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Annual Statement for the year 2014 of the Triumphe Casualty Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@ASUNY SECUMHES.......ucvveveeireirciieeieeteiseeseeseesses st essesnins | eesasssssessnsens 250,189 |............ 0.8 | oo 250,189 | oo | s 250,189 |............ 0.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.eeveeererrerens | woervereneennns 1,508,636 |............ 46 | i 1,508,636 | ...ocvoevevereieiiiieies | e 1,508,636 |............ 4.6
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............ccccoeuveerereenenenennions | cevrrnnennnnn 3,979,853 | i 110 | i 3,579,853
1.43 Revenue and assessment obligations . 15,363,669
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccoocovivminns | corverrivniinenns 343,186 |....ccoo.... 1A ] 343,186 | .o | s 343,186 |............ 1.1
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........... | ceeovvnrirvennes 604,972 |............ 19 | e, 804,972 | oo | v 604,972 |............ 1.9
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 ..ottt sstenssnssens | seesessessenens 2,361,900 |............ 7.3 | s 2,361,900 | ..o | e 2,361,900 |............ 7.3
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hYDFId SECUMLIES).....vvivriericicieiee e esssienessesessenenens | connsenennerenny DD 1,073 | i 78 | oo, 2,551,573 [ oo | e, 2,551,573

© o N o

. Total invested assets

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
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
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
Property held for sale (including $......... 0 property acquired in

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

3.3

34

3.5

53

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

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

0.0
0.0

0.0
0.0

0.0
0.0

...500,000 | ...

..500,000 |..

............ 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 ofthe T FiMphe Casualty Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. 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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© o N o
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

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 0
Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
ACCTUAN OF GISCOUNT........evovevierieis it

Unrealized valuation increase (decrease):

5.4 Totals, Part 1, COIUMN 13 NNE ............................

5.2 Totals, Part 3, ColUMN 9......ccovvvenrrrrirerrreriincrnerisseisensneneseeree o) -1 e 0
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

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
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
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 0
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 27,958,021
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 2,037,692
ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 86,108
Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR 5,944
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
A4 Partd, COIUMN Tttt 5,944
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 27,692
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 2,795,544
Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 250,205
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
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
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 27,069,708
Deduct total NONAAMILEA BMOUNLS..........cciiiiiii bbb

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 27,069,708
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Annual Statement for the year 2014 of the Triumphe Casualty Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ..279,404 280,486 279,630 277,969
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.cooveessrreesssrrerssrreranees | srveesssseesssiersnees 279,404 | .o, 280,486 | ..o 279,630 | coooosrrreinnriinenes 277,969
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS..overeiieriesressieississiin | rniisissessiisi s sse s ssesssens | eosnrensssessesnssnessesnesnssenssnsens | srensenssessenssne s ensans s entanens | crensinssensenssest sttt
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....covieernirrinrsiienn | o 3,579,853 | .o 3,723,386 | .o 3,734,706 | oo 3,375,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oorsrisssrinsssiinnns | s, 17,791,248 [ oo 18,626,201 [ ..coovvvinn. (R IRV — 17,004,483
Industrial and Miscellaneous and Hybrid 8. United States........ccoevevveees | v 4913473 | oo 5,020,647 | cooerereririnn 4,962,038 | ...coocvvrcrrn 4,953,949
Securities (Unaffiliated) 9. CaANAGA......ooeeiicieieeieis | e [ e | s | s
10._Other COUNtries. ...oceeenserreee | wovvnnrreinsssiiissnieens 500,000 | ..oooorreeninriiisnnens 500,000 | ..ooooveeniniriinnniees 500,000 | ..oooorreernrienenes 500,000
11, Totals...ooscrsesssisssins | s, 5413473 | oo, 5,520,647 | ..oooovisiriiinnnnes 5,462,038 | ...cooooviiiiiinninns 5,453,949
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......ccessssvenssanes | coviessiiiinen, 27,063,978 | .oooovovries 28,150,720 | ..coooovvvrics 27,837,699 | ..o, 26,111,401
PREFERRED STOCKS 14. United States.......covvevvvrveens | v ATV [ 28,770 | coooeeeeeeererseeeene 5,730

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..cocovcvvciiiinnnnn. 5,730 | i, 28,770 [ oo, 5,730

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

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

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

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

26. Total StOCKS...umsreensssrnnnssns | o, IV 28,770 | oo, 5,730

27. Total Bonds and Stocks.... | ..........cccco...... 27,069,708 | ...oovevereerenne 28,179,490 | ..oovvvvrrrererenn 27,843,429
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

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

2.1
22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

1,117,128

2,462,726

3,623,672

3,579,853

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

................. 6,821,980

................. 8,528,282

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

............... 17,791,248
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
................. 2,016,327 | coovvreerernen 1,810,155 | oo 197,747 | el AT ATE | 4,847,905 [ o149 | 04,008,610 | e 137 2,555,999 | ..............2,291,906
.................... 565,568 | ...cooeveriereierieeieieies ceveerierienrenneeeDTT3 2.0 [ iii0000.565,568 | oo

Totals...

.................... 497,500

.2,581,896

.1,810,155

.5,085,283

.3,121,567

.2,291,906

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

L0IS

.................... 565,568

565,568

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 Toeeeeeceeeeeeeeeeeeeeeeesessssesssnsenssnssssnssssssnsensssnens | (A)errereren0,869,967 | oo 10,221,165 | ...............12,802,727 | ....................958,097 | .................1,016,683 | ............... 31,868,639 | ..oovvcerieiereeen98.3 [ XXX e XX XK [ e 29,576,733
.................... 565,568

..579,173 |....

7 Totals....ooeerecennes 2,291,906
9.8 Line 9.7a52 % Of COL B....ocvveviiiiiiiceieciecsssecssienienenes | eesressnieneensssnieren@ 102 | vnvererieresenieneeren 3908 | wovererssssneesierensesrd QoD | voverereersesneriereneenee0 | evverveeeisnieieiisieneenede ] | oveeeeisnienienennene 100.0 | oo ek XXX Lok XXX ook XXX e [ i 92.9 [ 7.1
10. Total Bonds Prior Year
101 NAIC 1ottt ssss s stessens | evtessessaessnes 3,330,454 | .................6,700,399 | .............. 14,145,570 | coovvrrrernan 690,303 | .ooerveriren 3,273,220 | .ooerereeeee XKX s | e XXX i | 00000 28,139,946 [ o000 96.3 [ 26,756,047 | ..cveverirnne. 1,383,899
LD79173 ...

