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Annual Statement for the year 2013 of the Triumphe Casualty Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar8ASUNY SECUMEIES.......evieieeiseisiieieiie et sessnsns | sressessssessesssssssesessssenss | soessssenens 0.0 [ oo e | e (O] I 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.eeveeererrerens | woervereneennns 1,472,808 |............ 5.0 [ oo 1,472,808 | ..o | cvereiviiennns 1,472,808 |............ 5.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............cccoevevceiverceceiviiens | i 3,623,672 | 12,4 | 3,623,672
1.43 Revenue and assessment obligations . 16,748,297
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........cccccoovevvcniec | cerveirireneinad 436,027 |...couce. 15 | e 436,027 [ oo | e 436,027 |.....co..... 15
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oo [ e | e (01 O 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceeovvvrrrennes 586,204 |........... 2.0 | s 586,204 | ..o | e 586,204 |.......... 2.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........cccovvveneeieeninieeni | erverveinnenens 900,017 |........... K75 I IO 900,017 | ooevererereveeiiens | cerrerieienenns 900,017 |...coee. 3.1
1,523 All ONEI ..ottt sstenssnssens | seesessessenens 2,182,454 |........... 75 | s 2,182,454 | ..o | e, 2,182,454 |............ 7.5
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvovveerirc ettt sssneias | seesessnsines 1,518,930 |...ccoouee. 5.2 | oo, 1,518,930 [ ..ovvrereirreiireiiinies | e 1,518,930 |...cccouue 5.2
2.2 Unaffiliated non-U.S. securities (including Canada) 483,881 483,881 | | ..483,881 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MULUEI FUNDS.........covvuieiiinieeeesssieine | e esiesiseiesenes | eeenenein 0.0 it e | e (V1N I 0.0
3.2 Preferred stocks:
321 AFFIBEEM. ...ttt | sttt | seereeneas 0.0 [ oo [ e | e (V1 O 0.0
3.22 Unaffiliated.......ccorereeeeereiniineineieiseieeeiseeseesseseessseseesessssessessssenssnens | eoneessssessnsssessnsssDy 130 | veveeeeeens 0.0 | o 5,730 | v | e 5730 | 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfAEEG. ...ttt ens | seeeesest et snnniene | nestesienens 0.0 [ o | reesereeiseeesreeeeiees | sereeesrees s (01 O 0.0
3.32 UNAfili@ted. ..o | st | seeneenens 0.0 [ oo [ e | e (V1 O 0.0
3.4 Other equity securities:
341 AFFIBEE. ...ttt | et | e 0.0 [ oo [ e | e (V10 O 0.0
342 UNGffili@ted...........oveeieeiieice st | ettt sntsnins | i 0.0 [ oo [ et | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEEM. .. oottt | ettt | srenieeeneas 0.0 [ oo [ e | e (01 O 0.0
3.52 UNAffiliAted..... vt sssssessestnens | seesessesssssssssessanssssessans | sessessanens 0.0 [ oreereierirereiernninies | reessrsneseeesrensnsens | sereeesiessneesensnsens (010 O 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including §......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

53

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

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

............ 0.0
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Annual Statement for the year 2013 ofthe T FiMphe Casualty Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI..........ccvueieiiieiieie ettt bbbt bbbt bbb s s nts

Cost of acquired:

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

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

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

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

ACCIUAL OF QISCOUNL. .......vevtitci ittt bbb s b2k 8482t E bbbt bbb s bs s

Unrealized valuation increase (decrease):

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

Total gain (10ss) 0N disPoSals, Part 3, COIUMN 19........c.ciieiiscteeeeces ettt sttt et b b s bbbt s e s s s bt s st en s aen
Deduct amounts received on disposals, Part 3, COIUMN 16............c.ceueuieiieiciseie ettt b st sss sttt es bt asssesansntas

Deduct amortization of premium and AEPIECIAtON. ..........cvcvevririeeree ettt s st a st b s s s sesa s santa

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

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

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

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

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccceeverriierrireieieieeiesse sttt bnes
Deduct total NONAAMILEEA GMOUNES..........cceveiieeeee ettt bbbt bbb s bbb s st a st en s bbb s et st nses et

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YAI.........cvu ittt s bbbt
Cost of bonds and stocks acquired, Part 3, COIUMN 7........c..cocuiueieieeiecettes ettt bbb s bbb bbbt b st

ACCTUAL OF QISCOUNL........ooveiviiictc ettt s bbb s s s bbbt s b8 s bbb bbb bbbttt s bt se s s

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

26,479,495

8,378,704

37,801

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

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

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

(5,944)

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiiiee ettt ettt b s s s bbbttt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7..........cc.ieieiieieiiesee sttt sans

Deduct amMOrtization Of PIEMIUM...........cc.cecucieiieicieisetee ettt et bbb bbbt s s bbb bbb st e s bbbt

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

100,950

6,758,790

274,194

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

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

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

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

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

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

9.4 Part4, COIUMN 13 ittt £ttt nn

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevvviirreieiesire e ssstes et ses s see e
Deduct total NONAAMILEEA BMOUNES.........eveiiiiieieieicise ettt e s et

Statement value at end of current period (Line 10 MINUS LINE 11).....c..cviiiiiieciciscesie ettt sae st s ssesees e

Si03

27,958,021

27,958,021




Annual Statement for the year 2013 of the Triumphe Casualty Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. 41,499 .41,822 41,763 .39,710
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4. TOtAIS.coovverrrrce i | serersssnersssnesseees 41,499 | s 41,822 | oo A1,763 | e 39,710
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS..overeiieriesressieississiin | rniisissessiisi s sse s ssesssens | eosnrensssessesnssnessesnesnssenssnsens | srensenssessenssne s ensans s entanens | crensinssensenssest sttt
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....covieernirrinrsiienn | o 3,623,672 | oo 3,740,026 | ..o 3,734,706 | oo 3,375,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oorsrisssrinsssiinnns | s, 19,201,838 [ ..o, AENGT R — 19,684,400 | .ooooviccsiieenee. 18,268,396
Industrial and Miscellaneous and Hybrid 8. United States........ccoevevveees | v 4,601,402 [ oo 4,655,444 | ..o 4,657,674 [ oo 4,678,828
Securities (Unaffiliated) 9. CaANAGA......ooeeiicieieeieis | e [ e | s | s
10._Other COUNtries. ...creensrrreee | wovnnnriensnsiiissnieens 483,881 [ ..o 482,500 [ .o 483,200 [ ..o, 500,000
11, Totals...ooscrsesssisssins | s, 5,085,283 | ...ooovniniiiininiens 5,137,944 | oo, 5,140,874 | oo, 5,178,828
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......ccessssvenssanes | coviessiiiinen, 27,952,291 | ccovoviniiies 28,673,948 | ..o 28,601,744 | ..o, 26,861,933
PREFERRED STOCKS 14. United States.......covvevvvrveens | v ATV [ 27,490 | oo 5,730

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..cocovcvvciiiinnnnn. 5,730 | i, 27,490 [ oo, 5,730

COMMON STOCKS 20. UNQted StALES......vvvrrrrerrrens | rrreeesrnnerisssecessseesissesessns | cerseessssssssssesessesssssessens [ eevessessssesessseessssssesssseees

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other COUNMES......covcvriiiens | v | e | s

23. TotalS....ooieisisisiicicsies | o) 0 i 0 [, 0

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StockS....oo. | oo 0 i 0 i, 0

26. Total StOCKS...umsreensssrnnnssns | o, IV 27,490 | i, 5,730

27. Total Bonds and Stocks.... | ..........cccco...... 27,958,021 | ..oovevervreerene 28,701,438 | cooovvverrrirens 28,607,474
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

............................ 45
............................ 0.0
............................ 0.0

............................ 4.4
............................ 0.0
............................ 0.0

