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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Summa Insurance Company, Inc.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

© N o

©

1.
12.

Bonds:
1.1
1.2

U.S. treasury securities
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies
1.22  Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding
mortgage-backed securities)
Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations
1.43  Revenue and assessment obligations
1.44  Industrial development and similar obligations
Mortgage-backed securities (includes residential and commercial
MBS):
1.51

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA

1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies shown in Line 1.521

1523 Allother ...

Other debt and other fixed income securities (excluding short term):

1.52

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 Investmentsinmutual funds ...
3.2 Preferred stocks:
321 Affiliated ...
322 Unaffiliated .................coo
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
342 Unaffiliated ...
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52 Unaffiliated ...................
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............ccoooiiiiiii
46  Mezzaninerealestateloans ......................cco
Real estate investments:
5.1 Property occupied by company .................
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ..........................
5.3 Property held for sale (including $
satisfaction of debt) ..................
Contract 10aNS ...
DerivatiVes ..o
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested @ssets ...............coooiiiiiii
TOTAL Invested @SSetS ........iueiiiiiiei e

44,266,238

Gross
Investment Holdings
1 2
Amount Percentage

..... 44,266,238 |.......... 86.871
....... 1,542,495 |............3.027
....... 5,147,320 (.......... 10.101
..... 50,956,053 |......... 100.000

5 6

Total

(Col. 3+4)

Amount Percentage
..... 44,266,238 | .......... 86.871
....... 1,542,495(............3.027
..... XXX o] XXX
....... 5,147,320 .......... 10.101
..... 50,956,053 |......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Summa Insurance Company, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted

6.1 TOTALS, Part1, Column15 ................... N O N E ..................................

6.2 TOTALS,Part3,Column13 ...~ =
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines O minus 10) ...........................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ «m @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/reg I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Summa Insurance Company, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS,Part3,Column9...................o7 o |
6.  TOTAL gain (loss) ondisposals, Part3,Coumn 19 M N 4 X R B _ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
8. Deduct amortization of premium and depreciation ... ... ............| |
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) .................oooooo |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 47,175,877
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...
3. Accrual of Discount ... 40,560
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

4.2 Part2,Section 1, Column 15 ... .

4.3  Part2, Section 2, Column 13 ...

4.4 Partd, Column 11 o
5. TOTAL gain (loss) on disposals, Part4, Column 19 ...
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 1,330,000
7. Deduct amortization of premium ... 77,704
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2. Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 45,808,733
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 45,808,733
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Summa Insurance Company, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 45,808,733 ]......... 45,801,465 ......... 45,794,756 | ......... 45,800,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... | 45,808,733 |......... 45,801,465(......... 45,794,756 |......... 45,800,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | |
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | |
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ..o e e e
8. United States ... [ [ [
Industrial and Miscellaneous and 9. Canada ... | | L
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
1. TOTALS ... i [ L L
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 45,808,733 ]......... 45,801,465 ......... 45,794,756 |......... 45,800,000
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .............oooo oo [
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23. TOTALS ..o i L
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[......coooveviiioiins | [
26.  TOTALStocks ...............o. oo [ [
27.  TOTAL Bonds and Stocks ... |......... 45,808,733]......... 45,801,465]......... 45,794,756




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Summa Insurance Company, Inc.

GoIs

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

34 NAICT

47 TOTALS ...

U.S. Special Revenue & Special Assessment Obligations etc.,

Non-Guaranteed
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90IS

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

Industrial and Miscellaneous (unaffiliated)

6.1
6.2
6.3
6.4
6.5
6.6
6.7

Hybrid Securities

71
72
73
74
75
7.6
7.7

NAICT

8.1
8.2
8.3
8.4
8.5
8.6
8.7




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Summa Insurance Company, Inc.

