i 3,563,124 |............ 10,214,842
9.5 TOAIS. ...t ensenins | erenenens 32,887,197 | ..cooeee. 95,870,532 |............116,206,984 | ............. 3,384,081 |............ 31,592,566 ....279,941,360 ...206,863,224 |............ 73,078,135
9.6 Line 9.5858 % 0Of COL B....couvvreieieieieieeeee e eseessissesssenes | crvsreiisisnissiesines 1T [, 342 | i, 415 [ o 1.2 | i, 113 [ o 100.0 | XXX [ e XX e e XXX | i 739 | v, 26.1
10. Total Bonds Prior Year
10.1 IsSUEr OBlIGAtIONS.......c..cveveveicicicicst s 13,938,554 |.............. ) 0.9 RN ISR XXX 215,282,919 [ .o 77.6 ....176,182,946
10.2 Residential Mortgage-Backed Securities.. 13,315,184 | .. 13,597,787 13,512,287
10.3 Commercial Mortgage-Backed Securities............cccovevevrreneevnicns | cvrveenneennnn 7,999,500 | 1o 12,798,126 [ o 118,443 | 927,746 | 0 21,843,815 10,325,571
10.4 Other Loan-Backed and Structured Securities.........c.cccoevveeveeceecves | v 14,447901 | .............. 4,364,367 | ..............2,483650 | .............567,352 | ............. 4,872,577 26,735,847 O i 5,085,179
10.5 TOtAIS.....coucveciciciecietctsstessese e sssnins | eveenennn. 84,266,697 | ............85,588,471 | ............68,692,185 | .............6,786,701 | ............ 32,126,315 | ..ccverninee XXX oo | e XXX 277,460,368 [ ..o 100.0 ....205,105,983
10.6 Line 10.585@ % Of Col ..o | eeenenienissieneeeesnd0:d | o308 [ o248 | 24 | oo 116 [, .S ST R .0 ST [P 100.0 | .o .S ST [ 73.9
1. Total Publicly Traded Bonds
11.1 IsSUEr OBlIGAtioNS............coevuieeieerieieieie e | eveeieins 12,422,187 82,639,418 | .coovvuve. 503,371 |............ 13,821,257 |...........181,321,308 | ....ccooevvvrrrrne. 64.8 276,182,946 | e 635 |...........181,321,308
11.2 Residential Mortgage-Backed Securities............cocoevienienreniiecns | covviiniens 549,2% | ............1,716,391 | ...............1,358,005 | ............. 1,251,876 | ............8,859,018 | ............. 13,734,586 13,512,287 | oo 49| o, 13,734,586
11.3 Commercial Mortgage-Backed Securities...........ooveercreninennnnes ...2,735,730 8,244,205 10,325,571 ...8,244,205
11.4 Other Loan-Backed and Structured Securities...........cccocoveveeeveeevees | cevvreverrinans 348,127 3,563,124 K IR 5,085,179 B i 3,563,124
115 TOMAIS ...t sssssenaens | ereeraeiens 16,055,340 86,026,577 | .coovvnee. 1,755,247 | ............ 22,680,275 +.206,863,223 | ..oovovverenes 73.9 ...205,105,983 [ ..ovvvire 73.9 ....206,863,223
11.6 Line 11.585@ % Of COL B.....oucvvveeiriereiee e | v 78 [ o388 | e, 2 T O (O [ 110 | o, 100.0 [ .o ) 9.9 T IR )0.0 G IR ) 0.0 G [ 100.0
11.7 Line 11.5asa % of Line 9.5, Col. 6, Section 9...........cccoevevevveverens | cvorrreiirerrenaan 5.7 | vt 28.7 | 30.7 | oo 0.6 | oo I 73.9 ... XXX | e 0.0, ST XXXovvovioi | v 73.9
12. Total Privately Placed Bonds
12.1 IsSUEr OBlIGAtIONS.......c..cveveveieicice s 17,850,437 | oo (V1N I 4,003,838 | ............. 45,621,161 [ oo 16.3 | oo 39,099,973 | oo 1A | b XXX i 45,621,161
12.2 Residential Mortgage-Backed Securities...........ccocceveereereerieniiecns | covveveveiieiennnend, 144 | el 1447 | 22992 | oo, 69,506 | ..coovvinnen 41998 | .o, 152,057 | ovevvveiveceeeennl 0 | e, 85,500 | .oovvvreieeen0.0 | b XXX e | e, 152,057
12.3 Commercial Mortgage-Backed Securities..... 11,014,013 | .. .1,110,534 ...17,090,075 11,518,244 17,090,075
124 Other Loan-Backed and Structured Securities............cooveveereerrevvonens [ v .624,954 | 2,981,674 [ oo 1,292,964 | .o 448,795 | ..........4,866,455 | ............. 10,214,842 21,650,668 | ...ooovoveeeeeeee 78 | XXX e | 10,214,842
12.5 TOMAIS ..ottt 30,180,406 | ............. 1,628,835 | .............8,912,291 | ........... 73,078,135 72,354,385 | oo 261 | XXX [ 73,078,135
12.6 Line 12.585@ % Of COl. B...ueuvercererircirerreeeeeeeeiseeeeeseeeseeeees | seereereensenseneenees 23.0 | oo 212 | e L/ < T 2.2 | e 122 | 100.0 ) .9 GRS SN0, 0, GRS IR 9, ¢, GRS I 100.0
12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9...........cocoevevevveveens | e 6.0 [ oo 55 | v 108 [ v (O T [: 172 [ 26.1 0.0, ST TN, 0.0. CH FIT. 0.0, R [T 26.1




Annual Statement for the year 2013 of the STONEBRIDGE CASUALTY INSU RANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIs

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 Of PriOr YEAI............cccvevviiciiiieiieee et ssseness | v 29,638,355 | ..cvovieieiereeee e 29,638,355 | .vvieeeieee e L0 TN O | oo
2. Cost of short-term iNVESIMENS ACUINE. ...t sssss s ssesssssenns | ressessssssssessssssssssssessessessan T Y 222,594,837 | oo 0 | e O
3. ACCIUAI OF BISCOUNL.......cvvearsiei bbbt | besbaeb st b ettt 3,498 | s 3498 [ oo 0 s 0 [ oo
4. Unrealized valuation iNCrEASE (ECTEASE).........eururerererrereerrersrassassessessessesssessessssesssssesssssessssssssssssssssssesssssessessessons | essessessessessessessessessessessessessessessessesnnens O 0 [ e 0 | e O
5. Total gain (I0SS) ON QISPOSAIS........cuvererrerrrireireieireieieieissesssssessesss sttt st s st sss st st st st ssessessesssssessnsnssssnnsns | fessessossessessessessessessessessessessessessessesnnens O R 0 [ e 0 | e O
6. Deduct consideration reCeived 0N GISPOSAIS...........curuiuriiiriiiriieirieirieireseiseei et nees | cbesebes et sttt 242,396,600 | ..cooveevrieeiriinieieieieieeeeens 242,396,600 | ..o 0 | e 0 | ot
7. Deduct amortization Of PrEMIUM..........e.eueiririririeie ettt sttt st nsessessessessnes | fastssessessessessessessessessessessessessessnssesnnens 0 | o 0 | e 0 | o 0 | ot
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE............ccueiuriiiriiirninicreineneseineseeseeiees | bt 0 | o 0 | o 0 | o 0 | o
9. Deduct current year's other-than-temporary impairment rECOGNIZEM.............curvreriuririiriiirieinieisceireeisesetseseesesersees | crtesssesses et ss s e ssssesse e es s sessesees 0 it 0 ] o 0 ] o 0 ] o
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+445-6-7+8-9)..........ccrirnirninniicinerienns | e 9,840,000 | ...cooverrerieeireinireieireieieeiens 9,840,000 | ..o 0 | o 0 | ot
11. Deduct total NONAAMITEEd @MOUNTS........ciiieiiiirirriieiei et | fntbsns s s 0 [ o 0 [ e 0 ] s 0 f o
12. Statement value at end of current period (Line 10 MINUS LiNE 11)....ccviuiiiiiieiiieiisiisisict sttt sciesssssssnsees | sessssssessssssssssnssenssensssnssesneas 9,840,000 [ ..o 9,840,090 | ..t 0 ] o 0 ] i




Annual Statement for the year 2013 of the STONEBRIDGE CASUALTY |NSURANCE COMPANY

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

SI11, Si12, SI13, SI14



Annual Statement for the year 2013 of the STON EBRIDGE CASUALTY |NSU RANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEa..........ccooeuvierieirineiniiereneisneiseisnees | eiveeinieinneeenas 13,695,585 | ..coovoevvirciriiine 13,695,585 | ..o 0

2. Cost of cash equIvalents aCQUITE...........c.cccveueiieeieieieeee e esennaes | enerisiessse s 47,333,587 | oo 32,445,157 | oo 14,888,430

3. ACCIUAL Of QISCOUN.......ovviccececee ettt sttt s e s bt sssnnssssnanans | evesesessnsssstesesssensneees 10,179 | oo 10,179 | oo 0

4. Unrealized valuation inCrease (ECIEASE)..........ccuiuririvriiiriiieieie et issseesssessssessssesesses | eseeesesesseee et eees 0 | e [0 T 0

5. Total gain (I0SS) ON AISPOSEIS.......c.cveuiriuriuiiriieinitirieis ettt ssees | ebebebessebebsebeb et b sebebnntenneas 0 | e [0 OO 0

6. Deduct consideration received 0N diSPOSAS............coururirririrririeieieieeeieees s | et 45,840,430 | oo 30,952,000 | ..oooovveerrieiinne 14,888,430

7. Deduct amortization Of PreMIUM............ciiiiiiriieiceee s | ceetebes ettt (O SRR [0 T 0

8. Total foreign exchange change in book/adjusted carrying ValUe...............ceueereereereencncennnnnnnees [ veveereeneenensneneesseens 0 | e O | s 0

9. Deduct current year's other-than-temporary impairment recognized............cocoveerrerernnnnereeieies [ 0 ] e [0 TR 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........cccccoevrvvees | covririreirireirnnnn. 15,198,921 | oo 15,198,921 [ ..o 0
11. Deduct total nonadmitted @MOUNLS............ccriiiriiriiiicie s |t 0 [ 0 e 0
12. Statement value at end of current period (Line 10 MinuS LiN€ 11)......eiiiniininninnienisesieisinns | conreresienesiensnseens 15,198,921 | .o 15,198,921 [ oo 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment.. Sweep Accounts

Si15




Annual Statement for the year 2013 of the STONEBRIDGE CASUALTY |NSURANCE COMPANY

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

EO01, E02, EO3, E04, E05, E06



Annual Statement for the year 2013 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other-Than- Capitalized Foreign Commitment

NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage

CUsIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) |Accretion Recognized and Other B./A.C.V. Income Investment | Ownership

All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 0|BC Wilber SChool LLC.........cccoeverererneerrriseirnneins [ e Boston........c.ccoeeunne. MA... [ Beacon WIlber LLC........c.cooceneeueererineinenieeins | cevernerins 12/01/2009 | ....... (U 180,673 | cooovvvvernnas 81,168 | ..oovvevrrrn 13,866 | ..oovvverceirines 0 | v (9,745) (01 0 (0 0 0 | v 55
Mechanicsville Apartments Phase 6 Partners,

000000 00 0 |Mechanicsville Apartments Phase 6, L.P.......cc.. | oo Atlanta.......cocovieis GA..[LLC e 01/01/2012 | ....... 0 [ s 137,3% [ 0 0 (53) 490 | .o 1.0
3999999. Total - All Other Low Income Housing Tax Credit - Unaffiliated et etienier ettt ettt 318,066 0 0 (53) 490 |..XXX.....
4499999. Subtotal - Unaffiliated..................... . . ..318,066 0 0 (53) 490 |...XXX.....
4899999, TOMAIS........vvrerereeesieeeriereseees et ettt 318,066 0 0 (53) 490 |...XXX.....

03
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Annual Statement for the year 2013 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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

1 2 Location 5 6 7 8 9 10 1
3 4 Date Type Actual Cost Additional Percentage
CUsIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired Strategy Acquisition After Acquisition Encumbrances Ownership
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 O | Mechanicsville Apartments Phase 6, L.P........... Atlanta................... GA...... Mechanicsville Apartments Phase 6 Partners, LLC............ccooorninsiieiininnens 01/01/2012 | ............... 0 | o

