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Annual Statement for the year 2015 of the SCOTTSDALE INDEMNITY COMPANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© o N o

Bonds:
1.1 U.S. trEaSUrY SECUNMHES. .......evvereevecreeeeicieesie ettt tes e ses s ssassse e
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies...........c.eueeeeunrernerneeneeeesneeneenees
1.22 lIssued by U.S. government sponsored agencies............ccocvvveerevrnnes
Non-U.S. government (including Canada, excluding mortgage-
DACKE SECUIMHES).....ovvevcvereeierrieie ettt
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............c.........
1.42 Political subdivisions of states, territories and possessions and

political subdivisions general obligations.
1.43 Revenue and assessment obligations..............ccccvveveeeeniieeiicnenns
1.44 Industrial development and similar obligations...........c.c.cocverrierrereunne
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA

1.512 Issued or guaranteed by FNMA and FHLMC.. .

1.513 Al OHNET ..ottt
1.52 CMOs and REMICs:

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

1.522 Issued by non-U.S. Government issuers and collateralized

by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........cccoevvveneeninernenieieens

1.523 Al ONET ...ttt
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDFId SECUMLIES).....cvuevieeiciceeee e
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMHIES. .......vverreereeerreieeieeiei st
Equity interests:
3.1 Investments in MUtual fuNdS..........ccoeeeiecneinene
3.2 Preferred stocks:
321 AFIlIAEE. . ..o
3.22 Unaffillated.......coveeeereeireiieirnere ettt
Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ...
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated.
Other equity interests including tangible personal property under lease:
351 AFIlIAEE. ...
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUTAL ...ttt
4.3 Single family residential properties...........ccccevveeeriveererieenisee s
4.4 Multifamily residential Properties.........cowrrerereenrerrireseenseseessereeeseeesseesnees
4.5 ComMMErCIal I0BNS.........ovuivureriiniieierirei it
4.6 Mezzanine real state I0aNS.........ccovurerreerrerresineenereesee et
Real estate investments:
5.1 Property occupied by COMPEANY.........ccocererremirererrereeneineiseese e sseessnesenns
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........cccovvrervirrnrrrininrnsrses
Property held for sale (including §......... 0 property acquired in
Satisfaction Of AEDE)........ovvrerirrrirrre et
Contract loans.

3.3

34

3.5

53

DEIVALIVES. ..ottt
Receivables for SECUMLIES. ..o
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments.............ccccouvevvereniciesinnnns
. Other iNVEStEA @SSELS.......cvuererireirerirrieisiresisee st essneens
. Total INVESLEA @SSELS.......ocvvevcveieeicrcee et

.............. 26,805,719

2,598,114 | ....

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

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

.............. 26,805,719

2,598,114

26,805,719

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

............ 0.0
............ 0.0
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Annual Statement for the year 2015 of the SCOTTSDALE INDEMNITY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvveeee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

6.2 Totals, Part 3, COUMN 13.........iiiiieieeeiee et
7. Deduct current year's other-than-temporary impairment recognized:

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c..uruuuriimiimriieiiieeiesiieresisesessessse s sssse sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

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

3.1 Totals, Part 1, COIUMN 12.........iiii bbb

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

52 Totals, Part 3, COIUMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

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

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........c.cueieicreeeieeesee et sttt bbb st s st s st en st s sans

S102




Annual Statement for the year 2015 of the SCOTTS DALE I N D E M N ITY CO M PANY
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1.
12.
13.
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN.........ovururirecireereireiseceseire ettt sttt es sttt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st

3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e

ACCTUAL OF QISCOUNL. ..ottt ettt bbbt b bbbt e b s s s s s s st et e bbb en s b et e s s b et st b s st en st et n s s e b s s s ses s ntanes

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.........coeviieeieerceeeeee e N ‘ N W B
5.2 Totals, Part 3, Column 9.........ccoevverererereereeeee e ) - B e

Total gain (I0ss) on disposals, Part 3, COIUMN 19.........ccciiiieieiieee ettt b bbbt b st a s s st s bt es bt en s sastnaann
Deduct amounts received on disposals, Part 3, COIUMN 16............cccvveieiireieieeeesee ettt sttt se st sa st s s

Deduct amortization of premium @Nd AEPIECIALION. ..........c.ccveveeieicteie ettt st bbbt s sttt et s b s naes

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbbt bbb

9.2 Totals, Part 3, COIUMN T4.......oiiiieie ettt ettt bbbt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s

10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuverrrirerieiieieiessses s ssss st
Deduct total NONAAMIIEA GMOUNLS. ...ttt bbbttt

Statement value at end of current period (Line 11 MINUS LINE 12)........cuiuiieiiireeissisese ettt sttt ntns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year.