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations
1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.7 Prior Year Prior Year Traded Placed (a)
9. Total Bonds Current Year
9.1 NAICT Lo (d)........ 2,042,023 ]......... 41,410,313 ........... 2497212 o 45949548 .............. 100.00....... XXX o] XXX 45949548 | ...,
9.2 NAIC2 ..o (d)r | e e L L XXX oo, XXX [
9.3 NAICS .o (d)r | e e L L XXX oo, XXX [
94 NAICA .. (d) e e e [ e XXX o] XXX o [
9.5 NAICS ..o (d) e e e [ (©) e | XXX o] XXX o [
9.6 NAICE ..o (d)eii i i L (€)oo L | XXX [, XXX oo i
9.7 TOTALS oo 2,042,023 ]......... 41,410,313 |........... 2497212 ®)...... 45949548 .............. 100.00....... XXX oo, XXX oo 45949548 | ...............oi
9.8 Line9.7asa%of Column 6 ....................... [ 444 .. 9012 543 e 100.00....... XXX .o ] XXX o] XXX oo [ 100.00 ..o
10. Total Bonds Prior Year
101 NAICT ..o L 1,520,029 (......... 42,114,027 |........... 3731130 | [ XXX o, XXX oo 47,365,186 |.............. 100.00(......... 47,365,186 | .............ooeei
102 NAIC2 ..o L e L e XXX o, XXX | | e [
103 NAIC3 oo e e e e XXX o] XXX o | e e
104 NAICA ..o e e e e XXX o] XXX o | e e
105 NAICS ..o [ L e L e XXX o, XXX ... (6 [ O PP
106  NAICHE ......coooeeiiiiiiiie i L L L i | XXX [, XXX (€)oo L i L
107 TOTALS ..o L 1,520,029 (......... 42,114,027 | ........... 373130 | [ XXX o] XXX ... (®)...... 47,365,186 |.............. 100.00(......... 47,365,186 | .............ooiii
108 Line10.7asa%ofCol.8 ..................ooooo | 321 88.91|................. 788 o XXX o] XXX oo [ 100.00....... XXX oo [ 100.00 ..o
122) 11. Total Publicly Traded Bonds
3 14 NAICT o 2,042,023 ]......... 41,410,313 |........... 2497212 [ 45949548 .............. 100.00(......... 47,365,186 |.............. 100.00(......... 45,949,548 | ....... XXX ...
112 NAIC2 ... L e e e L L e e e XXX ...
113 NAIC3 ..o e e e e L L e e e XXX ...
14 NAICA ... L e i e L L e L e XXX ...
115 NAICS ..o L e e e L L e L e XXX ...
16 NAICG ... e e e e L L e e XXX ...
17 TOTALS ..o L 2,042,023 ]......... 41,410,313 ........... 2497212 o e 45949548 .............. 100.00(......... 47,365,186 |.............. 100.00(......... 45,949,548 | ....... XXX ...
118  Line11.7asa%ofCol.6 ...........ooovvviiiii [ 444 ... 9012 .o 5A3 . e [ 100.00....... XXX, XXX, XXX o[, 100.00....... XXX ...
11.9  Line 11.7 asa % of Line 9.7, Col. 6, Section 9 ... |................. 4441 9012 ). i 543 . i L 100.00]....... XXX o | XXX | XXX o [ 100.00]....... XXX ...
12. Total Privately Placed Bonds
120 NAICT oo e e e e e [ e e XXX |
122 NAIC2 ... L e e e e L L e XXX o |
123 NAIC3 ..o L e e e e L L e XXX o |
124 NAICA ..o e e e e e [ L e XXX o |
125 NAICS ..o e e e e e [ e e XXX |
126 NAIC6E ......oooveiiiiieiie i L i L i e L L L XXX oo i
127 TOTALS ..o L L e e e e [ e e XXX o |
128  Line127asa%of Col.6 ..........ooooviiiino foon [ e e e e XXX o] XXX o] XXX o] XXX o |
129 Line12.7asa % of Line 9.7, Col. 6, Section 9 ... | ......oooooeiivio Lo Lo L L L [ XXX | XXX | XXX | XXX o [
(a) Includes §............... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes §............... 0 current year, §.............. 0 prior year of bonds with Z designations and §............... 0 current year, $............... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*"
means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year, $............... 0 prior year of bonds with 5* designations and §............... 0 current year, $............... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............... 0;NAIC 28§............... 0; NAIC 3§............... 0;NAIC4§.......... 0;NAIC58§.......... 0;NAIC6S........ 0.
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Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

k/Adjusted Carrying Values by Major Type and Subtype of Issues
3 5 6

1 2 4 7
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6
or Through Through Through Over Total asa % of
Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

