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Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

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. reaSUMY SECUMHES........cvueerricicireiiriisereee ettt esssssinens | sesseessssees 20,949,349 |.......... 426 | oo 20,949,349 | ... | e 20,949,349 |.......... 42.6
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 @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHIES).....erveierirciieiirire e | reeensesineens 1,656,243 |............ 34 | 1,656,243 | ... | e 1,656,243 | ............ 34
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cc.ccceeee. | ovvveveiverenaee. 389,523 |............ (I 389,523 | .o | e 389,523 |............ 0.8
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............c.cceevevviervevcecceieen | ceviviieeeenenn 22,189 | 11 | 00522,189 [ e [ e 522,189
1.43 Revenue and assessment obligations . 11,510,429
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccovvvevevis | ceveivirennnn. 6,578,757 |.......... 134 | e, 6,578,757 | ..ovevereererreseens | ceveiveieiin, 6,578,757 |.......... 13.4
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoeorvnrenrnninrnniieiienes [ eornvenninns 0.0 [ oo e | s (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

. Total invested assets

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
3.4 Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 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
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

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

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

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

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

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

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

............ 0.0
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Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

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. Costof 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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Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 3,812
2. 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 1,100,355 1,100,355
3. Capitalized deferred interest and other:
3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt
3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (4)
5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (4)
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas (75)
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s 1,090,000
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 14,088
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 14,088
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 48,165,659
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 10,695,472
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 29,785
4. Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR 98,406
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
A4 Partd, COIUMN Tttt 98,406
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 23,415
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 10,173,556
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 334,511
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 48,504,670
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 48,504,670
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Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

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.. 20,949,349 ...21,782,403 22,417,690 ..20,500,000
Governments (Including all obligations 2. Canada........cccocoevvereeveenes | e 1,656,243 | ..oovevirierae, 1,672,200 | oo 1,675,440 | oo, 1,500,000
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.ccooveererrrccssrreenssrrrisnens | s 22,605,592 | ..ooovrrriiinneens 23,454,603 | .oooovrvriinnnnes 24,093,130 [ .o, 22,000,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooiiiiiieieeciieeins | e 389,523 | oo 415823 | oo 422989 | oo 350,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....ooooiveeieieeiiiseies | e 522,189 | oo 563,720 | oo 546,125 | oo 500,000
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, 18,089,186 [ ..o, 18,316,132 [ oo, (ERRINCY I — 17,772,614
Industrial and Miscellaneous and Hybrid 8. United States........ccoecvevvveies | o 6,898,179 | .cocvirircnn 6,993,333 | oo 6,918,170 [ .oocovreree 6,650,000
Securities (Unaffiliated) 9. CaANAGA......ooeeiicieieeieis | e [ e | s | s
10. Other Countries.......ccocevrienes | evoniiniineiisiesiessicsiscescie [ | s |
11, Totals.. oo | s, 6,898,179 | ..o, 6,993,333 | .ooiiiiniriins 6,918,170 | ..oooovvvvriiscienns 6,650,000
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......cceesssvenssanes | covvessiiiisniiens 48,504,669 [ ...c.ocooooeciieenee RN K 50,115,942 | ..cooovvvvrviinans 47,272,614
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..ocooovivvviiiciiciiiciinnn, 0 o 0 i, 0

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....ouvmmmmsssrisins | v 0 i 0 i, 0

27. Total Bonds and Stocks.... | ..........cc......... 48,504,669 | ...coooovvrrvnrennn 49,743,611 [ v 50,115,942
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Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

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)

U.S. Governments

1.1
1.2
1.3
14
1.5
1.6
1.7 TotalS. i | s 0 | 10,9941 | 9

............... 20949349 [ .o 0

957,939

20 NAIC e | srssisssssssssssssnsssnss | s | s,
22
23
24
25

GoIs

2.8 NAIC 6. sesssssnsssssssessssnsses |erninssssse s | s | | e | | e |onnnnnn000 [ 00 i L
2.7 TotalS. . | 0 |0 [ 1,666,243 | 0 [0 ) 1,696,243 34 [ (U IR 00 [, 1,656,243 | oo 0
3.1 B[ 802,397 |, 9 | 389,523 | ..o

32
33
34
35
36
3.7

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

522,189 I 1,571,805 I 522,189 | oo

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
B NAIC et ees s ess s esssessasesans | evressaensaessaennas 725,983 | oo 2,495,340 | ..ccoevreee. 2,300,614 | ..oooverenne. 11,028,225 | ..ooovvverran 539,025 | .coovevrnee. 17,089,187 | ..ovveververeerreennnas 352 [ 19,688,893 | ...covvverrcrcrena. 408 | .o 17,089,186
.1,000,000 |.... .1,000,000 |....

1,000,000
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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)

.................................................... 2,252,375 | oo | e | evveniennennn2,386,086 | vvveievieeiinniieiien8 | 113,385 [ 0002 | 0000002,336,087 [
................. 2445821 | cooveierenni2,199,982 | i [ e, 845,803 [ 906 [ 00 | 2,445,821 | 2,199,082
........................................................................................................................................................................... 0 [eveeiierieriirenere0.0 | feesriesisiiennn0.0 | | e
........................................................................................................................................................................... 0 [eoeeiierieniirennsn0.0 | feesrisesiiscieennn0.0 | | e
........................................................................................................................................................................... 0 [cveiinrinrirennen0.0 | [ ensrseriissiienennn0.0 | e | e

Totals...