3999999. Total - All Other Low Income Housing Tax Credit - Unaffiliated....

4499999. Subtotal - Unaffiliated..............cccc........

4699999, TotalS..........oovurvvriciierc
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Annual Statement for the year 2013 of the STONEBRIDGE CASUALTY INSU RANCE COMPANY
SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other-Than- | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B.A.CV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 0|BC Wilber School LLC........ .. | BOStON. ..o IMA... ‘Capital Distribution..........cccoeveseissiinniiins 12/01/2009 | 06/11/2013 0 0 0
3999999. Total - All Other Low Income Housing Tax Credit - Unaffiliated OO SP OO ST PO PR PP RO 0 0 0
4499999. Subtotal - UNaffiliated. .........orviriiriiriisiissi s 0 0 0
4699999, TOAIS........ovvrererceraeieirieree ettt 0 0 0
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Annual Statement for the year 2013 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912810 EK  0|US TREASURY BOND.........coeeuiierinrirerinrirensssisensssesnensssessensennes | sennne | oo | evvvsnrnens [eonee] | v 727,135 | e 139.090 [ ..ovvvverrn.834,558 | oo 600,000 0 0| 8120 .. .8.460 | FAL.ooo| o 18,414 02/02/1994 | 08/15/2021
912810 EP 9| US TREASURY BOND.........coccovirerieriierinrereeisneseriessinensenessessnnes | vevnee | oo | evveeerinens [ e | cvivininnnn 4,788,672 | e 134.830 4,775,000 .0 .0 .128,507 03/16/1994 | 02/15/2023
912810 EW 4|US TREASURY BOND.... 27.660 | . 0 0 03/04/1999 | 02/15/2026
912828 GS  3|US TREASURY.......coeormirirerimiririnirrerinsnseniesesssnsensnsensessnesssesesnees | ODn [ o | eevvverinens [T | 1,992,982 | o 111.600 .0 .0 06/26/2012 | 05/15/2017
912828 JR 2| US TREASURY.....c.cevvumrinrinrireineiiserinsisensssisssssnsissssssssssssssssssees | sennne | oo | evvnnnienns [eoneT | v 552,344 | e 109.760 0 .0 12/04/2008 | 11/15/2018
912828 JZ 4|US TREASURY NOTE 0 0 02/19/2009 | 01/31/2014
912828 TM 2|US TREASURY NOTE .2,261,804 0 .0 09/26/2012 | 08/31/2017
912828 VB  3[US TREASURY NOTE.........ccooivrrrmrereerreereerenresnenensensennsnsennsnes | eveneee | oo | covnrenriens | e 1 ..19,650,000 ...18,024,600 19,669,864 | ... (V)] [P 19,864 [ oo 0 ..45,442 05/15/2013 | 05/15/2023
0199999. U.S. Government - Issuer Obligation ..31,017,080 ...31,211,356 .30,809,538 0 (20,112) 0 224,969 | ..........715,075 | ... XXX | e XXX......
U.S. Government - Residential Mortgage-Backed Securitie:
36203V ZX 1 [GNMA 3B0858..........c.cvvurirrirrireiseiieiieeies s ssesssesssseissssnss | oeeees ..3,887 | ... 109.900 [ v.oovvvcvrvvrrereene 506 [ oo 4,100 | oo 3,951 0. 20 0 24| .. 287 | 05/13/1994 | 04/01/2024
36204N  F3 6| GNMA B74B8B............coveoeeeeeeeeeeereeeeeeeeesesesseeessessseesseeseesssessssssesnes | enees 26,495 | ...... 109.560 27,944 | ...... 26,926 0 136 0 | om0 | 7000 | «........8.250 [MON... | ovooirniinnces 163 | v 1,956 | 05/13/1994 | 04/01/2024
36204T HK 3| GNMA 379234........coooiviiiieiniinniscsnierssssensnisssenssssssssssssnsnses | ooeenee oo | vevnnnenns | veveee T | e 22,435 | ... 105.350 23,662 | ... 22,800 0 115 0 [0 [ 1007000 ..o......8.250 [MON... | oo 138 | v 1,656 | 05/13/1994 | 04/01/2024
36204T LK 8| GNMA 379330.........cccimeeiieeeeeeeeeeeeesseesseessseessesesesesesessssssessssessssssens | eveeees 21,287 | ...... 104.300 22,452 | ... 21,633 0 109 0 | om0 | e 7.000 | .........8.250 [MON... | cvoovrninnces 131 | v 1,572 | 05/13/1994 | 04/01/2024
36205H 5Z 8| GNMA 39T564.........coriiriciinrieeieeseisssisensessesisesssssisessssssesssees | eonnnes | oo [eovervenes [ eenee T [ 37 [ s 100140 [ oo [ 39 | s 37 | i (V1 (0 TN 0 0. 3 | 05/13/1994 | 05/01/2024
36205M 2G 2| GNMA 395075.........ccoomrercririrerierrnerienissesssnssssssessenssssssssssssssessns | sevnee | oo [ eeveerinens [ e | v 1,485 | e 100.320 [ oo 1,571 | e 1,566 | oo 1,509 [ oo (V1 I 8 | e 0 9. 110 | 05/13/1994 | 05/01/2024
36223A RJ 3[GNMA 302089.........ccuvvrrirrirrirneieiissiesssesssssisssssssssssssssssesssssssnnes | vonvee | oo | veverenniens | eeeeed [ vvviiineinnnnnn 19,299 | oo, 110.520 20,355 | ... 19,610 0. 98 0 | oorermrinninneensn0 | 10007000 ..........8.240 [IMON... | ovoviivniinnns 119 | v 1,425 | 05/13/1994 | 05/01/2024
36225A QF O GNMA 780454........cooivmiiriinirninisnissnsssssssnssensssssssnssssssssnsssnssssssnssees | eonnes | oe | onvenssnens | eeneeed |2y 725 [ e 116490 [ oo 3,162 | i 2,715 | e 2,720 (V)] I [0 I 0 16 | ... 190 | 11/20/1997 | 10/01/2026
0299999. U.S. Government - Residential Mortgage-Backed Securities. XXX | 110,739 | 102,833 | ...... 99,186 0].. 485 0 [0 [ XXX | b XXX [ XXX | 600 | .o 7,199 |.... XXXoover | e XXX......
0599999. Total - U.S. GOVEIMMENE........uivuiiiesiiriersinesssessssisssss s XXX e | 31,322,095 | i 31,042,833 | .. 30,908,724 | ..o 0 ] (19,627) | covovvviriniriniinand 0 225,569 | ... 722,274 |..... XXXeiron | o XXX..oone
All Other Governments - Issuer Obligations
302154 BA  6|EXPORT-IMPORT BK KOREA- GLOBAL.........ccocomrvvnrrmerirerirceinisinnes | cvveene Flon AFE] cnnn..886,854 | ......103.830 | ..o 848,340 | ......c..........817,000 | ..cvorirrneen. 877,444 0 (6,795) (V1 0 | e 4370 ......... 3.280 |MS...... 10,525 35,744 | 08/07/2012 | 09/15/2021
831588 AB 4 [SLOVAKIA (REPUBLIC OF) 144A.........ccoovivirneineineisrserensenssnsnsies | veveees Fi. . AFE| ... 415252 | ....cc0ee... 400,000 | oo 423,995 0 (1,855) 0 17,500 | 03/21/2013 | 05/21/2022
831594 AB 2| SLOVENIA (REPUBLIC OF) 144A.........cocomirmirerieeieissisessnssienins | sevenne Fl. . . 897,750 | .................900,000 | ....... 887,574 (V1 IR 1,052 | oo 0 . . 49,500 | 10/19/2012 | 10/26/2022
857524 AB 8| REPUBLIC OF POLAND.......cccoviiirnieisrinsissrississessnessrsssssssssnsssessnssansanes | svenes Flo AFE] e 722,250 | .....106.280 | ....covvrenes 717,397 | oo 675,000 | .ovovrrircines 715,511 0 (4,062) (V] [P 0 | 5.000{......... 4130 |MS...... 9,188 33,750 | 04/24/2012 | 03/23/2022
0699999. All Other Governments - Issuer Obligations ....2,921,373 | ... XXX. .2,878,739 2,792,000 ...2,904,524 L (11,860) | 0 0 XK | XK | XXX ] 30,595 il 136,494 XXXeowon [ o XXX..oone
1099999. Total - All Other GOVEIMMENES........v.vvuirsirrreersssesessasessessssssrsns sttt ensnes . 2,921,373 | ... XXX. .2,878,739 2,792,000 | ... 2,904,524 (11,660) | 0 |0 XXX [ XK [ XXX [ 30,595 | e 136,494 XXX [ e XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
3133XM Q8 7| FEDERAL HOME LOAN BANK.......c.oviiriiiiiriienissirssissesesesiseens LS... ....5,366,800 | ...... 114.190 .5,709,878 5,000,000 06/30/2009 | 11/17/2017
31359M 4D 2| FNMA. ..o LS... LA ...2,507,720 | ...... 112.570 .2,814,275 2,500,000 | ... . . 03/19/2007 | 02/13/2017
31359M  7TX  5{FNMA ..ot eneissssssensenens | connee | oo [ ererennes [ o L 480,849 | ...... 112980 [ oo 564,902 | ...ccvvviiens 500,000 | .coooverernrenns 492,306 0 ... 2,022 0 3,472 25,000 | 06/07/2007 | 05/11/2017
31359M H8 9| FNMA BENCHMARK NOTES........cocovviiieieieciesesisisesisssssisesesissies | aenins ..675,574 | ...... 109.890 ....769,230 ...700,000 ..693,318 0. 2,754 0 10,306 35,000 | 05/02/2006 | 03/15/2016
31359M WU B FNMA. ..o esssentenins | crveees A 2,018,036 | ...... 103.490 2,000,000 | ... 2,001,611 0 (2,116) 0 19,528 92,500 | 10/20/2004 | 10/15/2014
3137EA CA  5{FHLMC.....ccoiviiiiireircrecncieeienne [IES T PR TR P L I 4,933,500 | ...... 109.090 ..............5,454,900 | ..............5,000,000 | .............. 4,961,036 0. 6,541 0 | overemrrnerineenen0 | 3750 [ 103910 [MSe | 48,958 | ............ 187,500 | 06/30/2009 | 03/27/2019
31398A DM 1 [ FNMA ..ottt | coenes 1,324,192 | ...... 114.320 ...1,310,020 0 (2,605) 0 | ovvververirencnn0 | 1005370 [ 10005120 [ID e | s 3,688 | ...cocovrns 69,875 | 10/15/2007 | 06/12/2017
876385 DA 0| TARRANT CNTY TEX HEALTH FACS B......ooveiiiiiininsrisiissninssissins | asvenas ..167,780 | ...... 104.980 . 165,282 ()] (81) 0 2,750 8,250 | 03/10/1999 | 09/01/2015
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations...................... . [ I 17,474,451 | ... XXX | e 19,042,621 | ........... 17,165,000 | ............ 17,311,007 | oo 0] (37,617) [ oo 0 im0 |l XXX | e XXX | XXX | s 167,175 | v 793,125 |..... XXXeovoo | e XXX..ooo
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31374W 5D 0| FNMA 326744..........ccooovvviirirnirennineierineesenississssisssesessssensenissnnss. | evvieee | oo [ cevvnniennns [ e LI I 19,844 | ...... 103.710 [ cooovvvrrirnne 20,504 | .o 19,770 | ...... 19,814 (V1 R (0 TN (V1 0 | oo 7.000]......... 6.820 [MON... | .cooovvvrerirnns 115 | v 1,384 | 02/09/1996 | 12/01/2025
3138LY ST 5[FNMAAQT7729......ccoocvmvrvrenne DR.. [ [ cereeveens [ v L I 1,036,577 | ........ 99.440 | ..o 994,300 | ..coovvrerirnns 999,901 | .oovvvvrennee 1,036,577 | oo (V1 (1 T (V1 (1 IO 3.500]......... 3.320 [MON... | coovrerrernce 2,916 | oo 20,415 | 05/09/2013 | 06/01/2042
3138WM XL O FNMA ATOBB2..........ooeverrernrirrieerierriesienissessssessssesssensssessssessssses | eovinee | oo | cevnrevennns [ vvene T e 1,238,556 | ........ 95.030 | ..ooovrrene 1,132,385 | oo 1,191,545 | oo 1,238,079 | oo (V1 IR (ATT) | oo (V1 0 | oo 3.000]......... 2410 |[MON... 2,979 8,937 | 09/10/2013 | 04/01/2043
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Accrued Year Acquired Date
3138X0 Y2 8|FNMA AU1628 1 463,800 . (184)] ... 0 .1,160 3,479 | 09/10/2013 | 07/01/2043
3138X3 XH 0[FNMA AU4279 e 2,831,097 (1,118) .0 09/10/2013 | 09/01/2043
31417D KS 1|FNMA AB6604. el .0 05/09/2013 | 10/01/2042
31417E ZB 0|FNMA AB7937. . 1 .95, 0 09/10/2013 | 02/01/2043
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities...... . XXX .6,715,498 0 XXX [l XXX XXX ] e 18,328 ]l 79,354 XXXooowe [ e XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligation s e XXX i | s 25,758,019 | ...........24,136,362 | ...........24,549,163 | .....cooovvninnc0 | iiieirnn(39,583) | v (L] 0 .o XXX [ XXX | XXX | e 185,503 | ........872,479 | ... XXX v | o XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055 AF 9| AFLAC INCORPORATED...........ccooommiiiiiiririiniiniiesiesissesssissiiens | cevieae e | AFE | 994,990 | ...... 116.360 | ..o 1,163,668 | .............. 1,000,000 | ..ccovvvvenneee 995,120 | ..o 0 08/04/2010 | 08/15/2040
00845W AD 0|AGFIRST FARM CREDIT BANK TP... B ol ...500,000 | ........ 69.000 ....345,000 ...500,000 | ....... 500,000 0 06/05/2007 | 06/15/2049
00846U AC 5|AGILENT TECH INC......cccovvvmiricrinriiciiirinriceii [IES 0 PR I . 7,616,610 ,131,905 | .. 7,000,000 | ..ocovvenees 7,334,465 | ...oovvvvricnnn 0 01/26/2010 | 11/01/2017
032511 AY 3| ANADARKO PETROLEUM CORP.........ccovvverrerrririierierninenissesssninns | oeveene I [ V2FE | 435,499 | 112.840 | e 513,441 | i 455,000 | ..ooorrernnns 436,598 0 05/20/2010 | 09/15/2036