1. U.S. Governments

14 IsSUET OBIGAtIONS . .. ...
1.2 Residential Mortgage-Backed SeCUrties ............ ..ot
1.3 Commercial Mortgage-Backed Securities . ......
14 Other Loan-Backed and Structured Securities . ..
15 TOTALS L
2. All Other Governments
2.0 1SSUEr OBlGAtioNS . ... ..o
2.2 Residential Mortgage-Backed SECUMHES .. ...........ooiiii
2.3 Commercial Mortgage-Backed SECUMHIES ... . ... .o
24  Other Loan-Backed and Structured Securities ...
25 TOTALS ........cccoiiiiiiiiiiiiiiii,
3. U.S. States, Territories and Possessions, Guaranteed
31 IsSUEr OBlGAtioNS .. ...
3.2 Residential Mortgage-Backed SECUNtIES . ....... ...
3.3  Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ... e e -
35 TOTALS Lo
4, U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 1sSUr OBlIGations . ... ...
4.2  Residential Mortgage-Backed Securities ........
4.3  Commercial Mortgage-Backed Securities ... ..
‘£ 44  Other Loan-Backed and Structured Securities ... R
8 45 TOTALS ..o
5. U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
5.1 Issuer Obligations ............oiiiii i e [ e e
5.2  Residential Mortgage-Backed Securities
53  Commercial Mortgage-Backed Securities e e .
54  Other Loan-Backed and Structured Securities ...............cooviiiiiiiiiiiiiiiiiiiiis e e e e [
55 TOTALS ..o L L L L
6. Industrial and Miscellaneous
6.1 IsSUEr OBlGAtioNS . ... ...
6.2  Residential Mortgage-Backed Securities ........
6.3  Commercial Mortgage-Backed Securities .......
6.4  Other Loan-Backed and Structured Securities ... R
8.5 TOTALS Lo
7. Hybrid Securities
T4 1IsSUEr OBlIGations ... ...
7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities
74  Other Loan-Backed and Structured Securities
TE  TOTALS oo
8. Parent, Subsidiaries and Affiliates
8.1 ISSUEr OBlIGations . ... ...
8.2  Residential Mortgage-Backed Securities ........ e B
8.3 Commercial Mortgage-Backed Securities ............. ..o
84  Other Loan-Backed and Structured Securities

85

O AL S e
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60IS

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

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.5

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

Total Bonds Current Year

.......... 2,042,023

.......... 2,497,212

................ 4.44

90.12

................ 543

10.

.......... 1,520,029

.......... 3,731,130

................ 3.21

88.91

................ 7.88

1.

................ 4.44
................ 4.44

................ 5.43
................ 543

12.

9.1 Issuer Obligations ...
9.2 Residential Mortgage-Backed Securities ......
9.3 Commercial Mortgage-Backed Securities ...
94 Other Loan-Backed and Structured Securities
9.5 TOTALS oo
9.6 Line9.5asa%ofCol.6 .......................
Total Bonds Prior Year

101 Issuer Obligations ..............................
10.2  Residential Mortgage-Backed Securities ......
10.3  Commercial Mortgage-Backed Securities .....
104  Other Loan-Backed and Structured Securities
105  TOTALS ..o
106 Line10.5asa%ofCol.8 ......................
Total Publicly Traded Bonds

1.1 Issuer Obligations ..............................
11.2  Residential Mortgage-Backed Securities ......
11.3  Commercial Mortgage-Backed Securities ...
11.4  Other Loan-Backed and Structured Securities
15  TOTALS ..o
11.6 Line11.5asa%ofCol.6......................
11.7  Line 11.5as a % of Line 9.5, Col. 6, Section 9
Total Privately Placed Bonds

121 Issuer Obligations ..............................
12.2  Residential Mortgage-Backed Securities ... ...
123 Commercial Mortgage-Backed Securities ...
12.4  Other Loan-Backed and Structured Securities
125 TOTALS ...
126  Line125asa%ofCol.6 ......................
12.7  Line 12.5as a % of Line 9.5, Col. 6, Section 9
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0LIS

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear ... 189,309 .............. 189,309 [ ..o [
2. Cost of short-term investments acquired ... | e
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSalS ...........oovoiiiiiii e e | e e
6. Deduct consideration received on disposals ...................cooiii i 48494 (. ............. 48494 (...
7. Deduct amortization of premium ... e L
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[.............. 140815(.............. 1408151 .o e
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ... | 140,815(.............. 140,815 | ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SI11 Schedule DB Part A Verification .................ccciiiiiiiiiiiinns, NONE
SI11 Schedule DB Part B Verification ..................ccoiviiiiiiinns, NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE
SI15 Schedule E - Verification ...............cccoiiiiiiiiiii e NONE

