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Annual Statement for the year 2015 of the TRANSAMERICA CASUALTY INSU RANCE 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. treasury SECUNMHES........cccveveeieereeeeeieieeteee st ssssssenaes | eveesinsennes 10,554,286 |............ 33 | 10,554,286 |....ccoevrererriinnn (0] I 10,554,286 |............ 3.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenci€s...........ccoueuevriereirieeveriereeisienes | everessiienesnnns 833,515 | ..o 0.3 | o, 833,515 | (01 I 833,515 | ..o 0.3
1.22 lIssued by U.S. government sponsored agencies............coceveveereenes | coveveevrinnnnns 9,976,175 | ............ 3 | 9,976,175 | v [0 I 9,976,175 |............ 3.1
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHIES).....v..vvereeierieriiiiie ittt estsntns | sressssiseens 4,472,742 |............ 14 | AAT2,742 | .o, (I 4,472,742 |............ 14
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccoeveeee | overeenreneneirninineenas (0] I 0.0 | v (0] (0 U (V1 I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations..............oceeeeniereererininrinees | coveeneneeneeseeseeeeeeneens (0] I 0.0 | v (01 (0 (01 PR 0.0
1.43 Revenue and assessment obligations...............cccceevievireceiicenies | e 0 [ 0.0 | oo {1 TR 0 [ oo (0] 0.0
1.44 Industrial development and similar 0bligations..............ccovveeveeiiens | vevereieiesisieseinn 0 [ 0.0 [ oo [0 O (0 (1 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cocoorrmrnnnrnnerneinenens | corvrerneinninnenen 10,352 [ iiiiien0.0 | i 70,352 | (1 [ 70,352 | ..o 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........ccccoovvvviviier | vorirennnnnn 10,330,771 |00 3.2 | 10,330,771 | (V1 I 10,330,771 |.ooeeenn 3.2
1.513 AlLONET ..o | sesenssenssensenssensenssesd | eonnennnenni0000 | e | (O O (0 O 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........c.. | coevevvevereeeeis 0 [ 0.0 [ oo [0 O 0 | oo (V1 I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.5271........ccovrrurineenrnnnencneneiees | vveeirseenseneeseessensen 0 [eovrnad 0.0 [ oo [0 (0 (1 I 0.0
1,523 AlLONET ... | sereessenens 39,538,794 |.......... 122 | o 39,538,794 | ..oovvriririinn (U [ 39,538,794 |.......... 12.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUMHES)......evvvvierieiee et nssnes | seeiineens 162,730,211 |.......... 501 | v 162,607,492 |........... 4,067,545 | ............ 166,675,037 |.......... 51.4
2.2 Unaffiliated non-U.S. securities (including Canada)... . ...35,112,850 |.... 35,112,850 |.......... 10.8
2.3 Affiliated SECUMHIES. .....c.evueeecececiceeic e | eeeenieee e siessseena 0 0.0 | i 0 [ (V18 PR 0.0
3. Equity interests:
3.1 Investments in MUtUAl fUNAS...........coeiiininicceseein | e (01 I 0.0 | v (01 (1 (V18 PR 0.0
3.2 Preferred stocks:
321 AFIlIAEEG. ..o | ertene e 0 {00 | 0 0 |, (U U 0.0
3.22 UNGffiliAted........eoeeeceeceei ettt | eerteesi ettt 0 {00 | 0 e | 0 [ 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ..o | ettt 0 {00 | 0 0 | (V1 O 0.0
3.32 UNGffillated.......oevereirrerieieeecisrieisississessie st ssesssnssnes | sessesssssesssnsssssessansnnes 0 [rooreeeend0.0 | ieeeeeseireeeen0 e | e, 0 [ 0.0
3.4 Other equity securities:
31 AFIlIAEE. ... nes | eeiteest ettt 0 {00 | 0 0 | e, 0 | 0.0
342 UN@ffiliated.. ... | ertes s 0 {00 | 0 0 | e, (VU 0.0
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated
4. Mortgage loans:
4.1 Construction and land development
4.2 AGLICUIRUIAL ......cveetee st
4.3 Single family residential properties...........ccocevveereveeesiece e
4.4 Multifamily residential properties............ccovevereerieiieseesieseese s
4.5 COmMMECIAl I0ANS........vvurverieriirierieeieirteri bbbttt
4.6 Mezzanine real estate I0aNnS..........cocueeuienieeisiiniineieieseieise e
5. Real estate investments:
5.1 Property occupied by COMPANY........ccoeiiriieieiniieieisieseiesssssesssssesesssses | sesssssssesssssssessessssenns 0 [ 0.0 | oo [0 (O (1 I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccccoeveeviveeiceiieercceie | e 77,274 |.......... 0.0 | oo TT2T4 | (01 I 77274 |......... 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of dEbt).........cccvviveieiiic e | e 0
8. CONMACTI0ANS. ......cvueeerecieie ittt | seesestesessiensessestesaan
7. DEIVALIVES. .....ocvieirii et
8. Receivables for SECUMLIES.........ovuuevrrrrrriireireinirereeieis
9. Securities lending (Line 10, Asset Page reinvested collateral).............c..cccouuene..
10. Cash, cash equivalents and short-term investments...........ccoevvvrererenierenn.
11. Other invested assets .0 ..
12, Total INVESIEA @SSBLS.........ouivvivecirciiciieicei ettt 324,405,720 11,613,345 324,405,720
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Annual Statement for the year 2015 of the TRANSAMERICA CASUALTY INSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens 0

3.2 Totals, Part 3, COIUMN 1. ... s 0
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.cccveuneend NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s 0

6.2 Totals, Part 3, COIUMN 13........iiiirieiieieeiieeeiest sttt 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes 0

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens 0

8.2 Totals, Part 3, COIUMN 9.t bbbt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 0
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb 0
11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........c.eieiiuiieieiieeieisiesiss ettt bbb st bbb st been 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...t 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan 0

52 Totals, Part 3, COIUMN 8. NNE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18.......c.cccovvvrrrrrnrncrrrn. . N N IR v 0
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes 0
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt 0

9.2 Totals, Part 3, COIUMN 13. ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 11 ...ttt 0

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 0
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eueeieeeieireiieeieieieissstseise et ees st ess st e sse s es b se st s8££ 42888422828 n et een 0
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb 0
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........oviiurieiriieeireieiieeise sttt es sttt en 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEE 31 Of PHOT YBAI..........ccccevicieies ettt ettt bbbt s bbbt bbb s e ae b n sttt n e baen 91,026
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt 572,163

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 0 572,163
Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s 0

3.2 Totals, Part 3, COIUMN 2.t bbbttt 0 0
ACCIUAL OF QISCOUNT.........coo bbb 0
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...t 0

5.2 Totals, Part 3, COIUMN O.......cuimiriiiiiiieieeiresie ettt 0 0
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19........ciiiieiiiieieiesise sttt st E bbbt 0
Deduct amounts received on disposals, Part 3, COIUMN 16...........coiuiieiciireie ettt bbb a bbb a s a st ss st en s senens 0
Deduct amortization of Premium @Nd AEPIECIAtION. ..........urueriierrerieiierisireesse e ss e see s st s s es st ess s s st s et a8 s b s s sen s s srs s 23,196
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s 0

9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt 0

10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccceerermiriiirireissiieise ettt bbbt 639,993
Deduct total NONAAMILEA AMOUNLS............ciiiiiiii bbb 122,719
Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiuriuiieieiiieieisississsess sttt sttt s bbbttt tns 517,274

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMBET 31 Of PHIOT YEAN..........ccuciiieiieicice ettt sttt bbb bbbt s bbb s bbb bbb ae st 249,457,712
Cost of bonds and stocks acqUIred, Part 3, COUMN 7..........c.cueiiuiieieiieese ettt bbb bbb s bbb bbbttt aen 192,111,231
ACCTUBI OF QISCOUNL. ...ttt R8RSR 428,195
Unrealized valuation increase (decrease):
A1 PAM T, COIUMN 2.ttt st b et bbb e bt s st e b st et en bbb s st n e s sntas (1,547,484)
4.2 Part2, SECtON 1, COIUMN 5.ttt 0
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas 0
A4 Part4, COIUMN T coooeeeeeeseeeseeeseeeseees s eess s ss ettt s8££ 457 (1,547,027)
Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 1.ttt sttt s8££ e E bt n st (88,762)
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7 ...ttt bbbt nann 166,493,308
DedUCt @MOMtZAtION OF PIEMIUM........coiiiviteictctete ettt a s b bbbt s bbb s bbb st s bbb e s e b s bbb s bbb s bbbt bbb n e 805,222
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5. 0

8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt 0

8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt 0

8.4 Part 4, COIUMN 15, ..ottt 0 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14t 5,832
9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st 0
9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s 0
9.4 Part 4, COIUMN 13 ..ot eeess st es sttt s8££ 0 5,832
Book/adjusted carrying value at end of current period (LINES 1+2+344+5-6-T48-9)........cuririuriereireieineeieesetet ettt ettt 273,056,987
Deduct total NONAAMIREA @MOUNLS............ciuiiiiiieiieie ittt bbbttt 0
Statement value at end of current period (LINE 10 MINUS LINE 11).....uovuiiiieiieieiiise sttt ettt bbbt bbbt en et st 273,056,987
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Annual Statement for the year 2015 of the TRAN SAM E RI CA CAS UALTY IN S U RAN C E 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 11,458,155 13,418,651 11,773,643 11,308,971
Governments (Including all obligations 2. Canada.......ccceeeiereriveiieis | v (0] N [0 (0] N 0
guaranteed by governments) 3. Other Countries.......coevevreees | coveererirsieriinens 44727410 | oo 4,585,373 [ oo 4516193 [ oo 4,292,000
4. Totals..oooveievsiceeiisciciciines | v, 15,930,896 | .oooovrrreiienne, 18,004,024 | .....cccoocveveeeee 16,289,836 | ..ocoovvrvereenee, 15,600,971
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. oo | oereenesseses s seens (01 [0 N 0 | 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TOtalS....ovireireisinriiriisienes | (01 R (01 OO {1 OO 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals...cocnseisiriinsiinsiiens | i 20,306,945 [ ..o 20,911,608 | ..cccooovviine. 20,252,650 [ ..oooviieicienees 20,017,469
Industrial and Miscellaneous and Hybrid 8. United States........cccoevveveees | covveiverecinne 201,706,286 | ....ccooverneee. 204,559,065 | ..cooevvrrevrnne. 202,674,375 | cooeverern 201,303,404
Securities (Unaffiliated) 9. CaNada. ... | s 735,000 | .oovvververeerireniins 735,000 | cooovvererirceenns 1,746,868 | ...ooovvvvrrern 1,750,000
10._Other Countries.........cocvneeee | covvviiiniiinene, 34,377,850 [ .o 34,295,688 | ..., 35,526,580 | ...cccovviiiennnn. 33,478,000
11, Totals. ..o | i, 236,819,136 | ..ooovvvvrceenee 239,589,753 | ..oovoivrrcnenne 239,947,823 | ..o, 236,531,404
Parent, Subsidiaries and Affiliates 12, Totals....ooceeveveeiesiceceiei v, 0 Lo 0 |, (O R 0
13. Total Bonds.....oooousseesssrirss | v, 273,056,977 | .oooovvrvirirs 278,505,385 | ...oooviriirennes 276,490,309 | ...ooovviernnenee 272,149,844
PREFERRED STOCKS 14, United States.......coovevvvrmreens [ rerrnrernrernecernneneeesenennns (VN [T (U 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada......ccovvvveeeernererenenees [ rrereirereerenee s (0] [0 0
16. Other Countries.........cccoeene [ 0 oo 0 i 0
17. Totals..
Parent, Subsidiaries and Affiliates 18. Totals.....coovsicicicicinn,
19. Total Preferred Stocks...... | .cooviiiiiiiiiiiicciinnn, {01 RN [0 R 0
COMMON STOCKS 20. United States........covevevcrernees | reeriireineriecincrinesnieenns 0 [ (U TR 0
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooveeeiereereiees [ e (01 OO [0 0
22. Other COUNtries......coovvviirenes | covvrrsiisii s, 0 [ 0 |, 0
23, Totals...oieiiciicsiciiciiciiies | e 0 o) (O RO 0
Parent, Subsidiaries and Affiliates 24, TotalS...oovevericieicseiicceiiiees | e 0 Lo 0 |, 0
25. Total Common Stocks....... | ..o, 0 o) (O RN 0
26. Total StOCKS....crueururmsernsarss | coveiiiiiisciscisciscisciens 0 oo (O 0
27. Total Bonds and Stocks.... | ........cccc...... 273,056,977 | .cvvvevernnee. 278,505,385 | ..coevvrrrne 276,490,309
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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

1.7

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 Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
................. 5,149,696 | ................5,574 411 | ...................503,047 cereneennnnn 11,459,138

TOHAIS. .ot

0

0]..

0]..

0

................. 5,574,411

11,459,137

............... 10,677,263

............... 11,459,138

All Other Governments

................. 2,938,382
1,534,360

................. 2,938,382

..1,634,360 |....

................. 2,003,193

...888,687 |..

................. 1,570,043
....644,496

................. 1,368,339
...889,863

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

5.1
5.2
53
54
5.5
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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)
B.1 NAIC 1o ssnnns | eesiesiannsens 55,888,391 35,693,238 54,789,363 17,023,663 | ............. 178,292,414 136,414,659 ..o 874 | 113,259,058 65,033,356
6.2 - 2,462,528 ..24,010,146 | .... .49,482,833 ,964,944 | ... ..89,204,894 |. 104,749,099 ..61,607,159 |. ..27,597,736
8.3 NAIC 3ioireeese e ssssssnnes | eevseesinssiiesiens 236,972 | oo, 1,896,586 | .......ccooee.... 2,676,180 | .ovovrvrrrrrirrrinriienn0 [ 735,000 | oo 5,544,738 | ..o LT | e, 0 [roririiriiieennn0.0 | e 3,931,232 | oo 1,613,507
B.4 NAIC 4. ...t essssssnnes | eetinessisssissiens 273,748 | oo (1 [P 941,864 | ..o (0 O (U [P 1,215,612 [ o084 | 2324432 | .08 [ 1,215,613 | oo, 0
B.5 NAIC 5.ttt snssnnes | esisessies st (01 N (U [T (U [ (01 N 0 [ e 0 O | s 0 [roriiriiinennd0.0 | s 0 [ e 0
B.8 NAIC B...ococee ettt ssssnnes | _ssssesss st (O P [ 0 [ i (O 0 [ i [V 0.0 | 4479475 |16 | i) 0 [ i 0
B.7 TOtAIS. .ot | frneenieensens 58,861,639 [...occoo... 61,599,970 | ............ 107,890,240 | ............. 20,182,202 [ ...ccoovnnnnn 25,723,607 [............ 274,257,658 [ ..o 86.2 [ ... 247,967,665 | ..o 861 [ 180,013,062 [.....ccco...e. 94,244,599
. Hybrid Securities

T4 NAIC sttt ssssnnes | enisessies st (01 N (U [T 0 [ o 0 [ oirrerrnnnn6,756,781 | oveieeeenn8,756,781 |21 [ 5,399,329
7.2 NAIC 2.ttt sssssnas | eessesssenssnees 1,003,134 [ oo [V [T 0 [ oo 0 [ o0 | i 1,003,134 0.3 [ 1,011,639
7.3 NAIC 3iore sttt esssenses | esssessses s enssnseas (01 N (U [T (U [ 0
T NAIC A .ottt ssssnnes | esisessies st stenseas (01 N (U [ (U [ 0




Annual Statement for the year 2015 of the TRAN SAM E Rl CA CAS UALTY | N S U RAN C E 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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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)
. Total Bonds Current Year
9.1 NAIC Tttt () o 56,823,299 | ... 50,129,136 | ....cccovence 63,306,693 | .....ccovonne. 15,400,806 | .....ccooe..... 34,093,725 | ............. 219,753,659 | ..ovorieriiriieeenne89.0 | e XXX i e e XXX | 146,595,185 | .....covvenne. 73,158,476
9.2 NAIC 2.ttt [(6) pm— 3,465,662 | ....ccoeneen 24,010,146 | ...ccocvnne. 51,017,193 [ oo 5,284,443 | ....covvennn. 7,964,944 | .............. 91,742,388 | ..coireiveieeernnn28.8 [k XXX [ XK | s 63,254,789 | ... 28,487,599
e ...236,972 | .... 1,896,586 | .... 2,676,180 | .... ...735,000 | .... WA . . ...3,931,232
273,748 L0 941,864 0. ..0. 1,215,613
....... 0 0. | 0 e
........................... 0] i | i) JESORORPRPROOON | . JEOSO RO |
9.7 TOtAIS...o.vveieeieeeteeeeee ettt ssnnnas | eeniensiensens 60,799,681 | ....cccevvnnve. 76,035,868 | ............. 117,941,930 [ ..coooenee 20,685,249 | ............... 42,793,669 O [ XXX s | e XXX [ 214,996,819
9.8 Line 9.7a58 % Of COL 6. ssssenssssens | eosssssssssessssssssaees 191 | i 23.9 | s 371 [ 6.5 | s 13.4 0 e XXX [ e XXX s | XXX s | v, 67.6
10. Total Bonds Prior Year

101 NAIC T ssssssssssssines | s 44,747 446
8,393,999

............... 22,417,517
..10,188,657 |.

............. 116,347,441 | ...............58,162,325
..... 75,164,492 | ..............31,484,935

................. 4,479,475
..37,275,958 |.

10.8 Line 10.7 252 % 0f COL. 8....couoviviiiiciiiecc e

L0IS

Total Publicly Traded Bonds

............. 146,595,184 | ..ovvvvvvvrirenn 6. | 116,347,441 | 404 ] 146,505,184
.63,254,790 | .... 75,164,492 | ... ..63,254,790
3,931,232 ....3,931,232

............................... 0
e 4,479,475
117 TOtAIS .o sssss s ssesssssssssssssnsnsnnes | sorenennennn: 86,118,099 | ...............59,322,250 | ...............71,930,840 | .....cc.e.e. 5,487,740 | ...............32,137,889 | .............214,996,818 | ...c0cevevvvvrerreseeenB7.6 | o 198,188,052
11.8 Line 11.7258 % Of COL. B.....covvrrercrererscsercersesevesesseisesenens | vervesseisesiesiennnenei1.8 |26 | 000335 | e 2.6 | o 149 | 0 100.0 [ XXX | XXX
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccoovevveeriveii | coveveninieiieeeneenn 145 | i 186 | 0000228 | i, 17 | 10T | B7.8 |k XXX e [ XXX
Total Privately Placed Bonds
121 NAIC 1ottt sss s ssessssssssnsssnsnes | sevsssesssnses 13,724,912 | ... 14,804,393 9,913,065 | ...............10,655,781 | ............... 73,158,476 | ceovvvverieeerenrennn23.0 | o 58,162,325 | .ovvvvrervererrennenni20.2 [ o XXX s | e 73,158,476
...956,670 | .... 1,909,226 | .... 5,284,443 .28,487,599 | ... .90 ... ..31,484,935 ..28,487,599

12.8 Line 12.7a52 % OF COL B....ooevvrrereceeseeseeeeeeeseenssinnns | veeriesessieieieenen 142 | e 16.2 | e8| 14.7

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccovvvrreiieinnes | covinnvnreerissinessneened | o3 [ 145 | o 4.8

(@) Includes $.....82,146,076 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.....5,000,000 current year, $.....7,500,000 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.