034863 AG 5|ANGLO AMERICA CA 144A..........covviiiiristicsniecierssesssissieeies | e Fl. . 469,057 ..500,000 | .o 496,605 0 09/20/2012 | 09/27/2022
03523T BN 7| ANHEUSER-BUSCH INBEV NV ceeveene [ s Flo| AFE] . .358,606 | .. ...360,000 | ....... 359,257 0 07/11/2012 | 07/15/2017
06406H BY 4|BANK OF NEW YORK MELLON CORP........cccovurmriirrireirerinsirerininns [ES OO0 IO I AFE| 2,028,970 | 101.640 | ..oovcvrnne 2,032,812 | oo 2,000,000 | ...oovonenen 2,023,854 0 (2,697) 0 12/31/2011 | 09/23/2021
064149 A6 4|BANK OF NOVA SCOTIA............ [SSSTRRRRR PO Al. LAFE] ..1,997,440 | ...... 102.620 .2,052,415 2,000,000 ...1,999,391 0. 528 0 01/19/2010 | 01/22/2015
06739F FU 0|BARCLAYS BANK PLC LT2 144A.......cooiiiirniirinirersiseessiseeenienes | eveee Flon . 4,195151 | L. 133.290 4,105,346 | .. 3,080,000 | ... A4110,321 | (V1 I [ R:K10) 0 04/05/2013 | 06/12/2021
073902 CD 8|BEAR STEARNS COMPANIES INC... v [ s I [ VAFE | s 419,085 | ...... 108.930 [ v.oovvvvrrrnens 544,672 | ..vevoeverns 500,000 | ..ocvvvrerirns 459,243 | ..o (V1 I 7,507 | oo 0 08/24/2007 | 07/02/2018
075887 BB 4|BECTON DICKINSON AND COMPANY ceevrerrennins [ s ol VAFE] ..2,999,010 | ...... 100.170 .3,005,332 3,000,000 0 195 0 11/03/2011 | 11/08/2016
126650 BH 2| CVS CAREMARK CORP.......ccovvirierreierieiinesteneseesssisessssssensesenns | cevees ol . ....2,672,000 | ...... 113.430 .2,835,758 | .. 2,500,000 | ... 12,586,805 | ..o (V1 I (22,969) | ovvovvrrirerierinnn 0 01/08/2010 | 06/01/2017
126650 CC 2| CVS CAREMARK CORP.........covuvtirriiiirieierieeenisrsssessssiesssssensnsens | wnnene v | 2FE | e 1,493,400 | ...... 100.180 | wvvvvvenee 1,502,753 | oo 1,500,000 | ...ocorrreee 1,493,402 | oo (1 [ IR 2 | 0 12/02/2013 | 12/05/2023
14149Y AL 2|CARDINAL HEALTH INC.............. v [ ol 1,997,472 | .. 112.320 .2,246,517 2,000,000 ...1,998,884 03/12/2008 | 10/15/2016
205363 AL 8| COMPUTER SCIENCES CORP........ccccomrimrimriiiiniinsiiveniiesieninens [IES 0 PR I . ...3,919,020 | ...... 113.900 .3,986,708 | .. 3,500,000 | ... ..3,736,324 01/26/2010 | 03/15/2018
21684A AA 4 |RABOBANK NEDERLAND/UTRECHT.........cccomivmerierrierinneneeiennnens | s Flon VAFE] s 991,860 | ...... 100.130 | .ovvvnrrneee 1,001,367 | .coveverere 1,000,000 | ..ocoorvernnene 991,877 11/25/2013 | 12/01/2023
233851 AR 5|DAIMLER FINANCE NORTH AMERICA 144A..........cccoovovvrnrmerinnnerns | vrveees E|. | IFE| . ...2,200,780 | ........ 97.230 .2,153,818 2,215,000 07/25/2012 | 07/31/2019
24422E RM 3 [JOHN DEERE CAPITAL CORP. JOOR I e | LIFE | ....2,489,000 | ........ 94.980 2,374,561 | .. 2,500,000 | ... . 04/26/2012 | 03/15/2022
250847 EF 3|DTE ENERGY COMPANY.. SRR DO [ [T AFE | 995,980 | ...... 102.310 | oo 1,023,151 | oo 1,000,000 | ..cooevernnene 997,157 08/12/2010 | 10/01/2020
25243Y AM 1 [ DIAGEO CAP PLC...oovoeeeeeeeeeeeeseeeeeeeeeeeeeesseeseseesseessseesesseeesseeses | oneees Fl. LFE] ....2,968,148 | ...... 114.130 .2,853,381 2,500,000 ...2,813,933 12/31/2011 | 10/23/2017
25470D AA 7|DISCOVERY COMMUNICATIONS INC......cocovveririirirriieiinniirenienins [ e . . ...2,635,825 | ...... 113.000 .2,825,002 | .. 2,500,000 | ... ..2,587,114 01/12/2010 | 08/15/2019
260543 CH 4| DOW CHEMICAL.......evorimerinrireriesiseesssiseisesisseesesisseenns LS. [ | v [ 2FE | o, 3,143,725 | ........ 92.890 | ..ooovrvrne 3,019,062 | ..oovvernees 3,250,000 | .coovvvrnees 3,151,805 02/15/2013 | 11/15/2022
29273R AT 6|ENERGY TRANSFER PARTNERS SRR DO ol 637,203 01/14/2013 | 02/01/2043
29379V AA 1 |ENTERPRISE PRODUCTS OPER LLC.......coccovvemrrierereerseineriisninens | s ol 924,176 | .. . 0. . . 08/27/2007 | 09/15/2017
29380T AT 2 |ENTERTAINMENT PROPERTIES TR.....vvvvirvirieiieiernriseienssisnrnns | vevees | v | W 2FE | iii...999,980 | ... 100.280 | ..o 1,002,812 | oo 1,000,000 | .oovvrrinenes 999,921 [ v {1 [ IR 8 | o 0 08/01/2012 | 08/15/2022
30219G AC 2 [EXPRESS SCRIPTS HOLDING CO EXCHGD........cccosvremmrierinrirnenis | crvenne ol . . ..4,498,883 | ...... 105.990 4,769,572 500,000 ...4,499,131 0 248 0 01/08/2013 | 11/15/2016
30251B AC 2 [FMRLLC T44A. ..ot ssssssssessesinnns | eoenes | | LIFE | ...1,988,560 | ...... 114.800 .2,296,108 | .. 000,000 | ... ...1,988,838 0 148 0 06/30/2010 | 12/14/2040
37247D AN 6| GENWORTH FINANCIAL INC JSSSTRTRTRRIRN IOV I [ V2FE | 498,295 | .. 115.580 [ ..o 577,921 | oo 500,000 | ..ooveenrrines 498,569 0 143 0 11/17/2010 | 02/15/2021
37373W AB 6| GERDAU TRADE INC 144A..........oocirririreriinnircrirerinsesssinessenienens | v Fl. . 421,363 ..445,807 0. 217 0 04/08/2013 | 04/15/2023
38141G GM 0| GOLDMAN SACHS GROUP INC... B o | e | LTFE | 572,142 ..498,154 (VN 25 0. L0 ceereend . 01/21/2011| 02/01/2041
38141G GS 7|GOLDMAN SACHS GROUP INC... B I I [ AFE] v 3,386,970 | ...... 112.270 | v 3,368,153 | ..............3,000,000 | ....ccoouve. 3,366,413 | oo (V1 I (20,557) | ovoovvrieriierinand (V1 0 | oo 5750 ......... 3.960 [ | v 75,229 | cooovvvernes 86,250 | 06/12/2013 | 01/24/2022
402740 AA 2| GULFSTREAM NATURAL GAS SYSTEM 144A........coccovvvurmeemmrnneinnns | crvene ...4,997,300 | ...... 107.090 .5,354,712 5,000,000 ...4,998,977 0. 302 0 | overrerrmrrrneenen | 15560 [ 1ovr.5.560 [ MNL.. | o 46,333 | ..o 278,000 | 10/19/2005| 11/01/2015
40426W AU 5|COMMONWEALTH REIT OO I e . ...1,496,850 | ...... 107.110 .1,606,661 | .. 1,500,000 | ... ...1,498,609 0f.. 335 0. LU R 4,167 | ... 93,750 | 06/18/2007 | 06/15/2017
410867 AD 7 |HANOVER INSURANCE GROUP INC......ccoorvvirrirrieineeineeseniseins | oevenne wo e | W 2FE | e 1,212,311 | ...... 108.740 | ..cvovrrrne 1,152,697 | oo 1,060,000 | ..ccoovvrennee 1,198,931 [ oo (V1 I (RIS 1) (V1 (U IO 6.370 ......... 4.300 | Do [ v 3,003 | .ot 67,575 | 02/14/2013 | 06/15/2021
413875 AN 5|HARRIS CORPORATION TSR LS. [ | eevvrronen [ 2FE | s 497,270 | ...... 105.500 | ..oovvvvrirens 527,518 | .coevverins 500,000 | ...cooverirs 497,374 0 ] 37 (V1 0 | oo 6.150] ......... 6.190 [JD.coee | v 1,367 | oo 30,750 | 11/30/2010 | 12/15/2040
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416515 AR 5|HARTFORD FINL SVCS GRP INC. .2FE 0 198 11,611 55,000 | 09/28/2006 | 10/15/2016
42809H AD 9|HESS CORP......ccooevmmrunnee 0. 102 08/05/2010 | 02/15/2041
431282 AK  8|HIGHWOODS REALTY LP EXCHGD.........coccrvvenerimrrrerirereneninsnsnnnns | vevnee | oo | cevveronen [ 2FE | w.......3,803,485 | ... 1084201 ............3,794,965 | ..............3,500,000 | .....c...c.. 3,714,169 | .ooooiriiriirrnns (V1 I (L) ) 07/11/2012 | 03/15/2017
44106M AM 4 |HOSPITALITY PROPERTIES TRUST EXCHGD 07.900 . 0 400 06/05/2007 | 03/15/2017
44841C AB 0 |HUTCHISON WHAMPOA LIMITED 144A..........ccconvvnmermmrmneriverrnceinee | wvvee | F [ eoveireccns | WAFE | i 776,374 | 101.540 0 (9,225) 07/26/2012 | 01/13/2022
449786 AQ 5[INGBANKNV 144A.........oooviininrneririninnrernerssnnererisssenissnenssnns | eoneeee | F Lo [ WIFE ] cin..994,860 | ... 105.560 0 981 02/29/2012 | 03/07/2017
449786 AY 8|ING BANK NV 144A 03.700 | . .0 (116)] ... 11/07/2013 | 09/25/2023
45685E AB 2|ING US INC WIEXCHGD............... 0 (7,773) 08/08/2013 | 07/15/2022
460146 CE 1|INTL PAPER CO......ccovvvrvrrrrrrerirenes . revernernnnn589,910 | ... 123110 .............615,651 | .................500,000 | ....... 569,006 0].. (7,191) 12/02/2010 | 08/15/2021
46625H HQ 6 |JPMORGAN CHASE & CO. ST SRR DO ol AFE] 3,150,023 | .110660 ] oo..........3,319,926 | ..............3,000,000 | .....cocco... 3,118,138 | oo {1 [ IO ((VAE) | 12/31/2011 | 03/25/2020
46639U AA 3| KAZMUNAYGAZ NATIONAL CO 144A........covveirirnernnerneriresineees | e F o] 2FE 750 .. 185,500 | ..............200,000 | e 199,232 (VN - 32 04/24/2013 | 04/30/2023
48667Q AF 2 [KMG FINANCE SUB 144A........ccoviiiiiiireinisseinessienesissienssinns | evvees Fl.| . .2FE] ..............1,358,063 | ...... 108.500 11,247,750 ...1,340,101 .(17,962) ] .... 03/11/2013 | 04/09/2021
49326E ED  1|KEYCORP MTN....cvvimieririmeireeisisnesienisesesseessssssessessessssesssssssensnns | cevees 2FE| ..coe.......955,385 | ... 108.620 ...917,887 938,979 | .... L(11,314)] ... 07/16/2012 | 03/24/2021
494550 BF 2| KINDER MORGAN ENERGY PRTNRS........ccovvummrimermrieeeneniseiennens | eevinee [ oo [ eevvnriienns [ oo 2FE | oo 541147 | 111.340 | v 606,822 | .................545,000 | ......ccco...... 541,190 0 | 50 05/24/2010 | 09/15/2040
50066 2A 1 |KOREA RESOURCES CORP 144A..........cccconevieeirinereeiineenenissens | s Fl. VAFE] ... 368,605 | ... 96.640 ....357,579 ...370,000 | ....... 368,777 0 172 04/25/2013 | 05/02/2018
50076Q AR 7 [KRAFT FOODS GROUP INC.......cccovviririniiierniieineierssiseieniseisninsennes | eevees . 677,978 | .. 1,360,000 | ..ooovvveeee 1,800,955 01/31/2013 | 01/26/2039
501044 CM  1|KROGER CO.......coecumirmerimrercricenerisinns (XSO0 PR PR 2FE| ............2,148,633 | ...... 105.580 | ...oovnrenee 2,111,617 | v 2,000,000 | .oovvrrneee 2,070,610 12/31/2011| 10/01/2015
52107Q AF 2 [LAZARD GROUP LLC.....covrniiierrieiieieisnissiesssssesssenssssseesssseees | sevees El i | W2FE | i 563,770 | o 99.470 ....562,054 565,000 | ....... 563,765 11/06/2013 | 11/14/2020
53079E AS 3 |LIBERTY MUTUAL GROUP 144A EXCHGD.......cccconvvermeemirierinernenes [ s NE . . ,027,920 | v 1,000,000 | ..coovvrvnnee 1,004,838 12/29/2008 | 06/15/2014
53947N  AA 2| LLOYDS BANKING GROUP PLC 144A.........ccocvvrnrrririninrirnniserisnnseines | evee Flon 2FE| 390,095 | .....112.950 | ...ccovrrrrrnnes 389,684 | ...ooovvirnns 345,000 | ....... 389,237 11/04/2013 | 09/14/2020
61945C AC 7| MOSAIC CO...ourirrirerrimeineriessiessesssessssssssssssessesssessssessssssssssnees | coneees ..2,429,887 | ....... 98.740 .2,404,519 2,435,000 ...2,429,834 11/07/2013 | 11/15/2023
638612 AK 7 [NATIONWIDE FINL SERV INC 144A........cccoovmvmrirerinnennsssninerinnes | vrveees . . ..3,327,420 | ...... 106.440 .3,193,260 | .. 3,000,000 | ... ...3,297,387 02/20/2013 | 03/25/2021
641423 BM 9|NEVADA POWER CO AKA SIERRA PAC RES EXCHG......c.ovveneeeniee | vevnne [ oo | cerrveriens AFE] 1,918,606 | ...... 110470 | oo 2,209,560 | ..ooocvernee 2,000,000 | .coovvvrnees 1,976,132 10/10/2006 | 03/15/2016
652482 AS  9|NEWS AMERICA INC.......cooiiiiriniierierinsisnieienissesssissisesienes | ceveene . . ..3,813915 | ... 113.570 .3,975,090 ...3,812,838 0 (1,077) 09/27/2013 | 01/09/2038
674599 BX 2| OCCIDENTAL PETROLEUM CORP........ccccmirerrirrimerierineessnirseeinns | ovvenne |.1FE| .. ...1,033,610 | ...... 107.130 1,071,301 | .. ...1,013,690 0 (5,345) . 01/26/2010 | 06/01/2016
674599 BY 0[OCCIDENTAL PETROLEUM CORP........ccccovrmrinrimrirernnrncierssissnnnnens | evnnes | oo [ everinninns AFE | 499,885 | ...... 104.830 [ .ovvvrvrrirnns 524,196 | ..covvverirnens 500,000 | .oovevrrrerens 499,924 | ..o {1 [ I T im0 0 4100 o 4100 [ FA | 8,542 | 20,500 | 12/13/2010| 02/01/2021
