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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.......cverveeereeieiieeeneiseieisessstssesessessesssssessesssssssssessess | sesessssesssses 2,389,379 | ......... 593 | 2,389,379 | oo (0] IO 2,389,379 | ......... 59.3
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..........cccwvvnrereeerens | covererrnrennennens 896,433 | ......... 22.2 | s 896,433 | oo [0 [P 896,433 | ......... 22.2
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.. .
1513 All Ot
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 SECUMLIES).....vvuereeiriiieeireieiie et sbeeensens | cebeeeessestess e seesenes (01 0.0 [ e 0
2.2 Unaffiliated non-U.S. securities (including Canada)............coeuevnrereererernns | cerevreseeeissenseneennenns (V] 0.0 [ e 0
2.3 Affiliated SECUMLIES.........cveureriierieciecsececeiee s | cetesiessessesieneeniaa (I I 0.0 | oo 0
3. Equity interests:
3.1 Investments in MUEUAI fUNGAS...........c.overeririeree e | corseneeeesereseseenessnean (0] 0.0 [ s [0 (0 O (0] 0.0
3.2 Preferred stocks:
321 AFfIIALEA. .....veeveceerc s | e (V1 I 0.0 | oo [V [0 (1 I 0.0
3.22 UNGfilIAted.......ocveveverreecciirieceierieesieeesiessess st esesesnisseses | ceeseesiesessenesesseennd (U IO 0.0 | oo (U TR (U RN (U IO 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 AFFIBLEA....eeoocvercric s
3.32 Unaffiliated
3.4 Other equity securities:
341 AFIRLEA. ..o
3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:
3.51 AfIIALEA. ... cveeveceeeii e
3.52 Unaffiliated.
4. Mortgage loans:
4.1 Construction and land develOpMENL..........ccovueieriieieieiesie e | ereresisssieessienennd 0] e 0.0 | o 0
4.2 AGFCUIUIAL ...ttt enes | etenesensesssnsssseeeniens (V1 I 0.0 [ s 0
4.3 Single family residential Properties. ... | o (01 0.0 [ e 0
4.4 Multifamily residential PrOPEMtIES............vwwureeriuerimeriirierierierieriesisenienens | creereerseseseseeseenen (V1 I 0.0 | o 0
4.5 CoMMENCIAl I08NS.........cvviiiirieiieiseiierieie s | cebiestiessestesiessenia (I I 0.0 | o) 0
4.6 Mezzanine real estate 0aNs............cccovveiiiniiinisrns | e (I I 0.0 | 0
5. Real estate investments:
5.1 Property occupied bY COMPANY........ccouuiurerriniieierieriniinesseesssissesesensesis | conseseseesessessnesessees (V1 I 0.0 [ s [0 I [0 IO (V] I 0.0
5.2 Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)...........ccocovrinencernniicrnens | e 0] v 0.0 | o [0 I 0 | oo (0] 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction Of debt).........covurieriiririr s
8. COMTAC I0BNS.......veeeceeereerei ettt ssneas
T DEMIVALIVES......ccouiiiiiii ittt
8. ReCeiVabIES fOr SECUMLIES. .........rvrrverrrririeie et es
9. Securities lending (Line 10, Asset Page reinvested collateral)...
10. Cash, cash equivalents and short-term investments............cccoecveverrerernrneinnn.
11, Other iNVEStEd SSEIS.......uruurerriririireireiee ettt
12. Total invested assets
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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....

3,283,808

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

3,598

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

o |Oo o |o

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

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

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

1,594

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

)

3,285,812

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

0

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

3,285,812
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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........ovvurrverns | covvrerrmreernveinnns 2,389,379 | oo 2,407,460 | ..oovvvrrrerrennn. 2,384,002 | ..ovvrerrerrenne. 2,390,000
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.....oovveeererenceies | e 2,389,379 | oo 2,407,460 | ...cooovvrrrinns 2,384,002 | ...coovvrrnn 2,390,000
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 896,433 | .o 888,526 | ..ovvririririneninn: 894,290 | oo 900,000
Industrial and Miscellaneous and Hybrid 8. United States........ccverervines | v (0 PN (O OO (0 OO 0
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..covece e | e (0 O O I 0
Parent, Subsidiaries and Affiliates 12, TOHAIS..cooieicinisiniiieies | v (O I 0 e 0 e 0
13. Total BONdS......oceesseemssrensns | covevrvnniviniiinnns 3,285,812 | oo 3,295,986 | ..ooovrriirriienens 3,278,292 | oo 3,290,000
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 [ e 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.....oviinininiiniinins | s 0 | oo 0 [ 0
25. Total Common Stocks...... | oo (U 0 [ 0
26. Total StOCKS....rvrmrssmrssmrssns | i (I I 0 e 0
27. Total Bonds and Stocks... | ........c.cccc........ 3,285,812 | cvvririiine 3,295,986 | ...cocvveiiiinns 3,278,292
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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
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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..
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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)