(¢) IncludesS$.......... 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: NAIC1§............ 0; NAIC2S§...... 0; NAIC3S..... 0; NAIC4S§.... 0; NAIC5S§............ 0; NAIC6S......... 0.
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Annual Statement for the year 2015 of the TRANSAMER'CA CASUALTY |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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
U.S. Governments
1.1 Issuer OBlIgations..........ccocucveeeevecieieeieciieesse e issessessessssessenes | seesensessiesesseeeeeni 984 | o 4,624,359 | ................. 5,426,967 | ...ccoverrnne. 502,960 | .ooevrvererreirreeeennc0 | i 10,555,270 | cooeevvererierieieeeennn3.3 | 010,598,655 | oo 3.7
1.2 Residential Mortgage-Backed Securities ...525,338 . 147,445 .86 ...903,868 0.0
1.3 Commercial Mortgage-Backed SECUItES...........cceveveereveneerieiiienes | vrerievessieiieieisneenn0 | e | e 0 | coveveveierieieieeeeen0 |0 | 0 | 0.0 | 0 | 0.0
1.4 Other Loan-Backed and Structured Securities........c..coeuvrvrrrrerrsrinninens | eevveisrississisesssissieens0 | oviiniesienissisisenneen0 | i 0 f o0 0 L0 0.0 | 0 [ 0.0
1.5 TOtAIS..c.uucveieeiecice et sessesssessssssssnsssssssnssssessssnsns | crensensnressenss@ @ 1,088 | eveerreereneensd, 149,697 [ oiviiiiinnne. 5574412 | .oieiee.503,046 | e 0 | 11459138 [ o036 | 10,677,262 | 3.7
. All Other Governments
2.1 IsSUEr OBlIGAtions.........ccocvevvevcreiieierciesieeseiesesseresese e ssssssesssssnsenss | evversssesessnsssesseseennensQ | cveveisseieississieeeneens0 | e AAT2T42 | oo, 0 o0 | e B AT2742 | el 1A ] 02,891,880 | 1.0
2.2 Residential Mortgage-Backed Securities. .0 0.0
2.3 Commercial Mortgage-Backed Securities.... .0 0.0
2.4 Other Loan-Backed and Structured Securities. . .0 0.
2.5 TOHaIS.. ..o ssrensenessssrenes | cresssnsenersssenesssrenense0 | eesensereerensneresrenrenseQ | evenvereeenrenn oG T2,T42 | i, 0 1.0
. U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS. ......ooverrerrirceeeeieeieee ettt seaees
3.2 Residential Mortgage-Backed SeCUrities..........cccoerrvreiererrerieriessenns
3.3 Commercial Mortgage-Backed Securities.... .
3.4 Other Loan-Backed and Structured Securities............coeeverrererneieies | oeeerissssisesiesissieensen0 v |0 |0 |0 i 0.0 [ o0 | iiiiiennnn0.0 | 0 | s
3.5 TOtAIS. ..o ennsssesesnsens e nsensnsnnes | sensesssensensessssnsenssessens) | cresseessensensissesnsansanean (1 I (] I [0 [V I 0 o000 | 0 | 0.0 [ oo (1 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations........c..ccc.ceuvee..
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities.

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

8.4
85

Other Loan-Backed and Structured Securities.
TotalS. .o

5.1 ISSUET OblIgatioNS.........ccvveieeiiiieriesiesiesies s esessssssssssssssssssssssnses | sesssesssesssensens 699,229 | ...covvvrrrinnn, 9,276,946 | ..vvvreenieins (O [ (O (VN [P 9,976,175 | covovvverrerrerrerins K [ 10,560,535 | coovvverrriieiieienns K 9,976,175 | ceovvvereeeeerinne 0

5.2 Residential Mortgage-Backed Securities ..9,257 ..10,330,771 9,454,791 10,330,771

5.3 Commercial Mortgage-Backed SECUTHIES..........couvrurvnrerrerrerneenrnrerenne | vrerneennnsinenenninensnd0 | e 0| e |0 | 0 | a0 | 0.0 |

5.4 Other Loan-Backed and Structured SeCurities............ccvevevvererneieiies | orresiesissesnississieeeen0 e 0 [ o0 [0 [0 0 | 000 |

5.5 TOtAIS. .ottt ettt | srensiesssesssenaeas 702,925 | .o 9,286,203 | ..o d,537 [0 [ 010,313,281 20,306,946 | 84
. Industrial and Miscellaneous (unaffiliated)

6.1 Issuer Obligations...........cccccvuuee. 53,031,900 ...49,816,658 196,058,060 ..57,246,695

6.2 Residential Mortgage-Backed Securities. 1,514,719 | oo 12,997 ....6,072,919 ....1,637,072

6.3 Commercial Mortgage-Backed Securities.... 2,832,424 5,342,041 | .... ..28,664,305 .21,617,949

6.4 Other Loan-Backed and Structured Securities. . 1,482,595 6,428,275 527,841 .13,742,882

8.5 TOtAIS. ....oveiieiiecitcie ettt | srienssensnnes 58,861,638 [......ccc...... 61,599,971 ,182,203 94,244 598
. Hybrid Securities

7.1 ISSUET OBlIGAtioNS.........cvveviercreiee ettt

7.2 Residential Mortgage-Backed Securities..........ccooeveeriereverriieieisennns

7.3 Commercial Mortgage-Backed Securities.... .. .

7.4 Other Loan-Backed and Structured Securities...........ccoovvvereeveeervcieies | eeereeieieeeeereeieineeead | o0 L0 | 0 4741781 [ ... 4,741,781 N 4,739,329 [ v 18 | 0 [ 4,741,781

7.5 TotalS. .o sesssnssssssssesssnssssesssssssssssssnssnssnses | sonsensenssesees 15009, 104 [ cvvisrisniisississiisien | o0 |0 | i 6,756,781 | .ooooviirerenas 7,759,915 | oo 24 | 6,410,968 | ..coocvvveirnieennnn2.2 | oo 1,003,134 | 6,756,781
. Parent, Subsidiaries and Affiliates

8.1 ISSUET OBlIgAtioONS.........cvvevveercreiie et

8.2 Residential Mortgage-Backed Securities.....

8.3 Commercial Mortgage-Backed Securities....
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Annual Statement for the year 2015 of the TRAN SAM E Rl CA CAS UALTY | N S U RAN C E 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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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 OblIGAtIONS.....c.veuveurirririeeieiieeieiseiseissese e ssesssessnenen | ceseeissesnnees 54,735,247 | ..o 63,717,963 | ....ccrvvvnnee 85,006,447 | ............. 20,089,950 | .....coouc. 22,936,984 | ............. 246,486,591 | ....oovvvvrrvrvereenn TTA | e XX [ XXX [ s 184,966,694 | ............. 61,519,898
9.2 Residential Mortgage-Backed SECUMItIES..........cccvvvererrerereriseiresnsinens | corvreiesinninns 1,749,414 | oo 547,592 | oo ARV T — 67,458 | ....coooee. 15,017,149 | oo 17,554,880 | ooovvververerreieeenn D5 | e XXX e [t XXX [ e 15,917,808 | .cocvvevrnee. 1,637,072
9.3 Commercial Mortgage-Backed SECUNHES..........cccovvvveververeeereeeiereens | cverierieiiris 2,832,424 | ... 5,342,041 | ..coevnnen. 26,556,014 | oo (01 (01 I 34,730,479 | o109 | XXX [ e XK | i, 13,112,531 | ... 21,617,949
9.4 Other Loan-Backed and Structured Securities...........c.cvevnerneerrerrrernns [, 1,482,595 | ...ccocvnnneeen. 6,428,275 | ..coovvvrnrinnn 6,206,203 | ....ccoovinnnce. 527,841 | .covcvenees 4,839,536 | ..o 19,484,450 | .o [k XXX |k XXX | i 999,786 |.....ccco... 18,484,663
9.5 TORAIS.....vvueeurereietiei ettt | eees ...60,799,680 ...76,035,871 117,941,931 | ... 20,685,249 | .. .42,793,669 | ... 318,256,400 .214,996,819 | ...........103,259,582
9.6 Line9.5858 % Of COL B.....ccvuuivuiieiiiiciiiisiissississississississsssnessnes | cenesnessessessinnees 191 [, 239 | s 374 | i 6.5 | oo, 134 [, 100.0 .o e XXX [ XXX i XK | i 67.6 | oo 32.4
10. Total Bonds Prior Year
10.1 IsSuer ODlGatioNS..........ccveveererreirerirneirneiseineiseinessessenssenssenssenssensenens | oneenerneen 48,605,187 [ coviinn 62,483,747 | oo 93,648,008 | ......cocvverenes 503,172 | .oeverernn 16,540,661 | .ooonecee XXX [ XX | i 221,780,769 | c.vvvrvererrecies T7.0 | 169,316,304 | ............. 52,464,464
10.2 Residential Mortgage-Backed SeCUNties...........covverrrrreiernrrerrerensenns | cverversnneineeen 18,742 | i 00,432 | 52,431 | e 64,116 15,606,317 15,478,529 | ..covvvrvvrnne 127,788
10.3 Commercial Mortgage-Backed SeCUrities...........ccccevverrreerereerierinnnnn. ..18,148,614 942,917 ..28,664,305 ....10,357,740 | ... ..18,306,565
10.4 Other Loan-Backed and Structured Securities..........cocueevernmcnecnnecnnne v 2,538,361 [ ooinnn.....8,618,085 | vvvivenens 4,766,721 663,842 21911710 | i 76 | i 3,035,480 18,876,231
10.5 TOtAIS....ccoucececirrcrnereseree e seesessenssessessensssinssies | oneennenne D,AT8,609 [ ivvnnnnnnn 78,418,653 | .oocnvnee 116,615,774 | ...cconnvenee 2,174,047 287,963,102 198,188,053 |............. 89,775,048
10.6 Line 10.5858 % 0f COl. 8......ccueiiviniiniiniiscissississississi s | eovnsnnsnnssnssensnens 180 [ o272 | i 405 [, 08 | 129 | XXX | XXX [ 100.0 | .o XXX | i 68.8 | .o, 31.2
11. Total Publicly Traded Bonds
11.1 IsSUEr ODlGAtiONS.........cvereeeireieereersesese e sesienisenesssissnissisnnns | oneennnennn 43,050,981 | ..............58,787,656 | ...............60,498,965 | ..............5,487,654 | .......... 17,141,439 | ............. 184,966,695 | ......ccooovvrrrrirenn D81 | oo 169,316,304 | ..coovvvvirrcinn. LG —— 184,966,695
11.2 Residential Mortgage-Backed SeCurities............cccverveveererreeerereevens | coveeverierinnennn 234,694 | oiviiiiinnnn534,594 [ 151,982 | 00086 | 14,996,451 | 15,917,807 | 5.0 [ 15,478,529 | c.ovvvveeveeieinns 54 | .. 15,917,807
11.3 Commercial Mortgage-Backed SeCUrties............cocvvvrrveverernevereiens | ceverinnineenen2y832,424 | venineineenn0 [ i000.10,280,106 | o0 | i | 13,112,530 | o1 10,357,740 [ o306 [ e 13,112,530
11.4 Other Loan-Backed and Structured Securities. ....3,035,480 [T 999,786 | ...
115 TORAIS .. 198,188,053 [ ...cccovvrrereer 0688 [ oo 214,996,818
11.6 Line 11.585@ % 0Of COL B......overrerrrriecirnirnennennennennennenneeneisennens | e 1.5 [ i 278 | e 335 | 28 | i 149 | 0 100.0 [ e XXX s | e XXX oo e XX [ s 100.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........ccccooeenvrinniinninniennn | v 145 [ 186 | 2.6 | il 17 |l 100 7.6 [ XX |, XXX e XX K i, 67.6
12. Total Privately Placed Bonds
12.1 Issuer Obligations............cccccuueenne. 4,930,307 | ...............24,507,482 | .... 14,602,296 | .. N
12.2 Residential Mortgage-Backed Securities.............ccoeeververerreierseeevens | cevverineieenen 1,514,719 | 12,997 [ oo 21,285 | oo 67,372
12.3 Commercial Mortgage-Backed SECUMHES...........covvevrererernerieiereiiens | e, (1] I 5,342,041 | .o 16,275,908 | ..ovovveviieiciiinas 0
12.4 Other Loan-Backed and Structured Securities..........coccouveneineineineiineis | oo 1,482,595 | ...cocvenee. 6,428,275 | ...occvvvnes 5,206,417 | .o 527,841
12.5 TOHAIS. ..ottt sttt sssiensins | estesieneens 14,681,582 | ..ccovvunne. 16,713,620 | ..cooorrrnnes 46,011,092 | ............ 15,197,509
12.6 Line 12.585@ % 0Of COL B.....ouvvuieiiciiineineineineneiseisesssesssessssssees | cesvesinesinsssssinsnes 142 [ o, 16.2 [ oo A48 | e 14.7
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovviiiiniiniinninn | o 4.6 ] i 5.3 | i 145 ] i 4.8
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Annual Statement for the year 2015 of the TRANSAMER'CA CASUALTY |NSURANCE COMPANY
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, DECEMDEr 31 Of PHOT YEAN..........ovuruieriereiieeireereieessstseesesseessessstseeessssssssessessssssessessessans | rnesessesssssssssesssssssssessessasssssses 23,507,664 | ..o 23,507,664 | coooveverereireeseeieeeeseesesssenenenenn0 [ 0 | e
2. Cost of Short-term INVESIMENS ACGUITEM............ccivveieeicrcere ettt ss s ssessnes | eevessessessssssessesessen e s s sessesaes 241,058,370 | .ovveveerererereeeeieee e 241,058,370 | weovovevereeeerceseereeeeessreseessesesenrenns0 | e sesssesessneeQ | e
3. ACCTUAL OF GISCOUNL.......ceuveeieieiie ettt bbbttt | sebb ettt 0 [ e 0 [ o0 | 0|
4, Unrealized valuation INCrEASE (ABCIEASE).........cvvveieicrieerce ettt s st es st a st s s s st st ss s s sssssssssessnsns || stestessssssesssssesnssstesses st essessssessessasansansns O [ oo O ] cooeieeeeieiesieeensesnseeernereenieeeel0 | e | s
5. Total Gain (I0SS) ON ISPOSAIS........cveurerrerrerrerereiseseseeeiseessseeeessessssesessessssssessessessessssssessessassessessasssssessessanssessessesssnssessans | sesessassssssessmssssnessessassssssessessssssssessesssnens 0 | et 0 | oo [0 | e
6. Deduct consideration reCeived 0N QISPOSAIS.........eiuiieireiiiiirieirississiee et sse st sentens | sessssessesssssssessessssessessessnsassns 230,276,063 | ..ooverrererereresieieissisneeenes 230,276,083 | .ovovervrrrerrereseeiessissenensessesennennsQ | rereeisnssneesessnesssesnens0 | i
7. Deduct amortization Of PrEMIUML.........c.co ettt sttt ettt ns e ssessensn | oesssssssssssessesssssessessansnsestensanssessessansanes L0 OO 0 | oo [ e 0 | e
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccceuciueeencveieeeseieiese et ssesisssessesesies | ctresssssssese st st b b besseeae 0 | e 0 | e [0 | e
9. Deduct current year's other-than-temporary impairment reCOGNIZEA............c.evuruririereirriniiereecseiseeseessseseessssesesssessessees | seersssssssssssssssssssss st s sssessensssssesenssnsseens 0 ] e 0 ] e | a0 | e
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cc.cccovuvmrereriierieresieeiiesiesisnies | coveiesssie e ssesss s 34,289,971 | coeverereeee e 34,289,971 | o0 | evveseeieesessesesseeseseesessnen0 | e
11. Deduct total NONAAMItEd BMOUNLS.........c.uieriiricicee ettt | fent et 0 ] e 0 [ eiiiissssissnsnsssessseerensnensQ | e ssssssnsssssssssssensss0 | srsiesesssne s ettt nes
12. Statement value at end of current period (Lin€ 10 MINUS LINE 11).........ovivoiiveiieieieiieseeieesseesessesessessessesesssssssssnsenssssees | eoesssessenssssssnssssessessnssssesesces 34,289,971 | oo 34,289,971 | ovoveveeeeseeeseeeeeeeresresensnsnensneeld | e cessresessssnesessenenesneneneensD | ereereneeseesesieeesessessensssesssseenssnsssenssssessenas
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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

SI11, Si12, SI13, SI14



Annual Statement for the year 2015 of the TRANSAMERICA CASUALTY INSU RANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 0f PriOr YEar.........c.ovurrerrienrreineeeneisesseeseseesesseesssssessees | ceveeensensessssessenens 14,997,733 | oo 14,997,733 [ oo 0
2. Cost of cash eqUIValENtS CQUINEA...........cvueueiierieieieiesieise st ssesssssssessessenses | srvssessssssssessenes 387,497,145 | v 386,435,307 | ovvvvevrreerrierreirninns 1,061,838
3. ACCTUAL OF GISCOUNL........oooiieiiiiiiiitic s | eebinsinsine b 64,993 | ..o 64,993 [ ..o 0

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON AISPOSAIS.........cvurveieriirrierieiieiesisieiss sttt s ss st sssssessensss | sesessesssssssssessessessssssssens (X070 [C 472 0
6. Deduct consideration received 0N diISPOSAS............ccc.evirirereireieieieeee et sssessessssens | cevesiesiesnesesenens 391,649,547 | oo 390,587,709 | oo 1,061,838
. Deduct amortization Of PrEMIUML.........ccvirrirrrcnriee sttt ess s ssessessnssns | svtessssssssesssssssssessessessansnnssens 0 |0 | e
. Total foreign exchange change in book/adjusted Carrying ValUe...........c.couveuererreieisissisesesesnsinesns | cvesiseissesssssssessssessssss s 0 |0 [ e
. Deduct current year's other-than-temporary impairment reCognized.............ccveuviererreineieiiereiieniiens Lo 0 ] iiieininieieessieiesneenen0 [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........ccccevvrveveceees | covrreverererereinn, 10,909,452 | .o 10,909,452 | ..ovvveervireieieeeeeee e 0
11. Deduct total nonadmitted @MOUNTS...........c.coviiiiiiirr s |t 0 i, 0 i) 0
12. Statement value at end of current period (Ling 10 MinUS LINE 11)....vueviviiiiiiieieiieiiseisiesseressesisnsens | eeenseessiessessseesaenes 10,909,452 [ ..o, 10,909,452 ..o 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment...... Sweep Accounts

Si15




Annual Statement for the year 2015 of the TRAN SAM E RI CA CAS UALTY IN S U RAN C E COM PANY

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

EO01, E02, EO3, E04, E05, E06
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Annual Statement for the year 2015 of the TRANSAMER'CA CASUALTY INSURANCE COMPANY
SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted Unrealized (Depreciation) or Temporary Capitalized Total Foreign Commitment for
Desig- Originally | Type and Carrying Value Less | Valuation Increase |  (Amortization) / Impairment Deferred Interest | Exchange Change Investment Additional Percentage of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation Acquired Strategy Actual Cost Fair Value Encumbrances (Decrease) Accretion R i and Other in B./A.C.V. Income Investment Ownership
Surplus D - Unaffiliated
53079Q AB 3 |LIBERTY MUTUAL INSURANCE 144A 8.500% 0........c.ccccoeueuncee | ......... | BOSTON........ccoccoeuue | MA... | BARCLAYS.......ooiiiiiisiississsississsissiisssississsisnins | coniiana 2 | 01/22/2015. | ......... 0 572,163 440,000 562,719 0 (9,444) 0 0 0 37,400 0 [ . 0.000
2399999. Total - Surplus Debentures - Unaffiliated 572,163 440,000 562,719 0 (9,444) 0 0 0 37,400 0 XXX
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 0 |BC Wilber SChool LLC..........ccocourvinriiriinnisnsisssisssissiisesinas | oo Boston.........cccceeuunn MA... | Beacon Wilber LLC. 12/01/2009. | ......... 0 179,943 87,510 7,847 0 (2,312) 0 0 0 0 0 s 5.500
000000 00 0 |Mechanicsville Apartments Phase 6, L.P..........cccccoeieierisrierisnioniens | cvenians Atlanta GA....| Mechanicsville Apartments Phase 6 Partners, LLC..........cco. | oovivrinnns 01/01/2012. | ......... 0 137,394 169,019 69,426 0 (11,441) 0 0 0 0 0 1.000
3999999. Total - All Other Low Income Housing Tax Credit - Unaffiliated. 317,336 256,529 77,274 0 (13,752) 0 0 0 0 0 XXX
4499999. Subtotal - Unaffiliated. 889,499 696,529 639,993 0 (23,196) 0 0 0 37,400 0 XXX
4699999. Totals 889,499 696,529 639,993 0 (23,196) 0 0 0 37,400 0 XXX




803

Annual Statement for the year 2015 of the TRANSAMER'CA CASUALTY |NSURANCE COMPANY
SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1
3 4
Date Type and Actual Cost at Additional Investment Made After Percentage of

CUSIP Identification Name or D City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition isiti Amount of Encumbrances Ownership
Surplus Debentures - Unaffiliated

53079Q AB 3 |LIBERTY MUTUAL INSURANCE 144A 8.500% O. BOSTON MA........... BARCLAYS, 01/22/2015. 0 572,163 0 0 0.000
2399999. Total - Surplus Debentures - Unaffiliated 572,163 0 0 XXX
4499999. Subtotal - Unaffiliated 572,163 0 0 XXX
4699999. Totals. 572,163 0 0 XXX
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Annual Statement for the year 2015 of the TRAN SAM E Rl CA CAS UALTY | N S U RAN C E COM PANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Current Year's
Book/Adjusted Current Year's Other-Than- Book/Adjusted
Date Carrying Value Less Unrealized (Depreciation) or Temporary Capitalized Total Change in Total Foreign Carrying Value Less Foreign Exchange