681919 AS 5| OMNICOM GROUP.........oevierrierisirenississesiesseesessssssessesssensns | sevenne 1,615,440 | ...... 110.540 .1,658,106 1,500,000 ...1,545,899 88,500 | 01/07/2010 | 04/15/2016
682134 AC 5| OMNICOM GROUP .|LS... . ...996,540 | ...... 104.920 1,049,221 | .. 1,000,000 | ... 997,511 | o0 | 310 | 0 0 [ e 4450 [ L 4490 | FAL | e 16,811 | 44,500 | 08/02/2010 | 08/15/2020
68389X AC 9| ORACLE CORP......ccotreirierirrireitssisersesisesssessssiss s sssesssessssens | eneees I [ AFE] v 1,249,413 | ..... 115610 | wvvvrrrne 1,445,172 | oo 1,250,000 | ..cooovrennee 1,249,592 | ooovvvvcrvnrinen0 [ e BT | 0 [0 5750 [ 1. 5.750 | AOcc. | v 15,174 | 71,875 | 04/02/2008 | 04/15/2018
693483 AB 5| POSCO 144A.........oiviiririeiiniiiesisssnissise e sissssnsissssessssssenies | ceviene Flo| 2FE | ne......654,433 | ... 101.800 661,726 ..653,645 .27,625 | 04/24/2012 | 10/28/2020
714264 AA 6| PERNOD-RICARD SA 144A.........cccoviiirimeineriseirsseinssissssinessssssseens | orvens F | 2FE | v 479,923 | ... 110.220 473,964 | .. . ..479,052 11/05/2013 | 04/07/2021
714294 AC  9[PERRIGO COPLC 144A........cocoviiiininineisineiersssssssssssssiennnes. | svveees Floi | W2FE | i 44,812 | L 97.940 | .ovvvrris 44,073 | oo 45,000 | ...... 44,813 11/05/2013 | 11/15/2023
71645W AR 2| PETROBRAS INTL FIN CO LTD....coviiuiimrireirneeneesersesesseesssiseesne | ceveee Fl. ..625,370 | ........ 98.630 ....567,169 ...575,000 620,942 03/07/2013 | 01/27/2021
71645W AU 5|PETROBRAS INTLFIN CO LTD.... LS. [F|.. . . 1,193,028 | ... 100.560 11,206,828 | .. 1,200,000 ...1,195,505 02/01/2012 | 02/06/2017
71654Q BG 6 |PETROLEOS MEXICANOS WI EXCHGD.......cccovvvvneierinirieineiernnires | crvees Flon C2FE | 642,970 | ........ 91.500 | ..o 594,750 | ..ovvvvrrnnnd 650,000 | ..oovverennnd 643,183 08/29/2013 | 01/30/2023
718172 AA 7| PHILIP MORRIS INTL INC.....cvvurriirinirierierieeissiseiiessssesenisesines | ceveene CAFE] ....7,604,870 | ...... 114.900 .8,761,763 05/13/2008 | 05/16/2018
74340X AW 1 [PROLOGIS LP SOOI IOV . . ...1,994,840 | ........ 98.460 11,969,319 | .. . 08/08/2013 | 08/15/2023
74432Q BM 6 [ PRUDENTIAL FINANCIAL INC.......cvvoriiirierieriirerenineiisesienersneinnne | onnee | oo | veveveneinns V2FE | 993,900 | ...... 112260 | ..o 1,122,682 | .......co..c. 1,000,000 | ...ccoovrvnnennd 995,670 06/16/2010 | 06/21/2020
755111 BR  1|RAYTHEON CORP.......c.coovumimirrinerirniis LS. || LAFE] ..2,253,180 | ...... 107.150 .2,143,087 2,000,000 ...2,203,198 04/26/2012 | 02/15/2020
802815 AQ 3|SANTANDER US DEBT SA UNIPERSON 144A..........ccccovvrmernmirininns | cvviene Fl. . . ....1,000,000 | ...... 101.120 1,011,214 | . 1,000,000 | ... ...1,000,000 01/13/2010 | 01/20/2015
806854 AD 7|SCHLUMBERGER INVESTMENT SA 144A........cconvemeimminmernerirneens | cevene 24 [ VAFE ] 249,580 | ........ 91.500 | oo 228,760 | ..coovoerernen 250,000 | ..ovorerernenns 249,631 07/24/2012 | 08/01/2022
826418 BD 6| SIERRA PACIFIC RESOURCES EXCHGD........ccovvuneveververierineenine | vevvee | oo | cevviriens VAFE] 960,864 | ...... 111.020 | oo 1,110,279 | oo 1,000,000 | ...coorvvernnne 987,918 10/10/2006 | 05/15/2016
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835407 AA 5|SOMPO JAPAN INSURANCE INC 144A... | F IFE 1,355,000 0. .0 0 03/21/2013 | 03/28/2073
878742 AS 4|TECK RESOURCES LIMITED . o L2FE]| .. .1,683,915 0. 45 .0 08/03/2010 | 08/15/2040
900151 AD 3| TURKIYE IS BANKASI AS 144A..........oooirriieieineieeinenieneseenns ....185,900 0. 154 .0 04/03/2013 | 10/10/2018
911312 AM 8| UNITED PARCEL SERVICE ,513,034 0. 3,307 0 11/08/2010 | 01/15/2021
91911T AM 5| VALE OVERSEAS LTD ....700,444 0f.. (1,756) .0 03/20/2013 | 01/11/2022
92343V AM 6 | VERIZON COMMUNICATIONS INC.. 1,738,940 | ..co0eee.ra1,500,000 | oo 1,501,735 | i (V1 I (T4 0 .0 06/26/2008 | 04/15/2018
92343V AV 6 |VERIZON COMMUNICATIONS INC.. ,469,349 0 (8,101) 0 0 06/03/2009 | 04/01/2019
927804 FB 5|VIRGINIA ELECTRIC AND POWER... ....870,249 0 (1,128) 0 .0 12/15/2010 | 05/15/2037
959802 AM  1|WESTERN UNION........ ....463,625 ...500,000 499,406 | ... (V1 I 9 | e 0 .0 06/16/2010 | 06/21/2040
98310W AL 2| WYNDHAM WORLDWIDE CORP 513,241 | .. 3,750,000 | ... 3,743,816 0. 341 0. .0 02/19/2013 | 03/01/2023
98978V AB 9| ZOETIS INC EXCHGD.......ccosivimirmerinirineriinissenns e | W2FE | 2,017,857 | ........93.550 | i 1,889,785 | .ovovirenne 2,020,000 | .o 2,017,922 0] 64 (] I 0 10/25/2013 | 02/01/2023
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation covnerennsnnsninnenns | e 150,443,484 | XXX v [ v 154,550,016 | .......... 144,310,000 | .......... 149,198,820 | ...ooovviiiiernninad 0 [ o (608,777) | woverervrrrirrerininad (] P 0 .. XXX [ XXX XXX 1,820,785 .. 6,177,162 . XXX...... | ..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
22942K CA 6 |CREDIT SUISSE MTG 2006-7 9A4........ooorivrirrirnrierinnieissineirenissnnes | cevees o e | BEM | 164,958 | ........ 65.620 [ ....oovviirnnne 202,540 | .o 308,613 0. 9,220 0 (V1 0 | 07/18/2006 | 08/01/2036
36185M AF 9| GMAC MTGE CORP LN TR 2005-HE2 AB..........ccomereerrerirerincerieins | ceve ol L7919 | 99.460 11,238,198 1,244,839 | ..o 1,181,337 | 241513 | o 30,281 | o 0 0. 0 | 06/15/2005 | 11/01/2035
43718M AD 6 |RESIDENTIAL FNDG 11 2006-H14 Ad...........cccovivirmiirernricirernsinsinnis [ vvies ol ...3,731,606 | ........ 74.890 4,212,557 5,625,000 591,495 | . 262,908 0 0. 0 | 09/25/2006 | 09/01/2036
52522Q AM 4 [LEHMAN MTGE TR 200710 3AT.....ivemrrerirererneersnessensesssssssseninnens | ovveene e | 2FM | . 337,450 | ........83.410 [ e 332,913 (1] 23,354 0 0. 0 | 11/14/2007 | 12/01/2037
65536P AA 8 |NOMURA ASSET ACC CORP 2006-AF1 1A1A. 231,027 | e 73,428 [ 34144 | 8,416 | oo 8 | i 0 0. 0 | 08/31/2009 | 05/25/2036
74925F AA 1| RESIDENTIAL AC LN INC 2008-QR1 1AT....covverrercriieererinerierirenens | ceveee B - . 412,703 70,369 | ..... 5,649 0 0. 0 | 07/31/2009 | 08/25/2036
83613G AA 7 |SOUNDVIEW HM EQ LN 2008-1 A1 144A.......ccoviniirinininnisinnnnes | avvees . . 490 152,057 | oo 160,925 | oo 152,057 | .ovcivrviinns [CZ10)] L 0 45 | ... 462 | 10/31/2013 | 02/25/2038
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.........oocovovvrinrniscinnes | covnervannns 5,985,851 | .. XXX.ooooooo | corrrrinnad 6,581,995 | .............8,468,546 | ............. 6,549,302 903,553 | . 331,424 0 45| ... 462 |..... XXXooee [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
059512 AD  5|BANC OF A COMM MTGE 2007-3 AAB........ovveriereemerinermerienineenns | ceveene e TR | 836,69 | ...... 100440 | ..ovvvnrrnnen 852,942 | ..oovvvrins 849,176 0 887 0 07/18/2007 | 06/01/2049
05955U AG 2|BANC OF AMERICA LARGE LN UB3 -A4A2 144A.........ccccovmvvmirvnninne | rrie 4,740,234 | ... 111.120 .5,556,270 5,000,000 | .oorrrrern 4,856,572 | oo (1 [ I 33,355 | v 0 01/28/2010 | 05/01/2046
12624U AC 8|COMM MTGE TRUST 2013-GAM A2 144A OO I . . ..2,049914 | ... 95.060 1,901,282 | .. 2,000,000 | ... . 0].. (4,564) 0 . . . 03/13/2013 | 02/01/2028
12625 AC 3| COMM MORTGAGE TRUST 2013-SFS A2 144A.........ooovvvvrvrneriinns e e | M e 1,491,012 | ........ 92100 .ovvvvenee 1,381,535 | .coveverinee 1,500,000 | ...ocvvrrene 1,491,456 0. 444 0 B [ 3734 | o 30,366 | 04/04/2013 | 04/01/2035
36197Q AC 3 |GS MORTGAGE SEC TR 2013-G1 A2 144A.........covmerrrreensrineriines | ceveee ...3,089,937 | ........ 92.650 .2,779,650 3,000,000 ...3,083,380 0].. (6,558) 0 8,893 | . 80,033 | 03/01/2013 | 04/01/2031
46631B AF 2| JPMORGAN CHASE COMM 2007-LD11 ASB... RO I . . ...5,867,282 | ...... 106.890 .6,283,739 | .. 878,534 | ... 15,867,282 | ..o {1 [ IR (V1 IR 0 01/27/2010 | 06/01/2049
52108H 4X 9|LBUBS COMM MTGE TR 2005-C3 B.. SOOI O e [ IFM | 502,486 | ........ 99.980 | ..ovuuirrrenns 499,908 | .....cccooeenad 500,000 | ..oovvrrinns 500,217 | covoeererierirenns (V1 I (<30 ) 0 06/21/2005 | 07/11/2040
553514 AC 4 |[MORGAN STANLEY BAML TR 12-CKSV A2 144A.........cccoovovvvmrcnrnnns | vrvees . 1,494766 | ... 91.630 1,374,515 ...1,495,006 0. 240 0 03/19/2013 | 10/01/2030
55660C AA 6| MADISON AVENUE TRUST 2013-650M 144A. IO . . ...1,029,951 | ...... 102.890 11,028,991 | .. 029177 | (V1 IR (T73) | cooeerieieid 0 10/10/2013 | 10/01/2032
61690L AA 8 MORGAN STAN CAP | TR 2013-ALTM A1 144A.......coovvvvrirvrirrnnns | e e | M| e 1,019,976 | ........ 95.350 [ ..vvrvrirnne 953,550 | ..covvevinne 1,000,000 | ...ocorrvene 1,018,283 0f.. (1,693) 0 03/06/2013 | 02/01/2035
61762X AU 1 |MORGAN STANLEY BAML TRUST MSBA..........cosevemrrmerimrirneniseines | s ol ..1,029,931 | ...... 103.130 .1,031,384 1,000,000 1,029,428 | oo (V1 I G107 0 10/10/2013 | 10/01/2046
68275C AC 2|1345 AVE OF AMERICAS 2005-1 A3 . IO IO . . ...1,062,813 | ..... 109.220 1,092,263 | .. 1,000,000 | ... ...1,043,286 0f.. (2,902) 0 07/06/2010 | 08/08/2035
90270Y AA  7|UBS BARCLAYS COMM MTG 2013-C5 AS......commremmmmriinsessnissisnne | oneees e [AFM | s 1,029,992 | ........ 94.920 [ oo 949,288 | ..o 1,000,000 | .coovvrennes 1,027,565 0].. (2,427) 0 02/15/2013 | 03/01/2046
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities RSP INTRON 25,234,990 | .. XXXoooo | e 25,685,317 | oo 25,227,710 | ..ooovevvee 25,334,278 | .o (U I 15,190 | oo 0 [0 [ XK [ XK [ XXX eeee..95,800 | ........1,028,680 | ... XXX [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
05377R BB 9| AVIS BUDGET RENTAL CAR FUNDING 2012-3A A.......cccvvvevrinerrans [ e I [ AFE] v 1,999,107 | ........ 99.850 | ....oovrvvne 1,997,040 | ...oovvrenee 2,000,000 | ..oovrernvne 1,999,330 (VN 158 (V1 0 | oo 2.100 | ... 2110 [MON... | covvrierirne 1,283 | oo 42,000 | 07/25/2012 | 03/20/2019
126650 AQ 3|CVS CAREMARK CORP 144A........... . I I ol ...807,052 | ...... 108.700 ....937,350 ...862,281 822,351 0. 2,780 0 B [ 2,912 | e 49,917 | 02/13/2008 | 01/10/2026
42805R AV 1|HERTZ VEHICLE FINANCING LLC 2009-2A A2.........ccoovvemrvnerirnrrnens [ e ol . 1,082,610 | ...... 104.570 1,045,710 | .. 1,000,000 | ... ...1,028,700 0. (27,322) 0 |eooceeiincinien | 0005290 | .........2.460 [IMON... | oovovvvreane. 882 |. 52,900 | 12/31/2011| 03/25/2016
46616Y AA  2|321 HENDERSON REC LLC 2012-2A A 144A.......c.ovvvnvrneinninnninens | e e | WIFE | s 950,212 | ........ 98.270 | oo 934,139 | .o 950,535 | ..ovveeerinns 950,233 (V] I 14 0 . 1,622 | . 36,501 | 07/18/2012| 10/15/2059
84756N AB 5| SPECTRA ENERGY PARTNERS LP........cccommrimrrirrnerirerinerieniseins | wvenes e | 2AM | 999,670 | ...... 102490 | ..coovvreneee 1,024,899 | ............ 1,000,000 | ...coorvvernnne 999,726 0. 28 0 | oorivmrieniierenen0 | 600 | ... 4600 [ Do | oo 2,044 | .o 46,000 | 06/06/2011 | 06/15/2021
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921796 MR 6| VANDERBILT MTGE & FIN 2002-C M1 2,637,987 2,547,241 ..2,563,398 0].. (8,369) MON... | . .16,600 199,194 | 05/13/2003 | 12/01/2032

