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Annual Statementfor e year 2014 ofthe F@lls Lake National Insurance 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. treaSUMY SECUMLES.......cvervreereeieiieceneiseieieessstssese s ssesssssessessssssssssssess | svssssssessssns 4,972,108 | ......... 101 | oo 4,972,108 | oo (0] IO 4,972,108 | ......... 10.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVerNMENt gENCIES........ccuureeererreneineineireresineinens | eeereiesseessseseeesssnes (01 0.0 [ e [0 (0 IO (V[ 0.0
1.22 Issued by U.S. government sponsored agencCies..........c.oervernrereens | corereererennens 1,012,203 | ......... 2.0 | e 1,012,203 | oo (0] [P 1,012,203 | ........... 2.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES)......vuveeverrirririerie s | eeesesiseesees s (V1 0.0 [ e (VI S [0 IO (V[ 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............c.cccuevewe | corverrvniinivneiniinnnns (I I 0.0 | o) [V I [0 R (0 [ 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............c.coeeerrirrrcreinenens | correieierreeeresenes (I 0.0 [ s 0
1.43 Revenue and assessment 0bligations.............c.cerrnencineneneiienenns | e (01 I 0.0 [ v 0 .
1.44 Industrial development and similar 0bligations..............cocuvevirervreees | correrereinneeenen (V1 0.0 [ e (VI I [0 IO {1 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA...........ccccoviirrnnrnerirerinenienens
1.512 Issued or guaranteed by FNMA and FHLMC.. .
1.513 All ORI ...
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......c... | oo, (VI I 0.0 | oo 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.........cccreineneinineneiieiiennns | s (V1 0.0 [ s [0 (0 IO (V[ 0.0
1,523 All OHNET ..o | eesseesssesssess s esseeenes (V1 I 0.0 | oo [V I (0 (1 I 0.0
2. Other debt and other fixed income securities (excluding short-term):

2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDIIA SECUMHIES).....cvucerveiecieicise et
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMIES. ......cvurerrerereeiereieeeeee ettt
Equity interests:
3.1 Investments in mutual fuNds............oveeerrurrneeneineesee e
3.2 Preferred stocks:
321 AFfIIALEA. ... veeveereree i
3.22 Unaffili@ted.......ccoreuueeeirieeieirineiseeieseie et
Publicly traded equity securities (excluding preferred stocks):
3.31 AFFIBLEA....eeoocvercric s
3.32 Unaffiliated
Other equity securities:
341 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 AfIIALEA. ... cveeveceeeii e
3.52 Unaffiliated.
Mortgage loans:
4.1 Construction and land development..........ccocevevvcieieiierenieeseeeseennne
4.2 AGFCURUIAL ..ot
4.3 Single family residential properties............c.covrrereniniinensnnenereeeees
4.4 Multifamily residential Properties...........ccc.urverreerierierierenerinerierieneereenens
4.5 ComMMErCIAl I08NS........cooeererieriireieieeeiei et
46
Real estate investments:
5.1 Property occupied by COMPANY........cvcevririiinierereriseineseeesiseeeeessesiesens
5.2 Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)...........cccrevrninrenniicne
Property held for sale (including $.......... 0 property acquired in
satisfaction Of debt).........covurieriiririr s
L0001 r= o 110 [ TSSO
DEIIVALIVES. ......cvuiiciecieii ittt

33

34

35

Mezzanine real estate l0ans..........ccovueieieirenieieneesse s

53

ReCEIVADIES fOr SECUNEIES. ......vurvrvrrererieireiiseisieie et
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments.............cccooevrrererernnnenns
. Other iNVESted @SSELS.........ceviveiciceic s
. Total invested assets

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

........... 0.0
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Annual Statementfor e year 2014 ofthe F@lls Lake National Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT...........cuiuririieciriee ettt st s bbb b s bR bbb bbbt 0
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccuruimimeriiieienieniesiesiesie sttt neeneaes 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........cc.viririrnirnirnrnrere e 0 0
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13........oeiceecee ettt ettt bbbttt s sees 0

3.2 Totals, Part 3, COIUMN 1.ttt ettt bbb s sttt n et s sees 0 0
4. Total gain (105S) 0N diSPOSAIS, Part 3, COIUMN 18...........iiumiiiriiiieiieiieei et 0
5. Deduct amounts received on disposals, Part 3, Column 15..........cccccoveriinnnnd N 0 NE ........................................................................ 0
6. Total foreign exchange change in book/adjusted carrying value: .

6.1 Totals, Part 1, COIUMN 15. ... 0

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

7.1 Totals, Part 1, COIUMN 12........iiiiii bbb 0

7.2 Totals, Part 3, COIUMN 10........oiuiiiiiiiii bbb 0 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ...ttt bbb 0

8.2 Totals, Part 3, COIUMN ...t bbb 0 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cueeuriiiriiriieieiieieissesestse ettt et 0
10.  Deduct total NONAAMIKEA @MOUNLS.............evuuiviiriiiieieie ittt bbbt 0
11. Statement value at end of current period (Line 9 MINUS LINE 10)........c.ovuuiuiiiiieiiiriseiseeseis et 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHiOr YEAI...........cuiurrirriirierierierisesie ettt 0
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........c.cueuririmiiiii et 0

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

3.1 Totals, Part 1, COIUMN 12.........couiiii bbb bbbt 0

3.2 Totals, Part 3, COIUMN T ... bbbt 0 0
A, ACCTUAL OF QISCOUNL........oouieuieiiiiii iR 0
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ...ttt 0

5.2 Totals, Part 3, Column 8..........cccoveunirnirnirncrncrncrncrnerncrncrncrncnen A L IR R 0 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cocoeenrineneineininnnns NNE ........................................................................ 0
7. Deduct amounts received on diSPoSals, Part 3, COIUMN 15............oiiieiecir ittt st E bbb bbb 0
8.  Deduct amortization of premium and mortgage interest points and COMMIIMENT FEES.............euuiimriiiiinir et 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........eoeeceeeeeeeeecet ettt ettt se et a st s st et st e s s et snae s et s nansananentesnans 0

