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Annual Statementfor the year 2015 of the VICTORIA SPECIALTY INSURANCE COM PANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross
Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2

Amount

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3+4)
Amount

Percentage

Bonds:

1.1 U.S. {reasury SECUNHIES........c.uvverviereeririerieriserieniesieseessensesseessesseeeees
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):

1.21 Issued by U.S. government 8genCies............ceueereerererineenereeennnenne
1.22 Issued by U.S. government sponsored agencies.............ccc.rveeervennnne
Non-U.S. government (including Canada, excluding mortgage-

DACKEA SECUMLIES)......eucerceeririeeieireie i
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:

13

14

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.............ccovvieeinnnisienninnens
1.44 Industrial development and similar obligations.............ccccocveurrirneeneenee
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMA and FHLMC
1513 AlLOtNET ..ot nees
1.52 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-based securities issued or guaranteed
by agencies shown in Line 1.521.........c.coooovnivninincnineine
1.523 AllOtNET ...
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMIES. .........cvvurerirrii e
Equity interests:
3.1 Investments in mutual funds
32

1.5

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 AGHCUIRUTAL ...t
4.3 Single family residential properties.............oceerevreeernrneeneieineineieeseineines
4.4 Multifamily residential properties....
4.5 ComMENCIAl [0BNS........ccoivrreriiieeieeerineisee et
46
Real estate investments:

3.3

34

35

Mezzanine real estate [0ans............cccccveviviveiciieie e

5.1 Property occupied by COMPANY...........ocreienrereireineneeneieessseseeeesessseeseeaees
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)..........ccccoevininiirninincnciinis
Property held for sale (including $......... 0 property acquired in

satisfaction of debt)
Contract loans
DEIVALIVES.......oooveniiiiiiii e

53

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

. Cash, cash equivalents and short-term investments.............cccccveveviiereriennnn.
. Other invested assets
. TOtal INVESIEA SSELS.......cveviciciiiiccse et

............ 2,955,792

................ 2,955,792

0.0
0.0

0.0

0.0

0.0
0.0

................ 2,955,792

........... 0.0
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Annual Statementfor the year 2015 of the VICTORIA SPECIALTY INSURANCE COM PANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YBAI........c.iuiviiieiriirieieisiese ettt s s e E bbbt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........cueureermrerirerierieeres e

2.2 Additional investment made after acquisition (Part 2, ColUMN 9)........cucueieiiiieeeee s

3. Current year change in encumbrances:

3.1 Totals, Part 1, COUMN 3.ttt bbb bbbt s st
3.2 Totals, Part 3, COIUMN ...ttt ettt bttt st e st ettt e bt ss bt s et et s enae s s e et s nanes
4. Total gain (I0ss) on diSposals, Part 3, COIUMN 18............cuiiiiiiieiieiieii et ss bbb bbb

5. Deduct amounts received on disposals, Part 3, Column 15............cccoocveee... I B 0 N N T
6. Total foreign exchange change in book/adjusted carrying value:

6.1  Totals, Part 1, Column 15
6.2 Totals, Part 3, Column 13

7. Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, Column 12...
7.2 Totals, Part 3, COIUMN 10.........iiiiiiiir s

8. Deduct current year's depreciation:
8.1  Totals, Part 1, Column 11...
8.2  Totals, Part 3, ColUMN O........covuirieieese et

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

10. Deduct total nonadmitted amounts.............ccc.erurrierrienrienrieees
11. Statement value at end of current period (Line 9 MINUS LINE 10).........ccriiiiiiiiiiierieriesieee ettt
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PrIOF YEAI..........c.euiiriuriicieiiiirieeeisi sttt
2. Cost of acquired:

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

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

3.1 Totals, Part 1, COIUMN 12, ...ttt bbbt bbb bbb et s it

3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt bbbt st et e
4. ACCTUAN OF QISCOUNT......ooveeieeieeiei ettt bbb
5. Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COMUMN 9.ttt ettt ettt ettt ettt ettt et ettt et et et et et et et et et et et et et et enenenenenenenenenennan

5.2 Totals, Part 3, Column 8.........cccccovrvnrinrinrnrnrcreninneneneenneceee R R IR R
6. Total gain (loss) on disposals, Part 3, Column 18...........c.cccccvmmmiinriiinriinnnenns NNE ........................................................................
7. Deduct amounts received on disposals, Part 3, COIUMN 15. ..ottt bbbttt
8.  Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........ccuiuiiiriir e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13.......oii bbb