Cost of bonds and stocks acquired, Part 3, Column 7

ACCTUAL OF QISCOUNL........ooveiitiicictcte ettt bbbttt bbb st bbb s s b st b st n bbb s bbbt ent s

Unrealized valuation increase (decrease):
4.0 P, COIUMN T2ttt bbb E bbbt

................... 33,407,429

................... 2,991,459

................... 7,033

4.2 Part 2, SECHHON 1, COIUMN 5.ttt s et b bttt et be b sttt se st sttt en et s naeb et s snaesnes

4.3 Part2, SECion 2, COIUMN 13.......coiiiiecee ettt bbb st bbb st

44 Partd, COIUMN 1ottt s bbb s s bbbt s bbbt b bbb

33,153

Total gain (10ss) 0n diSPOSalS, Part 4, COIUMN 9.ttt sttt s bbb bbb
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cuiveieiiriieceiese ettt snaen

Deduct aMOrtiZAtioN OF PIEMIUM. .......c.. ittt ettt ee et ese s se e st ss bR £ b8 E sS4 E R E bbbttt

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, ..ottt ettt bbb a e bbbt bbbt a et st e s e

................... 459,182

................... 356,973

8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt bbb e s s

8.3 Part2, SECtON 2, COIUMN T6.........cvieieeiiiiieicietete ettt bbbttt bbb sees s

8.4 Partd, COIUMN 15.. ..ottt bt a bbb bbb e sttt bt a ettt e

Deduct current year's other-than-temporary impairment recognized:
9.1 P T, COIUMN T4 .ottt bbb bbbt bbb bbb e bbbttt en

9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbbttt saes

9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes

9.4 Partd, COUMN 13 ..ottt ettt et s bbb s bbb bbb e et a ettt en st aen

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)...........cocvvriiriiiiieeeiereee ettt
Deduct total NONAAMILEA AMOUNTS..........coeveeictcieietee ettt et b s e a s bt st b bt s s b e s st s st st en et bnee

Statement value at end of current period (Line 10 MINUS LINE 11)......c.erririerirrireisineinrissiesiesss st ssessssssessesssssssssessessessssssessesssssssssesssssssnssnssens

Si03

................... 35,622,919

................... 35,622,919




Annual Statement for the year 2015 of the SCOTTS DALE I N D E M N ITY CO M 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........coeevevrneens | veverrevrrenninnnnn 26,805,719 [ ..ocvvriricreene. 27,376,827 | ..ovvveevririinnes 26,526,321 [ ..coovvrevricnenne 24,025,000
Governments (Including all obligations
guaranteed by governments)
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS.....cviiiieiiiicisiesiisiieies | eriesisiesissiessessessessessesssenses | evssssosssesessesssesessessessnssssses | ctosssessessonsessssssssassesssassansns | stesssssessessessassassastessnsassess
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS. ....cveieiiiiierericisiesiees | eerieisiiesessseessessesessesesessnss | eressessessesnssssensessnsensessnssnsens | oessssessesossonsessessnsessasnsensasses | ossesessnsessassessnsassesnsansassesas
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....oniensiiisinsiiisiiens | v, 7,840,702 | oo, 8,579,630 | ..oovviiiiine, 7,948,139 | .o, 7,505,198
Industrial and Miscellaneous and Hybrid 8. United States........cccouvvveeeees | o, 976,498 | ..ooeviveeieinne 1,004,660 | ..oocoveverireiines 953,000 | oovvveereieiriienes 1,000,000
Securities (Unaffiliated) 9. CANAUA. ..o | et senensenen | ceeeine sttt et sesas | cteesent sttt en ettt es | £feeteetes ettt ees
10._Other Countries.......coovvnienns o | e [ | s
11, Totals. .o | v, 976,498 | ..o 1,004,660 | ....oooooovvriiinne. 953,000 | ..ooooevviiiiiennes 1,000,000
Parent, Subsidiaries and Affiliates 12, TOHAIS. oo [ sesssiesesesiens | eresissessessssessesessessessesssssnses | sonsessessssssessesssssnsassessnsansesss | sressessessssassessssansesssneessesases
13. Total Bonds......coesuseeresssreres | oo, 35,622,919 [ .o, 36,961,117 | .o, 35,427,460 [ .....ccoccenenne. 32,530,198
PREFERRED STOCKS 14, UNited StAES.....cveovevrreeeeees [ cevrrreinrrireenerierennneeeees [ | e
Industrial and Miscellaneous (Unaffiliated) 15, CaNAAA......oceceeeeeeereeirriees [ e [ s | et
16._Other Countries.......coocvnrinee [ | [
17, Totals. ..o e, (O OO 0 [ 0
Parent, Subsidiaries and Affiliates 18, TOtaIS..ovucvieeiciieisiciiiien [ Lo essesesnesenes | esrsseseesees s s st st es s nrenee
19. Total Preferred Stocks....... [ oo (O O (O 0
COMMON STOCKS 20. United States..
Industrial and Miscellaneous (Unaffiliated) 21. Canada........cccoueverevrrrernnnnes
22. Other COUNHES.....vvrverrerrrs | cerrmerressesnssssssessssnssnsssssnses | coosmssmssssssssenssnssnssssssnssnsessns | sesesssssanssnsssssssssssssssessassansans
23, TOtalS....ovcninincincinciniins | [0 [0 S 0
Parent, Subsidiaries and Affiliates 24, TOtAlS. ..o [ | e essenes | et sessneas
25. Total Common Stocks....... | ..o (O R (O 0
26. Total StockS....commmessirnirnins | 0 ], 0 |, 0
27. Total Bonds and Stocks.... | .........cccoceeenee 35,622,919 [ ..vvvverrennn. 36,961,117 | oo 35,427,460