Originally Dispoal Encumbrances, Prior | Valuation Increase| (Amortization) / Impairment Deferred Interest BJAC.V. Exchange Change| Encumbrances on Gain (Loss) on Realized Gain | Total Gain (Loss) Investment

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Year (Decrease) Accretion Recognized and Other (9+10-11+12) in BJA.CV Disposal Consideration Disposal (Loss) on Disposal|  on Disposal Income

NONE




Annual Statement for the year 2015 of the TRANSAMER'CA CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

oL3

1 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 5 8 9 12 13 14 15 16 17 19 20 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated
NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective Admitted Amount|  Amount Rec. Maturity

CUSIP Identification Code CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rate of Due & Accrued | During Year Acquired Date
us. - Issuer Obli

912810  EK 0 [UNITED STATES TREASURY. ........coosmmriiiirriiminnsiiisssssisssssssisssssssssssssssssssssssssssssssssssssssssssssnnss | sones | | cossvsssanns | sovsenenes L1 [ 727,135 |...133.080 798,492 600,000 646,202 0 (6,632) 0 0f....8120 |.. 6.460 02/02/1994. | 08/15/2021.
912810 EP 9 |UNITED STATES TREASURY. ,788,572 |...133.470 | ............. 6,373,384 | .......c...... 4,775,000 | ..ocvvvnnnes 4,780,765 0 (661) 0 0f...7.120 |... 7.100 03/16/1994. | 02/15/2023.
912810 EW 4 |UNITED STATES TREASURY. 505,313 |...133.500 667,505 500,000 502,960 0 (211) 0 0f....6.000 |...... 5.920 03/04/1999. | 02/15/2026.
912828 GS 3 |UNITED STATES TREASURY NOTE ,992,982 |...104.830 | ....ccooeuuce 1,845,026 | .............. 1,760,000 | .............. 1,803,005 0 (30,490) 0 0f...4.500 ... 2.660 06/26/2012. | 05/15/2017.
912828 JR 2 |UNITED STATES TREASURY. 552,344 |...107.030 535,180 500,000 516,479 0 (5,464) 0 0 2.550 12/04/2008. | 11/15/2018.
912828 TM 2 |UNITED STATES TREASURY.......ooosiiiiiiiisiissiissiiesississiisssisssisssssessiessssssssssssssssssssssssssssnss | aoniens | oo |esssnissnnes | consiennn | | ooniinnniens 2,304,640 | ..... 99.360 2,290,456 2,305,000 2,304,875 0 73 0 0]....0620 |...... 0.620 09/26/2012. | 08/31/2017.
0199999. U.S. Government - ISSUEr OBIGAtIONS...............oceuuiiiieioiiiiiiossiiiesssieiss i | cnssesseeans 10,870,986 XXX [ e 12,510,043 | ............ 10,440,000 | ............ 10,554,286 0 (43,385) 0 0 XXX XXX XXX
U.s. ial Mortgage-Backed

36203V ZX 1 [GNMA BB0BSES...........coveerierieiiiciiiiissieisssssss s | i ...108.170 3,498 3,234 3,139 0 8 0 0{....7.000 |..... 8.010 05/13/1994. | 04/01/2024.
36204N  F3 6 | GNMA 374686 ..107.740 19,157 17,780 17,260 0 45 0 0....7.000 |..... 8.010 05/13/1994. | 04/01/2024.
362047 HK 3 |GNMA 379234 ...101.890 13,264 13,017 12,637 0 3 0 0{....7.000 |..... 8.010 05/13/1994. | 04/01/2024.
36204T LK 8 [GNMA 379330 ...103.370 19,789 19,144 18,585 0 48 0 0 ....7.000 |...... 8.010 05/13/1994. | 04/01/2024.
36223A RJ 3 [GNMA 302089 ...108.580 18,879 17,386 16,876 0 44 0 0f....7.000 |...... 8.010 05/13/1994. | 05/01/2024.
36225A QF 0 |GNMA 780454 ...114.250 2,117 1,853 1,856 0 (1) 0 0....7.000 |...... 6.980 11/20/1997. | 10/01/2026.
83164F AE 4 |SBAPOOL #504505.........00c0cniivieeisisiiissssiiisssssiissssssiisssssessssssisssssssssssssssssssssssssssessssssssssssssess | connes | oo | consveesnnes | coveennnes 1 I 833,896 |...104.430 831,904 796,557 833,516 0 (380) 0 0]...3620 ... 1.600 . 10/31/2015. | 03/01/2024.
0299999. U.S. Government - Residential Mortgage-Backed Securities 902,657 XXX 908,608 868,971 903,869 0 (203) 0 0 XXX .2,829 XXX XXX
0599999, Total - U.S. GOVEIMMENL.......oouuuuiiiiiesieiiiieisiiiiestiie e | consesseonas 11,773,643 XXX [ s 13,418,651 | ..ccoeveene 11,308,971 | oo 11,458,155 0 (43,588) 0 0 XXX | XXX | e 178,597 XXX XXX
All Other - Issuer Obligations

302154 BA 6 |EXPORT IMPORT BK KOREA GLOBAL.........ccccoorvimririinrisnciisninnisnssssnssssssssssssssssssssssssonnss | svsene | F | onnveennnes e TFE | i 886,854 |...108.600 887,292 817,000 863,173 0 (7,252) 0 0f...4370 |.... 3280 (MS......| oo 10,625 | e 35,744 | 08/07/2012. | 09/15/2021.
71654Q BG 6 |PETROLEOS MEXICANOS WI EXCHGD........ccoiriiiiiiiiiisiissiisiiisssssssisssssssessssssssesssssessssessssnenes | cenions 642,970 |..... 87.000 565,500 650,000 644,496 0 668 0 0f.....3.500 3.630 |JJ........ 22,750 | 08/29/2013. | 01/30/2023.
831588 AB 4 |SLOVAKIAREPUBLIC OF 144A............ccooiiiiiiniineiississsiissscsss s ssssssssssssssssins | ceveees ,377,700 |...110.610 | .....ccoo..ece. 1,382,675 | ...ccoooev. 1,250,000 | .............. 1,368,339 0 (5,001) 0 0f...4370 |.... 2.740 [MN...... 36,094 | 10/31/2015. | 05/21/2022.
831594  AB 2 | SLOVENIA REPUBLIC OF 144A..........ccoooiiiiiiiiiieriiiniissississiiessssssi s | ceviens 886,419 [...111.630 | .......ccc.... 1,004,672 900,000 889,863 0 1177 0 0f....5500 |..... 5.700 |AO...... | occerreeer8,938 | oo 49,500 | 10/19/2012. | 10/26/2022.
857524 AB 8 |REPUBLIC OF POLAND...........ooooiiiiniiisiissiississcississssssissssssssisssssssssssssssesssssssssesssssssssssssse | aveeene | F | connviiennnee | e IFE | i 722,250 |...110.400 745,234 675,000 706,870 0 (4,409) 0 0]....5.000 |...... 4.130 [MS...... ...33,750 | 04/24/2012. | 03/23/2022.
0699999. All Other Governments - Issuer Obligation 4,516,193 XXX | i 4,585,373 | ..ooovvuuans 4,292,000 | ...coooouuees 4,472,741 0 (14,817) 0 0| XXX XXX . XXX XXX
1099999. Total - All Other Government; 4,516,193 XXX [ s 4,585,373 | ...cccoo.uu. 4,292,000 | .............. 4,472,741 0 (14,817) 0 0] XXX XXX | XXX ] e 44,269 | 177,838 XXX XXX
U.S. Special Revenue & Special Obligations and all N and Their U.S. Politi - Issuer Obli

B135IM 4D 2 [FNMA oo | sresns | an | s | cereeenees L1 I 2,507,720 |...104.430 2,610,850 2,500,000 2,500,950 0 (924) 0 0....5.000 |...... 4.950 [FA .| oo AT 7 | e 125,000 | 03/19/2007. | 02/13/2017.
31359M  7X 5 |[FNMA LA 480,849 |...105.300 526,501 500,000 496,695 0 2,254 0 0f....5.000 |...... 5.500 [MN...... | oo 3472 | oo 25,000 |06/07/2007. | 05/11/2017.
31359M  H8 9 [FNMA BENCHMARK NOTES . LA 675,574 |...100.930 706,524 700,000 699,229 0 3,005 0 0{....5.000 |...... 5.460 |MS...... 10,306 35,000 | 05/02/2006. | 03/15/2016.
3137EA CA 5 |FHLMC LS... LA ..4,933,500 |...107.060 5,353,049 5,000,000 4,974,904 0 7,068 0 0....3750 |..... 3.910 48,958 06/30/2009. | 03/27/2019.
31398A DM 1 [FNMA. ... | e LA .1,324,192 1...106.110 | .............. 1,379,495 | .............. 1,300,000 | .............. 1,304,397 0 (2,882) 0 0]....5370 |..... 5.120 .3,688 10/15/2007. | 06/12/2017.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation: 9,921,835 XXX | e 10,576,419 | ...cccoeeee 10,000,000 9,976,175 0 8,521 0 0 XXX XXX | XXX | e 114,341 XXX XXX
U.S. Special Revenue & Special A Obli and allN and Their U.S. Political - Residenti; Backed iti

01F032 61 7 | FNMA TBA 3.5%..ccccuuuieiurieiiiiieriiiesiseseisesssesessessssesssses i sssessissssiss st ssssssssssssssessssns | eevsee | oo | woensesonenes | cerevenenes L 10,313,281 |...103.170 | ............ 10,317,230 | cooooveveene 10,000,000 | ............ 10,313,281 0 0 0 0f....3.500 |...... 3.330 0 0 | 12/10/2015. | 01/01/2041.
31374W 5D 0 [FNMAB2B744.........oo s ssssssnissssssniss | connens | o | cvsssssnsnns | cossseeans 1]. ...102.800 17,959 17,469 17,489 0 (5) 0 0]....7.000 |..... 6.890 . . 02/09/1996. | 12/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. 10,330,815 XXX | s 10,335,189 | ...o..c... 10,017,469 | ............ 10,330,770 0 (5) 0 0 XXX XXX . 102 ... 1,223 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 20,252,650 XXX | e 20,911,608 | ............ 20,017,469 20,306,945 0 8,516 0 0] XXX XXX | XXX | e 114,443 | ........... 443,598 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

001055  AF 9 |AFLAC INCORPORATED........ccooiiiiriiniiiniissiiississiisssisssssssssssssssssssssssssssssssssssssssssssssssssssssanss | coviis | oo | woosesssnnns | covees 1FE | s 994,990 [...122.510 | .............. 1225138 | ..ccoooneven. 1,000,000 995,266 0 75 0 0f...6.450 |... 6.480 24,367 | ..cooeeec 64,500 | 08/04/2010. | 08/15/2040.
00440E AV 9 |ACE INAHLDGS INC.......ccoomirriiriirieieniiseieesiisesseesessesssessssesssesssssssssssssssssssssesssssnssssessssssssssssns | conenee | B [ eevvverinns | oeeee 1FE ..4,984,650 |..... 99.600 | ..covvuuens 4,980,077 | c.ovvrvrne 5,000,000 | .ooooueenne 4,984,694 0 44 0 0 3.350 |...... 3.380 26,986 0 [ 10/27/2015. | 05/03/2026.
00440E AW 7 |ACE INAHLDGS INC ,987,500 |...101.320 5,066,284 5,000,000 4,987,277 0 (223) 0 0f...4350 ... 4.360 35,042 0 [ 10/27/2015. | 11/03/2045.
00507U  AS 0 |ACTAVIS FUNDING SCS........oovmrriririrniiserisssssssssssssssssssssssssssssssssssssssssssssssssnsssssssssssssssessssnsssss | sonness | | evvssnessnns | coseee 2FE 999,110 |..... 99.560 | ..ovrrerrrinnnd 995,677 | ..cvvvrecne 1,000,000 999,113 0 3 0 0....3.800 |..... 3.810 11,189 0 | 12/17/2015. | 03/15/2025.




Annual Statement for the year 2015 of the TRANSAMER'CA CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7
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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