10.6 NAICG..... ....452,903 |.... ....497,500 497,500
10.7 Totals....cvevererererreenne ..15,177,646 ...29,216,619 ..21,832,720
10.8 Line 10.7asa% 0f Col. 8.....coccovvvvvsivciiciiciniccciicssiicisiicisini | v 104 | 238 [ 519 24 | 112 i XX ek XXX | 100.0 i XXX | i, 95.3

11. Total Publicly Traded Bonds

Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovveerverennnes

Total Privately Placed Bonds

197,747

1,437,497

17,476

12.7 TotalS....covvrverrireirennns

12.8 Line 12.7.@5@ % Of COL B.....ocvvnveerircrrerincrnernennennenineninenineninenes | vevvnernnennsenennennenB 1 218 | e, ..0.8
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccocevvevcvcinens | vevvvviiniinciniinen04 | i 15 | i |06 el 0.1
(@) Includes $.....2,291,906 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(d

Includes §.......... 0 current year, §......... 0 prior year of bonds with Z designations and $

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $

NAIC 2§.......... 0;

NAIC3§.......... 0;

NAIC4S......... 0; NAIC5$

...... 0;

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.
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 §.....5,370,229;

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



80IS

Annual Statement for the year 2014 of the T FiUIMpPhe Casualty Company

SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over
Yea

20
rs

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total

Privately Placed

1.1
1.2
1.3
14
1.5

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

................. 5,370,229
12,033

.................... 250,189

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

................. 5,620,418

..29,215 | ..

2.1

22
23
24
25

All Other Governments

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

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

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

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

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

5.1
52
53
54
5.5

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

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUties...........covvrrereneerrernirnnenns
Tt ettt

R 348,823

................. 1,093,344

.................... 332,927

.................. 220,329

999,207

...13,877,660
...918,958

L 2.094630

...14,719,505

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

13,877,660 |..
918,958 |..

o 2994630

.................... 681,506

................. 6,821,980

................. 8,528,282

.................. 760,273

999,207

............... 17,791,248

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

............... 17,791,248

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.............cc.ervererrirreierenns
TOtAIS 1t

.................... 159,020

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

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

................. 1,565,673
................. 1,555,895

................. 2,581,896

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

741

72
7.3
74
75

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

© 81

8.2
8.3
84
8.5

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODIIGAtIONS........ouivucircirciii s sssstsneas | rneiesissis 5,487,463 | .ccovvrvirnn. 7,899,550 | ..coovvrenne. 10,717,934 | oo 538,657 | .ovvrrrrnernrrnrirenennd0 | i 24,643,603 | ...ooovoervrciiens 76.0 | oo XXX s | errrnereee XX s | s 24,643,603 [ ..ooovoei 0
9.2 Residential Mortgage-Backed Securities..... .1,006,951 .1,634,818 ...521,900 .128,927 .3,310,073 ...2,504,068 806,005
9.3 Commercial Mortgage-Backed SECUMIES..........c.ccvvevrcreveriereeisisieies | e (0 T (01 (01 [0 SRS 0 N SO 0 cveeeeeeeieiereneend0.0 [t e XXX [ e XXX i | e (01 0
9.4 Other Loan-Backed and Structured SeCUNties. ..........oo.veververvinrieriieens | eoviisiissiisiis 375,554 | oo, 1,252,364 [ ..o, 1,562,893 [ ..o 290,513 | oo, 999,207 | coovoiviian 4,480,531 | oo 138 [ XXX [k XX i, 2994630 | .o, 1,485,901
9.5 TOtAIS.....cvvervrrircircisi sttt sttt ssssssnsensins | ensiieninnid 6,869,967 | ....cccoeuu.. 10,786,733 | .ovvvvrvene. 12,802,727 | ccovvvrerrrnn. 958,097 | ..cocvvrvnvn. 1,016,683 | ............... 32,434,207 | oo 100.0 | e XKX i | e XXX s | i 30,142,301 [ .coorrrrnneee 2,291,906
9.6 Line9.5858 % 0f COL B.....oviiiiiiiiiiciisi s ssssssssens | cosesssssssssssssssssseaas 212 | s 333 | i 395 | i 30 [ s 3 [ 100.0 | XXX e XXX i e XX [ s 929 | i, 741
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oveereriicecieeeeee e | ceeseeseneeinees 1,997,859 | ..o 4,702,702 | ..oovvreenee 13,883,286 | ..cooovvvrirnn. 542,588 | .o | e ) 0.9 G DR 90,9 CHIININ U 21,126,435 | oo 723 | s 21,126,435 | .o
10.2 Residential Mortgage-Backed SECUMHES..........ccouverireineineineineineines | cerieeiineiinnees 1,308,953 | ..ccovvrrrnene 1,923,196 | oo 705,024 | oo 147,715 | e PAR:Z N DO— ) 0.9 CHUIIN I ). 0,9 CHRRIN IN 4,106,737 | coovveerierirneirnns 140 | 3,206,720 | ccvoeviveirnns 900,017
10.3 Commercial Mortgage-Backed SECUMLIES...........ccceueirieereieiieiieiieis [ | v | e sessssssessssens | sesessessesssssesessssssssens | soseesiesesssssessessssssseess | svsssessienes )90, ST R XXX evevvees | e (U1 SR 0.0 | | e
10.4 Other Loan-Backed and Structured SECUMHES..........currerreneernereneeineees | corseessissinsinnas 23,641 | .o, 119,098 [ ..o, 589,336 | ..o | e 3,251,372 | ..o, 0,9, ST [ XXX e, 3,983,446 | ..o JRICH P 3,499,565 | ..cooovririinns 483,881
10.5 TOHAIS....cvuuereereereinenesesesese s ensessens | oesbssssnesnees 3,330,453 | cooovririi 6,744,996 | ......c....c... 15,177,646 | ..coovvvrrrrnens 690,303 | ..coovvrrrene 3,273,220 |.cooovreen. ) .9 N P 90,9 CHININ R 29,216,619 [ .ovvvrerreiis 100.0 | oo 27,832,720 | ..coovvevnnnee 1,383,899
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 3 231 | i 519 | oo 24 | oo 11.2 [, XXX i, XXX oo [ oo 1000 [ XXX ooiiriiens | e 95.3 | oo 4.7
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 10,717,934
11.2 Residential Mortgage-Backed SeCUtIES..........covvereererereneeneeneerneneenenne [ covrirrireieneneen893,612 | 1,294,723 | e 314,368
11.3 Commercial Mortgage-Backed Securities..........c.ccoveunrenrerneenerernineenens
11.4 Other Loan-Backed and Structured Securities
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12,1 1SSUET OBIIGALIONS. ... vt sssssesssssseessessns | ressessssesesssesssssssssessnnes | sensessesssesssssssssssssssssnes | eesessessnssessessssssssnsssessns
12.2 Residential Mortgage-Backed SECUItIES...........ovcvrvivrieeierereieeceeens | e 113,339 [ oo 340,095 | coveieiee 207,532
12.3 Commercial Mortgage-Backed SECUtIES............ovurrerrrreenrneeneneneiinis [ o [ s | e . .
12.4 Other Loan-Backed and Structured SECUMHES..........ouevvervenrernrienriennies | corsrississisniinas 26,731 | i, 159,020 [ ..coooviiennnen. 1,229,966 | ...oooovviviennnen. 70,184 [ [ e, 1,485,901 | oo 4.6 |, 483,881 | oo 1.7 |, .0, ST 1,485,901
12.5 TOHAIS....ceoeecieieeecee s | eebessnsinseeees 140,069 | ..ooovvverrenene 499,116 | .covvrrieene 1,437,497 | .o 197,747 | oo 17476 | oo 2,291,906 | ..overeeieiieeiens A [ 1,383,899 [ oo A7 | 90,9 U R 2,291,906
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 6.1 [ oo 218 | oo 627 [ oo 8.6 [ o (U [ 100.0 | .ovvreerenes ) 0,9 CHUSIN IO 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, 04 | i 15 | i 44 | i (UG (I 74 [ 0,0, ST IR XXX |, D 0,0 SR XXX | v 7.1
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDET 31 Of PHOF YEAI.........cociiuireireieiiieiie ettt ssss s b s s ssssessesssns | sesessesissesses s s s senees 1,264,328 | ..o 1,264,328 | oottt snenas | ettt sen et etans | ererrsaes ettt et bttt ettt et en et enaes
2. Cost of short-term iNVESIMENS ACUITE............cvuevieieeieiereee ettt s s ssesannns | evtessesissessesessssse s st ssses s bnsenas 4,798,223 | oo E A 17 T I O OO
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived 0N AISPOSAIS............c.evcuiveieiciiiee sttt st st ses s ssss s s ssssenes | orvesssssesissesseses s sesss s sssssaessssnee 692,322 | oo (OS2 7 O OO TR
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccverrrimrirrrnrniinennersinsssesiees | ceveveeeesssnssssessssssssssesesssssesenns CIRY (V772 N 5,370,229 | oot neennend 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......iuiiiiiuiieiisiiciisisiesesiesissssesssssssessssessesssssssnssnses | eersssesissensesssnssssssssssnssssessssneas 5,370,229 | oo 5,370,229 | oo 0 ] ot 0 ] o 0
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Sch. DB-Pt. A-Verification