949456 AA 5| WELK RESORTS LLC WLKRG_13-A 144A. 677,210 . 677,302 | oovirneeeren877,210 [0 i 0 MON... 11/21/2013 | 03/15/2029
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SeCUNties.........cocovvvrinisvninisnisnsnns | cvnirinnns 9,153,848 | ... XXX........ 9,321,184 ....9,037,359 | ..o 9,040,948 | ..o 0 [ (32,711) XXX [ 26,276 | ... 427,620 | XXX [ XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) ...190,818,173 | ... XXX........ v 196,138,512 187,043,615 .190,123,348 | ...........903,553 | ......... (294,874) XXX | 1,951,906 | ........7,633,924 | XXX [ XXX......
Hybrid Securities - Issuer Obligations

534187 AS 8|LINCOLN NATIONAL CORP......... ...1,063,200 | ......101.500 ..............1,015,000 | ...... ....1,000,000 1,019,569 0].. (7,467) 0 ...8,556 01/18/2007 | 05/17/2066

654579 AA 9 |NIPPON LIFE INSURANCE CO 144A. . 660,000 660,000 660,000 (] [0 0 . 6,692 10/11/2012| 10/18/2042
4299999. Hybrid Securities - Issuer Obligation st | eneenrenias 1,723,200 | ... XXX.oooooo | coerinreren 1,691,500 | i 1,660,000 | ...ccoovvnene 1,679,569 0].. (7,467) 0 XXX XXX | s 15,248 | ............103,000 |...XXX...... | covee XXX......
Hybrid Securities - Other Loan-Backed and Structured Securities

25153R AA 0| DEUTSCHE BANK CAP FD TR I 144A.......cccooviininiinrncrninnsninnenens LS [E i | 1FE| .o 4,723,200 | ... 103.500 ...5,175,000 4,737,018

4599999. Hybrid Securities - Other Loan-Backed and Structured Securities

....... ,175,000

..4,737,018

4899999. Total - Hybrid SECUMtIES...........orvveirriiissiisssissi i

...6,866,500 6,416,587

Totals

LAVE

7799999. Total - Issuer Obligations............ccuuweirieniriennriecnsieenns 203,579,588 | .. XXX.oooooos | corinnens 209,374,132 | .......... 196,867,000 | .......... 201,903,458 | ...ooooriiriirnninad (V)] [ (R K) ) I 0 XXX XXX [ s 2,267,772 7,924,856 | ... XXX.oooo. | e XXX......
7899999. Total - Residential Mortgage-Backed Securities 13,323,653 | ... 13,408,232 | .o 15,542,741 ....13,886,644 903,553 | . 329,943 0 om0 | XXX [ XXX [ XXX | e 18,973 | 87,015 [ XXX [ XXX
7999999. Total - Commercial Mortgage-Backed SECUNHIES. ... .25,234,990 |. 25,685,317 | .oovvevee. 25,227,710 | ...........25,334,278 | oo (L 15,190 | oo 0 .. XXX | 95,800 | ... 1,028,680 | ... XXX...o.. | cooee XXX......
8099999. Total - Other Loan-Backed and Structured SECUMHIES. .. ......rverirrerrrersrmesssnessssessssresssssesssnsssssssssssssans | sesesseeees 13,877,048 | .. XXX.oooooe | v 14,496,184 | ... 14,037,359 | oo 13,777,966 | .oovoovvveiirinn [V (30,532) | ovvevivrreirrienenens 0 XXX XXX | s 152,906 | .ooooveene. 709,020 [ ... XXX.oooo | coen. XXX.oooe
8399999, Grand TOtal - BONS............cov.uurrverriireiiieriiieeieieeaei s 256,015,279 | ... XXX........ 262,963,865 251,674,810 | .......... 254,902,346 | ............ 903,553 | ..ovvvnne (371,032) | oo 0 XXX XXX | e 2,535,451 9,749,571 | ... XXX.ooot | onee XXX......
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Annual Statement for the year 2013 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 VB 3]US TREASURY NOTE 1.750% 05/15/23..00c.csmcsccsesscsssessssesesessssssssses l R N [ 19,650,000 | oo 20,000,000 | ...... 951
0599999. Tl - BONAS = U.S. GOVEIMIMENL. ...tttk 8 o0 seh o0 ek fe0E o8 £0E o0 E e £ E e £EE S E 0 4EEeE 808 EE o0 E e E 80 E S0 ELE £ £ 8o E 40 E S8 S8 0 £ 08 R f 0 E e E 0S8 h bbbttt b e ens | erbtesensees st 19,650,000 | ..o 20,000,000 | ....... .951
Bonds - All Other Government
831588 AB 4| SLOVAKIA (REPUBLIC OF) 144A.... AE e [ 425,850 | o 400,000 [......... 6,052
1099999. TOtal - BONAS = All ONET GOVEIMMENL...........c.cvuiviveveieiteiiteteiiecteteteteteeete et stetetesaetesessetesessssesesesessesasseaessssssesesssssesensesesss  sassetesssssssssssesesassssesassssesesesassesasseeetesssesesssssesessesetesssseses e s et sessesesessesessssset et s sesesessesesesesaeses e etetesessetassssesesesantesassssesessssetesanssses | etesessssesassesesesissetesesessesassstetesasassans 425,850 | .oveiveiieieeeceeee e 400,000 | ceovevicieeeceeeee e 6,052
Bonds - U.S. Special Revenue and Special A t
3138LY ST 5|FNMAAOT7729  3.500% 06/01/42..........ccoiveiieriiireriniisiesicissiee s 05/09/2013 | NOMURA ROLL2........oocviiiuiriiirieiiciesissieeesie st sss st siniss | esbsessssss s ss st es bbb bbb nes st | Shsebsesteb s bbbt 1,036,577 | oo 999,907 [ oo 1,167
3138WM XL O|FNMAAT0682 3.000% 04/01/43........ovmiieiirieiirieeie e esiees 09/10/2013 | CITIGROUP.........coutiiiieriiiiieristitiesie it nssnes | eessesasss bbbt enes | Sheeesens bbbt 1,238,556 | ..o 1,191,545 | oo 1,092
3138X0 Y2 8|FNMA AU1628 3.000% 07/01/43 09/10/2013 | CITIGROUP.........coutirriiiceiiieteristi ettt | eriebesiess e 482,098 | ... 463,800 | ....... 425
3138X3 XH 0 |FNMA AU4279 3.000% 09/01/43 09/10/2013 | CITIGROUP.........cotirierririetses i ssnesenes. | evsssisnssessesssssesesisneses 2,942,792 | ...... 2,831,097 |........... 2,595
31417D KS 1|FNMA AP7983 3.500% 09/01/42. e 05/09/2013 | NOMURA ROLL2........oocviiiiriiiieeiitiesissiseesie st sinen | esbsessssss s sssses st bbb ents | Shsebsenteb st bbb 1,036,680 | ..ooovonreriieieieeeee s 1,000,001 [ oo 1,167
31417E_ZB 0 |FNMA AB7937 3.000% 02/01/43 e 09/10/2013 | CITIGROUP........oiiiiiiiiiissi it sensensnssenes | essssssssssnssesssnsessessneses 483,605 ...465249 | ... 426
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES... ... ruurerreirsirsierseissteess s ssssss s sersste st ees e ese s eeEsees | 4eeeE8eEEsEE 1 eLE 8 eE 88 L848R L8 E14EE 1L E£EE 48 £EE L E£E£LE R84 8L E 48 E L b8 £EE L E bbbt 6,951,592 [ ..o 6,872
Bonds - Industrial and Miscellaneous
06739F FU 0|BARCLAYS BANK PLC LT2 144A.......cccccovvrirninns F 04/05/2013 | VATIOUS. ......cvvverieeiieiieiies e nes | ebss b st enb et es bbbt enb st | conntenes 3,080,000
12624U AC 8 |COMM MTGE TRUST 2013-GAM A2 144A........ccovviiemiernerererinnnes 03/13/2013 | DEUTSCHE BANC ALEX BROWN........cctuuiiiiriiiiieineicisnieresiseeesisssssssssesseneses | rerssisessesssssssssesssssesssessessssssessessssssesssenes | sonseeres 2,000,000
12625 AC 3| COMM MORTGAGE TRUST 2013-SFS A2 144A...... 04/04/2013 | DEUTSCHE BANC ALEX BROWN........coutuuiiuiiriiiiieiieiisiesissssssie s iessesssiss | estsessissssssessssss st s st ssssssesssssssssanss | stsessesssessnsssssesssssnsssssesssssessenss 1,491,012 | oo 1,500,000
126650 CC 2|CVS CAREMARK CORP 4.000% 12/05/23 12/02/2013 [ BARCLAYS.......ooiiiiteiieieiesis ettt nas | aeisessessss st e s ss s se sttt sienins | fessesssesessssanes s s st sserasensas 1,493,400 |...... 1,500,000
21684A AA 4| RABOBANK NEDERLAND/UTRECHT... F 11/25/2013 [ J.P. MORGAN SECURITIES INC . e | 991,860 |...... 1,000,000
260543 CH 4 [DOW CHEMICAL = 3.000% 11/15/22.........covviirniirireeirereeiseeesiseiceesisesseseseseseeessesnenes 02/15/2013 | WELLS FARGO BANK......... . et | e | fesi bt 3,143,725 | ... 3,250,000
29273R AT 6|ENERGY TRANSFER PARTNERS.........coviiteieiieiiieiciese s 01/14/2013 | WELLS FARGO BANK......... . et | 695,331 | .ovvvee 700,000
30219G AC 2 |EXPRESS SCRIPTS HOLDING CO EXCHGD............. 01/08/2013 | Tax Fre@ EXCRANGE..........cvriiiiierisiirieie e ssessssiessessssesenss. | revssssssssssessessessessssssessssnssensesssssnsenes | sonreenessensensennnesesennneneneeneen 2,498,883 | Lo, 4,500,000
36197Q AC 3 |GS MORTGAGE SEC TR 2013-G1 A2 144A 03/01/2013 | GOLDMAN SACHS & CO.....ouvvuirriiieiiieiissieinessissssssssesssssssssesssssssssssssesssssans | nessssssssossssssssssssessasens 3,000,000
37373W AB 6| GERDAU TRADE INC 144A  4.750% 04/15/23.......... | F 04/08/2013 | MORGAN STANLEY & CO. INC 450,000 .
38141G GS 7 | GOLDMAN SACHS GROUP INC........cvrrririririirerisisernnieissiesssssssiensnsenes 06/12/2013 | GOLDMAN SACHS & CO.....ovvuirriiierieiiseie e nsssssssssiessssssesesssssssssssssesssssaes | sesssssssssosssssssssessesssens 3,000,000 ..68,521
410867 AD 7 [HANOVER INSURANCE GROUP INC.........ccoovviiireririeriiicieeieresiseeesisensssesesssseensees 02/14/2013 | WELLS FARGO BANK......... . et | e 1,212,311 1,060,000 .12,201
449786 AY 8|ING BANKNV 144A 5.800% 09/25/23 F /0712013 | VANOUS. ..ottt ettt ss sttt s st sanenens ..866,740 ....860,000
45685E AB 2 [ING US INC WIEXCHGD  5.500% 07/15/22.........ccovevvrveirerernrirernnnnes | 08/08/2013 | Tax Free EXCRaNGE. .........cvuririeiiieriseirieee st sssssseessssssssenes. | sevssssessesssessessessessnsenes 2,325176 | ...... 2,115,000
46639U AA 3| KAZMUNAYGAZ NATIONAL CO 144A .|F 0412412013 | BARCLAYS......couiieiiiieiiisiesisisss ettt sssssassensssssssne | nessssssssossssssnsssessessanenes 199,200 | ........... 200,000
48667Q AF 2|KMG FINANCE SUB 144A  6.375% 04/09/21........ccoovvmneeerrrireeeiicieeirenes F 03/11/2013 | BANK OF AMERICA.. 1,358,063 1,150,000
50066 2A 1|KOREA RESOURCES CORP 144A.........cocoviiimiiiriiiiiiiniinsieiissiesssisssssessssssssssssssenenes Frrenins 04/25/2013 | CITIGROUP . e | e 368,605 |........... 370,000
50076Q AR 7 [KRAFT FOODS GROUP INC = 6.875% 01/26/39........c.cocrermirvrriiernrircrinnnnns 01/31/2013 | J.P. MORGAN SECURITIES INC......ouveririreieieieireeseieceieesesessssesseesssessesssssssssees | sessesessssesssesssssssssesssnnes 1,360,000
52107Q AF 2 |LAZARD GROUP LLC 4.250% 11/14/20. .|E.. | A1I06/2013 [ VAIIOUS. ..ottt ea et es st eae s st saneesesnes 565,000
53947N AA 2|LLOYDS BANKING GROUP PLC 144A | F 11/04/2013 [ BARCLAYS.......coouiiiiieireeie et sss st sssnsessessssssessensans | assessssssssssssessssssessessanes 345,000
553514 AC 4 |MORGAN STANLEY BAML TR 12-CKSV A2 144A 03/19/2013 | MORGAN STANLEY & CO. INC......oooiireiiiiriiiiiinienieissseiesissisesssssssssssssessssses | rerssssssessssssssssssssssssessesssssessssssssensenss | consseses .1,500,000
55660C AA 6| MADISON AVENUE TRUST 2013-650M 144A .| 10/10/2013 | GOLDMAN SACHS & CO. .1,000,000
61690L AA 8| MORGAN STAN CAP | TR 2013-ALTM A1 144A 03/06/2013 | MORGAN STANLEY & CO. INC......oevirvirririieiiniiiesieeeisissiesssssesssssssssssssees | oesissssesssesssnesssessssnesns .1,000,000
61762X AU 1 |MORGAN STANLEY BAML TRUST MSBA........cccoiumiireiiierinrieeineieessssesierssisessesissenenens 10/10/2013 [ MORGAN STANLEY & CO. INC......cooiiiiiriieirriernrinciesieissiesesisseseeesissiessesiens | ceiesssessssssessesissssessessases 1,000,000
61945C AC 7|MOSAIC CO  4.250% 11/15/23.....ccovvmiviirinirireririeriseiseiessiesiesesseans 11/07/2013 | MORGAN STANLEY & CO. INC 2,435,000
638612 AK 7 [NATIONWIDE FINL SERV INC 144A........... 02/20/2013 | JEFFERIES & CO INC......couuiiriiiiieeriiceiseieiiseiesissisesesisessess e enssssssssensens. | resssssessesssessessnessessnsens 3,000,000
652482 AS 9|NEWS AMERICA INC 6.750% 01/09/38 . . 09/27/2013 | J.P. MORGAN SECURITIES INC........oviuiriiiiiriririeisnieiiesiiesiesesseisssssesssesnes | oesissssessesssnesssenssenesns 3,813,915 | ...... 3,500,000
714264 AA 6|PERNOD-RICARD SA 144A  5.750% 04/07/21................ F 11/05/2013 [ HSBC SECURITIES, INC.....oovviririiiiieiiniicenisssieieissiesissssssesisessssssiesisnissssenes. | coiesssesssssnessessnsesessessases 479,923 | oo 430,000
714294 AC 9|PERRIGO COPLC 144A 4.000% 11/15/23. F 11/05/2013 | HSBC SECURITIES, INC.......cooriimiirriiiieiiiesieeiesisssissesisssiesssesessesssisssisessoes | cessesississesssesssesssessssssssssssssssesssesssssssnns | sooesssssssessssesssssessenes 44,812 | .o, 45,000 | oo 0
71645W AR 2|PETROBRAS INTL FIN CO LTD....coutiiririniiriireiieisesierssieeesissiesssesssssnenenes F 03/07/2013 | BARCLAYS......cooieiieieriiitisesie sttt | esisssessesssessessessesinsenes ..625,370 575,000 [ .oovoreierrieieeeieeeen s 3,863
71654Q BG 6 |PETROLEOS MEXICANOS WI EXCHGD..........ovvurieriiiririseiesisesesieeriesisesienesseens F 08/29/2013 | TaX Free EXCRANGE.......c..vvimrirririiiiieiiericei et sssssssessesssessses | oessssssesssessssessenssesesns ..642,970 650,000 [ .o 0
74340X AW 1|PROLOGISLP  4.250% 08/15/23.........ccomruermiriririniineirerieissisesesissieiesississsssessssiensses 08/08/2013 | CITIGROUP.........cuuiurieieiicireriieeiesiei sttt | feebsebses bbbt es bbbt s b ents | Shsebsenbeb st 1,994,840 | ...... 2,000,000 | vooveerierce e 0