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

3,623,672

3,666,224

3,623,672

5.1

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

................. 1,320,725

................. 4,310,811

................. 9,775,980

................. 3,251,372

............... 16,992,022
2,789,768

............... 19,201,837
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
.................... 742,032 | oo 147218 | 021,848 [ 004,008,610 | v 137 | e 1,915,793 [ 89 | 2,624,711 ... 1,383,899
.................... BT9T3 | eveeeeneeeieeieeiens | cerneiseissnssssssssssssesons | cvnnieniinneenee DT TS |20 e feensiniiend0000 | e 579,173 [
........................................................................................................................................ 0 [eveeiierieriirenere0.0 | feesriesisiiennn0.0 | | e
........................................................................................................................................ 0 [eoeeiierieniirennsn0.0 | feesrisesiiscieennn0.0 | | e
........................................................................................................................................ 0 [cveiinrinrirennen0.0 | [ ensrseriissiienennn0.0 | e | e
.................... 452,903 covinnrnrennennen97,500 [ 17 [, v 497,500
Totals... 1,774,108 5,085,283 1,915,793 .3,701,384 .1,383,899

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
............................................................................................................ 14,145,570 28,139,946 rereerennnnnnn 26,756,047
................................................................................................................. 579,173 579,173 rervereeienennn 79,173
7 Totals....ooeerecennes 3 3
9.8 Line 9.7852 % Of COL 6. | esvesiesisiesieseeneeeas
10. Total Bonds Prior Year
101 NAIC 1ottt saessens | evtessessaessnss 4,021,822 | cooverernnn 4,232,974 | ..o 12,593,457 | ccvererrerae 1,935,752 | oo 2,010,995 |.............. )90, SN R .00, SN U 24,795,000 | covovereererrernines 89.9 | .o 24,795,000
10.2 NAIC 2..... 1,014,114 1,775,655 |.... 2,789,768 2,789,768
10.3 NAIC 3.ttt stesssss s ssssssnns | srnssessssessesssessessesssnssens | coisssesssssisssesssssesssesssssens | ssseesiessessssssssessssssssseses | sessesssssisssesssssssssesssssensas | sesseessessssseessessssesssesenss | sessneseess s XK Kurnrrrnsenns [ ereerverrenre XK Krernieens | cevveeeiesieeseienieneens0 | cveeeeeieiiesiseieeeen 000 [
104 NAIC Aot sessss s sesssssss s esssssssssnssnses | ssssessssssssssssssssssssssssenss | cresssessssssssnsssssssssnssssans | svsessssssssssssssessessesssnsens | eessesssssessensssssssssssnssnssns | sossensessessenssnsnssesssnsenses | eesseeserses XK Kurrrnrreesens [ ererrrereerees XK K errrerrenns | eereverereereresnssnrsnseees0 | eveeeeeeeeiesiienieneennd0.0 | [ e
10.5 NAICS.....
10.6 NAICS.....
10.7 TotalS.....covvvererrrrerernens .2,010,995 ...27,584,768
10.8 Line 10.7.a58 % Of CoL 8.....ouoiviicieieiiciiieisiceeesiesieenenensens | cenvesnssisssssessseesees 1808 | onreressessessnsenses@ 108 | wenresrsesssnsenseereeneed Dol | ivviieeiisienississieeean L0 e, 7.3
11. Total Publicly Traded Bonds
P11 NAIC 1ot stensens | ersssssessessines 3,223,784 | ccovevrrnnn 6,313,294 | ..............13,424 512 | ....................543,086 | ....c.ce00eone. 3,251,372

118 NAIC Bt ssessssssessessessssssesenes [ssssssnssssessessssssessassesssnes | srsesssssessennneen 84,997 | i 452,903 [ | e | e 497500 | oo L7 | i | 0.0 | 497,500
11.7 Totals....ccoveveererrernne ...14,456,588 ..27,832,720 ..27,832,720 |....
11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns .51.9
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........cccccveriveeereenies | covvervecerieniinienne 110 | 218 | s 495 [ 19 [ T 953 [ b XXX e [ XXX e [ XX i | e

12. Total Privately Placed Bonds

12.8 NAIC B ssess s ssssssssenses | erssssssssssssssssssnsssssssnsssnes | eosnssonsssnssonsssnsssnsssnsssnns | sossssssosssssssssssosssssssnsnes | oosesssessssssssssensssssssssnnes | aossssisssssssssssssssssssasenns .0

12.7 TotalS.....coovnrrrrrerinnns ..21,848 1,383,899 | ...

12.8 Line 12.7asa % of Col. B.......ccecuvererirrennn. .16 ...100.0 |....

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccocevvevevcinens | vevvvsicniiiciininennd04 | i 1.3 | 28 |05 el 0.1 ] s 4.7

(@) Includes $.....1,383,899 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

(d

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§.....1,264,328;

NAIC 2§.......... 0;

NAIC3§.......... 0;

NAIC 4§

0;

NAIC5$

0;

NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 1,264,328
14,047

................. 1,146,040

................. 1,264,328

..41,499 |..

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

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

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

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

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....

Other Loan-Backed and Structured Securities...........cccocuoevevererriirinnnes

Tt ettt

R 119,098

.................... 105,454

............... 3,251,372

...14,719,505
...982,767

................. 3,499,565

...16,561,595
1,209,200

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

14,719,505 |..
982,767 |..