NONE

Sch. DB-Pt. B-Verification

NONE

Sch. DB-Pt. C-Sn. 1

NONE

Sch. DB-Pt. C-Sn. 2

NONE

Sch. DB-Verification

NONE

Sch. E-Verification

NONE

Sch. A-Pt. 1

NONE

Sch. A-Pt. 2

NONE

Sch. A-Pt. 3

NONE

Sch. B-Pt. 1

NONE

Sch. B-Pt. 2

NONE

Sch. B-Pt. 3

NONE

Sch. BA-Pt. 1

NONE

Sch. BA-Pt. 2

NONE

Sch. BA-Pt. 3

NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1

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

1 2 Codes 6 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
912828 C6 5 |U.S. TREASURY NOTES 1.625 03/31/2019 | SD.. | . | | .| 250,215 | ....100.406 251,016 250,000 250,189 (26) ....1.625 ...1.607 | MS...... 1,038 2,031 | 05/09/2014] 03/31/2019.
0199999. U.S. Government - Issuer Obligations 250,215 XXX 251,016 250,000 250,189 0 (26) 0 0 XXX XXX XXX 1,038 2,031 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38373A D9 4 | GNR 2009-69 PV PAC 4.00 08/20/2039 | | .. | — | ........... 1 29,415 | ....105.368 29,470 27,969 29,215 (441) ...4.000 ...2428 | MON... 93 1,119 | 08/17/2011 | 08/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed Securitie: 29,415 XXX 29,470 27,969 29,215 0 (441) 0 0 XXX XXX XXX 93 1,119 XXX XXX
0599999. Total - U.S. Government 279,630 XXX 280,486 277,969 279,404 0 (467) 0 0 XXX XXX XXX 1,131 3,150 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
044825  BX 4 | ASHTABULA SD SRS 2012 4.00 12/01/2023.........ccovceeevesieceesieressscresssssaressis ...107.483 795,374 740,000 785,476 (4,343) [ oo [ i [ 000004000 [ 003202 [ D | i 2467 | oo 29,600 | 01/24/2012| 12/01/2023.
490278  3J 5 | KENT CNTY MIAMT-REF 5.00 01/01/2020 ...114.650 1,146,500 1,000,000 1,081,712 (14,835) 3.218 25,000 50,000 | 11/18/2011| 01/01/2020.
490278  3J 5 | KENT CNTY MIAMT-REF 5.00 01/01/2020 ...114.650 97,453 85,000 91,946 (1,261) [ oo [ v [ 000005000 [ 103218 [ I | i 2125 | e 4,250 | 11/18/2011| 01/01/2020.
567423 KJ 6 | MARICOPA USD #89 B 5.00 07/01/2019 ....109.569 821,768 750,000 770,010 (7,482) 3870 | M| s 18,750 | cooveveverenens 37,500 | 05/14/2009 | 07/01/2019.
796269 RU 4 | SANANTONIO ISD 5.00 08/15/2021.........covcvcvevmscscrcscscscscsiscscscscsesisisssssissnennes | SDic ] v 1] AFE] cod 534,040 | ....102.785 513,925 500,000 503,591 (5,606) ...3.819 | FA... 9,444 25,000 | 01/12/2009 | 08/15/2021.
975672 6Y 7 | WINSTON-SALEM NC REF B 5.00 06/01/2019.........c00oovvevevvvvvvvessscsii S0 | o] 1FE 372,291 | ....116.122 348,366 300,000 347,118 (10,292) .. 1.327 | JD....... 1,250 15,000 | 07/09/2012 06/01/2019.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations 3,734,706 XXX 3,723,386 3,375,000 3,579,853 0 (43,819) 0 0 XXX XXX 59,036 | ............ 161,350 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 3,734,706 XXX 3,723,386 3,375,000 3,579,853 0 (43,819) 0 0 XXX XXX 59,036 | ... 161,350 XXX XXX
3 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
11506K CY 5 | BROWARD PORT-REF-B 5.00 09/01/2019 SD.. | oo [ | e AFE] cod 595,848 | ....112.826 620,543 550,000 579,140 (5,615) 5.000 ...3.752 | MS.. 9167 | 27,500 | 11/29/2011 | 09/01/2019.
134041 CE 0 [ CAMPBELL ETC SAN # 15.00 08/01/2016. SD.. | e[ | e TFE] coici 791,280 | ....107.047 770,738 720,000 734,812 (8,931) 5.000 ....3.650 12/04/2007 | 08/01/2016.
167664 UX 7 [ CHICAGO BLDG REF-B 5.25 12/01/2016 ....106.680 1,813,560 1,700,000 1,738,486 (18,953) 5.250 08/26/2008 | 12/01/2016.
29509P JB 6 | ERIE CNTY NY IDA 5.00 05/01/2022 SD.. ...119.540 597,700 500,000 581,467 (9,983) .2.550 04/25/2012 | 05/01/2022.
3128X2 RA 5 | FREDDIE MAC MTN 5.30 12/01/2015 ...104.532 88,852 85,000 87,884 (3,100) 10/29/2010| 12/01/2015.
31331J 7G 2 | FED FARM CREDIT 3.15 01/12/18 ...105.703 89,847 85,000 86,064 (332) SV & A KNI (R 1,257 | i 2,678 | 06/30/2011| 01/12/2018.
31331) AW 3 | FED FARM CREDIT 4.1501/07/2019.........cccccmmciiimmmviiiinsciicscsiccicssciscsssiessssienans | oo | oo v [ i TN SO 22,667 | ....109.898 21,980 20,000 21,508 (356) L2479 | U 401 830 | 08/26/2011] 01/07/2019.