9.2 Totals, Part 3, COIUMN 13........oieiieiecsee ettt ettt ettt s bt bees 0 0
10. Deduct current year's other-than-temporary impairment recognized:

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

102 Totals, Part 3, COIUMN 10........c.iriiieierieeiresieses st 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccoeuvrrrrrrrreinrnnnneiesssesssseesssesenens 0
12, Total VAIUBLION @IIOWENCE..........couieiiiiiiiici bbb 0
13, SUDEOLAI (LINE 171 PIUS LINE 12)....euuieeiiieieiieiiiiii iR 0
14.  Deduct total NONAAMIKEA @MOUNS............ciiiiiiii bbb bbb bbb 0
15.  Statement value at end of current period (LiNe 13 MINUS LINE 14)......c..vuiuririiriireieiieisesseese sttt bbb 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAT..........c.u ittt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........ccuuuiuimiiiiirerieiesiesiesie ettt 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)........ccc.veuirirnirnirnrn s 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coveiieieeeieiceee ettt bbb sa s st s st s s b en s et enn 0
3.2 Totals, Part 3, COIUMN 12........coiueieieieie ettt sttt bbb sa ettt s st en s sas s snn 0

ACCTUAL OF QISCOUNL.......cvoieviie ittt sttt s st 8882888888880 R e s bbb s bbbt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......c.ccorveerrrrriesessess s N 0 IREB R 0
5.2 Totals, Part 3, ColumN O........ccooviviinrnieiereenseessenessssess s s - B 0

Total gain (105s) 0n diSPOSalS, Part 3, COIUMN ...ttt

Deduct amounts received on disposals, Part 3, COIUMN 16...........ccceiurieiciieieieisie ettt ettt

Deduct amortization of premium aNd EPIECIALION. ............cveiiueieieiiee ettt s s s bbbt bbb n

o (o (O ([©o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ... 0
9.2 Totals, Part 3, COIUMN T4 ... 0

Deduct current year's other-than-temporary impairment recognized:
10,1 TOtalS, PArt 1, COIUMN 5.ttt sttt et et s et et et et et es et et es et et et et et esesetesesesesesesesesesaseeeearanas 0
10.2 TOtalS, PArt 3, COIUMN 1. ...ttt ettt et e et et e e et ee et et es et eeesetetesesesesetesesesesesesesesesaseeesaranas 0

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

Deduct total NONAAMIEA BMOUNES...........ceierieieiiiesce et a st s st b s s s bR s e s b s s s bbb b s bbb sttt n st es

Statement value at end of current period (LINE 11 MINUS LINE 12).........cuuruuimiiuiirieiiieseeiseeieesseessees s ses bbb bbb bbb

o o o |o

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

45,231,374

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

0

ACCIUAL OF QISCOUNL.........cvo ettt sttt bbb s a st b 84 s s b4 b2 s s s s bbb s bbb e bbb bbb b bbbt s b sttt

9,032

Unrealized valuation increase (decrease):
4.1 Part1, Column12..............
4.2 Part2, Section 1, Column 15.. 0
4.3 Part2, Section 2, Column 13.. 1,891,079
4.4 Part4, Column 1. 0

1,891,079

Total gain (loss) on disposals, Part 4, Column 19.........ccccnvenmenerneinens

0

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

0

Deduct amOrtization Of PIEIMIUM...........c.cveiurieierssisies s iess sttt s st E s b 8RR s b R n bbb n st s s

9,484

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19..
8.3 Part 2, Section 2, Column 16..
8.4 Part4, COIUMN T5.......ouiii bbb

o (o o (O

Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14...............
9.2 Part 2, Section 1, Column 17..
9.3 Part 2, Section 2, Column 14..
9.4 Part4, Column 13........oiiieieieie sttt

o O o (O

0

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

)

47,122,001

Deduct total nonadmitted amounts............ccccceververeierrerecierennee.

0

Statement value at end of current period (LiNe 10 MINUS LINE 11).......c.uriuiriiriiiiiirieeiseeseeisseesees bbbt