................. 3,499,565

................. 4,310,811

................. 9,775,980

............... 3,251,372

............... 19,201,837

............... 19,781,790

............... 19,201,837

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

.................... 918,783
................. 1,491,973

483,881

................. 1,518,930
................. 3,082,471

.................... 483,881

................. 1,518,930
................. 2,182,454

................. 1,774,108

................. 5,085,283

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

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 Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouierierieii s 1,997,859 | ..o 4,702,702 | ..ovvvreenee 13,883,286 | ..covvvrrrrne. 542,588 | .o () [ 21,126,435 | oo 723 | oo XX s | ererreree XX e | s 21,126,435 [ oo 0
9.2 Residential Mortgage-Backed Securities..... .1,308,953 .1,923,196 ....105,024 147,715 4,106,737 ...3,206,720 900,017
9.3 Commercial Mortgage-Backed SECUMIES..........c.ccvvevrcreveriereeisisieies | e (0 T (01 (01 [0 SRS 0 N SO 0 cveeeeeeeieiereneend0.0 [t e XXX [ e XXX i | e (01 0
9.4 Other Loan-Backed and Structured Securities............coeevvveereerveeecereens [ eovesiiiieiecinas 23641 | oo, 119,098 [ .o 589,336 | oo 0 3983446 | o136 | XXX e XXX 3,499,565 | ...coovvnnenn 483,881
9.5 TOtAIS.....cvvervrrircrrciisi ittt sttt st snsensis | enniiesienies 3,330,453 | coooorrrrris 6,744,996 | .............. 15,177,646 | .ccoovvrrrrrenn. 690,303 29,216,619 | .oooovveereerieneen 1000 [ oo e XXX [ evereeeee e XK s [ e, 27,832,720 | .cvvevrnnn. 1,383,899
9.6 Line9.5858 % Of COL B.....oviiiiiiisiisissi s sssssens | cesesssssssssssssssssses ) 231 | 519 | oo 24 [ oo 112 [ 100.0 | XXX e XXX i e XX [ s 95.3 | i 4.7
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ovevreeiiciieieeee e | ceeseesssneinees 4,404,602 | ...coovorrenne 5,386,863 | ....cccoenne. 12,569,463 | .....cccconue. 1,934,515 | oo [ e ) 0.9 G DR 90,9 CHIININ U 24295443 | ..oovoiii 88.1 | oo 24,295,443 | .o
10.2 Residential Mortgage-Backed SECUMtES...........couverrirrerneirneinriinrineinns | e 631,334 | oo 621,766 | ..oovvecreerieienes 23,993 [ oo 1,237 | oo | e ) 0.9 CHUIIN I ). 0,9 CHRRIN IN 1,278,330 [ oo 46 | 1,278,330 | ..ovvvoeererreieineiieene
10.3 Commercial Mortgage-Backed SECUMLIES...........ccceueirieereieiieiieiieis [ | v | e sessssssessssens | sesessessesssssesessssssssens | soseesiesesssssessessssssseess | svsssessienes )90, ST R XXX evevvees | e (U1 SR 0.0 | | e
10.4 Other Loan-Backed and Structured SECUMHIES...........cv.uruureereervnrrinnies | errsreisseissiissiississsiissiinns | sosessessessessessesssesssss | nsmesssessnssssessnssssesssesnes | seessesssessesssesssessssssnees | osnesseassens 2,010,995 |.............. 2.9, SR TR .9, SRR [P 2,010,995 | ..o JACT I 2,010,995 | ..o,
10.5 TOHAIS....cvvuereereieienenesesese s essessens | oesbnssnesnees 5,035,936 | ...covvrrrinne 6,008,629 | ... 12,593,457 | ..ccvvvrnne. 1,935,752 | ccovvrrnnene 2,010,995 | ... ) .9 N P 90,9 CHININ R 27,584,768 | .....cocovvveerins 100.0 | oo 27,584,768 | ....covovvririrein) 0
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 183 [ i, 218 | oo A5.7 [ i, 7.0 [, 73 [, XXX i, XXX oo [ oo 1000 [ D, O S [P 100.0 | oo 0.0
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 13,883,286
11.2 Residential Mortgage-Backed SeCUNtiES..........covvereerererenceneeneernennnenns [ cvriiniennnnnn 1,202,283 | ooiiii00.1,536,091 | oo 467,847
11.3 Commercial Mortgage-Backed Securities..........c.ccoveunrenrerneenerernineenens
11.4 Other Loan-Backed and Structured Securities
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12,1 1SSUET OBIIGALIONS. ... vt sssssesssssseessessns | ressessssesesssesssssssssessnnes | sensessesssesssssssssssssssssnes | eesessessnssessessssssssnsssessns
12.2 Residential Mortgage-Backed SECUItIES...........ovcvrvivrieeierereieeceeens | e 106,670 [ ..ooovvererrrnes 387,105 | oo 237177
12.3 Commercial Mortgage-Backed SECUtIES............ovurrerrrreenrneeneneneiinis [ o [ s | e . .
12.4 Other Loan-Backed and Structured SECUNHES...........cceevveereeririeiiies | evereeieeeeesieceiereseerens | eveerssesserenssenssessenenenes | ceeerssessesesenens 483,881 [ .o ] e | e 483,881 | v A I (U 0.0 | 0.0, S [ 483,881
12.5 TOHAIS....ceoeecieieeecee s | eebessnsinseeees 106,670 [ ..ovecvecrenene 387,105 | cooveeeis 721,058 | oo 147,218 | oo 21,848 [ .o 1,383,899 | .o AT | e (0 [ 0.0 [ 90,9 RN R 1,383,899
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens T | s 28.0 | oo 521 | s 106 [ oo 1.6 | s 100.0 | .ovvreerenes ) 0,9 CHUSIN IO 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, 04 | i 1.3 ] i, 25 [, 0.5 [ i, (I Y 4.7 |, 0,0, ST IR XXX |, D 0,0 SR XXX | v 4.7
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDET 31 Of PHOF YEAI.........cociiuireireieiiieiie ettt ssss s b s s ssssessesssns | sesessesissesses s s s senees 111,001 [ e T111,007 | oottt s s sssens | cereter sttt en et s etens | erereetes ettt bttt et ettt s et anaes
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas 5,440,674 | ooooevreeeeeeeeee e LN £ O DS OO
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcvevrieieiieisier ettt s e ssssssesssssssenes | evtesssessessssssssse et essssaes s ssaenas 5,287,347 | oo Lo T A O DS OO
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccvruvrimrirrrrirniinennersinsssesees | cevveenensnssssesssssssssssesesssssesenns 1,264,328 [ oo 1,264,328 [ oo s 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....uiuiiiiieiiiisiciesiciesesiessssssesssssssessssessesssssssnssnses | eersssesissonsesssnssssssssssnssssessssneas 1,264,328 [ ..o 1,264,328 [ oo 0 ] ot 0 ] o 0
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Sch. DB-Pt. A-Verification