Si04
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Annual Statement for the year 2015 of the SCOTTS DALE I N D E M N |TY CO M PANY

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

............... 26,805,718

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2015 of the SCOTTS DALE I N D E M N |TY CO M PANY

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

976,498

970,418

976,498

Totals...

8.1

Parent, Subsidiaries and Affiliates

8.2
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Annual Statement for the year 2015 of the SCOTTS DALE I N D E M N |TY CO M PANY

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Total Bonds Current Year

.................... 676,503
............................ 1.9

Line 9.7858 % 0f COL B..vuovuieiiiieeee s
10. Total Bonds Prior Year

............... 13,544,174 | ..............14,650,968 | ................5,218,004

10.8 Line 10.7.a52 % Of COL. 8.
11. Total Publicly Traded Bonds

................. 5,637,805

11.8 Line 11.7.a52 % Of COL B.....oocvvevreieeeeccecee e . . O e,
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccoevevrrvnnnnen. . . K I
Total Privately Placed Bonds

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

Line 12.7.a5@ % Of COL. B.......cvvevererccereeseeesessesese s | e sessesinns 0.0 | cvveveieierieereen 1000 [ oo 0.0 | oo 0.0

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........cccocvoiveeiieiiies | covieriiiieicciians 0.0 ] o7 | i 0.0 ] oo, 0.0 | oo, 0.0

(@) Includes $.....976,498 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(¢) Includes§.......... 0 current year, §$.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S..... 0; NAIC3§...... 0; NAIC4S..... 0; NAIC58S......... 0; NAIC6S....... 0.



Annual Statement for the year 2015 of the SCOTTSDALE INDEMN'TY COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET OblIgAtioNS........ovveevcieeiiecictee ettt sesssnsssens | envsissiesins 8,847,893 | ...cccovee. 17,957,825
1.2 Residential Mortgage-Backed Securities.
1.3 Commercial Mortgage-Backed SeCuUrities...........ccocveveiverreiverersniiennns
1.4 Other Loan-Backed and Structured Securities..........cccoeerrenerninirninns
1.5 TOtAIS. ..o s

............... 27,170,751

2.1 Issuer Obligations.........c..ccc.cevuee.
2.2 Residential Mortgage-Backed Securities.
2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured Securities
2.5 OIS, ..ottt ns

U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET ODBlIGAtioNS.........ccuirerierieiciesesiee et
3.2 Residential Mortgage-Backed Securities............cocverrureereeneeneereineeneens
3.3 Commercial Mortgage-Backed Securities.... .
3.4 Other Loan-Backed and Structured Securities...........cocoeurenenrerereenns
3.5 TOtAIS. . evueie sttt

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations..........ccccvveeeenee SRR ISR et
4.2 Residential Mortgage-Backed Securities. e e et

4.3 Commercial Mortgage-Backed Securities.... B [T e e
4.4 Other Loan-Backed and Structured Securities
4.5 TOtAlS. ..ottt ense s nsensssnsenessensenss | enrersersssssenensnsenensens0 | evverssrersessesesensensennsaQ | creseessersersnenserssrensereald | erosiesieriesisesnsessesneas