9.2 Totals, Part 3, COIUMN 13......cooiceiecicsee ettt sttt bbb ettt s bt n s st anaen
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.ttt st sttt e st b bt

10.2 Totals, Part 3, COIUMN 10.......c.oiiiieieieteie ettt ettt bbb bbb sa bbbt
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10)........cccerrumrimrimiinrinrinrinrnesreneeeeienes

12.  Total valuation allowance

13, SUDIOLAI (LINE 11 PIUS LINE 12)....euieieeeeereireeaeeeeees et sssesse e es s e ss e s8££ 42828428142 E b £ E RS bbb bbbt

14, Deduct total NONAAMILEEA GMOUNLS..........cvuiviiiiieiciscieieic ettt bbb st bbb s s st s s Rt s st en

15. Statement value at end of current period (LINE 13 MINUS LINE 14)........c.viiiiiiiiieiieeest ettt
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Annual Statementfor the year 2015 of the VICTORIA SPECIALTY INSURANCE COM PANY
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEr 31 OF PHIOr YBAT.........cciuuirrieiieireiieiiseises sttt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cvvviiiiriiicreee e

2.2 Additional investment made after acquisition (Part 2, ColUMN 9)........ccuvieiiieiiee s

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........cuieiieieeeieeeicictete ettt sttt bt b

3.2 Totals, Part 3, COIUMN 12.......c.ouieiiiiecieice ettt sttt et

ACCTUAL OF QISCOUNL. ...ttt sttt s bbb s st s bbb et b st b s bbb bbb e bbb

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.........cooeiiiieieieeis e B ‘ IRE R
5.2 Totals, Part 3, Column 9......c.ccoveieiiricieisreeseee e o) - B e

Total gain (10ss) on disposals, Part 3, COIUMN 19..........ciiiiiii bbb
Deduct amounts received on disposals, Part 3, COIUMN 16..........c.eirrrinieeeeeisisssee ettt s bbbttt

Deduct amortization of premium and AEPrECIALION. ..........cevuriiirireeeie et nnen

Total foreign exchange change in book/adjusted carrying value:
9.1 TOtalS, Part 1, COIUMN A7 ..ottt

9.2 Totals, Part 3, COIUMN 1.ttt ettt s sttt a et bt s bt

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COUMN 15, ...ttt sttt sttt a ettt s st st s s e st ss et st ns st es s snaesansntesansnens

10.2 Totals, Part 3, COUMN 11 ... ..ottt ettt sttt a bttt et s et ss et et n st es s st s ansetesansnan

Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5+6-7-8+9-10).......c.couuriuriueeiireireieiineneie ettt eens
Deduct total NONAAMIEA BMOUNIS.............cvuuiiuiiiiciieiie ittt

Statement value at end of current period (LiNe 11 MINUS LINE 12).......c.cuurieiuiiririiniireieeieeise et ss s bbbttt enies

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI..........vuuiiiiiirerireiirei ettt
Cost of bonds and stocks acquired, Part 3, COIUMN 7.............o ettt bbbttt

ACCIUAL OF QISCOUNL.......coovee ettt bbbttt st s s bbb bbb st s bbb st s bbbt s bbbt s s

Unrealized valuation increase (decrease):
A1 Pt 1, COIUMN 12, ..o

2,959,906

415

4.2 Part2, SECHON 1, COIUMN 15, ...ttt st n st

4.3 Part 2, SECHON 2, COIUMN 3. ...ttt n st

A4 Part 4, COIUMN ..ottt s b £ttt b et n s s

4,230

Total gain (I0ss) on disposals, Part 4, COIUMN 19.........uiuiirriiieieets et bbb
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.........c.cocviuririninrsininssessssessssssss st ssssssssssessesssssssssessessens

Deduct amOrtiZation OF PIEIMIUM. ..o st sttt £ e n s n s

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15......oiiieiecte ettt st bbb ettt a bbbt bbbt

8,759

8.2 Part2, SECHON 1, COIUMN 19.......iicriiceeecees ettt sttt a bttt a et e s st et s st et es s e et s e st enantesansnans

8.3 Part 2, SECHON 2, COIUMN 1B.........oeceececeeeeeee ettt ettt sttt es st e s e e tnssns et ensssseesnsnsanantesansnens

8.4 Part 4, COIUMN 15, ...ttt bbb bbbttt b e

Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN T4 ...