Total Bonds Current Year

Line 9.7as@ % Of COL. B.....c.oovvervriirereieieiecee e

Total Bonds Prior Year

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

11.8 Line 11.7 as a % of Col. 6.. . . . . .100. . . . . XXX

11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccvvcrvinnes | v 384 | i B3.6 | oo 0.0 [ 0.0 | i, [0 [ 100.0 | .o )., SO P .3, SO [ D, S [ 100.0 | .o XXX
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

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;

NAIC6§....

........ 0.
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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

................ 2,418,524

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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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

9.1
9.2
9.3
9.4
9.5
9.6

Total Bonds Current Year

ISSUET ODIIGALIONS........cvuveieceeieiieneise et
Residential Mortgage-Backed Securities..

Commercial Mortgage-Backed Securities.

Other Loan-Backed and Structured Securities..............ccvveurieerieriiine
TOMAIS. .ottt
Line 9.5a5 2 % Of COL B.....c.vvriviiriiiiririisisner e

................ 1,413,224

................ 2,471,683

................ 3,884,907

................ 3,884,907

10.

10.1
10.2
10.3
104
10.5
10.6

Total Bonds Prior Year

ISSUET ODIIGALIONS........cvvveieicecesiei e
Residential Mortgage-Backed Securities............ccoeuuererereerecreenen.
Commercial Mortgage-Backed SECUMtES...........cvevrevrrevnerreiirirninn.
Other Loan-Backed and Structured Securities...........c.ccouverrirririn
TOtAIS. ..o

Line 10.5as a % of Col. 8

.

111
11.2
113
114
115
116
1.7

Total Publicly Traded Bonds

ISSUET ODlIGAtIONS..........cevrirrircierieiiececeer e
Residential Mortgage-Backed SeCUNtIES...........ccvervivreerereiiniineineines
Commercial Mortgage-Backed Securities............cocveurerneinererrennnn.
Other Loan-Backed and Structured Securities...........cc.ccuerencrnininns
TOMAIS. ...
Line 11.5as a % of Col. 6................
Line 11.5as a % of Line 9.5, Col. 6, Section 9............cccoevvervrrerrernnas

12.

12.1
12.2
123
124
125
126
12.7

Total Privately Placed Bonds

ISSUET OBlIGAtIONS. ......oocvvcercecerciii e
Residential Mortgage-Backed SeCUItIES...........cvevivreerereiniineineines
Commercial Mortgage-Backed Securities...........ovvrrerienrenrereerninienns
Other Loan-Backed and Structured Securities...........cccccveneneininienns
TORAIS ...
Line 12.5a58 % 0f COL. B.....couvurreiiiieieienereieesese s
Line 12.5as a % of Line 9.5, Col. 6, Section 9............ccocevvevvererrnnnes
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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

............................................... 561,313

............................................ 7,050,164

............................................... 561,313

............................................ 7,050,164
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Falls Lake General 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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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