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

Non-Guaranteed

5.1 1SSUET ODlIGAtIONS......o.vererirerirrirsirissississisesesississessessssssssssssssssssessesss [ senssssesessesssssssssesssssssssnes | sesmssesssssssssessessnssssssnssens | svsessssssessessnssssssnssessessans | sesssssnssssssssnssessessansnes I KO I T

5.2 Residential Mortgage-Backed Securities. 434575 | .. . ...2,637,473

5.3 Commercial Mortgage-Backed SECUMHES..........c.cvverirrirrininrinrirninrnnes [eonmirrirnsnsneissiesssssnssnees | enseesnssnssesssnsssssssssens | seerenssesessssssssssssessessnns | sesssssssssssssssssessessansnes | KON [

5.4 Other Loan-Backed and Structured SECUIHES...........c.ereueeereemrineineins [ | coiesissississssssssessisssssens | eenesssssessssnssensssssssssssssss | anesssesssisans 5,203,229 | ..o | s 5,203,229 | ..o JEXCH 5,218,004 | ..o 15.6 [ 5,203,229 | ..o

5.5 TOtAIS. ...ieuieitii sttt sttt nns | enbsensnssnnsnnes 392219 | 1,083,640 | ..o 676,503 | ...ccoovnne. 5,637,804 | ..o 50,536 [ ..o 7,840,702 | oo 22.0 |, 5,266,259 | ..o, 15.8 [, 7,840,702 | oo, 0
Industrial and Miscellaneous (unaffiliated)

6.1 Issuer Obligations........cccccc.vrennn.

6.2 Residential Mortgage-Backed Securities.
6.3 Commercial Mortgage-Backed Securities....

6.4 Other Loan-Backed and Structured SECUNHIES..........ocerrreenrermeineerneins [ e | o, 976,498 976,498 A [ 970,418 | .o 29 [ | i, 976,498

8.5 TOtAIS. ...ttt | fenssenss sttt (1 976,498 976,498 A 970,418 | oo 29 [ e, 0 i 976,498
Hybrid Securities

7.1 1SSUET ODlIGAtIONS........cvrereirreirireiriscirsereese e sessenens

7.2 Residential Mortgage-Backed Securities.............cc.oeurrvcrersrrneseieiennn.

7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities
7.5 TOAIS. ..ottt nee

Parent, Subsidiaries and Affiliates
8.1 ISSUET ODlIGAtiONS........coeerirreeeirrieeieese et
8.2 Residential Mortgage-Backed Securities.....
8.3 Commercial Mortgage-Backed Securities....
8.4 Other Loan-Backed and Structured Securities
8.5 TOHAIS. ...ttt