9.2 Part 2, SECHON 1, COIUMN 17 ..ottt bbbttt bbb n bbb

9.3 Part 2, SECHON 2, COIUMN 4. ...ttt bbb nt et

9.4 Part 4, COIUMN 3.ttt bRt s s

0

Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccovuumirmirieiniiieesesssisssss s
Deduct total NONAAMILIEA BMOUNTS. ..ottt

Statement value at end of current period (LiNe 10 MINUS LINE 11).......cueverrieriririnsseississiessesssssessessss s essesssssssssessssssssssssessessssssessessssssessessssssesses

Si03

2,955,792

2,955,792




Annual Statementfor the year 2015 of the VICTORIA SPECIALTY INSURANCE COM PANY

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........ccccovvvvrcees | corrrrererrnnereinnns 2,955,792 | oo 2,932,701 | oo 2,919,997 | oo 2,865,000
Governments (Including all obligations 2. CANAGA. ...t | | et | ettt | sttt
guaranteed by governments) 3. Other COUNHES.......cvuerecres | orreniisniinissiisiissesssnsess | seessesssessessssessesssssssesssessnee | oneessesssesssesssesssesssesssessnnes | sessesssssssssessesssenssesssssssns
4, TotalS.....oivieerniencnies | e 2,955,792 | ..ccovovrviriininnn. 2,932,701 | oo 2,919,997 | ..o 2,865,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOMAIS....eceeeeeeeiecircieiieiieies | rerierineineiecississiersninsenenes | rnteeensssiseessnienessenenensenens | oenieneneeensensssesssenseneesenenes | coesteneesi sttt ens st eessenes
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOMAIS. ... | rerinnissisneiississrensnissenenes | reriersssssssse s ssesenenssnens | oenissinesens s sssss st enes | bttt nes
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals.........
Industrial and Miscellaneous and Hybrid 8. United States.
Securities (Unaffiliated) 9. Carnada..........
10. Other Countries.
11. Totals.....
Parent, Subsidiaries and Affiliates 12, TOHAIS..covericriiritriniriininnns | cererienienisieniensenisnsenns | eerisessenesens s s sensseniss | crtenssenssensensensenssenssessinns | desssesssesss s sentenes
13. Total Bonds.. ...2,955,792 22,919,997 | i 2,865,000
PREFERRED STOCKS 14. United States.
Industrial and Miscellaneous (Unaffiliated) 15. Canada..........
16. Other Countries.
17. Totals.....
Parent, Subsidiaries and Affiliates 18. Totals.....ccooovivnirenens
19. Total Preferred Stocks....

COMMON STOCKS

Industrial and Miscellaneous (Unaffiliated)

. United States.

Parent, Subsidiaries and Affiliates

. Total Stocks.....

. Total Bonds and Stocks...

...................... 2,955,792

...... 2,919,997
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Annual Statement for the year 2015 of the V|CTOR|A SPEC'ALTY INSURANCE COM PANY

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

1

2

3

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

U.S. Governments

4.1
42

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

NAIC 1..
NAIC 2..

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2015 of the VlCTORlA SPEC'ALTY |NSURANCE COM PANY

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

........................... 0.0 [ oo [ rvvnriseissisnienen 00 | e | o

........................... 0.0 [ v 000 | e | s

........................... 0.0 [ v o000 | e | s

........................... 0.0 [ oo [ ervrrnseissiinnienieend 00 | | e

........................... 0.0 [ o000 | e | s

........................... 0.0 [ L0 | i | s

........................... 0.0 | coornncnrinninninnend0 [ viiiiiiiniinnnn00 | o0 |0