2,445,821

4,452,357

4,781,908

.2,199,982

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

................. 8,074,769

............... 16,019,327

............... 13,096,402

............... 10,980,877

.................... 107,668

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

9.1 NAIC Toeeeeeeceeeeeeeeeeeeeeeesessesenssssesssnssssnssssssnsenssssens | (A)ereerennnnnnn 809,694 | oo 14,398,463 | ............... 16,167,171 | .............11,028,225 | ....................539,025 | ............... 42,942,578 | o884 | et b XXX e [ e e XXX s [ e 42,942 577

.............................................................................................................. 2,445,821 | .................3,199,982 rereerennnnnD,645,803 v 3,445,821

9.8 Line 9.7a52 % Of COL B....ovveeviiieicicieicccicesceessseicssesenenns | erieresissssesnsssssienees 1ol | vrsnierisesssseneeneedd | vveeeiisissieieiennennd 09 | ovviiiisiisiieniinenen22.7 | evvieieisceisieeieeen 1 | i,

10. Total Bonds Prior Year

107,668

...48,279,044

10.7 Totals.....coovveervererernee Ny
10.8 Line 10.7.a58 % Of CoL 8.....ouoiviicieieiiciiieisieeceienissieenenssnsens | cenvennssssssssssssensee 1027 | oevesesiesiiesisnensen e | wrenresresensenssessense@ ] | cvveressssssesessensesio@@el | covessesssssessesssssssans 0.2 | XXX e [ XXX e [ 10000 [t XXX | i 100.0 | oo, 0.0
11. Total Publicly Traded Bonds
T1 NAIC 1ottt ssesns | sressessessessenens 809,695 | ...ccoevvnee. 14,398,463 | ......ccvonee. 16,167,171 | covereernee. 11,028,225 | .o 539,025 | .oooieernnn42,942.579 | o884 [ 48,279,044 | e 100.0 | e 42,942,579 |...cooveee. ) 0.9 S
................................................................................................................................................. 2,445,821 | ...ceveireereen1,000,000 | oo | e cerverrenreenenn 3,445,821 | b XX X
11.7 Totals....ccoveveererrernne ...11,028,225
11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns .23.8
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccoceercereeverees | evvvevevercesiveieeeee L7 L i 347 | 353 | e, 22.7
12. Total Privately Placed Bonds

(d

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year, §......... 0 prior year of bonds with Z designations and $

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 Z* designations. The letter "Z" means the NAIC designation was not assigned by the

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

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

NAIC 2§.......... 0;

NAIC3§.......... 0;

NAIC4S........

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

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

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

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

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET ODIGALIONS. ......cvoceeceeieese et ssessss s ssessssssssenssnns | cersensesssssssssessesssssensseses | sveesssssensens 10,991,411 | oo 9,957,939 | .oooveereeereereeeereerienenes | ceeerereesereenensessensennes | eeverienrennenni 20,949,350 | o83 | 26,002,563
1.2 Residential Mortgage-Backed Securities..... 0 TR
1.3 Commercial Mortgage-Backed Securities.... . {01 T
1.4 Other Loan-Backed and Structured Securities. O e,
1.5 TOtAIS. ..uieceii ettt sttt X \ A, 26,002,563

All Other Governments
2.1 ISSUET ODBlIGAtioNS........cccvuvveeieieieese e
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities............ccoevvverervcrerennnn
2.5 TOtAIS. . ovu ettt

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvurieeererieie et
3.2 Residential Mortgage-Backed Securities.............cccoeererserrerrerervneinns
3.3 Commercial Mortgage-Backed Securities.... e
34 B SN
3.5 TOtAIS. .ottt sensenss | fesssssssessensessesssenaanes 0

80IS

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

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBIIGAtIONS......c..cvvecicieicictese et sssenas | erressese e saees e .10,000,000 |..
5.2 Residential Mortgage-Backed Securities. ...480,637 1,409,290 | ... . ..1,028,225 | ..
5.3 Commercial Mortgage-Backed Securities.... e .1,086,049 | .... et .. . . 43].
5.4 Other Loan-Backed and Structured SeCUrtiEs.............cueuievverrerereeriens [roieiniiiieiisiiisiieieisieies [ [ oo | eeresiesesesessssesessseenees . 0 ]
5.5 TOtAIS. . cvuieiiiieieieeei ettt ens st ensntnsenies | snbensssssssansnes 725,983 | .o 2,495,339 | .................3,300614 | ............. . B 18,089,186

11,510,429 |..
...... ..4,501,549 | ..

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtiONS........cvurverererieierise e
6.2 Residential Mortgage-Backed Securities
6.3 Commercial Mortgage-Backed Securities....
6.4 Other Loan-Backed and Structured Securities
6.5 TOHAIS. ..ottt