Annual Statement for the year 2013 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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

1 2 3 4 5 6 8 9
CUsIP Date Number of Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Value Interest and Dividends

835407 AA  5|SOMPO JAPAN INSURANCE INC 144A..........cccomvemmirrernnrinerienenseiessiserisesssensssssesnnns. | Frvvnevnniin 0312112013 | VAIIOUS. ... veovveereisriseeserieessiessseses st es st sssssnsenes | essssssesssessseenssessssesns 1,355,000 | ..veureenrierierereeieeiensens s 0

83613G AA 7 [SOUNDVIEW HM EQ LN 2008-1 A1 144A 1073172013 | DIRECT ..uvvuuiverereiseesseiseesssisesssessses st ssssssssssssssesssssssnssns | eosssissssssssnsssesssssssessnsssnsssessessssessonns | onsesnenssssssssssnssnsssessssssssnssonssnesss 100,298 | toitisieisnsinsssesisssssessssssessesisenes 160,925 .45

900151 AD 3| TURKIYE IS BANKASI AS 144A 04/03/2013 | J.P. MORGAN SECURITIES INC.......ocvuuiiimiimirireririeseeisesiessssessessseessssssesssesses. | oeeessesssssssessssesssesssesssassssssssessesssessssssas | sossmesssessssessssssssssnesssesssessnsssnsssnes 200,000 [ ovoorererriieer e 0

90270Y AA 7|UBS BARCLAYS COMM MTG 2013-C5 AS............. 02/15/2013 | UBS WARBURG SECURITIES.........cotiuuiiiriirireineisssisssiesisesesessssesssssssssseses | oeessssssessesssnessssssssesns .1,000,000 2,510

91911T AM 5|VALE OVERSEAS LTD 4.375% 01/11/22 03/20/2013 | VAIOUS. ... vevverreretsneseeseeieessessseseseess sttt nsenes | essssssesssesssnenssessssesas ....725,000 5,912

949456 AA 5|WELK RESORTS LLC WLKRG_13-A 144A....... 11/21/2013 | BB&T CAPITAL MARKETS.....cuvvuriieiiriieisssisessssisessesisessssssessessssessssssssssns | seesssssssssnesssssssssssssnns 677,302 | covoreereererisee e 0

98310W AL 2| WYNDHAM WORLDWIDE CORP.........cccovvererimrrrerirnes 02/19/2013 | J.P. MORGAN SECURITIES INC.....c.ovvurirririririeinsinseesiessiessessssssesesssssssssesssnss | sessessssssessssssssssssessansss 3,750,000

98978V AB 9|ZOETIS INC EXCHGD 3.250% 02/01/23 10/25/2013 | TaX Fre@ EXChANGE. ... cvvuiieiiisiiiesiieisesisess sttt snnisans | seisssssesssasssssisssnssnssan 2,020,000 .
3899999. Total - Bonds - INAUSHTIAl AN MISCEIINEOUS. ...ttt h e € oeE e s e e h e E SR8 R £EE e E e E SR80 R0 E ettt senssnssnnens | cnsnnsensnnssnnsenssensnnssnnsensnssensons s O F 0T, TOD | wervrssrssresersssrsressnssssssnssenssnssress 59,028,227 399,915
8399997. TOHAI = BONMAS = PAIM 3.tttk 1 E £ E 4848 E 8 EE £ 1L 8 4LE 48 4eE 8 42EEoeEE 110 foeEEoLEf4EE 8oL oL R4 EEoLE LR EE LR EEHELE L4 E L4 E oL £EEf LA EE 4L LAkt ...86,379,819 413,790
8399998. Total - Bonds - SUMMANY HEM fTOM P 5. ..ottt s et es et s e s et st ees e sehaee | fee1e8es o0t eEs e seEee8eE1eEeE oL 8o E8eE e e o2 8 4L 8 o0 o0 L8 o8 42828 4L 0401 £ 01 LE 8 4EE 421 L0 E 4S840 1 8 4E 8408 £ E e 1 b 428 h e e E e Attt sttt . ...12,996,855 ..30,731
8399999. TOHBI = BOMAS. 1ttt E £ E £ £EE L84 E L4 E L EE LR LR EeEE 10 £EieeEEeEE LA eEEE LR EE R LA EE LR eLE Lt L LR E ekttt ennsnnes | snnnesennsnnssnnnsnessnnsennsnsssennses ] 08y 1OGA2B | crrrrrierisseiiissi i 99,376,674 444,521
9999999, Total - Bonds, Preferred and COMMON STOCKS...............iiiiiiiiiiiiiieiiiiieieiicistie ettt te | e4etesebaee et e st s bt e e b a1 e e Lt b e b e bttt ennniens | cesesssssses e st esies XXX 444,521

'€l
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Annual Statement for the year 2013 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

¢} Current Book/ Foreign Interest/

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

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

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

cusIp g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) BJA.CV. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36203V ZX 1|GNMA 360858 7.000% 04/01/24.. ... | 12/01/2013. | Paydown 523 0 22 0 0 0 .0 10/27/2019.
36204N F3 6|GNMA 374686 7.000% 04/01/24.. ... | 12/01/2013. | Paydown. ..21,570 0 [ 891 0 0 0 0 10/27/2019.
36204T HK 3|GNMA 379234 7.000% 04/01/24.. ... | 12/01/2013. | Paydown 0 61 0| oo 1,480 [, (V1 I 0 .0 10/27/2019.
362047 LK 8|GNMA 379330 7.000% 04/01/24.. 1| 12/01/2013. | PAYAOWN.......ooevirenrieriseisnrinnes [ e | e TH313 | i 11,313 | 10,727 | 10,846 | 0 | i BB7 | (1 467 0 0 0 .0 10/27/2019.
36205H 5Z 8|GNMA 391564 7.000% 05/01/24.. ... | 12/01/2013. | Paydown. 0 35 0 0 0 0 11/16/2019.
36205M 2G 2| GNMA 395075 7.000% 05/01/24.. 1| 12/01/2013. | PAYAOWN.......oourirenriieeiseineinnns [ eevenineineniseinnnns | eevvereneen 11,845 | 11,845 | 11,230 | e 11,354 |0 | 490 | e (1 490 0 0 0 .0 11/16/2019.
36223A RJ 3 |GNMA 302089 7.000% 05/01/24.. ... | 12/01/2013. | Paydown 0 54 (0 [ O <4 | I ST (V1 I 0 .0 . 11/16/2019.
36225A QF 0|GNMA 780454 7.000% 10/01/26.. ... | 12/01/2013. | Paydown. (1 I 1) 0 0 0 0 .18 | 06/04/2021.
912828 BA 7|US TREASURY  3.625% 05/15/13.... .1 05/15/2013. | MAtUFiY.....cooovveenireenirenisieininniines | vressesssnnssenssenenees | seven 2,000,000 | ........ 2,000,000 | ........ 2,007,031 | ...........2,000,229 | ...coovvinininnd [ I [P2)] [ 0 | oo [P24)] I 0 [ 2,000,000 | .oirininenad (V] [ 0 L0 6,250 | 05/15/2013.
0599999. T0tal - BONAS = U.S. GOVEIMMENT. ... eiitiiitiitisseisesesesss et ess skt ses | ehseees e skttt 2,049,434 | ....... 2,049,434 | ....... 2,053,931 | oo 2,047,645 | cooooiiiei (U I 1,790 | v 0 [, 1,790 [, 0 [ 2,049,434 | ..o 0 [ s (V] [P 0 | . 38,331 |..... XXX......
Bonds - U.S. Special R and Special A t
3134A4 TZ T7|FHLMC 4.500% 07/15/13......ccovvrvriirrrrierirecirneens o [ 07/15/2013. | MALUIIEY.....ooovorrcireeiseieiieeieees | ceerveeiseissesisssienies | cevrineenns 767,000 | ........... 767,000 | ........... 736,700 | ..o 764,359 0 | 2,641 0 .767,000 0 0 07/15/2013.
31374W 5D 0|FNMA 326744 7.000% 12/01/25... ... | 12/01/2013. | Paydown. 31,103 31,103 | oo 31,220 31,172 0 (69) 0 ...31,103 0 0 11/08/2020.
3137EA BJ 7|FHLMC 3.500% 05/29/13. ... | 05/29/2013. | Maturity... .......1,800,000 | ........1,800,000 | ........ 1,809,688 | ...........1,800,781 | ..coovvvivienc | e (T81) | e (V1 I (781) [ v (V[ I 1,800,000 | ...covvrvuned (0 IO 0 05/29/2013.
3138E4 US 8|FNMA AK0592 3.500% 01/01/42.........overvverirnnns ... | 01/10/2013. | NOMURA SECURITIES INT'L INC. | ...ovvrmvrrrercerninins | e 2,073,359 | ... 2,000,000 | ........ 2,073,359 | ..ccovrnee 2,073,359 0 0 (V18 IO 2,073,359 | .o (V1 I 0 01/01/2042.
31417C B7 9|FNMA AB5461 3.000% 06/01/42. . 08/08/2013. | CITIGROUP..........ocoumririiiirinrines | e | v 5,197,265 .5,000,000 | ........ 5,197,265 ..5,197,265 0 0 (V[ I 5,197,265 | ...cooovernn (01 IO 0 06/01/2042.
876385 DA 0| TARRANT CNTY TEX HEALTH FACS B ... | 09/01/2013. | Redemption  100.0000.........cccruee | cornrrmnniminnnnnninninns | coneiins 160,000 | ...........160,000 | ...t 162,696 | .. 160,352 (352) | o 0 | oo (352) 0 .160,000 0 0 03/06/2015.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.........uwrrereriiririrseisirseresssssseessssssssnsssssssssesensssessssssssesssssensanses | eoeres 10,028,727 | ........ 9,758,103 | ...... 10,010,928 | ......... 10,027,288 | .................. (L] 1,439 | e () 1,439 |, 0 [ 10,028,727 |................ (U 0.0 [......188,870 | ... XXX......
Bonds - Industrial and Miscellaneous
00287Y AC 3|ABBVIE INC 144A  2.900% 11/06/22.............cvvne. ... 1 01/16/2013. | BANK OF AMERICA.........ocvvvivinies [ o | eviees 2,008,780 | ........ 2,000,000 | ........ 1,987,120 | ..o 1,987,239 0 .58 0 58 0 [ 1,987,297 | ..o {0 21,483 | ... 21,483 | ........ 11,922 | 11/06/2022.
02003M BQ 6 |ALLSTATE LIFE GLOBL FUNDING Il.......ccconvvennce. ver | 04/30/2013. | MALUIIY......ooveevvrrerecerceisnierienns [ et | cereees 2,000,000 | ......... 2,000,000 | ........ 1,998,000 | ...ccvveee 1,999,531 | .ovevrvirernnnd (V1 469 | . (1 I 469 | .o (V18 IO 2,000,000 | .coouvvennnne (V1 I (V1 IO 0| v 53,750 | 04/30/2013.
02005A AG 3|ALLY MASTER OWNER TRUST 2010-3 A 144A..... v | 04/15/2013. [ PAYAOWN......ovvviirerieieirnisinnes | vevresissesnisssssnssnnes | cvones 12,000,000 | ...... 12,000,000 | ...... 11,998,094 | ......... 11,999,798 | ..ocviviinee {0 202 0] 202 0 04/15/2015.
040447 AC 0|EXPRESS SCRIPTS HOLDING CO 144A EXCHGD] ... | 01/08/2013. | Tax Free Exchange reve | e | s 4,498,883 | ........ 4,500,000 | ........ 4,498,785 | ........... 4,498,891 0 (7) [ T (7) 0 L0 L0 11/15/2016.
04650N AB 0 |AT&T INC EXCHGD 5.350% 09/01/40................. .109/26/2013. | GOLDMAN SACHS & CO.....ocvevvrn | o | v 3,605,663 | ........ 3,750,000 | ........ 3,777,989 | ........... 3,777,313 0 ... (230) 0 [ oo [PI0) | 0 [ 3,777,084 |......connee. 0. (171,421) 09/01/2040.
05531G AA 9 |BB&T CORP  3.950% 03/22/22. ... | 09/16/2013. | CITIGROUP, ...168,014 ....170,000 183,330 182,798 0 181,921 0 s (13,907) | ... 03/22/2022.
059512 AD 5|BANC OF A COMM MTGE 2007-3 AAB.. ... | 12/01/2013. | Paydown e 106,269 | ...........106,269 104,707 | .. 105,921 0 .106,269 0 04/10/2014.
05954R AC 9|BANC OF AMERICA LN 2007-BMB1 A2 144A........ ver | 06/15/2013. | PAYAOWN......covvvvrereiieriseernseinns | ceveerineniesiseisinnis | cerneens 2,000,000 | ......... 2,000,000 | ........ 2,000,000 | ..occvvnee 2,000,000 0 (V18 IO 2,000,000 | .coovvenenne (V1 I 08/15/2029.
075887 BA 6 |BECTON DICKINSON AND COMPANY.. ... | 11/25/2013. | BARCLAYS .1,000,000 997,950 998,129 0 .998,309 0] 11/08/2021.
126650 AQ 3|CVS CAREMARK CORP 144A ... | 12/10/2013. | Redemption  100.0000... . 0 ....49,929 0 01/10/2026.
172967 GB 1|CITIGROUP INC 2.250% 08/07/15........cocrnrvernnes .. 09/16/2013. | DEUTSCHE BANC ALEX BROWN. | .....ccvvvrvivrirrinenns 0 499,244 0 08/07/2015.
22942K CA 6|CREDIT SUISSE MTG 2006-7 9A4 ... | 12/02/2013. | Redemption ~ 12.2968 0 (V1 4575 | o 0 02/05/2020.
22942K CA 6| CREDIT SUISSE MTG 2006-7 9A4 . | ... | 12/27/2013. | Capital Distribution ..31,492 ...31,492 0 0 ....31,492 0 02/05/2020.
2515A0 NY 5|DEUTSCHE BKAG 4.875% 05/20/13.................. F. | 05/20/2013. | MALUIItY.......cvvuervrrcrerrerecrinniseiiienes | e 2,221,974 2,224,509 | ooovvricreenn0 [ 91 | 0 [ 491 | (V18 IO 2,225,000 | .cooveeernne 0 05/20/2013.
263534 CB 3|DUPONT E | DE NEMOURS & CO ... | 08/07/2013. | J.P. MORGAN SECURITIES INC... | ..coovvrvrererinricnirs | 002,566,175 | ........2,500,000 | ........ 2,705,500 ..2,691,369 (13,289) | oo (V1 IO 2,678,080 | ...covvrrrene 0 01/15/2021.
36185M AF 9| GMAC MTGE CORP LN TR 2005-HE2 A6.. | | 1212712013 | VaTIOUS. ... cevnnrensernnsnsnenes | oo 131,904 |0 [ 131,904 130,501 ....1,403 0 131,904 0 10/08/2019.
36185M AF 9| GMAC MTGE CORP LN TR 2005-HE2 A6.............. v | 12/02/2013. | VAIOUS........oonvenrerreerierierenenines | coverinninennenennnes | cvverennn 244,803 | e 316,002 244,803 244,803 0 0 .244,803 0 10/08/2019.
36228C VR 1|GS MTG SEC CORP |1 2005-GG4 AABA.... ... | 12/01/2013. | Paydown ...902,111 911,102 | ... 902,111 0 0 902,111 0 12/10/2013.
36228C ZS 5|GS MTG SEC CORP I12007-EOP A1 144A ... | 07/08/2013. | Paydown 1,555,642 | ........ 1,548,258 | .......... 1,555,120 | .ooovvvrerrenn0 | 521 |0 [ 521 (V1N IO 1,555,642 | .....cocoonnn. 0 03/06/2020.
43718M AD 6 |RESIDENTIAL FNDG Il 2006-HI4 A4..................... v | 1212712013, | VAIIOUS.......coooerreneeeerierieeeneninee | eerneriinnisnenineninseenns | crnerrni 320,882 | ovivieicirneninnd 0 320,882 320,703 | o179 | 0 | 0 [ 179 0 .320,882 0 11/17/2023.
46616Y AA 2|321 HENDERSON REC LLC 2012-2A A 144A........ .| 12/15/2013. | Paydown 43,606 | ............. 43,592 43,592 14 0 ....43,606 0 03/21/2024.
46631B AF 2|JPMORGAN CHASE COMM 2007-LD11 ASB......... ... | 12/01/2013. | Paydown v 1,871,107 | 1,867,526 21,867,526 | o0 [ 3,881 | 0 | 3,581 | .o (V18 IO 1,871,107 | .o 0 07/09/2015.
52108H 4U 5|LBUBS COMM MTGE TR 2005-C3 AAB................. v | 1171112013, | PaYdOWN......coeecrinicrireriseieens | e | e 235,808 | oo 235,806 236,983 235,806 (V1 0 0 0 0 .235,806 0 01/08/2014.