NONE

Sch. DB-Pt. B-Verification

NONE

Sch. DB-Pt. C-Sn. 1

NONE

Sch. DB-Pt. C-Sn. 2

NONE

Sch. DB-Verification

NONE

Sch. E-Verification

NONE

Sch. A-Pt. 1

NONE

Sch. A-Pt. 2

NONE

Sch. A-Pt. 3

NONE

Sch. B-Pt. 1

NONE

Sch. B-Pt. 2

NONE

Sch. B-Pt. 3

NONE

Sch. BA-Pt. 1

NONE

Sch. BA-Pt. 2

NONE

Sch. BA-Pt. 3

NONE

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

ol3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Residential Mortgage-Backed Securities
38373A D9 4| GNR 2009-69 PV PAC 4.00 08/20/2039 . | I |2| ...... L1 41,763 | ... 105319 [ oo 1,822 | 39,710 | i 41,499 [.on. (230 RN [OVRTTRTNRRRTON ISR 4.000(......... 1.697 |MON... | oo 132 | s 1,588 | 08/17/2011 | 08/20/2039
0299999. U.S. Government - Residential Mortgage-Backed Securities. . 41,763 41,499 (841) 0 0 ]..XXX........ XXX XXX o132 | .. 1,588 | XXX.ovne | e XXX......
0599999. Total - U.S. GOVEIMMENL........ciiieiirrimisisisserisisssessensssesssnssnsssenenes 41,763 41,499 (841) 0 0 .. XXXt XXX XXX | i 132 | 1,688 | XXX oo [ o XXX......
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
044825 BX 4|ASHTABULA SD SRS 2012 4.00 12/01/2023..........cccvvvenerermrrnerirenns | crvene CAFE .T797,824 | ...... 103.755 ...789,819 (4,207) 01/24/2012 | 12/01/2023
490278 3J 5|KENT CNTY MI AMT-REF 5.00 01/01/2020 SO I . | AFE] 95,736 | .. 115.115 ...97,848 93,207 |..covrennee (1,221) 11/18/2011 | 01/01/2020
490278 3J 5|KENT CNTY MI AMT-REF 5.00 01/01/2020........ccovuerrmrerernririrnninnns SD.. [ [ AFE] 1,126,300 | 115115 | e 1,151,150 | ..............1,000,000 | ..............1,096,547 |........... (14,369) 11/18/2011 | 01/01/2020
567423 KJ 6|MARICOPA USD #89 B 5.00 07/01/2019 JSSSTTRTEN DO [ [ 1|.1FE| .................808,515 | ...... 111.957 .839,678 (7,201) 05/14/2009 | 07/01/2019
796269 RU 4 |SAN ANTONIO ISD 5.00 08/15/2021.......ccvvmrvemirrerirrirneirseineiseniinns [51J000 O 1|.1FE| .................534,040 | ...... 105.336 .526,680 (5,397) 01/12/2009 | 08/15/2021
975672 6Y 7| WINSTON-SALEM NC REF B 5.00 06/01/2019.......cc0vvvirineriiiririniinns SD.. [ [ AFE] 372291 | 118.961 | cvoovvvvvrns 356,883 | ................300,000 | .................357,410 | ... (10,157) 07/09/2012 | 06/01/2019
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: . . 3,734,706 |..XXX........ . ..3,740,026 | .. .3,375,000 . (42,552) 0 0 |.. XXX.ooo [ XXX [ XXX l....59,036 ] ... 161,350 | ... XXX...... | ..... XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . [ . 3,734,706 |...XXX........ . ..3,740,026 | .. .3,375,000 | ... 3,623,672 (42,552) 0 0 [ XXX e XX | XXX | ce...59,036 | ... 161,350 | ... XXXeroos [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
11506K CY 5|BROWARD PORT-REF-B 5.00 09/01/2019... G AFE| 595,848 | ... 109.741] . .603,576 (5,410) 11/29/2011 | 09/01/2019
134041 CE 0|CAMPBELL ETC SAN # 1 5.00 08/01/2016... . GAFE 791,280 | 111.188 | . .800,554 (8,614) 12/04/2007 | 08/01/2016
167664 UX 7|CHICAGO BLDG REF-B 5.25 12/01/2016.........ovvomeerrrerercrieriseeins [ e . JAFE] 1,846,889 | .. 110.119 . ..1,872,023 (18,216) 08/26/2008 | 12/01/2016
29509P JB 6[ERIE CNTY NY IDA5.00 05/01/2022..........coccovvremereemreneinreeeneennennnces | S [ e | AAFE | civin..807,560 | ... 114.862 | . 574,310 (9,733) 04/25/2012 | 05/01/2022
3128X2 RA 5[FREDDIE MAC MTN 5.30 12/01/2015........coveevvenereereerverseneesesesnnns | evveene | oo [ evveniienis [eoeeT | 100,607 | e 109.123 (3,053) 10/29/2010 | 12/01/2015
31331J 7G 2 |FED FARM CREDIT 3.5 01/12/18.......cccovivvvrrnincinneseireninenisnrnns | eevnne [ oo [ evvvnninnns [eone | e 87,189 | i 106.199 (323) 06/30/2011 | 01/12/2018
31331 AW 3 |FED FARM CREDIT 4.15 01/07/2019.......ccovurmerrerireeeneennernnnnnenns | vevnee oo [ eevvrrinens [T | v 22,667 | e 110.328 | . (348) 08/26/2011 | 01/07/2019
31331X RF 1 [FED FARM CREDIT 5.125 02/05/2018..........cccccoevrrmrrmmrreenmnnnneirneins | eevinne | oo [ ervvriinens [ | 875,338 | e 114.050 (17,029) 08/11/2010 | 02/05/2018
3133XP CT 9| FED HOME LN BANK 4.25 03/09/2018.........cccoeverremreinnrircrmnnrenrnne | ennnee | oo | vevernriens e | 43,410 | o, 110.618 ...42,035 (816) 09/29/2011 | 03/09/2018
3133XW E7 0|FED HOME LN BANK 2.50 06/13/2014..........ceccomeremmernerrmrernennnennenes | SDue [ e [ | i 103,037 | e 101.049 | . .101,049 (782) 06/29/2010 | 06/13/2014
3133XX P5 0|FED HOME LN BANK 4.125 03/13/2020... wooe v [ [ e 11,429 | L 109.296 ..10,930 (164) 12/27/2011 | 03/13/2020
3136FP ET 0| FANNIE MAE 12.00 03/10/2016..........coomivermrrrnerierierssseeseessesinsneens LA11,284 103.075 | . .113,383 (272) 06/28/2011 | 03/10/2016
49151E Z2 2|KY PPTY & BLDGS 5.25 02/01/2019 . ...880,402 | ...... 116.027 | . .905,011 (9,829) 02/20/2009 | 02/01/2019
57563R FU 8| MA ST EDU AUTH A 4.60 1/01/2022..........coveemvcmerrerrnrnervsrineinen | v | oo | eereee T AFE | i 2,976,000 | ...... 102.825] ..............3,084,750 | ..............3,000,000 | .............2,980,227 |........... 1,994 . . 11/18/2011 | 01/01/2022
646136 DY 4|NJTRNFD SERA 5.25 12/15/2020.. 1,278,932 | ...... 114.956 | . .1,140,000 1,236,586 (11,898) 5250 ......... 3.850 [JD....... . .80,850 | 03/24/2010 | 12/15/2020
646136 DY 4|NJTRNFD SERA 5.25 12/15/2020.. . . ...516,060 | ...... 114.956 | . . ....460,000 | ... ..498973 | ... (4,801) 5250(......... 3.850 (JD....... ..3,150 | 03/24/2010 | 12/15/2020
649083 AA  0|NEW VALLEY GEN 17.299 03/15/19.......ccuvumerrerinrmrneeieessnisseeserinn U [SSPOOOTS I IROPON [ PO 202,340 | ..... 115.654 | ...ccvvierrrenn 200,187 | oo 173,091 | oo 190,533 | ......c.... (5,974) [ oo | e | e 729 ......... 3413 (MS.ooo | 3,720 | i 12,634 | 05/11/2010 | 03/15/2019
70253Q AH 2 [PASCO CNTY SD SALES TAX 5.00 10/01/2014.. ...644790 | ...... 103.383 | . ....600,000 ...605,405 (6,986) 5.000]......... 3.769 |AO...... 10/11/2007 | 10/01/2014
724799 BB 6|PITTSBURGH & ALLEGHENY 5.00 02/01/2022.... . . . 1,776,719 | ...... 108.464 | . . .1,620,000 | ... 1,743,302 | ........... (16,270) 5.000]......... 3.687 [FA....... 11/21/2011 | 02/01/2022
756872 HT 7|RED RIVER TX EDU FIN 5.00 03/15/2025........c0cvvereereirerreeerncirneens . AFE ] 543,680 | ...... 111915 oo 559,575 | oo 500,000 | ..coooevernnene 542,588 |........... (1,092) 5.000]......... 3.890 [MS...... 08/28/2013 | 03/15/2025
917328 PN 0[UTAH ASSOC PWR-REF 5.00 04/01/2023 ....1,150,290 | ...... 110.383 1,000,000 ....1,126,306 (14,182) 5.000{......... 3.150 | AO...... 04/11/2012 | 04/01/2023
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. . . .15,165,651 | ... XXX........ . . 3,936,091 | .......... 14,719,505 | ..coovvrniaeecn0 | e (133,798) 0 0 XXX XXX XXX... | e 209,067 | ............067,255 | ... XXX [ e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3136A0 DT 1[FNR 2011-77 A SEQ 3.50 08/25/2036...........cevemvveerenrrirerieeerneeisenines | ceveee [ [ 2| 1 ) 3.500]......... 2.564 [MON... | .... 07/25/2011 | 08/25/2036
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40....... [SOTTRRTRRTEN IO I [ 2| 1 . ...(15) 2.000]......... 1.857 |MON... | ... 04/25/2012 | 09/25/2040
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.......ccouvviverirmrierinireierssinceessssissrnnnes | eveeee IO [ 2] 1] ene.80,503 | ... 103.815| covvveeren. 82,492 | . 79,460 | e........80,020 | ..o (301) 3.000{.......... 2.492 | MON... 12/28/2010 | 11/15/2020
31397U RJ 0|FNR2011-63 MV SEQ 3.50 07/25/24 [SSTURRR O I [ 2| 1| e 529,285 | ..o 103.561 | . (1,625) 3.500]......... 1.621|MON... | ... 07/22/2011 | 07/25/2024
31417Y SD 0| FNCIPT 3.50 09/01/2025.........cmvvmerirrrireirnrineiieesieniseeessssssessesssenes | cevees I [ 2| 1| 373,023 | oo 104.632| . 1,295 3.500]......... 3.992 |[MON... | ... 08/31/2010 | 09/01/2025
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Annual Statement for the year 2013 ofthe T FiLUIMpPhe Casualty Company