SI11 - SI15
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EO01

E02

E03

E04

EO05

E06

EO7

E08

E09

Schedule A - Part 1 Real Estate Owned ...................ccoiiunnt. NONE
Schedule A - Part 2 Real Estate Acquired .................ccoiiiin... NONE
Schedule A - Part 3 Real Estate Disposed .................coiiiiiinns. NONE
Schedule B Part 1 - Mortgage LoansOwned ............................ NONE
Schedule B Part 2 - Mortgage Loans Acquired . ........................s. NONE
Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE
Schedule BA Part 1 - Long-Term Invested Assets Owned ................. NONE
Schedule BA Part 2 - Long-Term Invested Assets Acquired ................ NONE
Schedule BA Part 3 - Long-Term Invested Assets Disposed ............... NONE

EO01-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 11 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code| N | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized BJ/AC.V. of Interest | Paid Accrued Year Acquired |  Date
U.S. Governments - Issuer Obligations
313370US5 ... a0 P JUUR DU U 1 236,250 | ....... 3.4000 261,250 000 (... ... 242,589 7,188 |03/25/2011| 09/11/2020
313371079 ... FHLB .. e JUUR DU U o] .. 495000 ... 31000 .........529,070 497211 15,625 06/01/2011 12/11/2020
3133XHZK1 ... FHLB .. e JUUR DU U 1. .. 101,303 [ ....... 44000 |.........103,702 ..100177 | .. 4,750 |08/15/2008| 12/16/2016
3133XKQX6 ... FHLB .. e JUUR DU U 1. .. 101,869 [ ....... 4.4000 | ... 105,220 ..100,345 | ... 4,875 08/15/2008| 05/17/2017
3133XMQ87 ... FHLB .. % TR PUTR IR 1., .. 102,385 [ ....... 44000 | ... 107,204 ..100,570 | ... 5,000 |08/15/2008| 11/17/2017
3134A4ZT4 ... FHLMC ... [ [ 1.. 101513 45000 | ... 100,187 ..100,012 | .. 4,750 08/15/2008| 01/19/2016
3137EAAJS ..... FHLMC ... [ [ 1.. ..104,056 | ....... 4.4000 | ... 103,394 ..100,459 | .. 5,125 {08/15/2008| 10/18/2016
3137EAAMT ... FHLMC ... [ [ 1.. 103,108 | ....... 4.4000 104,552 ..100,497 | .. 5,000 {08/15/2008| 02/16/2017
3137EABP3 ..... FHLMC ... R P (P P 1... 101,871 (....... 4.3000 108,594 ..100,543 | .. 4,875 |08/15/2008| 06/13/2018
31359MH89 ..... FNMA ... Y U (PO (P 1... 103,393 | ....... 4.4000 100,932 ..100,002 | .. 5,000 {08/15/2008| 03/15/2016
912828RP7 ..... U.S. TREASURYNOTE ..........coooviiiiiiia oo fonn [oeeiins 1.. 501,913 |....... 1.6000 506,425 501,332 8,750 [09/19/2014| 10/31/2018
912828ST8 ...... U.S. TREASURYNOTE ... e [oee |eeiinnn 1., 499,375 | ....... 2.0000 496,815 513,589 6,250 |05/01/2012| 04/30/2019
912828VK3 ...... U.S. TREASURYNOTE ... oo [oe | e, 1., 2515215 ....... 1.2000 2,509,850 2,510,388 .. 34,375 10/24/2014| 06/30/2018
912828WD8 ... U.S. TREASURYNOTE ... e [oe | e 1., 2,500,781 | ....... 1.2000 2,496,475 2,500,554 .. 31,250 [10/24/2014| 10/31/2018
912828WD8 ... U.S. TREASURYNOTE ... e [oe | e 1., 2499219 ....... 1.3000 2,496,475 2,499,443 .. 31,250 [10/29/2014 10/31/2018
912828C65 ...... U.S. TREASURYNOTE ... e [oe |eeeinnn 1., 2,524,552 | ....... 1.4000 2,515,625 2,518,117 .. 40,625 [10/24/2014| 03/31/2019
912828D80 ...... U.S. TREASURYNOTE ... oo [oe | oo 1., 495,000 | ....... 1.8000 501,425 496,249 ... 8,125(09/19/2014| 08/31/2019
912828D98 ...... U.S. TREASURYNOTE ... e [oe | e 1., 2,512,011 | ....... 0.8000 2,498,525 2,507,152 .. 25,000 [10/29/2014| 09/15/2017
912828F39 ...... U.S. TREASURYNOTE ..........ccoooviiiiiia oo fovn oot 1.. 2532217 (....... 1.5000 2,516,900 2,524,684 .. 43,750 (10/24/2014| 09/30/2019
912828F39 ...... U.S. TREASURYNOTE ..........ccoooviiiiiii oo fovn oo 1.. 2,508,548 [ ....... 1.7000 2,516,900 2,506,587 .. 43,750 (11/04/2014| 09/30/2019
912828RR3 ..... U.S. TREASURYNOTE ..........ccoooviiiiiii oo fovn oo 1.. 1,002,188 | ....... 2.0000 1,002,930 1,001,371 .. 20,000 [02/21/2012| 11/15/2021