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

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et
8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns
8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHAIS. ...ttt
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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 ODIIGAtIONS........ouivurircireiciiseie e essessestenens | ceveesessssseneens 83,711 [ o 14,348,944 | .............. 17,576,968 | ............. 10,000,000 | oo | 42,009,623 | o865 [ b XXX [ e e XXX i [ e, 39,809,641 | ..ccoovvvnnnee 2,199,982
9.2 Residential Mortgage-Backed Securities..... ....480,637 1,409,290 1,044,372 ...1,028,225 ...4,501,549
9.3 Commercial Mortgage-Backed SECUIHES.........coccvvveerereereereieiseeieens | v 245346 | ..coverrrn 1,086,049 | ...coovvrerne 745,813 | oo, 0 2,077,208
9.4 Other Loan-Backed and Structured SECUMHES..........ccrvrererrnrenrerninrnns | orerseisissessessisesasennes (0] [ (01 (O [P 0 s |0 [ 0.0 | XXX | XK i | s {1 I 0
9.5 TOtAIS....cvververirciiecii ettt sttt sssstnntns | oessesiiesissins 809,694 | ....cccooue... 16,844,283 | ............... 19,367,153 | ...cvvueve. 11,028,225 | ..................539,025 | ...............48,588,380 | ....ccceevivrreenreeen100.0 [ oo e XXX [ e e XK s [ e, 46,388,398 | ............... 2,199,982
9.6 Line9.5a58 % 0f COL B.....oviiviiiiiiciesi s ssisssssssesssnssnes | sesssssssssssssssesssenseas 17 ] i 347 | i 399 | s 22.7 | oo T 1000 [ XXX i e XX | e XXX e | i 95.5 | oo 4.5
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oveerieiicicieieeeeeee e | ceeseeesnneinesd 6,632,025 | ...oovvvnne. 12,642,239 | ..cooovvenne. 11,294,809 | ............. 10,544,431 | oo | e ) 0.9 G DR 90,9 CHUININ U 41,113,504 | oo 85.2 | cooveerienns 41,113,506 | .o
10.2 Residential Mortgage-Backed SECUMHES..........ccouverireineineineineineines | cerieeiineiinnees 1,229,975 | .o 2,435,248 | oo 868,279 | oo 436,446 | ....ccoovvennn. 107,668 |.............. ) 0.9 CHUIIN I ). 0,9 CHRRIN IN 5,077,616 | cooovvvveveirei 10.5 | v 5,077,817 | oo
10.3 Commercial Mortgage-Backed Securities.............coocveveererrererseverienes | oviveiieieiinn, 212,768 | oo 941,840 | covvrererinn 933,314 | v | e | e D, 9.0, N RN 0,90 G (PR 2,087,922 | oo 43 | i 2,087,922 [ ..o
10.4 Other Loan-Backed and Structured SECUMHES...........c.rrerureerneernerrnrees | eorsrrrssisssnsssirssnississsisenes | rorenssenssesssesssesssesssessses | sseessssssesssssssssssessseessees
10.5 TOHAIS....ceouereereeeineneeesee s ensessens | oesbenessnesnees 8,074,768 | ... 16,019,327 | .coovvvennee. 13,096,402
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 16.7 oo, 332 | oo 27.1
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 15,376,986
11.2 Residential Mortgage-Backed SECUtIES.........ccvverrereerreneereereencneireenns | coveireirneennenenid80,637 | oo 1,409,290 | ..ccoovvrrenee. 1,044,372
11.3 Commercial Mortgage-Backed Securities.............coururerenennenenennirnees [ coveneneinineens 245346 | ..ocvrne 1,086,049 | ..cooovvrierennee 745,813
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 ODlIGAtIONS.......coocvecviiicviiie st ssssesess | cvierisssssesesissesesessesseses | ceesessssssessssssesesssssesees | oeesssssessns 2,199,982
12.2 Residential Mortgage-Backed SECUHIES. ........crwuererrerererneeneerrireennines [ coreerneisenssenenrisinees [ o | e
12.3 Commercial Mortgage-Backed SECUtIES............ovurrerrrreenrneeneneneiinis [ o [ s | e
12.4 Other Loan-Backed and Structured SeCUrities..........couureurureenreneeneineens [rrnninisiiissiisissi | | e
12.5 TOHAIS. ..ottt esinns | eebiesbi s (01 T (V1N [P 2,199,982
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 0.0 [ oo 0.0 [ oo 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, (O 0.0 | oo 4.5
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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, DECemBET 31 Of PHOK YEAT........c.curiierieeireiiecireire ettt s ssessees | coestsessessestssesesessess et ssessestenssnens 113,385 [ oo T13,385 [ oo ssissseses | coerisiss ettt | ebies ettt bbbt bbb nn
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas 8,668,656 | .....covoveerererierereee e BL068,650 | ....ovueveiereriieeeieiseis sttt tese e senas | ceressese ettt sttt saeseess | sresestenae sttt ettt s et sa s nte
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 8,698,329 | ...oevieee e 8,698,329 | ...oeiceeeeieteeee et senas | ettt saeseets | sretestenae sttt et s et a e
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+5-8-T+8-9)........cccrvurriernrrnrininrmnesinsnsesens | seereessssssnsssesssssssssssssssssssessessesens N 7 OO 83,712 [ oo 0 | oo 0 | o 0
11. Deduct total NONadMItted @MOUNTS............ccoiiiiiiii bbb | it 0 f i [ | s |
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....o.iiiiiiuiiiisieiiiisisiesisiesissssessessssessssessenssssssnssnses | soosssssesnsissesnsssesssssssnssssessnssssasses 83,712 | oo 83,712 | 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

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Book/Adjusted Unrealized Current Year's Other-Than- Total Foreign

NAIC Date Type Carrying Value Valuation (Depreciation) or|  Temporary Capitalized Exchange Commitment for | Percentage

Desig- | Originally and Less Increase (Amortization) / Impairment | Deferred Interest| ~ Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances (Decrease) Accretion Recognized and Other BJAC.V. Income Investment Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated

72201P___ 61 3 | PIMCO FDS SHORT TERM FLTG NAVPORT I ..oo..... | NEWPORT BEACH... | CA.. | DIRECT. I | 03/29/2012. | 14,093 14,089 14,089 (4) 313