........................... 0.0 [ oo [rrvnrisrissisnieeinen 00 | | o

........................... 0.0 [ o |00 | i | s

........................... 0.0 [ e [ 000 | | s

........................... 0.0 [ orvrirerrnrnnrnnnrnnins o000 | e | s

........................... 0.0 [ v v 000 | | s

........................... 0.0 [ eoorereereerenrcsnieniiens L0 | i | s

........................... 0.0 |0 0.0 |0 |0

. Parent, Subsidiaries and Affiliates

8.1 NAIC Tttt nstns | sessesssess ettt ssanses | sessessses s st esssnsts | sessessestessess st entienes | sesssestiessi st st enssenstenss | enssenssenssenss st st nstens | sessessess st et nseas (01 N 0.0 [ i [ i 0.0 [ | e
8.2 INAIC 2.ttt sntes | setseet st ettt tan | eetseees et sb st eesb st | eesbestes b sttt enbienes | eesbiestiesb st bbb entteens | eebteestenst st s st et nes | sebsesbes bbb (01 O 0.0 [ s [ e 0.0 [ i |
........................... 0.0 [ ooverieerverrerrsrienens [ rrvrrisrissisnienien 00 | | e

........................... 0.0 [ oo o000 | | s

........................... 0.0 [ e o000 | | s

........................... 0.0 [ oo o000 | | e

........................... 0.0 |0 [ iviiiiiiiiniinn0.0 |0 | 0
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Annual Statement for the year 2015 of the V|CTOR|A SPEC'ALTY INSURANCE COM PANY

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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a
or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7

NAIC Designation

Total from Column
6 Prior Year

9
% from Col

.7

Prior Year

10
Total
Publicly Traded

11
Total

Privately Placed (a)

Total Bonds Current Year

Line 9.7asa % Of COL 6........coevreverererereccceeceecc

Total Bonds Prior Year
NAIC 1..
NAIC 2..

113,935

10.8 Line 10.7as@ % 0f Col. 8......ccovvvnrnrinrncncincinnnnnnsrinnnennninne. | revnnnssnsnnennnneneenen0000 | i 98.2 | i3 8 | i 0.0 | oo 0.0 [ D 0,%, ST [T 2,9, ST [ 100.0 |.oovorrennee. ). O 100.0 | oo 0.0
11. Total Publicly Traded Bonds
111 INAIC Tttt ssssssssentns | sressssssessssessssssssessannns | sessessssensenns 2,955,792 | ooooeeeieereiieiene | ettt ninenns | seeeesess sttt ennens | sreseeeesenes 2,955,792 | oo 100.0 | v 2,959,905 | ..o 100.0 | oo 2,955,792 | ...cooveenee. ) 0.9 G
NAIC 2..

Line 11.7as@ % Of COL B......ccevrerereieiecrceesese s
Line 11.7 as a % of Line 9.7, Col. 6, Section 9..........c..cccuevnee..

Total Privately Placed Bonds
NAIC 1ottt

Totals...

Line 12.7as@ % 0f COL. B......c.ovvvrririnrirecciccieeeces

Line 12.7 as a % of Line 9.7, Col. 6, Section 9..........cccccceuvvrunnn.

Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes §.......... 0 current year, §......... 0 prior year of bonds with Z designations and §.......... 0 current year, §......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, $.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2§..... 0; NAC3S.... 0; NAIC4S.... 0; NACS5S.......... 0; NAICG6S......... 0.
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Annual Statement for the year 2015 of the V|CTOR|A SPEC'ALTY INSURANCE COM PANY
SCHEDULE D - PART 1A - SECTION 2

pe of Issues

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subty
1 2 3 4 5 6 7

Distribution by Type

1 Year
or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Over 20
Years

Total
Current Year

Column 6 as a
% of Line 9.5

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.......ocvueveirricieieeiere et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..
Other Loan-Backed and Structured Securities...

................ 2,955,792

................ 2,955,792

................ 2,959,905

................ 2,955,792

2.1

22
23
24
25

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

3.1

3.2
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

4.1
42
43
44
45

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

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

5.1
5.2
53
54
5.5

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

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
TOtAIS .. s

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

741

72
7.3
74
75

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities......
Other Loan-Backed and Structured Securities...

8.1

8.2
8.3
84
85

Parent, Subsidiaries and Affiliates
Issuer Obligations

Residential Mortgage-Backed SECUTItIES...........ovrvrrrrnrerrerreerenrirrinns
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities...
TOtAIS. ..ottt
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Annual Statement for the year 2015 of the VlCTORlA SPEC'ALTY |NSURANCE COM PANY

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 Col. 7
Prior Year

10
Total
Publicly Traded

1"
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year
ISSUET OblIGAtiONS........ceureerireeeieieeieeise et

Residential Mortgage-Backed Securities. ...