o 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 Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rateof | Rateof | Paid | Due & Accrued | During Year Acquired Date
00845W  AD 0 |AGFIRST FARM CREDIT BANK TP. 500,000 |..... 64.000 320,000 500,000 500,000 0 0 0 0]....1.640 |..... 6.480 06/05/2007. | 06/15/2049.
00846U AC 5 |AGILENT TECH INC ,562,493 |..106.730 | .ccooovvvvnnee 1,532,743 | ..ccoeveenes 1,436,000 | .............. 1,470,406 0 (17,535) 0 0f....6.500 |..... 5.100 01/26/2010. | 11/01/2017.
02401@ AA 7 |AMERICAN ASSETS TRUST LP SR UNSEC NT-OPE 2 2,500,000 |...101.340 2,533,509 2,500,000 2,500,000 0 0 0 0].....4.040 |...... 4.060 09/19/2014. | 10/31/2021.
026874 CY 1 |AMERICAN INTERNATIONAL GROUP ..102.420 | ... ..1,024,205 | .. 1,000,000 | . 11,017,239 0 (1,778) 0 0]...4120 |... 3.870 03/12/2014. | 02/15/2024.
032511 AY 3 |ANADARKO PETROLEUM CORP........cooevvrverrrrrernnreinnennessmsessessesssssssensessssssssssnesssssesensesseessssns | ESue | [ evervveronnes [ eenFE | i 435,499 | ... 95.380 433,991 455,000 437,334 0 380 0 0]....6.450 |..... 6.800 05/20/2010. | 09/15/2036.
05367A  AA 1 |AVIATION CAPITAL GROUP CORP 144A........cocmmirirrienrieseiiesrissssssssssesssssssssssssssssssssssssesssenseses | voneees | oo | eeessseresns | e o =3 I 730,800 |...115.050 724,840 630,000 710,088 0 (14,829) 0 0....7.120 |..... 4.160 07/30/2014. | 10/15/2020.
05367A  AD 5 |AVIATION CAPITAL GROUP CORP 144A.........cooveemeereiieerriinsessisssssssssessesssssssssssesssssssesssssneenss | oeeeene | oo | weseneersenns | ceeeee 2FE 566,875 |...111.950 559,760 500,000 554,322 0 (8,990) 0 0]....6.750 |...... 4410 07/30/2014. | 04/06/2021.
06406H BY 4 |BANK OF NEW YORK MELLON CORP/T. ...103.620 2,072,429 2,000,000 2,018,182 0 (2,884) 0 01....3550 |.... 3.370 12/31/2011. | 09/23/2021.
06406H DA 4 [BANK OF NEW YORK MELLON CORP/T SNRHOLD.........covevrvverrrrriernnreninsensessnessessssenssssssessessnnes | cvveeee | oo | evvevvnernes | coeen IFE | i 1,556,662 | ... 97.830 ....1,560,000 | . 1,556,872 0 211 0 0.....3.000 |... 3.020 02/19/2015. | 02/24/2025.
06739F FU 0 |BARCLAYS BANK PLC LT2 144A ..131.690 | ... . 3,080,000 3,868,183 (VN (123,931) 0 0...10.180 |...... 4780 04/05/2013. | 06/12/2021.
073902 CD 8 |JP MORGAN SECURITIES LLC. ...105.740 528,739 500,000 475,846 0 8,578 0 0].....4.650 |... 6.780 08/24/2007. | 07/02/2018.
12626P  AM 5 [CRHAMERICAINC 144A.........ccoooiriirrriiinnriiiisesscissessisisssssissssssssssssssssssssssssssssssssssssssosssssssns | soies | B [ eonvveeinnes [ eenFE | i 499,385 | ... 99.440 497,235 500,000 499,400 0 15 0 0]....3.870 |...... 3.890 05/12/2015. | 05/18/2025.
126650 BH 2 |CVS HEALTH CORP. ...105.840 2,646,088 2,500,000 2,537,584 0 (25,174) 0 0]...5750 |... 4.630 01/08/2010. | 06/01/2017.
126650 CC 2 |CVS HEALTH CORP. ...103.980 | ... ..1,659,803 | .. ....1,500,000 | . 1,494,522 0 571 0 0].....4.000 |... 4.050 |JD.. 4333 | .. 12/02/2013. | 12/05/2023.
12686C BB 4 |CABLEVISION SYSTEMS CORP......ccccvveuerreiierriissensissensssssesssisesssssssssssssnsesssssssssssssessesnnens | ESue | [ eveereevonnes [ e FE | i 574,219 | o 85.000 624,750 735,000 578,489 0 4271 0 0 ...10.350 |MS...... 12,714 0 |09/23/2015. | 09/15/2022.
172967 JP 7 |CITIGROUP INC . 390,720 |..... 97.900 391,621 400,000 391,205 0 485 0 0].....3.300 |..... 3.570 |AO...... 2,347 6,600 |05/12/2015.| 04/27/2025.
20029P  AG 4 [COMCAST CABLE COMMUNICATION.......ccomrrrermmumressmmemsessmessssssessessenesssssssesssssesessssssnessssssssessessens | soneees ] e 1] TFE | o 889,879 |...109.790 878,332 800,000 879,953 0 (9,927) 0 0]....8.870 |... 1.280 |MN..oo. [ voornrriennne 11,833 | e 35,500 | 10/31/2015. | 05/01/2017.
21684A  AA 4 |COOPERATIEVE CENTRALE RAIFFE.........coooiiruiierirereierieesisesssssssnessssesssssssssssssssssssssssesesssnens | oneees F 991,860 |...104.020 | .............. 1,040,254 | .............. 1,000,000 993,225 0 687 0 0]...4620 |... 4.720 11/25/2013. | 12/01/2023.
233851 AR 5 |DAIMLER FINANCE NORTH AMERICA 144A A E e [ TFE | 00000.2,200,780 ... 98.300 2,177,417 2,215,000 2,207,416 0 2,002 0 0....2.250 |...... 2.350 07/25/2012.| 07/31/2019.
24422E RM 3 | JOHN DEERE CAPITAL CORP. .2,489,000 |..... 99.400 2,485,015 2,500,000 2,492,733 0 1,050 0 0....2.750 |...... 2.800 04/26/2012. | 03/15/2022.
250847 EF 3 |DTE ENERGY COMPANY e 995,980 |...103.670 | ..ovoovveves 1,036,713 | oo 1,000,000 997,921 0 389 0 0.....3450 |.... 3.490 08/12/2010. | 10/01/2020.
25152R XA 6 |DEUTSCHE BANK AG cevvee [ F e [ oo AFE | o 3,680,922 |..... 99.670 3,682,828 3,695,000 3,682,731 0 1,211 0 0]....3.700 |..... 3.740 05/22/2014. | 05/30/2024.
25243Y  AM 1 [DIAGEOQ CAPITAL PLC......coouommeriitimiereeissessesssseseessssessssssesssssssessssssssssssssssssessesssssssssssssssssssssssens | soneees | SRR I AFE | o 2,968,148 |...107.030 2,675,942 2,500,000 2,652,535 0 (81,617) 0 0...5750 |... 2280 |AO..... | ceverrecreen 27,153 12/31/2011.| 10/23/2017.
25466A AD 3 |DISCOVER BANK ...101.980 | .cocovvreenn. 1,019,827 | ..o 1,000,000 | ...covevnes 1,018,090 0 (2,010 0 0 3.920 [FA...... 16,683 03/12/2014. | 08/08/2023.
25470D AA 7 | DISCOVERY COMMUNICATIONS INC ...108.400 2,710,103 2,500,000 2,558,755 0 (14,523) 0 0].....5.620 |... 4.900 |FA...cce| covrrecnnnns 53,125 01/12/2010. | 08/15/2019.
260543  CH 4 [DOW CHEMICAL........cvveeirrerierecsiesresisessssssesssssssessssssssssssssessssssssssssssnsssssssnssssssnsesssssonsessssnns | eoses | o | conevessnnes | eoieenFE | cvvvvirennnn 3,143,725 | .00 96.040 3,121,451 3,250,000 3,171,436 0 9,981 0 0 3.390 [MN...... 12,458 02/15/2013. | 11/15/2022.
26442C  AH 7 |DUKE ENERGY CAROLINAS LLC o . 113450 | e, 1,134,513 | oo 1,000,000 | ..o 1,159,099 0 (617) 0 0....5.300 |.... 4.240 |FA....... 20,022 0 [ 10/31/2015. | 02/15/2040.
29273R AT 6 |ENERGY TRANSFER PARTNERS........ccovvviirrisierissinesesssessessssessessssessessssssssssssessssssssssssssssesseons | seveees . 695,331 | ..... 71410 499,915 700,000 695,518 0 74 0 0]....5.150 |...... 5190 [FA...... 15,021 36,050 |01/14/2013.| 02/01/2043.
29379V AA 1 |ENTERPRISE PRODUCTS OPER LLC.......oocimrrrirmareriimennsiseesssssessissssssssssesssssssssssssssssssnssssenns | soneene | oo | seessnennens | eeeeei2FE [ coviiecriiinnns 799,624 |...105.130 841,042 800,000 799,829 0 41 0 0]....6.300 |.... 6.300 08/27/2007. | 09/15/2017.
29380T AT 2 |ENTERTAINMENT PROPERTIES TR 999,980 |...104.740 | ...ccooeeenes 1,047,399 | ..o 1,000,000 999,922 0 0 0 0]...5750 |.. 5.750 08/01/2012. | 08/15/2022.
30214Y AE 4 |EXPORT CREDIT BANK OF TURKEY 144A .994,930 |..... 98.020 | wovvvrvrrrrennne 980,250 | ..ovverrernne 1,000,000 995,646 0 628 0 0.....5.000 |... 5.080 09/16/2014. | 09/23/2021.
30251B  AC 2 |FMRLLC 144A I ,988,560 |...123.390 2,467,840 2,000,000 1,989,164 0 168 0 0].....6.500 |... 6.540 06/30/2010. | 12/14/2040.
372470 AN 6 [ GENWORTH FINANCIAL INC.....coovmmurriivmmrreisieseesssessssssesssssssessssssssssssssssssssssssssssssssssssssssssnsnss | soneees o e | e BFE | s 498,295 | ... 83.320 416,615 500,000 416,615 | ....... (82,272) 165 0 0....7.200 |...... 7.250 [FA.cooo| oo 13,600 11/17/2010. | 02/15/2021.
37373W  AB 6 | GERDAU TRADE INC 144A 445590 |..... 70.000 315,000 450,000 446,553 0 382 0 0]....4750 |... 4.870 |AO...... 4,513 04/08/2013. | 04/15/2023.
38141G  GM 0 | GOLDMAN SACHS GROUP INC/THE [ 498,115 |...119.520 597,639 500,000 498,209 0 28 0 0]....6.250 |..... 6.270 01/21/2011.| 02/01/2041.
38141G  GS 7 | GOLDMAN SACHS GROUP INC/THE........oocuuurreeummrrresmmrressssesssssssessssssessssssssssssssssssssssssesssssssesssses | eeveees . ,386,970 |...113.500 3,405,166 3,000,000 3,286,029 0 (40,981) 0 0]...5750 |... 3.960 06/12/2013. | 01/24/2022.
38148B  AA 6 | GOLDMAN SACHS GROUP INC/THE LS. |.. . 742,350 |..... 99.370 730,406 735,000 730,406 | ... (11,434) (510) 0 0....5.700 |..... 5.390 09/23/2015. | 12/31/2049.
40426W AU 5 |EQUITY COMMONWEALTH SNROP.........cmmrreeumirrersmmermssssmseessssnssssssssssssssesssssssssssssssessssssssesssssens | coonees U0 PRSI I 2FE | oo 1,496,850 |..104.540 | ......cccoeoee 1,568,196 | ..o 1,500,000 | ...ooverrees 1,499,346 0 379 0 0]....6.250 |..... 6.270 06/18/2007. | 06/15/2017.
404280 AP 4 |HSBC HOLDINGS PLC ...100.500 ..1,783,991 ...1,775,000 11,807,173 0 (3,266) 0 0f...4250 |.... 3.980 05/07/2014. | 03/14/2024.
410867 AD 7 |HANOVER INSURANCE GROUP INC ...113.620 | .... 1,204,471 | .. ....1,060,000 | . 11,165,869 0 (16,883) 0 0].....6.370 |..... 4.300 02/14/2013. | 06/15/2021.
413875 AN 5 |HARRIS CORP. . 111.240 556,206 500,000 497,455 0 42 0 0]....6.150 |...... 6.190 11/30/2010. | 12/15/2040.
418056 AP 2 |HASBROINC ...106.450 2,927 479 2,750,000 2,936,416 0 (5,061) 0 0 2.220 51,013 0 [ 12/14/2015.| 09/15/2017.
421924 BJ 9 |HEALTHSOUTH CORP.......coomiruiriiinrieiisssiessissisesssssessssssssesssesessssssssesssssssssessssessssessssssssnnnns | sevsie | oo | svoserssnens | coenes 4FE 274,890 |...104.000 274,560 264,000 273,748 0 (1,142) 0 0...7.750 |...... 5.940 6,024 0 | 09/23/2015. | 09/15/2022.
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42809H AD 9 |HESS CORP .993,040 |..... 82.820 828,282 ....1,000,000 993,523 0 114 0 0]....5.600 |.... 5640 [FA....... 21,156 56,000 | 08/05/2010.| 02/15/2041.
431282 AK 8 |HIGHWOODS REALTY LP EXCHGD ,086,710 |...104.330 | ... ,043,370 | .. 1,000,000 | ...cccevveee 1,023,843 0 (19,026) 0 0].....5.850 |...... 3.800 [MS...... 17,225 07/11/2012. | 03/15/2017.
44569* BP 5 [HUNT OIL COMPANY SER A SRNOTES 2 3,000,000 | ...... 93.350 2,800,575 3,000,000 3,000,000 0 0 0 0 3.930 3.930 [MN...... 16,048 10/30/2014. | 11/12/2024.
44841C  AB 0 |HUTCHISON WHAMPOA LIMITED 144A YANKEE F | S o 1FE | ... .1,776,374 |...107.380 1,743,442 0 (9,937) 0 0]...4620 |... 3.850 07/26/2012. | 01/13/2022.
449786 AQ 5 [INGBANKINV 144A........ooiiiiiiiiicisec e sssssnss | ceniias Flo e 1FE 994,860 |...102.410 | .... . . 998,652 0 1,059 0 0...3750 ... 3.860 02/29/2012. | 03/07/2017.
449786  AY 8 |ING BANKNV 144A P | S oo 2FE 866,740 |...108.560 933,694 860,000 865,483 0 (584) 0 0].....5.800 |.... 5.690 ...13,301 11/07/2013. | 09/25/2023.
450636 AC 9 |INDIANA TOLL ROAD CONCESSION C 144A........ooocmrrrerrrieinessesnesssssssessessssssssssnsesssssssessessenees | eovene | oo | coveevessenns | cvveee 2FE | v 5,000,000 |...100.150 5,007,700 5,000,000 5,000,000 0 0 0 0]....5.180 |...... 5.180 113,738 07/16/2015. | 07/15/2035.
45685E  AB 2 | VOYA FINANCIAL INC WI EXCHGD..........covuureeueeerereimensereeessessssssssssesssssssesesssssssssssssssssssssssssssnnes | seveene | oo | wesseresnens | ceveen 2FE | o 2,325,176 |...111.740 2,363,472 2,115,000 2,276,155 0 (21,049) 0 0]....5.500 |...... 4.150 ...53,639 08/08/2013. | 07/15/2022.
460146  CE 1 [INTLPAPER CO..ooouuurriiimurriiinsreisisssessssensessssesessssesssssssessssssssssssssesssssssssssssssessssssssssssssnsssssssnnes | wovenn | o | coveevessnnns | coveee 2FE 589,910 |...118.560 592,815 500,000 553,450 0 (7,980) 0 0...7.500 |...... 5.270 ..14,167 12/02/2010. | 08/15/2021.
46115H AR 8 |INTESA SANPAOLO SPA JUUPIORR 1 = SO IO 2FE | e 1,023,385 |...107.020 | ...cccoovneee 1,070,285 | .............. 1,000,000 | ...cooonece 1,019,995 0 (1,986) 0 0]....5.250 |..... 4.940 24,646 03/25/2014. | 01/12/2024.
46625H HQ 6 |JPMORGAN CHASE & CO [ XS990 VR UPRRRPROORY IO 1FE 3,150,023 |...108.520 3,255,610 3,000,000 3,083,474 0 (17,695) 0 0].....4.950 |.... 4220 39,600 | ..oovreern. 148,500 | 12/31/2011. | 03/25/2020.
466390  AA 3 |KAZMUNAYGAZ NATIONAL CO T44A.........oorriinrriinsssiiissssiiissssssssssssssssssssssssssssssssssssssssssenss | svvvees Flo | oo 2FE|. .199,200 |..... 93.000 186,000 200,000 199,370 0 70 0 01....4.400 |.... 4.450 1,491 8,800 |04/24/2013.] 04/30/2023.
48667Q AF 2 |KAZMUNAIGAZ FINANCE SUB BV 144A YANKEE..........cooovveumrrrimmenreisessisseessesisessessssessessenenees | wevenns F oo | e P = I 1,358,063 |...102.870 | .cccovvvrneee 1,183,063 | ..o 1,150,000 | ..ooooverreees 1,292,814 0 (24,083) 0 0]....6.370 |...... 3.750 16,699 | ..oovverrnnns 73,313 | 03/11/2013. | 04/09/2021.
49326E  ED 1 |KEYCORP MTN...oooiiirieimrrirerereeesersssessssessssenssssessensssessssessssnsssssessssesssnesssssesssnssssensssessssnssennss | LSt [ oo [ wornerevnens | ceveen 2FE 955,385 |...108.820 919,573 845,000 915,190 0 (12,092) 0 0 3.350 11,612 43,095 | 07/16/2012. | 03/24/2021.
494550 BF 2 |KINDER MORGAN ENERGY PARTNERS........ccosmurreuummrmriimmmnsnsssmsssissssessssssssssssssessessssessssssssssssenes | sovse | oo | coveevessene | cvvene 2FE 541,147 | ..... 84.280 459,336 545,000 541,301 0 57 0 0]....6550 |.... 6.600 10,511 | v 35,698 | 05/24/2010. | 09/15/2040.
50066 2A 1 |KOREA RESOURCES CORP T44A.........ccommrimmirimreinerienensnssinsssssssssssssssssssssssssssssssssssssssssesssnssssns | conenn | [ evevneresens | oneee 1FE 368,605 |..... 99.490 368,136 370,000 369,324 0 277 0 0f....2120 |...... 2.200 .7,863 | 04/25/2013. | 05/02/2018.
52107Q°  AF 2 |LAZARD GROUP LLC.....cvviimmirriirmiirissssesisessesssssesssessesssssssssssessessesssssssssessessensesssssssssssssneessesss | eovesnn | oo | coveevessenne | coeeee 2FE 563,770 |...103.320 583,787 565,000 564,082 0 162 0 0]....4.250 |...... 4.280 24,013 | 11/06/2013. | 11/14/2020.
53079E AW 4 |LIBERTY MUTUAL GROUP 144A...........iiireiimnrrriisesreesesneeissssesssssssssssssssssssnssssssssesssssssssssssnnes | eoveees | oo | weseneessenes | coeeee 2FE | v 747,445 | ...105.680 734,539 695,000 737,249 0 (5,790) 0 0]...4.950 |... 3.850 [MN..oo. | coovrrrrrreenn 5,734 | i 34,403 | 03/13/2014. | 05/01/2022.
53219L  AK 5 [LIFEPOINT HEALTH INC EXCHGD. e e e 3FE 237,763 |...103.280 237,551 230,000 236,972 0 (791) 0 0 3.590 7,619 | 09/23/2015. | 10/01/2020.
539439 AH 2 [LLOYDSBANKPLC LT GTD 144A A F e e 2FE 388,332 |...100.680 405,754 403,000 388,386 0 54 0 0]....4580 |... 5.050 0 [ 12/10/2015. | 12/10/2025.
553799 AE 7 |MU FINANCE PLC GTD SR SECURED NOTES F o | oo 1FE ..2,000,000 |..... 95.100 ..1,902,112 2,000,000 2,000,000 0 0 0 0/...3790 |..... 3.790 0 | 05/06/2015. | 06/26/2027.
570535 AK 0 |MARKEL CORP [EVSSTORN VR VPPN IO 2FE ..1,075,620 |...107.200 | .... 072,011 | oo 1,000,000 | ...ocoverneee 1,061,293 0 (8,160) 0 0 3.820 49,000 | 03/12/2014.| 07/01/2022.
59001A AN 2 [MERITAGE HOMES CORP.........omirrvvirmmirresrieirisiessssssessssssssssssssessessseessssssessssssssssessesesssssssnesssssens | soneees . 299,063 |...105.250 289,438 275,000 289,438 (8,318) (1,307) 0 0 |..7.150 |...... 4.980 [AO...... | oo, 151 | i 9,831 | 09/23/2015. | 04/15/2020.
59001K AD 2 [ARVINMERITOR INC LS. |.. 412,250 |..... 85.500 363,375 425,000 363,375 | ..ooovoune (49,182) 307 0 0]....6.250 |...... 6.720 0 |09/23/2015. | 02/15/2024.
5IT1EBR AU 2 [METLIFE INC...ouvvverrmririssiiesseisesessessseessssssesssssssesssssss s ssssssse st sssss s sssssssssssns | soneees . ...102.290 2,045,820 2,000,000 2,047,097 0 (5,343) 0 0].....6.750 |.... 1.060 0 | 12/14/2015. | 06/01/2016.
61945C AC 7 |MOSAIC CO 2,429,887 |..... 99.160 2,414,700 2,435,000 2,430,704 0 439 0 0]....4.250 |..... 4270 11/07/2013. | 11/15/2023.
62927# AJ 5 |NFL VENTURES LP TRANCHE F SER 2015-A G-4. [SUSPTORN VR ISP I ..5,000,000 |..... 92.790 | ovvverrennns 4,639,824 5,000,000 5,000,000 0 0 0 01....3.890 |... 3.890 06/12/2015. | 04/15/2042.
641423  BM 9 |NEVADA POWER CO AKA SIERRA PAC RES EXCHG.........coovvvierrieecriisesiisseesessnessesssssessos | wevenee JO0 [STURNY I AFE | oo 1,918,606 |...100.960 2,019,320 2,000,000 1,997,166 0 10,732 0 0]....5.950 |... 6.530 10/10/2006. | 03/15/2016.
64952G AE 8 |NEW YORK LIFE INS CO 144A 590,159 |...116.570 582,887 500,000 589,567 0 (592) 0 0[....5870 |... 4.390 10/31/2015. | 05/15/2033.
65557F  AA 4 |NORDEA BANK AB 144A 328,647 |...107.680 328,430 305,000 327,694 0 (953) 0 0]....4.870 |.... 3.340 09/29/2015. | 05/13/2021.
674599 BY 0 |OCCIDENTAL PETROLEUM CORPORATI LS. .. 499,885 |...104.910 524,569 500,000 499,940 0 8 0 0....4.100 |...... 4.100 12/13/2010. | 02/01/2021.
681919 AS 5 [OMNICOM GRP INC.......oooomrveirmrrisinieiissessissssesssssessssssessssssssssssssesssssssessssssssessssssssssesssssssssens. | wevenns . ,615,440 [..101.270 | ccovvvvvnenee 1,519,155 | oo 1,500,000 | ..o 1,505,858 0 (20,508) 0 0].....5.900 |..... 4470 01/07/2010. | 04/15/2016.
681936 BB 5 |OMEGA HLTHCARE INVESTORS INC.....ooouirviriimirrismmsreasiaessesssssssssseesssssssssssssssessssssssssssssssssssssnns. | sevenns JO0 SPORPIIRY I 2FE | oo 1,972,938 |...101.010 2,020,263 2,000,000 1,975,603 0 2,308 0 0]....4.950 |... 5.130 10/16/2014. | 04/01/2024.
682134 AC 5 |OMNICOM GRP INC.......oovormreriimmeniiressissesssssessesssesssssssssssssessssssssssssssssssssssssssssssssessssssnsnssssses. | wovenn | o | conevvessanns | coeeen 2FE 996,540 |...106.430 998,175 0 339 0 0]...4450 |.. 4.490 08/02/2010. | 08/15/2020.
68389X  AC 9 [ORACLE CORP.....orieieirevisiresessssssisssse s sssss s sssssesssssssessssssessssssssnsssssnnens | seeseee | oo | weveseessenns | ceeree AFE | oo 1,249,413 |..108.920 | ... . cevvereernn 1,250,000 | oo 1,249,715 0 64 0 0...5750 |.. 5.750 04/02/2008. | 04/15/2018.
713448 BH 0 [PEPSICO INC ...t ssssssessssssssssssssesssssssessssssssesssssnens | eovennn | o | coneesessenns | covees 1FE ,793,228 |..108.010 | covvvvvvrenee 1,782,265 | ...coveveees 1,650,000 | ..oooverneees 1,790,519 0 (2,709) 0 0]....5.000 |... 1.400 0 [ 12/14/2015.| 06/01/2018.
714264 AA 6 |PERNOD RICARD SA 144A JUUSOTORN <5 VPRI I 2FE |. 479,923 |...109.970 472,871 430,000 466,896 0 (6,196) 0 0...5750 |.. 3.920 [AO..cc.. | cooverrrreeec 5,769 | e 24,725 | 11/05/2013. | 04/07/2021.
714294 AD 7 [PERRIGO CO PLC.......ocorviiimreessnrresssessssssssssssssessssssssesssssssssssssssssssssssssssssassssssssssssssssssssssneens | sveenes F o | o L = I 44,825 | ..... 98.170 44,176 45,000 44,845 0 16 0 0].....4.000 |... 4.050 [MN...... | voovvvrirenennn230 | v 1,800 | 10/01/2014. | 11/15/2023.
718172 AA 7 |PHILIP MORRIS INTL INC. [IXS7900 VR ISP I AFE | o 7,604,870 |...109.090 | ..o 8,318,441 | .oocovvrennn. 7,625,000 | ..oocrvvennne 7,618,588 0 2,239 0 0].....5.650 |... 5.680 [MN......| ccoevrrreren53,852 | s 430,813 | 05/13/2008. | 05/16/2018.
723456  AS 8 |PINNACLE ENTERTAINMENT INC......oooouurreiimmireeasemsesssssesssssssssssssessssesssssssessssssssssssssessssssenns | wevenes O [SPURSOIRN I 3FE 884,040 |...105.120 876,743 834,000 876,743 (3,991) (3,306) 0 0].....6.370 |..... 4.620 0 |09/23/2015. | 08/01/2021.
T4340X AW 1 [PROLOGIS L. sssssssssssssssssssessssssssesssnesssnsssssesssnsssnesssnsssonns | B9t | oo [ rovvrerivnns | o 2FE | oo 1,994,840 |...104.990 2,099,961 2,000,000 1,995,793 0 449 0 0]....4250 |..... 4.280 08/08/2013. | 08/15/2023.
74432Q  BM 6 |PRUDENTIAL FINANCIAL INC........oiviiriiieriiciiieriissiesiissiisssssssissssssssssssssssssssssssssssssssssssssas | coniees | oo | svoeesesnnns | coveee 2FE 993,900 |...110.660 | ... .1,106,616 | .. ....1,000,000 996,846 0 604 0 0]....5.370 |.... 5.450 06/16/2010. | 06/21/2020.
755111 BR 1 |RAYTHEON COMPANY.......coiiiiiiriiiriiniieessiessisessiss s sisessssssesssesesssssssssesssssssssesssssesssnenes | sevsoe | oo | svesesssnens | coenes 1FE | i 2,253,180 |...107.470 2,149,498 2,000,000 2,140,294 0 (31,857) 0 0 ...4.400 |.... 2.590 04/26/2012. | 02/15/2020.
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780097 AZ 4 |ROYAL BANK OF SCOTLAND PLC |F 647,304 |...107.700 646,206 600,000 646,059 0 (1,245) 0 0f.....6.000 |...... 4.820 09/23/2015. | 12/19/2023.
78488@ AB 1 |SVF HOLDING REAL ESTATE INVEST SER B ,000,000 5,000,000 5,000,000 0 0 0 0f....3.850 ... 3.850 06/11/2015. | 08/12/2027.
826418 BD 6 |SIERRA PACIFIC POWER COMPANY EXCHGD. . .960,864 ....1,000,000 997,804 0 5,055 0 0f....6.000 |...... 6.550 10/10/2006. | 05/15/2016.
87427T  A* 9 |TALKTALK TELECOM GROUP PLC SERIES A L|F (386,493) 0 0 0f...429 |...... 4.290 06/25/2014. | 07/17/2021.
878742 AS 4 |TECK RESOURCES LIMITED......ccocosiiiiiiiiiniiiiiiniiiisssiissiississssisssssssssssssssssssessssssssssssssssssssnssas | ceviens A . cevvereiennn 135,000 | e (1,011,955) 51 0 0f....6.000 |...... 6.010 08/03/2010. | 08/15/2040.
900151  AD 3 |TURKIYE IS BANKASI AS 144A .|F 195,500 200,000 199,272 0 241 0 0]....3.750 |...... 3.880 04/03/2013. | 10/10/2018.
90131H BM 6 |21ST CENTURY FOX AMERICA INC ...113.660 3,978,310 3,500,000 3,800,388 0 (4,392) 0 0f...68750 .. 6.040 04/06/2015. | 01/09/2038.
902494 AW 3 [TYSON FOODS INC.......cosrrvriirrririinisieiisnsenissssssssssessesssssssssssessesssssssssssnsssssssssssssssssssssssssesssssnnens | evnies | oo | eoneveesonnes | eoeenFE | vvvivirennn 1,633,921 ] ... 98.290 | .ovvvvrnnn. 1,607,160 | ..cccooneeen. 1,635,000 | ...coooneen. 1,634,185 0 208 0 01....2.650 |.. 2.660 08/05/2014. | 08/15/2019.
911312 AM 8 |UNITED PARCEL SERVICE INC ...103.410 5,688,012 5,500,000 5,480,386 0 3,524 0 0f...3120 |..... 3.200 11/08/2010. | 01/15/2021.
91802M  AA 8 |UTILITY CONTRACT FUNDING LLC 144A SR SEC. ...101.990 769,995 754,957 774,815 0 (2,141) 0 0....7.940 |..... 1.860 12/14/2015.| 10/01/2016.
91911T  AM 5 [VALE OVERSEAS LTD......ooiiiiiriiniiinsisiisssisnsiississssissssissssssssssssssssssssssssssssssssssssssssonsssnsssens | eoeeee | F | coeevvenenins | e 2FE | i 748,512 | L0 75.550 547,774 725,000 741,952 0 (2,448) 0 0 3.930 [ 14,978 31,719 | 03/20/2013. | 01/11/2022.
92343V AM 6 |VERIZON COMMUNICATIONS INC ..109.300 | coovvvvrirnne 1,639,541 | .ovvvorecns 1,500,000 | ...cooonevne 1,500,908 0 (425) 0 0f....5.100 ... 6.060 |AO..... | ceoerverneees 19,317 | oo 91,500 | 06/26/2008. | 04/15/2018.
92343V AV 6 | VERIZON COMMUNICATIONS INC L2270 | s 1,403,405 | .............. 1,250,000 | ........cc.... 1,282,777 0 (9,022) 0 0f....6.350 ... 5.450 06/03/2009. | 04/01/2019.
927804 FB 5 |VIRGINIA ELECTRIC AND POWER CO 807,338 |...122.960 922,225 750,000 801,643 0 (1,256) 0 0].....6.000 |.... 5.450 12/15/2010. | 05/15/2037.
931427  AA 6 |WALGREENS BOOTS ALLIANCE INC.......coooouiiiiriiiciiissiiiesiisssiissssssssssssssssesssssesssessssessssssssesssnnes | ceniie | oo | sossesssnens | ceseee 2FE | e 2,297,217 |..... 98.900 2,274,814 2,300,000 2,297,770 0 529 0 0....2.700 |...... 2.720 11/06/2014. | 11/18/2019.
959802 AM 1 |WESTERN UNION . 499,390 |..... 92.660 463,337 500,000 499,424 0 10 0 0]....6.200 |..... 6.200 06/16/2010. | 06/21/2040.
98310W AL 2 | WYNDHAM WORLDWIDE CORP..........cviiiiiiiiriiiciiisiiicssiesisssssisssesssssssesssses s sssssssiseseses | neees . 743,475 | ..... 96.490 3,618,708 3,750,000 3,744,954 0 580 0 01.....3.900 |... 3.920 02/19/2013. | 03/01/2023.
98978V AB 9 [ZOETIS INC EXCHGD........oveveririreireirerissisieisisessesssssssisessssssssssssssssssssssssessssssssessassessssssssessessessensensss | enese | 0 | sessensensens | woeeen 2FE ..2,017,857 2,020,000 2,018,321 0 203 0 0]...3.250 |.... 3.260 10/25/2013. | 02/01/2023.
Q2759@ AA 7 |CONSOLIDATED PRESS FINANCE LTD SERP.....cccoouiiiiiiiiiiiisiiicssiisssicsssissnisssisssiisssisesssissnes | onnnee | F | cvvessiiens [ 2FE ,000,000 2,000,000 2,000,000 0 0 0 0/...4210 |.... 4.210 05/21/2015. | 06/18/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 176413773 | XXX | ......... 175,490,671 | ......... 171,451,957 | ......... 173,265,833 | ........ (1,553,645) (533,195) 0 0 XXX XXX XXX
Industrial & Mi (Unaffiliated) - Residential Mortgage-Backed Securities
160841  AA 0 |CHARLOTTE GATEWAY VILLAGE LLCBOA LESSEE..........coosiiriiirreiierisreeesiesessesesineissnines | o o e [ e 1FE | 1,512,715 |...100.400 | .............. 1,512,393 | ..o 1,506,291 | .............. 1,511,927 0 (788) 0 0f....6.410 | ... 5.650 [MON... | ..cccocccvvvenu 8,046 | ..cooooeee. 16,092 | 10/31/2015. | 12/01/2016.
22942K  CA 6 |CREDIT SUISSE MTG 2006-7 9A4..........cooiiiiiiiiiiieiiiesiisesissssssesessessssessssesssse s ssssessssesssanns | coeeees e e el TEMY 135,321 |..... 59.600 152,504 255,875 135,320 0 2,605 0 0....7.000 |..... 0.060 |MON... 0 0 | 07/18/2006. | 08/01/2036.
36185M  AF 9 [GMAC MTGE CORP LN TR 2005-HE2 A6 673,659 |..... 98.080 777,208 792,348 673,658 0 38,182 0 0f...489%0 ... 0.040 [MON... 0 0 | 06/15/2005. | 11/01/2035.
43718M AD 6 |RESIDENTIAL FNDG Il 2006-HI4 A4 ,542,648 |..... 81.710 | oo 3,891,490 | ..oooovveena 4,762,156 3,542,648 0 227,514 0 0[...5720 |.... 0.050 |MON... 0 0 | 09/25/2006. | 09/01/2036.
52522Q AM 4 |LEHMAN MTGE TR 2007-10 3A1 296,644 | ..... 54.240 253,799 467,896 296,644 0 18,991 5,521 0f....6.000 |..... 0.060 |MON... 0 0 [ 11/14/2007. | 12/01/2037.
65536P AA 8 | NOMURA ASSET ACC CORP 2006-AF1 1A1A, cevone [ e [ e el TEM 34,899 |..... 38.570 25,998 67,401 34,899 0 242 311 0....0520 |...... 0.002 [MON... 0 0 | 08/31/2009. | 05/25/2036.
83613G__ AA 7 | SOUNDVIEW HM EQ LN 2008-1 AT144A. ... | o e ek IEM 125,101 |..... 93.670 117,649 125,594 125,145 6,161 20 0 0]...1.920 |.... 1.960 [MON... | oo 27 | i 2,160 | 10/31/2013. | 02/25/2038.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 6,320,987 | XXX | .o 6,731,041 | .cooovovvennes 7,977,561 | oo 6,320,241 6,161 286,767 5,832 0| XXX XXX XXX | i T — 18,252 XXX XXX
Industrial & Miscell; (Unaffiliated) - Ct i Backed Securities
05955U AG 2 | BANC OF AMERICA LARGE 2010-UB3 A4A2 144A. ...103.630 3,979,883 3,922,287 0 32,453 0 0]....5760 |.... 6.860 | MON... 01/28/2010. | 05/01/2046.
126240 AC 8 |COMM MTGE TR 2013-GAM A2 144A RO I ..100.760 | .............4,030,381 | .............. 4,000,000 | .....cooe.c 4,014,413 0 (3,226) 0 0f....3.360 |..... 3.290 | MON... 04/09/2014. | 02/01/2028.
12625E  AC 3 |COMM MTGE TR 2013 SFS A2 144A.........ooiviiiriiiiiniiissise st ssssssies. | cesions e [ TEMY 1,491,012 | L 99.400 | ..............1,491,079 | ............. 1,500,000 | ..o 1,492,669 0 411 0 0f....2.980 |...... 3.110 |MON... 04/04/2013. | 04/01/2035.
126300 BA 1 |COMM MTGE TR 2014-CR14 AM 107.180 ....1,000,000 11,024,801 0 (2,697) 0 0f...4520 ... 4.170 [MON... 01/09/2014. | 02/01/2047.
36197Q AC 3 |GSMTGE SEC TR2013-G1 A2 144A........oviviiririnrirseninssiissesissssisesisssssssesssesssssesssesssssssssensssens | eeveiee | oo | eovnereenens | cee TEM | 004,593,401 | ... 98.830 ....4,500,000 | . 4,569,851 0 (8,677) 0 0 3.550 |...... 3.310 |MON... 10/31/2015. | 04/01/2031.
44217N AC 0 |HOUSTON GALLERIA TR 2015 HGLR ATA2 144A.........coooorviiriiriincisenessnissnesssissssississssisnins | cenee | oo [ evvenriinnns | e TEM | 010000.2,031,250 [ 97.340 2,000,000 2,029,291 0 (1,959) 0 0f....3.080 ... 2.910 [MON... 04/16/2015. | 03/01/2037.
46631B  AF 2 | JPMORGAN CHASE COMM 2007-LD11 ASB JUO I ..101.750 | ............2,029,505 | .............. 1,994,508 | .............. 1,990,690 0 0 0 0 (....5770 |..... 5.950 | MON... 01/27/2010. | 06/01/2049.
46640 AW 7 |JPMBB COMM MTG SEC TR 2013-C13 B.....ccovvvviriiriiissiisssssssssssssssssssssssssssssesssasssans | coveees . ...100.010 2,000,000 2,058,541 0 (7,398) 0 0f...4.050 ... 3.660 | MON... 07/29/2014.| 01/01/2046.
553514 AC 4 |MORGAN STNLY BAML TR 12-CKSV A2 144A..........ccooommrimrrirnninnnrnnniinenisssiissssssesssssesssssssssesssenens | evvenee | oo | conevienenens | e TEM | 1,494,766 | ... 98.360 11,495,633 0 319 0 0....3.270 |...... 3.320 [MON... 03/19/2013. | 10/01/2030.
55660C AA 6 | MADISON AVENUE TRUST 2013-650M A ...104.270 11,020,927 0 (4,194) 0 0f...3.840 |.... 3.360 | MON... 10/10/2013. | 10/01/2032.
61690G AH 4 |MORGAN STNLY BAML TR 2014-C14 AS ...105.080 11,024,884 0 (2,750) 0 0f....4.380 ... 4.030 |MON... 01/30/2014. | 02/01/2047.
61690L  AA 8 |[MORGAN STAN CAP | TR 2013-ALTM A1 144A ..101.120 ,013,854 0 (2,248) 0 0 3.020 | MON... 03/06/2013. | 02/01/2035.
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erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