Annual Statement for the year 2013 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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

I'vi3a

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
¢} Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
cusIp g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) BJA.CV. Date Disposal Disposal Disposal Year Date
52522Q AM 4 |LEHMAN MTGE TR 2007-10 3AT......coccnvrererrnrins v | 1212712013, | VAIIOUS......cvveevrererrerirerirneersnines [ cevverinenneniseennnins | cervverernen,286 | o0 | 84,286 | 4,286 | 0 | 0 | 0 | i [0 84,286 | 0 | 0 | 0 [ 04/28/2017.
52522Q AM 4 |LEHMAN MTGE TR 2007-10 3A1 ... | 12/02/2013. | Various 04/28/2017.
585055 AX 4|MEDTRONIC INC MEDTRONIC INC... ... | 06/12/2013. | WELLS FARGO BANK... reee e | 003,037,140 | .......3,000,000 | ........3,069,030 | ...........3,064,904 | ...ccccooeini0 | i (2,870) | o0 e e(2,870) | e 03/15/2022.
6325C0 AR 2| NATIONAL AUSTRALIA BK 144A.........ccccovvrmerenes F. | 06/12/2013. | MALUIItY.......covomrverererrercriinirnrrenes | e 06/12/2013.
63946B AE 0|NBC UNIVERSAL EXCHGD 4.375% 04/01/21..... ... 1 12/02/2013. | J.P. MORGAN SECURITIES INC... 04/01/2021.
65536P AA 8 |NOMURA ASSET ACC CORP 2006-AF1 1A1A....... ... | 12/26/2013. | Various 12/31/2013.
65536P AA 8 |NOMURA ASSET ACC CORP 2006-AF1 1A1A....... ... | 12/02/2013. | Various 12/31/2013.
698465 BJ 9|PANHANDLE EAST PIPE LINE........ccccconivnvircrinns ... | 01/14/2013. | WELLS FARGO BANK... 08/15/2013.
718172 AB 5| PHILIP MORRIS INTLINC......ccvoreirrireieerierirns 1o | 05/16/2013. | VAIIOUS........oooernreeirerierireeirneeinee | cereneiesiseesississeenns 05/16/2013.
74925F AA 1|RESIDENTIAL AC LN INC 2008-QR1 1A1... ... | 12/26/2013. | Various... 09/29/2015.
74925F AA 1|RESIDENTIAL AC LN INC 2008-QR1 1A1... ... | 12/02/2013. | Various... 09/29/2015.
80384H AA 8|SASCO 2008-03 A1 144A  0.445% 05/25/38......... ... | 02/25/2013. | Paydown.... 05/25/2038.
884903 BA 2| THOMSON REUTERS CORP  5.950% 07/15/13... | ... | 07/15/2013. | Maturity. 0. O 0 | 312,375 | 07/15/2013.
908906 AC 4| UNIONBANCAL CORPORATION........ccocvmmerirrernes E.| 03/21/2013. | DEUTSCHE BANC ALEX BROWN. | ....c.cccvrvrirnrirnnns 229,194 | ... 228,837 0 .228,640 (V1 I (989) | vovvvreres (989) | ..uvvve 2,096 | 06/18/2022.
921796 MR 6 | VANDERBILT MTGE & FIN 2002-C M1... v | e | 12/01/2013. | Paydown.... 527,112 | ... 513,880 0 .508,979 0 0 | a0 [ 21,051 | 05/13/2017.
92857W AF 7|VODAFONE AIRTOUCH PLC NOTES ... | F. [ 12/16/2013. | Maturity. ..1,000,000 | ........1,000,000 | ........ 1,001,610 | .coooveenee 1,000,190 | ...coorvvrnrnnad 0 | overrererenn(190) | o0 | e (190) | o0 [, 1,000,000 | ..covvrernns0 | v 0 | 0 [ 50,000 | 12/16/2013.
929768 HK 1| WACHOVIA BANK COM MTG2006-WL7A A2 144A | ... | 08/16/2013. | Paydown 2,095,006 | .......2,095,006 | ....... 2,070,864 | ........... 2,093,719 2,095,006 | ..o [ i (L [V 4,042 | 09/15/2021.
3899999. Total - Bonds - Industrial and MiSCElANEOUS..........cveeieririimisirisirsiins cerssiississneenes . . 57,198,769 | .....56,718,787 | ...... 57,481,991 | ......... 57,417,583 | ........4,002 | ........ (39,128) | ... .0 ........57,382,457 |.... 0] (183,688)] ...... (183,688) | ...1417,211 | ..... XXX......
8399997. Tl = BONAS = PAM 4.ttt e ks sttt nnans | ariend 69,276,930 | ......68,526,324 | ...... 69,546,850 | ......... 69,492,516 | ..........4,002 | ......... (35,899) [ .ovvrrrirnnnnnd (V] I (31,897) [ v 0 | 69,460,618 [...ccocovvvnee. 0. (183,688)| ...... (183,688) ...1,644,412 | ..... XXX......
8399998. Total - Bonds - Summary Item from Part 5. 13,439,016 | ......12,996,855 | ...... 13,447,513 | v 0 |0 | s (10,360) | ... .(10,360) | covovvvererrne0 [0 13,437,153 |0 | 1,863 | oo 1,863 | ...... 166,682 | ..... XXX......
8399999. Total - Bonds........... . . . 82,715,946 | ......81,523,179 | ...... 82,994,363 | ......... 69,492,516 | ..........4,002 | ......... (46,259) | ... L0 [ (42,257) 0. (181,825)| ...... (181,825)| ...1,811,094 | ..... XXX......
9999999. Total - Bonds, Preferred and Common Stocks ettt ettt nienans | eeed 82,715,946 | ... XXX | v 82,994,363 | ......... 69,492,516 | ..........4,002 | ......... [CLpLL) | — () (42,257) 0 82,897,771 0. (181,829)| ...... (181,825)| ...1,811,094 | ..... XXX......




Annual Statement for the year 2013 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

SCHEDULE D - PART 5

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

S

1 2 4 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Par Value Current Interest
(Bonds) Book/ Year's Total Foreign Realized Total and Paid for
or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (Loss)on on on During and
Identification Description Acquired Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A
3138WM XK 2 3.000% 03/01/43, ...| 08/08/2013 09/10/2013 | VaIIOUS.......coevrvemrirerererercrirerirnens | cereeens 5,000,001 | .........5,197,268 | ......... 5,197,268 ..5,197,268
3138WM XL 0 3.000% 04/01/43 ...| 09/110/2013 12/01/2013 | Paydown................... 12,703
3138X0 Y2 8 3.000% 07/01/43 ...| 09/10/2013 12/01/2013 | Paydown................... 4,333
3138X3 XH 0 3.000% 09/01/43.. ...| 09/10/2013 12/01/2013 | Paydown................... 26,314
31417E ZB 0 3.000% 02/01/43.. ...| 09/10/2013 12/01/2013 | Paydown................... 4,959
31418A EB 0 3.500% 04/01/32 ... | 01/10/2013 | VaIOUS. ....vvuvrcreerirserisniseies 05/09/2013 | VaIIOUS. .....coeveereeririseissiisieas .2,000,000 | .........2,073,359 | ........ 2,073,359 | ..o 2,073,359
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES...........viwerieiiiieirreeerateansersseesseessesssesssesssesesssssnsesseesessasansessenssesssessesssas .7,048,309 | .........7,320,841 | ......... 7,318,936 | ........... 7,318,936
Bonds - Industrial and Miscellaneous
45685E AA  4|ING US INC 144A  5.500% 07/15/22 . | E.| 02/13/2013 | BANK OF AMERICA 08/08/2013 | Tax Free Exchange..........ccc....... rerenen2,115,000 | .........2,334,347 | ......... 2,325,176 | ........... 2,325,176
69349L AG 3 |PNC BANK NATIONAL ASSOCIATION.. .|... | 02/08/2013 | MORGAN STANLEY & CO. INC. | 03/21/2013 | MORGAN STANLEY & CO. INC. | .........1,140,000 | .........1,108,319 | ......... 1,110,531 | covvvneee 1,108,668
71656L AP  6|PETROLEOS MEXICANOS 144A EXCHGD.......... [ F. | 03/14/2013 08/29/2013 | Tax Free Exchange.........ccoccveeer | vevevrnnncd 650,000 | ............642,688 | ............ 642,970 | ..ooovevenee 642,970
83613G AA 7 |SOUNDVIEW HM EQ LN 2008-1 A1 144A 10/31/2013 11/25/2013 | Paydown............cc...... 848 848 848
949456 AA 5| WELK RESORTS LLC WLKRG_13-A 144A 11/21/2013 | BB&T CAPITAL MARKETS 12/15/2013 | Paydown................... 22,698 | ..cccc00enn22,695 | i 22,698 | ..o 22,698
98978V AA 1| ZOETIS INC 144A EXCHGD .1 01/16/2013 | BARCLAYS.......ccinriinrrirnnins 10/25/2013 | Tax Free Exchange........cccovuvu 2,020,000 | .........2,017,778 | ......... 2,017,857 | oo 2,017,857 20 |79 |0 |0 |0 0 33,372 | oo, 0
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ......c..ivuuiieiiisiireirisiiisiins aoeiess st ssss s e 5,948,546 | ........6,126,672 | ........ 6,120,080 | ...ccoo.uu 6,118,217 (8,454)| ... .0 . . v | 0 | 1,863 | il 1,863 123,693 |..... 23,574
8399998. TOHAL = BOMAS. ...k bbb 12,996,855 | ......13,447,513 | ....... 13,439,016 | ......... 13,437,153 .0 ...(10,360) | .0 | o0 | 11,863 | 1,863 166,682 |..... 30,731
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cc.iruuiriiiiiiiiiiines ittt sssssessnssnsssssesssssssssessnenseennsncnnnns | connen 18,447,018 | i, 13,439,016 | ......... 13,437,153 .0 .(10,360) | ..ooeeeen0 | o0 | 1,863 | i 1,863 166,682 |..... 30,731




Annual Statement for the year 2013 of the STO N E B RI DG E CAS UALTY | N S U RAN C E COM PANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date

Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.

2. Total amount of intangible assets nonadmitted $...

..0.