Commercial Mortgage-Backed Securities............cocrrurirrenrirneneeneenen.
Other Loan-Backed and Structured Securities...........cccoevververrirerennnns

Line 9.5asa % Of COL. 6........coovvrvererercreeieceeeeeee e

................ 2,955,792

................ 2,955,792

................ 2,955,792

10.1
10.2
10.3
104
10.5
10.6

Total Bonds Prior Year
ISSUET ODlIGAtIONS........ouvvereerirericrierieeeseee s
Residential Mortgage-Backed SeCUrities...........cocveueeivneinenernceneines
Commercial Mortgage-Backed Securities............covrrrrnrrrrnrnrennenes
Other Loan-Backed and Structured Securities...........coccoeneeneereererencen.
Totals....oeeerereeiines
Line 10.5 as a % of Col. 8

111
11.2
1.3
114
115
116
1.7

Total Publicly Traded Bonds
ISSUET ODIIGAtIONS. ......ovvvereerieeeieiieiiee e s
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities
TOAIS .ot
Line 11.5a5@ % 0f COl. B....ouvvuvvnriricrieeiieeeeeeees i
Line 11.5as a % of Line 9.5, Col. 6, Section 9..........c..cccouevervcrrnene.

12.1
12.2
12.3
124
12.5
12.6
12.7

Total Privately Placed Bonds

ISSUET OblIGAtiONS........cvvrverireriririesierise et nes
Residential Mortgage-Backed SeCurities...........couueeivrieneeneencenennns
Commercial Mortgage-Backed SECUNIIES...........vvvrrerrvnieneeneeneinens
Other Loan-Backed and Structured Securities...........c.c.coeuervnirenerennes
Totals....ooeeirereieiiines
Line 12.5 as a % of Col. 6
Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........c.ccoevvunererinrnnn

........................... 0.0
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Annual Statement for the year 2015 of the V|CTOR|A SPEC'ALTY INSURANCE COM PANY
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 O PHOT YEA........c.cvucriiieriiriiiicrieeiesiessis ittt nesas | seseestesssessses sttt 331,083 | oottt | sttt | Seeeebe ettt 331,083 | oo
2. Cost of Short-term inVEStMENtS ACQUITE...........urvrirreririierisrisiess ettt sns st enssnssesss | fesssessesssssssssessanssessesssssnssanes 39,873,727 | oottt snens | oeeaessses sttt tesnaes | aesesesiseses et e st a et renes 39,873,727 | oo
3. ACCIUAL OF ISCOUNL.......ccvvvevireesiieris st | eeeb st e b s s 0 [ vt | et SRRt | Heeees Rt | eeRe R
4. Unrealized valuation INCIEASE (AECTEASE).........cuuwuiurerrririieieiieiseese st ssses bbbt bbetis | fetbebsees st e bbbt 0 [ ettt | Shieeieeb bbb bbbt n bt b e baee | HeRbsb e R bbb R bR bR bbbttt ienn | ShebeRe e bbb
5. Total gain (I0SS) ON GISPOSAIS..........ccverrerrirerirriieriieiritsi i bbbttt | Soretises ittt 0 [ ettt sttt sa bt stenes | Shseeseet et e E et R R e R R es R s bt eRfesbeetaee | seRieEeteREeet et e R s ee R bt R s es bt sttt en b e taens | SEeteReee R et e e R s Rt s Rt n s
6. Deduct consideration reCeived 0N dISPOSAIS.........crurrrrerurrrrnrerernessseessssesesseessssssssssssssessssssssssssssssssssssssessssssessessansss | sesssessessssssessessnssessassssssesnses 30,547,079 | oottt tesenens | vttt sten s | stessese bt st se et aenee 39,547,079 | oo
7. Deduct amortization Of PIEMIUM.........c.ccuiieiciiriee ettt s bbb stensas | sbsssessestess e s essen s e b ses s st s ses st st st 0 OO [P OE DO OO PR RPN
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE............c.ciueiiniinciecre et nnes | freeesssssss s esb bbb sensees 0 | ettt ettt bbbt | freeb ettt b e bR bbb £ E bt nEens | 1ekseEiesEeeh et R et bR bt bR E st ekt nb st aetne | SheebebaeE s b et R b bR bbbt
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ...........cvuurerrerrerieierierirereseeseeeresereseesiesssenes | oreeisssns s 0 [ vttt sesns st neenrenes | seeesesteneaeesestene st st et st s st st eeeentententne | sessestenesessessaneessens st et sestent et sestensentnsresss | SEeseetsessentaeeee st eet et nE et R enE et e st
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........cecrmreerrmrimrinninneineinernins | i 857,731 | et 0 | e L1 RN B57,731 | oo 0