47,122,001

Sli03
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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........cocovvvrvinees | corereerrersiennennens 4,972,108 | oo 4,978,819 | o 4,966,595 | ....ovorrerirrinns 4,983,000
Governments (Including all obligations 2. CaNada. ..o | e L0 N 0 [ oo (O 0
guaranteed by governments) 3. Other COUNtMIES. ... | cevrrrirniisirisniissiessiesnienees (O I 0 [ [V [P 0
4, TotalS.....oovereerceienceins | e 4,972,108 | oo 4,978,819 | oo 4,966,595 | ...covririirenis 4,983,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAlS.....vevriererercceienes | ceerireieiessse e (0 [V [P [V [P 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAlS.....covivererererieiennes | e {0 (O (O 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. .o | e 1,012,203 | oo, 1,013,253 | oo, 1,006,490 | .o, 1,025,000
Industrial and Miscellaneous and Hybrid 8. United States........ccovvvvvenes | v 813,759 | .o 814,488 | ..o 825,524 | ..o 800,000
Securities (Unaffiliated) 9. €aNada......cueeieeernis | e (0 P (0 O (0 OO 0
10. Other Countries........oouniis | crvnriniiiniiiniisisiniins [ I 0 [ 0 s 0
11, TotalS..occec s | e 813,759 | v 814,488 | .o 825,524 | .oovvoeiiinne 800,000
Parent, Subsidiaries and Affiliates 12, TOHAIS..cooieicinisiniiieies | v (O I 0 e 0 e 0
13. Total BONdS......oceesseemssrensns | covevrvnniviniiinnns 6,798,070 | ..oovvvrvrrrerinnns 6,806,560 | ...ocverrrriirennns 6,798,609 | ..o 6,808,000
PREFERRED STOCKS 14, United StatesS........vvvervrerrees | ceverreeenerireesseeeseeeeneeens (1 O O 0
Industrial and Miscellaneous (Unaffiliated) 15, CaNAdA......coeeeieeiees [ e L0 RN (0 R 0
16. Other COUNtMIES. ........vvvrrees | cererinriniiniieeissiinienees {0 (0 [ 0
17, TOAIS.cveeecrierieriericrienes | e {0 [ I 0
Parent, Subsidiaries and Affiliates 18, TOtAlS.....coveeveeeeeveeeeeeiees | e {0 [P 0 [ oo 0
19. Total Preferred Stocks...... | cocovcvivniiiniinnne (O 0 e 0
COMMON STOCKS 20. United States.......ccvvvermmeens | ornrerrereineeersereneeeessnennns (0 O O 0
Industrial and Miscellaneous (Unaffiliated) 21, €aNada......cveeein | e (01 (O O 0
22. Other COUNtHES........rvveeres | wenreessrisesessnsssseneseseenns (O R O IR 0
23, TotalS.....ooviiniiciniiniinins | s (U (O 0
Parent, Subsidiaries and Affiliates 24, Totals. ..o | e 40,323,931 | oo 40,323,931 | oo 35,729,475
25. Total Common Stocks...... | ccoovovrirriniena: 40,323,931 | oo 40,323,931 | oo, 35,729,475
26. Total StockS......couuermmeessens | ovvviniirinininnns 40,323,931 | oo, 40,323,931 | .o, 35,729,475
27. Total Bonds and Stocks... | ........ccccouveene. 47,122,001 | ovveririerennne 47,130,491 | ovvvrrirnnne 42,528,084
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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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

4.1
42
43
44
45
4.6
4.7

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

Totals

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

................ 1,012,203

................ 1,012,203

................ 1,008,196

................ 1,012,203
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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 Column 6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

Hybrid Securities
NAIC 1..




LOIS
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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

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

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

NAIC2§........... 0;

NAIC3S........... 0;

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

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

NAICGBS........... 0.

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 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
. 272,027
9.8 Line 9.7:252 % Of COL B.....couvvriviriiririniiniisiisisersnissiseisersissnins | crenienessissssesnssnens 39
10. Total Bonds Prior Year
10.1
10.2
10.3
10.4
10.5
10.6
10.7
10.8 Line 10.7 as a % of Col. 8......
1. Total Publicly Traded Bonds
111
11.2
11.3
114
11.5
11.6
11.7 272,028
11.8 Line 11.7 as a % of Col. 6.. 3.9
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9
12. Total Privately Placed Bonds
12.1
122
12.3
124
125
12.6
12.7
12.8 Line 12.7 as a % of Col. 6..
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9
(@) Includes$.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes§$.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 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 as a Total from Column % from Col. 7 Total Total
Distribution by Type orLess Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET OblIGAtioNS.........cvueevceeeeeiineireie ettt
1.2 Residential Mortgage-Backed SeCUrities...........co.ovrvrrvrrrerenreerennens
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities.............ccoccovevrnrerenens
1.5 TOMAIS. ..ceo ettt

................ 4,971,488

All Other Governments
2.1 IsSuer OblIgations.........c..curuerieruiiriiiieiisiissiissie s
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities......
2.4 Other Loan-Backed and Structured Securities...
2.5 Totals

U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET OblIGAtioNS..........cverieriireiirecirecrecee s
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed SeCUNtIES..........cocrvvrererneencereireinennes
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 18SUEr ODlIGAtIoNS........cuvvierciciriciicre s
4.2 Residential Mortgage-Backed Securities............coccoueenirncencernreneees
4.3 Commercial Mortgage-Backed Securities..........ccocviverrniincerierninenn.
4.4 Other Loan-Backed and Structured Securities...

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations...............
5.2 Residential Mortgage-Backed Securities...
5.3 Commercial Mortgage-Backed Securities......
5.4 Other Loan-Backed and Structured Securities...
5.5 Totals

Industrial and Miscellaneous (unaffiliated)
B.1 ISSUET OblIGAtIONS.........uierrercerciecrecrcec s
6.2 Residential Mortgage-Backed Securities...
6.3 Commercial Mortgage-Backed SeCUNtIES..........ovvvererrernrenrerrerirnrenes
6.4 Other Loan-Backed and Structured Securities
6.5 Totals

Hybrid Securities
7.1 1SSUET OblIGAtIONS.......couceriercerecieciece e
7.2 Residential Mortgage-Backed Securities...
7.3 Commercial Mortgage-Backed SeCUNtES..........corvererererenrirrirrinienes
7.4 Other Loan-Backed and Structured Securities
7.5 Totals

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......covcvrceciecieci e
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities......
8.4 Other Loan-Backed and Structured Securities...
8.5 Totals
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Annual Saementor he year 2014 ofhe. Falls Lake National Insurance Company