oL

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 ..110,909 | .....100.930 111,023 110,000 110,110 .0 (187) 0 0 08/23/2010 | 07/31/2015.
912828 PE 4 | UNITED STATES TREASURY NOTES.........ccooviimiiiniinnisnrcsissnisssiinnnes | e . ...39,872 | ... 100.836 40,334 40,000 39,978 .0 26 0 0 11/12/2010 | 10/31/2015.
912828  PJ 3 | UNITED STATES TREASURY NOTES..........coooviriiiinrineneineniincssisnsisessisenes | oneees | e e LI I 159,013 | ... 101.016 166,676 165,000 163,843 .0 1,244 0 0 12/28/2010 | 11/30/2015.
912828 PS 3 | UNITED STATES TREASURY NOTES.........ccoovimeiiiniinriissicsiiisnisssiinenes | e | e [ L1 I 349,469 | ... 101.789 358,297 352,000 351,423 .0 522 0 0 02/23/2011 | 01/31/2016.
912828 PS 3 | UNITED STATES TREASURY NOTES SD.. [ oo [ e [ e LI I 496,877 | ..... 101.789 508,945 500,000 499,288 .0 644 0 0 02/23/2011 | 01/31/2016.
912828 QF 0 | UNITED STATES TREASURY NOTES.........ccooviimriiriinnrisniiisecssisnisinnies | e ...30,331 | ... 102.071 30,621 30,000 30,092 .0 (68) 0 0 05/25/2011 | 04/30/2016.
912828 QJ 2 | UNITED STATES TREASURY NOTES..........coooriumiiirrimreineriissiisesissssisenes | oneees . ..19,922 | ... 102.047 20,409 20,000 19,981 .0 16 0 0 03/29/2011 | 02/29/2016.
912828 QX 1 | UNITED STATES TREASURY NOTES..........ccooviimiiniiinniincricsesissisneiisenes | e | e [ T e 46,067 | ..... 101.539 45,693 45,000 45,346 .0 (216) 0 0 08/11/2011 | 07/31/2016.
912828  RF 9 | UNITED STATES TREASURY NOTES........ccosuervevmmrrrermnressmnensissessesssnensens | cevenee | e L1 I 128,785 | ... 100.743 128,951 128,000 128,265 .0 (158) 0 0 09/02/2011 | 08/31/2016.
912828  SP 6 | UNITED STATES TREASURY NOTES.........ccoooiimiiniiinnincrisisssisssiincnns | e | e [ L1 I 501,388 | ..... 100.106 500,530 500,000 500,198 .0 (692) 0 0 04/12/2013 | 04/15/2015.
912828  UJ 7 | UNITED STATES TREASURY NOTE ] JON ISR I LI I 501,369 | ....... 99.196 495,980 500,000 500,855 .0 (273) 0 0 02/07/2013 | 01/31/2018.
0199999. U.S. Government - Issuer Obligation: 2,384,002 XXX 2,407,459 2,390,000 2,389,379 .0 858 0 0 XXX XXX
0599999. Total - U.S. Government 2,384,002 XXX 2,407,459 2,390,000 2,389,379 ...0 858 0 0 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.......ccoooiiiiiriiicniisnesissssiiisssssissssssssssssssssessssssssssasnnnns | coneees [P IR I AFE | oo 498,006 | ....... 98.853 494,270 500,000 498,742 .0 398 0 (VI I 0.875 | .......0.950 | FA.cooo | oo 1,738 | v 4,375 | 02/21/2013 | 02/08/2018.
3137EA DN 6 | FREDDIE MAC........coooiiiiiiiiicriiiicnnisesciseecnese s | cevieas O [ AFE | oo 396,284 | ... 98.564 394,256 400,000 397,691 .0 748 0 (1 0.750 | .......0.940 | Jdoccoci | v 1,408 | .oooovon 3,000 |02/07/2013 | 01/12/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 894,290 XXX 888,526 900,000 896,433 .0 1,146 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 894,290 XXX 888,526 900,000 896,433 .0 1,146 0 0 XXX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligation: 3,278,292 XXX 3,295,985 3,290,000 3,285,812 .0 2,004 0 0 XXX XXX XXX 14,565 38,339 XXX XXX
8399999. Grand Total - Bonds. 3,278,292 XXX 3,295,985 3,290,000 3,285,812 .0 2,004 0 0 XXX XXX XXX | e 14,565 | oo 38,339 XXX XXX
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Sch. D-Pt. 2-Sn. 1
NONE

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

Sch. D-Pt. 3
NONE

Sch. D-Pt. 4
NONE

Sch. D-Pt. 5
NONE

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

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

E11, E12, E13, E14, E15, E16
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SCHEDULE DA - PART 1

NTS Owned December 31 of Current Year

Showing all SHORT-TERM INVESTME
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 Year on | 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
Exempt Money Market Mutual Funds
609068 DF 5 | FEDERATED TREASURY OBLIG FUND #68 INS.......... | .......... . [12/15/2014. | DIRECT.......oooiiriiirrneieniiscisneiissiens | e XXX... 44,419 0 0 .0 0 0 44,419 0 0 ... 0.000 |..... 0.000 [ MON.. | ccovvvcriirccnd (VIO 0
94975H 29 6 | WELLS FARGO ADV TR PL MM-INS..........covcrveerrrirane SD...... . [12/15/2014. | DIRECT.......coorvrvierrrircrireriiinnrisnsiissinenes | eeveee XXX..... 30,006 0 0 .0 0 30,006 30,006 0 0 .. 0.000 |...... 0.000 [ MON.. | .ocrvoucrirenead (L [P 0
8899999. Total - EXempt MONY Market MULUAI FUNGS..........c.uiviiviiieeiieiieeiici it soesbsess e bbbk 74,425 0 0 .0 0 | e XXX..... 74,425 0 0 XXX XXX XXX | e (VI I 0
Class One Money Market Mutual Funds
31846V 10 4 | FIRST AMERICAN PRIME OBLI-Y #761..... | 12/15/2014. | DIRECT........ccooooimivvinnreriicneiisniisnieniins | e XXX.. 524,670 0 0 .0 0 524,670 524,670 7 0 .. 0.000 |..... 0.000 | MON..
8999999. Total - Class One MONEY MArket MULUAI FUNGS..........c..ciuiiriiriiiieitseiseise et eeesees s bbb bbbt 524,670 0 0 .0 0 | XXX..... 524,670 7 0 XXX XXX XXX
9199999, Total - ShOrtTErM INVESIMENTS...........cvvuiiiiiciiieici i sbaiesas it 599,095 0 0 .0 (U I XXX.... 599,095 7 0 XXX XXX XXX | o 0 | s 0
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