11.  Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE T1)....cueiiiuiiuriiieiriisiinsiseeenissississsssessnsssessssssssssssssesss | snessesssssssssessssssessesssssssssessesssenn 657,731 | o (O OO [0 IO B57,731 | ot 0




Annual Statement for the year 2015 of the

VICTORIA SPECIALTY INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch.BA -Pt. 3
NONE

Si11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09
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Annual Statement for the year 2015 of the V|CTOR|A SPEC'ALTY |NSURANCE COM PANY

SCHEDULE D - PART 1
rm BONDS Owned December 31 of Current Year

Showing all Long-Te
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 :_t 12 13 14 16 17 18 19 20 21 2
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Amount Due & | Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./ACV. Rate of | Rate of | Paid Accrued During Year | Acquired Date
us. - Issuer Obli
912828 NR 7 |US Treasury Nt SD.. |..]. ...102.109 51,055 50,000 50,242 (149)|.. .2.375 08/13/2010. | 07/31/2017.
912828 QT 0 |U S Treasury Nt O OO R SD. |..]. 202,930 | 102,930 | ..oooocvevenns 100,000 100,376 (145)|.. .2.375 07/26/2011. | 06/30/2018.
912828 UF 5 [U S TrE@SUNY Nb.....oouuieiiciiiicieciccii e SD.. | oo [ L 98,422 | ....98.102 |...ccocvvveecnnnd 98,102 | ..ovvvvcnnenne 100,000 99,071 225 01/28/2013. | 12/31/2019.
912828 UX 6 |U S Treasury Inflation Index NE..........covveiiciriiiiiisecenis SD.. |..|. ..2,555,926 |...102.691 2,567,268 2,500,000 2,591,978 4,232 (8,465)] .. 06/25/2013. | 04/15/2018.
912828 VF 4 [U S TrE@SUNY Nb....ooouoieiiiiieiiiiei s SD.|..|. 113,648 | ....98.563 | ... 113,347 [ 115,000 114,125 190 |.. 06/17/2013. | 05/31/2020.
0199999. U.S. Government - ISSUET OBIIGAHONS. ............c..ovuiuuiiiiiiiee e 2,919,996 XXX 2,932,702 2,865,000 2,955,792 4,232 (8,344)] .. XXX XXX
0599999. Total - U.S. Govemment 2,919,996 XXX 2,932,702 2,865,000 2,955,792 4,232 (8,344)| .. XXX XXX
Totals
7799999. Total - Issuer Obligations...............cccccccunene. 2,919,996 XXX 2,932,702 2,865,000 2,955,792 4,232 (8,344)] .. XXX XXX XXX
8399999. Grand Total - Bond 2,919,996 XXX 2,932,702 2,865,000 2,955,792 4,232 (8,344) XXX XXX XXX




Annual Statementfor the year 2015 of the VICTORIA SPECIALTY INSURANCE COM PANY

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

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

Sch.D -Pt. 3
NONE

Sch.D -Pt. 4
NONE

Sch.D -Pt. 5
NONE

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

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

E11, E12, E13, E14, E15, E16
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Annual Statement for the year 2015 of the V|CTOR|A SPEC'ALTY |NSURANCE COM PANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1" 12 15 16 17 18 19 2
F Current Year's Amount Due and
or Other-Than- Total Foreign Accrued December
e Unrealized CurrentYear's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted | Valuation Increase| (Amortization) / Impairment Change in onBond Notin | Nonadmitied Due Efectve | When | AmountReceived| Paid for Accrued
CUSIP Identfication Description Code |[n| Acquired Name of Vendor Date Carrying Value (Decrease) Accrefon Recognized B./A.CV. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn...............cocovooviiironociece e | .......... ‘ . ‘ 12/31/2015. | Various 12/31/2016. 657,731 | oo [ Lo | [ 657,731 | ............. 657,731
9099999. Total - Other Short-Term Invested Assets . XXX 657,731
9199999. Total - Short-Term Investment: .657,731