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

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as 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 IsSUETr OblIgatioNS........ccvereeerirncineieieeeineiseisenieseneinersenseessssessnesenses | esneenensennenssi 2l 2,027 | ioveiriieniinns 6,745,940 | ...oovvvrnirereinieen0 | e 0 | 7,017,967 | oo 100.0 | e e XXX e [ e e XK | s 7,017,967
9.2 Residential Mortgage-Backed Securities..
9.3 Commercial Mortgage-Backed Securities
9.4 Other Loan-Backed and Structured SECUMtIES..........c.oeveeveivnerrnernens [ corvnrisiiisnissnisnisnens 0
9.5 TOAIS.....ecveieieetcceee ettt eae e nnanaens | erenaeeesesnaenns 272,027
9.6 Line9.5a5a % 0f COL B.....cooovvivirriirininincieisissiscisessnississisenseans | oeeenissessinessssesinnes 3.9
10. Total Bonds Prior Year
10.1ISSUET ODlGAtIONS.........ovvrircriiiieieeeieeiseere e seiessesens | seiereeeninnins 154,556
10.2 Residential Mortgage-Backed SECUtIES..........c..ovrierienrinrineinriniis | oo 0
10.3 Commercial Mortgage-Backed SECUMIES..........c.uvurrvreeneirneeneineines | o 0
10.4 Other Loan-Backed and Structured SECUNHES...........ovverereerernreneirens | ceneirrireinieeensineeeens 0
10.5 TOtaIS. ..o
10.6 Line 10.5as a % of Col. 8
1. Total Publicly Traded Bonds
111 1SSUET OblIGALIONS........ouvenieiicii e eeieieeieees | eeieniesieninens 272,028
11.2 Residential Mortgage-Backed SECUMHES............ocurerninerneennininines [ e 0
11.3 Commercial Mortgage-Backed SECUtIES............covurvrvnrinieniinrines | o 0
11.4 Other Loan-Backed and Structured SECUNtIES..........covwueereerneneirens | crnriniineisisrsniscenenns 0
115 TOtAIS...cceeeerreeeeeeee sttt ssnnens | ceseessssesssaneens 272,028
11.6 Line 115858 % 0f COL B......ouereecreriiieeeiecseeeesiseiseienieens | crreesssiseisenensssseeens 39
11.7 Line 11.5as a % of Line 9.5, Col. 6, SECtON 9........ccovevevverereirrerees | e, 3.9
12. Total Privately Placed Bonds
12.1 1SSUET OblIGALIONS......oouveicerciriieiiesi et | ceeessnensenssenssensnena 0
12.2 Residential Mortgage-Backed SECUMHES...........covvrierinerneeeiniinines [ crreineineiesiseineeeens 0
12.3 Commercial Mortgage-Backed SECUMtIES............covuurvrrmrinerneineines | coirerircrirerinerireninenen 0
12.4 Other Loan-Backed and Structured SECUNES..........covweevreeirnerneirens | conriniiniisisnseiseenenns 0
12,5 TOMAIS ..ot nseene | eesessesssseneesntenseennee 0
12.6 Line 12.585@ % Of COL B......oucereercieriiieeeeecseeeeesiseiseienieins | crreesseissisenensssseeens 0.0
12.7 Line 12.5as a % of Line 9.5, Col. 6, SECtON 9........cccoocvevverererereees | v, 0.0
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Annual Saementor he year 2014 ofhe. Falls Lake National Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

10.

1.

12.

. Book/adjusted carrying value, December 31 Of PO YEAI..........ccrueuririeniieieiieiineieieessiseiseee st essseees

. Cost of short-term investMENtS ACUIFEH. .........cuuriiriereie ittt sttt

o ACCIUAI OF GISCOUNL. ..ottt ettt

. Unrealized valuation INCrEaSe (ECTEASE)..........c.rurrerieriiriierirecire ettt

. Total gain (I0SS) ON GISPOSAIS.........cvuuverermereireiriisei ettt

. Deduct consideration received 0N diSPOSAIS..........c..cuuviriciicriiineinineieieise e

. Deduct amortization Of PrEMIUM. ...ttt

. Total foreign exchange change in book/adjusted Carrying ValUe............ccoouuuiumirnimniinnieinerieeiesiessessessesssesseenens

. Deduct current year's other-than-temporary impairment reCoOgNIZed............oueuerreerrneereenerieenenerresesseeseese s

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

Deduct total NONAdMIttEd @MOUNLS..........ccviriieeicce ettt nns

............................................... 154,556

............................................ 1,915,808

............................................... 154,556

............................................ 1,915,808




Annual Statement for the year 2014 of the

Falls Lake National Insurance Company

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09
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Annual Saementor he year 2014 ofhe. Falls Lake National Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 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