31331X RF 1 [ FED FARM CREDIT 5.125 02/05/2018..........ccerererecererevsreressssssssssssressssssnns | weveeese | oo [ eevenmnennnnn | cvevevenen T e 875,338 | ....111.697 832,142 745,000 801,915 (17,465) 12.582 | FA oo | v 15,485 | .ooveverererenn 38,181 | 08/11/2010 | 02/05/2018.
3133EC  QZ 0 | FED FARM CREDIT 2.125 12/04/2020........cooooverererermrercsmsesesssssssesssssssssssssessesss | vevvveee | oo | wovernnens L1 1 89,460 99.527 89,574 90,000 89,489 29 ...2.228 | JD....... 143 956 | 08/27/2014 | 12/04/2020.
3133ED X5 6 |FED FARM CREDIT 2.625 10/08/2021 ...100.706 15,106 15,000 14,989 0 ...2.637 | AO...... 91 10/07/2014 | 10/08/2021.
3133ED 72 1 |FED FARM CREDIT 2.55 10/21/2021 ....100.106 75,080 75,000 74,854 4 ...2.581 | AO.... 372 10/27/2014 | 10/21/2021.
3133EE  FR 6 | FED FARM CREDIT 2.48 12/22/2021........ccooovvvevsvvenienmenscmemnsnnersescersessesessesienees | v | o | v [ [ 10,000 | e 99.874 9,987 10,000 10,000 ...2.480 | JD....... 6 12/10/2014 | 12/22/2021.
3133XP  CT 9 | FED HOME LN BANK 4.25 03/09/2018 ...109.191 41,493 38,000 40,759 (832) ...1.893 2502 | i 1,615 | 09/29/2011| 03/09/2018.
3133XX P50 | FED HOME LN BANK 4.125 03/13/2020. ...111.356 11,136 10,000 10,935 (168) A28 | 413 | 12/27/2011] 03/13/2020.
3136FP  ET 0 [ FANNIE MAE 12.00 03/10/2016. ...101.881 112,069 110,000 110,336 (277) 1740 678 2,200 | 06/28/2011 03/10/2016.
413890 CX 0 | HARRIS CN HOUSTON- 5.00 11/15/2023 ..121.149 121,149 100,000 120,408 (46) 11 12/10/2014 | 11/15/2023.
49151E 72 2 [KYPPTY & BLDGS 5.25 02/01/2019 SD.. o[ | e AFE] o 880,402 | ....114.349 891,922 780,000 825,718 (10,195) 3690 |FA..o| 17,083 | oo 40,950 | 02/20/2009 | 02/01/2019.
57563R  FU 8 [ MA ST EDU AUTH A 4.60 1/01/2022.......ccovvvevrvrreverrrnecrnnnnesenenseeensesesssesssssesesssess | svsseeee | oo | cevvvnenes 1] AFE] s 2,688,320 | ....103.126 2,794,715 2,710,000 2,694,025 1,887 W AT00 | Mo | ! 62,330 | oo 124,660 | 11/18/2011] 01/01/2022.
646136 DY 4 |NJTRNFD SERA 5.25 12/15/2020, SD.. oo [ | e TFE] e 976,027 | ....115.945 1,008,722 870,000 934,277 (9,434) ...3.850 | JD....... 2,030 | oo 45,675 | 03/24/2010 | 12/15/2020.
646136 DY 4 |NJTRNFD SERA 5.25 12/15/2020.........ccccvvvvrerevnrerenernrerennenressnssssensssseseenesseens | veverer [ o | wvvvevnrvreee [ oo AFE] o 818,965 | .....115.945 846,399 730,000 783,934 (7,915) ...3.850 | JD....... 1,703 38,325 | 03/24/2010 | 12/15/2020.
649083  AA 0 | NEW VALLEY GEN 17.299 03/15/19.......cciecevevesereressceseseseseresssesesescsesesesssessssses | i [ o | cvvereies (I 1] e 172,848 | ....112.489 166,330 147,863 159,905 (5,218) ...3413 | MS.. 3A78 | e 10,793 | 05/11/2010 | 03/15/2019.
724799 BB 6 | PITTSBURGH & ALLEGHENY 5.00 02/01/2022.........ccooocvereveucrescecsiemscecseeeseenes | vvviie [ o | covrriie 1] 1FE] v 1,776,719 | ....115.376 1,869,091 1,620,000 1,726,427 (16,875) 5.000 1.3.687 | FAcoooo | v 33,750 | oo 81,000 | 11/21/2011| 02/01/2022.
756872  HT 7 | RED RIVER TXEDU FIN 5.00 03/15/2025.......coovvvvvvvrrerrrrreenenecenneeneeeeneeneessseeees | i [ oo | cvrereis 1] TFE] cod 543,680 | ....118.655 593,275 500,000 538,657 (3,931) .5.000 13890 | MSe.oo | coovieieicen 7,361 | oo 24,722 | 08/28/2013 | 03/15/2025.
917328 PN 0 | UTAH ASSOC PWR-REF 5.00 04/01/2023.........ccccccimccviiiicvcveivsccssii | oo | o | e, 1] 1FE 1,150,290 | .....116.607 1,166,070 1,000,000 1,111,674 (14,633) .5.000 ...3.150 | AO.... 12,500 50,000 | 04/11/2012 | 04/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............cooocovveresssssiveiisssn | e, 14,410,405 XXX ] s 14,647,479 ...13,210,863 ...13,877,660 0 s (132,339) 0 0 XXX XXX XXX | e, 195231 | ..oooee.. 645,252 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
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Annual Statement for the year 2014 of the T FiUIMpPhe Casualty Company