m 912828SF8 ...... U.S. TREASURYNOTE ..........ccoooiiiiiiia o fovn [oeeiins 1.. 500,000 |....... 2.0000 500,900 500,000 .. 10,000 (02/21/2012| 02/15/2022
8 912828SM3 ... U.S. TREASURYNOTE ..........ccoooviiiiiii oo fovn oo 1.. 2515681 (....... 0.7000 2,503,900 2,508,077 . 25,000 10/24/2014| 03/31/2017
912828SS0 ....... U.S. TREASURYNOTE ..........coooviiiiiiia oo fovn [oeeiins 1.. 499,922 | ....... 0.9000 499,785 . 499,971 4,375 [10/03/2013| 04/30/2017
912828880 ...... U.S. TREASURYNOTE ... oo [oe | e, 1., 499,688 | ....... 0.9000 499,785 499,860 4,375 04/29/2014| 04/30/2017
912828TB6 ...... U.S. TREASURYNOTE ... e [oe | e 1., 496,406 | ....... 0.9000 498,440 498,539 3,750 |10/03/2013| 06/30/2017
912828TG5 ... U.S. TREASURYNOTE ... oo [oe |eeninnn 1., 2483594 | ....... 0.7000 2,481,050 2,490,566 .. 12,500 [10/24/2014| 07/31/2017
912828TJ9 ...... U.S. TREASURYNOTE ... oo [oe | e, 1., 993,906 | ....... 1.7000 974,020 995,841 .. 16,250 [08/15/2012| 08/15/2022
912828TV2 ......| US. TREASURYNOTE .......cooevvvnveenean e |oon [oenen, 1., 2470410 ....... 1.5000 2,470,500 2,477,128 .. 31,250 [10/29/2014 10/31/2019
912828TWO U.S. TREASURYNOTE ... e [ |, 1., 2,492,188 | ....... 0.9000 2,486,725 2,495,237 . 18,750 [10/24/2014| 10/31/2017
912828UA6 ... .. U.S. TREASURYNOTE ..........ccoooviiiiiii oo fovn oo 1.. 493359 | ....... 1.0000 495,860 496,787 3,125 [11/29/2013| 11/30/2017
912828UB4 ... .. U.S. TREASURYNOTE ..........ccoooviiiiiii oo fovn oo 1.. 246,539 | ....... 1.2000 244,345 247,959 2,500 {03/07/2013| 11/30/2019
912828UB4 ... .. U.S. TREASURYNOTE ..........ccoooviiiiiii oo fovn oo 1.. 490,951 | ....... 1.3000 488,690 494,720 5,000 {02/04/2013| 11/30/2019
912828US7 ..... U.S. TREASURYNOTE ..........ccoooviiiiiii oo fovn oo 1.. 499375 | ....... 0.4000 .500,115 499,933 1,875 |10/03/2013| 03/15/2016
912828UU2 ..... U.S. TREASURYNOTE ..........ccoooviiiiiii oo fovn oo 1.. 2476367 [ ....... 1.0000 2,477,625 2,484,428 .. 18,750 (10/24/2014| 03/31/2018
912828UZ1 ...... U.S. TREASURYNOTE ..........coooviiiiiiia oo fonn [oeeiins 1.. 485156 | ....... 1.4000 493,575 491,281 .. 3,125 (04/29/2014| 04/30/2018
912828VE7 ...... U.S. TREASURYNOTE ... e [oe | e 1., 2,491,016 | ....... 1.1000 2,487,200 2,493,907 25,000 [10/29/2014| 05/31/2018
912828VG2 ..... U.S. TREASURYNOTE ... e [oe | e 1., 499,844 | ....... 0.5000 499,960 499,977 2,500 |10/03/2013| 06/15/2016
912828VR8 ..... U.S. TREASURYNOTE ... oo [oe | e, 1., 502422 ....... 0.4000 499,885 500,557 3,12511/29/2013| 08/15/2016
912828VZ0 ...... U.S. TREASURYNOTE ... e [oe | e 1., 496,250 | ....... 2.1000 505,430 497,005 | .. . 10,000 |09/19/2014| 09/30/2020
912828WS5 ... U.S. TREASURYNOTE ..o e [ | 1 2,519,915 ....... 1.4000 2,511,225 2514999 | . 40,625 |10/24/2014| 06/30/2019
0199999 Subtotal - U.S. Governments - Issuer Obligations ..................cooviiiiiiiiiiiiiiineneiias[vinas 45794756 | ... XXX ... |...... 45801465 | ...... 45,800,000 | ...... 45808733 | ... [ (36,424) | ... | LOXXX L XXX XXX ] 113478 ....... 597,188 |. XXX |[.. XXX.
0599999 Subtotal - U.S. GOVEIMMENLS .. .. ... ...ttt ettt et et a ettt e 45794756 ... XXX ... [...... 45,801,465 [ ...... 45,800,000 | ...... 45808733 ... [ (36,424) ... [ XXX [ XXX XXX 113478 ....... 597,188 . XXX |[.. XXX.
7799999 Subtotals - ISSUEr OBIIGAtIONS .. ... .. ...ttt | 45794756 | ... XXX ... [...... 45,801,465 ...... 45,800,000 | ...... 45808733 | ... [l (36,424) [ ..o [ XXX [ XXX XXX 113478 ....... 597,188 . XXX [.. XXX.
8399999 Grand Total = BONGS . . ... ...\ttt et e et 45794756 | ... XXX ... [...... 45,801,465 [ ...... 45,800,000 | ...... 45808733 | ... [ (36,424) [ ..o [ XXX [ XXX XXX 113478 ....... 597,188 . XXX [.. XXX.
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E11 Schedule D - Part 2 Sn 1 Prfrd Stocks Owned