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . [0S I 1,007,884 | ... XXX.oiooos | covriniiins 1,014,527 | oo 976,719 [ .o 982,767 [ .o 0 (669) 0 0 . XXXt XXX DSOS 2,789 | s 33,467 |..... XXX | e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
57419R GH 2|MD ST CMNTY DEV ADMIN A 4.00 07/01/2043..........ccoovvrervennernnns | vrvees [ [ 1[.1FE| .. 248193 | ... 101.025 .250,737 | .. 248193 | 248193 [ 0 08/14/2013 | 07/01/2043
647200 X6 6|NM MTGE FIN SFM C 14.50 10/01/2043..........cccoovvrmerreriirinerseriienes | ceveee [ [ 1|.1FE| .. ..517,289 | ...... 107.329 | . 533,847 | .. ...497,393 | ................516,820 |......... (469) 08/08/2013 | 10/01/2043
83756C EP 6|SD HSG DEV AUTH E 4.00 11/01/2044..........ovvomrireinninniireninenes | cevene I [ 1| AFE| s 1,068,150 | ..... 106.541 | ..o 1,065,410 | ..coovvreneee 1,000,000 | ..............1,067,521 |......... (629) 11/07/2013 | 11/01/2044
924190 EL 1|VT HSG FIN AGY B 4.125 11/01/2042........cccccvvvrmriimiinirnininniinniinines | v i 1AFE] i 1,677,234 | ...... 102295 . ..1,646,950 .1,610,000 (6,200) 04/11/2012 | 11/01/2042
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . et . 3,510,865 |...XXX........ . ..3,496,943 .3,355,586 (7,297) 0 0 .. XXXoooo [ XXX [ XXX 17,761 ]l 73,516 XXX...... | ..... XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... [RETTTTRTRITRTRRIOR [FUTIRPION 19,684,400 [ ... XXX.oooooe [ coviinnnne 19,754,156 | ...occooeene 18,268,396 | ............19,201,838 | ..o 0 [ (141,765) 0 0 .. XXX [ XXX [ XXX el 229,618 ..l 774,238 XXX.oooo | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
039483 AY  8|ARCHER DANIELS 5.45 03/15/2018.........ccosvermrrimrirerieeiseeisseissiinnes | crveee I [ 1 AFE | 82,740 | ...... 113387 | v, 79,371 | oo 70,000 | ..o 78,822 | oo (1,977) 12/23/2011 | 03/15/2018
17275R  AH  5[CISCO SYSTEMS 4.45 01/15/2020..........cccmervmrrirerirerereernseirsrrserinenes | covees [ [ T AFE | e 21,310 | ...... 108.824 | ...ocvvvrrrenn. 21,765 | oo 20,000 | ..ccoernnnnn.20,974 | (142) 07/27/2011 | 01/15/2020
494368 BB 8| KIMBERLY-CLARK 6.125 08/01/2017.......cccomrveerirerneeiseirseeisneneenes | ceveee AAFE] s 841,094 | ...... 15726 | oo 839,016 | ..coovvrrrenne 725,000 | oooorereernn 792,779 | e (17,528) 02/23/2011 | 08/01/2017
525ESC 1C  3|LEHMAN ESCROW 12/23/2010 R I . e 6* 1 N TRRRROIN EOTTON 12/01/2012 | 12/23/2099
88732J AS 7 |TIME WARNER CABLE 8.25 04/01/2019.......ccevvvuereerirnerresnneeiserinens | cvveene . (5,947) 07/12/2013 | 04/01/2019
913017 BM O [UNITED TECH CORP 5.375 12/15/2017......ccccsvrursiinnnsirenssissnaninnes [ aves (1,244) 11/25/2011 | 12/15/2017
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........covveenisrniniiinennee (26,837) 0 0 | XXX [ XX [ XXX | 30,449 | il 71,994 L XXX [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
073877 CS 9|BSABS 2005-SD3 1M1 MEZ FLT 07/25/2035. . . N . . ..502,441 | ........ 79.600 | . 497,500 . (5,944) 1,003 12/05/2013 | 07/25/2035
46637V AA  3|JPTEP 2012-2 A SEQ 3.00 09/17/42.... [T PR . . 899,843 95.940 ....878,686 | .................915,870 | .................900,017 | ......... 175 12/02/2013 | 09/17/2042
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037. VTSRO IO e | AFM | 1,284,358 | 95.190 21,307,572 | ... 1,373,644 | ... 1,291,807 | . 15,027 . 09/03/2013 | 06/25/2037
64352V PN 5|NCHET 2005-D A2C SEQ FLT 02/25/2036 [T o A . . ...391,020 | ... .393,938 407,312 | oo 393,147 | 4,828 .31 06/27/2013 | 02/25/2036
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities [ . 3,077,661 | ... XXX........ . ..3,077,696 .3,321,827 (5,944)] . 21,032 0 0 .. XXXt XXX XXX... 2485 | i 2461 | XXXevoooe [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
659298 AE 3 | NEND 2013-1A C CLO FLT 07/17/2025.......ccovvvnemiiseissiisssissrisssinenes | eneees I R| ........ 23 | AFE ...483,200 482,500 | .. ...500,000 | ................483,881 | ......... 681 2979 ......... 3.560 | JAJO.. 5,793
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities ettt nees 483,200 . .482,500 ...500,000 681 0 0 [..XXX........ XXX XXX | .. 5,793
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s . 5,140,874 | .. XXX.oooowe | corvrnrrnenes 5,137,944 | .o 5,178,828 (5,944) (5,123) 0 0 .. XXXt XXX XXX | s 38,727
Totals
7799999. Total - Issuer Obligations...........cccouveviereinnns 20,480,370 | ... XXXooooore | o 20,560,459 | ............ 18,668,092 | ..ccvvvne 19,862,107 | ..oovvvcriirinniinad 0 | s (203,188) 0 0 |..XXX.....o.. XXX XXX | s 298,553 | ....cco..u 900,599 |..... XXX | e XXX......
7899999. Total - Residential Mortgage-Backed Securitie o | e 4,127,308 | .. XXX..ooo . .4,134,045 4,338,255 | ............4,106,737 | . (5,944) | . 19,522 0 0 .. XXXt XXX XXX | e 5,407 | i 37,516 | oo XXX oo [ o XXX......
8099999. Total - Other Loan-Backed and Structured Securities. .. ] 3,994,065 |...XXX........ . ..3,979,443 | .. .3,855,586 | ..............3,983,446 | .......coouurnern. 0 (6,616) 0 0 [..XXX........ XXX XXX .23554 | ... 73,516 |..... XXX...... | ... XXX......
8399999, Grand Total = BONGS............cververeerieiirierieeeeees et ses s asesssnsns | aevsnerinees 28,601,744 | ... XXX........ 28,673,948 26,861,933 | ............ 27,952,291 | ....cccouee. (5,944) | ........... (190,282) 0 0 |..XXX...... XXX XXX | s 327,513 | .......1,011,631 |..... ., XXX......




L3

Annual Statement for the year 2013 ofthe T FiLUIMpPhe Casualty Company

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other- Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than- Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
02005N 60 5| ALLY FINANCIAL INC SERIES G 7.00%.....ccscevrressrincnenes | ........ | | .............. 28.782 | ......... 1,000.00 |...199.094 | ..ooiiiiiiiiiniinns 5,730 |...955.004 | ..o 27,490 | oo 5,730 | civireieriisriseinnnins | e 2,015 | oo | | seesersenssssennnes | e | o0 | e P4UFE... | 12/31/2010
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........cocovrviiviniinnnns 5,730 |...XXX..... 0 XXX |G XXX
8999999. TOtal - PrEfermed SIOCKS. ..o eneennns | arererienineeenaenes 5,730 |...XXX..... 0 XXX ]G XXX
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Annual Statement for the year 2013 ofthe T FiLUIMpPhe Casualty Company

Showing all COMMON STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 2

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other-Than- Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B/A.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./AC.V (a) Acquired
9899999, Total CommOn and Preferred STOCK..............ccvivreieiieierereieeeieeeveveee ettt ansenesaenaen 5,730 27,490 | oo 5730 | .. 2,015 0 [ (V) I XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues

.......... 0, the total $ value (included in Column 8) of all such issues $....
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Annual Statement for the year 2013 ofthe T FiLUIMpPhe Casualty Company

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. Special Revenue and Special A

57419R GH 2|MD ST CMNTY DEV ADMIN A 4.00 07/01/2043 08/14/2013 | RBC CAPITAL MARKETS.. 250,000

647200 X6 6|NM MTGE FIN SFM C |4.50 10/01/2043................ .... | 08/08/2013 | JP MORGAN SECURITIES INC 520,000

756872 HT 7|RED RIVER TX EDU FIN 5.00 03/15/2025. .| 08/28/2013 | JP MORGAN SECURITIES INC 543,680 | ..o 500,000

83756C EP 6|SD HSG DEV AUTH E 4.00 11/01/2044. 11/07/2013 | CITIGROUP........covvririririnicririsiienas 1,068,150 1,000,000
3199999, Total - Bonds - U.S. Special REVENUE aNd SPECIAI ASSESSIMENLS............eviuiiiitirseteteeesereessessssesetssesssesseesseessassessssassassesans  etsssssessessesassessessessesessessessssassessessssessessessssassessessnsessessessnsansessesssssssassessnsases 2,381,830 2,250,000 0

Bonds - Industrial and Miscellaneous

073877 CS 9|BSABS 2005-SD3 1M1 MEZ FLT 07/25/2035..........cvvuevrrerireereeiseinneriesssesesseesssssssssssins | sevesssesssesnns 12/05/2013 | RBS SECURITIES/GREENWICH...........ccotviiririerirecseeiseiesieseseesssssssssessesens | eonesssesesneenns 502,441 | oo 625,000 213

46637V AA 3|JPTEP 2012-2 A SEQ 3.00 09/17/42 ... | 12/02/2013 | JP MORGAN SECURITIES INC 899,843 | .. 915,870 305

61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.. ... | 09/03/2013 | WELLS FARGO BROKERAGE SERVICES 1,545,405 1,652,840 133

64352V PN 5|NCHET 2005-D A2C SEQ FLT 02/25/2036 . | 06/27/2013 | BANC OF AMERICA SECURITIES... 504,536 49

659298 AE 3|NEND 2013-1A C CLO FLT 07/17/2025 07/19/2013 | BANC OF AMERICA SECURITIES... . 483,200 ...500,000

88732J AS 7| TIME WARNER CABLE 8.25 04/01/2019......cc.tuiiisiisinnieressessmsssssssssssesssssssenssssisssnsenss | sosersesssssens 07/12/2013 | BANC OF AMERICA SECURITIES......cciiuiiriierimsssississsnssssessssssssssssnssenssssssssnssns | nosesssesssssenas 585,120 | ..o s 500,000 12,146
3899999, Total - Bonds - Industrial and Miscellaneous.............. 4,520,545 4,719,268 12,846
8399997. Total - BONAS = PAM 3.t 6,902,375 6,969,268 12,846
8399998. Total - Bonds - Summary Item from Part 5. 1,476,329 1,475,000 [ .ovoceviiieeceeeeeeeeee e 6,738
8399999. Total - Bonds . 8,378,704 8,444,268 19,584
9999999. Total - Bonds, Preferred and Common Stocks 8,378,704 | ..cocovvereer XXX 19,584




Annual Statement for the year 2013 ofthe T FiLUIMpPhe Casualty Company

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

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
38373A D9 4 |GNR 2009-69 PV PAC 4.00 08/20/2039.................. ... | 12/20/2013. | MBS Paydown 26,353 (438) (438) 26,353 08/20/2039.
912828 HQ 6|U.S. TREASURY NOTES 2.875 01/31/2013.. ... | 01/31/2013. | Maturity.........ccocvenee 35,000 | ... . . (38) (38) 35,000 | oo [ 01/31/2013.
0599999, Total - Bonds - U.S. GOVEMMENL. .......uiviieiiririisisissiiersssssesensssisseensssries | soesssessnsssssssasssessssssseses 61,353 | ..o 61,353 | .o 64,514 | .o 62,614 | .o 0 (476) 0 (476) 0 [ 61,353 | .o (U I 0] iiinn0 o991 s XXX......
Bonds - U.S. States, Territories and P ions
93974B ZQ 8| WASHINGTON-REF-C GO 5.00 07/01/2013........... | |07/01/2013. MaUFEY ... [, | o 1,000,000 | ........ 1,000,000 | ........ 1,063,500 | ..ccoonene 1,005,790 | .ooovvirinniiinns | e (5,790 (AL ] T [ 1,000,000 [ ..o [ o | e [V 50,000 | 07/01/2013.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ........ciiiiiiiiins coriimisiiisiiissisissssess s sssssnsssess s ssesssssssssssenssenssssssnies | eosenees 1,000,000 | ........ 1,000,000 | ........ 1,063,500 | ........... 1,005,790 | ..oiviininenns 0] e (5,790 0 (5,790) 0 [ 1,000,000 |...cooveennend (] [ 0 [ oo 0] 50,000 |..... XXX.....
Bonds - U.S. Special Revenue and Special A t
167664 UU 3|CHICAGO BLDG REF-B 5.25 12/01/2013.............. v | 12001/2013. [ MAEUFIY....cvovveiceninisieniens | errveienenisseensnnns | oveenes 1,000,000 | ........ 1,000,000 | ........1,075,850 | ........... 1,014,114 | e | v (14,114) | oo | s (T4,114) | oo [ 1,000,000 12/01/2013.
3136A0 DT 1|FNR2011-77 A SEQ 3.50 08/25/2036............c000nn. ... | 12/25/2013. | MBS Paydown 3,356 3,356 3,396 | .. (26) (26) 3,356 08/25/2036.
3136A5 BB 1|FNR 2012-40 PAC 2.00 09/25/40.... ... | 12/25/2013. | MBS Paydown 2,428 2,428 2,438 |.. (1) (1) 2,428 09/25/2040.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20 .| ... | 12/15/2013. | MBS Paydown 45,433 | ..o 45433 | ............46,030 | .ccoovrirne 457788 | .. (114) (T14) | oo | e 45,433 11/15/2020.
31397U RJ 0|FNR2011-63 MV SEQ 3.50 07/25/24............ccvceenee ... | 12/25/2013. | MBS Paydown 39,942 | oo 39,942 | .o 81,234 | 40,718 |.. (138) (138) | vvvreererrerins | cevireirerin 39,942 07/25/2024.
31417y SD 0| FNCI PT 3.50 09/01/2025 1. | 12125/2013. | MBS Paydown..........coervrinnirnriinis [ cerrveerernsisnisninenins | evvveinns 134,523 | ... 134,523 133,137 | .. 198 198 134,523 09/01/2025.
45505U AC 2|INDIANA ST FIN AUTH 5.00 11/01/2013 ... | 11/01/2013. | Maturity.................. 900,000 900,000 912,030 | .ovvvrerierinennn | e (12,030) | .vvvrercereerns [ everirens (12,030) | vvvvevrrineinne 900,000 11/01/2013.
57419R GH 2|MD ST CMNTY DEV ADMIN A 4.00 07/01/2043...... ... | 12/01/2013. | MBS Paydown 1,807 1,807 0 1,807 07/01/2043.
647200 X6 6|NM MTGE FIN SFM C | 4.50 10/01/2043 ... | 12/01/2013. | Partial Call 2,607 2,607 (104) 2,607 10/01/2043.
649083 AA 0|NEW VALLEY GEN 17.299 03/15/19 ... | 03/15/2013. | Sinking Fund Redemption, 23,452 | oo 23,452 (R RN IR 23,452 ....856 | 03/15/2019.
915137 E5 8|UNIV TX-REVS F 5.00 08/15/2013 ... | 08/15/2013. | Maturity.................. 300,000 300,000 302,213 (2,213) 300,000 | .oocveerierenns e [0 [ 15,000 |08/15/2013.
924190 EL 1|VT HSG FIN AGY B 4.125 11/01/2042.... . | ... | 11/01/2013. | Partial Call . 337,764 ..(12,764) .325,000 . .9,900 | 11/01/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special A s s cevceviverienennienien | o 2,118,547 | ......2,TT8 547 | ........2,969,118 | ..... 2,824,878 ..(41,469) 2,778,547 |0 | 0 |0 [ 126,796 |..... XXX......
Bonds - Industrial and Miscellaneous
38143U SC 6| GOLDMAN SACHS GP 3.625 02/07/2016.. .| ... | 05/21/2013. | MORGAN STANLEY. 388,002 365,000 365,429 .365,301 |.. (37) (37) .365,264 22,738 ........10,548 | 02/07/2016.
438516 AP 1|HONEYWELL INTL 5.40 03/15/2016 ... | 09/12/2013. | KGS Alpha 603,348 545,000 615,959 615,959 | ...ooovrrverrerns | e (9,610 (9,610) 580,235 |.. 23,113 | 23,113 | e 29,594 | 03/15/2016.
525ESC 1C  3|LEHMAN ESCROW 12/23/2010.. ... | 04/04/2013. | Escrow Reorganization Distribution 12,521 0 [ evererreiiesienes | eeresseesssssisssnsenns | ersersesessienss | everees 12,521 . | 12/23/2099.
525ESC 1C 3| LEHMAN ESCROW 12/23/2010.. ... | 10/03/2013. | Escrow Reorganization Distribution 14,454 0 12/23/2099.
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037... ... | 12/25/2013. | MBS Paydown 279,195 279,195 261,048 | ..o | cevrrerenieninee | e 10,570 [ .ooveeevcrieeens | e 10,570 | ovoveererierinn | e 279,195 06/25/2037.
64352V PN 5| NCHET 2005-D A2C SEQ FLT 02/25/2036. .| 12/25/2013. | MBS Paydown, 118,246 | ... 118,246 | oo 113,516 2,030 2,030 118,246 ....138 | 02/25/2036.
3899999. Total - Bonds - Industrial and Miscellaneous. 1,415,765 1,307,441 | ........1,355,952 2,953 0 2,953 0 ..1,342,940 40,479 XXX..ooo
8399997. Tt = BONAS = PAM 4.tttk ekt | eniines 5,255,665 | ........ 5,147,341 | ........ 5,453,084 | ... 4874543 | .0 | il (44,782) [ oo (V)] (44,782) | oo 0 5,182,840 | ..o | 172,825 | ... 72,825 | ... 218,266 | ..... XXX.oooe
8399998. Total - Bonds - Summary ltem from Part 5..........ccciiiiiiiiiiiiiiis i | cviines 1,503,125 | ........ 1,475,000 | ........ 1,476,329 ...(1,329) (1,329 1,475,000 || 028,125 ] 028125 L 17,688 |..... XXX......
8399999. Total - Bonds RO R PRRRTOY IR 6,758,790 | ...... 6,622,341 | ...... 6,929,413 | . 4,874,543 | . 0 (46,11 | s (V)] I (46,111) [ ovvrvrnnnnnd 0].....50657840 |......0|...100950 | ....100950 | ... 235,953 |..... XXX.ooo
9999999. Total - Bonds, Preferred and Common Stocks et eeti et enes | eriieeed 6,758,790 | ......... XXX | v 6,929,413 | ..ccoovuc 4874543 | oo, (V) [ (CT R D) — (] [ (46,111) | covvvrennnd (V)] R 6,657,840 | ...............0 | .......100,950 | .......100,950 | ...... 235,953 |..... XXX......
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SCHEDULE D - PART §

