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Annual Statement for the year 2015 ofthe  Mlid=-Continent casualty Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar@ASUNY SECUMHES......oucvvueveeireirciteieeiteiseesees ettt essessins | eesassssssssneens 300,993 |...ccoonue (05 I I 300,993 | .o | s 300,993 |............ 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. governmMent ageNnCIES.........cvuwererrrrnrrnrenernesnsesnesneees | seveesmsssssnesnnes 15,436 |............ 0.0 [ s 15,436 | .o | vereereereiseieeenns 15,436 |............ 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | woevverevunnnn 9,763,085 |............ 2.2 | o, 9,763,085 | ..o | e 9,763,085 |............ 2.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 8,504,235 | .19 | 8,504,235 | ... | e 8,504,235
1.43 Revenue and assessment obligations 141,284,517 141,284,517 [ .o | e 141,284,517
1.44 Industrial development and similar obligations.............ccccccoeviveveveens | ovvereinen. 11,370,228 | ...........25 | oo 11,370,228 | ..o | e 11,370,228
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveni [ e | eieiennnd 0.0 [ oo e | s (O] IO 0.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | coeovvrrerreens 433,744 |........... (01 T 433,744 | oo | s 433,744 |............ 0.1
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521........cccoeuurinmiunnirinnensineineins | oevveeineiiees 5115974 |........... 1A | 515,974 | oo | e 5115974 |........... 1.1
1,523 All OtNEI...cvvveecieieicse e snsssnssens | seesessesens 53,271,484 |.......... T | s 53,271,484 | ..o | v 53,271,484 |.......... 1.7
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvevvveerrireireiiiiiie it | aresssiseseens 89,531,163 |.......... 19.7 | o 89,531,163 [ ..ooiecieirneiineiriens | e 89,531,163
2.2 Unaffiliated non-U.S. securities (including Canada) 9,136,366 |.... 9,136,366 |.... ...9,136,366 | ..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated . .
3.22 UNAffiliated.......overeereeeeeieieciseieiecee sttt sseesssssenenens | eereeseseesens 29,989,775 |........... 6.6 | o 29,989,775 | ..oveeeereereeneireiees | eevreerenenees 29,989,775 |............ 6.6
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ s | e (01 O 0.0
3.32 Unaffili@ted........cccoveeerericiinencncsesereese s | seviessinenens 14,886,034 |........... 33 | 14,886,034 | .....oovvvrrerrerrernns | v 14,886,034 |............ 33
3.4 Other equity securities:
341 AFfilIATEM. .. oo | crrienieennn:D 2,208,378 | v 115 | i 52,208,378 |....ovovivrrerrnerireiinnns | overreinens 52,208,378 |.......... 115
342 Unaffilidted..........ooveririieiiesseccieisieeienisnisssensns | eeneneninnsssnsissssssnssnnes | eeernersend020) | i | e | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AfIIEEE. .. ..o ssisnssninnens | ceneensissinssnnsnssnssnnes | eeeeeesend0200 | ot | s | e (01 O 0.0
3.52 UNAffiliated.......ccovverrrerrieierisrireerneseiesssisessssisssssessssssssessssseess | sessesssnssssssssesssnssessensnns | sessnnnsesss0:00 | vortreirminsinsissinsnsinnins | ovesssssssssssssessnsens | sessessssesssssessessnnsens (010 O 0.0
4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
5. Real estate investments:
5.1 Property occupied by COMPANY........cccocvieieicininieienissieeissiesenesssssnsenes [ ennsnsessenssssesssensens | ernnnenneend020 | [ e | vervesesesessssssessesnnnes (O] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoevereiiriieiieeiieiiniees | v | errenened0000 | i | s | e (O] I 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt)........cccovvrverieiiee s
8. COMTACE I0BNS.........ceererieceeeeireciee ettt nnnes
T DEIIVALIVES. ..ot
8. Receivables for securities
9. Securities lending (Line 10, Asset Page reinvested collateral)...
10. Cash, cash equivalents and short-term investments.............ccooovererrinrneereinenn.
11. Other invested assets
12. Total invested assets
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Annual Statement for the year 2015 ofthe IMlidl=-Continent Casualty Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

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

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2015 ofthe  Mlid=-Continent casualty Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 392,439,575
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 116,368,332
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 2,492,084
4. Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR 109,916
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 167,757
4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (3,986,215)
A4 Partd, COIUMN Tttt (318,181) (4,026,721)
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 394,221
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 77,770,084
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 2,149,521
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt 55,484
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 1,233,590
94 Part4, COIMN 13ttt R 597,400 1,886,474
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 425,861,412
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R 50,000
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 425,811,412
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Annual Statement for the year 2015 ofthe IMlidl=-Continent Casualty Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. .316,429 313,164 316,513 315,437
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.cooveessrreesssrrersseneranees | srveessssiessneessnes 316,429 | ..o 313,164 | e 316,513 | oo 315,437
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooooreerisricsssiinsssiienns | s 9,763,085 | ..o 9,999,364 | ..oooviiiiriiennee. 10,045,330 | .oovveiisiiiis 9,565,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....oovieierniininrsiinnne | oo 8,504,235 | .o 8737944 | .o 9,328,366 | ..o 8,200,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.ooiisrriensssisssinnss | i, 153,088,490 | ....ococcovveenne. 156,160,121 | oo, 155,351,693 | .o, 151,224,003
Industrial and Miscellaneous and Hybrid 8. United States........cccoeevervevees | covereerrieeienns 147,918,620 | .....ccveveeee. 153,040,526 | ......ccooevuee. 155,086,507 | ...ccvvvvrene. 162,873,216
Securities (Unaffiliated) 9. Canada......cooeeveenmeeeeerrerinns | e 3,532,412 | oo 3,592,218 | oo 3,756,150 | .ooevverrerrerinenns 3,500,000
10._Other COUNtres. ..cvseeernrreee | covennnrierissrieennas 5,603,955 | .covennirriiininiens 5,585,430 | ..ooveeiisiriiinniens 5,599,872 | ..ocovvrnirriiiannnes 5,622,758
11, Totals...oooocrnnniissiicnsniss [, 157,054,986 | ...ooooocvvceennes 162,218,174 | ..o 164,442,528 | .....ocoocooeveene. 171,995,974
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......coosmseemsssrees | covevisciiicnnnns 328,727,226 | ..o KETE VAN — 339,484,429 [ ..o, 341,300,416
PREFERRED STOCKS 14. United States.......coueevervveeeens [ cevvermneririnnennns 29,989,775 | ccovevrrvrvreenns 31,330,038 | coovvvrcrierienns 31,514,850

Industrial and Miscellaneous (Unaffiliated)

.29,989,775

Parent, Subsidiaries and Affiliates

19. Total Preferred StockS....... | ...ccooccvvnnneee. 29,989,775 | .cooovviviviciens 31,330,038 | oo 31,514,850

COMMON STOCKS 20. United States.......coouerverneeees | convererncreeinnens 13,590,034 | ..oovvvrvrrciernne 13,590,034 | ..covvvrerrrrienns 15,375,556

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other Countries......cooocoveviies | covvivcniiiiiicien, 1,296,000 | ..ooovcirriciieene, 1,296,000 | .oooovviiriinenn, 1,548,170

23, TotalS. oo | v 14,886,034 [ ..o, 14,886,034 [ ..o, 16,923,726

Parent, Subsidiaries and Affiliates 24, Totals....oovesicsiiiiciiiiiiciices | i 52,258,378 | ..ccoovcvviinnnes 52,258,378 | ..ccoovcvnenne. 23,450,000
25. Total Common StocksS....... | ccoccvvvcirneenccc 67,144,412 | oo 67,144,412 | oo 40,373,726

26. Total StOCKS....mmreeesssirnsssse | v 97,134,187 | oo, 98,474,450 | oo, 71,888,576

27. Total Bonds and Stocks.... | ................... 425,861,412 | coovvovvrrcrenne 435,903,217 | coovvoverirerenn: 411,373,005
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Annual Statement for the year 2015 ofthe IMlid=-Continent Casualty Company

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

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

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

............................ 6.2
............................ 0.0
............................ 0.0

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

4,247,671

2,094,881

2,161,683

12,720,365

8,504,235

5.1

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

............... 18,949,927

............... 45,241,887
1,220,392

............... 24,251,576

...999,979 |....

............... 28,576,529

............... 26,493,584
1,354,616

............. 111,104,603
...12,540,276

............. 143,513,503
9,574,987




Annual Statement for the year 2015 ofthe IMlid=-Continent Casualty Company

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)
B.1 NAIC oot ssnsans | arsssesssses 21,099,845 | .............. 67,137,452 | ....coon.. 31,678,206 | .....ccoo.n... 11,316,861 | oo 1,479,615 | ............. 132,711,980 [ .ovoevveriecieiinns 379 [ 118,176,630 [ ..oovvvverrerirerinnns 36.0 [ 49,292,256 | .....cc.ouc.... 83,419,724
8.2 NAIC 2.ttt | ceensiesieeniens 1,747,169 | ..o 10,581,534 | oo 5,466,479 | coooverreeeieeieeieniens | e 1,000,005 | ............... 18,795,186 | ..oovvvveererierins 54 | 17,093,741 | oo 5.2 | 7,692,605 | .....ccoonn... 11,102,581
B8.3 NAIC 3..ooririeeiesee st ssssssssssnas | sesssnsssnssssnsssans 44,888 | ..o 3,190,987 | ..ooooierrienrisesiissniiees [ e | e | i 3,235,874 | oo 0.9 [ 3,872,302 | v 1.2 |, 1,999,365 | ...ccooorrrene. 1,236,509
.................... 210,352 | covveverrrenrerenn 311,946 |01 [ . 311,946 reerrenssnssnssssssssnssns | 311,946
Totals... 139,454,619 ...58,984,226 ...96,070,760

Hybrid Securities

90IS




L0IS

Annual Statement for the year 2015 ofthe IMlid=-Continent Casualty Company

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC ottt seen (d).......... 70,247,916 | ............. 120,056,712 | ...............55,929,783 | ..............42,055,073 | ..............27,973,199 | ............. 316,262,682 | ....cooeveeeeeeeenen90.3 [ XXX [ e XK | e 232,842,958 | ............... 83,419,724
9.2 NAIC 2.t [(C) I 1,747,169 | ..o, 17,801,926 | .....c..cc.......8,466,458 | .ooeovecrvircirerienenn0 [ eiiin4,354,621 | 30,370,174 T e XX ek XX | i 19,267,593 | ....cevuece. 11,102,581
.3,190,987 .3,235,874 . 1,236,509
9.8 Line 9.7 as a % of Col. 6
10. Total Bonds Prior Year
101 NAIC oottt ssensnens | svenssessaienas 84,959,645 | ............. 107,279,291 | ..o 33,603,699 | ....c..cc...c.. 37,067,996 | ............... 29,950,313 | ...coooeeee. 0.0 SN IS D 0.0 U IO 292,860,943 | ..oooevverrerierins 891 | 241,090,616 | ............... 51,770,327
.3,630,992 | .... ...15,460,175 | .... 8,191,529 |.... 4,351,322 XXX.... XXX.... ...31,634,018 ...24,216,320 | .... 7,417,698
3,872,302 | covveveeerenrienieen 1.2 | 1,982,354 | ..o 1,889,948

.................... 311,946

.................... 311,946

10.8 Line 10.7.@a5@ % 0f COL 8.....couovuiiiiiiieieieee e
11. Total Publicly Traded Bonds
T4 NAIC 1ottt essssenes | evsessessensan 61,098,858 | .....cccouee 75,297,277 | vvererrrnns 34,147,735 | oo 35,507,184 | .....ccccov.e. 26,791,903 | ............. 232,842,958 | .ooovvrrieinnnd 66.5 | .. 241,090,616 | .ooovvvrvecrrerrrrrennns 734 | 232,842,958
112 NAIC 2.ttt saessnnes | srestesssssssesssessessessnsanes | sevsessessisses 11,221,637 | v 3,691,334 | oo | e 4,354,622 | ............... 19,267,593 | .oooverieeeeieias 55 | e, 24,216,320 | coveereerererreieienns T4 | 19,267,593
113 NAIC 3t stes e ss s ssessss s sesssssssssssssnes | senssessiessssssssssssnssssssnsnes | srseessesesssones 1,999,365 [ ..veveereeerereeeeeereeeieenes [ eererieesesssseesese s | coesvessssessesssssssssssenseens | oeveseessiesenns 1,999,365 | ..oocvovvereeerrierennd 0.6 | oo 1,982,354 | covveeerrrreeenn (VT 1,999,365
11.7 Totals....ccoveveererrernne ..31,146,525 | ....
11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns 123
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccceercveeereerees | corverivnesrcsscnnienne 174 | 283 | i 108 | e 101 8.9
12. Total Privately Placed Bonds
121 NAIC 1ottt stessens | ersnsssessessnnes 9,149,058 | ......ccoo.c... 44,759,435 | ..o 21,782,047 | .................6,547,888 | .....c.cceoeone. 1,181,296 | ..ccovvrnnee 83,419,724 | .o 238 [ 51,770,327 | oo 158 [ e XX | e 83,419,724
A747169 | o 6,580,288 | .... 2,775,124 | .... ..11,102,581 7,417,698 ...11,102,581
................. 1,191,622 rereererennnn 1,236,509 rerverenrennen 1,889,948 reeereerennn 1,236,509

.................... 311,946

.................... 311,946

.................... 311,946

(d

Includes $.....96,070,760 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes §.......... 0 current year, §......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§....21,453,451; NAIC2§.......... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S......... 0; NAIC6S........ 0.



Annual Statement for the year 2015 ofthe IMlid=-Continent Casualty 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 1
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 ODIGAtIONS. ......cvecveeeceeeeeee st sess s ssssssssesesnsns | evresseseeneans 21,453,451 | ovoveererennn 300,993 2 41,031,220
1.2 Residential Mortgage-Backed Securities..... . .
1.3 Commercial Mortgage-Backed Securities.... e
1.4 Other Loan-Backed and Structured Securities. 0.0]..... ...15,436 |..
1.5 TOtAIS. ..uieceii ettt sttt , , . N 21,769,880

All Other Governments
2.1 ISSUET ODBlIGAtioNS........cccvuvveeieieieese e
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities............ccoevvverervcrerennnn
2.5 TOtAIS. . ovu ettt

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvurieeererieie et
3.2 Residential Mortgage-Backed Securities.............cccoeererserrerrerervneinns
3.3 Commercial Mortgage-Backed Securities....
34
3.5

................. 5,276,936

80IS

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

4.1 Issuer Obligations............ccceeevevverriererreeieseeseeeessseeessssesessssssensens | cevvnesieeensdh 287,671 | o 2,094,881 | ..covvereriieeeees A 12,720,365 | e O eiiinn8,504,235 | oo

4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities.... . 0. 0.0 .
4.4 Other Loan-Backed and Structured SECUHES..........ccoovevevererrerieriees | irereniisieiiesisessiesiesssnes | evsresssssessesesssssesessssseses | eressossessesssssssssessssssessns | cromsessessesissessesssssnseseess {01 0 ] | e
4.5 TOHAIS....uruieiii ettt sttt ns s snpnnens | srsnsensensneas 4247671 | ..o 2,094.881 | o0 | i 2,161,683 | 0 | 8,504,235 | 24 012,720,365 [ 39 8,504,235 |
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........c.ccoeeun.... ..44,756,831 ..50,655,923 | .coovrvvieieen 154 | 44,756,831 | ..
5.2 Residential Mortgage-Backed Securities. ...433,744 ...433,744 433,744 | ..
5.3 Commercial Mortgage-Backed Securities.... e .. e 0 e saesessenns | oo 0.0 e |
5.4 Other Loan-Backed and Structured Securities...........c..coovrrvneinerneiinnns | coniissiissis 5,186,344 | ............... 26,925,231 | ....coeuvee 20,716,227 |............. 28,576,529 |............. 26,493584 |............. 107,897,915 | oo 30.8 | 72,555,212 [ oo 221 |, 107,897,915
5.5 TOtAIS. . cvuceii ettt enansnnnes | ersessessenees 18,949,927 | ... 52,462,278 | ....ccoooveee 25,251,555 | ..ococnnne 28,576,529 | ............. 27,848,200 |............. 153,088,490 | .oovovvevierieneeeeennd37 | 123,644,879 | oo, 376 [ 153,088,490
. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS........cooeveeeececere et seesesssssssssnens | erevesessennsenss 4,015,134 | ccovvreenn. 19,542,040 | .cvvverenen 6,364,452 | ..oveereeereernrrereereernnns | ceverrnrenenns 1,000,005 | .....c0es.en. 30,921,631 | covoverericeeeeeenn8.8 | e 44,486,502 | c.oovoverereren. AT — 17,288,816
6.2 Residential Mortgage-Backed SeCUrties...........covvevecvererreerrerreriessnns | cevveieieeinns 9,493,468 | ............... 24,083,251 | .cverrrnn 11,346,717 | ...............6,144,167 | ............... 1,689,967 | .............52,757,570 | wcoovoreervercerireeenn 151 | 56,873,484 | ..o, B 38,350,055 | .............
6.3 Commercial Mortgage-Backed Securities.... e . 272,936 ..15,247587 | ... 46 |.. ...3,345,355
6.4 Other Loan-Backed and Structured SeCUties...........couurvvrrvreriersrneiens | covereraninens 5,519,881 [..ooovinnnns 35,814,142 | oo 19,181,318 [..............5,230,558 [ ..oviviiiiiiiiieiiiiniees | vreereenn05,745,898 | il 188 | 22,847,046
6.5 TOtAIS. . .ouieieeeeiee st ensnsnnsnsnansnnes | eeseesessesnees 22,894,400 | ............... 80,922,629 |............... 37,165,423 |............11,382,564 | ..............2,689,971 | .............155,054,986 | ......ccc0evverre 443 [ 139,454,619
. Hybrid Securities
7.1 ISSUEr OblIGatioNS. .......cvueveevereieieieiee et B, 2,000,000
7.2 Residential Mortgage-Backed Securities. . . .

7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 OIS, oottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et
8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns
8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHAIS. ...ttt




Annual Statement for the year 2015 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouvvuieriinieiieeieeiestssiesiesisesesssssssssssssssssssnsns | eenrsiseneens 47,850,911 52,433,229 10,899,780 | ....ccceeern.2,161,683 | cvvvvnneene 4,354,622 |............. 117,700,226 | ...oocvvevvrieeeeeenn338 [t XXX s | e XX i | i 104,067,411 13,632,815
9.2 Residential Mortgage-Backed Securities..... .9,608,544 ...24,401,919 ..11,346,717 .1,689,967 ..53,191,313 .38,783,798 | .. ...14,407,515
9.3 Commercial Mortgage-Backed Securities. 3,865,917 | ..oovvverneee. 1,483,196 | .oovveerrrnne 272,936 | coovevvrriieienennnn 1,839 | ol (0] I 5,629,887 | cooveerevvrriririeenn 1.6 [ e XXX [ e ek XXX [ e 3,345,355 | ..ovvvrrnnee. 2,284,532
9.4 Other Loan-Backed and Structured SeCUMties. .........o.vrvrrrrerrrernrirrirnns | coreressennens 10,717,098 | ..o 62,743,937 | .o 39,897,545 |...cconnv. 33,807,086 |....cco.c.. 26,493584 |............. 173,659,250 | .ovovvvcnrennineeennid98 [ XXX [tk XXX [ 107,913,352 | ..coovenve. 65,745,898
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 72,042,470 | ............. 141,062,281 | ccoovverennes 62,416,978 | ............. 42,120,775 | oo, 32,538,172 | ..ovvenn 350,180,676 | ..oovevververereenennn 100.0 [ oo XXX [ eereirneeee XXX s [ i 254,109,916 | .....cooeou.. 96,070,760
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneens | srensssessessssnessessees 20.6 | oo 403 [ 178 | oo 12.0 o, 9.3 [ 100.0 | XXX [ e XXX i e XX [, 726 | oo, 274
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorvverercirrireiieiieiieeiieiteeieeteseeseessessessssssnsas | eesiesiseneens 61,604,184 | ............... 78,642,318 | ......ccoo.ec. 13,878,255 | ....cocuueee. 2,217,621 | oo 4,351,322 | .o ) 0.9 G DR ). 0,% CHRIRIN IT 160,693,701 [ oo 489 | .o 142,614,113 | ...ccooec.e. 18,079,590
10.2 Residential Mortgage-Backed SECUMHES...........covverremrereeneeneeneirneinns | ceeeeneiinneens 12,920,248 | .....ccouneee. 21,595,204 | .....cccooene.. 11,385,317 | coovvvvs 6,420,318 | ..coovvrrns 4,986,141 |...covevenee ) 0.9 CHUIIN I 90,9 CHININ U 57,307,228 | ...ovvoririis 174 | 40,189,215 | ............. 17,118,012
10.3 Commercial Mortgage-Backed SECUMHES..........c.cocuruenrrinrienneinneiiniiinies | covveneiinneens 10,768,545 | ..o 3,954,722 | oo 512,248 | .ovvvvis 12,072 | oo | e ) 0.9 CHUIIN I 90,9 CHUININ TR 15,247 587 | oo 46 | .. 11,902,316 | ..ccovvrrnee. 3,345,271
10.4 Other Loan-Backed and Structured SECUMHES...........coreerureerneeneeneees | cerrisieisienees 3,581,785 | ..ccoovcvrnneee. 22,148,554 | ............... 16,038,846 | ............ 28,479,570 | ............ 25,181,938 |....ccoo.eue.. 0,9, ST [ ., 9, ST [ 95,430,693 | ..o 29.0 | ., 72,583,647 | ............. 22,847,046
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 88,874,763 | ............ 126,340,798 | ......oocoune 41,814,666 | ............. 37,129,581 | ...cvvvunen. 34,519,401 [.ccovvennee ) .9 N P 99,9 GRS 328,679,209 | ..ovovoeverinnes 100.0 | .o 267,289,291 | ....ccco.u. 61,389,919
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiieiissiesi s esiesiesssesssesssesssenses | snsssessssssessesssanes 27.0 | oo 384 | o 12.7 | oo 113 [, 105 [, XXX i, XXX oo [ oo 1000 [ XXX ooiiiiiens | e 813 | i, 18.7

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 46,486,223
11.2 Residential Mortgage-Backed SECUItIES. ........ccrvreeneerernerneeneereeeenenns | e 6,070,063

42,935,951
18,652,535

104,067,411 142,614,113 104,067,411
............... 38,783,798 A ] 40,189,215 2 | 38,783,798
11.3 Commercial Mortgage-Backed Securities...........cocveveverereeriereeveeiies | coerreiiirinns 3,345,355 | ..o [ e [ e [ e | e 3,345,355 O 11,902,316 G I [P 3,345,355
11.4 Other Loan-Backed and Structured SECUMHES..........coveerurnrernrirnreneies | coreirienniinnees 5,197,216 | ..............26,929,794 | ...............20,716,227 | .............28,576,629 | .............26,493 584 | ............. 107,913,352 8 72,583,647 107,913,352

115 TOMaIS .o | 61,098,858 | ..............88,518,280 | ...............37,839,069 | ............35,507,184 | ...........31,146,525 | ............ 254,109,916 | .ooovovvivviiiniiennnn 2.6 [ 0000000 267,289,291 | oo 81.3 [ 254,109,916