2 Codes 6 Fair Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 13 14 15 16 17 18 19 20 21 22
F
o 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 Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rateof | Rateof | Paid | Due & Accrued | During Year Acquired Date
61690V AZ 1 |MORGAN STNLY BAML TR 2015 C26 A5 ...100.190 5,009,836 5,000,000 5,148,001 0 (1,869) 0 0 3.530 |...... 3.180 | MON... 14,713 10/28/2015. | 10/01/2048.
61749M AV 1 [MORGAN STNLY CAP | 2006-TOP23 ...100.700 838,601 832,758 841,734 0 (4,980) 0 0]....5.840 |...... 2.210 |MON... 4,057 10/31/2015. | 08/01/2041.
61762X AU 1 |MORGAN STNLY BAML TR 2013-C12 A4 ...106.990 ..1,069,952 ....1,000,000 0 (2,828) 0 0].....4.250 |... 3.900 [MON... 13,549 10/10/2013. | 10/01/2046.
68275C AC 2 | 1345 AVE OF AMERICAS 2005-1 A3, . 113.710 ,137,108 0 (3,170) 0 0....5270 |..... 4.820 [MON... 3,372 07/06/2010. | 08/08/2035.
90270Y  AA 7 |UBS BARCLAYS COMM MTG 2013-C5 AS.......ccoosiiiiniiiiisiissiissiissiisssissssisssisssnissssssssissssssss | conenes | oo | cvvsesssiins | oonee 1FM ..1,029,992 | ... 99.330 | .... .993,310 . .1,021,973 0 (2,838) 0 0]....3.340 |..... 3.000 [MON... 2,789 02/15/2013. | 03/01/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie 34,688,237 XXX [ s 34,771,591 | ...........34,307,149 | ............ 34,730,479 0 (15,651) 0 0 XXX XXX | e 114,837 XXX XXX
Industrial & Miscell; (Unaffiliated) - Other Loan-Backed and Structured Securities
05377R BB 9 |AVIS BUDGET RENTAL CAR FUNDING 2012-3A A......eoorerreerrenrincnrnnrireeessssessssssssesesssssssssnssens | oneeee | oo [ eeveserenne | onee IFE | 1,999,107 | ... 99.880 0 165 0 0f.....2.100 |...... 2.110 07/25/2012. | 03/20/2019.
05606X AA 2 |[BXGRECNOTE TR 2015 A A....occiiiiiciiccriiceiereisesiesesesiesesssssissssssssssssssssssssssssssssssssssssssns | onenes | oo [ eevveeniens | coee IFE | 1,354,605 | ... 99.100 . 0 92 0 01....2.880 |.... 3.050 12/14/2015. | 05/02/2030.
126650 AQ 3 |CVS HEALTH CORP 144A 108.330 753,342 723,528 0 2,580 0 0f...5780 ... 6.800 02/13/2008. | 01/10/2026.
284157 AA 2 [EHGVT 2014-A Ao sssassssssssssnsssssssessssessssssssssssssssssessses | eoveees | oo | conessenenens | e IFE | iiiiiii002.1,855,106 | L....! 98.330 1,855,145 | .............. 1,855,105 0 (6) 0 0f....2530 |...... 2.610 10/22/2014. | 02/25/2027.
38174B  AJ 4 |GOLUB CAP PART CLO 2015 22A A2B.........oooerveeereiiensiseseiessssesssesssssesssssssssssssssssssssssssssssssssssssssss | vovenss | F [ evvieenriens | coeen IFE | 1iii000...2,000,000 | ...... 97.300 2,000,000 2,000,000 0 0 0 01....3.970 |.... 4.120 02/06/2015. | 02/20/2027.
46616Y AA 2 |321 HENDERSON REC LLC 2012-2A A 144A .102.810 826,186 825,936 0 6 0 0]....3.840 |...... 3.870 07/18/2012. | 10/15/2059.
553891  AA 0 [MVW OWNER TRUST 2014 TA A 144A........cooviiriiirrreiinnnnreicssnseeisssnseessssssessessssesssssssssssosssssssssnnsess | woviee | o | eoneveesennes | o TFE | v 1,476,106 | ... 98.940 . ....1,476,525 1,476,106 0 0 0 01....2.250 |.... 2290 09/30/2014. | 09/20/2031.
82652E AB 4 |SIERRAREC FUND CO 2014-3A B 2,137,942 | ... 99.960 2,137,173 2,137,986 2,137,950 0 4 0 0f....2.800 |...... 2.810 10/29/2014. | 10/20/2031.
83417F AA 7 |SOLARCITY LMC SERLLC 2014-2 A 961,308 |..... 95.040 913,640 961,322 961,308 0 0 0 01.....4.020 |.. 4.020 07/24/2014. | 07/20/2044.
84756N AB 5 | SPECTRA ENERGY PARTNERS LP 999,670 |..... 99.510 [ .oovrrirerinnad 995,189 | ......cccco... 1,000,000 999,786 0 30 0 0f...4.600 |..... 4.600 06/06/2011. | 06/15/2021.
949456 AA 5 |WELKRESORTS LLC 2013-A A.....ooiivriiieriinnissrssssssssnssssssssssssssssssssssssnsssssssssssssssnsssssssssssssssssssnsnes | conenee | oo | osseessenees | coeee IFE | coviiiiiennnn 408,588 | ... 99.520 406,721 408,644 408,597 0 4 0 0]....3.100 |..... 3.120 11/21/2013. | 03/15/2029.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities . XXX . 14,779,737 14,742,668 0 2,875 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 232,146,423 XXX 228,516,404 229,059,221 | ........ 1,547 484) (259,204) 5,832 0 XXX XXX XXX
Hybrid Securities - Issuer Obligations
534187 AS 8 |LINCOLN NATIONAL CORPORATION.........ccovuiriiiriiirmiinricissii s ssssssssssssssssssssssnnns | ceveees B SRR DO 2FE | 1,063,200 |..... 77.000 | oo 770,000 | ....oooece. 1,000,000 | .............. 1,003,134 0 (8,505) 0 0f....7.000 |..... 6.090 [MN......| ccovoorrranee 8,556 | ..o 70,000 | 01/18/2007. | 05/17/2066.
654579  AA 9 |NIPPON LIFE INSURANCE CO 144A..........ooiiiriiiriineriissiiieseisesiiessisesssissise s sssiseses | ceviens Fllo e 1FE | oo 660,000 |...104.750 691,350 660,000 660,000 0 0 0 0f....5.000 |..... 5.000 [AO...... | oovcreennnecnd 6,692 | ..o 33,000 | 10/11/2012. | 10/18/2042.
835407 AA 5 | SOMPO JAPAN NIPPONKOA INSURANC HYBRID 14.........ccoooiiiiiiiniissiississississsssisssisniieas | o Flo s FE | 1,355,000 [...105.750 | ......ooeeuc 1,432,913 [ oo 1,355,000 | .............. 1,355,000 0 0 0 0]....5.320 5.320 |MS...... 18,640 72,154 | 03/21/2013. | 03/28/2073.
4299999. Hybrid Securities - Issuer Obligation: 3,078,200 XXX 2,894,263 3,015,000 3,018,134 0 (8,505) 0 0| XXX XXX XXX | oo 33,888 | ............ 175,154 XXX XXX
Hybrid - Other Loan-Backed and
25153R _ AA 0 | DEUTSCHE BANK CAP FD TR 144A | LS... ‘E‘ AAAAA 1AM | s 4,723,200 |...100.130 5,006,550 5,000,000 4,741,781 0 2,452 0 0]...5620 ... 0.000 [Jderooccs | v 126,630 | ............ 281,400 | 06/08/2006. | 01/19/2049.
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities 4,723,200 XXX 5,006,550 5,000,000 4,741,781 0 2,452 0 0 XXX XXX XXX | i 126,630 | ............ 281,400 XXX XXX
4899999. Total - Hybrid Securitie: 7,801,400 .S, S I 7,900,813 | ..ooooovveeeas 8,015,000 | ..occcvvennes 7,759,915 0 (6,053) 0 0| XXX XXX XXX | i 160,518 | .....c..uc 456,554 XXX XXX
Totals
7799999. Total - Issuer Obligation: 204,800,987 XXX ....199,198,957 | ..........201,287,169 | ........ (1,553,645) (591,381) 0 0] XXX XXX XXX ..2,491,487 7,590,389 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUNIES. ..........o.uiiiiiiiisisi s | connieans 17,554,459 XXX o......18,864,001 6,161 286,559 5,832 0 XXX XXX XXX | oo 11,004 ] ...29,357 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie 34,688,237 XXX | 34,771,591 | oo 34,307,149 0 (15,651) 0 0| XXX XXX XXX | i 114,837 | ......... 1,152,561 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. ....19,446,626 XXX 19,702,187 ......19,779,737 ....19,484,449 0 5,327 0 0 XXX XXX XXX 167,583 .691,562 XXX XXX
8399999. Grand Total - Bonds ..276,490,309 XXX 78,505,385 ...272,149,844 ..273,056,977 | ........ (1,547 484) (315,146) 5,832 0] XXX XXX XXX .2,784,911 ,463,869 XXX XXX
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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
83164F AE 4 | SBA POOL #504505 3.625% 03/01/24 I | 10/31/2015........ | TPLIC-NMS-NON MATCHED SURPLUS........c.ooiiiiniitiininiiisissisensnissesssssssnsssesensssesseesnens | seeres 833,896 796,557 2,406
0599999, Total = BONAS = U.S. GOVEIMMENL........ruurersiiesirsseseeresstesssessesssess st ess s s 880680k 8 81808808 E 100k £ f4EE 8808 R0 E L1488 Ef£EEE 0L £EE 4848 f £ 408 EEE £ E 4 EE R0 L EEE L E 0L E £ EE 0L LR E bR SLEEeEEE L bbb 833,896 796,557 2,406
Bonds - All Other G
831588 AB 4 |SLOVAKIA REPUBLIC OF 144A... I F | 10/31/2015........ |TPLIC-NMS—NON MATCHED SURPLUS.......cooiiiiiiniiniinnissississsssssnisensssnessnssssssssnssens | sveees 951,850 850,000 ....16,528
1099999. Total - BONAS = All OtNET GOVEIMMENL...........oveeieitiieiteieieeteste st et stsstessess et sessssssessessetessessessseessessessesansessesses | aeiessssssssssessessesassessessessesassessesasssesessessessssaesessessessssessessesassessessessesansessesssssesessessetaesassessessessesaesessetanseesessessetansessessesseseesessesnsantess | ehstessesssssssossessessnsantessessessssansessnsnsnns 951,850 850,000 ....16,528
Bonds - U.S. Special R e and Special A
01F032 61 7 |FNMATBA3.5% 3.500% O1/01/41..comrsooscoscrsssesrsses | R e —— [ I 10,313,281
3199999. Total - Bonds - U.S. SPECial REVENUE ANT SPECIAI ASSESSMENES. ... .. r.euueuteirsisiesetttstesisseeesesseseestessrarsseee | feeseeseesesseseeseeaseseseeseeeeaseseseeseesees08eE1eEeEeeEoE8eE1eE1e84E8 401 £ 0 LE 40840848188 4EE4E8 £ 08 LE 128 4L 8421 L0 LE 484084 E1 e 0 e 8 4L 0 S 08 LA A8 408402 E o6 400 H 08 e 128 eeE 40 E e e e seEeeies | oeEesessee et aesansessee et sesansenenantensenseesnsas | eoresassonsessesssesssansensersnenes 10,313,281
Bonds - Industrial and Mi:
00440E AV 9 |ACEINAHLDGS INC 3.350% 05/03/26. . E. MORGAN STANLEY & CO. INC 5,000,000
00440E AW 7 |ACE INAHLDGS INC 4.350% 11/03/45, . E. 10/27/2015........ MORGAN STANLEY & CO. INC....c.oovvuiieiiicisiieisissieseissssie s sesessssisssesssessssssssensns | oeves . 5,000,000
00507U  AS 0 |ACTAVIS FUNDING SCS  3.800% 03/15/25..........comreriiriirriiiierssissiesiessisesesissiesiessesessnine F 12/1712015........ MORGAN STANLEY & CO. INC......ovoiieiiieiniieisisriesseiseesie s | venes 999,110 1,000,000
05606X  AA 2 [BXGREC NOTE TR 2015 A A ...ttt 12/14/2015........ TLIC-NMS-NON MATCHED SURPLUS ..ottt sssssessessssesessssssssens | oesssesesssssssesessssssssssssessssssssessssssassns | srsesssssesssssisssssessnsssessnes 1,354,605 ....1,360,587
06406H DA 4 |BANK OF NEW YORK MELLON CORP/T SNRHOLD 02/19/2015........ GOLDMAN SACHS & CO.....ccoouiiiriiiiieiiiitiesisesise et sssssnises | essssesesssssenes st ss st ssentes | ersessnesesssssesse e ssesesessnes 1,656,662 | ....cooveeeeis 1,560,000
12626P AM 5 |CRH AMERICA INC 144A  3.875% 05/18/25.........cccovririrnrinieririreiseisieiinsin 05/12/2015 BANK OF AMERICA........covveriirieiiiiierinsieesisisnienes 499,385 500,000
12686C BB 4 |CABLEVISION SYSTEMS CORP s 09/23/2015........ TFLIC-NMS-NON MATCHED SURPLUS.........cceveiiririrnrieineieissssssessssssssssssssssnsessessness | avenes 574,219 735,000
160841  AA 0 |CHARLOTTE GATEWAY VILLAGE LLC BOA LESSEE.........cocoviiirinierieiceniineieniersssissenies | cevvesessnsines 10/31/2015........ TPLIC-NMS-NON MATCHED SURPLUS..........ceetiiiieiiniieiniisiisiisssssiessssissssessssssssssessns | oesssesessssissesessssssssssssesssssssesssssassns | srsesssssesssssossssessnssnessnes 1,512,715 | oo 1,506,291
172967  JP 7 |CITIGROUP INC  3.300% 04/27/25 05/12/2015........ CITIGROUP......oottitrieirie ettt | areres 390,720 400,000
20029P  AG 4 |COMCAST CABLE COMMUNICATION.............. 10/31/2015........ TPLIC-NMS-NON MATCHED SURPLUS..........cccccoviimriiiirinrinisniesienisseississiisesiessins | v 889,879 800,000
26442C  AH 7 |DUKE ENERGY CAROLINAS LLC. 10/31/2015 TPLIC-NMS-NON MATCHED SURPLUS 1,159,716 1,000,000
36197Q  AC 3 |GSMTGE SEC TR 2013-G1 A2 144A........ooviiiiiereisererniins 10/31/2015........ TPLIC-NMS-NON MATCHED SURPLUS.........cccccoviimriiiiinrinnisniiesiesissiiessisssisesinesins | e . ....1,500,000
38148B  AA 6 | GOLDMAN SACHS GROUP INC/THE.........ccovuiermrirerenireierinrierinenees 09/23/2015........ TFLIC-NMS-NON MATCHED SURPLUS.........c.ooeiriieiiicirierssiseeesiseiseissssessssisenseninsens | arenes 742,350 735,000
38174B  AJ 4 |GOLUB CAP PART CLO 2015 22A A2B . . F 02/06/2015........ J.P. MORGAN SECURITIES INC.............. et | s 2,000,000 2,000,000
418056 AP 2 |[HASBROINC  6.300% 09/15/17.......covruiermririririneierienireenerinseeninenees 12/14/2015........ TLIC-NMS-NON MATCHED SURPLUS........ccevumrierriireierirriesinereesseeieeseeseneenes 2,941,477 2,750,000
421924 BJ 9 |HEALTHSOUTH CORP  7.750% 09/15/22 09/23/2015. TFLIC-NMS-NON MATCHED SURPLUS..........ccocoitiiriiiiniieiiesisriisnssse s 274,890 264,000
44217N AC 0 |HOUSTON GALLERIA TR 2015 HGLR ATA2 144A.........ooiiiirieinrireieencieeisessie e 04/16/2015........ MORGAN STANLEY & CO. INC.......ccoerrriernricrerirererinrines 2,031,250 2,000,000
450636  AC 9 |INDIANA TOLL ROAD CONCESSION C 144A........ocoiiiirniiiierinsseisssssssssssie s essssssssssnenes 07/16/2015........ BANK OF AMERICA........coviriiririiicierississesisisssse st sssss s ssssessesssssssssessans | oeves 5,000,000 5,000,000
53219L  AK 5 |LIFEPOINT HEALTH INC EXCHGD.......ccccocrirnriiererineiieinsieiesirereninsines 09/23/2015........ TFLIC-NMS-NON MATCHED SURPLUS........c.oveiiriieiiieierirereriseeesiseiseissssesssniensesinens | aeenes 237,763 230,000
539439 AH 2 |LLOYDS BANKPLC LT GTD 144A F 12/10/2015........ TaXable EXChANGE. ... .ot snsssssssenes. | seeses 388,332 403,000
553799  AE 7 |MU FINANCE PLC GTD SR SECURED NOTES F 05/06/2015. BANK OF AMERICA 2,000,000 2,000,000
59001A AN 2 |MERITAGE HOMES CORP  7.150% 04/15/20. 09/23/2015........ TFLIC-NMS-NON MATCHED SURPLUS........ccceveriiiirnieineierssiseeessssisssssssesssssesssssssens | avenes 299,063 275,000
59001K  AD 2 |ARVINMERITOR INC = 6.250% 02/15/24..........covvevemrireririreeineierineies 09/23/2015........ TFLIC-NMS-NON MATCHED SURPLUS et | e 412,250 425,000
59156R AU 2 |METLIFE INC  6.750% 06/01/16.......ccvvvmrierirreierrierisnisirsneenns 12/14/2015........ TLIC-NMS-NON MATCHED SURPLUS........ccovvtrerrrieierieieiisisisssisisssisssssssssssssssssssseens | seenes 2,052,440 2,000,000
61690V AZ 1 |MORGAN STNLY BAML TR 2015 C26 A5.........ovverivieriicririreieineiesineecessneenes 10/28/2015........ MORGAN STANLEY & CO. INC......ovuuiririieiniieristiesiseissssie s essesssessenssessenans | reves 5,149,870 | oo 5,000,000
61749M AV 1 |MORGAN STNLY CAP | 2006-TOP23..........ccovvurrermrieiinrseersnisesessssesensnsnes 10/31/2015........ TPLIC-NMS-NON MATCHED SURPLUS..........ccocetiimririiieiiieinsieiresessisssssssssssesssssssessns | seenes 846,714 832,758
62927#  AJ 5 |NFL VENTURES LP TRANCHE F SER 2015-A G-4........c.cocovvvnnee 06/12/2015........ BANK OF AMERICA........couiiiiirriiicieistiesissiesssie s ssssieniesnes | creres 5,000,000 5,000,000
64952G  AE 8 |NEW YORKLIFE INS CO 144A.. 10/31/2015........ TPLIC-NMS-NON MATCHED SURPLUS.........c.ccocotmriiinirriernsieiesississssssssssssesssssssessens | seees 590,159 500,000
65557F  AA 4 |NORDEA BANK AB 144A  4.875% 05/13/21......cvueviirierniinienrircrsnireeeiseiesie e eniees F 09/29/2015........ MORGAN STANLEY & CO. INC......oviuvuiriieiniieeissiesiseissiesie s essesssessenssesenans | reves 328,647 305,000
713448  BH 0 |PEPSICOINC 5.000% 06/01/18 12/14/2015........ TLIC-NMS-NON MATCHED SURPLUS ..ottt sssssssssssssesessssssssans | sesssssessssssssesssssssssssessssssssessssssnssns | srmsssssesssssossssessasssessnes 1,793,228 | oo 1,650,000
723456  AS 8 | PINNACLE ENTERTAINMENT INC... e 09/23/2015........ TFLIC-NMS-NON MATCHED SURPLUS........ccotieiiiieiniicinrireresisceesiseississssessssienssnisnens | aeenee 884,040 834,000
780097 AZ 4 |ROYAL BANK OF SCOTLAND PLC . . F 09/23/2015........ TFLIC-NMS-NON MATCHED SURPLUS..........ovviiiiieiierieristeississiiesissssesississsinnns | e 647,304 600,000
78488@ AB 1 |SVF HOLDING REAL ESTATE INVEST SER B......occuiiiiiinrircinicesciesiersiesi s 06/11/2015........ WELLS FARGO BANK.......oiuiiiiitiiiieriiincietistiesi st sssenssssessss e ssssisensesins | aeene 5,000,000 5,000,000