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
3136G0 ES 6 | FNMA-CALL05/13 1.50 05/01/2018..........cccoevennee | ... | 03/27/2013 | CLARKE (G.X.) & CO.......oovvevee | 05/01/2013 | Call..ovovvviiviiniiriniisniississiiinns | v 1,100,000 | .........1,101,329 | .........1,100,000 | ........... 1,100,000 | ..o | i (1,329) ] ... (1,329) | | e [ |0 |00 8,250 | L 6,738
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ... verttestesersssers s ses s s sess st ee1sees a8 ee8 8888888kttt | ceniinens 1,100,000 | .........1,101,329 | .........1,100,000 | ........... 1,100,000 L(1,329)] 0 ] 0 [0 0 18,250 ) 6,738
Bonds - Industrial and Miscellaneous
62856R AB 1 | MYRIAD INT HOLDINGS BV 6.00 07/18/2020 375,000 0 28,125 28,125
3899999, Total - Bonds - Industrial and Miscellangous................ccoveverrrrierivieies eevriereieeans 375,000 375,000 0 0 0 0 0 0 28,125 28,125
8399998. TOHAL = BOMAS. .tttk eEf et | i 1,475,000 | ........1,476,329 | ........1,503,125 | ........... 1,475,000 . 0 0 28,125 28,125
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........ccciiiiciciiiiiiiieies ettt tes ettt es sttt bt n st b es st s s ebesessssssanssetesessssssansssesessssnsesessnsesessnnsesensenes | ceveneene 1,476,329 | 1,503,125 | ..., 1,475,000 .(1,329) 0 0 28,125 28,125




Annual Statement for the year 2013 ofthe T FiMphe Casualty Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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

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

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

2. Total amount of intangible assets nonadmitted $..........0.

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

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

5

Number of Shares

6

% of Outstanding

NONE

E16
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Annual Statement for the year 2013 ofthe T FiLUIMpPhe Casualty Company
SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other-Than- Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
31846V 41 9|FIRST AMER TREAS OBLIG FD INSTL.....cooovvmerireres [ e o+ [ 12/30/2013. | DIRECT....o.vonrerrireirnriseiseniesesnesrsnins | oeeees XXX [ e 7,500 | coveoeeireireeineines | e [ ceeeesiesineeenes | e . 7,500 | v | eeenerisrinseenins | seesersinnnnes | cenvneesensns | rereeeens | seeresseesseseens | e
31846V 80 7|FIRST AMER TREASURY OBLIG CLY o+ | 12130/2013. [ DIRECT ....oovvririrriernnieiersseiseeesiseinnes | evene XXX eowo | v 1,085,589 | ...covvrviririeirns JOT I (SRS ISR 1,085,589
60934N 10 4 |FEDERATED GOVT OBLIGATION FUND.. ceeveneee [ [ 1203072013 [ DIRECT....couvimivierierineereeiseissesisesieeees | e XXX..... 136,239 [T P . 136,239 2
97181C 50 6| WILMINGTON US GOVERNMENT MMF............cooceeue v | o0 | 12/30/2013. | DIRECT....ooovvniirririrneineieriesieeesenins | eeees XXX..... 215,000 | oo e [ | s SOOI ISV 15,000
FEDERATED MONEY MKT OBLIGS TR TRSY
60934N 50 0| OBLIGS CL #68 SD.... .. [ 12/30/2013. | DIRECT.....ccouimrinrinimrnnissmsserssnsssnssenins | oneees XXX..... 220,000 | oo [ [ |
8899999. Total - Exempt Money Market Mutual Funds. ....1,264,328 0 0 0 XXX....
9199999. Total - Short-Term Investments.. ....1,264,328 0 0 0 XXX....
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2013 of the

Triumphe Casualty Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Fifth Third CINCINNGL, OH...vvooveiiieiei s XXX
0199999. Total - Open Depositories.. ....64,002 | XXX..
0399999. Total Cash 0N DEPOSIE........errererrrerrieririiseseesesseeereeseessessessessessessssnsessesssesnsessssessssansessessessesssssssesssssnsessssessensnsesensessesscens | XAKuee | sererrees XK urrrrrens | cererrnnnmersnrsneseneessedQ | eeeneeersnrsersenersernerses0 | rornsismiennnsnennead 64,002 | XXX..
0599999, TOAl CASN........oveiieierirciisie ettt st nsessessssnssssessesssssssssssnsessesnssnsessensessnsensessessnns | KKKues [ ervereee XK urireines [ rrrrsiieisseiniienenn33 [0 | e 64,002 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 73,465 | 4. April 75,559 | 7. July 10,003 | 10. October. 94,209
2. February. 73,468 | 5. May. 75,562 | 8. August. 10,004 |11. November. 94,213
3. March 75,556 | 6. June 10,003 | 9. September. 94,205 | 12. December. 64,002