11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn. .24.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccoucvvirvinscinciinine | o, 174
Total Privately Placed Bonds
12.1 1SSUET OBlGALIONS........ovevreereeieeiesieese s | sessesssssnees 1,364,689 | ...cocvvvvnve. 9,497,279 | covovverenne. 2,770,847 | covoeeeveeeerieeieeienins | cevreeiesissiesssesssessssssss | eressesnsenns 13,632,815 K 18,079,590 | .ooovvorrrrireiieienes 55 [ ). 0,0 G IO 13,632,815
12.2 Residential Mortgage-Backed SECUMHES............ccovervrnrinrinrinrineineinns [ e 3,538,482 | .cooovvnn 5,749,383 | oo 2,352,808 | .....ccooon... 1,375,195 | ...covuenve. 1,391,647 | ...cooenee. 14,407,515 I I 17,118,012 | oo 52 [ ) 0,9 G IO 14,407,515
12.3 Commercial Mortgage-Backed SECUMtiEs............ovvrirrirrivnevnirnirnens | e 520,561 | .coovrrrrins 1,483,196 [ .coovoovrrrirn. 272,936 | cooovverrererreinns 7,839 [ e | e 2,284,532 A 3345271 | v 1.0 | 0.9 G R 2,284,532
12.4 Other Loan-Backed and Structured SECUMHES...........ccovveriverirnrienrinnins | ceresriensiinnies 5,519,880 | ..coovnennnen. 35,814,143 [ ..o 19,181,318 | .o 5,230,557 | oo | s 65,745,898 B 22,847,046 [ ..o 7.0 [ .0, SR [T 65,745,898
12.5 TOHAIS ..ottt esssensnns | eeniesiseneens 10,943,612 | ..o 52,544,001 | ..ccocovvennee 24,577,909 | ..coovvvennees 6,613,591 | .coovvvires 1,391,647 | ..ccooenvne. 96,070,760 A 61,389,919 | .o LA P— ) 0.9 CHRIN IO 96,070,760
12.6 Lin€ 12.585@ % Of COL B.....ouvvunveierriieiiniinsieeiseiseieiieissessssssseseees | coneesseisseessecneennees L I BAT | o 258 [ oo 6.9 [ s 14 | s 100.0 [ XKX s | e 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0

12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9........ccccevvvvivciinnicinnnie | v, 2N 1 IO 15.0 | i 700 i 19 i 04 ] i, A3 I 0,0, SRR PO D, SR R D9, S I ., S 274
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI........cocvivireieicisiecieietsee ettt ssessssaas | evsssessesssssses e esses s s sssaenas 37,544,782 | oo BTBA4,T82 | ot eressssessenens | ereesise e ses sttt sssessssssetessnees | cetesissetes et et et s sttt es et s e bt en et b nantetas
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeieieteeeie ettt ss st s st s s sesss s ssnsns | sestissessesssesssssesssssses s entessesas 71,946,639 | oo T1,946,839 | oottt sssssseseses | sevetes ettt besse s s sesaens | sreseesse sttt bt s e et nae
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived 0N AISPOSAS............ccevcvireieieiiesiee ettt st ae s st sssassssssssenes | entessesesissesssssesssesse s essesaesas 88,037,970 | oot 88,037,970 [ .oveevieeicereeeieieeeseeeee et tsss e sssssseses | corets et s et a s besae s | evaesestes e st ettt a sttt nenn
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-8-T+8-9).........ccccovurrnrnriiniinrnrnnnssnsenssnnens | onvenssssesssessnsssssssssssssssssssssens 21,453,451 | oo 21,453,457 | oot 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.iuiiiuieiiiiieiecieisiesiessissesessessessssssssssssssnsssssnssnes | osenssmsesnsissesssssssonssssssnssssssss 21,453,451 | oo 21,453,457 | oo 0 ] ot 0 ] o 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 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./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828 14 0 | U.S. TREASURY NOTES 1.00 09/15/2018. | SD.. | . | ............. l ........... [ 301,078 |..... 99.281 297,844 300,000 300,993 (1)) SO [T P 1.000 |...... 0.876 |MS...... 890 10/06/2015. | 09/15/2018.
0199999. U.S. Government - Issuer Obligation: 301,078 XXX 297,844 300,000 300,993 0 (86) 0 0] XxX XXX XXX 890 0 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
83162C  HH 9 | SBAP 1997-20C 17.15 03/01/2017 | AAAAAAA | . | ............. ‘ ........... 1 15,436 |..... 99.250 15,321 15,436 15,436 | ..o [ | s | s | 7150 |.... 7.150 |MS...... 03/04/1997. | 03/01/2017.
0499999. U.S. Government - Other Loan-Backed and Structured Securities. 15,436 XXX 15,321 15,436 15,436 0 0 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. Government 316,513 XXX 313,164 315,437 316,429 0 (86) 0 0] XxX XXX XXX XXX XXX
U.S. States, Territories & P (Direct and d) - Issuer Obli
010410 4T 2 [ALABAMA ST SER A 5.00 08/01/2017.......cucrveumrermrimerismerisesisesssssesesesesssessssessssesssessssssesssessssssesssenes | coneees 106.517 2,146,318 2,015,000 2,083,487 (A1745) | s [ | 5.000 |...... 2.790 [FA o] covrerinens 41,979 100,750 | 08/31/2009. | 08/01/2017.
302024 EC 4 [EXETER TWP PA 8D 0.00 5/15/2016..........ccovvemmreirriinriinniinsiisssiissessssissssssssssssssssssssssssssssnssses | conenes | oo [ evveseinnns | cone TFE [ 002,971,601 | ... 99.849 3,504,700 3,510,000 3,472,652 98,560 [ ...oovveureeirriieniins [ | e | 2.900 |MN...... 07/29/2010. | 05/15/2016.
57582N  H2 4 |MASTREF C 5.50 12/01/2017........coriiiiriiriiieiiietiiiesiieceies s | ceniias ..108.753 | oo 1,674,796 | .............. 1,540,000 | .............. 1,610,592 (35,262) | cvvovrieriiieriieniis | e | e 5.500 |...... 3.020 [JD..oces | v 7,058 | oo 84,700 | 10/30/2009. | 12/01/2017.
917542 MJ 8 [UTAH ST A5.00 07/01/2016......ceoueveerrereeeierreseesisesessensssesesssessssessssssssssesssssessssesssesssssessssesssssensssssses | coneees . 102.241 | e 1,022,410 | .oovvrereens 1,000,000 | .............. 1,013,497 (26,541) | covvvvvvrrerrrirennriis | vseeerisssssssinsennes | 5.000 |...... 2.270 [ | e 25,000 | .oovvrrnenn 50,000 |09/03/2009. | 07/01/2016.
917542 QQ 8 |UT SERC 5.0007/01/2018. SD.. ..110.076 | .............. 1,651,140 | ...coooouvee. 1,500,000 | .............. 1,582,857 (31,618) | oo | o [ 5.000 |..... 2.700 |JJ........ 12/16/2009. | 07/01/2018.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: s 10,045,330 XXX 9,999,364 9,565,001 9,763,085 0 (36,606) 0 0 XXX XXX XXX .. XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)..............cciuiiieiiiossissiississsississsissississsisssssssssssissssssssessnes | oo 10,045,330 XXX 9,999,364 9,565,001 9,763,085 0 (36,606) 0 0] XxX XXX XXX | oo 111,537 ....310,450 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
235308 QG 1 |DALLAS TXISD 5.50 02/15/2018. SD.. | [ e 1FE | i 2,342,320 |..109.448 | ............. 2,167,070 | ..cccovvnnne 1,980,000 2,094,881 (51,948) | oo | e | 5.500 |...... 2.669 |FA...... ...108,900 | 12/17/2010. | 02/15/2018.
283734  FB 2 |ELPASO TXREF 5.00 08/15/2016.........cccorviueriiriimcriiniiicriinssisessssessssesssasssssssssesssnssssesssnsssses | coneeee | oo [ covensienns | coneee 1FE .1,126,690 |...102.657 | .......c.....c 1,026,570 | ...cooouce. 1,000,000 | .............. 1,012,720 (19,989) | cvvovrivreiieriiieniis | e | e 5.000 |...... 2.920 |FA....... 50,000 | 11/06/2009. | 08/15/2016.
414004 85 3 [HARRIS CNTY TX C 5.75 10/01/2028...........coommreemmrirerermerisnesesenessseseseessssesessesssessssessssesssssessssesssenens | oneees IO I 1FE | ... ..2,465,540 |...112.356 2,247,120 2,000,000 2,161,683 (55,938) | cevvvvrreerrrrreriienens | revevrenrieessiesninns | e 5.750 |...... 2.680 [AO...... .....115,000 |03/16/2010. | 10/01/2028.
686053 DD 8 |OR SCH BRDS TXB 5.023 06/30/2016...........c0ciiiiiiisiiissiisiissiiissiisssiisssississssisssssssssissssssssis | conene | oo | consieans 1] AFE [ s 3,393,816 |...102.397 3,297,183 3,220,000 3,234,952 (29,180) | oo | e | 5.023 |..... 4.070 |JD....... ..161,741 | 12/22/2009. | 06/30/2016.
1899999. U.S. Palitical Subdivisions of States, Territories & Possessions - Issuer Obligation: 9,328,366 XXX 8,737,944 8,200,000 8,504,235 0 [ (157,055) 0 0 XXX XXX XXX ..435,640 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 9,328,366 XXX 8,737,944 8,200,000 8,504,235 | oo [ (157,055) 0 0] XxX XXX XXX ....435,640 XXX XXX
U.S. Special Revenue & Special A Obligations and all Non-Guaranteed Obligations of Agencies and of Governments and Their - Issuer Obligations
011855  BK 8 | ALASKA ST LN 5.00 06/01/2017........ccvcrererrrrirererenrierernssssneresessssnsnessessseserssmsessssesessensssessssesssnssssnes | conenes |0 | sevvnen] | coecd TFE [ i 1,472,744 | . 101717 | oo 1,424,038 | .............. 1,400,000 | ..coovvevne 1,405,144 (R PAVLE:) T ORI IR DR 5.000 |...... 4100 [ID..cvvee | e 5,833 [ i 70,000 |09/29/2009. | 06/01/2017.
01728A W8 5 |ALLEGHENY CNTY PA SER A 5.00 05/15/2016..........cocomrvueiiiniinniissiissiisneississeissssissssssssinins | ceveees ..2,310,399 |...101.488 2,131,248 2,100,000 2,113,915 (36,657) | cvveereerreiieriienins | cereiienieniiiesiiens | o 5.000 |...... 3.191 [MN...... ..105,000 | 02/19/2010. | 05/15/2016.
01728A W9 3 |ALLEGHENY CNTY PA A 5.00 05/15/2017......c.cvomerirrrireriiesiiseesiesiisessissssssessssssissssssesssssssssesssseees | seveeee .1,499,726 |...105.300 | ..coooevreenne 1,447,875 | ..o 1,375,000 | ...cooonevne 1,401,431 (18,484) | ccovvevrverrierireenns | e | e 5.000 |..... 3.551 |MN...... ...68,750 | 02/19/2010. | 05/15/2017.
01852L  BC 3 |ALLIANCE ARPT AUTH-TX 4.85 04/21 (FDX).......oocvvrmriirrcrinrirsseisninsnisienissnssssssssssssssssssssssnsnss | onneee | | svvvenn] |0 FE [ i 1,000,000 |...100.539 | .............. 1,005,390 | ....cooouve. 1,000,000 999,978 A [ e [ e 4.850 |...... 4.850 [AO...... 04/05/2006. | 04/01/2021.
051589  AK 5 [AURORA COLO SWR 4.125 08/01/2017.......cccrvuumriereemeriaeeissesisesissssssesssesssssssssssssssessssesisssssseesies | oneees ..1,489,110 |...101.865 ....1,400,000 ..1,408,628 (14,453) | oo | e | e 4125 |..... 3.050 |FA....... 12/28/2009. | 08/01/2017.
074876  GZ 0 [BEAVERCNTY PAINDL DEV 4.75 8/20 (DQE)........cccocvommrminiiniiiisiissiississsssssssisssssssisssssssnniss | oneees ..106.628 | ... . ...1,000,000 | .... ..1,000,000 34 [ [ [ 4750 |...... 4.750 [MN...... 01/20/2011. | 08/01/2020.
123563  BK 3 |BUTLER CNTY ON TRANSN 5.00 12/01/2020...........cocomrummriemcriieiimcriiseiiacsesessisssesssssssesssesesssnssses | eneees ..105.299 | oo 1,416,272 | ... 1,345,000 | .............. 1,354,759 (4,766) | ...ovveerveriicriiens | eorereiieniieseiineiins [ o 5.000 |...... 4.600 [JD....... 06/13/2008. | 12/01/2020.
130536 QR 9 |CAPOLL CTRL FIN A1 3.375 7/01/25(WM)......oocrvvrrrimrremrnerisrereenenssresessessssssssessssesesssessssesssssesssssssssns | coneees ...105.358 2,107,160 2,000,000 2,000,000 | ..oovveeirriiiinnns | | s | s | s 3.375 |.... 3.375 |U........ 06/19/2015. | 07/01/2025.
199112 HQ 9 |COLUMBUS GA BLDG A 4.00 01/01/2018.........ooumiiiriiicriieiiicriisiiicsissssiississsssssssiesssssssaesssannss | eneees L0577 | s 1,269,252 | .......oucc. 1,200,000 | ........cc... 1,228,750 (13,795) | ccvveveereiicriienis | e | e 4.000 |...... 2.760 [JJ.oes| o 24,000 | e 48,000 | 02/05/2010. | 01/01/2018.
254845 AN 0 [DIST COL WTR & SWR 6.00 10/01/2016.........courvuumriumriimrioereieenisesessesssesesaessssesssesessssssssessseesesens | coneees ...103.889 2,077,780 2,000,000 2,047,419 (61,789 | v [ | 6.000 |...... 2.780 |AO...... ...120,000 | 12/17/2009. | 10/01/2016.
407271 GN 9 [HAMILTON ECON KING 5.97 06/01/2016..........ccvvverieneiiiciinisisniisisississssssssssssssssssssssssssssnins | oneees ...102.187 153,281 150,000 150,000 1 s | s [ e 5.970 |..... 5.970 |JD....... 8,955 |06/29/2006. | 06/01/2016.
455254  FC 1 |[INDIANAPOLIS ARPT-RF 5.10 01/17 (FDX).....ocorviuuiieriiiriiiciiiesiiesiiesisessisesesssssesessssesssssesssssases | ceneees ...104.562 ...4,705,290 ...4,500,000 | ............ 4,521,868 (20,178) | covvveerierreieriieniis | e | o 5.100 |..... 4615 [ i 105,825 ...229,500 | 05/25/2010. | 01/15/2017.
458840  6A 8 [INTERMTN PWR UTAH 0.00 7/1/2017 ETM.....coouiremereinenieereienieesessensssesessessssesesssessssssssssssssssesssnsnes | conenee | oo [evvnserernee | cvnereinene ] [ 3,010,000 | ... 97.335 ...3,893,400 4,000,000 3,717,798 | covveeverereeerines | cevvireiens 106,202 | ..cvoovvverrrercnrienees | cerverenrieesssssnines | overernenins | e 3441 |U........ 08/05/2009. | 07/01/2017.
462583 BC 8 [IASTVISION SPLF 5.50 02/15/2016..........coocmiiimiiieiiiiiiissiissiissiissiississsssssssssesssssessessssesssans | coneees ...100.593 2,011,860 2,000,000 2,006,338 (51,310) | covvverieriicriienis | e | 5.500 |...... 2870 [FA..o.| oo 41,556 ...110,000 | 07/29/2009. | 02/15/2016.
546589 QM 7 [LOUISVILLE ETC SWR 5.00 05/15/2016..........ccvuumrrerrriiniireiiiesrisssisssiessssessissssssssssessssssssssesssenes | oneees ...101.604 3,048,120 3,000,000 3,022,214 (58,594) 09/09/2009. | 05/15/2016.
54675P  AS 4 |LOU & JEFF CNTY KY 5.00 09/01/2017........crvvoiiiiiiiinisnciississississssssisssssssissssssssssssssssnies | seveees ...106.592 2,131,840 2,000,000 2,054,667 (31,414) 04/06/2009. | 09/01/2017.
64577B  JH 8 |NJECON DEV-PREREF 5 17 12/15/2017.......coiiiiueriinriiciiineiiiesiisesiieseseesssessssesessssssessssssssessinns | cesions .107.914 | 2,061,157 | c.coovrvinace 1,910,000 | ...ooouvvee 1,967,058 (8,570) 09/22/2015. | 12/15/2017.
645778 JJ 4 |NJECON DEV-UNREF 5 17 12/15/2017 ...106.724 95,152 90,000 92,688 (596) 07/17/2015. | 12/15/2017.
647110 DY 8 [NMEDL ASSIST SER B 4.00 09/01/2016.........cccvvveemmrreememmerreesmmereiessnensssssnesssssssssssssessssssssssssssssssssss | coveeee ..102.128 2,042,560 2,000,000 2,010,450 (15,287) 09/11/2009. | 09/01/2016.
664754 35S 5 |NTHRN AZ UNIV-PRER 5.00 06/01/2076..........corveumreemerimmreimenisesesnenssesessesssesessesssesssssesssessesenenses. | oneees ...101.833 193,483 190,000 191,491 (1,507) 07/27/2015. | 06/01/2016.
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664754 3T 3 [NTHRN AZ UNIV-B-UN 5.00 06/01/2016. FE ..101.837 | .. LA1,731,229 | ....1,700,000 | .... .1,713,341 (13,485) 07/27/2015. | 06/01/2016.
684545 WW 2 |ORNG CNTY FL TOURIST 5.00 10/01/2019. ...106.671 2,133,420 2,000,000 2,060,071 (32,868) 08/18/2010. | 10/01/2019.
71883M FD 1 |PHOENIX AZ SER C 5.00 07/01/2021 ...110.169 ....1,500,000 ..1,535,349 (13,188) 12/22/2009. | 07/01/2021.
721781  AC 6 |PIMACNTY AZ IND DEV 4.95 10/20 (UNS), ...112.445 1,375,000 ..1,343,765 5,613 | . 02/04/2011. | 10/01/2020.
79020F  AM 8 |ST JOHN BAPT MARATHON 5.125 6/37 (MRO) ...101.921 ....1,500,000 ..1,354,616 3,307 6,406 76,875 |01/20/2011. | 06/01/2037.
837147 7A 9 |SCPUB SVC SERE 5.00 01/01/2017. ...104.344 . 1,000,000 .1,017,582 (17,033) 25,000 50,000 | 10/23/2009. | 01/01/2017.
837152 KV 8 | SC TRANSN SER A 5.25 10/01/2018 . 111223 | ... 1,112,230 | .. ...1,000,000 | .... ..1,037,509 (12,711) | cevvrerenncrseninnenes | eevnesssrcssnnnscreens | 00005250 [1002.3.800 [AO.cve. | ovvevnrienns 13,125 | oo 52,500 | 07/29/2009. | 10/01/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: XXX s 46,445,335 | ............ 44,735,000 | ............ 44,756,830 (323,543) 0 |0 | XXX [ XXX [ XXX ] e 529,196 | ........ 1,832,039 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31392)  4F 3 |FNGT 2003-T3 2A5 SEQ STP 7/25/33.........ccoooiiiiiriiiciiesicssi s | cveene | oo | connviisnnies | covenniees 1 ...100.360 435,305 433,744 433,744 02/20/2003. | 07/25/2033.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. XXX 435,305 433,744 433,744 0 0 XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obli and Their U.S. Political - Other Loan-Backed and iti
01170R  AX 0 | ALASKA HSG FIN 4.00 06/01/2027..........cocmcruerrircriinnrircriisssisesissssssssssssssssssssssssssssssssssesssensssnns | eevvees | oo | covennn [ 1FE ...102.818 5,140,900 5,000,000 4,985,737 967 10/06/2010. | 06/01/2027.
041083 VB 9 |AR ST DEV FIN SFM A 3.10 07/01/2043 2101237 | e 1,309,275 | ..ccovevucen 1,293,277 | coovvvrreene 1,293,277 (1) 06/12/2013. | 07/01/2043.
047856 ET 2 |ATLANTA SFM A GA 5.25 12/01/2039 ...104.860 3,820,722 3,643,641 3,746,295 (13,597) 08/31/2011. | 12/01/2039.
130333 CA 3 |CAHSG FINAGY A 2.90 02/01/2042 ...100.449 490,938 488,744 488,744 0) . . 04/19/2013. | 02/01/2042.
130333 CB 1 |CAHSG FINAGY B 2.90 02/01/2042 ...100.449 683,367 680,312 678,844 199 [ [ | e 2.900 1,644 05/01/2013. | 02/01/2042.
130575  Z7 1 |CARURAL HOME MTG 5.30 02/01/49. ...104.415 713,677 683,500 691,977 (1,163) | oo | eerereieeniieseiesniins [ oo 5.300 |.....5.061 [FA....| e 15,094 01/21/2010. | 02/01/2049.
19647P  BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044 ...100.594 | ..cooovvvenne 1,579,004 | .............. 1,569,680 | .............. 1,569,680 (1) 4,186 50,230 |06/20/2013. | 02/01/2044.
246395 MC 8 |DEHSGAUTH D 4.30 07/01/2017. ...101.309 420,432 415,000 411,843 965 11/05/2009. | 07/01/2017.
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029. ...106.016 583,088 550,000 563,564 (2,122) 09/29/2011. | 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FL SFM B 3.125 08/01/2044 ...102.196 2,854,609 2,793,269 2,793,269 (1) 08/20/2014. | 08/01/2044.
31350A BR 8 | FHLMC VAR M034 CL A 4.15 04/15/2025 ...103.757 ...1,037,568 ....1,000,000 ..1,027,000 (500) 09/11/2015. | 04/15/2025.
31397P PP 9 |FHM M012 A1A3 2.65 08/15/2051 ...100.500 | ... ...4,020,000 | .. ....4,000,000 | .... ..4,000,000 7 . 8,833 | ............106,000 | 11/06/2014.| 08/15/2051.
31397P PV 6 |FHM MO012 AB31 2.50 08/15/2051 ...100.251 3,007,530 3,000,000 2,999,952 (48) | cevvvoreerieniiieni [ e | 2.500 B [P 10,917 | oo 47,833 | 05/11/2015. | 08/15/2051.
34073N  Z8 6 |FL HFC SRS 24.75 07/01/2027 ...101.499 309,572 305,000 303,235 3 [ s [ | e 4.750 7,244 12/14/2010. | 07/01/2027.
34074M  JB 8 [FLHSG FIN CORP A 2.80 07/01/2041...........cvvuerrciciieriinniisniennissisnssssissnsssssissnssssssssnsssnnsns | conneee | | evvvven] | il IFE | i 1,515,473 | L 99.783 | oo 1,512,185 | ..ccoooanve. 1515473 | ............. 1,515,473 ()] USRI VTR DO 2.800 04/24/2013.| 07/01/2041.
45201Y YK 7 |ILHSG DEV AUTH A 2.45 06/01/2043............oocvoovrrinrrinnnrinerissirisesinsssisssisssssssessssnessssssssssssssesssnenes | eevees | oo | svvnee ] [t IFE | iiii0...2,943,639 | ..... 97.699 2,995,735 3,066,291 2,948,827 8,598 | ..ovourriieriinriienis | e | e 2.450 08/06/2014. | 06/01/2043.
46940R AB 2 |JACKSONVILLE FL HSG FIN 5.625 10/01/2039. ...103.115 448,550 435,000 385,561 838 5.625 10/29/2008. | 10/01/2039.
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032 ...102.584 359,044 350,000 352,245 (231 ) USRI VTSRO DR 5.250 01/19/2011. | 12/01/2032.
49130T PR 1 |KY ST HSG CORP A 4.2507/01/2033 ...102.488 532,938 520,000 535,356 (VY£:) 1 SOOI DO PO 4.250 06/11/2012. | 07/01/2033.
49130T PS 9 |KY HSG CORP A 3.00 11/01/2041 ..101.513 730,894 720,000 720,000 {(0)] USRI VRPN DO 3.000 04/19/2013. | 11/01/2041.
49130T PT 7 |KY HSG CORP B 3.00 11/01/2041 ...100.604 764,590 760,000 760,000 ({0 SOUORTUTTOTIUNSIOR IVPTOPIORRTOPPIORION DR 3.000 04/19/2013.| 11/01/2041.
54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/2038............ccoovomrrriimrerinriinrcrsnniiisnessnnissessnnissssssssnssssssssnnnes. | eeveee | oo | v [l IFE ] 002,813,085 | ... 99.754 2,806,115 2,813,035 2,813,036 L1 USSR DU PO 3.050 . . 07/22/2015. | 12/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG D 4.00 11/15/2045 L111.564 | 1,204,891 | ..ccoooeuve. 1,080,000 | .............. 1,159,371 (3,4B5) | ..o | e [ e 4.000 |......3.048 [MN......| cccoovrerrnnnns 5,520 | ..coovii 13,560 | 06/17/2015. | 11/15/2045.
57419R  GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043 ...106.682 | ....ocovvvenne 1,822,687 | ..ccovvvuvn. 1,708,524 | ........c... 1,708,524 (41 SRRSO VRO DO 4.000 5,695 68,369 | 08/14/2013.| 07/01/2043.
57586P  ZY 5 |MA ST HSG 4.40 12/01/2023 ...106.603 415,752 390,000 388,705 134 [ s [ | e 4.400 11/04/2010. | 12/01/2023.
57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039 ...106.827 5,661,831 5,300,000 5,629,712 (83,075) | cevvvvrreerrrireriirenens | cevvieniieeeiiesninees | e 4.000 03/12/2015. | 06/01/2039.
594659 AQ 7 [MICH ST HSG 5.00 12/01/2027 ...106.994 2,605,304 2,435,000 2,556,510 (19,743) | covvveeveriieriienis | e | e 5.000 07/14/2011. | 12/01/2027.
60416Q GB 4 |MNHSG FIN AGY D 2.875 11/01/2044. ..102.390 | oo 1,920,873 | ..ccovvuuven 1,876,036 | .............. 1,876,036 (4] EOOTOTUORTIOIOR VPO DO 2.875 10/15/2014. | 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045.............ccoovvvimmriinniinriinniisnnissiisseisssisssssssssssssssnins | eoeene oo | connend [l IFE ] 3,886,101 | 98.613 3,832,200 3,886,101 3,886,101 {(0) 1 [ESSSURTISRRSPOSTORN DO PO 2.800 01/13/2015. | 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045 ..100.316 | .ccoooeae 1,968,568 | .............. 1,962,367 | ........cc... 1,962,369 2 [ [ [ 3.000 03/11/2015. | 04/01/2045.
60416S BU 3 |MNHSG FIN AGY A 3.00 07/01/2031 ..103.189 | oo 1,434,327 | oo 1,390,000 | ..ovvvvevene 1,442,936 (8,865) | ..ooovvvvererriiinnniis | | o 3.000 05/15/2013. | 07/01/2031.
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60535Q LY 4 |MS STHOME CORP SF MTGE 2.75 12/01/2032 ...100.432 1,256,136 1,250,733 ..1,250,733 0) 06/20/2013. | 12/01/2032.
60637B GC 8 |MO HSG DEV A 3.75 05/01/2038 ...106.723 ...2,097,107 ....1,965,000 2,121,442 (9,620) 04/24/2015. | 05/01/2038.
61212R  H3 3 [MT ST HSG SER D 5.20 06/01/2038 ...102.252 751,552 735,000 738,083 (2,054) 02/12/2010. | 06/01/2038.
61212R X7 6 |MT ST BRD OF HSG-A 4.00 12/01/2038 ...104.754 597,098 570,000 591,422 (2,316) 07/11/2012. | 12/01/2038.
641272 FX 2 [NV HSG RIVERWOOD I&IIA 4.75 04/01/2039 ..114.158 2,129,047 | oo 1,865,000 | ..o 1,879,617 (11,178) 12/13/2011. | 04/01/2039.
647200 2H 6 |NMMTGE FIN B TXBL 2.75 12/01/2035. ...100.214 917,328 915,369 915,369 0) 02/19/2015. | 12/01/2035.
647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045. ...104.582 1,019,675 | oo 975,000 | ovvvvreene 1,028,874 (5,387) 02/20/2015. | 03/01/2045.
647200 3M 4 [NEW MEXICO ST MTGE C 3.00 09/01/2041.........cccvevvverermrrrrisnernenneerisssesssssessessssesssssssssssssssessees | cvveeee oo | vevreinesd e IFE | iiinneee.r. 1,890,000 | ... 99.762 1,885,502 | .ovvoovenes 1,890,000 | ..o 1,889,238 (762) 40,005 | 02/26/2015. | 09/01/2041.
647200 3N 2 [NEW MEXICO MTG FIN D 3.125 02/01/2037.........cevvvermcrrermseereerserrensssereesssessesseensesssesssssssessesonees | eoneene oo | sevrernesd oo IFE | ... 2,826,547 | ... 99.700 2,818,068 2,826,547 2,826,548 1 [ e e [ 200003125 [1000.3.145 [MON... | covvvvviieeenn 7,367 | o 29,934 |07/15/2015. | 02/01/2037.
647200 P5 7 [NMSFMB CL15.0003/01/2028 ...105.856 1,106,195 | ..ovoveveres 1,045,000 | ..occoverneees 1,077,739 (5,430) 17,417 52,560 |07/13/2011.| 03/01/2028.
647200 X3 3 [NMMTG FIN AUTH A 2.60 02/01/2043, ...100.314 751,504 749,151 731,161 2,020 .3,261 ....17,906 | 08/08/2014. | 02/01/2043.
647200 X4 1 [NMMTGE FIN CL1B-12.8507/01/2043.........comevrvrermrmrrerimsnerrinsnnsesnsessessssesssssesssssssssssssssssssssssens | sveeeee oo | svnveriesd oo IFE | 3,011,084 | . 99.947 3,034,140 3,035,749 3,014,855 6,301 7,210 86,834 | 08/29/2014.| 07/01/2043.
64970H CF 9 [NEW YORK CITY HSG DEV 4.95 05/15/2036. 100.354 2,007,080 2,000,000 2,000,043 (9,314) | ooorvvrerrrirnerenes | vvnerreiineeenninienes | e 4.950 |00 4.950 | MNLcooes [ v 12,650 | coovvveernnnn 99,000 |08/25/2010. | 05/15/2036.
649883 F2 6 [NYMTGE AGY 191 3.50 10/01/2034 ...104.198 984,671 945,000 989,801 (10,652) 8,269 20,632 | 02/11/2015.| 10/01/2034.
649883 H6 5 [NY MTGE AGY REF194 3.50 10/01/2035, ...105.176 4,207,040 | .ovvvernnnn 4,000,000 | ...ooooounen 4,201,558 (21,852) 07/22/2015. | 10/01/2035.
649883 VZ 5 [NYMTGE AGY-178 3.50 10/01/2043 ...110.767 703,370 635,000 651,766 (2,034) 07/11/2013. | 10/01/2043.
658207 FB 6 |[NCHSG FIN AGY 4.6507/01/23 ...101.906 947,726 930,000 927,099 316 01/26/2010. | 07/01/2023.
658877 DZ 5 [N DAKOTA ST HSG 4.50 01/01/2028, ...104.917 2,072,111 | oo 1,975,000 2,050,533 (13,533) 07/14/2011.| 01/01/2028.
658886 DU 7 |NDHFA PG SER B 5.50 01/01/2037. ...100.194 616,193 615,000 615,000 (12,134) 07/13/2011.| 01/01/2037.
658909 EV 4 [ND ST HSG FIN A 3.50 07/01/2043. ...106.400 1,000,160 940,000 970,239 (3,802) | ..o | reerreeieneeriennns | 003500 [ 10000 2.987 | Wi | e 16,450 | ovvvvervanes 33,069 |07/25/2013.| 07/01/2043.
658909 HW 9 [NDHSG FIN AGY B 4.00 01/01/2036. ...108.468 2,711,700 2,500,000 2,687,797 (20,878) 52,222 05/22/2015. | 01/01/2036.
677377 Q3 0 [OHHSG FIN AGY 4.00 11/01/2025. ...103.249 562,707 545,000 527,112 1,425 12/07/2010. | 11/01/2025.
67756Q NP 8 |OHIO ST HSG FIN AGY B 2.70 03/01/2036. ...100.630 1,774,219 | oo 1,763,111 | e 1,763,111 0 . 04/21/2015. | 03/01/2036.
686087 NS 2 [ORHSG & CMNTY SVCS B 2.50 07/01/2034 ...104.706 795,766 760,000 760,000 (22) .9,500 05/31/2013. | 07/01/2034.
686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036. ...105.672 1,056,720 | .oovooveres 1,000,000 | ..o 1,054,344 (3,746) 11,667 08/05/2015. | 07/01/2036.
708796 EX 1 |PAHFA SFM4.70 10/01/2037. ...100.309 1,003,090 | ..covevuvn 1,000,000 984,481 397 | | | o700 [0 4816 [AOucci | ovviviianne 11,750 | oo 47,616 | 08/12/2010. | 10/01/2037.
708796 Q6 7 [PAHSG FIN AGY A 3.50 10/01/2035 ...102.767 2,147,830 2,090,000 2,167,791 (23,535) 18,288 39,803 |02/12/2015. | 10/01/2035.
83712D UH 7 |SOUTH CAROLINA HSG A-2 4.00 07/01/2037. ...101.932 1,019,320 | oo 1,000,000 | ..ooovreeens 1,034,008 (3,722) 19,333 06/25/2015. | 07/01/2037.
83755G  5R 4 |SD HSG B HMOWNRSP 5.75 05/01/2028 ...102.535 210,197 205,000 205,625 (440) [ covvoorrvreecnriiienns [ eevrveneerrenneniiies [0 5750 |00 5510 {MN.ccoes [ s 1,965 | oo 12,180 | 01/12/2011.| 05/01/2028.
83755N EU 2 [SDHSG DEV SFH 24.25 5/01/2032 ...104.716 664,947 635,000 649,680 (2,442) | v | v | 4250 [0 3767 | MNLccs [ v 4498 | oo 27,337 | 09/29/2011. | 05/01/2032.
88045R  B7 6 | TN HSG DEV AGY A 3.50 07/01/2045 ...105.692 2,113,840 2,000,000 2,114,075 (15,145) 04/30/2015. | 07/01/2045.
88271H CV 9 |TX ST HSG 5.50 12/01/2039. ...103.941 826,256 794,928 820,231 (4,771) 10/27/2010. | 12/01/2039.
88275F MT 3 |TX DEPT HSG SF 5.25 09/01/2032 ..102.175 510,875 500,000 501,727 (1,406) 05/14/2010. | 09/01/2032.
88275F MV 8 |TX DEPT HSG B 5.30 09/01/2039 ...101.857 519,471 510,000 511,448 (1,177) 12/10/2009. | 09/01/2039.
88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046..........covveemrrriererrevireeneiinmssessessssesssssessissssessssnsessssns | eoneene oo | cerverensd oo IFE | 1,000,000 | ... 98.690 | .vvvovverriennne 986,900 | ..o 1,000,000 999,997 (3) 10/15/2015. | 03/01/2046.
898700 FK 0 |[TUCSON AZ SF MTG 5.20 12/01/2039 ...102.587 923,283 900,000 909,770 (47T1) | cevvrererecnireniines | evneerreerinennnsenins [ 20000:5.200 [ 10004602 |IDucerne | o 3,900 | cooovvrrrnnns 46,800 | 05/26/2010. | 12/01/2039.
91743P  AK 1 [UTAH ST HSG F 3.50 8/21/2044. ...105.173 898,619 854,420 893,587 (5,029) 2,492 30,051 | 08/13/2014. | 08/21/2044.
924190 EL 1 |VT HSG FIN AGY B 4.125 11/01/2042 ...104.379 527,114 505,000 521,864 (429) 3472 20,831 | 04/11/2012. | 11/01/2042.
97689Q BZ 8 |WIHSG & ECON A 4.00 09/01/2045 ...106.888 2,137,760 2,000,000 2,125,970 (9,230) 23,556 09/04/2015. | 09/01/2045.