Annual Statementfor the year 2015 of the VICTORIA SPECIALTY INSURANCE COM PANY

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch.DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6
Amount of Interest Accrued
Rate of Amountof Interest December 31 of Current
Depository Code Interest Received During Year Year Balance
Open D
The Bank of New York Mellon. New York, NY. 3,695
0199999. Total - Open Depositories....................... XXX 0 0 3,695
0399999. Total Cash 0N DEPOSIt...........c..vvrecerirrirrerecirierieieieeieeeree XXX 0 0 3,695
0599999. Total Cash. XXX 0 0 3,695
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 231,057 | 4. April 226,677 | 7. July. 221,031 | 10. October. 220,645
2. February. 228,166 | 5. May. 223,996 | 8. August 220,583 | 11. November. 220,654
3. March 225,512 | 6. June 224,883 | 9. September..........ccccccciiiines | e 219,708 | 12. December. 3,695

E26
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Annual Statement for the year 2015 of the VlCTORlA SPEC'ALTY |NSURANCE COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1
Description

2
Code

3
Date Acquired

4
Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7
Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statementfor the year 2015 of the VICTORIA SPECIALTY INSURANCE COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Beneitof All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusfing Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value

Alabama.
Alaska

Arizona,

Arkansas..

Colorado.

Connecticut

Delaware

1
2
3
4
5. California.
6.
7
8
9

District of Columbia.

10, FIOMAA oo FL s | e | s | e | e
11.  Georgia.... For protection of state's PR'S..........cceiiiriicce e 35,169 35,738
12.  Hawaii HI

13.  Idaho . . . .
14.  llinois L s e bbbttt | chetben bbb enns | ettt | sttt | ebesi et
15, Indiana.........

16.  lowa

17, K@NSES.....oocccsenen K | s | s | s | s | s

18.  Kentucky
19.  Louisiana,
20.  Maine
21, Maryland.......c..oovonnnne
22, Massachusett

23. Michigan,

24, MIMNESOMA.......ovveereecnee e N[ s | s | s | s
25.  Mississippi

26.  Missoufi..........

270 MONANA. ...l MT [ s | s [ s | s
28.  Nebrask

29.  Nevada . . .
30.  New Hampshire INH [ oot | sttt nnentne | ersensensensentnnsessnnennes | erresteneensenien et | erenies

31, New Jersey..
32. New Mexict
33, New York..

34, North Carolina. NG | e e | s [ e [ s

35.  North Dakota. .

36. For protection of all ph's 515,968 514,832

37, OKIBNOMA........ovcveiriieeee s OK [ | | e | s | e | s
38.  Oregon.

39.  Pennsylvania . R . .
40 RNOdE ISIANd..........ooriccecc e RE| | e | s [ s | s | s
41. South Carolina
42. South Dakota.
43.  Tennessee

A4, TEXAS..oveerrerreerremerrersnrerenseenss I [ dieiiiienis | ottt ettt nre | debensesenete e enennens | eeseness et | eerenis
45.  Utah

46.  Vermont...

AT, VIRGINIAL oo VA | bbb bbb bbbttt | deb sttt ebeniens | eebet st | e

48.  Washington.
49.  West Virginia
50.  Wisconsin

51 WYOMING. oo WY i bbb bbb bbb bbb bbbt ns | Hebeb bbbt | st bbb | et | et
52. American Samoa.

53.  Guam

54, PUEHO RICO.......oovuivriiececee PR i [ s | e | e | e | s

55.  US Virgin Islands..
56.  Northern Mariana Islands.

57, €anada........ccceieiiinnieeeetCAN L s | e | s | e | s
58. X 0 [0 0 0
59. XXX 515,968 514,832 35,169 35,738
DETAILS OF WRITE-INS
B80T, ittt | ettt | eerer bR £ iRt et s bttt sttt tntenre | drebensesatereesenenenennens | seeersernent et ens | eeeeenes
BB02. e | e | bbb bbb bbb bbbt | bbb | e | e
B803. e | et | e bbbt E et a ettt e ettt bt ettt bttt | drebenset et s enseneeneniens | seeeteretnt ettt | ceeeenis
5898. Summary of remaining write-ins for
line 58 from overflow page............ XXX XXX (V1 OO | 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)...........cccceevuriennns XXX XXX e (L PO 0 0

E28
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