90131H  BM 6 |21ST CENTURY FOX AMERICA INC.......cooovvvrriirierierieeieeissesesisssieninenes 04/06/2015........ TaX Free EXChaNGe. ..ot | arenes 3,804,780 3,500,000
91802M  AA 8 |UTILITY CONTRACT FUNDING LLC 144A SR SEC... 12/14/2015........ TLIC-NMS-NON MATCHED SURPLUS...........overriniieiniieeiniieissnieniseeesisssessssesensssnseens | seenes 776,956 754,957
Q2759@ AA 7 | CONSOLIDATED PRESS FINANCE LTD SER P.......cociiiiiiiiiiiiinississsrississnessesssesssssssnseneenes F 05/21/2015........ BANK OF AMERICA. ...ttt ssssss s ssssensssssssenssssssnssssssssnsssssesssssssssansans | onees 2,000,000 2,000,000
3899999. Total - BONAS - INAUSHIAI ANA MISCEIANEOUS..............c.ovveiveieiieeieieecteiecetete ettt ettt te st e et esasaetees tevesuetesssesesesassesesesesessssetesasseseses e setes s sesasansesesessssesesseses et s sesesassesesessesetes s ssses s sesesesassetes e sesesessssesessesesesssetesassesesassnsetesssetesanse  abatsesessssesesssssesassssesesssstasansesesesnsesas | teveesesesissesesessssesansssesssed 65,614,228 | ...coocovvieeiee 64,420,593
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
8399997, TOtAl - BONMS = P 3.8+ e0E e E 0 E e E e E e E 8 EE R EE e eE SRR LR eeEne et bkttt | eebennt e T7,713,255 | oo 76,067,150 238,019
8399998. Total - Bonds - SUMMANY HEM fTOM P 5.ttt ettt ettt et stessees et sesensesseeseses | fetseesstsssessessesasssesesseesesaesesseeaesseseeseeseeeeaeseeseesesseseesesseeanseeseeseesetaeseesessesseteeseeseEeEaeEeeseeseeseseeteeseeeEeeseeseE et eeteeseeseesetesseetebessetesses | AeEessesssssesssessetsnssstessessesnsantessesnsassas | soessesssossessessssnsassassessn 114,397,981 | .o 112238582 | 195,802
8399999, TOtal - BONAS. ......cvuieiieiiiiii s OO OO PO OO OO PP PO OO POO PP PO PSP OPOOROORY FOORTOP TP RRTRRPOO 192,111,236 433,821
9999999. Total - Bonds, Preferred and Common Stocks e eeeetetiesieis eeeesseseeiessessessssessessessesessessessessssesiesesssessesiesesestetsessesstasiessetastestessetsetastestetaesetestestetaeten s e s s s s et es A s e b A e AR RSk ee s et e bRt ensente | fetessesietantestesses et entantetesentessessesentente | eeiesietstentesaes et st entesieen 192,111,236 433,821
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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 Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g| Disposal Number of Shares of| Book/Adjusted Increase (Amortization) / | Impairment BJ/ACV. Change in Carrying Value at | Gain (Loss) on| ~ (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Consi { Par Value Actual Cost Carrying Value (Decrease) Accretion Recognizt (11+12-13) B/A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
36203V ZX 1 |GNMA 360858 7.000% 04/01/24..........ccoovvoviviiriirirniinnieiiinis .. | 12/01/2015. | Paydown 450 450 427 436 0 14 0 14 0 450 0 0 0 17 | 04/01/2024.
36204N  F3 6 [GNMA 374686 7.000% 04/01/24. .. | 12/01/2015. | Paydown 2,639 2,639 2,503 2,556 0 84 0 84 0 2,639 0 0 (U I 104 | 04/01/2024.
36204T HK 3 |GNMA 379234 7.000% 04/01/24. .. | 12/01/2015. | Paydown 1,099 1,099 1,042 1,064 0 35 0 35 0 1,099 0 0 0 42 | 04/01/2024.
36204T LK 8 |GNMA 379330 7.000% 04/01/24. .. | 12/01/2015. | Paydown 1,717 1,717 1,628 1,663 0 55 0 55 0 1,717 0 0 0 66 | 04/01/2024.
36205M 2G 2 |GNMA 395075 7.000% 05/01/24. .. | 12/01/2015. | Paydown 818 818 776 792 0 26 0 26 0 818 0 0 0 32 | 05/01/2024.
36223A RJ 3 [GNMA 302089 7.000% 05/01/24. woer | - | 12/01/2015. | Paydown 1,567 1,567 1,485 1,517 0 50 0 50 0 1,567 0 0 0 61 | 05/01/2024.
36225A QF 0 |GNMA 780454 7.000% 10/01/26 .. | 12/01/2015. | Paydown 404 404 406 404 0 (1) 0 (1) 0 404 0 0 0 18 | 10/01/2026.
0599999. Total - Bonds - U.S. Government 8,694 8,694 8,267 8,432 0 263 0 263 0 8,694 0 0 0 340 XXX
Bonds - U.S. Special Revenue and Special
31374W 5D 0 |FNMA 326744 7.000% 12/01/25 .. | 12/01/2015. | Paydown 1,218 1,218 1,222 1,218 0 (2) 0 (2) 0 1,218 0 0 0 46 | 12/01/2025.
3138LT BQ 0 [FNMA 4.000% 05/01/42 .. | 04/10/2015. | WELLS FARGO BANK.......ccovviirierinriniiiiniinniiniies | coveresisssisseiissiisenins | oo 3,164,062 | .......2,999,999 | ........3,164,062 3,164,062 0 0 0 0 0 3,164,062 0 0 0| 44,333 | 05/01/2042.
3138X8 ZL 8 |[FNMAAU8846 3.000% 11/01/43 .. | 04/10/2015. | CITIGROUP 751,578 ...751,578 751,578 0 0 0 0 0 751,578 0 0 0 |......8,490 |11/01/2043.
3138XB X5 8 |FNMA 3.500% 12/01/43 .. | 04/10/2015. | BANK OF AMERICA 782,487 782,487 782,487 0 0 0 0 0 782,487 0 0 0 9,905 | 12/01/2043.
3138XL Y5 5 [FNMAAV8831 4.000% 08/01/44..........coooumveecrrirerieriireriinens .. | 03/10/2015. | WELLS FARGO BANK .3,166,055 3,166,055 0 0 0 0 0 3,166,055 0 0 0 33,667 |08/01/2044.
3138XP BS 1 |FNMA 4.000% 07/01/44 .. | 04/10/2015. | WELLS FARGO BANK ..16,875 16,875 16,875 0 0 0 0 0 16,875 0 0 0 236 | 07/01/2044.
3138XR  BX 6 |[FNMAAW1853 3.500% 06/01/44..........cocoommrveiriinriincriincrinens .. | 03/10/2015. | J.P. MORGAN SECURITIES INC <err.1,655,020 11,655,020 | ........... 1,555,020 0 0 0 0 (U I 1,555,020 0 0 0 ... 14,729 | 06/01/2044.
314188 BX 3 |FNMA 4.000% 04/01/44 .. | 02/10/2015. | CITIGROUP 522,813 522,813 522,813 0 0 0 0 0 522,813 0 0 0 3,944 | 04/01/2044.
876385 DA 0 | TARRANT CNTY TEX HEALTH FACS B... . | 09/01/2015. | Redemption 100.0000 ..71,180 70,067 0 (67) 0 (67) 0 70,000 0 0 0 3,500 | 09/01/2015.
3199999. Total - Bonds - U.S. Special Revenue and Special A t ..10,031,292 | ......... 10,030,175 0 (69) 0 (69) [ 10,030,108 0 0 0f... 118,850 XXX
Bonds - Industrial and Mi:
00206R CE 0 [AT&TINC 3.900% 03/11/24 .. | 01/12/2015. | MORGAN STANLEY & CO. INC 2,092,100 | ........2,000,000 | ........1,979,920 | .......... 1,981,156 0 75 0 75 0 [ oo 1,981,231 | .ol 0f...110,869 |........ 110,869 | ....... 26,867 |03/11/2024.
034863 AG 5 |ANGLO AMERICA CA 144A  4.125% 09/27/22..........cccocomvvvnennen. F | 05/11/2015. | J.P. MORGAN SECURITIES INC........cooocrierrrirrriiins | o | e 492,020 | ........... 500,000 | .......... 496,240 496,932 0 130 0 130 0 497,062 0. (5,042) | .......... (5,042) | ....... 13,005 | 09/27/2022.
059512 AD 5 |BANC OF A COMM MTGE 2007-3 AAB o [ 07/01/2015. [ PAYAOWN........ooovvieviiriiiciinesciseississsssnniinns [ covssssssnsssssnsssnnins | inrisines 744,780 | ........... 744,780 | .......... 733,834 741,760 0 3,020 0 3,020 0 744,780 0 0 0 06/01/2049.
05955U AG 2 |BANC OF AMERICA LARGE 2010-UB3 A4A2 144A.. . | 12/01/2015. | Paydown 235,623 235,623 223,381 230,292 0 5,331 0 5,331 0 235,623 0 0 0 05/01/2046.
064149 A6 4 |BANK OF NOVA SCOTIA 3.400% 01/22/15 01/22/2015. | Maturity. 2,000,000 2,000,000 | .......1,997,440 | ........... 1,999,907 0 93 0 93 0 2,000,000 0 0 0 01/22/2015.
075887 BB 4 |BECTON DICKINSON AND COMPANY .| [ 07/17/2015. |MORGAN STANLEY & CO. INC........ccooovrmrrvmrriirnrrins | omreineriiinesineniiines | v 3,020,100 3,000,000 2,999,010 2,999,599 0 108 0 108 0 2,999,708 0. 20,392 | ......... 20,392 11/08/2016.
126650 AQ 3 [CVSHEALTH CORP 144A 5.789% 01/10/26.........cccoooevvrrrrunnnee .. | 12/10/2015. | Redemption  100.0000 56,045 56,045 | ............. 52,456 53,635 0 2,410 0 2,410 0 56,045 0 0 0 01/10/2026.
22942K CA 6 |CREDIT SUISSE MTG 2006-7 9A4.... .. | 12/01/2015. | Redemption ~ 13.0267 3,775 29,009 3,779 3,775 0 0 0 0 0 3,775 0 0 0 0 | 08/01/2036.
22942K  CA 6 |CREDIT SUISSE MTG 2006-7 9A4.... .. | 12/28/2015. | Capital Distribution 24,431 (VN I 24,431 24,431 0 0 0 0 0 24,431 0 0 0 0 | 08/01/2036.
284157 AA 2 |EHGVT 2014-AA  2.530% 02/25/27 .. | 12/25/2015. | Paydown .931,632 ...931,512 931,515 0 17 0 17 0 931,532 0 0 0. 12,482 | 02/25/2027.
36185M AF 9 |GMAC MTGE CORP LN TR 2005-HE2 A6. .. | 12/01/2015. | Redemption  79.1660 . 72,474 .. A72,474 172,474 0 0 0 0 0 172,474 0 0 0 0 [ 11/01/2035.
36185M AF 9 |GMAC MTGE CORP LN TR 2005-HE2 AB..........coccoverevcrriecrirnes .. | 12/28/2015. | Capital DIStrDULION.............cvverrrieriieriieniieniieriins [ ereeeeriseriisesinenins | e 112,663 112,663 0 0 0 0 0 112,663 0 0 0 0 | 11/01/2035.
402740 AA 2 |GULFSTREAM NATURAL GAS SYSTEM 144A .. | 11/01/2015. | Maturity. 5,000,000 | ........5,000,000 | ........4,997,300 | ........... 4,999,297 0 703 0 703 0 5,000,000 0 0 0f... 278,000 | 11/01/2015.
416515 AR 5 |HARTFORD FINANCIAL SERVICES GR .. | 07117/2015. | AMHERST PIERPONT SECURITIES........cocooervmmenis [ ervimerivinerincriinenes | s 1,049,240 999,504 0 120 0 120 0 999,624 0. 49,616 | ........ 49,616 | ....... 42,319 (10/15/2016.
42805R AV 1 |HERTZ VEHICLE FING LLC 2009 2A 2009-2A A .. | 03/25/2015. | Paydown 502,122 0 (2,122) 0 (2,122) 0 500,000 0 0 0 ...4,408 |03/25/2016.
431282 AK 8 |HIGHWOODS REALTY LP EXCHGD .| .. | 06/25/2015. | WELLS FARGO BANK. 2,607,172 0 (23,427) 0 (23,427) 0 2,583,745 0. 87,330 | ......... 87,330 | ... 115,781 | 03/15/2017.
43718M AD 6 |RESIDENTIAL FNDG I1 2006-HI4 Ad...........coovvoriicrcriiieriis .. | 12/01/2015. | Redemption ~ 71.2685 614,937 0 0 0 0 0 614,937 0 0 0 0 |09/01/2036.
43718M AD 6 |RESIDENTIAL FNDG Il 2006-HI4 A4. .. | 12/28/2015. | Capital Distribution 549,405 0 0 0 0 0 549,405 0 0 0 0 | 09/01/2036.
44106M AM 4 |HOSPITALITY PROPERTIES TRUST EXCHGD .. | 06/25/2015. | BANK OF AMERICA R 998,883 0 219 0 219 0 999,102 0 ... 56,528 | ........ 56,528 | ....... 44,531 | 03/15/2017.
46616Y AA 2 | 321 HENDERSON REC LLC 2012-2A A 144A... .. | 12/15/2015. | Paydown 64,306 64,306 0 20 0 20 0 64,306 0 0 0]........1,407 |10/15/2059.
46631B AF 2 |JPMORGAN CHASE COMM 2007-LD11 ASB. L[ 1200172015 [ PaYAOWN.........oooieieiiriiriiienineiesiensisineiins | ceviisssssssssssssienes | eeeees 1,981,304 | ........1,981,304 1,977,511 | 0 3,792 0 3,792 0 ....1,981,304 0 0 0 ..70,710 | 06/01/2049.
501044 CM 1 |KROGER CO. 3.900% 10/01/15. .. | 10/01/2015. | Maturity. 2,000,000 2,000,000 12,148,633 2,030,513 0 (30,513) 0 (30,513) 0 2,000,000 0 0 0. 78,000 | 10/01/2015.
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521084 4X 9 [LBUBS COMM MTGE TR 2005-C3 B .. | 06/11/2015. | Paydown 502,486 500,000 0 0 0 0 0 500,000 0 0 0 ... 12,237 | 07/11/2040.
52522Q AM 4 |LEHMAN MTGE TR 2007-10 3A1 ..| 12/01/2015. | Redemption ~ 57.6744 e 19,338 | 33,924 | 19,335 19,335 0 0 0 0 0 19,335 0 0 0 0 | 12/01/2037.
52522Q AM 4 |LEHMAN MTGE TR 2007-10 3A1 .. | 12/28/2015. | Capital DiStrbUtON.............ccocvvreiriieriinnieriinniins [ e | e 43,460 | ..ooovvin 0 | oot 43,460 43,460 0 0 0 0 0 43,460 0 0 0 0 [ 12/01/2037.
53079 AW 4 |LIBERTY MUTUAL GROUP 144A.... . | 07/24/2015. | BARCLAYS 329,348 305,000 328,015 326,082 0 0 (1,458) 0 324,624 0....4724 AT24 | 11,239 | 05/01/2022.
53947TN  AA 2 [LLOYDS BANKING GROUP PLC 144A. F | 12/10/2015. | Taxable Exchange. 388,654 | .......... 345,000 | ........... 390,095 383,403 0 0 (5,725) 0 377,678 0 ... 10,977 | ......... 10,977 | ....... 27,782 | 09/14/2020.
553891 0 |MVW OWNER TRUST 2014 1A A 144A. .. | 12/20/2015. | Paydown 452,994 0 0 128 0 453,122 0 0 0 5,294 | 09/20/2031.
652482 AS 9 |21ST CENTURY FOX AMERICA INC.... .. | 04/06/2015. | Tax Free Exchange 3,806,798 0 0 (2,018) 0 3,804,780 0 0 0f... 118,125 | 01/09/2038.
65536P 8 | NOMURA ASSET ACC CORP 2006-AF1 1A1A, ..| 12/01/2015. | Redemption ~ 33.1594, 1,014 3,057 1,013 1,013 0 0 0 0 1,013 0 0 0 0 | 05/25/2036.
65536P AA 8 [NOMURA ASSET ACC CORP 2006-AF1 1A1A. . | 12/28/2015. | Capital Distribution 2,174 0 2,174 2,174 0 0 0 0 0 2,174 0 0 0 0 | 05/25/2036.
674599 BX 2 |OCCIDENTAL PETROLEUM CORPORATI .| 06/25/2015. | WELLS FARGO BANK..........cooovmiimrinriinnniinniiinnies o [ ceviiaas 1,031,780 ...1,033,610 | ...coeeve. 1,008,155 0 (2,824) 0 (2,824) 0| v 1,005,331 | .o 0. 26,449 | ... 26,449 | ....... 23,948 |06/01/2016.
693483 AB 5 |POSCO 144A  4.250% 10/28/20 F | 07/22/2015.|J.P. MORGAN SECURITIES INC 694,577 654,433 653,168 0 (285) 0 (285) 0 652,884 0 ... 41,693 | ........ 41,693 | ....... 20,642 | 10/28/2020.
714294 AD 7 |PERRIGO COPLC 4.000% 11/15/23.......cccvviviiniiniiniiiciineins F | 05/05/2015. | CREDIT SUISSE/FIRST BOSTON 368,701 | ..........360,000 | ........... 371,408 371,133 0 (382) 0 (382) 0 370,751 0 (2,050) (2,050) 6,920 | 11/15/2023.
71645W AR 2 |PETROBRAS INTLFIN CO LTD F | 03/02/2015. | Various. 625,370 615,209 (N I (1,039) 0 (1,039) 0 614,170 01/27/2021.
71645W AU 5 |PETROBRAS INTL FIN CO LTD F | 04/02/2015. | Various. v 1,133,685 11,193,028 1,196,893 0 305 0 305 0 1,197,198 02/06/2017.
802815 AQ 3 |SANTANDER US DEBT SA UNIPERSON 144A............cccoocucruuns F | 01/20/2015. | MAIUIY........voeorieecrieeriiicsiieciiesiieseisesieesiissiins | osessssssssssssssssienes | sveeees 1,000,000 | ........ .1,000,000 | ...........1,000,000 0 0 0 0 0]......1,000,000 01/20/2015.
82652E AB 4 |SIERRA REC FUND CO 2014-3AB... o | 1212012015, | PaYAOWN........oorvenrierieriiriiiinisiisiinisississiniinies | cevessssssssssesssssssesis | soveiees 1,580,507 ....1,580,507 1,580,474 | .......... 1,580,477 0 30 0 30 (U I 1,580,507 10/20/2031.
83417F AA 7 |SOLARCITY LMC SERLLC 2014-2 A . | 07/20/2015. | Paydown 38,678 38,678 38,678 38,678 0 1 0 1 0 38,678 07/20/2044.
83613G AA 7 |SOUNDVIEW HM EQ LN 2008-1 A1 144A. .. | 12/28/2015. | Paydown 9,315 8,823 0 492 0 9,315 02/25/2038.
853254 AJ 9 |STANDARD CHARTERED PLC 144A F | 09/29/2015. | DEUTSCHE BANC ALEX BROWN 924,960 949,286 0 3,945 0 953,231 01/11/2023.
921796 MR 6 |VANDERBILT MTGE & FIN 2002-C M1. o [ 1110172015, [ PaYAOWN........ooooveircicieisinsissississsins [ ceveississssssnsisnnnes | e 2,026,997 . 2,035,724 0 (8,727) 0 2,026,997 12/01/2032.
931427 AF 5 |WALGREENS BOOTS ALLIANCE INC.......ccccoooosrvvimiiinciiinriinenens .. | 06/25/2015. | MARKET AXESS ..1,979,040 2,000,000 | ........1,994,540 | ........... 1,994,573 0 350 0| s 1,994,923 . 11/18/2021.
949456 AA 5 |WELKRESORTS LLC 2013-A A . | 12/15/2015. | Paydown . 127,778 | ... 127,778 | ......... 127,762 0 16 0 127,778 0 0 0....1,824 | 03/15/2029.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........uuuiuuiiiiisisi it st | cosas 42,345,972 |....... 41,331,285 |....... 42,558,063 | ......... 42,206,909 0 (57,215) [V 42,149,696 |................ 0...196,277 |........ 196,277 | ..1,325,829 XXX
8399997. Total - Bonds - Part 4 52,384,774 50,959,196 52,597,622 52,245,516 0 (57,021) 0 52,188,498 0...196,277 |........ 196,277 | ..1,445,019 XXX
8399998. Total - Bonds - SUmmary em from Part 5........... ikt ot | i 114,108,535 |..... 112,238,582 | ..... 114,397,981 0 0 (4,403) 01....114,393575 | ............... 0 [...(285,039)] ...... (285,039)] ..... 383,176 XXX
8399999. TORAL - BONGS....... s et | s 166,493,309 | ..... 163,197,778 | ... 166,995,608 | ......... 52,245,516 0 (61,424) 0]...166,582,073 |.............0 | ... (88,762)] ........ (88,762) | ..1,828,195 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS..........vuuuiuuuiiiserii st et etese bbbk bbb neies | ceeis 166,493,309 XXX . 166,995,603 | ......... 52,245,516 0 (61,424) 0]....166,582,073 | ...........0 | ...... (88,762)] ........ (88,762) | ..1,828,195 XXX
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Annual Statement for the year 2015 of the TRAN SAM E Rl CA CAS UALTY I N S U RAN C E COM PANY