2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities XXX .......109,279,482 106,055,259 | .......... 107,897,916 (299,887) 0 | | XXX | XXX | XXX | v 728,089 | ......... 2,951,441 XXX XXX

3199999. Total - U.S. Special Revenue & Special Assessment Obligation: XXX ....156,160,121 151,224,003 | ......... 153,088,490 (623,430) 0 |0 | XXX | XXX [ XXX | e 1,259,196 | ......... 4,806,411 XXX XXX

Industrial & Mi

(Unaffiliated) - Issuer Obligations




Annual Statement for the year 2015 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 1

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

€ol3a

2 Codes Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
5 8 9 12 13 14 15 16 17 18 19 20 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated
Rate Used Valuation Current Year's Temporary Exchange Contractual
Bond to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description CHAR Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
00249E  AA 8 |AA AIRCRAFT FIN 2013-1 3.596 11/01/2017 ..1,316,506 |...100.000 1,316,506 1,316,506 ..1,316,506 3.59 07/29/2013. | 11/01/2017.
05568Y AA 6 | BNSF RAILWAY CO 5.996 04/01/24 . 111520 | ... 1,743,413 | ...1,663,321 | .... L105B3,327 | e | e [ e [ e | e 5.996 06/11/2007. | 04/01/2024.
064159 AM 8 |BANK NOVA SCOTIA 2.55 01/12/2017 LA01377 | s 1,013,766 | .............. 1,000,000 999,567 410 2.550 01/05/2012. | 01/12/2017.
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024 ...103.646 969,982 935,858 935,858 A O OSSR IO 4625 06/25/2013. | 06/20/2024.
11133T AB 9 |BROADRIDGE FINANCIAL SOL 3.95 09/01/2020 ...103.660 2,073,208 2,000,000 1,998,225 340 08/14/2013. | 09/01/2020.
141781 AY 0 |CARGILL INC 4.307 05/14/2021 ...107.143 2,299,291 2,146,000 2,146,000 4 05/16/2011. | 05/14/2021.
20825T AA 5 |CONOCPHILLIPS CA 5.625 10/15/2016 ...103.138 2,578,453 2,500,000 2,532,845 (40,278) 10/27/2009. | 10/15/2016.
233851  AK 0 [DAIMLER FINANCE 2.9501/11/2017 L101.218 | e 1,012,180 | .ccoveveve. 1,000,000 999,619 360 01/04/2012. | 01/11/2017.
291011 BA 1 |EMERSON ELECTRIC 5 04/15/19 ...109.334 2,186,670 2,000,000 1,992,701 1,990 04/14/2009. | 04/15/2019.
293791 AV 1 |ENTERPRISE PRODU 8.375 08/01/2066.............cocomrvmrreenreenciinreisnnisnsnssnnssssssssnnsssssssssnssnsassnnees | coneeee | | eeveenn] |0 FE | 1.nii2..1,000,000 | ... 89.250 | ...coooverinene 892,500 | ....oooeece. 1,000,000 | .............. 1,000,005 9) 07/13/2006. | 08/01/2066.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08/20/18. ...110.500 264,903 239,731 239,399 09/22/1999. | 08/20/2018.
478115 AA 6 |JOHNS HOPKINS 5.2507/01/2019 ...110.968 340,672 307,000 306,931 37 03/19/2009. | 07/01/2019.
65463P AD 9 |NIPSCO CAP MRKTS MTN 7.82 04/03/2017. ...105.334 ...1,053,338 ...1,000,000 | ...ccoooueee 1,003,339 (2,449) 01/13/2003. | 04/03/2017.
65548Q AA 2 |NORBORD DELAWARE V/R 02/15/2017 ..104.125 | .. ...1,041,250 1,000,000 997,110 2,374 04/10/2007. | 02/15/2017.
709599 AE 4 |PENSKE TRUCK LEASING 3.75 05/11/2017 ...101.974 2,039,474 2,000,000 1,999,581 295 05/08/2012. | 05/11/2017.
744593 AC 8 |STEER-IBM-Z2 6.415 06/01/18. ...106.415 214,063 201,159 201,480 (83) 04/23/1999. | 06/01/2018.
758202  AK 1 |REED ELSEVR CPTL 3.125 10/15/2022..........cocomrveerviiicierecsniienessisseisssisnsssssssssssssssssssssssnens | coneeee | | evveee] | i FE | 1,691,457 | L. 96.952 | ......ooece. 1,639,463 | ............. 1,691,000 | ............. 1,691,331 (43) 10/24/2012. | 10/15/2022.
784030 AG 5 |SBA TOWER TRUST 14-1 C 2.898 10/15/2019........ccumrrermrernrrernressneesensesnnesssssssnessssssssnmssssesssssnssssnnes | enveee | oo | wovnnen] | IFE | iiicic...2,000,000 | ... 98.953 | ..coovven 1,979,060 2,000,000 2,000,000 0 10/07/2014. | 10/15/2019.
78573A AB 6 | SABMILLER HOLDINGS 2.45 01/15/2017. ...100.875 2,017,500 2,000,000 1,999,166 783 01/10/2012. | 01/15/2017.
84383Q AA 1 |SOUTHN STAR CENT 6.00 06/01/2016 . 101492 | s 1,014915 | ..o 1,000,000 999,576 979 04/13/2006. | 06/01/2016.
903243 AD 5 |URS CORP 3.85 04/01/2017. ..1,997,240 | ...100.364 2,007,284 2,000,000 1,999,366 16,526 486 03/09/2012. | 04/01/2017.
95763P  AJ 0 | WESTERN ALLIANCE 5.00 07/15/2025 ..1,000,000 |...101.000 | ......cc.o...c 1,010,000 | .............. 1,000,000 | .............. 1,000,025 25 06/24/2015. | 07/15/2025.
984121 CF 8 | XEROX CORP 2.95 03/15/2017.......ccuuuiiiuiiiisiiesiisssiisenisssiisssnissssisssnssssssssenssssnissssssssnsssssssssssssssnss | coonene | oo | consieans 1] n2FE | 998,750 |...100.778 ...1,007,781 ....1,000,000 999,682 256 ....29,500 | 03/08/2012. | 03/15/2017.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 31,123,309 XXX .31,715,672 ..30,900,575 30,921,632 16,526 (34,517) 0 ,340,877 XXX XXX
Industrial & Mi (Unaffiliated) - ial Mortgage-Backed Securities
00443P  AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036..........coovevvveerreiseriensesssseiesssesssssssssesssessssssssssssssssssssssins | evvseee | oo | eenesenenes | oo IEM | i 797,203 | .00, 78.030 | .ooevvererrinnes 815,145 | ......ccevee. 1,044,655 802,814 27,009 | ..o [ | e 0.562 |...... 4.358 | MON... 14 2,926 | 02/23/2015. | 12/25/2036.
04544N AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/203...........ccovvverriiinrinriiinniieneisssieneisssisssssssisnssnns | eevies | oo | wovnninnnnns [ TEM ] 0000000.2,045,428 | ... 89.500 2,179,355 2,435,033 2,124,739 80,083 | ..o [ | e 0.582 |...... 4.383 [MON... 275 8,631 | 01/16/2014. | 11/25/2036.
05530M  AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.........coommvuueriesirireriisenieesiesssssessessssssesssssssssssssssssssns | coneeee | oo [ evvvnenrnnes | conen TFM | .. 1,830,847 | ... 80.019 | oo 1,911,242 | ............. 2,388,479 | ..coovvv 1,854,655 60,541 [ ooooieereircriienins [ e | e 0.592 |...... 3.690 |MON... | ..ooereuecriannee 275 | o 8,747 |09/18/2014. | 01/25/2037.
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18, 42,522 |...100.125 42,736 42,682 42,536 A3 | s | s [ s 5.000 5.059 |MON... 11/07/2003. | 12/25/2018.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 73,674 |..... 96.550 101,992 105,636 79,860 4811 [ [ [ e 6.000 |....10.440 |MON... 05/31/2009. | 09/26/2037.
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 ...101.660 387,766 381,434 379,751 (571 SO IR SO 6.000 |...... 6.092 [MON... | ... 05/31/2009. | 07/26/2037.
12641Q  AF 9 | CSMC 2009-7TR 4A2 SUB CSTR 7/26/37..........covveerriericriiseriiseiisnnissssssssssssssssssssssssssssssssssnsisens | eevees | or | ovsninnnnns | e TEM | 010022...300,000 ... 90.000 270,000 300,000 214,277 (V2K7.:5) ORI DO PO 6.000 |...... 7.241 [MON...| ... 05/31/2009. | 07/26/2037.
12641Q  AG 7 |CSMC 2009-7R 4A3 SUB CSTR 7/26/37.........coverimrrrineriinrrineriisssinenissssissessssssssessssssssnssssssssnesssens | eeveee | oo | onsevivnenns | eonee TEM | iiii000000..150,000 | ... 77.000 115,500 150,000 48,620 (1,101) ] oo | ereeeieniieseieeniens [ oo 6.000 |....16.375 |MON... 05/31/2009. | 07/26/2037.
12641Q  AH 5 |CSMC 2009-7R 4A4 SUB 6.00 07/26/2037...........ooovveerrenrernreeinniisneiissiisssssssssssssssssssssssssssssssssns | eeveee | oo | oenniinnens | e TFM | 110010...150,000 ] ... 65.000 97,500 150,000 18,547 (450) | cvveoeverierriieni [ e | 6.000 |...48.233 |MON... 05/31/2009. | 07/26/2037.
12641Q AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037............cooomcreecrrireriiensiserisssisesessssissenessssssssnssssssssssssensnnes | eeveee | oo | wovsrvnnnens | cened TEM | ciiiii00000...98,740 | ... 45.000 51,163 113,696 179 (9,053) | .ooovveeriirriieniiens | e [ e 6.000 |....40.950 |MON... 05/31/2009. | 07/26/2037.
12641Q  BQ 4 [CSMC 2009-7R 8A6 MEZ STP 5/26/36...........ccmmvrrerrmrrrrirssnrisssssssesssessssssesssssssssssssssssssssessssssssssss | evveens | oo | conssessens [eere TEM | i 469,248 | ... 60.250 340,572 565,265 273,714 (12,108) | v | o | e 5.852 |....10.610 MON... 05/31/2009. | 05/26/2036.
12641Q CP 5 |CSMC 2009-7R 12A2 SUB 5.75 1/26/36. ...101.000 34,030 33,693 33,693 | coveorrerereierninens | rrererneeieseenneni [ e | s | aenees 5750 |..... 5.725 |MON... 05/31/2009. | 01/26/2036.
12641Q  CQ 3 [CSMC 2009-7R 12A3 SUB 5.75 1/26/36..........cccvveverrcricnreciisssiiissssicsisssssssssssssssssssssssesssssssssssssnns | eovveee | oo | cvessessens [ eened TEM | i 80,487 | . 95.500 57,765 60,487 60,487 | .ooooorvierriiiinns [ o [ e [ [ 5750 |...... 5.732 |[MON... | ... 05/31/2009. | 01/26/2036.
12641Q  CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36...........ccooorrierriicrcinriisriisssiisssiisssisssssssssssssssssssssssssssssonnes | eevees | or | ovseiennnnns | e TEM | ciiiii1...60,487 | ... 88.000 53,229 60,487 60,487 282 | | s | s 5.750 |...... 5.737 [MON...| ... 05/31/2009. | 01/26/2036.
12641Q  CS 9 [CSMC 2009-7R 12A5 MEZ 5.75 1/26/36........ovvveeeereeeceeereecsesneeessesesscsesssseeessessseessessesssssssssessesssssssnss | evveeee | oo | coeneessiins [eoree IFM| i 120,710 | oo 82.000 99,005 120,737 57,932 (1,768) | ooverreeercereirennees | eeveeenieseessisnnens | ceeees 5.750 |...... 4.270 [MON... 05/31/2009. | 01/26/2036.
12641Q  CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37. ...100.000 544,817 544,817 S4BT | oo [ v | e | s | o 6.000 |...... 6.076 |MON... 05/31/2009. | 06/26/2037.
12641Q  CX 8 |CSMC 2009-7R 13A2 SUB 6.00 06/26/37...........ccomvrvemririerieriiissiisneiississessssiiesssssssssssssssssssssenns | eevves | or | ovsninennns | e 8FM | 0,335,426 | ... 93.000 311,946 335,426 311,946 (17) ] e [ oo | e 6.000 |...... 6.054 |MON... 05/31/2009. | 06/26/2037.
12641Q  CY 6 [CSMC 2009-7R 13A3 SUB 6.00 06/26/37...........ccvvvenmriicnnreiisssiisssssissssssssssssssssssssssssssssssonsessess | eevvene | oo | cvessessess [ eend TEM | i 167,713 L, 68.000 114,045 167,713 74,001 (897) | covverreveereeeneirenies | eevrveeeisenisesniiens | e 6.000 |....12.503 |MON... 05/31/2009. | 06/26/2037.
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12641Q  CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 B/26/37........covveummrrveererrriseneresssessissssssnsssssssssssssssssssssssssnsesssssnsess | eeveene | oo | cvnseennenns [ oo TEM | i 267,231 | e 57.500 188,816 328,376 51,720 (10,609) . ....14.370 | MON... 05/31/2009. | 06/26/2037.
12641Q  DF 6 |CSMC 2009-7R 14A4 SUB 5.75 4/26/37.........cvvveoereererinereinerirnssessesissssessesssssssssessssssessssssessssnesssenses | eeveee | ao | wovserernenns | eoreed TEM | i 17,200 | il 93.000 15,996 17,200 8,489 (795) | cevverrrveereeneniienees | ceveirenrieseiiesnirees | e 5.750 |..250.000 [MON... | ... 05/31/2009. | 04/26/2037.
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37..........coovoeveenrricriisesiisriisssiisssisssssssssssssssssssssssssnssssssssonnes | eevses | or | wovneivnnnns | e TEM | 000000, 212,184 | L. 80.000 169,747 212,184 209,341 900 | oo | e [ e 5750 |..... 4.432 | MON... 05/31/2009. | 04/26/2037.
12641Q DH 2 [CSMC 2009-7R 14A6 MEZ 5.75 4/26/37........covooreervrereerrriessesisssssssisssssssssessssssssssssssssssossessesonsess | eoveens | oo | cvossessenons [eered TFM| i 1,478,505 | ... 62.750 | ..ovvverrrenne 932,019 | oo 1,485,290 942,014 (LT 1<]0) ) SOOI DO PO 5750 |..... 5.310 |MON... 05/31/2009. | 04/26/2037.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036..............cooumrvveirimiieiiiriisciiiesessissesssssesssssssssssssssissnes | coneees ...102.000 2,377,336 2,330,722 1,398,211 85,743 [ ..o [ e | e 4632 |...13.270 [MON...| ... ..111,223 | 12/08/2005. | 05/25/2036.
126673 Y7 1 |CWL 2005-7 AF4 SEQ SNR 4.867 10/25/2035 ..101.724 3,069,192 3,017,176 3,042,655 (17,237) MON... ..146,846 | 02/20/2014. | 10/25/2035.
126694 HN 1 | CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035..........evvemrverrrrirrrerenrieererserissssssssssssssssssssssssssssssssnees | ceneene | o0 [evevmesennee | conee TFM | 130,120 | 93.250 122,253 131,103 112,885 541 MON... | ... 11/10/2005. | 11/25/2035.
12669G R4 5 [CWHL 2005-15 A8 NAS 5.5 08/25/2035..........occuumrrevemrerrersmeressssessessssessesssessssssnsssssssessssssssssssssesnsss | evveene | oo | cvnseensennns [ eeree TEM| v 967,305 | . 94.826 | ...oovevvrrennne 979,685 | ...ocvvreern. 1,033,145 979,685 7,217 17,378 MON... | ... 07/19/2013. | 08/25/2035.
161546  JG 2 |CFAB 2004-2 1A4 SEQ 5.323 02/25/2035............ocmmrvrreiesserresessssisessessnsssessssssessssssssssssssssssisssssssssns | covvies 100.510 208,950 207,890 205,142 9,764 MON... | ... 06/17/2004. | 02/25/2035.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36...........cocoomrvemmriecriinecinniisneiinniissssssssssssesssssssnssssssssinns | convene | oo [ evvmnviinns | cone TEM | i 72,879 [ 99.540 72,550 72,886 72,886 MON... 05/05/2006. | 06/25/2036.
17307G  4H 8 |CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036..........orveumrrerrrerrneesereesnresseneesensssesessssssssssssssssssssssssnsssns | enveee | oo | onneeesnnnes | eoneed IEM | i 272,454 | ... 71.250 194,127 272,459 127,270 1,251 MON... 03/22/2006. | 03/25/2036.
17307G VN 5 [CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035..........covvveeerereeeesseeeerssseeesesssesssssesssssssssssssssnsssssssnnsessssnne | evvvie | oo | covseesseiins [eerie IFM| i, 498,368 | ... 95.075 473,837 498,383 407,673 (16,377) MON... | ... 08/11/2005. | 08/25/2035.
251563  FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034.............cooouiriieiiieriinsiiiesiisssiiesisss s sssesesssssssssssesssaasnes | oneees 101.950 544,757 534,338 531,748 1,365 MON... | ... 08/12/2004. | 07/25/2034.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36.........covorrerreirerirniirnssiessssnessesssssssssssssssssssssssssnsss | evvsee | oo | vvsvsinnens | oo IEM | 4,221,786 | ... 83.750 | ..oovevuns 4,186,954 | ...ccvvvnnc 4,999,348 | .....ooucc 4,283,197 21,171 MON... | ... 05/20/2015. | 07/25/2036.
361856 DX 2 | GMACM 2004-HES A5 SEQ CSTR 9/25/34..........oooveiriiierinriierissnienesssisssssssissesssssssssssesssnns | cenenee | oo [evveseiinnns | o TFM | 00,646,150 | ... 97.750 631,612 646,150 300,893 75,000 MON... 37,897 | 11/18/2004. | 09/25/2034.
362341  4F 3 |GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036...........cvvveeemrerreeessereeeiesssseeessessesesssssssessssssseessssseens | connene | or | evcvensenies | cernIFM | rii....852,675 | ... 90.250 836,568 926,945 848,101 6,286 10,815 MON... 26,836 | 08/26/2014. | 01/25/2036.
362405 AB 8 |GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046...........covvcorevriirenerieinsereesnnsesessssessssssessssssesssssssesssssssnees | coveene | oe | wvesveneenees | cenn IFM | incn 1,285,942 | . 95.250 | .o 1,281,318 | oo 1,345,216 | ...cocevveee. 1,258,667 42,040 MON... 5,622 | 09/04/2014. | 05/25/2046.
39678W  AA 6 | GCSP 2005-1 A SEQ CSTR 9-25-34........ccmmirrrirmrrrisnessisessssissessssssesssssssssssssssssssssssssssssssssnens | coveees 107.983 303,939 281,468 277,202 205 MON... 14,621 | 07/18/2005. | 09/25/2034.
41161P TN 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......cooomrreermrnenrersnsrnsssnessessssessssssesssssssssssssssssssnssssens | evveens | oo | cvnsversenns [eened TEM| i 970,242 | . 82.281 | oo 1,136,411 | oo 1,381,128 890,648 65,862 MON... 07/09/2008. | 11/19/2035.
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...........coooirrirriiinrieriseciinnnissnisssississssssniesnnses | eeviee | on | wovsninnnnns e TEM | 10,634,190 | ... 92.637 836,292 902,761 654,288 49,698 MON... | ... 07/09/2008. | 08/19/2045.
46627M  CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.......ccvccemrrveeeeneeeeeeseseeissnsseeesssssesessssesessesssssessssseonsesses | evveeee | oo | ceveensseres [ oo IFM | iirirr...809,993 | ... 82.320 665,936 808,960 563,923 11,803 MON... 02/07/2006. | 03/25/2036.
46637U  AA 5 |JPTEP 2012-3 APT 3.0 10/27/2042..........cvvvvvrererrecrsnereisssensesisssssssssssesssssssssssesssssssesssssossessssssenses. | conneee | oo | covevsnennes | connevneens ] | i 1,443,681 [ 99.170 | v 1,483,605 | ....cocvvees 1,496,022 | ...cooevveee 1,446,464 6,556 MON... 12/10/2013. | 10/27/2042.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42.........comveeeeereereeisereiesseiseseessssesssessssssessssssssssssssssssssssnssssnsssssnsss | aevee 101.170 2,153,591 2,128,685 2,119,672 1,507 MON... 11/25/2013. | 09/17/2042.
46639A  AA 7 |JPTEP 2012-5 A PT 2.50 12/27/2042........ccveeereerereeereiereineseneeessesssesessensssessssessssesssssssssssssssssssenes | eevenee | oo | ovsererneens | evvervnenes ] | cvvverinennn 1,547,982 | 000 95.100 | ..oovveeunes 1,633,470 | .ovvverevens 1,612,481 | .............. 1,549,838 8,146 MON... 08/11/2014. | 12/27/2042.
47232D AW 2 |JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/3..........cvvuueeiriririiieriiissiiesiisssiiesesssesaesisssssaesssasssies | cosees ...101.000 8,436 8,352 8,352 (12,180) MON... 03/31/2009. | 01/26/2036.
472320 AX 0 |JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36........c.cvvrmrvrriesssisssissssisssssssssssssssessssssssssessssssssssassssss. | sosnes ...102.000 489,600 480,000 475,704 (703) MON... 03/31/2009. | 01/26/2036.
47232D  AY 8 |JMAC 2009-R5 5A3 SUB SSUP CSTR 1/26/36...........cervveerrrrrierreriiinessissesssssssessessssessessssessssenens | e ...102.000 244,800 240,000 238,027 1,481 MON... 03/31/2009. | 01/26/2036.
472320  AZ 5 |JMAC 2009-R5 5A4 SUB SSUP CSTR 1/26/36.........0ccumerrirrmerrismessissssssisnssssssssessesssssssssssssssssens | cevee ...101.000 242,400 240,000 231,452 57,061 (3,547) MON... | ... 03/31/2009. | 01/26/2036.
47232D  BA 9 |JMAC 2009-R5 5A5 SUB SSUP CSTR 1/26/36............covvveerrrrrirerriiernsrissssssssssesssssnesssssssnesssssnsennes. | cvvneee [ oo | corevenennes | conn IEM | .. 244,156 .. 60.000 144,000 240,000 191,118 90,065 (17,564) MON... | ... 03/31/2009. | 01/26/2036.
47232D BB 7 |JMAC 2009-R5 5A6 MEZ SSUP CSTR 1/26/36.........ccvveummrreermerrerineereessnensesssesssssenessssssesssssssesssssnes | conneee | oo | covevnnennes | cone IFM | iiii....895,239 | ..o 23.500 206,800 880,000 99,932 (11,369) 27,290 MON... 03/31/2009. | 01/26/2036.
47232D  BP 6 |JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37.......ocrveuiriureriieerieeriisesisesissesssesessesssesssssesssesssesesies | sesenes ...100.000 246,643 246,643 231,299 (6,766) MON... | ... 03/31/2009. | 07/26/2037.
47232D  BQ 4 |JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37........cccvoriviciiiriiinciessississsiissiseissssisnssssssssninens. | coieee ...107.000 872,938 815,830 810,266 812 MON... | ... 03/31/2009. | 07/26/2037.
47232D  BR 2 |JMAC 2009-R5 8A3 SUB SSUP CSTR 7/26/37.......ccouoerrierceirisnsssissssssisssssssssessessssssssssssssssssens | sovee ...110.000 448,707 407,915 310,121 12,485 MON... 26,501 | 03/31/2009. | 07/26/2037.
47232D  BS 0 |JMAC 2009-R5 8A4 SUB SSUP CSTR 7/26/37..........comvvvrverrerisrenreisenssrissessssssesssssseesssssssesssssnsennes. | covnene | oo | covevnnennes | conn IFM | .. 278,533 [ . 87.008 354,920 407,915 158,171 8,306 MON... 26,501 | 03/31/2009. | 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37.........crmvvrrirerrrrineerriessssisssessisssessssssessssssssssnsesses. | vonneee | oo | evvennnennes | cone IEM | i 672,442 | . 58170 | coveorrcrriennne 643,490 | ..ococvvernn. 1,106,229 232,204 (28,809) MON... 78,623 | 03/31/2009. | 07/26/2037.
47232Q  AA 1 [JMAC 2009-R2 1A SEQ CSTR 11-37 RE......oorrerrerrnerrisisssssissssessssssssssssssssssssssssssssssssssssssssssssssss | soneees ...101.190 653,032 645,352 590,220 9,432 MON... | ... 04/12/2012. | 11/26/2037.
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37.........ccvouuriicriiriicniiesiisesiisseisesissseisesssssssssssssssones | ceviias ...106.410 615,559 578,476 564,446 (1,876) MON... | ... 03/31/2009. | 07/26/2037.
47232V AM 4 | JMAC 2009-R4 3A2 SUB SSUP 6.25 07/26/37.........ccverrviiirieriiesiisesiisssisssssisssisssssssssisssssssssisssssins. | seveene ...108.750 321,431 295,569 221,184 (3,541) MON... 03/31/2009. | 07/26/2037.
47232V AN 2 [JMAC 2009-R4 3A3 SUB SSUP 6.25 07/26/37........ccoccmmrvrveeneereoenersieneesisssessissssssssssnessessssssssonnens | evveeee | oo | cvvsvennenns [ oo TEM | i 134,349 | L, 72.400 97,269 134,349 16,792 (5,520) MON... 03/31/2009. | 07/26/2037.
47232V AP 7 [JMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/37........covuoevrriernsrrisssersssssssissssssssssesssssssssssssessssonsens | eoveen | oo | cvvseernenons [ oo TEM | i 134,349 | s 46.120 61,962 134,349 1,142 (4,354) MON... 03/31/2009. | 07/26/2037.
47232V AQ 5 |JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37...........ovveurrreiereinniisnnisniisnsisssissssssssssssssssssssssnsssnnns | envens | on | wvsnveennns | e TEM ] ii0000..30,267 | oo 5917 2,665 45,039 0 19,844 MON... 03/31/2009. | 07/26/2037.
47232V GE 6 [JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36...........ccomrrrvereeriorieseissessessessssesssessesssssessessssesssssness | ceveees 100.500 115,893 115,316 114,880 (14) MON... 03/31/2009. | 02/26/2036.
47232V GF 3 |JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36...........coomvrrireriirnirciinssiisesisssssisesessssssssesssssssssesssessssss | eeneee | oo | ovserevnenns | eered TEM | 000000, 199,508 | ... 98.000 194,779 198,754 139,643 (200) MON... 03/31/2009. | 02/26/2036.
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47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36 38,770 70,522 28,045 (2,568) MON... 03/31/2009. | 02/26/2036.
525221  EM 5 [LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035..........covvveerveererierreesseerenssessesiesseeessssssssesnssessssesnssnes | oenene | oo | evvvenereins | oo AFM | 01,521,317 [ ...87.410 | oo 1,815,403 | .........c.... 2,076,883 | ..coevvvnne 1,631,121 84,118 MON... 07/09/2008. | 12/25/2035.
61751D  AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46...........cccoimreeirriieriiscriisseisssissneisesisssssssisssissssssssssssnnnes. | oonvees | oo | evvvseinnnns | e TFM | 0011..1,955,435 .....65.000 | .............. 1,271,033 | .....oouce. 1,955,435 960,632 (70,847) MON... | ... 12/12/2006. | 10/25/2046.
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037........cvcureeuerimreierisesesesesisesssssesssesssssesssessseesssesssesessseseses | sesiens 513,249 526,140 510,924 16,008 MON... | ... 05/29/2013. | 03/25/2037.
63860L AC 4 [NSTR 2007-B 2AV2 SEQ FLT 04/25/2037..........cooomriereeiirieneisciiesinssissessssssssssessssssssssssssssnes | oneees 843,159 859,799 809,404 43,194 MON... | ... 09/06/2013. | 04/25/2037.
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35. ...1,748,605 ....1,690,780 ..1,690,780 56 MON... 06/16/2005. | 08/25/2035.
64352V PN 5 |NCHET 2005-D A2C SEQ FLT 02/25/2036............covvuurreureieeiinreiineiieriissesssessssssssssssesssssssssssssannes | seveeae 133,683 134,625 134,318 4,578 MON... 06/27/2013. | 02/25/2036.
65535A  AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036...........c0cmmvveiiirriiieiisiissiesiisssiseissssssssssssssssssssssinas | ceveees 268,608 494,375 54,968 (16,088) MON... | ... 11/03/2006. | 10/25/2036.
73316P  JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/203..........0.ocomrrvreereeeesiieseesiessesssssssesssssssssssssssssssssasssssssssssssssns | eoveoes . . 605,176 610,578 548,378 (2,909) MON... | ... 12/12/2005. | 01/25/2036.
75156W AD 5 |RAMP 2006-RS4 A4 SEQ SNR FLT 07/25/2036............cccoommvmenmiinnriisnieinniississsnissssssssssssssssssnnssnnones | evviees | oo | oeneiinnens [ e TEM | i 1,696,875 |..... 83.744 | .............. 1,674,888 | .............. 2,000,000 | ..ccooveune 1,758,554 48,653 MON... 09/18/2014. | 07/25/2036.
76110V QL 5 |RFMS22004-HS2 Al6 NAS 5.17 6/25/34 27,012 99.926 26,992 27,012 25,169 1,865 MON... 06/22/2004. | 06/25/2034.
76110V TE 8 |RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36.........cocuuerermrrercrerereseeesnenssersssnesssssessnesssnsssssesssnssssssssnns | eveeene | oo | eeenerenees | voeee TEM | i 590,153 |..... 96.000 610,888 636,342 234,126 256,104 MON... 01/20/2006. | 02/25/2036.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/3B.........cvvvvemeresrissisessisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoss | soeeees 498,520 83.995 418,994 498,832 361,114 3,457 MON... | ... 02/13/2006. | 02/25/2036.
863587 AE 1 [SAIL2006-3 A5 SEQ FLT 06/25/2036............crveumereeerrieereeeenisreressensssssssessssssssenssssssssssssssssssssesssesesen | veneee | oo [ eevsenenenne | oreee FM | it 972,777 |..... 84.620 | ...ccovorerenne 954,393 | ....oooeenene 1,127,857 973,672 6,202 MON... | ... 11/06/2015. | 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31........ccvvviirieneiiciissiisssisssiisssissssssssssssssssssssssssssssenssses | eevees | on | ovsninnnnns | e TEM | 0000, 268,737 ] L. 95.500 301,380 315,581 292,158 5,873 MON... | ... 05/16/2002. | 08/25/2031.
86359B RB 9 | SASC 2004-9XS 1A4A SEQ SPT 05/25/34 100.000 229,988 229,988 218,713 9,006 MON... 07/14/2008. | 05/25/2034.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036............ccovvvrieririerieneissiiissnissssssssssssssssssssssssssssssssssssssssssnnses | coneeee | oo [ eovsseicinns | o IFM | 04,344,842 | .. 84.000 | .............. 4,129,751 | oo 4,916,370 | ..covvenvvs 4,347,732 34,926 MON... | ... ..213,828 | 02/18/2014. | 11/25/2036.
872227 AK 9 | TBW 2007-2 ABA NAS SSNR 6.0145 07/25/37........cccvueiriiiiiiisiiscii s | conenee | oo | evensninnns | s IFM | ... 4,698,442 | ... 74.000 ....6,050,581 4,277,139 |... .(149,793) MON... | ... ......321,059 | 03/06/2014. | 07/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 59,917,937 XXX 7,112,345 ....52,757,568 ..714,890 55,484 XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
19624H AA 6 |COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050. ..1,338,666 |..... 98.886 ....1,338,669 ..1,338,647 260 MON... 10/23/2014. | 04/20/2050.
36159G AV 9 | GEBL 2004-2A A SEQ SNR FLT 12/15/2032..........oomveerreenreinneiieriiinniissseisseissnssssssssssssssssssssssnsnnes | woenne | oo | convevennis | oo IFE | iiii...955,150 | ..... 96.090 977,136 945,885 12,675 MON... | ... 08/11/2014. | 12/15/2032.
46631B AD 7 |JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049.........0cccccviiiiiiiiisiiiissiisssisssiisssiisssissssissssssssssssssssnne | soniens | oo |eonsninnnnne | eenee IEM | i, 3,354,353 |...100.150 3,358,913 3,353,882 3,345,356 1,499 MON... | ... 12/14/2007. | 06/15/2049.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 5,648,168 XXX 5,621,595 5,669,688 5,629,888 14,433 0 XXX XXX XXX
Industrial & Miscell; (Unaffiliated) - Other Loan-Backed and d it
00083V AJ 0 |ACASC 2007-1A B CLO MEZ SEQ FLT 04/20/21..........ovuvrermrrrrerrrsernerrrnesinesiinsssssssisssssessissssisesss | venieee | R | ovvevrnenns [ e TFE | iiiii00002..975,000 | ... 97.020 | ..ovvvverrrannes 970,200 | ..cvvevece. 1,000,000 979,184 B84 [ oo [ s | e 1.167 |...... 3.165 [JAJO...] ... 10/08/2015. | 04/20/2021.
00100F  AC 9 [ACIS 2014-3A ATF CLO 3.7 02/01/2026............covveuirrierriiiniiisiiississeiissiisssssssisssssssssssssssssssssies | eneees ...100.250 2,005,000 2,000,000 1,992,871 IR A USSR DO PO 3.700 |..... 3.809 |FMAN. | ... . ....74,000 | 01/16/2014. | 02/01/2026.
03789X  AA 6 |DIN 2014-1 A2 ABS 4.277 09/05/44............cooorervieriireiiinesiieseisesiesssissii s ssssssisnnes | sesiins ...100.490 2,813,720 2,800,000 2,799,418 A [OOSR ISPPTRRTIRRTIO DO 4277 |...... 4.307 |MJSD.. cevenen. 141,379 1 09/08/2014. | 09/05/2044.
05616M AG 1 [BABSN 2015-2A COMB CLO MEZ 07/20/2027..........ccoomvviemriircisnisneienissnsisnsssssssssssssssssssssssnses | conneee | oo [ evvenniinns | cone IFE [ 102,813,615 | ... 92.650 2,779,500 3,000,000 2,813,515 | oo | [ e [ | s 7.500 |...... 7.500 |JAJO... 07/23/2015. | 07/20/2027.
08179X 3 [BSP 2013-lIA A1 CLO FLT 07/15/2024............oovvorriinriiinriisciiisniisssiisssisssissssssssiisssssssssssssssssssenss | connene |0 | eevireennd | cone TFE | 1i000000..1,993,000 | ... 98.550 | ...cvvvuve 1,971,000 | .............. 2,000,000 | ..ocoovieneee 1,996,106 1,203 | i | e [ e 1.521 |...... 1.546 | JAJO... 05/06/2013. | 07/15/2024.
09626U AA 6 |BLUEM 2013-1A A1 CLO FLT 05/15/2025..........ccoomeveerrereerierereieeniisesisessisesssessissssssssssssssssssssesssnens | eevses | oo | siveeend | wenee TFE | e 1,000,000 | ... 98.850 ..988,500 1,000,000 | ...ccceerrec 1,000,000 [ ovooooooviiieierniiin [ [ e | e | s 1.562 |...... 1.565 |FMAN. | ... 04/15/2013. | 05/15/2025.
12479L 8 [CAI 2012-1A A ABS 3.47 10/25/2027 ........ccooooeeereereiierisneiienisneisnesnsisssessssissssssssssssssssssssnnnes | connee | R [ eeveneiinns | cone TFE | 1,311,037 | 98.781 ,292,632 ....1,308,583 . (288) [ cvvvevverreeerererieens [ eevveierrnnineeniinns [ e 3470 |...... 3438 [MON... | ... . 07/16/2015. | 10/25/2027.
12549B AC 2 |CIFC 2013-2A A1L CLO FLT 04/21/2025...........omvvveierirriirieiineriiessisesiisssissssisssssssssssssssssssssssssenssies | eovenee | oo | coneicened [ eeenIFE | 000,997,365 | ... 99.090 ..990,900 ....1,000,000 998,363 L5T:] 1 OUOTORUPOOOTORPPOOTRN IUOVOPIURSTORPOORRPOORN DOPOON 1.465 |...... 1.485 |JAJO... | cooverreren3,052 | i 14,270 | 05/15/2013. | 04/21/2025.
143106 AA 8 |CGMS 2013-3A A1A CLO FLT 07/15/2025..........coooereervenreisceeisriisseissniissessssssssssssssssssssssssssnsssns | eeviee | oo | cveeneid | e IFE | iii0...1,976,000 | ... 98.150 | ... ,963,000 | .. ....2,000,000 | .............. 1,986,858 3848 | oo | | 1441 | ... 1.597 |JAJO... 28,024 | 06/18/2013. | 07/15/2025.
17178X AL 1 |CIFC 2007-2A B CLO MEZ SEQ FLT 04/15/21.........coosriiinriiniiinriesisnniesisssisssssssssssssisssssssssnnns | eoveeee | oo | ceevivennies | e IFE | 1,947,500 | ... 96.552 | ...cooouce 1,931,040 | .........cc. 2,000,000 | ..coorvvunee 1,969,642 22,142 | oo | e | e 1.071 |...... 2.981 [JAJO..| oo 639 | o 10,493 | 05/27/2015. | 04/15/2021.
19624V AB 3 | CAFL 2015-1 B ABS MEZ 3.757 10/15/2047........cvvverrrrirerernerirerernerissssssenssssesssenssesesssenssssesssenssnnes | eevenee | R | vvevernverns [ IFE | iiiiiiie0.991,000 | ... 98.720 978,319 991,000 990,954 (1) USROS DOTOSPIORPPON POOOON 3.757 |..... 3.753 |MON... 6,205 | 10/22/2015. | 10/15/2047.
233046 AC 5 |DNKN 2015-1A A2l ABS SNR 3.262 02/20/45.............cocvveivimirinricnriiesisssisensiisssssssssssssssisssnnns | coneeee | o [evinnniinnns | e 2AM | ...992,500 | ... 98.750 980,094 992,500 992,500 [ .o [ v | e | s | s 3.262 |..... 3.275 [FMAN. | cccovoiinnas 3,687 | oo 26,440 |01/22/2015. | 02/20/2045.
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028.........ccmevrvermrerreirssereersesnessssessesssessssssessesssesssssssesssssnees | evveene | R | cvvsveveeinns [eord TFE | iveerrnnnnn 1,377,977 | e, 99.405 | ..coovvvns 1,370,116 | .ocovvreve. 1,378,317 | oo 1,377,995 A8 | e | [ oo 3.810 |..... 3.850 [MON... | .cocovorcrrrnee 2,480 | .o 19,547 | 07/24/2015. | 07/14/2028.
25755T AD 2 |DPABS 2015-1A A2 ABS SNR 3.484 10/25/45...........cccoovsrvvnrireinniieneisnisssssnissessssssssssssnse | onenee | oo [eoivseiinnns | o JAM | il0000.2,500,000 ... 97.850 2,446,250 2,500,000 2,446,250 (53,753) 3 [ [ e | e 3484 ... 3.499 |JAJO... 16,936 10/14/2015. | 10/25/2045.
26208L AA 6 |HONK 2015-1A A2 ABS SNR 5.216 07/20/2045............cooomereeerrirerieieriireniissseinesiessesisesesssssssesissssssnens | cenenee | oo [ eovineernnes | e 2AM | in....500,000 | ... 98.000 490,000 500,000 500,000 [ ooocveerereieeniireries [ eeriieenieneinesiiens | e | eeeseesssessinsiens | oo 5216 |..... 5.250 [JAJO...| ccovvrrerrinns 5,144 | oo 5,796 |07/24/2015. | 07/20/2045.
26827E  AC 9 | ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040...........ccccoovvrivimmviinniinnniinniisnsiisnisssiississssssisssssnns | eevee | R | covveiinnns [ IFE | iiinn22.1,000,000 98.250 | ..covvvrinnnns 982,500 | ...ooooeuv. 1,000,000 | .............. 1,000,000 | .ooovvoiriineiieriies [ e [ e | e | 4047 |..... 4.998 |[MON...| ... 06/15/2015. | 06/15/2040.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49...........ccoommriiiriiiiineiisniiesiiesisesisiesisesesiesesesines | coneees ...101.470 3,012,710 2,969,065 2,969,076 15 3353 |..... 3.376 |[MON...| ... 06/19/2015. | 06/24/2049.
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Showing all Long-Term BONDS Owned December 31 of Current Year
7

Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 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./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
44931B  AE 7 |ICG 2015-1A COMB CLO MEZ 07/19/2027 WFE L2,417,042 | ... 91.740 2,293,500 2,500,000 2,417,042 JAJO... 81,945 06/11/2015. | 07/19/2027.
44931C  AS 4 |ICG 2015-2A A2 CLO SSNR SEQ 3.00 01/28..........ocmmrvierriiiicricsiscnseiiissssssiesssssaessesssssssssasnnsess | o 100.000 | cveooerernene 1,500,000 | ..ccvovuve. 1,500,000 | ..ooovnevne 1,500,012 12 JAJO... 5,500 10/14/2015. | 01/16/2028.
46615P  AE 4 |JFIN 2007-1A C CLO MEZ FLT 07/20/2021.........covvverviinniiriiinnieneissiessisssissssssssssssssssssssssssnnies | eevees | oo | wovseivenens | e TFE | 11,486,250 | ... 96.380 481,900 500,000 489,000 2,750 JAJO...| ... 11,589 07/31/2015. | 07/20/2021.
46617Y  AC 7 |JFIN 2015-1A B2 CLO MEZ 4.033 03/15/2026........corveoreeerreiseieeeeiseneissessssssissesssssssssssssssssssesssssssssas | erveone 101.079 v 1,516,185 | e 1,500,000 | ..oooorerens 1,500,000 MJSD..| ... 2,689 | .. 03/30/2015. | 03/15/2026.
46618G  AE 1 |[JFINR 2015-4A BF CLO MEZ 3.6 04/22/2020.............ccovmmmreerreiercieceeseisseiesesissesesessssisssssssissnes | coneees ..2,250,000 |..... 99.750 2,244,375 2,250,000 2,250,000 JAJO...| oo 15,525 | oo 40,500 | 04/09/2015. | 04/22/2020.
47421M  AE 3 |JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27 ..2,000,000 |...100.350 2,007,000 2,000,000 2,000,000 JAJO... 30,770 06/26/2015. | 07/20/2027.
48249V AA 9 |KKR 2013-1A A1 CLO FLT 07/15/2025..........cooveeeeeeeeeeeeeeeeeeeeeeeseeseeeeeeeeeseseesseeeseseeseeesesessseeseneesssen | eoves ..1,965,000 |..... 97.900 | .ooovveuns 1,958,000 | ....cooouve. 2,000,000 | ..oovrrrenee 1,980,725 5,742 JAJO... 6,372 28,632 | 06/04/2013. | 07/15/2025.
48250R AU 0 |KKR 12 B2 CLO MEZ SEQ 4.205 07/15/2027.........ccvouurveecriiieiieniiesiiesiiisssisessssesssessssssssssssssssinas | soses ..2,000,000 |...101.298 2,025,960 2,000,000 2,000,000 JAJO... 33,406 07/10/2015. | 07/15/2027.
50188N  AA 6 |LCM 19A COMB CLO MEZ 07/15/2027.........cocomereuereenerioereinesisesessessasesesesesssesssssesssssssesesssssssesessons | soseene .1,926,320 |..... 97.750 01,955,000 | oo 2,000,000 | ..oorrvenee 1,891,844 JAJO...| e 21,263 | ..covvn. 33,719 | 06/30/2015. | 07/15/2027.
543190  AA 0 [LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045...........cccoiriiriirinricisseiissssssisssssssssssssssssseans | oneees ..2,262,952 |..... 99.463 2,250,944 2,263,092 2,260,570 (2,119) MON... | ... 01/23/2015. | 01/15/2045.
624057 AA 5 |[MHAWK 2013-2A A1 CLO FLT 07/22/2024. ..2,000,000 2,000,000 2,000,000 JAJO... 06/04/2013. | 07/22/2024.
62405T AE 7 [MHAWK 2013-2A B CLO FLT 07/22/2024..........covvvemvrrrierrnsernnerrnsernssrirssssssressssssssessssssssssssssssssens | coneeee | | evrenennd | cone IFE [ i, 975,000 |.....96.000 | ................960,000 | .............. 1,000,000 982,640 3,238 JAJO...| ... . 06/26/2013. | 07/22/2024.
62942Q AF 0 |NRART 2015-T2 AT2 ABS SSNR 3.3021 08/48...........ccoooomrieuriiniiiicriinssiiesissesissssssesessssssesesassssanns | sosees . ....2,000,000 ..1,999,995 (1) MON... | ooviierei2,935 | s 19,629 | 08/25/2015. | 08/17/2048.
65251V AL 4 |NWSTR 2015-2A A2 CLO SEQ SSNR 3461 27.......ccccoovvrvirerirnrirnernsnrsesinsnsisssssssssssssssssssssssssssens | eeveee | oo | ovserernenns | eened TFE | 1,499,586 | ... 99.800 ...1,497,000 1,500,000 ..1,499,655 69 FMAN. 15,286 09/03/2015. | 08/25/2027.
67085E  AF 3 |OFSI2006-1A D CLO MEZ FLT 09/20/19........ccooimmiireinriiireisniseissisneisssissssssssesssssssssssessssnnsss | eevies | on | e | cern2AM | e 482,969 | ... 97.500 487,500 500,000 500,000 12,014 MJISD.. | o 387 | o 10,293 | 09/04/2014. | 09/20/2019.
67575N AL 7 |OMART 2015-T3 AT3 ABS SSNR 3.211 11/47 ..998,800 999,992 1 MON... 11/06/2015. | 11/15/2047.
68268L AA 5 [OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28..........coooeeriiccinrisccisresseisseesseissssssssssessssnnas | eneees ..996,750 999,839 12 MON... 09/24/2015. | 11/20/2028.
78448Q AB 4 |SMB 2015-B A2A ABS SNR 2.98 07/15/2027.........cvuuirieciiiiriisciiisesiiscsiisssisssssessssssssssssssssssssesiis | sosees . 494,819 500,000 497,861 166 MON... | ... 07/23/2015. | 07/15/2027.
850228 AC 1 [SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23.........oveooereeeeeeeeereeseeeeeereeseeeeenseesseeesnseessseessseessenesnsees | conenee | oo [eveeeseriinns | cornn AFE | 1,796,462 | ... 99.830 | .oovvevues 1,793,525 | ..covevucne 1,796,580 | ...ooonevne 1,796,496 64 MON... | ... 09/18/2014. | 05/25/2023.
85172E  AA 0 |SLFT 2013-BAAABS 3.92 01/16/23........comviriiieiecieresci s sssisssssssssssssssssssssssnnns | ceveees 100.046 2,000,920 2,000,000 1,999,095 886 MON... 06/14/2013. | 01/16/2023.
87407P  AJ 9 [TAL 2014-1A A ABS SNR 3.51 02/22/2039.........ccceerrevrmerrirmrenreisisereessseessissesssssessssssessesssesssssnees | eoveene | oo | cvsseenssnons [eend TFE | v 816,659 | oe. 98.370 803,355 816,667 816,667 8 MON... 876 28,665 | 02/19/2014. | 02/22/2039.
88432G AJ 6 |WINDR 2015-2A A2 CLO SEQ SSNR 3.11 10/27.......rverinrinrisniiseriissiisssissssssnssssssssssssssnnass | eoenne | oo | conviennies | e IFE | inin0222.1,600,000 | ... 99.560 | ....ooooove. 1,493,400 | .............. 1,500,000 | .............. 1,500,000 JAJO... 09/24/2015. | 10/15/2027.
95058X AB 4 |WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45.............coooereuriicriinnnisesiinssisesessssssesssssssssessssssssnenss | cenies | oe | wovsnivnenns | cen2AM | iii0000...1,995,000 | ... 98.300 | ..coovvvnv 1,961,085 | .............. 1,995,000 | ... 1,995,000 MJSD..| ... 05/19/2015. | 06/15/2045.
96033B  AA 2 |WESTR 2015-1A A ABS SNR 2.75 05/20/2027.........ccovreemerernrerreresnsesseresseessesssssesssessssssssesssssessnes | eeveeee | ao | ovsevermeens | eenees TFE | v 752,305 | ...l 98.870 744,057 752,560 745,814 (4,965) MON... | ... 02/20/2015. | 05/20/2027.
98886Y AC 2 |ZAIS2 2014-2A A1B CLO SSNR 3.57 07/25/26..........cccvveiiiiiiiisiiississsicsssisssisssisssisssissssisssissnns | conies | oo | e | e IFE | iiiin....1,000,000 | ..... 99.860 [ ..cooooerieeens 998,600 | .............. 1,000,000 | .............. 1,000,000 JAJO... 09/08/2014. | 07/25/2026.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 65,753,115 XXX 65,388,922 .. 65,745,898 (53,753) 51,250 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............ccocuiiiiiiisiii e | enieeaes 162,442,528 XXX ...160,680,674 169,995,974 | ......... 155,054,986 | ............ 109,916 | ............ 746,055 55,484 XXX XXX XXX
Hybrid Securities - Issuer Obligations
58551T AA 5 |MELLON CAP IV 6.244 06/29/49 1 | ....... | . | ......... 1 l ...... 2FE | ... 2,000,000 |..... 76.875 | .coovoenve. 1,537,500 2,000,000 2,000,000 | ..o | e e, | 4.000 |...... 4.000 | MJSD.. 2,667 80,889 | 06/12/2007. | 06/29/2049.
4299999. Hybrid Securities - Issuer Obligation: 2,000,000 XXX | e, 1,537,500 2,000,000 2,000,000 0 0 0 0 XXX XXX XXX 2,667 80,889 XXX XXX
4899999. Total - Hybrid Securities. 2,000,000 XXX | e 1,537,500 2,000,000 2,000,000 0 0 0 0] XxX XXX XXX 2,667 80,889 XXX XXX
Totals
7799999. Total - Issuer Obligation: 99,166,754 XXX 98,733,658 ....96,246,776 16,526 (551,808) 0 0] XxX XXX XXX | ..o 1,079,150 | ..o 3,999,894 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 60,351,677 XXX 58,389,790 ..53,191,312 | e 147143 | ............ 714,890 55,484 0] XxX XXX XXX | 213,361 | e 2,307,788 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 5,648,168 XXX 5,621,595 5,669,688 5,629,888 0 14,433 0 0 XXX XXX XXX | s 19,230 | ............268,212 XXX XXX
8099999. Total - Other Loan-Backed and StrUCtUTEd SECUIIES...........cuuuuirusuriesiriseriesesisesissenss s sssss s sttt snees | sensssaes 174,317,831 XXX ...174,683,725 172,384,061 ..173,659,250 (53,753) (248,638) 0 0] XxX XXX XXX | 1,147,328 | ... 3,972,854 XXX XXX
8399999. Grand Total - Bonds 339,484,429 XXX ...337,428,767 341,300,416 328,727,226 | ............ 109,916 (71,124) 55,484 0] XxX XXX XXX | .........2,459,069 | ....... 10,548,747 XXX XXX
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2 Codes 5 6 7 8 Fair Value " Dividends Change in Book/Adjusted Carrying Value 20 2
3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to| Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary BJACV. Total Foreign Exchange |  Desig- Date

cusip ) D Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion i R i (15+16-17) Change in B/AC.V. nation Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)

025816 BL 2 |AMERICAN EXPRESS C 4.90 - 1...1,000,000.000 .100.00 ..950,147 14,428 26,269 (49,872) 19 (49,853) ...P2UFE | 02/25/2015.
064058 AB 6 |BANK OF NY MELLON D 4.50 - 1...1,000,000.000 ..912,500 1,375 45,000 (7,508) 8 (7,500) ...P2UFE | 05/10/2013.
316773 60 5 |FIFTH THIRD BANK|6.625 - -.......40,000.000 ,148,876 66,250 0 ...P3LFE | 12/04/2013.
316773 CM 0 |FIFTH THIRD BANK 5.10 . [...1,000,000.000 ..895,000 51,000 (30,000) (30,000) ...P3UFE | 05/13/2013.
369604 BP 7 |GENELECTRICCO4.20C . [...2,188,000.000 177,060 | .. 4,084 3,063 207,720 140 207,860 ...P1UFE | 12/03/2015.
381456 30 8 |GOLDMAN SACHS GP J5.50 .| -......40,000.000 1,036,400 | ......cocoouueee 1,000,000 55,000 0 ...P3LFE | 04/18/2013.
459745 70 9 [INTL LEASE FINB 5.59 . 20.000 75,000.000 ,500,000 2,000,000 6,934 0 ...P4UFE | 04/20/2006.
46625H JQ 4 | JPMORGAN CHASE 6.75. . 1..1,000,000.000 | ...........100.00 |........1.081 |................1,081,250 | ..... 108.125 ,081,250 28,125 67,500 37,502 (2) 37,500 ...P2UFE | 01/14/2014.
48124B AC 9 |JPMORGAN CHASE SERIES Q5.15 . [..1,000,000.000 ..947,500 8,583 51,500 7,501 (1) 7,500 ...P2UFE | 04/16/2013.
486606 50 2 |KAYNE ANDERSON MLV INV E 4.25 04/01/2019. - [ +......30,000.000 759,000 750,000 5,313 32,761 (3,026) (3,026) .RP1LFE | 03/14/2012.
486606 70 0 [KAYNE ANDERSON 4.60 10/01/2021 - | +..-.50,000.000 | ..............25.00 |......24.988 | ................1,249,403 | ......25.510 | ....cc0oeeerree. 1,275,505 | ....vvvvvvveees 1,250,000 4,792 57,500 (267) (267) RP1UFE | 09/09/2013.
55261F AG 9 |M&T BANK CORP E 6.45 - [...2,000,000.000 2,100,000 2,000,000 48,733 129,000 (33,882) (2) (33,884) ...P2UFE | 02/06/2014.
59156R  BP 2 |METLIFE INC C 5.25.......iirieveeireccrreeiiisisensessessessssssensssssssssssesesssssesssesanes | cosienens - {-2,000,000.000 2,010,000 2,000,000 4,667 56,583 10,000 10,000 ...P2UFE | 05/27/2015.
61747S 50 4 |MORGAN STANLEY A 6.1856 .| -.....100,000.000 2,079,000 2,500,000 25,556 101,390 0 ...P3LFE | 06/27/2006.
693475 85 7 |PNC FINANCIAL P 6.125. .| -.......80,000.000 2,276,000 2,000,000 122,500 55,200 55,200 ...P2LFE | 04/19/2012.
693475 AK 1 |PNC FINANCIAL SER 0 6.75 12/31/49 . [...2,000,000.000 2,120,000 2,000,000 135,000 (67,252) (7,748) (75,000) ...P2UFE | 07/20/2011.
78409B 20 7 [SCETRUSTIIl 5.75 (SO CAL ED) .| ........40,000.000 cevveinnennn 1,070,000 | ..............1,000,000 57,500 12,000 12,000 ..P2LFE | 02/27/2014.
857477 60 8 | STATE STREET CORP D 5.90......cccmmmmmmiiciiiirissinnnsiciiiisssssnsssssisssesssssssssesnss | seveensss | e +00...70,000.000 | ..............50.00 |......27.700 |................1,939,000 |......27.700 | ....ccccoo.o0. 1,939,000 | ...oovvvevivenns 1,764,400 103,243 128,800 128,800 ..P2LFE | 02/26/2014.
902973 15 5 |USBANCORP SERIESBF/R .| ......100,000.000 2,186,000 2,500,000 22,361 88,715 (30,000) (30,000) ...P2LFE | 03/22/2006.
902973 86 6 |USBANCORP SERAVIR wer | veeeennn1,000.000 780,000 725,000 8,944 35,486 (37,500) (37,500) ..P2LFE | 09/21/2011.
949746 55 6 |WELLS FARGO CO 5.85. . | -.......40,000.000 1,046,800 1,000,000 58,501 20,800 20,800 ..P2LFE | 07/15/2013.
949746 PM 7 |WELLS FARGO CO K 7.98 3/29/2049 . |...1,000,000.000 ,040,000 | .. ,056,250 23,497 79,800 (55,752) (7,998) (63,750) ...P2LFE | 09/21/2010.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 29,989,775 XXX | 31,330,038 |.............. 31,514,850 [ ..coooovvvvveeenend 200,458 | ..o 1,430,495 0 167,757 (18,877) 0 148,880 0] XXX XXX
8999999. Total - Preferred Stocks. 29,989,775 XXX | 31,330,038 | ...cccocoooe AT I [— 200,458 | ..ooccvcviins 1,430,495 0 167,757 (18,877) 0 148,880 0] XXX XXX
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Annual Statement for the year 2015 ofthe IMlid=-Continent Casualty company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/AC.V. Exchange Changein | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
02503X 10 5 | AMERICAN CAPITAL AGENCY CORP........cvriviiiiiiisnssisiiissssesssssisissssssssssssssssssssssssssssesisssssssssssssssssssosss | cosvennn | oos 76,667.000 | ..................1,329,406 1,329,406 1,732,777 15,333 191,668 (45,131) 299,104 (344,235) L | 12/06/2013.
02504A 10 4 | AMERICAN CAPITAL MORTGAGE INV CORP. . 75,850.000 .1,058,866 1,058,866 1,521,100 30,340 155,493 32,923 403,071 (370,148) L | 12/09/2013.
037347 10 1 |ANWORTH MORTGAGE ASSET CORP B 141,000.000 ....613,350 613,350 692,890 21,150 83,190 (126,900) (126,900) L | 12/09/2013.
060505 10 4 |BANK OF AMERICA CORPORATION..........cccoimmrmmrrmsismmminmsnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | svssosses | ooe 59,320.000 998,356 998,356 756,330 11,864 (62,879) (62,879) L | 06/26/2009.
06738E 20 4 | BARCLAYS PLC-SPONS ADR.....cocoirrrvrvcvimisnnsnssissssisssssssssssssssssssssssssssssssnssssssssssssssssssssssssssssssssssssssnsenss | sosnneees | R | covevvnnnns 100,000.000 ....1,296,000 1,296,000 1,548,170 39,167 (205,000) (205,000) L | 03/14/2014.
09628D 10 4 |BLUESTEM GROUP INC 1,378.000 4,065 4,065 9,561 (2,549) (2,549) U [ 12/31/2014.
12673A 10 8 |CYSINVESTMENTS INC 252,500.000 1,800,325 1,800,325 2,313,371 277,750 (401,475) (401,475) L | 12/06/2013.
268648 10 2 |EMC CORPORATION 20,000.000 513,600 513,600 456,565 2,300 9,200 (81,200) (81,200) L | 05/15/2013.
35671D 85 7 |FREEPORT-MCMORAN COPPER........ccoviuurmreemrnreismnesessssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssans. | avssesnns 30,000.000 203,100 203,100 822,115 17,190 33,715 531,415 (497,700) L | 06/24/2013.
37045V 10 0 |GENERAL MOTORS CO. 69,400.000 2,360,294 2,360,294 2,360,631 93,528 (49,712) (49,712) L | 07/24/2015.
40434L 10 5 [HPINC 26,500.000 313,760 313,760 242,833 3,286 17,808 (502,847) (502,847) L | 07/17/2012.
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO 26,500.000 402,800 402,800 292,034 1,458 155,962 155,962 L | 11/02/2015.
43785V 10 2 |HOMESTREET INC 33,135.000 719,361 719,361 394,857 142,481 142,481 L | 10/15/2014.
447011 10 7 |HUNTSMAN CORP B 125,000.000 ....1,421,250 1,421,250 1,428,093 15,625 (6,843) (6,843) L | 10/21/2015.
695042 10 1 |PACIFIC VENTURES GROUP INC . 1,000.000 750 750 204,000 300 300 U | 11/20/1996.
901878 10 1 | TWO HARBORS INVESTMENT CORP. B 141,000.000 1,142,100 1,142,100 1,384,581 36,660 146,640 (270,720) (270,720) L | 12/06/2013.
92553P 20 1 [VIACOMINC CLASS B........covsiiimirmrisiisiisssssssssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | oo | ooe | sosvssssesons 17,217.000 | .....ccocooee...... 708,652 708,652 763,820 6,887 19,254 (396,095) (396,095) L | 08/21/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 14,886,034 14,886,034 16,923,727 117,414 1,078,376 0 (1,785,971) 1,233,590 (3,019,561) 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
595302 ZZ 3 |MID-CONTINENT ASSURANCE COMPANY. B [ 100,000.000 ..19,259,096 | ........ 192.590 19,259,096 5,000,000 2,000,000 (1,434,071) (1,434,071) K| 08/31/1992.
595301 ZZ 8 |MID-CONTINENT EXCESS AND SURPLUS INS 100.000 17,448,108 | .174,481.080 17,448,108 15,000,000 349,491 349,491 K 12/29/2009.
595302 ZZ 6 |MID-CONTINENT SPECIALTY INS SERV INC 1,000.000 50,000 50.000 50,000 50,000 0 K | 06/15/2009.
67920@ 10 4 | OKLAHOMA SURETY COMPANY. 0,000.000 ..15,501,174 | ..... 1,550.117 15,501,174 3,400,000 1,600,000 (1,115,664) (1,115,664) K 12/31/1980.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 52,258,378 XXX 52,258,378 23,450,000 0 3,600,000 0 (2,200,244) 0 (2,200,244) 0 XXX XXX
9799999. Total - Common Stock 67,144,412 XXX 67,144,412 40,373,726 117,414 4,678,376 0 (3,986,215) 1,233,590 (5,219,805) 0 XXX XXX
9899999. Total Common and Preferred Stock. 97,134,187 XXX 98,474,450 71,888,576 317,871 6,108,871 0 (3,818,458) 1,233,590 (5,070,925) 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues

2, the total $ value (included in Column 8) of all such issues §.....4,815.
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Annual Statement for the year 2015 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.