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 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
3136A0 DT 1 [FNR2011-77 A SEQ 3.50 08/25/2036 U [ IOV 2 | L1 (O 2,633 | ....102.322 2,645 2,585 2,599 (15) 3.500 | ........2.535 | MON... 8 90 | 07/25/2011 | 08/25/2036.
3136A5 BB 1 [ FNR2012-40 PAC 2.00 09/25/40 R [ IO 2 | 1 18,565 99.221 18,335 18,479 18,543 (16) 2.000 | .......1.883 | MON... [ .ccccoocooerecrccvccs 31| s 370 | 04/25/2012 | 09/25/2040.
3136AC A5 0 | FNR2013-18 PA PAC 2.00 11/25/2041 R [ IS 2 | 1N S 76,290 | ... 98.022 76,295 77,835 76,339 120 2.000 2309 | MON... [ w130 | 778 | 06/25/2014 | 11/25/2041.
3137A2 PF 2 | FHR 3766 HE PT 3.00 11/15/20 U (O IOV 2 | e TN S 59,724 | ....103.053 60,750 58,950 59,308 (189) 3.000 | ..ecc0c.2.677 | MON... | covorrvrrrrrercccn 147 | s 1,769 | 12/28/2010 | 11/15/2020.
313970 RJ 0 | FNR2011-63 MV SEQ 3.50 07/25/24 U (O IOV 2 | e L1 486,585 | .....105.690 498,158 471,340 478,276 (2,400) 3.500 2539 | MON... | v 1,375 | s 16,497 | 07/22/2011 | 07/25/2024.
31417y SD__ 0 [FNCIPT 3.50 09/01/2025 S I I 3 1 297,332 | ....105.761 303,188 286,672 283,893 866 | ..o | i | 3.500 | ......3.787 | MON... 836 10,034 | 08/31/2010 09/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securitie 941,129 XXX 959,370 915,861 918,958 0 (1,635) 0 0 XXX XXX XXX 2,526 29,537 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 - Other Loan-Backed and Structured Securities
57419R  GH 2 [ MD ST CMNTY DEV ADMIN A 4.00 07/01/2043 1 ....106.959 249,023 232,821 232,821 4.033 | MON... 08/14/2013 | 07/01/2043.
647200 X6 6 | NMMTGE FIN SFM C 14.50 10/01/2043 ...102.769 498,367 484,939 504,751 443 .3.814 | MON... 08/08/2013 | 10/01/2043.
83756C EP 6 | SDHSGDEV AUTH E 4.00 11/01/2044 ....105.269 894,787 850,000 902,197 (5,196) 3.156 | MN...... .30,259 | 11/07/2013 | 11/01/2044.
924190 EL 1 |VTHSGFIN AGY B 4.125 11/01/2042 R I IO 1] 1FE 1,364,706 | ....105.128 1,377,177 1,310,000 1,354,860 (1,091) ....3.966 | MN..... 9,006 54,038 | 04/11/2012 11/01/2042.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 3,009,791 XXX 3,019,353 2,877,760 2,994 630 0 (5,844) 0 0 XXX XXX XXX 17,268 | ..o 115,317 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............ooooooooooiisiisssiiiisssisiii | s 18,361,325 XXX ] s 18626202 | ...........17.004483 | ..........17,791,248 0f (139,817) 0 0 XXX XXX XXX 215025 | ............ 790,107 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
039483  AY 8 | ARCHER DANIELS 5.45 03/15/2018 IR [ IOV 1] 1513 IO 82,740 | ....111.386 77,970 70,000 76,800 (2,022) cereerenn5450 | 102.289 |MSecoo | e 1123 | 3,815 | 12/23/2011 03/15/2018.
075887 AW 9 | BECTON DICKINSON 3.25 11/12/2020 R N IOV 1] AFE ] oo 82,126 | ....101.575 81,260 80,000 81,904 (223) 3.250 | ......2.807 | MN..... 354 2,600 | 03/25/2014 | 11/12/2020.
17275R  AH 5 | CISCO SYSTEMS 4.45 01/15/2020. IR [ IOV 1] AFE ] oo 21,310 | ....110.025 22,005 20,000 20,827 (147) e 8450 | 3547 | U 410 890 | 07/27/2011] 01/15/2020.
494368 BB 8 | KIMBERLY-CLARK 6.12508/01/2017..........cocumvmmerevemmrerenenenerensssnenesssesesssssessenns | vssnes | oo | cvvveerees i IFE ] s 841,094 | ....112.030 812,217 725,000 774,661 (18,117) cieeenen8.125 3335 | FAL | v 18,503 | ..oovvvrerenan 44,406 | 02/23/2011| 08/01/2017.
525ESC  1C 3 | LEHMAN ESCROW 12/23/2010 1 1 <ireer..0.000 12/01/2012 | 12/23/2099.
88732) AS 7 | TIME WARNER CABLE 8.25 04/01/2019 585,120 | ....122.408 612,041 500,000 565,568 (13,605) 8.250 4.801 07/12/2013 | 04/01/2019.
913017 BM__ 0 | UNITED TECH CORP 5.375 12/15/2017. 49,748 | ....111.246 46,723 42,000 45913 (2700 | oo L ] 5.375 11/25/2011 12/15/2017.
3299999. _Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. 1,662,139 XXX 1,652,216 1,437,001 1,565,673 0 (35,384) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
073877 CS 9 | BSABS 2005-SD3 1M1 MEZ FLT 07/25/2035 U (O IO 2 | {13 V) 502,441 | ...... 78.656 491,602 625,000 521,144 5944 17,699 vrererrnn0.820 | i 4428 | MON... | covvviverrrrierenn 100 | o 5,072 | 12/05/2013 | 07/25/2035.
46637V AA 3 [ JPTEP 2012-2 A SEQ 3.00 09/17/42 U (O IOV 2 | AFE] coed 805,384 | ....102.050 836,534 819,729 806,005 1,877 3.000 | .......3.343 | MON... | . 2,049 | oo 24,592 | 12/02/2013 | 09/17/2042.
61755F  AA 3 | MSST 2007-1 A1 SEQ FLT 06/25/2037 IO [V IOV 2 | 1FM 765,080 98.219 803,692 818,268 785,424 32,327 rireeren0.250 | oo 4494 | MONL. | oo 40 | s 1,949 | 09/03/2013 | 06/25/2037.
64352V PN 5 [ NCHET 2005-D A2C SEQ FLT 02/25/2036. U I IO 2 ... 1FM 243793 | ....... 98.850 251,031 253,951 249,327 7,064 .........0.400 | ........3.810 | MON... 20 991 | 06/27/2013 | 02/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie 2,316,699 XXX 2,382,858 2,516,948 2,361,900 5,944 58,968 0 0 XXX XXX XXX 2,208 32,604 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
42982A  AG 6 [HLM5A-2015 B2 CLO MEZ 4.57 01/29/2026..........ccoccevevverrerencccrcnsceccricnccncrscees | vereeene | R[ 2 | e 1FE ....100.000 500,000 500,000 500,000 Y (1] JAJO... 12/18/2014 | 01/29/2026.
659298 AE 3 | NEND 2013-1A C CLO FLT 07/17/2025 . 483,200 96.800 484,000 500,000 485,901 2,019 2978 .3.560 | JAJO.. 07/19/2013 | 07/17/2025.
92329X AJ 7 [VENTR 2014-16A A2F CLO SEQ 4.395 04/2026...........ooococovovvcvvciccccciiccccnciices | e | o] 023 | 1FE 500,000 | ....100.315 501,573 500,000 500,000 o 4.395 JAJO... 02/14/2014 | 04/15/2026.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 1,483,200 XXX 1,485,573 1,500,000 1,485,901 0 2,019 0 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 5,462,038 XXX 5,520,647 5,453,949 5413473 5944 25,603 0 0 XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligations. 20,057,466 XXX 20,274,096 | ............18,272.864 | ............19,273,375 0 (211,568) 0 0 XXX XXX XXX 286,108 903,852 XXX XXX
7899999. Total - Residential Mortgage-Backed Securitie 3,287,243 XXX 3,371,698 3,460,778 3,310,073 5944 56,892 0 0 XXX XXX XXX 4,828 63,260 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securitie: 4,492,991 XXX 4,504,926 4,377,760 4,480,531 0 (3,825) 0 0 XXX XXX XXX 25,050 | .o 145978 XXX XXX
8399999. Grand Total - Bonds. 27,837,700 XXX 28,150,721 26,111,401 27,063,979 5944 | ... (158,500) 0 0 XXX XXX XXX | 315,987 | ......... 1,113,091 XXX XXX
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Annual Statement for the year 2014 of the T FiUIMpPhe Casualty Company