Annual Statement for the year 2015 of the SCOTTS DALE I N D E M N |TY CO M 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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtiONS........ooveereriieiie et ssssnsas | cessessensenenes 8,847,893 | ...covevvnne 17,957,825 | oo, (U [ 0 26,805,718 | c.oovvrreeieien, 0
9.2 Residential Mortgage-Backed SECUNHES..........cevrvreverervereieieeesienees | e 392,219 | o 1,083,640 | ......c..cc.0.......676,503 | ...covccnnn 434,575 3N [FSSNY. 9,9, GOSN INRRTD ¢, 0, CHIN ISR 2,637 473 | oo 0
9.3 Commercial Mortgage-Backed SECUMHES...........covrrrremrrnrerrireincnrnees | cereieeneineiseeeienseneens (01 (0] TSRO 0 ) ISR 0 VIR IR .0, GOSN RSRRNY 0.0 GO TR (01 U 0
9.4 Other Loan-Backed and Structured SeCUMtIES. .........cevurverrenrerrenrnennes | crrsiieiisssseseessnesseneens 0] s 976,498 5,203,229 T T 0.0, SN I 0.0, T [T 5,203,229 976,498
9.5 TOtAlS......voveeieieee e 9,240,112 | .... ...20,017,963 | .... ..5,637,804 | .. . 34,646,420 | .. ....976,498
9.6 Line9.5858 % 0f COL B....oiviiiiiiiisieiii s | i 259 | s 56.2 K I 15.8 . 0 e e XXX e e XX [ e XK e | s 97.3 | s 2.7
Total Bonds Prior Year
10.1 ISSUET OblIgAtIONS. ... | eeieessessssesennies 79,570 | .o 12,743,094 | ..o 14,348,087 | oo 27,170,751 [
10.2 Residential Mortgage-Backed SeCUNtiES. ........c.cevveveververeiecieeine T2 e 27,783 | oo 5,760 | e A 48,255 | .o,
10.3 Commercial Mortgage-Backed Securities.... ettt | nebeeee s | s s e . . reereereeene s | e s
10.4 Other Loan-Backed and Structured SECUNHES...........ccovevererrireeeiieeiies Levieiiesisisesieiesseseiens | covneesessiseeseenas 773,297 5,218,004 RN [ 5,218,004 | ..cooovivnnnes 970,418
105 TOMAIS ..o 282 | 13,544,174 | .....ceee.. 14,550,968 | ............... 5,218,004 32,437,010 | oo 970,418
10.6 Line 10.5858 % 0f CoL 8. | eresiiessssssi s 0.3 [ s 405 [ 436 [, 15.6 . 0 [ XXX [ i, 971 | s 2.9
Total Publicly Traded Bonds
11.1 ISSUET OblIgAtIONS........ooverieriiecie e | ceeseeiseneseees 8,847,893 | ..ccocvvvvnne 17,957,825 | oo | ceerieeiesineisesississsens | seeesssinese e essssnes | conessnnssnees 26,805,718 | ..o 752 | oo 27,170,751 | oo 813 | oo 26,805,718 |....ccocou.... XXX oo
11.2 Residential Mortgage-Backed SecUrities............coovreerreerriernierseinniinins | e 392,219 | oo 1,083,640 | oo 676,503 | .ovvrieeris 434,575 | oo 50,536 | ..oooereenene 2,637,473 | oo Th | s 48,255 | oo 0.1 [ s 2,637,473 | .. XXX oo
11.3 Commercial Mortgage-Backed SECUMLIES...........ccviiieiereerieiieeiieiieies | erveiieisisieisisseisesenies | e sssssesesens | ensessessssessessssessessssessens | sressssessessssssssssesssssssesss | sossesssssssessssssessessssssses | ossesiessssesessssssssssesnd (01 R 0.0 [ oo (01 0.0 [ oo, (1 IS XXX
11.4 Other Loan-Backed and Structured SECUNHIES..........cerrvererereerivnrineins [ eoreiisississiseississsissens | soresssssssssssssesssssssessssssens | ossesssssesssssssssssssssssssssess | anssssssassss 5,203,229 | ..o | s 5,203,229 | .o JEXCH 5,218,004 [ ..o 15.6 [ 5,203,229 |.............. XXX
115 TOMAIS .ot | erteesieneieees 9,240,112 | v 19,041,465 | ..oovvvrien 676,503 | ..ccovrennen. 5,637,804 | .oooooirrin 50,536 | ...ooooriennee 34,646,420 | ..ooovveivinn. 97.3 | oo 32,437,010 [ oo 971 | o 34,646,420 |.............. XXX oo
11.6 Line 11.585@ % Of COL B......ucvvuiiriiericiiiieiieiiseeieeiseisessessssnesnees | cneeneisneisseesneesees 26.7 | oo 55.0 | oo 2.0 [ oo 16.3 | oo 0.1 [ o 100.0 | .ovrvrerenes ). 0.9 CHUNIIN IS ) .0 R P ) O.0 GO [ 100.0 | .oovrerrenes XXX oo
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........ccccoveniiniicnnicnnienne | o 259 | i 535 | oo, 1.9 [ 15.8 | o (O [ 97.3 | .0, ST .0, ST [ XXX | e 97.3 | XXX
Total Privately Placed Bonds
12.1 Issuer Obligations...........cc..........
12.2 Residential Mortgage-Backed Securities
12.3 Commercial Mortgage-Backed Securities............ccoveuerererrerrerernennns

12.4 Other Loan-Backed and Structured Securities

12.5 TOAIS ...t
12.6 Line 12.5asa % of Col. 6......ccccvvrvrrrirernnns
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9
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Annual Statement for the year 2015 of the SCOTTS DALE I N D E M N |TY CO M PANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prior year

2. Cost of short-term iNVEStMENS ACQUINE. ..ottt

3. ACCIUAI OF QISCOUNL......vuvvverecictii sttt et s bbbttt

4. Unrealized valuation iNCrEaSe (AECTEASE)........c.ruurrurerereriireereieiseessetseiseesessssese et ss st st ssess s

5. Total gain (I0SS) ON AISPOSAIS.........cccvrrieeierieiieieie ettt sttt b s bbb bbb s st s st s st ben s

6. Deduct consideration received 0N dISPOSAIS...........c.euuierurrirrerniereireiseesseiseseiseese st sse st ess st snes

7. Deduct amortization Of PIEMIUM.........c.cviieiiieeieeee ettt bbb a st s s b s s snaen

8. Total foreign exchange change in book/adjusted Carrying ValUe............cccueveurieicriciciseecseiese s

9. Deduct current year's other-than-temporary impairment reCOGNIZEA.............evrererinrerrieiesiseieseseseseesessessssissessens

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

11. Deduct total NONAAMItEEd AMOUNLS...........cccveiveieieeiecictece ettt sassnaes

12.