r Current Year's

e Unrealized Other-Than- Total Foreign Stated

i NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| AmountRec. Maturity
CUSIP Identification Description Code|n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
912828 NP 1 | UNITED STATES TREASURY NOTES .100.930 12,112 12,000 12,030 .0 (51) 0 0 88 210 | 08/25/2010 | 07/31/2015.
912828 NP 1 [ UNITED STATES TREASURY NOTES..........cccooiimrimnniinnrinnrnsiiinniisnniinnns | SDit | | v | e | 40,825 | 100.930 40,372 40,000 40,100 .0 (170) 0 0 08/25/2010 | 07/31/2015.
912828  PS 3 | UNITED STATES TREASURY NOTES........couerveermrrirmsnnreesssennesnssssessssensenns | veneee | oo | covvneeneenns | veveneend | vvvsnerrinennnn.65,421 | i, 101.789 67,181 66,000 65,868 .0 119 0 0 02/23/2011 | 01/31/2016.
912828 PS 3 | UNITED STATES TREASURY NOTES..........cccooivmriinriinnrinnessiiinniisnsiennns | SDit | | v | v | 795,003 | 101.789 814,312 800,000 798,861 .0 1,031 0 0 02/23/2011 | 01/31/2016.
912828 QF 0 | UNITED STATES TREASURY NOTES.........cooovimmrrrrinerinneninnnesnnnisessienenes | cvenenn | oo | overeienenns | cvenerieens | vvrriiinennnnnnn80,610 | 102.071 81,657 80,000 80,142 .0 (104) 0 0 05/19/2011 | 04/30/2016.
912828 QX 1 | UNITED STATES TREASURY NOTES.........ccoovmmriiiinnniinniinncinniissiiinnies | cvnvene | o | ovnviinnnes | cvvnneeend | 51,186 | i 101.539 50,770 50,000 50,384 .0 (240) 0 0 08/11/2011 | 07/31/2016.
912828 RF 9 | UNITED STATES TREASURY NOTES SD.. ..805,690 | ..... 100.743 805,944 800,000 801,938 .0 (1,155) 0 0 09/20/2011 | 08/31/2016.
912828 RU 6 | UNITED STATES TREASURY NOTES.........cosvrerrmrernerennnenseresnneesersnsssssneens | eevvee | oo | seveerseeens | covevenens T 19,991 | 100.454 20,091 20,000 19,997 .0 2 0 0 12/28/2011 | 11/30/2016.
912828 UE 8 | UNITED STATES TREASURY NOTE SD.. [ oo [ e [ e L1 [ 2,483,895 | ....... 98.946 2,473,650 2,500,000 2,490,097 .0 3,246 0 0 01/30/2013 | 12/31/2017.
912828 VE 7 | UNITED STATES TREASURY NOTE.........coovvvmmrrreimneenereneenenessnnessnsenns | evvees | oo | sereersneens | covevenens L [ 274,614 | ... 99.039 272,357 275,000 274,732 .0 77 0 0 06/17/2013 | 05/31/2018.
912828 VQ 0 | UNITED STATES TREASURY NOTE.........cooooumirirriimerieenieeniesenesneniseeinns | coenis | oo | coveevnenins | coverioenes LI I 337,212 | ..... 100.110 340,374 340,000 337,960 .0 550 0 0 08/20/2013 | 07/31/2018.
0199999. U.S. Government - Issuer Obligation: 4,966,595 XXX 4,978,820 4,983,000 4,972,109 .0 3,305 0 0 13,200 55,511 XXX XXX
0599999. Total - U.S. Government 4,966,595 XXX 4,978,820 4,983,000 4,972,109 .0 3,305 0 0 XXX | XXX | XXX | o 13,200 | cooverreennd 55,511 XXX XXX
U.S. Special R & Special A Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
3135G0 TG 8 [ FANNIE MAE.......oiiiriireeerennnrisnssseseesssssnssssesssssesssessssssssssssssssssssssnsess. | ovseeee | oo | sosseseesss | ooses 1FE | v 29,262 | 98.853 29,656 30,000 29,487 .0 161 0 (VI I 0.875 | .....1.440 |FA... 104 263 | 08/06/2013 | 02/08/2018.
313560 TG 8 | FANNIE MAE SD.. || e [ e AFE | o 977228 | ...... 98.853 983,597 995,000 982,716 .0 3,846 0 0 0.875 | .....1.280 |FA...| oo 3,458 | oo 8,706 | 08/06/2013 | 02/08/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 1,006,490 XXX .1,013,253 1,025,000 1,012,203 .0 4,007 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 1,006,490 XXX .1,013,253 1,025,000 1,012,203 .0 4,007 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
458140  AH 3 [ INTEL CORP....ccoooiiiiiicriciiesiissiicsiissisenssssssssssssssssessssssssssssissssinns | coenens | oo | osesssnnnns | oeeee 1FE | oo 113,572 | ... 101.939 112,133 110,000 111,925 .0 (1,086) 0 (VI I 1.950 | .....0.930 |AO...c.. | coorriireria 536 | oo 2,145 | 06/19/2013 | 10/01/2016.
458140 AH 3 | INTEL CORP SD.. | | e | e 1FE | oo 299,416 | ..... 101.939 295,623 290,000 295,076 .0 (2,864) 0 (VI I 1.950 | ......0.930 | AO...... | coorrreenrnns 1414 | 5,655 | 06/19/2013 | 10/01/2016.
863667 AC 5 | STRYKER CORP.......ccocooiiiicriiciiieciinsicccrieneiseseessesssissssisesesssesssiens | cvevin | | oneeiiennens | oeeee AFE | oo 412,536 | ..... 101.683 406,732 400,000 406,757 .0 (3,814) 0 (V) [P 2.000 |.....1.020 [MS..... 2,022 8,000 | 06/19/2013 | 09/30/2016.
3299999. Industrial & Miscellaneous (Unafiliated) - Issuer OblIGations..................ccrueuerereeriiiieeeieei e 825,524 XXX 814,488 800,000 813,758 .0 (7,764) 0 0 XXX XXX XXX | i 3,972 | v 15,800 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 825,524 XXX 814,488 800,000 813,758 .0 (7,764) 0 0 XXX XXX XXX | i 3,972 | v 15,800 XXX XXX
Totals
7799999. Total - Issuer Obligation: 6,798,609 XXX 6,806,561 6,808,000 6,798,070 (452) 0 0 XXX XXX XXX | e 20,734 | .o 80,280 XXX XXX
8399999. Grand Total - Bonds. 6,798,609 XXX 6,806,561 6,808,000 6,798,070 .0 (452) 0 0 XXX XXX XXX | e 20,734 | oo 80,280 XXX XXX
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Annual Saementor he year 2014 ofhe. Falls Lake National Insurance Company

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

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

NONE
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Annual Saementor he year 2014 ofhe. Falls Lake National Insurance Company

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1" 12 13 14 15 16
0 Current Year's
r Rate per Other-Than- NAIC
ei Share Used Temporary Total Change in Total Foreign Market
g Book/Adjusted fo Obtain Amount Received Nonadmitied Unrealized Valuation Impairment B/A.CV. Exchange Change | Indicator Date
CUSIP Identification Description Code| n| Number of Shares Carrying Value Fair Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired
Common Stocks - Parent, Subsidiaries and Affiliates
000000 00 O | Stonewood Insurance COMPANY............cccccurviriiiiinriinricinsss s | coeenes 20,000.000 36,155,836 | ...... 108.202 | ............. 36,155,836 ....31,760,851 0 0 0 1,797,058 0 1,797,058 (VN I K| 01/03/2012
000000 00 O |Falls Lake General Insurance COMPANY..............euvreveeeiuneriunirireeenineiinieieeeneensinseieenenenes | cvnnees | oo | eeveeenns 12,000.000 |...............4,168,095 | ...... 102.657 4,168,095 3,968,624 0 0 0 94,021 0 94,021 (V1 I K | 01/03/2012
9199999. Total - Common Stocks - Parent, Subsidiaries and Affliates.............co..oriiririercceciinies e | s 40,323,931 XXX [ 40,323,931 ....35,729,475 0 0 0 1,891,079 0 1,891,079 0 XXX XXX
9799999, Total - COMMON SIOCK. ...t ee | oesiesinseesieesieenissaesnieeniennies | criecrinreod 40,323,931 XXX [ 40,323,931 35,729,475 0 0 0 1,891,079 0 1,891,079 0 XXX XXX
9899999. Total Common and Prefermed SIOCK. .........o..riuriiiiiciicc s ninnsn s | s 40,323,931 XXX [ 40,323,931 ....35,729,475 0 0 0 1,891,079 0 1,891,079 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........0, the total $ value (included in Column 8) of all such issues §.......... 0.