912828 L4 0 |U.S. TREASURY NOTES 1.00 09/15/2018........cccrurmnririenneersnessisninenes | | 10/06/2015........ GOLDMAN SACHS........ccoco.... 301,078 | oo 300,000 181

0599999.  Total - BONAS = U.S. GOVEIMIMENT. ... vttt ess stttk eE £ fE1eEEeEE oL £eE SR e E S8 et 301,078 | oo 300,000 181
Bonds - U.S. Special Revenue and Special A

130536 QR 9 |CAPOLL CTRLFIN A1 3.375 7/01/25(WM) 06/19/2015........ BANC OF AMERICA SECURITIES 2,000,000 ....2,000,000

31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025. 09/11/2015........ CITIGROUP.......coovvirirrrinrines 1,027,500 1,000,000

31397P PV 6 | FHM M012 AB31 2.50 08/15/2051 05/11/2015........ CITIGROUP.......ccovvrirvrirrines 3,000,000 | ..o 3,000,000 | ..ooeerierieierieerceeeae 7,000

54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/2038..........cccovurvvrmrrernrirererinnines 07/22/12015........ RAYMOND JAMES & ASSOCIATES........ccoevmiererinrirernriseeeriennes 3,000,000 ....3,000,000

56052F  BR 5 | MAINE ST HSG AUTH MTG D 4.00 11/15/2045............cccvvenee 06/17/2015........ BANC OF AMERICA SECURITIES. 1,162,836 1,080,000

57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039 03/12/2015........ RBC CAPITAL MARKETS 5,894,900 ....5,500,000

60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045..........cccirrerririreriniirereiinseesiesisseesisssessesesesesinsens | censerernsines 01/13/2015........ RBC CAPITAL MARKETS 4,000,000

60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045...........cccoovvrrrrererirernriirnrins 03/11/2015........ RBC CAPITAL MARKETS 2,000,000

60637B  GC 8 |MO HSG DEV A 3.75 05/01/2038 04/24/12015........ GEORGE K BAUM & COMPANY.........ccocvvurerinrinienas 2,169,020 .

64577B  JH 8 [NJ ECON DEV-PREREF 517 12/15/2017 ....ovvrririrviieireiinerseinnieissnienes 07/17/2015........ Def MENE. .. 367,957 120:355,000 | oo 1,578

64577B  JH 8 |NJ ECON DEV-PREREF 5 17 12/15/2017......ovvoviirnirieiseeieecieeinee 09/22/2015........ EXCRANGEA. ...t 1,607,671 ....1,555,000 20,949

64577B  JJ 4 |NJ ECON DEV-UNREF 5 17 12/15/2017 07/17/2015........ Def MENE. ... 1,705,039 1,645,000 | ..o 7,311

647200 2H 6 |NM MTGE FIN B TXBL 2.75 12/01/2035 02/19/2015........ RBC CAPITAL MARKETS 1,000,000 ....1,000,000

647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045.... 02/20/2015. JP MORGAN SECURITIES INC 1,060,780 .1,000,000

647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041 02/26/2015........ JP MORGAN SECURITIES INC 2,000,000 .....2,000,000

647200 3N 2 |NEW MEXICO MTG FIN D 3.125 02/01/2037.... 07/15/2015........ RBC CAPITAL MARKETS 3,000,000 ....3,000,000

649883  F2 6 |NY MTGE AGY 191 3.50 10/01/2034 02/11/2015........ MORGAN STANLEY ....c.ocviiirniniierniinsiesiesieesssienes 1,058,680 1,000,000

649883 H6 5 |NY MTGE AGY REF194 3.50 10/01/2035 07/09/2015........ CITIGROUP.. 3,170,910 ....3,000,000

649883 H6 5 |NY MTGE AGY REF194 3.50 10/01/2035 07/22/2015. CITIGROUP.. 1,052,500 .1,000,000

658909 HW 9 |ND HSG FIN AGY B 4.00 01/01/2036 05/22/2015........ RBC CAPITAL MARKETS 2,708,675

664754  3S 5 |NTHRN AZ UNIV-PRER 5.00 06/01/2016 07/27/2015........ Defeasement 192,998

664754 3T 3 |NTHRN AZ UNIV-B-UN 5.00 06/01/2016 07/27/2015........ Def ment 1,726,826

67756Q NP 8 |OHIO ST HSG FIN AGY B 2.70 03/01/2036. 04/21/2015........ JP MORGAN SECURITIES INC 2,000,000

686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036 .| 08/05/2015. JP MORGAN SECURITIES INC . 1,058,090

708796 Q6 7 |PAHSG FIN AGY A 3.50 10/01/2035 02/12/2015........ MORGAN STANLEY ....c.ovivirierineieinrisseessssesissnsenns 2,682,144

83712D UH 7 | SOUTH CAROLINA HSG A-2 4.00 07/01/2037.. 06/25/2015........ CITIGROUP.......ccovvrirvrrinne 1,037,730 ....1,000,000

88045R  B7 6 | TN HSG DEV AGY A 3.50 07/01/2045 04/30/2015........ RBC CAPITAL MARKETS 2,129,220 2,000,000

88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046. 10/15/2015........ MORGAN STANLEY......cccooivimrimirierinerienieresssiisiienns 1,000,000 ....1,000,000

97689Q  BZ 8 |WIHSG & ECON A 4.00 09/01/2045.........cvuiriiiiriniisississrssssseserssnsssesenssnssseenssssssnssnessrssnsssesensens | sosssesrsnnenee 09/04/2015........ RBC CAPITAL MARKETS 2,135,200

3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSIMIENES. ... vv.tvursuirserssrereeersssesssssssessasssesassseesases | eesessassasesessssssssasssessaes e see 8o e e o0 s L8188 8 bbbt 56,948,676 52,608
Bonds - Industrial and Mi:

00083V AJ 0 |ACASC 2007-1A B CLO MEZ SEQ FLT 04/20/21.......evueveririirrirniirerinsieiesiseisssssssssseessesssesenens R 10/08/2015........ BANC OF AMERICA SECURITIES. 975,000 | oo 1,000,000 2,716

00443P  AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036. 02/23/2015........ CITIGROUP.......ccvvrerrrrinee 856,668 122,579 | s 10

05616M  AG 1 |BABSN 2015-2A COMB CLO MEZ 07/20/2027 07/23/2015........ BANC OF AMERICA SECURITIES. 2,813,515 3,000,000

12479L  AA 8 | CAI 2012-1A A ABS 3.47 10/25/2027 ........overirvnririreierssissiesisisss s R 07/16/2015........ WELLS FARGO BROKERAGE SERVICES...........coimiiriiiinisisieisssiesssiessessssssssenes 1,406,966 | ..o 1,404,333 3,519

17178X AL 1 | CIFC 2007-2A B CLO MEZ SEQ FLT 04/15/21 05/27/2015........ BNP PARIBAS..........cccovvunee 1,947,500 .2,000,000 2,677

19624V AB 3 | CAFL 2015-1 B ABS MEZ 3.757 10/15/2047 .........covvmiereriniisirnsiesissiesesissess s ssssssssessssenes R 10/22/2015........ CS FIRST BOSTON......ouiuiriiirieieriiresinsieisssissessssiessessssesessssenes 991,000 ....991,000 2,896

233046  AC 5 | DNKN 2015-1A A2l ABS SNR 3.262 02/20/45 01/22/12015........ GUGGENHEIM CAPITAL MARKET. 1,000,000 ....1,000,000

25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028... R 07/24/12015........ WELLS FARGO BROKERAGE SERVICES...........cccomiiiiirinieensieiisnsiessisesesieesesienes 1,499,629 1,500,000

25755T  AD 2 | DPABS 2015-1A A2I ABS SNR 3.484 10/25/45 10/14/2015........ GUGGENHEIM CAPITAL MARKET. 2,500,000

26208L AA 6 |HONK2015-1A A2 ABS SNR 5.216 07/20/2045 07/24/2015. BARCLAYS CAPITAL 500,000 | ..ooovrvvirireiinns

26827E  AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040.........ccrmrmreriirrirneiereiiseiessssissesessessssssssessessssenes R 06/15/2015........ DEUTSCHE BANK ..ottt 1,000,000 .

32052K  AB 1 | FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36........cvuuevmrerireriiineireniirsesseiersssssiessessssesesssesnesns | oevesreressnnns 05/20/2015........ AMHERST SECURITIES CORP 4574136 | oo 5,381,337 9,763
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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

40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49 06/19/2015........ UBS WARBURG.......... 2,999,996

44931B  AE 7 |ICG 2015-1A COMB CLO MEZ 07/19/2027........cocvvviriieerinrierrnsisersessisessssnenes 06/11/2015........ CS FIRST BOSTON.....outiriiicerricisseieiessesessesssesensssssssnssenes 2,417,042

44931C  AS 4 |ICG 2015-2A A2 CLO SSNR SEQ 3.00 01/28 10/14/2015........ MORGAN STANLEY ....c.ocvirierinrierinereiseiseresinsene 1,500,000 .

46615P  AE 4 | JFIN 2007-1A C CLO MEZ FLT 07/20/2021 07/31/2015........ BANC OF AMERICA SECURITIES. 486,250 ....500,000 342

46617Y  AC 7 |JFIN 2015-1A B2 CLO MEZ 4.033 03/15/2026............cvevveiernireriererieireiseieissienieeienes 03/30/2015........ BNP PARIBAS 1,500,000 | .oooorveeees 1,500,000

46618G  AE 1 |JFINR 2015-4A BF CLO MEZ 3.6 04/22/2020 04/09/2015........ JEFFERIES & CO 2,250,000 | ..o 2,250,000

47421M  AE 3 | JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27 06/26/2015........ BANC OF AMERICA SECURITIES. 2,000,000 | .oovorerrrrieireieierieeenenn 2,000,000

48250R AU 0 |KKR 12 B2 CLO MEZ SEQ 4.205 07/15/2027.... 07/10/2015........ BNP PARIBAS 2,000,000 | oo 2,000,000

50188N  AA 6 |LCM 19A COMB CLO MEZ 07/15/2027 06/30/2015........ MORGAN STANLEY. 1,926,320 | ...ocovvoeiiiicieniiaa 2,000,000

543190  AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045..........ccccvvereiiieiirieiininierssieiesissesesierssssesssens | seseseerinnins 01/23/2015........ CS FIRST BOSTON 2,499,845 | ..o 2,500,000

62942Q  AF 0 |NRART 2015-T2 AT2 ABS SSNR 3.3021 08/48 08/25/2015........ CS FIRST BOSTON 1,999,996 | ..o 2,000,000

65251V AL 4 [NWSTR 2015-2A A2 CLO SEQ SSNR 3.461 27.........ccco...... 09/03/2015........ WELLS FARGO BROKERAGE SERVICES............ccoomirieriieiinitiiesiieriesseiessiiessseeninenes 1,499,586 | ..o 1,500,000

67575N AL 7 |OMART 2015-T3 AT3 ABS SSNR 3.211 11/47 11/06/2015........ MORGAN STANLEY. 999,991 | oo 1,000,000

68268L  AA 5 | OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28.............. 09/24/2015........ CITIGROUP 999,827

78448Q AB 4 |SMB 2015-B A2A ABS SNR 2.98 07/15/2027. 07/23/12015........ BARCLAYS CAPITAL......cooiiiiiiieineieieiseiesieensesssie e sisseessessenes 497,696

863587  AE 1 |SAIL 2006-3 A5 SEQ FLT 06/25/2036 11/06/2015........ BANC OF AMERICA SECURITIES. 1,001,071 190

87407P  AJ 9 |TAL 2014-1A A ABS SNR 3.51 02/22/2039 02/19/2014........ BANC OF AMERICA SECURITIES

88432G  AJ 6 |WINDR 2015-2A A2 CLO SEQ SSNR 3.11 10/27... . 09/24/2015. DEUTSCHE BANK 1,500,000

95058X  AB 4 |WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45..........cccovrrmiimrrnrirernriseirerinines 05/19/2015........ GUGGENHEIM CAPITAL MARKET. 2,000,000

95763P  AJ 0 | WESTERN ALLIANCE 5.00 07/15/2025.........c.cooovuriieiriiiierinniseieiessiseiesseiesssesesssseessesssesenens 06/24/2015........ SANDLER & O'NEIL PARTNERS 1,000,000 | ..oooreveieeeeeis 1,000,000

96033B  AA 2 | WESTR 2015-1A A ABS SNR 2.75 05/20/2027 02/20/2015........ AMHERST SECURITIES CORP 999,661 | .o 1,000,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 52,141,696 53,809,911 22,113

8399997. Total - Bonds - Part 3 ...109,391,450 109,199,911

8399999, Total = BONGS.......vviieriiiiissiieiiesiisesississess s ...109,391,450 109,199,911
Preferred Stocks - Industrial and Mi:

025816  BL 2 | AMERICAN EXPRESS C 4.90......cccooiiviriiiericiernsissiesissicesssienes 02/25/2015........ CITIGROUP.......coovvvrirrrriinne 1,000,000 | ..o 1,000,000.00

369604 BP 7 |GENELECTRIC CO4.20C... 12/03/2015........ EXCRANGEA.......coviiiiiiii s 1,969,200 | ..o 2,188,000.00

46625H JQ 4 | JPMORGAN CHASE 6.75.. 01/14/2014. JP MORGAN SECURITIES INC

59156R  BP 2 |METLIFE INC C 5.25 05/27/2015........ GOLDMAN SACHS............... 2,000,000 | .ooovvvriireniiies 2,000,000.00

8499999. Total - Preferred Stocks - Industrial and Miscellaneous 4,969,200 XXX 0

8999997. Total - Preferred Stocks - Part 3.......cuiiiiiiiiieisieis s snees 4,969,200 XX | 0

8999999, TOtAl = PrEfEITEA SHOCKS. .. ... vuuvssertstistiteiisseiesese etttk E 60 SEE8 L E e E k088t 4,969,200 XXX ] 0
Common Stocks - Industrial and Mi

37045V 10 0 [ GENERAL MOTORS CO.....ccoriririerieiineieiesissiessssssesesssssesssssnenes 07/24/2015........ RAYMOND JAMES & ASSOCIATES........ovvvmrimriierinsiressinsisensienes 3,400.000 105,946 XXX

42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO. 11/02/2015........ Spin Off 428236103..........cvvvrererirererrerereeeseeerienenes 26,500.000 246,838 XXX

447011 10 7 [HUNTSMAN CORP.....cootiririiiiirieissisieissie s nisses 10/19/2015........ STIFEL NICOLAUS 75,000.000 863,123 XXX

447011 10 7 [HUNTSMAN CORP.......oovieiiiiiiinireieeissieee s ssnnees 10/21/2015........ STIFEL NICOLAUS 50,000.000 564,970 XXX

704549 20 3 |PEABODY ENERGY CORPORATION........cccevvurenene 10/01/2015........ StOCK SPlit 15.0 fOF 1.0....ceu vttt | erite e (37,333.330) XXX

92553P 20 1 [VIACOM INC CLASS B......ovuiirriiiriiiieiseieesisissss s essssssssssenes 08/20/2015........ IS GROUP.......cooutitiiinisie s 4,300.000 176,895 XXX

92553P 20 1 | VIACOM INC CLASS B......vuiuiiiiiiiiiisiisiissisersnsssessns s sesssessnesenes 08/21/2015........ IS GROUP.......coouiiiiniitiii i 1,250.000 49,911 XXX

9099999. Total - Common Stocks - INAUSHHAl AN MISCEIBNEOUS..............ovuevrevieeiieieiieiiete ettt ettt ettt eseses eesssessessesassessesssesesessessesessessessessesesses et ssseesesseeessssessesesensessessessssessessesansessessssnsan 2,007,682 XXX

9799997. Total - Common Stocks - Part 3. 2,007,682 XXX

9799999. Total - Common Stocks.........covweieeces 2,007,682 XXX

9899999. Total - Preferred and Common Stocks........ 6,976,882 XXX

9999999. Total - Bonds, Preferred and Common Stocks ...116,368,332 XXX




vi3

Annual Statement for the year 2015 ofthe IMlid=-Continent Casualty company

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

5

6

7

8

9

10

Change in Book/Adjusted Carrying Value

"