Sch. DB-Pt. B-Sn. 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
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Falls Lake General 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.........cceiiicireeeeseeeeeeessisieeenessies | cenens | e 0.000 0 0 147,192 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 147,192 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 147,192 | XXX
0599999, TOtAl CaSh........oovieereieriiiiiisiisee s XXX [ XXX 0 0 147,192 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 91,736 | 4. April 110,870 | 7. July. 121,065 | 10. October. 127,280
2. February. 149,859 | 5. May. 115,817 | 8. August 129,598 | 11. November. 165,796
3. March 139,488 | 6. June 139,314 | 9. September. 130,428 | 12. December. 147,192

E26
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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
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of 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 | e
2. Alaska AK | e {11 PN {11 PO
3. Arizona AZ| ... (0 (0
4. Arkansa AR .....ccc.. LV LV
5. California. CA | e 0 | e {11 OO
6. Colorado CO| [V (1 N
7. Connecticut (01 1 (0 (0 R
8. Delaware DE| .. {11 PN (0 TR
9. District of Columbia. DC| .o {11 PO {1 [ PN
10.  Florida FL| oo 0 | o (11 TN
11, Georgia......cocvvwreeeneeiiinns GA .. S.. | GADOI 30,007 30,007 (0
12, Hawaii [ 0 | e (11 TN
13.  Idaho D () ()
14.  llinois L] s {11 TN 0 | e
15, Indiana. INJ s () ()
16.  lowa A s 0 | o {11 TR
17.  Kansa KS| s LV LV
18.  Kentucky. KY | oo (11 PO {11 PO
19. Louisiana LA | .o (N (O
20.  Maine ME | .o {11 PO {11 TN
21, Maryland MD|........... (VI (1
22.  Massachusetts MAT| ... 0 0
23. Michigan. MI 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. NV ... 0 0
30.  New Hampshire NH | e (VI R 0 [ o
31, New Jersey. NJ | s (VI R (0 R
32, NewMexico........ccccorruuruennad NM | ........... LV LV
33. New York NY [ e (1 R (0 R
34, North Carolina..........ccoocevuuecad NC| ..o (VI N (VI N
35. North Dakota..........ccccouuevunnc {0 IS (1 R (1 R
36, ONI0.ciccieeececeand OH| ... Q.. | OHIO DOI,Collateral securities for the OH DOI 1,023,958 1,033,615 (R
37.  Oklahoma (0] U (11 O (11 O
38.  Oregon OR | v 0 [ o 0 | e
39.  Pennsylvani PA| ... LV ()
40.  Rhode Island RI .o (0 (0
41. South Carolina. 5[0 IR [V ()
42.  South Dakota. SD| oo 0 | e {11 TN
43.  Tennessee TN e (VI (VN
4. Texa TX| e (11 PR 0 | e
45, Utah. (V] 1 - (R (T
46.  Vermont. AV I {11 PO {11 RN
47.  Virginia VA 0 | o (1 TN
48.  Washington. WA s {11 PO 0 | e
49, WestVirginia.......ccccoeuernnnsd WV | e (0 RN 0 [ oo
50.  Wisconsin W e {11 OO {1 [ PO
51.  Wyoming WY | e 0 | e (0
52.  American Samoa. AS | . LV LV
53.  Guam GU| oo (VI OO 0 | o
54.  Puerto Rico [ 3 [ LV ()
55. US Virgin Islands. VI (1 RO 0 [ e
56.  Northem Mariana Islands......... MP| ... (VI LV
57.  Canada.........ccccooiiininnad CAN | ........... {11 TR 0 | e
58.  Aggregate Alien and Other......OT | XXX XXX (0 I TR 0 [ oo
59, Totaliiie XXX XXX 1,053,965 1,063,622 0
DETAILS OF WRITE-INS
B80T, s | s (VI N
5802, s | s (VI OO 0
5803, e | 0 | o 0
5898.  Summary of remaining write-ins for
line 58 from overflow page........... XXX XXX (0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)............cccuvuurennn XXX XXX (U RN 0

E28
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