Annual Statementfor e year 2014 ofthe F@lls Lake National Insurance Company

Sch. D-Pt. 3
NONE

Sch. D-Pt. 4
NONE

Sch. D-Pt. 5
NONE

E13, E14, E15



Annual Statementfor e year 2014 ofthe F@lls Lake National Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company | Purposes and | Assets Include 9 10
Procedures | Intangible Assets
Code or Manual of the | Connected with
Alien Insurer | NAIC Securities | Holding of Such
Description Identification Valuation Company's Total Amount of Such Book/Adjusted % of
CUSIP Identification Name of Subsidiary, Controlled or Affliated Company Foreign| ~ Number Office) Stock? Intangible Assets Carrying Value Number of Shares | Outstanding
Common Stocks - U.S. Property and Casualty Insurer
000000 00 O | Stonewood Insurance Company 2ciB1Z ..NO 0 36,155,836 20,000.000
000000 00 O | Falls Lake General Insurance Company. 2ciB1Z ..NO 0 4,168,095 12,000.000
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer....................c.c...... 0 40,323,931 XXX
1899999. Total - Common Stock 0 40,323,931 XXX
1999999. Total - Preferred and Common Stock. 0 40,323,931 XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitied EDP, goodwill and net deferred tax assets included therein: §.....48,337,955.
2. Total amount of intangible assets nonadmitted §..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of
Intangible Assets

Included in Amount
Shown in Column 7,
Section 1

Indirectly by Insurer on Statement Date

5 6

Number of Shares

% of Outstanding

NONE

E16
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Annual Saementor he year 2014 ofhe. Falls Lake National Insurance Company

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F
o Amount Due and
r Current Year's Accrued
e Unrealized Other-Than- Total Foreign December 31 of
i Valuation Current Year's Temporary Exchange Current Yearon | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in Bond Notin Due and Effective | When Received Accrued
CUSIP Identification Description Code |n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B/A.C.V. Par Value Actual Cost Default Accrued Rate of Rate of | Paid During Year Interest
U.S. Government Bonds - Issuer Obligations
TREASURY BILL [ @....... [ . | 12/18/2014. | NOMURA SECURITIES INT....................... | 04/02/2015. | ............... 144,989 0 2 .0 0 145,000 144,987 0 0. 0.000 |..... 0.031 [NA...| (V[P
0199999. U.S. Government Bonds - ISSUET OBlIGAtIONS.................cvuuciiiiiiiiii s i 144,989 0 2 .0 0 145,000 144,987 0 0 XXX XXX XXX [ oo 0 | e
0599999. Total - U.S. GOVEIMMENEBONGS..............oiiiiiiiieciiiiiiie st sesitas s 144,989 0 2 .0 0 145,000 144,987 0 0 XXX XXX XXX | e (U [P
Total Bonds
7799999. Subtotals - Issuer Obligation 144,989 0 2 .0 0 145,000 144,987 0 0 XXX XXX XXX
8399999, SUDIOIAIS = BOMMAS.........vveeveeoeeeeeeeeeeesess e ssssessssssssssssssssssssessssssssssssssssssssessssssssssessssesssssassssess  sesiessssessssesssesessssesssseesssessssesssssesssseesssesssanssseesssnessssessnnes 144,989 0 2 .0 0 145,000 144,987 0 0 XXX XXX XXX
Exempt Money Market Mutual Funds
609068 DF 5 | FEDERATED TREASURY OBLIG FUND #68 INS.......... | ccceeeeen. .1 12/15/2014. | DIRECT.....oivirrvierererireeriseesisssssssesens | oveee XXX...... 2,145 0 0 0 0 0 2,145 1 0 | 0.000 |...... 0.000 [ MON.. | ovvvererirrnenad (1 IO
609068 DF 5 | FEDERATED TREASURY OBLIG FUND #68 INS.......... SD...... . [12/15/2014. | DIRECT.......coooviriirrirecienicnnisssiseiienis | e XXX..... 431 0 0 0 0 431 431 0 0 |.... 0.000 |..... 0.000 [ MON.. | oovvocrirccnend 0 | e
31846V 41 9 | FIRST AMERICAN TREASURY OBLIG FUND............... | SD...... [ 12/15/2014. | DIRECT.......covorrrernrveerireereieerirsesesseeeenes | aeveee XXX...... 1,181 0 0 0 0 1,181 1,181 0 0 | 0.000 {...... 0.000 | MON..
8899999. Total - EXxempt Money Market MULUAI FUNGS..........c..cvuiviiiciiiiiieci ittt oeebses s s bbb bbb 3,757 0 0 0 0 | s XXX.... 3,757 1 0 XXX XXX XXX
Class One Money Market Mutual Funds
31846V 10 4 | FIRST AMERICAN PRIME OBLI-Y #761..........cc.ocooevveeee ‘SD ...... [ | 12/15/2014. | DIRECT........covvviiirircrinriinniieseiisciieniins | v XXX..... 71,151 0 0 .0 0 71,151 71,151 1 0 ... 0.000 |...... 0.000 [ MON.. | ccvvevcrirccad (U [P
8999999. Total - Class One Money Market MUIUAI FUNGS..........c..ccouiiiiiiiiiciiiiiicsic i ettt 71,151 0 0 .0 (V1 I XXX..... 71,151 1 0 XXX XXX XXX | e (U I
9199999. Total - ShOM-TEIM MVESIMENTS...........cviuiiiiiciieciiiir bt Sbaiesbs b e s 219,897 0 2 .0 (VI IO XXX.... 219,895 2 0 XXX XXX XXX | e (U IO