1

2

13

14

20

21

F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el 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 B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
83162C HH 9 |SBAP 1997-20C 1 7.15 03/01/2017......crvvriiriinininierisis .. | 09/01/2015. | MBS Paydown 12,999 | 12,999 12,999 0 12,999 681 | 03/01/2017.
912828 MH 0 [U.S. TREASURY NOTES 2.25 01/31/2015.... oo | 013172015, | MAIUFY.......oovveeerieiiieriiceesiissieseissiseniiies | e | coveeniens 880,000 | ........... 880,000 881,422 | ..o | e (1,422) (1,422) 880,000 9,900 |01/31/2015.
912828 PM 6 |U.S. TREASURY NOTES 2.125 12/31/2015.. . | 12/31/2015. | Maturity. -......2,600,000 | ........ 2,600,000 2,605,016 (5,016) (5,016) [ ..o | v 2,600,000 |..oooovocrenn | e | enricnniennenn0 [ 82,875 | 12/31/2015.
0599999. Total - Bonds - U.S. Government ...3,492,999 | ....... 3,492,999 3,553,199 3,499,436 0 [ (6,438) 0 (6,438) 0 e 3,492,999 0 0] 0] 93,456 XXX
Bonds - U.S. Political Subdivisions of States
123345 FM 7 |BUTLER & SEDGWICK CNTY 4.00 9/01/2015..........ocvvrvvvvcrrcrane .. | 09/01/2015. | Maturity 2,600,000 | ........ 2,600,000 ...2,814,344 2,626,633 (26,633) | ...ovvvorereriins | e 2,600,000 .....104,000 |09/01/2015.
678519 GN 3 |OKLAHOMA CITY OK 5.50 03/01/2015.......0cocmuvisiiiiiiissiiasiins .. | 03/01/2015. | Maturity ......1,425,000 | ........ 1,425,000 1,432,442 |. (7,442) 1,425,000 | . | | s [l 39,188 | 03/01/2015.
2499999. Total - Bonds - U.S. Palitical Subdivisions of States. ....4,025,000 | ........ 4,025,000 4,059,075 0 (34,075) 0 .4,025,000 0 0 ....143,188 XXX
Bonds - U.S. Special Revenue and Special A
041083 VB 9 |ARSTDEV FIN SFM A 3.10 07/01/2043... . | 12/01/2015. | MBS Paydown 268,553 268,553 268,553 268,553 (0) (0) 268,553 07/01/2043.
047856 ET 2 |ATLANTA SFM A GA 5.25 12/01/2039 | 1200172015, | Partial Call...........ovueevereeeeeieeiesieeieeseeieeieeiessessens | eeesesisesisesiseniseniss | eereeeees 510,484 | ........... 510,484 532,486 526,771 [ .oveernenrenns | e (16,287) | oo | e (16,287) 510,484 12/01/2039.
10425P AC 4 |BRADFORD CNTY PA 4.70 03/01/19 (IP).. .| 04/09/2015. | Call 3,000,000 | ........ 3,000,000 2,910,000 2,949,269 50,731 50,731 [ oo | e 3,000,000 03/01/2019.
130333 CA 3 |CAHSGFINAGY A2.9002/01/2042.... .| 12/01/2015. | MBS PaydOWN.........couiiiieiiiiiissiiseieieiisiiees [ coreeosiinsiinsenninnies | cviveniens 192,040 | ........... 192,040 .192,040 192,040 0 192,040 02/01/2042.
130333 CB 1 [CAHSG FINAGY B 2.90 02/01/2042.... o[- | 12101/2015. | MBS Paydown...........coveuuriiiniiinreiissiisseeissesssniinns [ cevieenesssesienisnnnns | verieins 124,797 | ........... 124,797 | .......... 124,485 124,519 122 124,797 02/01/2042.
130575 Z7 1 |CARURAL HOME MTG 5.30 02/01/49.. .| 08/01/2015. | Partial Call, 290,000 290,000 296,163 294,090 (4,090) 290,000 02/01/2049.
19647P  BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044 .. | 12/01/2015. | MBS Paydown 299,817 299,817 299,817 299,817 0) 299,817 02/01/2044.
246395 MC 8 |DEHSGAUTH D 4.3007/01/2017. .| 07/01/2015. | Sinking Fund Redemption .190,000 188,411 939 190,000 07/01/2017.
246395 WY 9 |DEHSG AUTH-SFM-A- A-14.90 07/01/2029. .. | 07/01/2015. | Sinking Fund Redemption. 46,278 (1,208) 45,000 07/01/2029.
246395 WY 9 |DEHSG AUTH-SFM-A- A-14.90 07/01/2029. .| 10/01/2015. | Partial Call 46,278 (1,282) 45,000 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FL SFM B 3.125 08/01/2044. . | 12/01/2015. | MBS Paydown 189,868 (0) 189,868 08/01/2044.
34073N 78 6 |FL HFC SRS 24.7507/01/2027 .| 01/01/2015. | Partial Call . ...30,000 29,815 185 30,000 07/01/2027.
34074M JB 8 |FL HSG FIN CORP A 2.80 07/01/2041 <. | 12/01/2015. | MBS PaydOWN..........coouurieuriiriiieriinesisensisesssesssons | conressesisesesssesieens | coveesions 194,821 | ........... 194,821 194,821 (0) 194,821 07/01/2041.
407271 GN 9 [HAMILTON ECON KING 5.97 06/01/2016 .| .. | 06/01/2015. | Sinking Fund Redemption 200,000 200,000 200,000 199,999 1 1 200,000 06/01/2016.
45201Y YK 7 [ILHSG DEV AUTH A 2.45 06/01/2043..........ccoooovvvomcrinrircries .| 12/01/2015. | MBS PaydOown..........ccoorveuriiniiicriisniissiisesisssiions | conreviesiississesiiens | oo 457,350 | ........... 457,350 | ........... 439,056 439,289 | ..o [ v 15,088 | ..o cievennn 15,088 457,350 06/01/2043.
452252 AW 9 [ILLINOIS ST TOLL A 5.00 01/01/2019... .|.. [ 07/01/2015. | Call w0 1,800,000 | ... 1,800,000 ..1,991,052 1,818,988 | ...oovvvvvviians [ v (18,988) | ..o [ e (18,988) | ...vvovrivrinas .1,800,000 01/01/2019.
454624 UC 9 |INDIANA BD BK REV 5.00 04/01/2015.. .| .. | 04/01/2015. { Maturity. ...1,000,000 | ........ 1,000,000 .1,075,140 1,002,743 (2,743) .1,000,000 04/01/2015.
46940R AB 2 |JACKSONVILLE FL HSG FIN 5.625 10/01/2039...........cccoormurvenncee .| 10/01/2015. | Partial Call, 90,000 ...90,000 ..78,750 79,598 .....10,402 90,000 10/01/2039.
49130T PR 1 |KY STHSG CORP A 4.25 07/01/2033 .| 1211412015, | Partial Call..............ccovvvrereereecessceeneeeis | oo | oo 130,000 | .. .130,000 135,915 134,459 (4,459) 130,000 07/01/2033.
49130T PS 9 |KYHSG CORP A3.00 11/01/2041..........ovvviiiirriisciceeiies .| 110172015, | Partial Call...........cocoovvveriiirieriiciiienieesieniieeniins | e | oo 110,000 | ........... 110,000 | ........... 110,000 110,000 0 110,000 11/01/2041.
49130T PT 7 |KY HSG CORP B 3.00 11/01/2041 .. | 12/01/2015. | Partial Call 100,000 .100,000 100,000 0 100,000 11/01/2041.
54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/2038.. .|.. | 12/01/2015. | MBS Paydown, 186,965 .186,965 0 0 186,965 12/01/2038.
57419R  GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043.........ccccocovvvverennene .| 12/01/2015. | MBS Paydown 154,046 .154,046 154,046 (0) (0) 154,046 07/01/2043.
57586P ZY 5 |MA ST HSG 4.40 12/01/2023 .. | 12/01/2015. | Partial Call 175,000 174,125 174,359 641 641 175,000 12/01/2023.
57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039...........ccccooomrrvrmmrrens .| 12/01/2015. | Paydown 200,000 200,000 214,360 (2,113) (2,113) 200,000 06/01/2039.
60416Q GB 4 |MNHSG FIN AGY D 2.875 11/01/2044 .. | 12/01/2015. | MBS Paydown 121,139 121,139 121,139 (0) (0) 121,139 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045 .|| 12/01/2015. | MBS Paydown 113,899 .113,899 0 0 113,899 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045 .. | 12/01/2015. | MBS Paydown 0 0 37,633 04/01/2045.
60416S BU 3 [MN HSG FIN AGY A 3.00 07/01/2031 .| 12/01/2015. | Partial Call...........co.oovvvriiinienicciiienicscieneieniins | oo | o 300,000 312,907 [ .o | e (12,907) | oo [ e (12,907) 300,000 07/01/2031.
60535Q LY 4 |MS ST HOME CORP SF MTGE 2.75 12/01/2032..........cocovoemrreunne .| 12/01/2015. | MBS Paydown 239,926 239,926 (0) (0) 239,926 12/01/2032.
60637B GC 8 |MO HSG DEV A 3.7505/01/2038 .| 11/01/2015. | Partial Call 35,000 (2,958) (2,958) 35,000 05/01/2038.
61212R  H3 3 |MT ST HSG SER D 5.20 06/01/2038 .. | 12/01/2015. | Partial Call 55,000 55,384 (384) (384) 55,000 06/01/2038.
61212R X7 6 |MT ST BRD OF HSG-A 4.00 12/01/2038..........cccccovurvminirniinniins .1 12/01/2015. | Partial Call..........ccoverieiierierieiieeieieneieniesiens | | v 195,000 203,121 [ | v (8,121) (8,121) 195,000 12/01/2038.
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641272 FX 2 |NVHSG RIVERWOOD I&lIA 4.75 04/01/2039, . | 10/01/2015. | Sinking Fund Redemption 35,000 35,000 35,484 (481) (481) 35,000 0 1,306 | 04/01/2039.
645778 JJ 4 |NJECON DEV-UNREF 5 17 12/15/2017 .. | 09/22/2015. | Exchanged were 1,607,671 21,565,000 | oo 1,811,754 | e | e | e (4,083) (4,083) [ oo | e 1,607,671 0 12/15/2017.
645918 YA 5 [NJECON DEV 5.00 12/15/2017 ..| 07/17/2015. | Defeasement. e 2,072,995 ..2,000,000 2,088,683 |......cocvueriins | e (15,687) | ..o [ e (15,687) | ..o | ceviviees 2,072,995 0) 12/15/2017.
647200 2H 6 |[NMMTGE FIN B TXBL 2.75 12/01/2035.........ccooovvvvivciciicicis .. | 12/01/2015. | MBS Paydown 84,631 ...84,631 (0) (0) 84,631 12/01/2035.
647200 3H 5 |[NEWMEXICO MTGE FIN A 3.2503/01/2045.... .. | 12/01/2015. | Partial Call 25,000 125,000 | cooieeri26,520 | [ e | e (1,520) (1,520 25,000 03/01/2045.
647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041. .. | 12/01/2015. | Partial Call, .110,000 .110,000 0 110,000 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN D 3.125 02/01/2037.... .|.. | 12/01/2015. | MBS Paydown 173,453 173,453 0 0 173,453 02/01/2037.
647200 P5 7 |NMSFMB CL I5.00 03/01/2028 .| 07/01/2015. | Partial Call 20,000 ...20,000 20,725 (727) (727) 20,000 03/01/2028.
647200 P5 7 [NMSFM B CL |5.00 03/01/2028 .. | 09/01/2015. | Sinking Fund Redemption..............cccccverinrinninninnies [ v | e 140,000 | .. .140,000 145,074 | oo | e (4,778) (4,778) 140,000 03/01/2028.
647200 X3 3 [NMMTG FIN AUTH A 2.60 02/01/2043, .| 12/01/2015. | MBS PaydOown.............vvverreerieinriissciinniesensssnnsans | conrenneissesssnienns | coveeeeens 11,303 | ........... 111,303 108,570 | ..ooooveeienes | e 1,112 1,112 111,303 02/01/2043.
647200 X4 1 [NMMTGE FIN CL1B-12.8507/01/204 .| 12/01/2015. | MBS Paydown 520,895 520,895 516,875 255 255 520,895 07/01/2043.
649883 F2 6 |[NYMTGE AGY 191 3.50 10/01/2034, <o | . | 08/20/2015. | Partial Call. 55,000 | .ccce0ee85,000 | coooirein 58,227 | oo [ s [ e (3,227) (3,227) 55,000 10/01/2034.
649883 VZ 5 |NYMTGE AGY-178 3.50 10/01/2043..........cooovvvvrcrinriircriiinnii .. | 08/20/2015. | Partial Call, ......75,000 77,220 (2,220) (2,220) 75,000 10/01/2043.
658207 FB 6 |NCHSGFIN AGY 4.6507/01/23. .| 10/01/2015. | Partial Call 55,000 54,810 190 190 55,000 07/01/2023.
658877 DZ 5 |NDAKOTA ST HSG 4.50 01/01/2028 .| 07/01/2015. | Partial Call .605,000 632,283 (27,283) (27,283) 605,000 01/01/2028.
658886 DU 7 |NDHFA PG SER B 5.50 01/01/2037.. .| 07/01/2015. | Sinking Fund Redemption ...15,000 15,296 (290) (290) 15,000 01/01/2037.
658886 DU 7 |NDHFA PG SER B 5.50 01/01/2037.. .| 10/01/2015. | Partial Call 235,000 235,000 239,635 | ...ovoorieris | e (4,637) (4,637) 235,000 01/01/2037.
658909 EV 4 |ND ST HSG FIN A 3.50 07/01/2043... .. | 04/01/2015. | Partial Call, 20,000 20,724 (724) (724) 20,000 07/01/2043.
658909 EV 4 |ND STHSG FIN A 3.5007/01/2043... .| 07/01/2015. | Sinking Fund Redemption 35,000 | .. 36,267 | ..oovernrnnis | e (1,264) ) 35,000 07/01/2043.
664754 R9 1 [NORTHERN AZ UNIV B 5.00 06/01/15. .. | 06/01/2015. | Maturity ...1,550,000 | ........ 1,550,000 1,564,977 | ..o | e (14,977)] ... ). .1,650,000 0. 38,750 | 06/01/2015.
664754 S2 5 |NORTHERN AZ UNIV-B 5.00 06/01/2016. .| 07/27/2015. | Defeasement. we 1,919,825 ..1,890,000 1,939,630 [ ..ovevieriirinns | e (19,805) | ... 11,919,825 0 ..61,950 |06/01/2016.
677377 Q3 0 |OHHSG FIN AGY 4.00 11/01/2025. .| 11/01/2015. | Partial Call v 15,000 ...75,000 72,342 2,658 75,000 0. 1,140 | 11/01/2025.
67756Q NP 8 |OHIO ST HSG FIN AGY B 2.70 03/01/2036... .| 12/01/2015. | MBS Paydown 236,889 236,889 0 0 236,889 0 2,236 | 03/01/2036.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034 .| 10/01/2015. | Partial Call...........ccouerierierierierienieniienienienienieniens e | cviveniens 135,000 | ........... 135,000 | ..ocoveee 135,000 135,004 (4) (4) 135,000 0 2,648 | 07/01/2034.
708796 EX 1 |PAHFA SFM4.70 10/01/2037. .. | 12/29/2015. | Partial Call ... 1,010,000 | ........ 1,010,000 992,325 993,925 18,075 | [ e 1,010,000 0. 46,909 | 10/01/2037.
708796 Q6 7 [PAHSG FINAGY A 3.50 10/01/2035 < | 10/01/2015. | PAYAOWN......c.ovomriireieriieceicie s | e | coseeeiens 180,000 | ........... 180,000 | ........... 188,221 (1,515) 180,000 0 3,238 | 10/01/2035.
708796 Q6 7 |PAHSGFINAGY A3.50 10/01/2035. .. | 12/29/2015. | Partial Call 295,000 295,000 308,473 | ..o [ eoeenniinniinnnis | eeeeeens(14,302) [ [ (14,302) 295,000 0 5,618 | 10/01/2035.
708796 VQ 7 |PAHSG SFM 110A 4.75 10/01/2025. ..| 01/05/2015. | Call ....2,735,000 ..2,735,000 ..2,672,873 2,681,771 53,229 | .o | e 2,735,000 0 33,922 | 10/01/2025.
83755G 4Z 7 |SDHSG SERH 5.00 11/01/26. .| 03/16/2015. | Partial Call 25,000 | .. ..25,000 | .............26,292 25,502 (502) 25,000 0 21| 11/01/2026.
83755G  4Z 7 |SDHSG SERH 5.00 11/01/26. | 09/15/2015. | Call.....oooiriiciersceereeee s | e | e 545,000 | ........... 545,000 | ........... 573,171 555,948 |....oooverevcris | eereeenn(10,948) [ oo [ (10,948) 545,000 0. 24,216 | 11/01/2026.
83755G 5R 4 |SD HSG B HMOWNRSP 5.75 05/01/2028...........ccoocvvericricricnins .. | 03/16/2015. | Partial Call 20,000 20,250 20,104 (104) 20,000 0 38 [ 05/01/2028.
83755N EU 2 [SDHSG DEV SFH 24.25 5/01/2032 .| 06/18/2015. | Partial Call R (1 X0[0(} . ..72,667 71,887 (1,887) 70,000 0. 1,526 | 05/01/2032.
88271H CV 9 [TX ST HSG 5.50 12/01/2039. .| 12/01/2015. | Partial Call...........ccocreruerreieriiereiseriieeeisesiiessisenions | coereieesiiesesesiiees | coveenions 182,019 | ..ccoouee. 182,019 | ....ccco.e. 192,940 188,905 (6,886) 182,019 0 5,613 | 12/01/2039.
88275F MT 3 |TXDEPT HSG SF 5.25 09/01/2032. .. | 12/01/2015. | Partial Call 270,000 270,000 274,725 271,692 (1,692) 270,000 0 8,905 |09/01/2032.
88275F MV 8 |TXDEPT HSG B 5.30 09/01/2039 .| 12/01/2015. | Partial Call 220,000 220,000 223,300 221,133 (1,133) 220,000 0 8,513 | 09/01/2039.
91743P  AK 1 |UTAH ST HSG F 3.50 8/21/2044 .. | 12/21/2015. | MBS Paydown 132,235 .139,033 138,789 (4,345) 132,235 (11 I 2,734 | 08/21/2044.
924190 EL 1 |VTHSG FIN AGY B 4.125 11/01/2042..........cocoovoniiisiiisiiniicnae .. | 11/01/2015. | Partial Call, . 130,000 | ...........135,429 134,452 .. (4,452) 130,000 0 3,816 | 11/01/2042.
3199999. Total - Bonds - U.S. Special RevenuUe and SPECial ASSESSMENES. ... ....iuiriiuiiirieiiriitins | ottttitsieses s asssss s sss s s s s bs8bsbbebbenenenenenbsnbsnbsebebenenenenes | srsesns 26,808,253 |...... 26,652,761 |....... 27,601,275 | ........ 23,504,195 | ..o 0] en(73,385) | o0 i (73,385) 0 26,808,253 0 0 0 |...702,200 XXX
Bonds - Industrial and Miscell
00249E  AA 8 |AAAIRCRAFT FIN 2013-1 3.596 11/01/2017.........ccccceeevursruenenne. | .. | 12/01/2015. | Sinking Fund Redemption 292,926 292,926 292,926 292,926 0 202,926 0 11/01/2017.
00443P AA 7 [ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036 .. | 12/25/2015. | MBS Paydown (2,939) (2,939) 77,924 0 12/25/2036.
04544N  AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036.. .|| 12/25/2015. | MBS Paydown 415,030 | oo | e 24,182 24,182 483,733 0 11/25/2036.
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037...........ccovvverrinnec .. | 12/25/2015. | MBS Paydown 151,764 (5,772) (5,772) 197,639 (V1N I 448 | 01/25/2037.
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05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037. . | 12/25/2015. | Pass-Through Loss ..15,220 0 15,220 (15,220) | ........(15,220) | . .. 01/25/2037.
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037. .. | 12/31/2015. | Book Value Adjustment 0 [ e [ e (15,220) | ..o 15,220 .| 01/25/2037.
05568Y AA 6 [BNSF RAILWAY CO 5.996 04/01/24 .| 10/01/2015. | Sinking Fund Redemption .185,304 185,304 0 185,304 0 04/01/2024.
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.. .| 12/25/2015. | MBS Paydown LA3,7T7 A3 TTT .13, 13,730 6 6 13,777 0 12/25/2018.
07324F AB 6 |BAYV 2007-B 1A1 SEQ STP 8/28/47 .. | 10/28/2015. | MBS Paydown 220,983 220,983 220,981 220,983 0 220,983 0 08/28/2047.
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024 .|R| 12/20/2015. | Sinking Fund Redemption 41421 41,421 0 0 41,421 0 06/20/2024.
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027 R| 12/25/2015. | MBS Paydown 95,750 (10) (10) 95,750 0 10/25/2027.
1248MP  AA 2 |CBASS 2007-MX1 A1 SEQ STP 12/25/36. .. | 01/25/2015. | MBS Paydown .....11,042 11,042 0 11,042 0 57 | 12/25/2036.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 .. | 12/26/2015. | MBS Paydown 23,779 16,692 | ..o | s 6,954 6,954 23,779 (V1N IO 79 |09/26/2037.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 .. | 12/26/2015. | Pass-Through Los: 0 0 09/26/2037.
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 . | 11/26/2015. | MBS Paydown 159,475 159,475 158,765 105 105 159,475 (V1 I 5,610 |07/26/2037.
12641Q  AF 9 |CSMC 2009-7R 4A2 SUB CSTR 7/26/37 .| .. | 07/26/2015. | MBS Paydown, 0 0 07/26/2037.
12641Q AG 7 [CSMC 2009-7R 4A3 SUB CSTR 7/26/37... .| 07/26/2015. | MBS Paydown 0 0 07/26/2037.
12641Q AH 5 |CSMC 2009-7R 4A4 SUB 6.00 07/26/2037. .| 07/26/2015. | MBS Paydown 0 0 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .. .. | 06/30/2015. | Book Value Adjustment (U OO PR (14,448) | ..o | e 14,448 | ........ 14,448 | ......ccevv 07/26/2037.
12641Q AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.. .. | 12/26/2015. | MBS Paydown 0 0 0 0 0 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .. .. | 12/26/2015. | Pass-Through Los: (397) (397) 14,448 n(14,448) | (14,448) | .....ooorn 07/26/2037.
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36.. .. | 12/26/2015. | MBS Paydown 37,614 19,196 | .o | e 15,760 | .o ....15,760 37,614 0 807 | 05/26/2036.
12641Q CP 5 [CSMC 2009-7R 12A2 SUB 5.75 1/26/36 .. | 12/26/2015. | MBS Paydown 57,093 57,093 0 57,093 (1 I 1,932 | 01/26/2036.
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36.... .| .. | 07/26/2015. | MBS Paydown 0 0 01/26/2036.
12641Q CR 1 [CSMC 2009-7R 12A4 SUB 5.75 1/26/36 .| 07/26/2015. | MBS Paydown 0 0 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36.... .. | 07/26/2015. | MBS Paydown 0 0 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36 .. | 12/26/2015. | Pass-Through Los: 2,408 2,408 (21) (21) 0 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37. .|..| 12/126/2015. | MBS Paydown 223,952 223,952 223,952 223,952 0 223,952 0 | 7,238 | 06/26/2037.
12641Q CX 8 |CSMC 2009-7R 13A2 SUB 6.00 06/26/37..........cccooovrvverieririens .| 07/26/2015. | MBS Paydown 0 0 06/26/2037.
12641Q CY 6 [CSMC 2009-7R 13A3 SUB 6.00 06/26/37.. .|| 07/26/2015. | MBS Paydown 0 0 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37.... .. | 07/26/2015. | MBS Paydown 0 0 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37.... .. | 12/26/2015. | Pass-Through Los: 7,050 5,737 (198) (198) 0 06/26/2037.
12641Q DF 6 |CSMC 2009-7R 14A4 SUB 5.75 4/26/37.... o[- | 12126/2015. | MBS Paydown............ccvvuriereiinneeisriisseeinnessneianns [ cevvienesnsessnisnnnes | veninans 132,905 | ........... 132,905 | ........... 132,905 129,652 | ..o | e (4,241) (4,241) 132,905 0 2,379 | 04/26/2037.
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37...........coovemrrrercriccricinniaas .| 07/26/2015. | MBS Paydown 0 0 04/26/2037.
12641Q DH 2 |CSMC 2009-7R 14A6 MEZ 5.75 4/26/37.... .. | 07/26/2015. | MBS Paydown 0 0 04/26/2037.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. .. | 12/25/2015. | MBS Paydown 64,238 | ...........64,238 | ............ 64,605 KIS (7 OO N 1,868 1,868 64,238 0. 1,384 | 05/25/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 < | 12/25/2015. | PasS-ThroUgh LOSS..........vveieriiniiiineiseississineinns | eveeeeeseeesesesseeseeens | seessessseensenssnnssens | coneeeenen (9,238 | it 70,950 0 0 05/25/2036.
126673 Y7 1 |CWL 2005-7 AF4 SEQ SNR 4.867 10/25/203: o[-+ | 12/25/2015. | MBS PaydOown............rrivureireiinriiseeeisnessnisnnesans | conresississsessniiens | coveeeiees 618,675 628,729 626,798 | ....vooreicris | e (5,019) (5,019) 618,675 10/25/2035.
126694 HN 1 |CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035............ccooevvermnc. .. | 12/25/2015. | MBS Paydown 32,049 | ........32,049 | ........... 31,809 28,739 | .o [ e (1,907) (1,907) 32,049 11/25/2035.