SCHEDULE D - PART §

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
ei Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Changein | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJ/ACV. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest 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) BJAC.V. [ onDisposal Disposal Disposal During Year | Dividends
Bonds - U.S. Government
83164F AE 4 |SBA POOL #504505 3.625% 03/01/24. .| 10/31/2015| TPLIC-NMS-NON MATCHED SURPLUS. | 12/01/2015 | Paydown. 13,767 14,413 13,767 13,767 0 (645) 0 (645) 0 0 0 0 62 | oo 42
912810 RK 6 |UNITED STATES TREASURY BOND... . | 06/26/2015 | DEUTSCHE BANC ALEX BROWN.......... 07/15/2015 [ BANK OF AMERICA..........cccoooovsniiiinniians | covienne 7,500,000 | ......... 6,457,617 | ......... 6,480,732 6,458,588 0 971 0 971 0 [ 22,144 | ......... 22144 | ....... 78211 |..... 69,924
0599999. T0tal - BONAS - U.S. GOVEIMIMENL. ...ttt &b bbbkttt | osiisces 7,513,767 | ........ 6,472,030 | ......... 6,494,499 6,472,355 0 326 0 326 0 0 22,144 22,144 | ....... 78,273 |..... 69,966
Bonds - U.S. Special Revenue and Special A
01F030 64 5 [FNMATBA3.0% 3.000% 04/01/43.........cooovvvvrinriiinnirriris . | 03/30/2015 | WELLS FARGO BANK.........cccccovrrirriunn 04/10/2015 | WELLS FARGO BANK........ccoovuvvvvervcn | v (766,000) | ...........(781,320) | ........... (781,320) (781,320) 0 0 0 0 0 0 0 0 0
01F030 65 2 |FNMATBA3.0% 3.000% 05/01/43...........oovvverriicricririnniies . | 04/16/2015 | CITIGROUP 05/11/2015 | CITIGROUP. B 10,000,000 | ......10,256,641 | ....... 10,256,641 ...10,256,641 0 0 0 0 0 0 0 0 0
01F030 67 8 |FNMATBA3% 3.000% 07/01/42 . | 06/16/2015 | WELLS FARGO BANK. 07/10/2015 | WELLS FARGO BANK. i I (10,000,000) | ........(9,967,188) | ........ (9,967,188) | ..........(9,967,188) 0 0 0 0 0 0 0 0 0
01F030 6B 9 |[FNMATBA3.0% 3.000% 11/01/42 10/29/2015 | WELLS FARGO BANK.... 11/09/2015 | WELLS FARGO BANK..........ccoovevervcccni | e 16,480,000 | ....... 16,624,844 | ....... 16,624,844 | .........16,624,844 0 0 0 0 0 0 0 0 0
01F030 6C 7 |FNMATBA3.0% 3.000% 12/01/42 11/30/2015 | WELLS FARGO BANK.... 12/08/2015 | WELLS FARGO BANK.........ccocovemrirrnnis | s (16,480,000) | ...... (16,552,100) | ...... (16,552,100) | ........(16,552,100) 0 0 0 0 0 0 0 0 0
01F032 63 3 |FNMATBA3.5% 3.500% 03/01/41........ccooomvviriicrincriieniies . | 03/03/2015 | WELLS FARGO BANK. 03/10/2015 | WELLS FARGO BANK..........cccooovereecrrins | s (1,500,000) | ........ (1,567,031) | ........ (1,567,031) | ..oeouv (1,567,031) 0 0 0 0 0 0 0 0 0
01F032 63 3 |FNMATBA3.5% 3.500% 03/01/41 . | 03/03/2015 | WELLS FARGO BANK.... 03/10/2015 | WELLS FARGO BANK........ccoccovumrurrinri | crvniene 1,500,000 | ......... 1,567,061 | ......... 1,567,061 | ........... 1,567,061 0 0 0 0 0 0 0 0 0
01F032 64 1 |FNMATBA3.5% 3.500% 04/01/41 03/30/2015 | WELLS FARGO BANK.... 04/10/2015 | WELLS FARGO BANK (2,266,000) (2,375,051) (2,375,051) (2,375,051) 0 0 0 0 0 0 0 0 0
01F032 6B 5 |[FNMATBA3.5% 3.500% 11/01/40 10/29/2015 | WELLS FARGO BANK.... 11/09/2015 | WELLS FARGO BANK.........cooovremrimrirnne | ceviene 17,288,000 | ....... 17,963,988 | ....... 17,963,988 | .........17,963,988 0 0 0 0 0 0 0 0 0
01F032 6C 3 |[FNMATBA3.5% 3.500% 12/01/40 .. | 11/30/2015 | WELLS FARGO BANK.... 12/08/2015 | WELLS FARGO BANK..........cocvvemrriverns | o (17,288,000) | ...... (17,903,876) | ...... (17,903,876) | ........(17,903,876) 0 0 0 0 0 0 0 0 0
01F040 63 6 |FNMATBA4% 4.000% 03/01/40.........ccovoemreerriieriinrieniiis . | 03/03/2015 | WELLS FARGO BANK. 03/10/2015 | WELLS FARGO BANK.........cccooemrvenriis | 002....3,500,000 | .........3,734,131 | ......... 3,734,131 3,734,131 0 0 0 0 0 0 0 0 0
01F040 63 6 |FNMATBA4% 4.000% 03/01/40.... .. | 03/03/2015 | WELLS FARGO BANK.... 03/10/2015 | WELLS FARGO BANK (3,500,000) | .......(3,734,063) | ........ (3,734,063) (3,734,063) 0 0 0 0 0 0 0 0 0
01F040 64 4 |FNMATBA4.0% 4.000% 04/13/40. . | 03/30/2015 | WELLS FARGO BANK.... 04/10/2015 | WELLS FARGO BANK........cocovveerrerrierenns [ o (6,516,000)| ........(6,957,866) | ........ (6,957,866) | .......... (6,957,866) 0 0 0 0 0 0 0 0 0
01F040 6B 8 |[FNMATBA4.0% 4.000% 11/01/39 10/29/2015 | WELLS FARGO BANK.... 11/09/2015 | WELLS FARGO BANK.......c..cooovvecriicvcnis | e 1,408,000 | ........1,496,935 | ........ 1,496,935 | .. .1,496,935 0 0 0 0 0 0 0 0 0
01F040 6C 6 |FNMATBA4.0% 4.000% 12/01/39. 11/30/2015 | WELLS FARGO BANK. .| 12/08/2015 | WELLS FARGO BANK. (1,408,000) .(1,493,855) | .. (1,493,855) 0 0 0 0 0 0 0 0 0
3138WD MP 3 |FNMAAS3965 4.000% 12/01/44 12/08/2015 | WELLS FARGO BANK.... 12/08/2015 | WELLS FARGO BANK.......c..covveecriivcrias | v 1,408,002 | .........1,496,937 | ........ 1,493,857 | .. .1,496,937 0 0 0 0 0 (VR — (3,080) | ......... (3,080) | ......... 1,408
3138WE EG 0 |FNMA 3.500% 03/01/45 11/09/2015 | Various 12/08/2015 | VaIOUS.........covveeeerrerirceinreienicsreiienies | e 17,287,999 | ....... 17,963,987 | ....... 17,963,987 | .........17,963,987 0 0 0 0 0 0 0 0 ... 65,550
3138WE NA 3 |FNMAAS4884 3.000% 05/01/45 .. | 11/09/2015 | Various. 12/08/2015 | VAIOUS........ocvvoerreereeeerieeneiesenieereioenees | ceriies 16,480,001 | ....... 16,624,846 | ....... 16,624,846 | .........16,624,846 0 0 0 0 0 0 0 0 53,560
3138WE T4 1 |FNMA 3.000% 06/01/45 .. | 05/11/2015 | Various. 07/10/2015 [ VAOUS..........corveereeerceeerieieniieriiienins | coviae 10,000,000 | ....... 10,256,640 | ....... 10,256,640 .....10,256,640 0 0 0 0 0 0 0 0 ... 60,833
3138Y9 DH 8 [FNMA 4.000% 12/01/44 .. | 02/10/2015 | Various. 03/10/2015 | Various. 500,000 522,812 522,812 522,812 0 0 0 0 0 0 0 0 2,278
3138Y9 RJ 9 [FNMA 4.000% 01/01/45 .. | 04/10/2015 | Various. 04/10/2015 [ VaMIOUS.........ooorvvereeeecieriiinniienisinniiens | coviae 13,016,000 | ....... 13,815,253 | ...... 13,892,621 | .........13,815,253 0 0 0 0 0 0 77,368 | ......... 77,368 | ....... 29,801
3138Y9 S6 6 |FNMAAX7740 3.500% 03/01/45 .. | 03/10/2015 | Various. 04/10/2015 [ VariOUs...........cccovenereeneriercreircnieecnireniis | ceveeen 1,500,000 | .........1,567,060 | .........1,567,060 | ........... 1,567,060 0 0 0 0 0 0 0 0] 6,271
3138YB U5 0 |FNMAAX9603 3.000% 03/01/45 .. | 04/10/2015 [ CITIGROUP...........cccooemmrvirrveinrerrnnennnn | 04/10/2015 | WELLS FARGO BANK 751,578 0 0 0 0 0 0 29,742 29,742 830
3138YD 26 9 |FNMAAY0764 3.500% 03/01/45. .. | 03/10/2015 | J.P. MORGAN SECURITIES INC 03/10/2015 | WELLS FARGO BANK.........ccocooeervinerins | evveeer 1,500,000 | .........1,655,020 | .........1,567,031 | ........... 1,555,020 0 0 0 0 0 0| o 12,012 | ... 12,012 | ... 1,604
3138YL  ZA 2 [FNMAAY7036 3.500% 04/01/45. .. | 04/10/2015 | BANK OF AMERICA... . | 04/10/2015 | WELLS FARGO BANK . 802,864 782,487 0 0 0 0 0 0 20,377 20,377 968
3138YM JQ 3 |FNMAAY7470 3.500% 03/01/45 .. | 04/10/2015 | WELLS FARGO BANK 04/10/2015 | WELLS FARGO BANK.... wre 1,600,000 | .........1,567,060 | ......... 1,672,187 0 0 0 0 0 0 5,127 | v 5127 | oo 1,89 |....... 1,896
3138YR 5K 0 [FNMAAZ0849 3.000% 07/01/45 .| 07/10/2015 | CITIGROUP............ccoevvvervevrrccrnreinnenns | 07/10/2015 | WELLS FARGO BANK..........oovvvrccci | e 10,001,000 10,257,666 | ......... 9,968,184 0 0 0 0 0 0. (289,482) | ...... (289,482)
3138YU Q5 3 |[FNMA 4.000% 06/01/45. 11/09/2015 | Various 12/08/2015 | VAIOUS........ocvveevreenreeeeriecriieenieeenieenins | oveeieas 1,408,000 1,496,936 | ......... 1,496,936 | .. 0 (130) 0 (130) 0 0 130
3140E1 X8 1 |[FNMAAZ8802 3.500% 12/01/45. 12/08/2015 | WELLS FARGO BANK.... 12/08/2015 | WELLS FARGO BANK..........ccoovvimrvcccni | e 17,288,000 | ....... 17,963,988 | ....... 17,903,876 .....17,963,988 0 0 0 0 0 0....(60,112) .
3140EU LL 1 |FNMABC0330 3.000% 12/01/45 .. | 12/08/2015 | WELLS FARGO BANK.... .| 12/08/2015 | WELLS FARGO BANK. 6,480,000 | ....... 16,624,844 | ....... 16,552,100 ..16,624,844 0 0 0 0 0 0 (72,744) | .
31418A  2U 1 [FNMAMA1686 4.000% 12/01/43........cccoovoivrisiiiiissicsci, .| 03/10/2015 | MORGAN STANLEY & CO. INC. 03/10/2015 [ WELLS FARGO BANK.... civeenne....499,950 522,761 533,385 522,761 0 0 0 0 0 0 10,624 .10,624
3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAI ASSESSMENES. .. ...iv.tuirsiriisiiesiiittitiie orsisssseste s esseseeessess 28284888 £E1£E8eE 8o £8 o484 £ £ £E 81 £E b e s b b E b eE e bbbttt enss | crbns 100,852,953 |...... 104,081,125 |...... 103,810,956 | ....... 104,080,994 0 (130) 0 (130) 0 0. (270,038)] ...... (270,038)
Bonds - Industrial and Miscell
00724F AC 5 |ADOBE SYSTEMS INC 3.250% 02/01/25. .| 01/21/2015 | BANK OF AMERICA..........c.coovvvemerirnrrinns 01/22/2015 | J.P. MORGAN SECURITIES INC........ccc. | coveueeee 2,000,000 | ......... 1,978,560 | ......... 1,979,240 | .......... 1,978,564 0 4 0 4 0 0 677 677
160841 AA 0 [CHARLOTTE GATEWAY VILLAGE LLC BOA LESSEE. . | 10/31/2015 | TPLIC-NMS-NON MATCHED SURPLUS. | 12/01/2015 | Paydown. 241,819 242,850 241,819 241,819 0 0 (1,031) 0 0 0 0.
251525 AP 6 |DEUTSCHE BANK AG SUBOP F | 09/29/2015 | DEUTSCHE BANC ALEX BROWN.......... 12/17/2015| DEUTSCHE BANC ALEX BROWN.......... | ccccccee. 1,000,000 966,890 929,270 967,436 0 0 546 0 0 (38,166) | ........ (38,166) | -...... 10,125 | ... 125
421924 BJ 9 |HEALTHSOUTH CORP  7.750% 09/15/22..........cocovecvvrieririnens . | 09/23/2015 | TFLIC-NMS-NON MATCHED SURPLUS. | 11/30/2015 | Call ~ 103.8750 94,000 97,878 97,643 97,597 0 0 (281) 0 0 46 46 | ... 1518 | .. 162
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Annual Statement for the year 2015 of the TRAN SAM E Rl CA CAS UALTY I N S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
ei Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Changein | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJ/ACV. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interestand
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) BJACV. [ onDisposal Disposal Disposal During Year | Dividends
61749M AV 1 |MORGAN STNLY CAP | 2006-TOP23..........ccoovvomivirriircrirsniiens .. | 10/31/2015 | TPLIC-NMS-NON MATCHED SURPLUS. | 12/01/2015 | Paydown 36,043 36,648 36,043 36,043 0 (604) 0 (604) 0 0 0 0 350 | . 176
867363 AU 7 |SUNGARD DATA SYSTEMS INC EXCHGD.......cccocouviniiniiniinniins .. | 09/23/2015 | TFLIC-NMS-NON MATCHED SURPLUS. | 12/01/2015| Call _ 103.8130. 500,000 522,000 519,065 518,767 0 (3,233) 0 (3,233) 0 0 298 298 | ....... 20,757 |..... 13,556
3899999. Total - Bonds - Industrial and Miscellaneous. 3,871,862 3,844,826 | ......... 3,803,080 | .......... 3,840,226 0 (4,599) 0 0 .. (37,145)| ........ (37,145) | ....... 34,870 |..... 15,311
8399998. TRl = BOMAS. ...tttk 8 8888888188888 E 1 eEE4EEeEE LR R R E oL L84 E LR LR LR L L8 E e E R LS E e E e E e EeE bbbkttt | sriens 112,238,582 |...... 114,397,981 |...... 114,108,535 | ....... 114,393,575 0 (4,403) 0 0 ... (285,039) | ...... (285,039) ] ..... 383,176 |...195,802
9999999. Total - Bonds, Preferred and COMMON SHOCKS. ... sisi st eeseiasssesss s ss s8R | ariine 114,397,981 |...... 114,108,535 | ....... 114,393,575 0 (4,403) 0 0 ... (285,039) ] ...... (285,039) ] ..... 383,176 |...195,802