Annual Statementfor e year 2014 ofthe F@lls Lake National Insurance Company

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

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

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

Sch. DB-Pt. B-Sn. 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 Statementfor e year 2014 ofthe F@lls Lake National Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Amount of Interest Accrued
Rate of | Received During | December 31 of
Depository Code| Interest Year Current Year Balance *
Open Depositories
KeyBank Cleveland, OH oo | e | e 0.000 0 0 2,031,809 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX 0 0 2,363 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 2,034,171 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 2,034,171 | XXX
0599999, TOtAl CaSh........ocvieuriieiiiiiiiiiereieee e XXX | XXX 0 0 2,034,171 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 705,630 | 4. April 1,274,760 | 7. July. 3,551,636 | 10. October. 4,432,007
2. February. 1,698,494 | 5. May. 1,796,359 | 8. August 3,444,444 | 11. November. 2,315,126
3. March 1,488,669 |6.June 1,819,993 | 9. September. 1,474,390 |12. December. 2,034,171

E26




Annual Saementor he year 2014 ofhe. Falls Lake National Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8

Description Code | Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

23

NONE




Annual Saementior e year 2014 ofhe. Falls Lake National Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Efc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama. AL | s (11 TN 0 0 | e 0
2. Alaska AK | e (11 O 0 (0 0
3. AlZONA.......vvreccieeceeieieeeen AZ| ... B.. | Collateral securities for the AZ DOI (N 0 111,925 112,133
4. ATKANSES.........ceivirerererererena AR | ... B.. | Collateral securities for the AR DOI {1 I 0 154,386 153,366
5. California. CA | e {11 O 0 (0 0
6. Colorado CO| [V 0 (1 N 0
7. Connecticut (01 1 (0 0 (0 R 0
8. Delaware...........c.cccoevevevennnnd DE| ...... B.. | Collateral securities for the DE DOI {1 0 104,584 103,893
9. District of Columbia DC| .o (11 O 0 (0 R 0
10.  Florida FL| oo 0 | o 0 (11 TN 0
B R PR €110 (o - SRR GA ... B.. | Collateral securities for the GA DOI {1 0 89,244 .89,799
12, Hawaii [ 0 | e 0 (11 TN 0
13.  Idaho D () 0 () 0
14.  llinois L] s {11 TN 0 0 | e 0
15, Indiana. INJ s () 0 () 0
16.  lowa A s 0 | o 0 {11 TR 0
17.  Kansa KS| s LV 0 LV 0
18.  Kentucky. KY [ oo (11 O 0 (0 0
19. Louisiana LA | .o (N 0 (O 0
20.  Maine ME | .o (11 O 0 (0 0
21, Maryland MD|........... (VI 0 (1 0
22.  Massachusetts....................... MAT| ... Collateral securities for the MA DOI. 0 183,151 183,490
23. Michigan. MI 0 0 0
24, Minnesota MN 0 0
25.  Mississippi MS 0 0
26.  Missouri MO 0 0
27.  Montana. MT 0 0
28.  Nebraska NE 0 0
29. Nevada.......c.ccooeevivereereiennns NV .. Collateral securities for the NV DOI. 4,637 313,752 311,680
30.  NewHampshire.........c.ccc...... NH ... B.. | Collateral securities for NH DOI. {1 R 0 540,588 543,697
31, New Jersey. NJ | s (1 0 (0 R 0
32, NewMexiCo.......cooovererennnnand NM| ...... B.. | Collateral securities for the NM DOI. {1 0 313,752 311,680
33. New York NY | e (11 O 0 (0 0
34.  North Carolina...........ccoeeuenend NC| ...... 0.. | Collateral securities for the NC DOI 1,181 1,181 313,752 311,680
35. North Dakota..........ccccouuevunnc ND | .oorrne (11 O 0 (0 0
36, ONI0.ciccieeececeand OH| ... Q.. | Collateral securities for the OH DOI 2,842,639 2,854,333 (R 0
37.  Oklahoma (0] U (11 0 {11 PO 0
38 Or€gON.....ceeiciciernnd OR|...... B.. | Collateral securities for the OR DOI [ 0 392,984 390,473
39.  Pennsyl PA| ... LV 0 () 0
40.  Rhode Island RI .o 0 | o 0 (1 TN 0
41. South Carolina. 5[0 IR [V 0 () 0
42.  South Dakota. SD| oo 0 | e 0 {11 TN 0
43.  Tennessee TN e (VI 0 (VN 0
44.  Texa TX| e (11 PR 0 0 | e 0
45, Utah. (V] 1 - (R 0 (T 0
46.  Vermont. AV I (11 O 0 0 [ oo 0
47, Virginia....o.oceeececeeen e VA ... 0.. | Collateral securities for the VA DOI,Collateral secuirites for the VA DOI. 431 431 114,544 113,788
48.  Washington. WA s (11 O 0 (0 R 0
49, WestVirginia.......ccccoeuernnnsd WV | e (0 RN 0 0 [ oo 0
50.  Wisconsin W e {11 OO 0 {1 [ PO 0
51.  Wyoming WY | e 0 | e 0 (0 0
52.  American Samoa. AS | . LV 0 LV 0
53.  Guam GU| oo (VI OO 0 0 | o 0
54.  Puerto Rico [ 3 [ LV 0 () 0
55. US Virgin Islands. VI (1 RO 0 0 [ e 0
56.  Northem Mariana Islands......... MP| ... (VI 0 LV 0
57.  Canada.........ccccooiiininnad CAN | ........... {11 TR 0 0 | e 0
58.  Aggregate Alien and Other......OT | XXX XXX (0 I TR 0 0 [ oo 0
59, TotAlie XXX XXX 2,848,888 2,860,582 2,632,662 2,625,679
DETAILS OF WRITE-INS
B80T, s | s (VI N 0 0 0
5802, s | s [/ 0 0 0
5803, e | (0 0 0 0
5898.  Summary of remaining write-ins for
line 58 from overflow page........... XXX XXX (0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)............cccuvuurennn XXX XXX (U RN 0 0 0
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Assets 2 | Schedule P-Part2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58
Cash Flow 5 | Schedule P-Part2H-Secton 1-Other Liability-Occurrence 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part2H-Section 2-Other Liability-Claims-Made 58