E26




Annual Statement for the year 2013 ofthe T FiLUIMpPhe Casualty Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

Description Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

XA

NONE




Annual Statement for the year 2013 of the Triumphe Casualty Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMAL e AL | s | st | etieteesieni s | ereeni e | e
2.0 ESKA e K | s bt enies | ctebetietie e | e | s
30 ANZONA. ..ot AZ [ i [ ettt | enterens et | seereni e | eres
4. ATKANSES......covvvrrinierereeeee AR | it [ et nies | cterentnies e | et | s
5. California... .CA|....B.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS.........cccscuumirimerereemmminerinenies | oeeinsensenssesessensssessenes | veves 685,111 704,624
6. €0l0rad. ... [ ittt ettt | enteren e | s | s
7. Connecticut........cccovvrervererreeen CT [ v [ . ettt niniens | ettt enies | e | e
8. Delaware... . PLEDGED FOR PROTECTION OF POLICYHOLDERS..........cociniiriiinieinrinsennines | crvsserssinernsssseessssissns | oees 123,472 129,956
9. District of Columbia.................... DC | veovens | . ettt neniens | et enienies | ereens e | s
10.  Florida.... PLEDGED FOR PROTECTION OF POLICYHOLDERS...........cccociemiieiiniiericiicniis [ e | 219,310 230,230
1. Georgi SBA | e ettt ettt saenies | 2eeeastessesnreetnssantesnennns | cenesesnensennnenntesnesenneans | ceees
12, HaWallccecc HE| e | et bbbt | ettt ettt | sttt | e
13 18RO D [ et | et | st | oo
14, HINOIS.....ceeeveererrreeieiserinnieee L | i bbbt | rees sttt | eerreniee s | cenas
15, INGIANA. ..o N i et | et | eertene s | oo
168, JOWAL e A | it | e[ siebens et | sebees st | eres
17, KANSAS..ccoveeviecerirrierienen K8 [ i st | et | st | oo
18, KENUCKY.....cceeeerrercirrrineieeneedKY [ s bbb nnienes | reisnninsns st | eeriesiee s | oo
19, LOUISTANG. ..o s LA i ottt | et | seriene e | oo
20. IVE | et | ettt | Sbieets ettt ens | erieens et nenes | e
290 MAYIANG. ... MD [ i [ bbb nnnens | sreterest et nens | reteseniene et enenenens | eres
22, MASSACHUSEMS. ... A | s | bbbt niens | erites sttt enies | erereni st | e
23.  Michigan, VL] e bbbt tnens | sreeebesten ettt nens | etereiens et nens | eres
24, MINNESOtA. ...t MIN i | bbbt | srites sttt enies | ereseni st enenes | e
25, MISSISSIPPL. ..o IS [ i | s | e | e | s
26, MISSOUI. ... dMO i | et niens | srbter ettt enies | erereni e | s
27, MONANA. ... e T [ bbbt niens | seter ettt nens | et enens | e
28, NEDIASKA. ... NE i e | etbetes st enies | ereesieernn s | e
29. .NV|.....B.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS..........ccocommurimmririmmmminmrinnrines | covvieserieniresessensnsisenes | veves 219,310 230,230
30.  New Hampshire..........cccoorrueence. INH | o | ettt ettt ennenies | stsetentessensesneastentennennns | serssenseniennenstennensenneans | ceees
31 NBWUEISEY...ooiccicnieeed N i s | s | s | s
32, NEW MEXICO. ..ot NIV i | s niens | sesnesenseennes e ienies | ererenseennns e enenes | e
330 NEW YOTK i NY [ bbb niens | sreter et nens | et | e
34.  North Carolina 357,410 356,883
35, NOM DAKOtA. ..o edND s et | ettt enies | eetesteernn e | e
36.  Ohi0.....ccccosvurrverrerernennenernennnnOH | oo...B.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS..........cooevvmeemeinerieerienienenns | e 2,746,782 |...... 2,922,934 | .....
37, OKIANOMA. ... OK s bbbt ens | erbetes e entes | et | e
38, Oregon.......cccoermeenverseesennnnniOR | ooo.o.B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS........occouivimrineennineessesnerines | osersersesssseesensssesenss | veves 325,417 344,868
39.  Pennsylvania. P e s | sriensess st | e | s
40.  Rhode Island.. RI| s | ettt | etsete st enies | ererensenrene st enenes | s
A1, SOUtT CArONNG. ... SO | it [ ettt bbbt | Sienisne st ttens | ettt | nenes
42, SOUth DAKOA. ... eSD [ s | e | srates st | ereens e enenns | e
43, TENNESSER......oucerrecerririiereere TN i | ettt niens | srbtes sttt enies | ererens s | e
44, TexXaS.....coneiomeirerireeinerseees IX | ceie:Boo. | PLEDGED FOR PROTECTION OF POLICYHOLDERS........occouivimrineennineeiesiaeries | oeereensessseeeseninsesenes | veves 65,083 68,974
A5, ULBN..ccrreedUT [ i | et | ettt ens | entbeeni e | eeres
46, VEIMONL. oo VT | i | ettt bbbttt | Htenesenes e enstens | eesseeent et nnienes | e
47, Virginia......cooccoeeeceneinerinecnnenenn VA | o..O.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS.........ccouiiumiimeirerineissrinerines | eeeessessesssesesesissenenes | aeves 611,450 594,310
48, WAShINGLON. ... WA | e | ettt nnnens | sresenestessenne et ssnantennens | reeensensenernenntenenenens | eees
49, WESEVIFGINIA. ... vt WV [ e | ettt st st en s snsntennans | sressntassessessesntansantesnes | eesessessesseseneentesnnsnsenes | enes
50, WISCONSIN.....ooverievirrrrieeeed W i s | srseneen s | e | s
510 WYOMING..eivririerrieirierieree e WY [ i ettt s bt ssnsntennans | sressntansestessesntensantesens | seesessensessesnsentensesnsanes | eres
52, AMEMCAN SAMOA. .....coouveerreeredAS | ciiiiiiiis | ottt | Htene et | et enee | veres
B3, GUAM..ceiecreereceineenerinnreeenlBU | it | e bbb | Htent sttt ens | eerieens et | cenen
54, PUEHO RICO.....cuuivciiiniireeeeeed PR e bbb niens | sreter ettt nens | et esenenens | s
55.  US Virgin Islands eVl | e bRttt sttt ettt naenies | sententessennssntentantenannns | censtensensetansentessenesnians | ceees
56.  Northern Mariana Islands........... MP | s | et | et | e | o
57.  Canada........cccoevernerveniirenns CAN | oo | e et niniens | ettt enies | ereeninerns e | o
58.  Aggregate Alien and Other.......... OT | .. XXX...| ... XXX oot | s 0. 0. 0. 0
59.  Total 0.9, XXX SOOI PPN 2,746,782 |...... 2,922,934 2,606,563 2,660,075
DETAILS OF WRITE-INS
B80T, i | e | bbbt tens | arseniens ettt enres | eneessensens st enenes | e
BB02. et eess et enisenias | eriienerens | eSSt | eenbnsb ettt entnnns | sentesi et | cenae
BB03. ittt | crieneieens | ettt nns | eessnet sttt | et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX oot | s 0. 0. 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cccovuveiiianinnns XXX XXX oo | s 0. 0. 0. 0

E28
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