0899999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated 14,093 14,089 14,089 (4) 0 0 0 0 313 0 XXX
4599999. Subtotal - Affiliated 14,093 14,089 14,089 (4) 0 0 0 0 313 0 XXX
4699999. Totals. 14,093 14,089 14,089 (4) 0 0 0 0 313 0 XXX
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type and Actual Cost at Additional Investment Made After Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Acquisition Amount of Encumbrances Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated
72201P___ 61 3 | PIMCO FDS SHORT TERM FLTG NAVPORT I NEWPORT BEACH | CA.... | DIRECT | 03/29/2012. | 1,100,355
0899999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated 1,100,355 XXX
4599999. Subtotal - Affiliated 1,100,355 XXX
4699999. Totals 1,100,355 XXX
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other-Than- Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Changein|  Exchange Less Exchange Gain| Realized Gain Total Gain
Originally Dispoal Encumbrances, Increase (Amortization) /|  Impairment Interest and BJ/ACV. Changein | Encumbrances on (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12) B./ACV Disposal Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated
72201P 61 3 | PIMCO FDS SHORT TERM FLTG NAVPORT II. NEWPORT BEACH CA... | DIRECT. 03/29/2012. | 12/19/2014. 190,075 0 190,075 .190,000 (75) (75) 95
72201P__ 61 3 | PIMCO FDS SHORT TERM FLTG NAVPORT Il NEWPORT BEACH......| CA... | DIRECT. 03/29/2012. ] 03/17/2014. 900,000 0 900,000 -900,000 0
0899999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated.........ccccoooooii s | 1,090,075 0 0 0 0 O 1,090,075 | ........1,090,000 0 (75) (75) 95
4599999, SUDLOtAN = AffIIBEEA. ... s | s 1,090,075 0 0 0 0 0].......1,090,075 | ......1,090,000 0 (75) (75) 95
A699999. TOMAIS......ee e SR snnsnssssnennsneenes | cressessiss 1,090,075 0 0 0 0 0] ......1,090,075 | ......1,090,000 0 (75) (75) 95
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei 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| ~Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
912810 DX 3 |US TREASURY N/B M| o ] s [ s 1N I 12,580,859 | ....112.719 | ........... 12,060,933 | ............ 10,700,000 | ... 10,991,411 | oo | i (143,332) ciereneenn? 500 | ....5.939 |MNL | 104,192 | ..ooooveeeen 802,500 | 12/23/1997 | 11/15/2016.
912828 UH 1 |US TREASURY N/B TSY INFL IX N/B SD.. | f e | T s 3,247,792 | ...... 99.464 2,983,930 3,000,000 3,288,087 53,597 (25,262) w0125 ] .....(0.667) | JJ... 1,782 3,824 | 04/18/2013 | 01/15/2023.
912828 UQ 1 |US TREASURY N/B 1510000 U [ O, T 3,899,057 | ...... 97.867 3,963,614 4,050,000 3,931,582 21,679 v 1250 | ... 1.823 | FA.... 17,201 50,625 | 03/18/2013 | 02/29/2020.
912828 VM9 | US TREASURY N/B TSY INFL IX N/B SD. e | s 1 2,689,982 | .....100.870 2,773,926 2,750,000 2,738,270 44,809 7,540 | o | i | ! 0.375 | .......0.665 | JJ... 4,860 10,431 | 12/11/2013] 07/15/2023.
0199999. U.S. Government - Issuer Obligation: 22,417,690 XXX 21,782,403 20,500,000 20,949,350 98,406 | ........... (139,375) 0 0 XXX XXX XXX | e, 128,035 867,380 XXX XXX
0599999. Total - U.S. Government 22,417,690 XXX 21,782,403 20,500,000 20,949,350 98,406 | ............ (139,375) 0 0 XXX XXX XXX | e, 128,035 867,380 XXX XXX
All Other Governments - Issuer Obligations
683234 8K 7 | ONTARIO (PROVINCE OF) SENIOR UNSECURED || l. | |..A....1FE 1,675,440 | ....111.480 1,672,200 1,500,000 1,656,243 (19,197) ......4.400 2295 | AO...... 14,117 33,000 | 04/16/2014 | 04/14/2020.
0699999. All Other Governments - Issuer Obligation: 1,675,440 XXX 1,672,200 1,500,000 1,656,243 0 (19,197) 0 0 XXX XXX XXX 14,117 33,000 XXX XXX
1099999. Total - All Other Governments. 1,675,440 XXX 1,672,200 1,500,000 1,656,243 0 (19,197) 0 0 XXX XXX XXX 14,117 33,000 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
57582P  HQ 6 | MASSACHUSETTS ST SD.. o[ | e AFE] coi 304,205 | ....119.434 298,585 250,000 278,160 (5,452) 5.500 | ......2.940 | AO.... [ e 3438 | oo 13,750 | 12/03/2009 | 10/01/2019.
882722  E3 1 JTEXAS ST e [ o | e o 1FE 118,784 | ....117.238 117,238 100,000 111,363 (2,231) .......5.000 | .......2.450 [AO..... 1,250 5,000 | 07/19/2011] 10/01/2019.
1199999. U.S. States, Territories & Possessions - Issuer Obligations. 422,989 XXX 415,823 350,000 389,523 0 (7.,683) 0 0 XXX XXX XXX 4,688 18,750 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 422,989 XXX 415,823 350,000 389,623 0 (7,683) 0 0 XXX XXX XXX 4,688 18,750 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
167505 DB 9 [ CHICAGO IL BRD OF EDU SD.. . AFE 546,125 | ....112.744 563,720 500,000 522,189 (L) I [ J 5.250 | ......4.240 | JD.... 2,188 26,250 | 03/18/2008 | 12/01/2019.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations 546,125 XXX 563,720 500,000 522,189 0 (3,982) 0 0 XXX XXX XXX 2,188 26,250 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 546,125 XXX 563,720 500,000 522,189 0 (3,982) 0 0 XXX XXX XXX 2,188 26,250 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