3,600,603

.......................................... 203,682,935




Annual Statement for the year 2015 of the SCOTTS DALE I N D E M N ITY CO M PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, EO5, E06, E07, E08, E09
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Annual Statement for the year 2015 of the SCOTTS DALE I N D E M N |TY CO M PANY

SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Oblit
912810 DX 3 |U S Treasury Bd SD.. .105.707 | e 1,057,070 | .ccovovceeae 1,000,000 | .......o.cc. 1,023,667 (26,039) | oo | ceviieniisenieeniinens | e 7.500 |...... 4.691 01/16/2003. | 11/15/2016.
912810 EE 4 |U S Treasury Bd SD.. ..127.316 636,582 500,000 569,342 (14,898) | evveovvevrrererrirenens | ceverereisenesnsennens | e 8.500 |...... 4.755 02/03/2006. | 02/15/2020.
912828 ET 3 |U S Treasury Inflation INAEeX Ni........c.cooiuuiiiiiiiiiciiiereceie s sssiesssesssenies | ceneies ..119.812 ,787,800 6,500,000 ..7,799,229 5,320 (261,162) .2.000 | ....(1.422) 11/01/2012. | 01/15/2016.
912828 KS 8 [U STIEASUNY Nb....ouiveriiriiiriiirieiessie sttt sesssesssessssessssessssnens | seveeee ...100.352 25,088 25,000 24,998 15 2625 |..... 2687 02/27/2009. | 02/29/2016.
912828 MF 4 |U S Treasury Inflation Index Nt SD.. ..114.330 14,291,245 | ... 12,500,000 | ............ 13,779,721 22,755 (G 151C) PO DRSO PRI 1.375 |...... 1.316 01/15/2010. | 01/15/2020.
912828 SD 3 |U S Treasury Nt SD. | [ [ i 496,447 L 99.664 500,000 498,389 509 [ oo [ eeeeriieeeisseniennins [ e 1.250 |...... 1.357 |JJ.. 2,615 6,250 |02/07/2012. | 01/31/2019.
912828  UX 6 |U S Treasury Inflation INdeX Ni........ccooiiieiiiiiiiieisciissi i ssssissssississsiissnies | coniees ...102.691 3,080,722 3,000,000 3,110,374 5,078 (10,158) | oo | o, | e 0.125 | ...(0.210) | AO...... 822 3,834 | 06/25/2013. | 04/15/2018.
0199999. U.S. Government - Issuer Obligation: 26,526,320 XXX [ 27,376,828 ..24,025,000 26,805,720 33,153 (318,614) 0 0] XXX XXX XXX XXX XXX
0599999. Total - U.S. Government 26,526,320 XXX .27,376,828 ...24,025,000 26,805,720 33,153 (318,614) 0 0 [ XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A Obli and all N Obli of Ags and ities of and Their U.S. Political - i i Backed
312913 ZE 9 |FHLMC REMIC Ser 1437-HD.........coooiriiiiiiciiiiniiieriissiiissiisssisssssssssssssssssssssssssssssssssssssssssssssssssnss | convene | oo | covennes 2 [ L [P 39,875 |...110.024 42,17 38,875 39,359 () OO PP IOV 7.000 |...... 6.315 [MON... | cccovvriirnne 227 | o 2,721 | 09/05/2001. | 12/15/2022.
31419L 3D 3 |FNMA POOIHAEDTI5........coouriuuiiiiaiiieesisessssesss s sesssssss s st sessssnssssassssnsssssssenssssess | ooeneee | oo | covesnee 2 [, 1 2,600,814 |...103.411 2,550,459 2,466,323 2,598,114 (2,701) | oo | eneressseisenisssseens | eeeeas 3.500 |...... 2.431 [MON... 01/06/2015. | 11/25/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 2,640,689 XXX 2,593,230 2,505,198 2,637,473 0 (2,741) 0 0 [ XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A Obli and all N Obligations of Ag and ities of and Their U.S. Political - Other L B d and Securities
353590 GC 0 |Franklin Cnty IN School Rev LBASS Ref Fi | ....... | . | ......... 2 | ...... FE | s 5,307,450 |...119.728 5,986,400 5,000,000 5,203,229 (TN AE)] [N O I 5.000 |...... 4.511 [JJ........ 09/27/2007. | 07/15/2026.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securitie: 5,307,450 XXX 5,986,400 5,000,000 5,203,229 0 (14,775) 0 0 [ XXX XXX XXX | .. . XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation 7,948,139 XXX [ 8,579,630 | ..ccoovvanees 7,505,198 | ...ccoooouue 7,840,702 0 (17,516) 0 0 XXX XXX XXX | i 122,698 | ............ 331,849 XXX XXX
Industrial & Mi (Unaffiliated) - Other Loan-Backed and Structured Securities
001749 AB 6 | American Money Mgmt Corp CLO Ser 2011-9A | ....... | . | ......... 2 | ...... AFE [ e 953,000 |...100.466 | .............. 1,004,660 | .............. 1,000,000 976,498 8,079 | oo | e | 2.821 3.535 [JAJO... 6,111 28,004 | 11/17/2011. | 01/15/2022.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 953,000 XXX 1,000,000 976,498 0 6,079 0 0 XXX XXX XXX | 6,111 | oo 28,004 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 953,000 XXX 1,000,000 976,498 0 6,079 0 0 XXX XXX XXX 6,111 28,004 XXX XXX
Totals
7799999. Total - Issuer Obligation: 26,526,320 XXX 27,376,828 ...24,025,000 26,805,720 33,153 (318,614) 0 0 XXX XXX XXX ..188,687 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 2,640,689 XXX 2,593,230 2,505,198 2,637,473 0 (2,741) 0 0 [ XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. 6,260,450 XXX 6,991,060 6,000,000 6,179,727 0 (8,696) 0 0 XXX XXX XXX XXX XXX
8399999. Grand Total - Bonds 35,427,459 XXX ] 36,961,118 32,530,198 35,622,920 33,153 (330,051) 0 0] XXX XXX XXX XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2015 of the SCOTTS DALE I N D E M N |TY CO M PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A
31419L 3D 3 | FNMA Pool #AE9795 3.500% 11/25/40. 01/06/2015........ [NOMUra SECUMHES INE'TINC.......iviiviiiiieiieisis s sersnsens | eonnsssesensenssseenssnnses e sensens e ensenssnses | cnsenssnes 2,600,814 2,466,323 3,117
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 2,600,814 2,466,323 3,117
8399997. Total - Bonds - Part 3 2,600,814 2,466,323 3,117
8399998. Total - Bonds - Summary Item from Part 5..... 390,645 370,444 468
8399999. Total - Bonds 2,991,459 2,836,767 3,585
9999999. Total - Bonds, Preferred and Common Stocks 2,991,459 XXX 3,585
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