Annual Statement for the year 2015 of the TRANSAMERICA CASUALTY INSU RANCE 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 Manual|  Intangible Assets

Insurer of the NAIC Connected with
Description Identification | Investment Analysis| ~ Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares % of 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



Annual Statement for the year 2015 of the TRANSAMER'CA CASUALTY |NSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

3

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1" 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received | Paid for Accrued
CUSIP Identification Descripti Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/AC.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Exempt Money Market Mutual Funds
31846V 41 9 |FIRST AMERICAN TREASURY OBLIGANC AND AZ........ccccoovviivniiiniiiniinninns I ........... l . l 08/31/2015. | DIRECT......ooiiiiiiiiisiississississississississsisssissssissins | onies XXX..... 984 0 0 0 0 0 984 0 0]... 0.000 | ...... 0.000 | MON..
8899999. Total - Exempt Money Market Mutual Funds 984 0 0 0 (L] XXX 984 0 0 XXX XXX XXX
Class One Money Market Mutual Funds
09248U 61 9 [BLACKROCK LIQUIDITY FUNDS TEMPFUND INST, oo | 1203172015, [ VAHOUS........cooooieriiriiiesissiieseissiiesiissieenias | covon XXX..... 1,391 0 0 0 0 0 1,391 1 0f... 0.284 | ... 0.284 |MON.. | ..
23337T 20 1 |DWS MONEY MARKET SERIES INST, o [ 1213172015, [ VAOUS.......ooveeeceee e sesaesaesanies | oo XXX..... 66,675 0 0 0 0 0 66,675 0 0. 0.283 | ...... 0.283 |MON.. |...
31607A 20 8 [FIDELITY PRIME MON MAR-I INSTITUTIONAL C e [ 1213172015, [ VAMOUS......ooceeeeiieiiieniiesiieseiiesesessssessisessianns | sriens 99,9, G I 14,722,065 0 0 0 0 (VN 14,722,065 0 0 ... 0.327 | ..... 0.327 |MON.. |...
36085P 30 4 |FFISELECT INSTITUTIONAL FUND. | | 1213172015, [ DIRECT ....ooviiiiinieiieieiiesiesiesiesissessessesssseiee | cevene XXX..... 21,344 0 0 0 0 0 21,344 0 0. 0.163 | ...... 0.163 |MON.. |...
4812A0 36 7 [JPMORGAN PRIME MONEY MARKET FU........ccocooimiiieriinniieniiniisniiisnies | v o | 1173072015, [ DIRECT......ouiiiiiiineisciiseiscsissiiscsisssisssssssssians | cvvene XXX..... 3,254,231 0 0 0 0 0 3,254,231 0 0f... 0224 | ..... 0.224 | MON..
60934N 20 3 | FEDERATED PRIME OBLIGATIONS FD. | 1213172015, | DIRECT ...ooiiiiiiiiisisssiseissississsisssssssisssinns | cevens XXX..... 8,915,134 0 0 0 0 0 8,915,134 0 0 ... 0.281 | ...... 0.281 |MON.. |...
61747C 71 5 [MORGAN STANLEY PRIME MONEY MAR MUTUAL FU | [ 1213172015, [ DIRECT .....ooiiiriiiinieciissisesissssisssssssssiisnees | e XXX..... 60,647 0 0 0 0 0 60,647 0 0 ... 0.286 | ...... 0.286 |MON.. |...
94984B 79 3 |WELLS FARGO ADV HER MMKT.....c.ooviiiiiiiiniiniienienisnississsisssesssesssssssnscns | eonnesnees .. | 12/28/2015. | VANIOUS. .....oooreeririniisiissississiessiessesseesseesseessensenens | seveas XXX..... 7,247,500 0 0 0 0 0 7,247,500 0 0 ... 0.001 | ...... 0.001 |MON.. |...
8999999. Total - Class One Money Market Mutual Funds. ..........34,288,987 0 0 0 0 |, XXX . 4,288,987 1 0 XXX XXX XXX
9199999, Total - SNOM-TEIM INVESIMENES. ...ttt ee | febbee bt e e ekttt sssenssnnieenies | cnsesnes 34,289,971 0 0 0 0 ] XXX | v 34,289,971 1 0 XXX XXX XXX
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Sch. DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

E18, E19, E20, E21, E22, E23



Annual Statement for the year 2015 of the TRANSAMERICA CASUALTY INSU RANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code | Market Indicator Fair Value Carrying Value Date
ial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
02005A DE 5 |ALLY MASTER OWNER TRUST. 1FE 145,007 145,014 | 02/15/2018.......
02005A EA 2 |ALLY MASTER OWNER TRUST. 1FE 500,000 500,010 {01/15/2018.......
05377R AL 8 |AVIS BUDGET RENTAL CAR FUNDING 1FE 105,265 105,327 | 03/20/2017.......
14041N  CT 6 |CAP ONE MULTI-AST EXE TRUST. 1FE 299,815 299,809 | 01/15/2019.......
14041N  EK 3 |CAP ONE MULTI-AST EXE TRUST. 1FE 299,982 300,005 |11/15/2018.......
17305E  FK 6 |CITIBANK CC ISSUANCE TRUST. 1FE 239,964 239,985 |02/07/2018.......
254683 BA 2 |DISCOVER CARD MASTER TRUST. 1FE 124,986 125,013 | 08/15/2018.......
34528Q CD 4 |FORD CREDIT FLOORPLAN MSTR TR 1FE 299,982 300,021 {01/15/2018.......
34528Q CE 2 [FORD CREDIT FLOORPLAN MSTR TR 1FE 110,000 110,003 | 01/15/2018.......
34528Q CF 9 |FORD CREDIT FLOORPLAN MSTR TR 1FE 274,967 275,018 [01/15/2018.......
65474V AG 6 |NISSAN MASTER OWNER TRUST. 1FE 575,000 574,880 [02/15/2018.......
981464 EC 0 |WORLD FINANCIAL NETWORK CREDIT 1FE 435,017 435,034 | 12/15/2019.......
98152E  AG 4 |WORLD OMNI MASTER OWNER TRUST 1FE 389,934 389,817 [02/15/2018.......
98157H AC 1 |WORLD OMNI AUTO REC TRUST 12 A 1FE 267,423 267,609 |08/15/2018..
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 4,067,342 | ..o 4,067,545 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated). 4,067,342 |.. ..4,067,545 XXX

6399999.  Total - Commercial Mortgage-Backed Securities. 4,067,342 | .. .4,067,545 XXX

6599999.  Subtotal - Bond: 4,067,342 | ..ooovviiiiiininnens 4,067,545 XXX

Short-Term Invested Assets DA Type)
000000 00 O |MORGAN STANLEY PRIME MONEY MAR 9,283 9,283 |01/01/2016.......
09248U 61 9 |BLACKROCK LIQUIDITY FUNDS 38,965 38,965 |01/01/2016.......
15060X C7 5 |CEDAR SPRINGS CAPITAL CO 499,523 499,523 | 03/07/2016.......
19423C AZ 5 |COLLATERALIZED COMMERCIAL PAPE. 750,000 750,000 | 06/04/2016.......
5006E0 DK 9 |KOREA DEVELOPMENT BANK 499,197 499,197 | 04/19/2016.......
6117P4 BB 5 |MONT BLANC CAPITAL CORP 499,801 499,801 | 02/11/2016.......
92857L DB 7 | VODAFONE GROUP PLC 249,508 249,508 |04/11/2016.......

8999999  Total - Short-Term Invested Assets (Schedule DA Type). 2,546,277 2,546,277 XXX

Cash E Part 1 Type)
90333V QN 3 |US BANK NATIONAL ASSOCIATION 500,000 500,000 |01/27/2016.......
94988E K6 4 |WELLS FARGO BANK NA 500,000 500,000 |04/09/2016.......

9099999.  Total - Cash (Schedule E Part 1 Type) 1,000,000 [..oocviniiiiniriins 1,000,000 XXX

Cash i (Schedle E Part 2 Type)
000000 00 O |CREDIT SUISSE HOLDINGS USA INC 750,000 750,000 |01/29/2016.......
000000 00 0 |MORGAN STANLEY & CO INC 500,000 500,000 [01/11/2016.......
06740B  BR 7 |BARCLAYS BANKPLC 500,000 500,000 |01/07/2016.......
15060X AM 4 |CEDAR SPRINGS CAPITAL CO 249,958 249,958 [01/21/2016.......
2574P0 AV 6 |DOMINION RESOURCES INC/VA 499,743 499,743 |01/29/2016.......
27886L AN 5 |ECOLAB INC 249,880 249,880 |01/22/2016.......
84755L A5 3 |SPECTRA ENERGY CAPITAL LLC 499,967 499,967 |01/05/2016.......
92646K A5 1 |VICTORY RECEIVABLES CORP 749,975 749,975 |01/05/2016.......

9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 3,999,524 3,999,524 XXX

9999999.  Totals..... 11,613,142 [ oo 11,613,345 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....(7,058,974)  Book/Adjusted Carrying Value $.....(7,059,618)

2. Average balance for the year:  Fair Value $.....16,068,335  Book/Adjusted Carrying Value $.....16,086,224

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....4,067,545 NAIC 2: § ONAIC3: § 0 NAIC4: § ONAIC5: § ONAIC6: § 0
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Annual Statement for the year 2015 of the TRANSAMERICA CASUALTY INSU RANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code | Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2015 of the TRAN SAM E RI CA CASUALTY IN S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open D
HSBC Bank USA New York, New York 0.000 0 0 281,808 | XXX
J.P. Morgan Chase. North Syracuse, New York 0.000 0 0 (6,267,394) | XXX
M & T Bank Baltimore, Maryland.............cceeveeeinisinnnnnnneeeeesessesssssnssnsnnes | oneenes | ervened 0.000 0 0 4,287 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 (5,981,299) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (5,981,299) | XXX
0599999. Total Cash XXX XXX 0 0 (5,981,299) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 0 [4. April 0 (7. July 0 | 10. October. 0

2. February. 0 |5. May. 0 |8. August 0 | 11. November 0

3. March 0 | 6. June 0 9. September. 0 | 12. December 0
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Annual Statement for the year 2015 of the TRANSAMER'CA CASUALTY |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

XA

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

Bonds - ial and Mi (Unaffiliated) - Issuer Obli

CONCORD MINUTEMEN CAPITAL CO L CP 144A ....12/18/2015 | ... 410,950 0 64
GOTHAM FUNDING CORP 144A CP . ....11/05/2015 | ... : 499,981 0 182
GOTHAM FUNDING CORP 144A CP [RRROIRIIY U 12/08/2015 | .................0. 9,998,521 0 2,533
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation 10,909,452 0 2,779
3899999. Total - Industrial and Miscellaneous (Unaffiliated) 10,909,452 0 2,779
Total Bonds

7799999. Subtotals - Issuer Obligation: 10,909,452 0 2,779
8399999. Subtotals - Bonds. 10,909,452 0 2,779
8699999. Total - Cash Equivalents 10,909,452 0 2,779




Annual Statement for the year 2015 of the TRAN SAM E RI CA CASUALTY IN S U RAN C E COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama AL 0 0 0 0
2. Alaska AK 0 0 0 0
3. Arizona AZ 0 0 0 0
4, ATKaNSas..........cccoorerieiieiieiennn AR | ......B.... | State deposit 159,991 158,990 0 0
5. California CA 0 0 0 0
6. Colorado CO 0 0 0 0
7. Connecticut. CT 0 0 0 0
8. Delaware DE 0 0 0 0
9. District of Columbia DC 0 0 0 0
10.  Florida. FL 0 0 0 0
11, GEOIGiA.....cviveireriireerieeieeieieian GA|......B.... | State deposit 109,994 109,306 0 0
12.  Hawaii HI 0 0 0 0
13.  Idaho ID 0 0 0 0
14, lllinoi IL 0 0 0 0
15.  Indiana IN 0 0 0 0
16.  lowa 1A 0 0 0 0
17.  Kansas KS 0 0 0 0
18.  Kentucky. KY 0 0 0 0
19.  Louisiana LA 0 0 0 0
20.  Maine ME 0 0 0 0
21. Maryland MD 0 0 0 0
22.  Massachusetts..............ccccouennac MA | ......B.... | State deposit. 199,989 198,738 0 0
23.  Michigan MI 0 0 0 0
24.  Minnesota MN 0 0 0 0
25.  Mississippi MS 0 0 0 0
26.  Missouri MO 0 0 0 0
27.  Montana MT 0 0 0 0
28.  Nebraska NE 0 0 0 0
29.  Nevada NV 0 0 0 0
30.  New Hampshire. NH 0 0 0 0
31.  New Jersey. NJ 0 0 0 0
32, New MeXiCO........covwurverieriennns NM |.....B.... | State deposit 319,983 317,981 0 0
33.  New York NY 0 0 0 0
34.  North Carolina.........ccccoevrienne. NC |.....B.... | State deposit. 314,983 313,012 0 0
35.  North Dakota ND 0 0 0 0
36.  ORI0..re e OH |......B.... | State deposit. 2,641,628 2,745,008 0 0
37.  Oklahoma OK 0 0 0 0
38, OreQON......cciviveriierieiieeieieind OR]......B.... | State deposit. 299,984 298,107 0 0
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41, South Carolina SC 0 0 0 0
42.  South Dakota SD 0 0 0 0
43.  Tennessee. N 0 0 0 0
44.  Texas X 0 0 0 0
45.  Utah ut 0 0 0 0
46.  Vermont VT 0 0 0 0
47.  Virginia. VA 0 0 0 0
48.  Washington WA 0 0 0 0
49.  West Virginia. wv 0 0 0 0
50.  Wisconsin Wi 0 0 0 0
51.  Wyoming WY 0 0 0 0
52.  American Samoa AS 0 0 0 0
53, GUAM..oceceeeeesesnas GU|......B.... | State deposit 0 0 52,555 52,416
54.  Puerto Rico PR 0 0 0 0
55.  US Virgin Islands Vi 0 0 0 0
56.  Northern Mariana Islands. MP 0 0 0 0
57. Canada CAN 0 0 0 0
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 3,946,552 4,141,142 52,555 52,416
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803. 0 0 0 0

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 @bOVe)........ccovverrcrcrcrias XXX XXX 0 0 0 0
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