13078H AS 1 | CALIFORNIA ST STWD CMNTYS DEV........ccocvvvvvuvmrmvenmrmrevennresssssssssssssssssssssnses | vevever [ o | cvvvvvnvvvens [ v 1FE] s 10,000,000 | .....100.412 | ............ 10,041,200 | .............10,000,000 | .............10,000,000 w1375 | 1375 | AD. | i 34,375 | ..o 137,500 | 04/03/2013 | 04/01/2028.
52480G  BU 7 |LEHIGH CNTY PA GEN PURPOSE HOS..........cccccoooceievmvevevmvmvmvivacivivsvcvcveviciiess | vovvvene | oo [ v 1] AFE] o 521,418 | ....109.557 509,440 465,000 510,429 (5,428) w4000 | 02560 | o] 9,300 | oo 18,600 | 11/28/2012| 07/01/2023.
677525 VK 0 |OHIOSTAIRQUALITY DEVAUTH.....oooooooooovvvvvvvccvccvcviccvcvcvcicvcicccvcvcviccvcvccceccees f oo f o | | e 2FE 1,000,000 | .....105.928 1,059,280 1,000,000 1,000,000 .o | e b b 3750 | ......3.750 | JD... 3,125 26,458 | 03/11/2014 | 12/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations................ucucwevevicicvcsi s | s 11,521,418 XXX ] s 11,609,920 | .............11.465000 | ..........11,510,429 0 (5,428) 0 0 XXX XXX XXX 46,800 | ........... 182,558 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3138A2  BQ 1 [ FNMA RMBS-POOL-AHOD4G...........cocovvvrerrvrncrernncnennnncennnnnesenesseenssssssssssssesesssseess | svvseees | oo | cvvvveencd 2 | e LI I 130,200 | .....106.852 133,800 125,220 129,975 (88) ...3.308 | MON... AT 5,009 | 11/16/2011| 12/01/2040.
3138AR  2S 2 | FNMA RMBS-POOL-AJOT8A........coovrrcvcccrinrernesssssssenesnsessssssnsssnessssssssssssnes | wevevnee | oo | cvveene 2 | LI 181,470 | .....106.852 186,489 174,530 181,189 (101) ....3.266 | MON... 582 | i 6,981 | 11/16/2011 | 09/01/2041.
3138AW  5C 3 | FNMA RMBS-POOL AJ5342........ccooueeemmmeeeemmmmeemssmesssmmsmsssssmssssssssssssssssssssssssssssssss | svsssses | oo | evssresns 2 | e TN 1,079,427 | ....105.772 1,073,821 1,015,222 1,072,667 (4,169) ...1.971 | MON... 2,961 35,533 | 09/05/2012 | 11/01/2026.
3138E2  BJ 3 [ FNMA RMBS-POOL-AJI0A0........oooeeeeeveeeeemmneeesmneensssmensssssessssnssssssssssssssssssssssenees | semmeees | oo | cvveveeec 2 | e 1] s 2,059,711 | ....108.711 2,123,029 1,952,911 2,052,071 (5,049) 1.3.969 | MONL.. | coooovviciccnc 7323 | e 87,881 | 11/25/2011| 12/01/2041.
31411V D8 9 [ FNMA RMBS-POOL-915527 402,448 | .....107.643 431,320 400,695 402,288 291 MON... 820 9,837 | 09/24/2007 | 08/01/2037.
31417y  SC 2 | FNMA RMBS-POOL-MA0514, 421,164 | .....106.901 433,009 405,056 420,475 (249) .3.251 | MON... 11/16/2011 | 09/01/2040.
31419A G2 7 [ FNMA RMBS-POOL-AE0216 243283 | ....106.900 250,124 233,979 242 883 (134) 3.251 | MON... 11/16/2011] 08/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. 4,517,703 XXX 4,631,592 4,307,613 4,501,548 0 (9,499) 0 0 XXX XXX XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
31381U  NQ 6 [ FNMA CMBS-POOL-471199 R I I 1 2,096,406 | ....103.731 2,074,620 2,000,000 2,077,208 (10,714) | oo | e e, 3.000 | ......1.943 | MON... 5,167 60,833 | 02/20/2013 | 05/01/2022.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securitie: 2,096,406 XXX 2,074,620 2,000,000 2,077,208 0 (10,714) 0 0 XXX XXX XXX 5,167 60,833 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........ooocccccocvvrrisssisciiniss | e, 18,135,527 XXX ] s 18,316,132 | ..........17,772613 | ............18,089,185 0 (25,641) 0 0 XXX XXX XXX 66,200 | ............ 414,193 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
031162  BU 3 | AMGEN INC SENIOR UNSECURED.........cccccoummmmivmmmmivimmmmismmmmmenemsmssssssssesssssssnnes | evsseses | oo | covvesies 1] 2FE| oo 2445272 | ... 99.729 2,443,361 2,450,000 2,445,821 550 2200 | .2241 [ MNL | 5,839 | oo 26,950 | 05/19/2014 | 05/22/2019.
3733IN  AG 6 [ GEORGIA-PACIFIC LLC SENIOR UNSECURED.........ccoorcrmmmmenemiscnercsescrcriscnens IO N IOV 1] FE| oo 2,199,978 | ....101.196 2,226,312 2,200,000 2,199,982 4 203.163 | .......3.163 | MN...... 10,631 11/06/2014 | 11/15/2021.
38141G__ GS 7 | GOLDMAN SACHS GROUP INC SENIOR UNSECURED.........cococcocooocvccicicces | o] o f v | 1FE 2,272,920 | ....116.183 2,323,660 2,000,000 2,252,375 (20545) | oo | e | 5.750 | ......3.703 | JJ... 50,153 57,500 | 04/28/2014 | 01/24/2022.
3299999. _Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. 6,918,170 XXX 6,993,333 6,650,000 6,898,178 0 (19,991) 0 0 XXX XXX XXX 66,623 84,450 XXX XXX
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Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei 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| Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 6,918,170 XXX 6,993,333 6,650,000 6,898,178 0 (19,991) 0 0 XXX XXX XXX 66,623 84,450 XXX XXX
Totals
7799999. Total - Issuer ObGations..........occcvvvssseisiveviess s | s 43,501,832 XXX 43,037,399 -........40,.965,000 | ...........41,925912 98,406 | .......... (195,656) 0 0 XXX XXX XXX 262451 | ........ 1,212,388 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 4,517,703 XXX 4,631,592 4,307,613 4,501,548 0 (9,499) 0 0 XXX XXX XXX 14233 | 170,802 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 2,096,406 XXX 2,074,620 2,000,000 2,077,208 0 (10,714) 0 0 XXX XXX XXX 5,167 60,833 XXX XXX
8399999. Grand Total - Bonds. 50,115,941 XXX ] 49,743,611 o 47,272,613 | ...........48,504,668 98,406 (215,869) 0 0 XXX XXX XXX | s 281,851 | ......... 1,444,023 XXX XXX




Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

Sch. D-Pt. 2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - All Other Government

683234 8K 7 [ ONTARIO (PROVINCE OF) SENIOR UNSECURED. | | | 04/16/2014......... | RBC DOMINION 1,675,440 1,500,000 1,467

1099999. Total - Bonds - All Other Government. 1,675,440 1,500,000 1,467
Bonds - U.S. Special Revenue and Special Assessment

677525 VK 0 [ OHIO ST AIR QUALITY DEV AUTH | | 03/11/2014......... | MORGAN STANLEY & CO INC 1,000,000 1,000,000

3199999. Total - Bonds - U.S. Special Revenue and Special Assessmentt 1,000,000 1,000,000 0
Bonds - Industrial and Miscellaneous

031162  BU 3 [ AMGEN INC SENIOR UNSECURED. 05/19/2014......... MORGAN STANLEY & CO INC 2,445,272 2,450,000

3733IN  AG 6 | GEORGIA-PACIFIC LLC SENIOR UNSECURED 11/06/2014......... SALOMON-GVTMT. 2,199,978 2,200,000

38141G__ GS 7 | GOLDMAN SACHS GROUP INC SENIOR UNSECURED 04/28/2014......... GOLDMAN SACHS 2,272,920 2,000,000 30,986

3899999. Total - Bonds - Industrial and Miscellaneous 6,918,170 6,650,000 30,086

8399997. Total - Bonds - Part 3. 9,593,610 9,150,000 32,453

8399998. Total - Bonds - Summary ltem from Part 5 1,101,863 1,000,000 11,620

8399999. Total - Bond 10,695,473 10,150,000 44,073

9999999. Total - Bonds, Preferred and Common Stocks. 10,695,473 XXX 44,073




Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current
0 Year's Other- Bond Interest
r Unrealized Than- Total Foreign Foreign | Stock Stated
ei Prior Year Valuation | Current Year's| Temporary | Total Change in| Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment B/ACV. Changein | Carrying Value at | Gain (Loss)| (Loss) on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) | Accretion Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal [ Disposal Disposal During Year Date
Bonds - U.S. Government
912828 CJ 7 |USTREASURY N/B  4.750% 05/15/14.........coooovvemmvirevimnierimmseneninninnns ..| 05/01/2014. | BANK OF AMERICA. 3,205,750 3,200,000 3,361,000 3,207,837 | oo | s (7,018) | oo covvernnnnnn(7,018) KIPAVOR: T [N IR 4931 | ..o 4,931 | .......70,122 | 05/15/2014.
912828 CJ 7 |USTREASURY N/B 4.750% 05/15/14 .1 05/15/2014. | Maturity. ........1,800,000 | ........1,800,000 | ......... 1,890,563 | ........... 1,804,408 | . f (4,408) .....(4,408) oe......1,800,000 0.....42750 | 05/15/2014.
0599999. Total - Bonds - U.S. Government. eeeerre:5,005,750 5,000,000 5,251,563 5,012,245 0] (11,426) 0 f e (11,426) 0 5,000,819 0 4,931 4931]....112,872 XXX
Bonds - U.S. States, Territories and Possessions
76222R _EA 6 [ RHODE ISLAND ST & PROVIDENCERP.........oooccoovoieviiiiiccccicscnec | 08/01/2014. 500,000 | ........... 500,000 | ........... 551,565 RISV [ [N (5,192) (5,192) 500,000 0 25,000 | 08/01/2014.
1799999. Total - Bonds - U.S. States, Territories & Possession: 500,000 | ........... 500,000 | .......... 551,565 505,192 0 (5,192) 0 (5,192) 0 500,000 0 0 0 25,000 XXX
Bonds - U.S. Political Subdivisions of States
844215 PK 3 | SOUTHFIELD MICH PUB SCHS .1 05/01/2014.| Call  100.0000. 561,060 544,431 (44,431) 500,000 0 05/01/2025.
969887 KD 9 | WILLIAMSON CNTY TEX 5.250% 02/15/14 .1 02/15/2014. | Maturity. .553,210 501,203 1,203) 500,000 0 02/15/2014.
2499999. Total - Bonds - U.S. Political Subdivisions of States 21114270 f ............ 1,045,634 0 .(45,634) 0f.......1000,000 0 0 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
3137EA  DF 3 | FHLMC SENIOR UNSECURED .| 04/16/2014. | SOCIETE GENERALE 1,515,120 | .........1,500,000 | ......... 1,508,085 | ......... 1,507,496 (642) (642) ceeeereenen 1,506,854 8,266 8,266 8,073 | 05/12/2017.
3138A2 BQ 1 | FNMARMBS-POOL-AH0946 4.000% 12/01/40..........ccccooeccevccrccec ] 1200112014, | PAYAOWN.......ooovcvcevvcvcrrrevcvrnnvnsenesssssessssssnssssssssssssssssssesssnses | onsesssmsmsmmssssmsmansesnns | covssssesisss 17,451 | ... 17,451 | ..........18,145 18,126 (675) (675) 17,451 0 f e 414 | 12/01/2040.
3138AR 2§ 2 | FNMA RMBS-POOL-AJ0784 4.000% 09/01/41.........ccoovvverrcrrericnnns .. 12/01/2014. | Paydown 28,149 28,149 29,269 Al T\ (T [N (URVEST1)] — <rerr(1,090) 28,149 0 700 | 09/01/2041.