NONE

CusIP
Identifi-
cation

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2

Name of Company Listed in
Section 1

Which Controls Lower-Tier
Company

4
Total Amount of

Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date

Intangible Assets
Included in
Amount Shown in
Column 7, Section 1

5 6

Number of Shares

% of Outstanding

NONE

E16
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Annual Statement for the year 2013 of the STON E B RI DG E CAS UALTY IN S U RAN C E CO M PANY

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

Showing all SHORT-TERM INVESTME
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other-Than- Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsSIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rateof | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
31846V 41 9|FIRST AMERICAN TREASURY OBLIGA NC AND AZ I SD.... I . | 10/01/2013. | DIRECT.....cvviiiiiniinnienississnsssnissnsnnes | cvne O S RKT N - {( 0 [ 338 | s 338 | i {0 T | I 0.000 | ...... 0.000 | MON.. 0 0
8899999. Total - Exempt Money Market MUIUSI FUNGS..........c.ouueiiiiieis ettt ens s nenenes | esssssssessensseneas 338 | (O I 0 (] [P 0., S [P 338 | (U] XXX XXX XXX 0 0
Class One Money Market Mutual Funds
23337T 20 1|{DWS MONEY MARKET SERIES INST........cccovvnrrunne . o+ [ 12/31/2013. | DIRECT.....oorviceirrireereriserierirenienenns | e XXX..... (018 62,201 0 MON.. 1 0
31607A 20 8|FIDELITY PRIME MON MAR-I INSTITUTIONAL C.. o [ 1213172013 | DIRECT ... | s XXX..... (01 I 554,785 .0 MON.. 45 0
000000 00 O|FFISELECT INSTITUTIONAL FUND.......c.coeconvvrrinne . o+ [ 12/31/2013. | DIRECT.....ocoorvirirrieeeeriserieriresienenns | e XXX..... (V1 21,190 .0 MON.. 15 0
4812A0 36 7|JPMORGAN PRIME MONEY MRKT FUND. | o1 1213172013, | DIRECT .....ovviiieiercisiiereiseeesissisnnees | e XXX ovvo | v 153,297 | 0 | 0 | (V1 ISR | I IO 1,153,297 .0 MON.. 75 0
60934N 20 3|FEDERATED PRIME OBLIGATIONS FD - [ 12/31/2013. [ DIRECT ....ovvoriericrinerieniseerssissrinenes | v XXX..... (018 [ 11,147 .0 MON.. 6 0
MORGAN STANLEY PRIME MONEY MAR MUTUAL
61747C 71 S5/FU [ 12/31/2013. [ DIRECT .....cvoreericrinerieriseerssissrinenes | v XXX..... (V1 8,767 | ..... 8,767 MON.. 0 0
94984B 79 3| WELLS FARGO ADV HER MMKT.......covmnierernninnnnnes | svvvveens | oo 12/31/2013. [ DIRECT ....coooiviiriinirierissienssnsnssissnnnes | ceenes XXX..... [ I 8,028,367 | ........... 8,028,367 MON.. 2,215 0
8999999. Total - Class One Money Market Mutual Funds.... (] P XXX.. ..9,839,754 XXX.. 2,367 0
9199999. Total - ShOrt=-TEIM INVESIMENLS.........ouivieieieiieieieieis ettt bbbt (01 IO 9,840,092 XXX 2,367 0




Annual Statement for the year 2013 of the STONEBRIDGE CASUALTY |NSURANCE 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. D-Sn. 1
NONE

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

E18, E19, E20, E21, E22, E23



Annual Statement for the year 2013 of the STONEBRIDGE CASUALTY |NSU RANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
02005A BC  1|ALLY MASTER OWNER TRUST ..ottt is sttt ses st sssssnes | sessssisnsinns 1,550,914 1,550,977 |01/15/2016....
03064U AB 6 |AMERICREDIT AUTO REC TR 2012-1... ...13,399 ...13,399 | 10/08/2015....
03065C AA 7 |AMERICREDIT AUTO REC TR 2013-4... ..316,680 ..316,680 |08/08/2014....
03065E AA  3[AMCAR_13-5.....cccccrvvvuee ..396,398 ..396,398 | 12/05/2014....
05377R AH 7|AVIS BUDGET GROUP INC LA77,134 WA77,117 | 04/20/2015.....
14313J AB 7 |CARMAX AUTO OWNER TRUST 2012-2 ....53,588 ...53,591 | 05/15/2015....
254683 AP 0|DISCOVER CARD EXEC NOTE TRUST ....ccviuuurirririeriessessessesssessseesssesssssse st sesssssssssssssssesssesssessssssssssans ..400,148 ..400,128 | 08/15/2016....
34528Q BK 9 |FORD CREDIT FLOORPLAN MSTR TR ..895,081 ..895,115 | 01/15/2016....
34528Q BM 5|FORD CREDIT FLOORPLAN MSTR TR ..480,202 ..480,218 | 01/15/2016....
404225 AM 6| HLSS SERVICER ADV REC 2013-T1.....couiiuiiriireiieiissise i s s isesss st ss bbb stsssses | sisssssnessnenes 1,265,000 1,265,658 |01/15/2044....
43813X AB 0|HONDA AUTO REC OWNER TR 2013-3 12/15/2014....
46629R AB 0 |JPMORGAN CHASE COMM 2006-FL2A 11/15/2018....
65475N AD 0| NISSAN AUTO LEASE TR 2011-B 02/15/2015....
80282V AB 8|SANTANDER DR AUTO REC 2012-2 ..3,030 ..3,030 | 05/15/2015....
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUNMHIES. ..o 6,047,607 6,050,305 |..... XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 6,047,607 6,050,305 |..... XXX
6399999. Total - Commercial Mortgage-BaCked SECUMES. ... ... uuiuuiiiriissitseri etttk 6,047,607 6,050,305 |..... XXX.........
6599999, SUDEOLAI = BOMAS. ... veeeertert sttt 6,047,607 6,050,305 |..... XXX
Short-Term | ted Assets (Schedule DA Type)
06740B  AE 7| BARCLAYS PLC......outiiuiiirimrircestiissieesisesss s ss bbbttt enssnnns | avssnsssnninns | sesssssenssines | onsssessnesssnessenssnsenns 750,000 | ..ovovvirrircercrieinne 750,000 |02/03/2014....
09248U 61 9| BLACKROCK LIQUIDITY FUNDS.......couieiiereimeimersesiseeesessssisssssesssesssseessssssssss s ssssssssssssssssssessssessansins. | sesssonssnssss | seossssesssenes 1,751,124 1,751,124 | 01/01/2014....
12625H AA 0|CNH EQUIPMENT TRUST CNH_13-B 06/15/2014....
19422D CH 2|JPMORGAN CHASE & CO....... 03/17/2014....
23384E C5 4|DAIMLERAG............. 03/05/2014....
48802W UC 0| KELLS FUNDING........cocorvvrrrirrririinns 1,499,940 1,499,940 |01/07/2014....
86562L E6 5| SUMITOMO MITSUI FINANCIAL GRP.......ccoiiiuiirrireisniisssiiesiseeisse s sssse st ssssssss s ssssssessssssnns | sessssissinns 1,248,958 1,248,958 |05/06/2014....
92857M  CL 4| VODAFONE AIRTOUCH PLC......couiiutiinisinisiinssisisssisssssnss st snsssenssnssssnsenssnssssssnnes | aronssnsnsnnnes | arssnssensnnes | sorssensssssssonsssssssssssnns 999,133 | .o 999,133 | 03/20/2014....
8999999 Total - Short-Term Invested AsSets (SChEAUIE DA TYPE).. .. ruuiureitieieerssti et 8,290,630 8,290,563 | ..... XXX
Cash Equivalents (Schedle E Part 2 Type)
000000 00 0| BARCLAYS PLC......otiuuiuueiimeeiseeseiiseisssssesssssis s ss sttt | anssesssnsssanns | aeesssssnsiaes 1,000,000 1,000,000 |01/21/2014....
000000 00 0|BONY CASH RESERVE.. 01/01/2014....
000000 00 O|CHESHAM FINANCE LTD . ..999,994 ..999,994 |01/02/2014....
000000 00 O|CREDIT SUISSE GROUP AG.......ciiuuiimiiiiieireisssisssissssesssesessssssssssssss s ssssssssssssssessssesssesssssssssssesssesssens | svseessonsinnss | sessessinsssnes | sosseseessssssesssssssssenns 750,000 | ..o 750,000 |02/04/2014....
000000 00 0|DOMINION RESOURCES INC 1,249,983 1,249,983 |01/03/2014....
000000 00 O|EBURY FINANCE LLC 999,994 | ..o 999,994 |01/02/2014....
000000 00 0O|GOLDMAN SACHS GROUP INC......cocoiermrimiiierirerireseseessssissesiesisesssssessesssssssessesssessssssssssssssssesssessssssssssssnssses | aveesesnsssnnns | seesessinssanes 1,000,000 1,000,000 |03/17/2014....
000000 00 0| GOTHAM FUNDING CORP.......coouiituiirrireirniiseise st es bbb bbb ..999,937 ..999,937 |01/16/2014....
000000 00 0|MIZUHO FINANCIAL GROUP INC .T49,767 |.. 749,767 |02/26/2014....
000000 00 O|MONT BLANC CAPITAL CORP 999,922 | ..o 999,922 |01/15/2014....
000000 00 O|NIEUW AMSTERDAM REC ..999,844 ..999,844 |02/03/2014....
000000 00 0| SHEFFIELD RECEIVABLES.........coveeeeeee oo eeeeeseeeseeeeeeeees e eeeeeseeeseeeeeeeses e eeeseseeesseessesesesas e aessessesssssessssesesseeesneins ..999,916 ..999,916 | 01/17/2014....
9199999. Total - Cash Equivalents (Schedule E Part 2 Type) 10,749,365 10,749,365 |..... XXX
9999999. Totals 25,087,602 25,090,233 | ..... XXX.ovone
General Interrogatories:
1. The activity for the year:  Fair Value $....7,375,229  Book/Adjusted Carrying Value $.....7,362,991
2. Average balance for the year:  Fair Value $.....27,037,862  Book/Adjusted Carrying Value $.....27,092,953
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Annual Statement for the year 2013 of the STONEBRIDGE CASUALTY |NSURANCE COMPANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

General Interrogatories:

1.
2.

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

NONE
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Annual Statement for the year 2013 of the STO N E B RI DG E CAS UALTY | N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
HSBC Bank USA New York, New YOrK..........c.cccoevuvevrerercerinennns 0.000 0 976,275 | XXX
J.P. Morgan Chase North Syracuse, New York . . . 0.000 0 . .(16,794,675) | XXX
0199999, TOtal - OPEN DEPOSHOMES. ... rv.eresresresreseretessees stttk XXX [ XXX | [0 [ (15,818,400) | XXX..
0399999. Total CASh ON DEPOSIL........veeivesiesereseressiessisssers e XXX... (15,818,400) | XXX..
0599999. Total Cash..... XXX... (15,818,400) | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (18,307,105) | 4. April (17,546,494) | 7. July. (18,451,824) | 10. October. (20,542,483)
2. February. (17,535,659) | 5. May. (16,271,724) | 8. August. (4,699,490) | 11. November (17,902,917)
3. March (17,828,821) | 6. June (16,253,796) | 9. September. (16,003,687) | 12. December. (15,818,400)
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Annual Statement for the year 2013 of the STONEBRIDGE CASUALTY INSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

OGE ENERGY CORPORATION T44A CP.......coouviriimiieniiieiiaesiseses s sse ettt | cieenirens 12116/2013 | oo 0.250 {01/13/2014 | oo 8,699,275 | ..o LV IR ..967
REGENCY MARKETS NO 1 LLC CP T44A. ... .ottt 8 L8 E ekttt sninns | aeibansians 12/16/2013 | .o 0.140 [01/15/2014 | .ovvovviviscianiinas 6,499,846 | ..o 0 .404
3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUET OBIIGAtIONS. .......v..ivuiiiiieriiiiiiieissi sttt ettt enine oo 15,198,921 0 1,371
3899999. Total - Industrial and MISCEIIANEOUS (UNGFFAIEA). ..........c.. ettt ettt sttt ettt st seten s et et ses et ses et se e et eeseesee ek e s ensesseseesesses et et ensessessetse | oekssessesssssnsessassesssssssessessessnsantessetsssssassessetastensessesnsans | tessessessssansessesnssneas 15,198,921 | ..o 0 1,371
Total Bonds

7799999, SUDLOLAIS = ISSUET OBIGAtONS. ..........vveveeeiieieeiteiete ettt ettt eeestess s et st essesseesessesessesseeeeseesesseeseteesessesessesesses et eseesesseesesseseesesseeaeseesesses et ensessebsessesessessebansansestas | 4ekessessesssssnsossessessssassessessessnsassessssnssssassessesansessesnssnsans | tersessessssonsesessssnsan 15,198,921 | ..o {0 [ PR 1,371
8399999, SUDHOLAIS = BONGS.....vv.rvesreere sttt 88 15,198,921 | ..o 0 1,371
8699999, Total - CaSh EQUIVAIBNES. ........vueeieeciieeicicee ettt bbbt 15,198,921 0 1,371




Annual Statement for the year 2013 of the STO N E B RI DG E CAS UALTY | N S U RAN C E COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama..........ccoeriireierniiniennen 0
2. Alaska 0
3. ANZONA....i 0
4, Arkansas... . | State deposit. 159,981
5. California... 0
6. Colorado.........cccvuvvvvernniiiireninns 0
7. ConneCtiCUt.......cvurvererriireind CT]|.. 0
8.  Del DE|.. 0
9. District of Columbia.................... DC .o 0
10.  Florida.... 0
1. Georgi . . | State deposit. 109,987
12, Hawaii 1 I 0
13.  Idaho.. D|.. 0
14, HNOIS ..o ILi. 0
15, Indiana.......c.cocovvvveicniies IN{ e 0
16.  lowa.......... 1A 0
17.  Kansas. KS|.. 0
18, Kentucky......ooovveereeereercieieicens KY | oo 0
19.  Louisiana LA|.. 0
20.  Maine ME|.. 0
21.  Maryland MD | .covvene 0
22.  Massachusetts...........cocrerrreennee MA 1. . | State deposit. 199,977
23.  Michigan 0
24, Minnesota 0
25. M ippi 0
26.  Missouri 0
27.  Montana 0
28.  Nebraska 0
29.  Nevada 0
30.  New Hampshire. 0
31, New Jersey 0
32.  New Mexico... . | State deposit 319,963
33.  New York 0
34.  North Carolina . | State deposit. 314,963
35. 0
36. . | State deposit 2,600,148 .
37.  Oklahoma.. 0 | o0 | 0
38, Oregon......cccoveeeeeniereeereinnenns State deposit 299,965 294,378 O | e 0
39.  Pennsylvania. 0
40.  Rhode Island.. 0
41, South Carolina.........ccccreveerereeree SC | v 0
42.  South Dakota. 0
43.  Tennessee 0
44, TeXaS...cowroerrerrreriseieersnnieneee TX [ s 0
45, 0
46.  Vermont. . . 0 R
47, VIrGINia....coeeeeereeeceeie VA[..... B.... | State deposit 549,936 539,693 0 [ 0
48.  Washington.... 0
49.  West Virginia.. 0
50.  WiIsConSin.......ccvveevnreceeemnnee WH 0
51. Wyoming 0
52. 0
53. State deposit 0
54. 0
55. 0
56.  Northern Mariana Islands........... MP | .o 0
57.  Canada......c.cooevvrvererrneen . CAN | e 0
58.  Aggregate Alien and Other XXX... XXX ettt 0 R
59.  Total XXX XXXttt 4,554,920 4,741,558 | ..... 68,814 72,541
DETAILS OF WRITE-INS
5801. 0
5802. ... 0
5803, i | e 0 | coovverreereesereneeen0 | i (1 O 0
5898. Summary of remaining write-ins for
line 58 from overflow page L XXX... XXX ottt 0 | o0 | v (0 N 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)....... L XXX XXX 0
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