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

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19

F Rate per Current Year's

or Share Other-Than-

ei Used to Nonadmitted Unrealized Current Year's Temporary Total Change in Total Foreign NAIC

g Par Value per | Rate per Book/Adjusting Obtain Amount Received Declared but Valuation Increase |  (Amortization) / Impairment B/AC.V. Exchange Change | Desig- Date
CUSIP Identification Description Code | n |Number of Shares| Share Share Carrying Value | Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) inBJ/AC.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
02005N 60 5 |ALLY FINANCIAL INC SERIES G 7.00%.....ccomirirviiviesssscsisiscisisssssenenins | v l l .............. 28.782 | .......1,000.00 | .999.594 | ....................5,730 | ..999.594 28,770 5,730 2,026 0 ..PAUFE | 01/12/2009.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 5,730 XXX 28,770 5,730 0 2,026 0 0 0 XXX XXX
8999999. Total - Preferred Stock 5,730 XXX 28,770 5,730 0 2,026 0 0 0 [ XXX XXX
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Annual Statement for the year 2014 of the T FiUIMpPhe Casualty Company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16

F

or Rate per Current Year's Other- NAIC

ei Share Used Than-Temporary Total Change in Total Foreign Market

g Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code [ n | Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease, Recognized (13-14) B/A.C.V. (a) Acquired
9899999. Total Common and Preferred Stock. 5,730 XXX 28,770 5,730 0 2,026 0 0 0 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........0, the total $ value (included in Column 8) of all such issues $..........0.
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Annual Statement for the year 2014 of the T FiUIMpPhe Casualty Company

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 - U.S. Government
912828  C6 5—|TS. TREASURY NOTES 1.625 03/31/2019 | | 05/09/2014......... GOLDMAN SACHS 250,215 250,000 466
0599999. Total - Bonds - U.S. Government 250,215 250,000 466
Bonds - U.S. Special Revenue and Special Assessment
3133EC  QZ 0 |FED FARM CREDIT 2.125 12/04/2020 08/27/2014......... RAYMOND JAMES & ASSOCIATES. 89,460 90,000 446
3133ED X5 6 |FED FARMCREDIT 2.625 10/08/2021 10/07/2014......... STIFEL NICOLAUS 14,989 15,000 8
3133ED 72 1 |FED FARMCREDIT 2.55 10/21/2021 10/27/2014......... CLARKE (G.X.) & CO 74,850 75,000 37
3133EE  FR 6 | FED FARM CREDIT 2.48 12/22/2021 12/10/2014......... CANTOR FITZGERALD & CO. 10,000 10,000
3136AC A5 0 |FNR2013-18 PA PAC 2.00 11/25/2041 06/25/2014......... CANTOR FITZGERALD & CO. 80,686 82,320 133
413890 CX_ 0 [HARRIS CN HOUSTON- 5.00 11/15/2023 12/10/2014......... ANCORA ADVISORS LLC 120,454 100,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. 390,440 372,320 624
Bonds - Industrial and Miscellaneous
075887 AW 9 [ BECTON DICKINSON 3.25 11/12/2020 STIFEL NICOLAUS 82,126 80,000 982
42982A  AG 6 | HLM 5A-2015 B2 CLO MEZ 4.57 01/29/2026 R MORGAN STANLEY. 500,000 500,000
92329X  AJ 7 | VENTR 2014-16A A2F CLO SEQ 4.395 04/2026 RBS SECURITIES/GREENWICH 500,000 500,000
3899999. Total - Bonds - Industrial and Miscellaneous 1,082,126 1,080,000 982
8399997. Total - Bonds - Part 3 1,722,781 1,702,320 2,072
8399998. Total - Bonds - Summary ltem from Part 5 314911 315,000 1,044
8399999. Total - Bond 2,037,692 2,017,320 3,116
9999999. Total - Bonds, Preferred and Common Stocks: 2,037,692 XXX 3,116