12669G R4 5 [CWHL 2005-15 A8 NAS 5.5 08/25/2035. .. | 09/30/2015. | Book Value Adjustment (U OO (SR (30,202) | ..ovvvoriierins | s 30,202 .. | 08/25/2035.
12669G R4 5 [CWHL 2005-15 A8 NAS 5.5 08/25/2035 .| 11/25/2015. | Pass-THrough LOSS..........c..orviiriiniiiniiinniinciiinnies | e | consssissssssssssnnness | neseisesies 35113 | .o 32,883 0 30,202 ..(30,202) | . .| 08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035. .. | 12/25/2015.| MBS Paydown 314,932 | ........... 314,932 295,687 296,705 1,580 314,932 08/25/2035.
161546 JG 2 |CFAB 2004-2 1A4 SEQ 5.323 02/25/2035..........c.cooocvvvvnrvieririnenens .. | 12/25/2015. | MBS Paydown . 589,030 589,030 589,015 567,232 | ..ovvvvenriicens | e 16,980 | i ....16,980 589,030 02/25/2035.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36...........ccocvcrvenrrirnees <+ | 12/25/2015. | MBS PaydOWN..........ccoouriemriimriimeniinneniseniesenssesssons | coeeevsessiessssessiees | coveesions 176,174 | ........... 176,174 | ......... 176,158 176,174 0 176,174 06/25/2036.
17307G  4H 8 |CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.... .. | 12/25/2015. | MBS Paydown 23,694 | .........c.. 23,694 | ... 23,694 11,404 7,175 23,694 03/25/2036.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 . | 12/25/2015. | MBS Paydown 274,811 274,811 274,802 236,106 34,566 274,811 08/25/2035.
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19624H AA 6 |COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050, . | 12/20/2015. | MBS Paydown 626,831 626,831 626,830 626,775 (105) (105) 626,831 0. 7,427 | 04/20/2050.
22303Q@ AK 6 |COVIDIEN INTL FIN 2.80 06/15/2015. 06/15/2015. | Maturity. 3,000,000 | ........ 3,000,000 2,994,360 2,999,447 553 553 [ o | e 3,000,000 0 06/15/2015.
2254W0 HR 9 |CSFB 2004-6 4A10 PAC 5.25 10/25/34 .. | 08/25/2015. | MBS Paydown 97,972 ..97,972 97,369 602 602 97,972 0 10/25/2034.
22822R AV 2 |CROWN CASTLE TOW 3.214 08/15/2015. .. | 05/15/2015. | Call 3,000,000 | ........3,000,000 | .. 3,000,000 (0) ({0)] USRI ISV 3,000,000 0 08/15/2015.
233046 AC 5 |DNKN 2015-1A A2 ABS SNR 3.262 02/20/45. .. | 11/20/2015. | MBS Paydown 7,500 7,500 7,500 0 7,500 0 02/20/2045.
251563 FY 3 |DMSI2004-5 A3 SEQ 5.59 07/25/2034.. . | 12/25/2015. | MBS Paydown 281,817 281,817 281,754 280,318 387 387 281,817 0]. 07/25/2034.
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028. 12/14/2015. | MBS PaydOWN.........vuurirrieiiiereieisissessesesesssesees [ oo | cvveniens 121,683 | .......... 121,683 | oo 121,653 1 1 121,683 0. ...732 | 07/14/2028.
302570 BC 9 |FPL GROUP CAPITAL 7.875 12/15/2015 .. | 12/15/2015. | Maturity o 1,482,000 | e 1,482,000 1,482,000 | ........... 1,482,000 (U PO 1,482,000 0 |....116,708 | 12/15/2015.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36. .. | 12/25/2015. | MBS Paydown 321,054 321,054 | ..........755,033 8,944 8,944 321,054 0 2,935 | 07/25/2036.
32052K  AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36 .. | 12/25/2015. | Pass-Through LOSS.............ccovueriiiniiriiincinnniinnies | oo | cnnessinssssssssnnnies | onrresennend 60,934 | .......... (402,683) 0 60,934 .| 07/25/2036.
32052K AB 1 [FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36. .. | 12/31/2015. | Book Value Adjustment 0 (60,934) .| 07/25/2036.
36159G AV 9 |GEBL 2004-2A A SEQ SNR FLT 12/15/2032 L{ - [ 1211512015, | MBS PaydOwN........covuuermiriieiiciieiiesienienienienins | cevienieniesiesienies | coeeeeeens 448,721 | ... 448,721 | .......... 438,625 434,273 | oo | e 1,984 1,984 448,721 12/15/2032.
361856 DX 2 |GMACM 2004-HE5 A5 SEQ CSTR 9/25/34 .. | 12/25/2015. | MBS Paydown 233,275 233,275 233,275 102,096 233,275 09/25/2034.
362341 4F 3 |GSR 2006-AR13A1 SEQ SSNR WAC 01/25/2036 .. | 12/25/2015. | MBS Paydown 320,120 320,120 294,626 294,279 320,120 01/25/2036.
362341 4F 3 |GSR 2006-AR13A1 SEQ SSNR WAC 01/25/2036.... .. | 12/25/2015. | Pass-THrough LOSS............ccovvuuriiniiiniininsiiinnies | oo | conesssssssssssnnnses | onerisennees 13,731 | e 12,632 13,731 n(13,731) ] . (18,731) .| 01/25/2036.
362341 4F 3 |GSR 2006-AR13A1 SEQ SSNR WAC 01/25/2036 . | 12/31/2015. | Book Value Adjustment 13,731 .1 01/25/2036.
362405 AB 8 |GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046 .. | 12/25/2015. | MBS Paydown.............covvveriirieinriinceiinniesenissnesaas | conrenneissnesssnisnns | coveeeeees 742,102 | ........... 742,102 | ........... 709,404 691,991 0 05/25/2046.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08/20/18 .. | 12/20/2015. | Sinking Fund Redemption..............c.coeruueerirnreineriirens | conreiseniieneiseniiees | ceveveniens 117,313 117,313 117,204 0 117,313 0 08/20/2018.
39678W AA 6 | GCSP 2005-1 ASEQ CSTR 9-25-34..... .. | 12/25/2015. | MBS Paydown 59,400 58,516 603 603 59,400 0 09/25/2034.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49 .. | 12/24/12015. | MBS Paydown 30,935 0 0 30,935 0 06/24/2049.
41011W BJ 8 |JOHN HANCOCK GLB 5.25 02/25/2015.... . | 02/25/2015. | Maturity ... 1,000,000 999,917 83 83 . .1,000,000 0 02/25/2015.
41161P TN 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 11/3! - | 12/19/2015. | MBS Paydown............ovvvvuriiriminriiseeissieenissnesins | conrevnsiissesnnisnns | coveeeeeas 123,257 79276 | oo | v (19,546) | ..o [ e (19,546) 123,257 0 11/19/2035.
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.. < | 12/19/2015. | MBS PaydOWN..........cooourieuriieiiicniiesisesiesesssaessions | coereioesisssesiesioens | coveenions 190,372 137,408 5,949 5,949 190,372 0 08/19/2045.
46625Y QR 7 |JPMCC 2005-CB12 A4 SEQ 4.895 9/12/37. ..| 07/12/2015. | MBS Paydown 5,000,000 | ........ 5,000,000 | .. ,659,375 | ........... 4,976,108 23,892 23,892 | .o | s 5,000,000 0] ...103,551 | 09/12/2037.
46625Y VU 4 |JPMCC 2005-CB13 A31 SEQ CSTR 1/12/43............ccococevvvrrennene | .. | 05/12/2015. | MBS Paydown e 1,936,136 | ... 1,936,136 | ........1,945755 | ........... 1,936,136 0 [ [ e 1,936,136 0 ... 72,204 | 01/12/2043.
46627M CU 9 [JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36... .|| 11/01/2015. | Book Value Adjustment. 0 74,970 n(TA970) | .. | 03/25/2036.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36... .| 11/18/2015. | Book Value Adjustment v 14,970 0 [ oo [ e [ e [ e 74,970 .| 03/25/2036.
46627M CU 9 |JPALT 2006-A12A1 SEQ SSNR CSTR 03/36... .. | 12/25/2015. | MBS Paydown 84,972 ..89,068 66,179 944 944 84,972 03/25/2036.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36... .| | 12/25/2015. | Pass-Through Los . ..19,130 | ... 7,937 0 0 03/25/2036.
46631B  AD 7 [JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049............ccocvvmrrrinnns .| 12/15/2015. | MBS Paydown v 1,646,118 | 1,646,118 | ........1,646,350 | ........... 1,642,849 (96) (1) PN [ 1,646,118 06/15/2049.
46637V 5 |JPTEP 2012-3 APT 3.0 10/27/2042... .. | 12/27/2015. | MBS Paydown 263,816 263,816 254,583 254,959 2,971 2,971 263,816 10/27/2042.
46637V AA 3 [JPTEP 2012-2 A SEQ 3.00 09/17/42.. < | 12/17/2015. | MBS PaydOown...........coovrveriiriiiriisssiissiisesissnisins | coerevissiiesissnisiens | oo 330,503 330,503 329,057 329,094 (36) (36) 330,503 09/17/2042.
46639A 7 |JPTEP 2012-5 A PT 2.50 12/27/2042 .| 12/27/2015. | MBS Paydown 204,982 204,982 .196,782 196,903 840 840 204,982 12/27/2042.
47232D AW 2 |JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. o[- | 12/26/2015. | MBS Paydown.............cvvureeiiiinrieineiinseeisnessneisnns [ cevvieressnesisnissnnns | veninns 138,199 | .......... 138,199 | ...........140,593 125,874 | oo | v 12,180 | oo correnn 12,180 138,199 01/26/2036.
47232D BP 6 |JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37........cocvveeriircria .. | 12/26/2015. | MBS Paydown 218,510 218,510 218,510 215,396 | ..oooviiriiciins [ i (1,948) (1,948) 218,510 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37.. .| 12/26/2015. | PasS-Through LOSS...........c.viminimiinininiiniiniins [ e | wveessssssssssnssnns | covvnnies 185,322 | ..o 112,651 | oo [ e | s (2,235) (2,235) 47,960 .| 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37.. .. | 12/31/2015. | Book Value Adjustment 0 [ [ e (47,960) .| 07/26/2037.
47232Q  AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE .. | 12/26/2015. | MBS Paydown ...12,261 65,928 | ...oroereieris | e (1,672) (1,672) 72,261 11/26/2037.
47232V AL 6 [JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37.. .. | 12/26/2015. | MBS Paydown . . 115,476 113,444 58 58 115,476 07/26/2037.
47232V AQ 5 |JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37..........covveererrencneens .| 12/26/2015. | Pass-TAIOUGN LOSS..........cocrivemriiinniiriiinesiincsiinnies | oveeisessisesisessises | soessssssssssssssnenses | onesessesees 30,012 | coiiereen21,333 | | e | (19,845) | ..o [ e (19,845) 7,664 07/26/2037.
47232V AQ 5 [JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.. .| | 12/31/2015. | Book Value Adjustment. 0 (7,664) 07/26/2037.
47232V GD 8 |JMAC 2009-R4 31A3 SUB SSUP 5.75 2/26/36.. .|.. | 10/26/2015. | MBS Paydown, v 12,464 | 72,464 | ... 72,739 72,464 0 72,464 02/26/2036.
47232V GE 6 |JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36.............coocrvivnrennes .. | 12/26/2015. | MBS Paydown w1186 | 17,186 | oo 17,251 17,130 5 5 17,186 02/26/2036.
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47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. . | 12/26/2015. | Pass-Through Loss 3,757 4,368 (107) (107) 3,757 .. | 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. .|| 12/31/2015. | Book Value Adjustment. 0 (3,757) | v | e 3757 | 3,757 | .. | 02/26/2036.
478115 AA 6 |JOHNS HOPKINS 5.2507/01/2019 .| 02/19/2015. | Partial Call...........ccooorvueeriieiierisciiiesicssieseiesiins | oo | oo 977,901 | .......... 859,000 858,399 858,702 298 298 859,000 |....coocovvrveenns | ... 118,901 {........ 118,901 | ....... 26,979 | 07/01/2019.
525221 EM 5 |LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035 .| .. | 12/25/2015. | MBS Paydown 222,665 222,665 | ........... 163,102 172128 | oo | e (7,967) (7,967) 222,665 635 | 12/25/2035.
543190 AA 0 [LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045. .. | 12/15/2015. | MBS Paydown 236,908 236,908 236,893 (248) 236,908 3,259 | 01/15/2045.
61751D AE 4 [MSM 2006-17XS A3A SEQ STP 10/25/46. . | 12/25/2015. | MBS Paydown 164,503 164,503 | ...........164,503 87,323 70,657 164,503 2,539 | 10/25/2046.
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037... .. | 12/25/2015. | MBS Paydown 382,205 | .. 382,205 358,317 366,085 ceeerennn 1,086 7,086 382,205 03/25/2037.
63860L AC 4 [NSTR 2007-B 2AV2 SEQ FLT 04/25/2037. .. | 12/25/2015. | MBS Paydown 585,761 585,761 522,059 539,294 | ...coovvieviienis | s 21,082 21,082 585,761 0 04/25/2037.
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35... .. | 12/25/2015. | MBS Paydown 300,170 300,170 300,169 300,160 10 10 300,170 08/25/2035.
64352V PN 5 |NCHET 2005-D A2C SEQ FLT 02/25/2036 .. | 12/25/2015. | MBS Paydown A7 442 A7 442 409,841 5,168 5,168 417,442 02/25/2036.
65535A  AA 2 |NHELI2006-AF1 A1 SEQ STP 10/25/2036.... . | 12/25/2015. | MBS Paydown 7,319 2,569 17,319 10/25/2036.
744593 AC 8 |STEER-IBM-Z26.41506/01/18 .. | 12/01/2015. | Sinking Fund Redemption. ...71,984 72,116 (97) (97) 71,984 06/01/2018.
76110V QL 5 |RFMS22004-HS2 Al6 NAS 5.17 6/25/34... .. | 12/25/2015. | MBS Paydown 55,388 51,411 2,209 2,209 55,388 06/25/2034.
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/3 o | 12/25/2015. | MBS PaydOWN.........couiiiiiiiiiiiiissiiiieeieiiees [ correisiinsiinsinniinies | cvieniens 473,135 163,473 | oo | e 78,317 | oo LR T 473,135 02/25/2036.
76110V TE 8 |RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/3 .. | 12/25/2015. | Pass-Through Loss (33,951) 0 02/25/2036.
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36.. . | 12/25/2015. | MBS Paydown 61,980 61,942 44,727 159 159 61,980 | ..o | e | evieeiieienn0 | s 1,920 | 02/25/2036.
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36.. .. | 12/25/2015. | Pass-Through Los: ..20,460 0 02/25/2036.
850228 AC 1 |SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23 .. | 12/25/2015. | MBS Paydown 927,090 927,029 927,035 15 15 927,090 | .ooovevvererens | e | v | e 13,167 | 05/25/2023.
863587 AE 1 |SAIL 2006-3 A5 SEQ FLT 06/25/2036 .| 12/25/2015. | MBS PaydOown.........cccvvuuiiriiiinrisiciiciisciiesiesiens [ coveerenireiirenisennenes | coviereeenre 32,804 | 32,804 | .. 28,294 (796) (796) 32,804 14 | 06/25/2036.
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31.... .. | 12/25/2015. | MBS Paydown............oocvuvrienriinniiseriisnsisniisnninns | convienissnissninnns | covenenenn 43,604 | i 43,604 | oo 37,131 40,112 (528) (528) 43,604 08/25/2031.
86359B RB 9 |SASC 2004-9XS 1A4A SEQ SPT 05/25/34.... .. | 12/25/2015. | MBS Paydown 365,527 405,416 23,240 23,240 433,859 05/25/2034.
872225 AD 9 |TBW 2006-5A3 SEQ STP 11/25/2036 .. | 12/25/2015. | MBS Paydown 272,138 272,590 [ ..o | e (3,908) (3,908) 307,936 11/25/2036.
872227 AK 9 |TBW 2007-2 A6A NAS SSNR 6.0145 07/25/37.. .| .. | 12/25/2015. | MBS Paydown. 517,496 502,798 | ...oovviriciiins | e 137,222 | oo | i 137,222 680,916 07/25/2037.
87407P AJ 9 |TAL 2014-1A A ABS SNR 3.51 02/22/2039 .. | 12/20/2015. | MBS Paydown . . 100,000 | ...........141,665 99,999 1 1 100,000 02/22/2039.
883556 AS 1 |THERMO FISHER 3.2 05/01/15 . | 05/01/2015. | Maturity ...1,500,000 | ........ 1,500,000 | ........1,493,805 | ........... 1,499,557 443 443 1,500,000 05/01/2015.
89152U AA 0 |TOTAL CAPITAL 3.125 10/02/2015 10/02/2015. | Maturity. 3,000,000 | ........ 3,000,000 | ........2,986,830 2,998,209 | ..ooovvveriienns | e 1,791 1,791 3,000,000 10/02/2015.
95058X AB 4 |WEN 2015-1A A2l ABS SEQ SNR 4.08 06/4 .. | 12/15/2015. | MBS Paydown 5,000 5,000 5,000 0 5,000 06/15/2045.
96033B  AA WESTR 2015-1A A ABS SNR 2.75 05/20/2027...........cccccucc. . | 12/20/2015. | MBS Paydown 247,440 247,440 247,355 (1,442) 247,440 0 05/20/2027.
3899999. Total - Bonds - Industrial and MiSCEIANEOUS...............iiuiisi s it | oo 37,974,879 |...... 38,248,968 | ....... 37,027,958 | ........ 35,143,352 | .................. 048,644 | 0 | 548,644 |................. 0 37,855,978 .....868,054 XXX
8399997. TOtal - BONAS = PAM 4.t bt | cnniias 72,301,130 |....... 72,419,728 |..... 72,647,268 | ......... 66,206,059 | .....ccooccceee0 | oo 434,746 | .......cco...... [ 434,746 |................ 0 72,182,229 ..1,806,896 XXX
8399999. TOI = BONGS. ...ttt eLE Lkttt | s 72,301,130 |....... 72,419,728 |....... 72,647,268 | ......... 66,206,059 | ..o | i 434,746 | .o 0 [ 434746 |................. 0 72,182,229 ..1,806,896 XXX
Preferred Stocks - Industrial and Miscell
369622 ST GEN ELEC CAP CRP C 5.25 .| 12/03/2015. | Exchanged eeree 1,969,200 | ....2,000,000.00 2,000,000 2,001,000 (959) (41) (1,000 2,000,000 ....101,500 XXX
486606 50 2 |KAYNE ANDERSON MLV INV E 4.25 04/01/2019. .| 1212172015, | Partial Call...........cooooovroreereceececeeeeesciienis | v 30,000.000 | ........... 750,000 | ..ooveoriciis cevvennnn. 150,000 752,140 (2,140) (2,140) 750,000 [ ..o e | eveeienrienenn0 | s 32,761 XXX
74251V 20 1 [PRINCIPAL FINL A 5.563 . [ 06/30/2015. | Call......ooouieeiiiiiicii i | e 15,000.000 | ........1,500,000 | ....cccoovvvisrinrienne «. 1,600,000 | ... 1,500,000 0 1,500,000 | ..vvcvicrinni i | o0 | 41,723 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous........ .......4,219,200 XXX ..4,250,000 4,253,140 (959) (2,182) 0 (3,140) 0 .4,250,000 ....175,983 XXX
8999997. Total - Preferred Stocks - Part 4. ........4,219,200 XXX -.......4,250,000 | ... 4,253,140 (959) (2,182) 0 (3,140 0 .4,250,000 ....175,983 XXX
8999999. Total - Preferred Stocks ....4,219,200 XXX 24,250,000 | ..o 4,253,140 (959) (2,182) 0 (3,140) 0 4,250,000 ....175,983 XXX
Common Stocks - Industrial and Miscell
039380 30 ARCH COAL INC .. | 08/04/2015. | Stock Split 1.0 for 10.0..........cvverrvvrrriririiierisciiieeis | e 49,500.000 | ....ccvvvrirrinriinns XXX 88,110 0 XXX
039380 30 ARCH COAL INC .| 10/29/2015. | ISI GROUP.........ovvvirirriisississisnisssisnnies | svvineens 5,500.000 | ..oooovvvevnn 8,251 XXX 600,036 | ...cccoonrnnnnad 9,790 | ......... 18,700 | oo | v 97,900 |........... (79,200) 18,700 | .vvvericceni | en(10,449) | ... (10,449) | oo XXX
40434L 10 HPINC .| 11/02/2015. | Spin Off 42824C109 246,838 XXX 292,034 0 246,838 XXX
43785V 10 HOMESTREET INC .| 05/22/2015. | FRIEDMAN BILLINGS RAMSEY 2,500.000 58,899 XXX | 44,473 43,525 948 948 44473 || 14,426 | 14426 XXX
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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
el 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 B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
43785V 10 2 |HOMESTREET INC .| 06/19/2015. | FRIEDMAN BILLINGS RAMSEY. 2,982.000 XXX 1,122 1,122 53,038 17,180 17,180 |. XXX
43785V 10 2 |HOMESTREET INC .. 1 06/22/12015. | FRIEDMAN BILLINGS RAMSEY........cooooviumrinrirrinins | o 1,790.000 XXX 547 547 31,710 | e | e 10,493 10,493 XXX
43785V 10 2 |HOMESTREET INC .| 06/23/2015. | FRIEDMAN BILLINGS RAMSEY. B I 1,886.000 XXX 63 63 KA1 O 11913 | . 11,913 | XXX
704549 20 3 |PEABODY ENERGY CORPORATION........ccvuiiiciiciiciiciiciinnias .. | 10/01/2015. | Stock Split 1.0 for 15.0.........cccvvvvviiieiiiiiiniisscicscins [ v 84,000.000 XXX 0 0 XXX
704549 20 3 |PEABODY ENERGY CORPORATION........cccooomviiriinriiriiins . 10/29/2015. | ISI GROUP.........cvvirirriicinrisnissessisssiinnins | covieenns 6,000.000 XXX ...499,500 | ......... (499,500) 197,100 ...(109,389) | ...... (109,389) | ............ 450 XXX
717081 10 3 |PFIZERINC .| 11/19/2015. | ISI GROUP. 20,000.000 XXX ] 284,398 | ...........623,000 | ... (338,602) (338,602) 284,398 | ..o | e 371,946 71,946 | ....... 22,400 XXX
50188N AA 6 [LCM 19A COMB CLO MEZ 07/15/2027........cccooveemrienrinrianricsriinnens .. | 10/31/2015. | Book Value Adjustment 34,476 XXX 0 34,476 0 XXX
9099999. Total - Common Stocks - INAUSHrial AN MISCEIIANEOUS. ........vuresiririeisiersessesese st ssiesiiess ostesssssseses s s s s st st st ses st s st en sttt n st n st snsnsnnenens | sriesies 1,249,753 XXX [.....2,752,338 | .............880,341 | ...... (317,222) ... .....597,400 0 943,633 0]... 306,120 |........ 306,120 | ....... 22,850 XXX
9799997. Total - Common Stocks - Part 4. ........ 1,249,753 XXX ...2,752,338 | .............880,341 | ...... (317,222) | ... .......597,400 0 943,633 0. 306,120 |........ 306,120 | ....... 22,850 XXX
9799999. T0tal - COMMON SHOCKS. ... oot | coneas 1,249,753 XXX ] ...2,752,338 | .............880,341 | ... (317,222)] ... ....597,400 0 943,633 0... 306,120 |........ 306,120 | ........ 22,850 XXX
9899999. Total - Preferred and Common Stocks ..5,468,953 XXX [.....7,002,338 | .........5,133,481 | ...... (318,181) 597,400 0 .5,193,633 0. 275,320 |. 75,320 | .....198,833 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS...........c... i oestsessese et snienes | cnniin 77,770,084 XXX |......79,649,606 | ........71,339,540 | ...... (318,181)] ... ....597,400 .0 7,375,863 |.... O 394,221 |........ 394,221 | ..2,005,729 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
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 Change in | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / [ Impairment BJ/A.CV. 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) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends

S3

NONE
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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 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 Ot
Common Stocks - U.S. Property and Casualty Insurer

595302 ZZ 3 |Mid-Continent Assurance Company. 2ciB1 NO 19,259,096 100,000.000

595301  ZZ 8 |Mid-Continent Excess and Surplus Ins 2ciB1 NO 17,448,108 100.000

67920@ 10 4 | Oklahoma Surety Company. 2ciB1 NO 15,501,174 10,000.000
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 52,208,378 XXX
Common Stocks - Other Affiliates

595302  ZZ 6 | Mid-Continent Specialty Insurance Services, Inc ‘ .. 2ciB2 NO 50,000 1,000.000
1799999. Total - Common Stocks - Other Affiliates. 0 50,000 XXX
1899999. Total - Common Stocks 0 52,258,378 XXX
1999999. Total - Preferred and Common Stock 0 52,258,378 XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted §..........0.

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
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 BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Exempt Money Market Mutual Funds
825252 30 7 |Invesco Advisors Inc. Treasury Portfolio Cash Management............cccoccevivnnnne ‘ ........... | . | 12/31/2015. | The Bank of New York Mellon............ccceeieiieineens [ aenann XXX..... e TA53,451 | L L [ | e | e 21,453,451 ......0.050 | ...... 0.050 |Mtly.... | cooevnnenan 6,499 [ .o,
8899999. Total - Exempt Money Market Mutual Funds. 0 0 0]. .21,453,451 0 0 XXX XXX XXX
9199999. Total - Short-Term Investment: 0 0 0 0 .21,453,451 0 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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Mabrey Bank Tulsa, Oklahoma 5,484,116 | XXX
Prosperity Bank Tulsa, Oklahoma . 835,545 | XXX
The Bank of New York Mellon. New YOrk, New YOrK.........ccccvcuimiiiniiinniincisisssssssississisiinns [ e [ eeviend 0.010 5,083 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 6,324,744 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 6,324,744 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX [ 600 | XXX
0599999. Total Cash XXX XXX 0 0 6,325,344 | XXX

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

1. January

2. February

3. March

12,456,410
10,171,310
12,697,433

4. April 3,806,504 (7. July 6,176,870
5. May. 2,842,536 |8. August 8,452,077
6. June 4,613,031 |9. September. 9,895,431

10. October.

8,374,945

11. November.

12. December.

6,779,200
6,304,744

E26
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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
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Poli 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........cccccveicniiiniiniiian AL .o
2. Alaska...
3. Arizona.
4. ATKANSES......errerereierirereienes PROPERTY AND CASUALTY. 263,810 275,190
5. California..
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Delaware......
9. District of Columbia
10, FIOMida. ..o FL|...... B.... [PROPERTY AND CASUALTY 216,880 224,400
11, GeOrgid. . GA|... B.... [PROPERTY AND CASUALTY 36,933 38,527
12.  Hawaii
13, Idaho [0 S
14, lliinois. IL
15, Indiana..........coocionriinriincriins IN|.
16.  lowa A e
17.  Kansas.
18.  Kentucky.
19, Louisiana........ccccooemeveneriiinniinnncd LA| s
20.
21.
22.
23.  Michigan...
24.  Minnesota.
25.  Mississippi
26.  Missouri
27.  Montana...
28.  Nebraska..
29.  Nevada
30.  New Hampshire.
31, New Jersey.
32.  New Mexico.. PROPERTY AND CASUALTY. 402,048 415,902
33.  New York..
34, North Carolina.. PROPERTY AND CASUALTY. 300,993 297,844
35. .
36. PROPERTY AND CASUALTY. 1,992,701 2,186,670
37.
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina..
42.  South Dakota
43.  Tennessee....
44.
45.
46. .
A7, VIginia. .o PROPERTY AND CASUALTY. 222,157 229,904
48.  Washington
49.  West Virginia. .
50.  WISCONSIN.......ovveurireriiicriians
51. Wyoming
52.  American Samoa..
53, GUAM....oiicc
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands.........MP | ............
57.  Canada. CAN | oo
58.  Aggregate Alien and Othel XXX XXX 0 0 0 0
59.  Total XXX XXX 1,992,701 2,186,670 1,442,820 |......ccooneevee. 1,481,766
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).........coccvrvecriincniees XXX XXX 0 0 0 0

E28
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