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 BJACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual

CUSIP Identification Description n Date Name of Purchaser Stock C Par Value Actual Cost Carrying Value (Decrease) Accretion R ized (11+12-13) BJACV. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S.

912828 EN 6 ‘ U S Treasury Nt 4.500% 11/15/15......coviiinniiisiiiisiicscicsiis | . | 11/15/2015. I Maturity. 80,000 80,000 | ............. 76,200 79,570 430 430 80,000 0 3,600 | 11/15/2015.
0599999. Total - Bonds - U.S. Government 80,000 | .....c....... 80,000 | .....coo..... 76,200 79,570 0 430 0 430 0 80,000 0 0 0 [ 3,600 XXX
Bonds - U.S. Special Revenue and Special

312913 ZE 9 ‘ FHLMC REMIC Ser 1437-HD | . | 12/01/2015. |Paydown 8,738 8,738 8,963 8,856 (118) (118) 8,738 0 292 | 12/15/2022.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 8,738 8,738 8,963 8,856 0 (118) 0 (118) 0 8,738 0 0 0 292 XXX
8399997. Total - Bonds - Part 4. 88,738 88,738 85,163 88,426 0 312 0 312 0 0 0 3,892 XXX
8399998. Total - Bonds - Summary Item from Part 5 ....370,444 ....390,645 (20,201) (20,201) 6,520 XXX
8399999. Total - Bonds 459,182 475,808 88,426 0] (19,889)] ... ...(19,889) 0 0 0]....10412 XXX
9999999. Total - Bonds, Preferred and Common Stocks. ....459,182 ....475,808 88,426 0 [ (19,889)] ... (19,889) 0 0 0[....10412 XXX
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SCHEDULE D - PART §