Annual Statement for the year 2014 of the T FiUIMpPhe Casualty Company

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
38373A D9 4 | GNR 2009-69 PV PAC 4.00 08/20/2039 | . | 12/20/2014. ] MBS Paydown.........oooooooovovioiiciisii | i | s 74 T4 12,348 12,270 (101) (101) 11,741 0 243 | 08/20/2039.
0599999. Total - Bonds - U.S. GOVEMMENt. ...t e | s M7t ] T4 12,348 12,270 0 (101) 0 (101) 0 11,741 0 0 0 243 XXX
Bonds - U.S. Special Revenue and Special Assessment
3133XW E7 0 | FED HOME LN BANK 2.50 06/13/2014..........cocoormmmmerrrrrerirrrierennnes oo [ 0671312014, | MAHUFIY.......ovovvveeererrereierenrenerssesmssssseesssssssssssnsennsnnns. | eonennensesssssssssnsenees | woenneneees 100,000 | .vvvvree 100,000 | .vvveree 103,037 100,356 (356) (356) 100,000 0] 1,250 | 06/13/2014.
3136A0 DT 1 |FNR2011-77 A SEQ 3.50 08/25/2036 .. | 12/25/2014. | MBS Paydown 934 934 951 942 2) 2) 934 0 16 | 08/25/2036.
3136A5 BB 1 [ FNR 2012-40 PAC 2.00 09/25/40 .. | 12/25/2014. | MBS Paydown 2,910 2910 2,924 2,921 (0) (0) 2,910 0 32 | 09/25/2040.
3136AC A5 0 | FNR2013-18 PAPAC 2.00 11/25/2041.......ooovevvrrrvcrririncnernnicceennceenienes ..| 12/25/2014.| MBS Paydown 4,485 4,485 4,396 18 18 4,485 0 25 | 11/25/2041.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20 .. | 12/15/2014. | MBS Paydown 20,510 20,510 20,779 20,655 (12) (12) 20,510 0 349 | 11/15/2020.
313970 RJ 0 [FNR2011-63 MV SEQ 3.50 07/25/24. .| 12/25/2014. | MBS Paydown, 41,362 .41,362 2,700 42,087 359 359 41,362 0 788 | 07/25/2024.
31417y SD 0 [FNCIPT 3.50 09/01/2025 .. | 12/25/2014. | MBS Paydown 72,976 72,976 75,690 72,246 (45) (45) 72,976 0 [ 1,388 | 09/01/2025.
57419R  GH 2 [MD ST CMNTY DEV ADMIN A 4.00 07/01/2043............covvmrrirnnnnns .. [ 12/01/2014. | MBS PaydOowN..........cocvvvevevvvevevenssesessssssssssssssssssssssssssssssess | oosesmsssasssssessmmsssenans | covsesviveiis 15372 | ..........15,372 | ...........15,372 15,372 0 15,372 0 357 | 07/01/2043.
57563R FU 8 | MA ST EDU AUTH A 4.60 1/01/2022 ..| 07/01/2014. | Partial Call @ 100.0 290,000 290,000 287,680 288,089 | ..oooovvvvvvvvriininnns | v 1,911 1,911 290,000 0 [......13,340 | 01/01/2022.
647200 X6 6 | NMMTGE FIN SFM C 14.50 10/01/2043............cocoomemmeverrmveivminninninnnnns .| 12/01/2014. | MBS PaydOwN..........cocvvvvvevvvvverenevssssssssssssssssssssssssssssssonsess | oosesmsssmsmsmsssmmmsssnsans | covsssiasesis 12,454 | ... 12,454 | ....12,953 12,941 (57) (57) 12,454 0 378 | 10/01/2043.
649083 AA 0 | NEW VALLEY GEN 17.299 03/15/19......ccovvveueemrrerernrmrenenermseesseninnnns .| 03/15/2014. | Sinking Fund Redemption. 25,228 25228 29,491 27,770 (182) (182) 25,228 0 921 | 03/15/2019.
70253Q AH 2 | PASCO CNTY SD SALES TAX 5.00 10/01/2014........cccoovervrvrevvunrennns .. | 10/01/2014. | Maturity 600,000 600,000 | .......... 644,790 605,405 (5,405) (5,405) 600,000 0 |........30,000 | 10/01/2014.
83756C EP 6 [ SDHSGDEV AUTH E 4.00 11/01/2044.........ccoocoooommmieirermieiimmniiinininnns .| 12/15/2014. | Partial Call @ 100.0.......ccuuueesrerersseressesrerssseeressseresesas | vevessierisnieninins | eoveninnnnns 150,000 | ..ooovveeene 150,000 | ..ooovveeene 160,223 L[N OO (GIUR V27 I (10,128) 150,000 0 5,609 | 11/01/2044.
924190 EL 1 | VT HSG FIN AGY B 4.125 11/01/2042 .. 1 11/01/2014. | Partial Call @ 100.0........ccccoiiiiiiiiiiiiiiiiiiiiiieie: | i | v 300,000 | .......... 300,000 { ........... 718,814 310,627 | .o | ((RIOJ:10) ] [ (11,080) 300,000 0 . 9,281 | 11/01/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special A nts. .........1,636,233 | ........1636,233 | ......... 2119801 | ... 1,659,539 0] (24,979) 0 (24,979) 0f.....1636,233 0 0 0 63,734 XXX
Bonds - Industrial and Miscellaneous
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42.. .| 12/17/2014. | MBS Paydown 96,141 96,141 94,458 94,477 251 251 96,141 09/17/2042.
525ESC  1C 3 | LEHMAN ESCROW 12/23/2010. ..| 04/03/2014. | Escrow Reorganization DitribUtioN................ccccceveveveees | oo | covvesvivics 16,041 0 12/23/2099.
525ESC  1C 3 | LEHMAN ESCROW 12/23/2010. .| 10/02/2014. | Escrow Reorganization Distribution.................cccceceeveveees | coovevcvcvivccivcvivcvcvevans | covvviviiis 11,651 0 12/23/2099.
61755F AA 3 | MSST 2007-1 A1 SEQ FLT 06/25/2037..........ccocmmmmmmmmmmmmmmimemmmnsinsnnnnnnns .. | 12/25/2014.| MBS Paydown 555,377 555,377 | oo 519,277 522,289 e 16,867 | o cooven 16,667 555,377 0 682 | 06/25/2037.
64352V PN 5 [ NCHET 2005-D A2C SEQ FLT 02/25/2036 .. 12/25/2014. ] MBS Paydown........ccooveiiiiiiiiiccinisiscccsscciiens | v | v 153,361 | oo 153,361 | oo 147,227 148,028 2477 2477 153,361 0 304 | 02/25/2036.
3899999. Total - Bonds - Industrial and Miscellaneous. 832571 | .......... 804,878 | ... 760,962 764,794 0].....19395 0]....19,395 0 804,878 (V] I 27692 | ........ 27,692 2,693 XXX
8399997. Total - Bonds - Part 4. . 2,480,544 | ........2452852 | ........2,893,111 2,436,603 0 .....(5,686) 0 (5,686) 0 2,452,852 0 ... 27,692 | .......... 27,692 | ........66,670 XXX
8399998. Total - Bonds - Summary em from Part 5........cccoiiiiieiciiii i i | s 315,000 | .......... 315,000 | .......... 314,911 89 89 315,000 | oo Lo | | 4,386 XXX
8399999. Total - Bonds. 2795544 | ........2767.852 | ........ 3,208,022 2,436,603 0 (5,596) 0 (5,596) 0 2,767,852 0 ... 2769 | .......... 27,692 | ........71,056 XXX
9999999. Total - Bonds, Preferred and Common Stock: ........2,195,544 XXX 3,208,022 2,436,603 0 (5,596) 0 (5,596) 0 2,767,852 0 ... 27,692 | .......... 27,692 | ........71,056 XXX
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Annual Statement for the year 2014 of the T FiUIMpPhe Casualty Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