E12 Schedule D - Part 2 Sn 2 Common StocksOwned ................ccovvtnt.

E13 Schedule D - Part 3 LT Bonds/Stock Acquired

E11-E13
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vi3

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

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated

i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion) | Recognized |(Cols. 11+12-13)] B.JA.C.V. Date on Disposal | onDisposal | onDisposal | During Year Date
Bonds - U.S. Governments
3134A4UX0 [FHLMC ... ... |01/15/2015 MATURED .............. XXX 100,000 ...... 100,000 ...... 101,185 ...... 100,019 oo | (A9 [ A9 [ 100,000 01/15/2015
912828SU5 | U.S. TREASURY NOTE ... ... |05/15/2015] MATURED .... XXX 250,000 ...... 250,000 ...... 2499411 ...... 249991 ..o [ 9 [ 9 250,000 ... 05/15/2015
912828SU5 | U.S. TREASURY NOTE ... ... |05/15/2015] MATURED .... XXX 500,000 ...... 500,000 ...... 499,844 ...... 499974 o 28 2B 500,000 ... 05/15/2015
3134A4VC5 [FHLMC ................... . ... |... |07117/2015| MATURED .... e XXX 200,000 ...... 200,000 ...... 200,778 ...... 200,763 | ..o e (TB3) | [ (TB3) e [ 200,000 ... 07/17/2015
31359MZCO [ FNMA ... ... |10/152015| MATURED .............. XXX 280,000...... 280,000]...... 279,746 ...... 279973 ... e 2T 2T 280,000 10/15/2015
0599999 Subtotal - Bonds - U.S. GOVEIMMENES ...........uitti e ... 1,330,000]..... 1,330,000 |..... 1,331,494 |..... 1,330,720 ... | (T20) [ (720) | ........... |..... 1,330,000 . XXX
8399997 Subtotal - BONAS - Part 4 ... ... .o . 1,330,000 ..... 1,330,000 |..... 1,331,494 | ..... 1,330,720 ... | (T20) o (720) | ........... |..... 1,330,000 . XXX
8399998 Summary Item from Part 5for Bonds ............ ... L . XXX
8399999 Subtotal - BONAS . ...... ... 1,330,000 L 1,330,000 |..... 1,331,494 |.....1,330,720 | ............. [ ..o (20) | (T20) | . XXX
8999998 Summary Item from Part 5 for Preferred Stocks Lo XXX . XXX,
9799998 Summary Item from Part 5 for Common Stocks ... Lo XXX . XXX
9899999 Subtotal - Preferred and Common Stocks . ... L XXX .. .. . XXX
9999999 TOAIS .. .. ...t . 1,330000]... XXX... |..... 1,331,494 |.....1330,720 | .........ooo [ (T20) | o e (T20) | 1,330,000 . XXX
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E15 Schedule D - Part 5 LT Bonds/Stocks Acquired/Disp .....................