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

2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F 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) BJACV. | onDisposal Disposal Disposal During Year | Dividends
Bonds - U.S. Special Revenue and Special A
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40........cccccuvuiiriciiiicriinnan. | | 01/06/2015 | Nomura Securities Int InC.............c......e.. 12/01/2015 | Paydown. 370,444 390,645 370,444 370,444 |...oocovovvciniins | v (20,201) | oo | (20,201) 0
3199999, Total - Bonds - U.S. Special Revenue and Special ASSeSSments............ccccocwcieriiciinees 370,444 390,645 370,444 370,444 0 20,201)| . ...(20,201) 0 0 0 0
8399998. Total - Bonds. 370,444 390,645 370,444 370,444 0 20,201) | . .0 |...........(20,201) 0 0 0 0
9999999. Total - Bonds, Preferred and Common Stocks 390,645 370,444 370,444 [ (20,201) | covvvrennd 0 [ (20,201) 0 0 0 0
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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 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
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 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 Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B./A.CV. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn [ [.. [ 12131/2015. [ Various 12312016, ......... el R R e e 1,479,284 [ oo 1,479,284 [ Lo | e 0.148 [ ....0.024 [MON.. | s 7 o
9099999. Total - Other Short-Term INVESIEA ASSELS. ... i eoisissss s | conseeasees 1,479,284 0 0 0 [V D00 ST [ 1,479,284 0 0 XXX XXX XXX | oo 7 i 0
9199999. Total - SNOM-TEIMM INVESHMENES. ...tttk bbb EhE£1EhE LA bk L bbb bbb bbb bbb | cbsseniiins 1,479,284 0 0 0 (U D, S [ 1,479,284 0 0 XXX XXX XXX | i, T ] i 0
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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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2015 of the SCOTTS DALE I N D E M N ITY CO M 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 Depositories
The Bank of New York Mellon NEW YOrK, NY....oooiiirsesiccssssssssssssssssssssssssssnnees | sonsiions 226,481 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 226,481 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 226,481 | XXX
0599999. Total Cash XXX XXX 0 0 226,481 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 11,808 |4. April 195,754 | 7. July 27,038 |10. October. 4531

2. February. 81,469 | 5. May. 184,882 | 8. August 55,103 | 11. November. 96,665

3. March 121,058 | 6. June 219,423 | 9. September. 61,330 [12. December. 226,481
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

Amount Received During Year




Annual Statement for the year 2015 of the SCOTTS DALE I N D E M N ITY CO M PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccoomiinriinniinen.
2. Alaska
3. Arizona. .
4. Arkansas.. For protection of state's ph's 227,737 254,633
5. California..
6. Colorad
7. Connecticu
8. Delaware.
9. District of Columbi
10.  Florida. .
TR € 1=ToT o I . For protection of state's ph's 33,071 34,299
12.  Hawaii
13, 1daho....c
14.  lliinoi
15.  Indiana..
16. lowa
17, Kansas.......cccvecvnciiinnind
18.  Kentucky...
19.  Louisiana..
20.  Maine.....ccoovunrinriis
21.  Maryland
22.  Massachusetts.
23, Michigan..........cooervrerneieieinnnnnd
24, Minnesota.........ccoeuveiniiniiniiins
25.  Mississippi
26.  MiSSOUI......coovvriririiis
27.  Montana....
28.  Nebraska.. .
29.  Nevada........ooooorerereerieireiinnnnd For protection of state's ph's 227,737 254,633
30.  New Hampshire.
31. New Jersey. .
32, New MexiCo.......ccouurveirerrannes NM{...... B.... | For protection of state's ph's 307,100 317,121
33.  New York
34.  North Carolina.. . | For protection of state's ph's 307,100 317,121
35.
36. For protection of all ph" 2,695,355 2,791,279
37. .
38, Oregon......cccoeeemrverereineennn. OR [ s B.... | Workers compensation 297,642 308,691
39.  Pennsylvania
40.  Rhode Island. . .
41, South Carolina............ccccoereruennes SC |
42. South Dakota
43.  Tennessee.... .
44, TeX8S..orvireireireriersrresssnsieienns For protection of state's ph's 82,678 85,747
45.
46.
47.  Virginia..
48.  Washington...
49.  West Virginia.
50.  Wisconsin.
51.  Wyoming
52.  American Samoa..
53.
54.
55.  US Virgin Islands..
56.  Northern Mariana Islands.
57.  Canada.
58.  Aggregate Alien and Other......... XXX XXX 0 0 0 0
59. Total XXX XXX 2,695,355 2,791,279 1,483,065 |.....ccoonennen. 1,672,245
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ccccceruriiniinniaas XXX XXX 0 0 0 0
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