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 - U.S. Special Revenue and Special Assessment
3130A1 FE 3 | FED HOME LN BANK STEP-UP 04/15/19.........ccccccouivuiicniincvicrrsiccans 04/25/2014 | STIFEL NICOLAUS..........oovovivcrecircrcisscienas 10/15/2014 | Call at 100.0. 15,000 14,986 15,000 15,000 14 14 0 38 3
3133ED KX 9 |FFCB-CALL12/14 2.4508/05/2020. 06/25/2014 | CLARKE (G.X.) & CO 12/08/2014 ] Call at 100.0. 300,000 299,925 300,000 300,000 75 75 0 ..4349 | ... 1,041
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 315,000 314911 315,000 315,000 0 89 0 89 0 0 0 0
8399998. Total - Bond 315,000 314911 315,000 315,000 0 89 0 89 0 0 0 0 4,386
9999999. Total - Bonds, Preferred and Common Stocks 314,911 315,000 315,000 0 89 0 89 0 0 0 0




Annual Statement for the year 2014 ofthe T FiMphe Casualty Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic 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: §..........0.
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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SCHEDULE DA - PART 1

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

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
Exempt Money Market Mutual Funds
31846V 41 9 | FIRST AMER TREAS OBLIG FD INSTL......coccovcrcrrrencnes coeveeenene | | 12/31/2014. | DIRECT. e XXX 7,500 7,500
31846V 80 7 | FIRST AMER TREASURY OBLIG CLY.....ocooveniririncrcns woeveeeneee | | 12/31/2014.| DIRECT. ceeee XK e [ e AT07 478 | ooooveveeevnrevinirininns | eenvnveenennnesennsnneeenes | v [ v | e | e 4,707 478
60934N 10 4 | FEDERATED GOVT OBLIGATION FUND.........cccooveves | cocvecereee | .. | 12/31/2014.| DIRECT. ceeee XXX 617,626 617,626 (G [ I 0.010 MON... 24
97181C 50 6 | WILMINGTON US GOVERNMENT MMF..............ccc...... SD...... | .. | 12/31/2014. | DIRECT. ceeee XXX 15,000 LETOLULVI U R IO 0.010
FEDERATED MONEY MKT OBLIGS TR TRSY
60934N 50 0 | OBLIGS CL #68 SD...... | .. | 12/31/2014. | DIRECT. o XXX 20,000 20,000 | .ovvvvecrcsrneinrennresens | eeerersssisirennenseess | e 0.010 MON... 2
REICH & TANG DAILY INCOME FUND US
TREASURY MONEY MARKET FUND FIDUCIARY
23380W 54 9 | CLASS SHS #154 covee | .| 12/31/2014. | DIRECT. e XXX 2,625 2,625
8899999. Total - Exempt Money Market Mutual Funds 5,370,229 0 0 0 0 ... XXX........... ............5,370,229 6 0 XXX XXX XXX 26
9199999. Total - Short-Term Investment; 5,370,229 0 0 0 (/] [ XXX 5,370,229 6 0 XXX XXX XXX ] e 26 | i)




Annual Statement for the year 2014 ofthe T FiMphe Casualty Company

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

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

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

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

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

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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



Annual Statement for the year 2014 of the Triumphe Casualty Company

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
Fifth Third Cincinatti, OH 44 113,950 | XXX
0199999. Total - Open Depositories XXX XXX 44 0 113950 | XXX
0399999. Total Cash on Deposit XXX XXX 44 0 113,950 | XXX
0599999. Total Cash XXX XXX 44 0 113,950 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.. 64,004 |4. April 33,533 | 7. July 200,052 | 10. October 31,953
2. February. 64,007 (5. May. 33,534 8. August 200,060 [11. NOVEMDET......rvevrss [ i 31,955
3. March 33,531 [6. Jun€....oveiiieeciieies | s 200,043 [9. September. 31,952 | 12. December.......covevvees | oo 113,950

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

XA

NONE




Annual Statement for the year 2014 of the Triumphe Casualty Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of 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.. PLEDGED FOR PROTECTION OF POLICYHOLDERS 107,388 115,945
4. Arkansa:
5. California... .| PLEDGED FOR PROTECTION OF POLICYHOLDERS. 793,916 852,433
6. Colorado.......cccccccevrmmmnririmnnininnnn (6{0] -
7. COMNECHCUL......vvvvevreererrrreriereenend (0l ISR
8. Del DE]|.....O.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 122,388 130,945
9. District of Columbia.............c.cc...... (D03 IR
RO = T TN FL].....B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 216,343 229,300
11, GeOIGi@..veveeereerrrerveeririrsesninnd (C7.Y [I—
12.  Hawaii Hi s
13, 1dah0. e ID{.....B.....| PLEDGED FOR PROTECTION OF POLICYHOLDERS, 250,189 251,016
14, lllinois 1L
15.  Indiana.. INT.
16.  lowa..
17, KanSas.........oocvevmnccrevveviorenend (1G] -
18, Kentucky.....ccoomveveerermrerrieerririnenens [0 —
19.  Louisiana............ccccvuememrerrvevenernd LA s
20, Maine......oovecrreeeiianns ME
21, Maryland.......co.cooovverinenrrenrins MD | ..coourreee
22.  Massachusetts..........cccooocurrrreveunnns MA] oo
23, Michigan.....c..cooevveriverivsriienii M e
24, Minnesota..........cocemmcrnirriiinnnns LI\ [—
25.  Mississippi
26.
27.
28.
29. .| PLEDGED FOR PROTECTION OF POLICYHOLDERS. 326,678 341,369
30.  New Hampshire........ccccocoerrrernnnncd NH | ooree
31, NeW JErsey. e NI s
32, New MeXiCO.....oouvvvvvvvviiisirnnnraiesd NM| o
33, New York.....cicnncnnniniiind NY [
34.  North Carolina..........wrererennnd NC|.....B.....| PLEDGED FOR PROTECTION OF POLICYHOLDERS 347,118 348,366
35.  North Dakota.........c...cccvvivcvmnencnn ND| .o
36.  Ohio...... .| PLEDGED FOR BENEFIT OF ALL POLICYHOLDERS 2,713,149 2,864,486
37.  Oklahoma.
38.  Oregon.. PLEDGED FOR PROTECTION OF POLICYHOLDERS 440,291 475,375
39.  Pennsylvania
40.  Rhode Island..............ccccoeumumrrrurencs RI v
41.  South Carolina............cccccuuerervverens SC
42.  South Dakota.............cccccummerrerrerens SD
43.  Tennessee..........rireiiiiunnns TN
L S 17 TX].....B.....| PLEDGED FOR PROTECTION OF POLICYHOLDERS 64,433 69,567
45, Utah.cscccccccnn) ut
46, Vermont....vvviiissnnnniniiinnnns VT
A7, VIGINIA. oo VA[....0.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 601,467 617,700
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 2,713,149 2,864,486 3,270,212 3,432,015
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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	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. D-Sn. 1
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. D-Sn. 2
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DL-Pt. 1
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DL-Pt. 2
	E26 - Sch. E-Pt. 1
	E27 - Sch. E-Pt. 2
	E28 - Sch. E-Pt. 3
	INDEX - Index