E16 Schedule D-Part 6 SN ......cciviiiiiiii it ettt s i e nenernenes

E16 Schedule D-Part 6 SN 2 ..ottt ittt a s et rnenes

E15-E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVEST
6 7 8

MENTS Owned December 31 of Current Year
14

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - U.S. Governments - Issuer Obligations
FEDERATED GOVERNMENT OBLIGATIONS FD ....... ... | 12/31/2015 | FIRSTMERIT ................... 01/01/2016] ...... 140,815 ..o [ e e L 140,815 ...... 140815 .............. ... 0100]...... 0.100 | .. MON .
0199999 Subtotal - Bonds - U.S. Governments - Issuer Obligations .........................c o 140815 ... o 140,815 ...... 140815 .............. XXX XXX XXX
0599999 Subtotal - Bonds - U.S. GOVEMMENLS ... ...t e 140,815 ..o | 140,815 ...... 140,815 XXX [ XXX L] XXX
7799999 Subtotal - Issuer Obligations ......... o 140815 ... o 140,815 ...... 140,815 ... XXX XXX XXX
8399999 Total Bonds ............................. e 140,815 ..o | 140,815 ...... 140,815 ... XXX [ XXX L] XXX
8699999 Total - Parent, Subsidiaries and Affiliates ........................oc o L e [ XXX XXX XXX L] XXX
9199999 Total Short-Term INVESIMENES ... ...\ e 140,815 ..o | XXX 140,815 ...... 140,815 | .............. XXX XXX XXX 104|..............

L3
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. ... NONE

E20 Schedule DB - Part B Sn 1 Futures ContractsOpen ...................... NONE

E21 Schedule DB - Part B Sn 2 Futures Contracts Terminated ................. NONE

E22 Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity ......... NONE
E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity ......... NONE
E24 Schedule DL - Part 1 - Securities Lending Collateral Assets ................ NONE
E25 Schedule DL - Part 2 - Securities Lending Collateral Assets ................ NONE

E18 - E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
FirstMeritBank ......................co Akron, Ohio ... e e e .. 4,938,202 [X X X
First Merit Bank Money Market .................... Akron, Ohio ... 0.150......... 1,954 (... 68,303 [X X X
First Merit Bank - Middlebury ...................... Akron, Ohio ... e L L XXX
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
INStructions) - 0peN dePOSItONIES . ... . ... .o XXX e X X X]
0199999 Totals - Open DEPOSILONIES ........... ... XXX 1954 |............... 5,006,505 [X X X
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ... XXX X X X
0399999 Total Cash ON DEPOSIt ........ ... ... XXX 1954 |............... 5,006,505 [X X X
0499999 Cash in Company's Office ............ ... XXX XXX... XXX oo X X X]
0599999 TOtal CASN ...t XXX 1,954 ... .. 5,006,505 [X X X|

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... 7,472,623 4. April ... 11,962,061 (7. July ............... |....
2.February ..........|........... 6,731,633 [5.May ............... | 11,220,475 8. August ............|....
3.March .............[.......... 16,419,661 (6. June ..............|[.......... 12,106,308 | 9. September ........|....

...... 11,336,670
...... 13,016,408
AAAAAAA 9,324,723

10. October ..........|....
11. November .......|....
12. December .......|....

9,975,811
7,777,645
5,006,505

E26
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E27 Schedule E-Part2-CashEquivalents .................ccovviiinninnn.

E28 Schedule E - Part 3 Special Deposits ............ccovviiiiiiiiinnn..

E27 - E28
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