3138AW 5C 3 | FNMA RMBS-POOL AJ5342  3.500% 11/01/26..........coovvvcvcrcvrvcrccns ..| 12/01/2014. | Paydown 223,353 223,353 237,478 236,908 | ..oovvererereverererens | e (13,555) | .covvvvvereerrcrrens | v (13,555) 223,353 0 [ 4,475 | 11/01/2026.
3138E2 BJ 3 | FNMARMBS-POOL-AJI040 4.500% 12/01/41......ccovvvvvvvverrcrrrrrcnens ..| 12/01/2014. | Paydown 82,386 82,386 86,892 86,783 ceeene4,396) [ <e(4,396) 82,386 0 2,613 | 12/01/2041.
31411V D8 9 | FNMA RMBS-POOL-915527 2.455% 08/01/37........cccvvcrevrcvrcrrcsne .| 12/01/2014. | Paydown 91,718 91,718 92,120 92,016 (298) (298) 91,718 0 871 | 08/01/2037.
31417Y SC 2 | FNMA RMBS-POOL-MA0514  4.000% 09/01/40...........cocoovevvvereenenns ..| 12/01/2014. | Paydown 61,695 61,695 64,149 64,082 (2,386) (2,386) 61,695 0 f e 1,364 | 09/01/2040.
31419A G2 7 [FNMARMBS-POOL-AE0216 4.000% 08/01/40...........ccooovovvvvvernenens ..| 12/01/2014. | Paydown 37,947 37,947 39,456 39,413 | oo | i (AR I—— <....(1,466) 37,947 0 871 | 08/01/2040.
576002 _AM 1 | MASSACHUSETTS ST SPL OBLIG DED. .101/01/2014.] Call __100.0000 ...500,000 500,000 .550,035 500,000 0 500,000 0 3,125 | 01/01/2026.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. 2,557,819 .2,542,699 2,625,629 2,574,064 0. (24,508) 0 (24,508) 0 2,549,553 0 8,266 8,266 32,506 XXX
8399997. Total - Bonds - Part 4. 2.9,063569 | .......9,042699 | ... 9543027 | ........... 9,137,135 0 (86,760) 0 ...(86,760) 0 9,050,372 0. 13197 | . 13,197 | ......196,628 XXX
8399998. Total - Bonds - Summary Item from Part 5 o 1,109985 | .......1,000,000 | ..o 1,101,863 (2,096) (2,096) o 1099767 | | 10218 | ... 10,218 | .......20,349 XXX
8399999. Total - Bonds. ....10,173554 | ... 10,042,699 | ....... 10,644,890 | ........... 9,137,135 0. (88,856) 0] (88,856) (] I 10,150,139 0 23415 | .......... 23415 |.....216 977 XXX
9999999. Total - Bonds, Preferred and Common Stock: ......10,173,554 XXX 10,644,890 | .......... 9,137,135 | o 0. (88,856) | ......ooovoeueeee.d 0] o (88,856) ] ....ooovvveeeecn0 f s 10,150,139 0 23415 23415 | ......216,977 XXX
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Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

SCHEDULE D - PART 5
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 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current

F

0 Year's Other- Total Paid for

r Par Value Unrealized Current Than- Foreign Foreign Interestand | Accrued

ei (Bonds) or Book/Adjusted Valuation Year's Temporary | Total Change in| Exchange | Exchange | Realized Gain| Total Gain | Dividends | Interest

g Date Disposal Number of Carrying Value at Increase | (Amortization)| Impairment B/AC.V. Change in | Gain (Loss)| (Loss) on (Loss) on Received and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) / Accretion | Recognized (12+13-14) BJA.CV. | onDisposal| Disposal Disposal During Year| Dividends
Bonds - Industrial and Miscellaneous
031162 BU 3 | AMGEN INC SENIOR UNSECURED...........ccoommmmremmmmmivimmmmiensmssnssnnnnennns ..| 05/19/2014 | MORGAN STANLEY & COINC................. 07/02/2014 | ALPHA CAPITAL MARKETS 250,000 249,518 248,850 249,529 12 12 [ v | e [ viiin(879) | viviccccccs(679) | o703 | i
38141G__GS 7 | GOLDMAN SACHS GROUP INC SENIOR UNSECURED .| 04/28/2014 | GOLDMAN SACHS 07/02/2014 | GOLDMAN SACHS........ooccoommienieciiiricieers | v, 750,000 852,345 861,135 850,238 (2,107) (2107 e e [ ... 10,897 | ... 10,897 | ... 19,646 | ..... 11,620
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ...t e | i 1,000,000 | ........1,101,863 | ......... 1,109,985 | ........... 1,099,767 0 (2,095) 0 (2,095) 0 0f....10218].....10218 | ....20,349 | ... 11,620
8399998. TORAl - BONGS. . e | s 1,000,000 ..1,101,863 ...1,109,985 1,099,767 0 (2,095) 0 (2,095) 0 0]....10218 | .......10,218 | .....20,349 | ... 11,620
9999999. Total - Bonds, Preferred and Common Stocks ..1,101,863 ..1,109,985 .1,099,767 0 (2,095) 0 (2,095) 0 0f....10218 | ......10218 | .....20,349 | ..... 11,620




Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

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
Code or Alien | Procedures Intangible Assets
Insurer Manual of the Connected with
Description Identification | NAIC Securities | Holding of Such | Total Amount of Such | Book/Adjusted Carrying % of
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Valuation Office) | Company's Stock? Intangible Assets Value Number of 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: $.....48,767,177.
2. Total amount of intangible assets nonadmitted $..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

SCHEDULE DA - PART 1

Showing all SHORT-TER
6 7

M INVESTMENTS Owned December 31 of Current Year

1 2 Codes 5 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due and
0 Current Year's Accrued
r Unrealized Other-Than- Total Foreign December 31 of
ei Valuation Current Year's Temporary Exchange Current Yearon | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) / |  Impairment Change in Bond Not in Due and Effective | When Received Accrued
CUSIP Identification Description Code [ n]| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJAC.V. Par Value Actual Cost Default Accrued Rateof | Rateof | Paid | During Year Interest
Class One Money Market Mutual Funds
26188 20 6 [ DREYFUS CASH MANAGEMENT FUND INSTITUTIO%‘ || 12/26/2014A|Varinu< XXX 83,711 83,711 265
8999999. Total - Class One Money Market Mutual Fund 83,711 0 0 0 0§ XXXervooe 83,711 0 0 XXX XXX XXX 265
9199999. Total - Short-Term Investment: 83,711 0 0 0 (] [ XXX 83,711 0 0 XXX XXX XXX ] i 265 |




Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

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 Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest | Amount of Interest
Rate of Received During | Accrued December
Depository Code| Interest Year 31 of Current Year Balance *
Open Depositories
MELLON BANK PITTSBURGH, PA 532,844 [ XXX
0199999. Total - Open Depositories XXX XXX 0 0 532,844 [ XXX
0399999. Total Cash on Deposit XXX XXX 0 0 532,844 [ XXX
0599999. Total Cash XXX XXX 0 0 532,844 [ XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1.danuary.......ceeeeeens | e, 286,683 [4. ADIil.....ccvooveecereeeneens | v 496,666 | 7. July 484,849 |10. October 484,824
2. February 286,692 [ 5. May......cooovvvveverereicinns | v 496,428 |8. August 486,478 | 11. November. ..64,726
3. March 496,654 [6.June.......ccoovviiniiniiinn | s 486,454 |9. September 484,812 | 12. December. .532,844

E26




Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

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

XA

NONE




Annual Statement for the year 2014 of the Fireman's Fund Insurance Company of Ohio

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, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

1. Alabama...........wevecrcivvirninsennienend AL

2. Alaska...

3. Arizona..

4. Arkansa:

5. California...

6. Colorado.......cccccccevrmmmnririmnnininnnn

7. COMNECHCUL......vvvvevreererrrreriereenend (0l ISR

8. Del (0] IS

9. District of Columbia.............c.cc...... (D03 IR

RO = T TN {1 [

11, GeOIGi@..veveeereerrrerveeririrsesninnd (C7.Y [I—

12.  Hawaii Hi s

13, 1dah0. e D

14, lllinois 1L

15.  Indiana.. INT.

16.  lowa..

17, KanSas.........oocvevmnccrevveviorenend (1G] -

18, Kentucky.....ccoomveveerermrerrieerririnenens [0 —

19.  Louisiana............ccccvuememrerrvevenernd LA| o

20, Maine......oovecrreeeiianns ME

21, Maryland.......co.cooovverinenrrenrins MD | ..coourreee

22.  Massachusetts...........ccooooerrrernncd MA].....B.....| Rsd ma gen laws ch 175 sec 151 719,035 740,146
23, Michigan.....c..cooevveriverivsriienii M e

24, Minnesota..........cocemmcrnirriiinnnns LI\ [—

25.  Mississippi

26.

27.

28.

29.

30.  New Hampshire........ccccocoerrrernnnncd NH | ooree

31, NeW JErsey. e NI s

32, New MexXiCO......couvmrrrrerrerererencd NM]|.....B..... | Rsd for surplus lines 115,083 104,438
33, NeW YOrK...oooocvooeeeeeeeeenrseeeeaand NY|....B....| Ny reg 41 2,516,645 2,584,147
34, North Carolina...........ccccoceuuereruiuncs NC| .

35.  North Dakota.........c...cccvvivcvmnencnn ND| .o

36.  Ohio...... . | Deposit for all policyholder: 2,834,140 3,109,917

37.  Oklahoma.

38.  Oregon..

39.  Pennsylvania

40.  Rhode Island..............ccccoeumumrrrurencs RI v

41, South Caroling..........ccceevverevrennnn SC|.....B.....| Rsd for surplus lines 308,678 312,697
42.  South Dakota.............cccccummerrerrerens SD

43.  Tennessee..........rireiiiiunnns TN

44, TeXaS.....onnrnnsiiineniniies X

45, Utah.cscccccccnn) ut

46, Vermont....vvviiissnnnniniiinnnns VT

A7, VIrginia....eeeeeceeeerceeeesesesinnns VA oo

48.  Washington...

49.  West Virginia.

50.  Wisconsin..

51 WYOMING...ovvrrererereeirecrnneinns WY e

52.  American Samoa..................cccoc.... A

LI CTIT:1. | OO GU

54, Puerto RICO........cccoommmrrrvvriinrind 13 [—

55.  US Virgin Islands...........ccceocerrerreens AV/ [P—

56.  Northern Mariana Islands............. MP ..cooovccoes

57, Canada........iiicieinieinnd CAN| ..ccooocnne

58.  Aggregate Alien and Other........... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 2,834,140 3,109,917 3,659,441 3,741,428

DETAILS OF WRITE-INS
5801.
5802.
5803.
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) XXX XXX 0 0 0 0

E28
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