Exhibit of Net Investment Income 12 | Schedule P-Part2l-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Nonadmitied Assets 13 | Schedule P-Part2J-Auto Physical Damage 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety 59
Five-Year Historical Data 17 | Schedule P-Part2L-Other (Including Credit, Accidentand Health) 59
General Interrogatories 15 | Schedule P-Part2M-International 59
JuratPage 1 | Schedule P-Part2N-Reinsurance — Nonproportional Assumed Property 60
Liabiliies, Surplus and Other Funds 3 | Schedule P-Part20-Reinsurance — Nonproportional Assumed Liability 60
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Overflow Page For Write-ins 100 | Schedule P-Part2R-Section 1-Products Liability-Occurrence 61
Schedule A-Part 1 EO1 | Schedule P-Part2R-Section 2-Products Liability—Claims-Made 61
Schedule A-Part2 E02 | Schedule P-Part2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part3 E03 | Schedule P-Part2T-Warranty 61
Schedule A-Verification Between Years SI02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part3 E06 | Schedule P-Part3D-Workers’ Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Mulfiple Peril 62
Schedule BA-Part 1 E07 | Schedule P-Part3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule BA-Part2 E08 | Schedule P-Part3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule D-Part 1 E10 | Schedule P-Part3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part3FSpec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Thef) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part3J-Auto Physical Damage 64
Schedule D-Part 2—-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part3L-Other (Including Credit, Accidentand Health) 64
Schedule D-Part3 E13 | Schedule P-Part3M-International 64
Schedule D-Part4 E14 | Schedule P-Part3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 2 E16 | Schedule P-Part3R-Section 1-Products Liability-Occurrence 66
Schedule D-Summary By Country SI04 | Schedule P-Part3R-Section 2-Products Liability-Claims-Made 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule DA-Part 1 E17 | Schedule P-Part3T-Warranty 66
Schedule DA-Verification Between Years SN0 | Schedule P-Part4A-Homeowners/Farmowners 67
Schedule DB-Part A-Secfion 1 E18 | Schedule P-Part4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Secfion 2 E19 | Schedule P-Part4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Verification Between Years SI1 | Schedule P-Part4D-Workers’ Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part B-Secfion 1 E20 | Schedule P-Part4E-Commercial Multiple Peril 67
Schedule DB-Part B-Secfion 2 E21 | Schedule P-Part4F-Section 1-Medical Professional Liability-Occurrence 68
Schedule DB-Part B-Verification Between Years Sl1 | Schedule P-Part4F-Section 2-Medical Professional Liability-Claims-Made 68
Schedule DB-Part C-Section 1 S12 | Schedule P-Part4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part4H-Section 1-Other Liability-Occurrence 68
Schedule DB-Part D-Section 1 E22 | Schedule P-Part4H-Section 2-Other Liability—Claims-Made 68
Schedule DB-Part D-Section 2 E23 | Schedule P-Part4FSpec. Prop. (Fire, Alied Lines, Inland Marine, Earthquake, Burglary & Thef) 69
Schedule DB-Verificaton Sl14 | Schedule P-Part4J-Auto Physical Damage 69
Schedule DL-Part 1 E24 | Schedule P-Part4K-Fidelity/Surety 69
Schedule DL-Part2 E25 | Schedule P-Part4L-Other (Including Credit, Accidentand Health) 69
Schedule E-Part 1-Cash E26 | Schedule P-Part4M-International 69
Schedule E-Part2-Cash Equivalents E27 | Schedule P-Part4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Verification Between Years SI15 | Schedule P-Part4P-Reinsurance — Nonproportonal Assumed Financial Lines 70
Schedule F-Part 1 20 | Schedule P-Part4R-Section 1-Products Liability-Occurrence 71
Schedule F-Part2 21 | Schedule P-Part4R-Section 2-Products Liability-Claims-Made 71
Schedule F-Part3 22 | Schedule P-Part4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part4 23 | Schedule P-Part4T-Warranty 71
Schedule F-Part5 24 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F—Part6-Section 1 25 | Schedule P-Part5B—Private Passenger Auto Liability/Medical 73
Schedule F—Part6-Section 2 26 | Schedule P-Part5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part7 27 | Schedule P-Part5D-Workers' Compensation (Excluding Excess Workers Compensation) 75
Schedule F-Part8 28 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule F-Part9 29 | Schedule P-Part 5F-Medical Professional Liability-Claims-Made 78
Schedule H-Accidentand Health Exhibit-Part 1 30 | Schedule P-Part5F-Medical Professional Liability-Occurrence 77
Schedule H-Part2, Part3 and Part4 31 Schedule P-Part 5H-Other Liability—Claims-Made 80
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5H-Other Liability-Occurrence 79
Schedule P-Part 1-Summary 33 | Schedule P-Part5R-Products Liability-Claims-Made 82
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5R-Products Liability-Occurrence 81
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part5T-Warranty 83
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Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part6H-Other Liability—Claims-Made 86
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