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Annual Statement for the year 2015 of the Falls Lake General Insurance 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. tr@aSUMY SECUMHES. .......cuueerrieieeieiriieieiesseiseie st ensssinens | sebeeessnsines 2,264,747 |.......... 54.8 | oo 2,264,747 | ..o (110 [ 2,264,747 |.......... 54.8
1.2 U.S. government agency obligations (excluding mortgage-backed

securities):

1.21 Issued by U.S. gOVEMMENt GENCIES.......veuvrrerrereirrrrnrereeeresssneseienns | sereesnssessssesnssensnnssens (O] I 0.0 | o (0 (0 (0] 0.0

1.22 Issued by U.S. government sponsored agenci€s...........cevvvrverevenns | woevvevnnrenienens 897,589 |.......... 217 | s 897,589 |..coverirririiiennns (O I 897,589 |.......... 21.7
1.3 Non-U.S. government (including Canada, excluding mortgage-

DACKEA SECUMEIES).....cvervveiriiiieicisiesie e ssesnss | sebessesesssssssensessssneen (0] I 0.0 | oo (01 (0 (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.............coveers | vevreerrerneereersinrneinnd (V] I (00 (01 P 0 (] I 0.0

1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations...............ccoeveeveeviceies | covrveieieieieie e 0 O | e (01 (01 U (O] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA............ccoovevvercereeeienieeeens | ceereresneeiesnenierenses v 0.0 | oo (01 0 [ e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevveeecviec | cerveviercviniieieinnnnd0 i 0.0 [ oo (01 O (01 T (O] IO 0.0
1,513 All OtNE ..ottt stensnssens | senesessessassnssessenssnsan (V] I (00 (01 DO 0 (V] I 0.0
1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceeveeveneirniniinnennennd (0] I 0.0 [ o (0 (0 (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized

by mortgage-based securities issued or guaranteed

by agencies Shown in Lin€ 1.5271........covvieinieeieinieeieen | v (O] I 0.0 | oo (01 (0 (O] I 0.0
1,523 All ONEI ..ottt sstenssssens | sensessessessnssessenssnenn (V] I (00 (01 D [0 (V] I 0.0

2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
3. Equity interests:

3.1 Investments in MUtUal fuNdS.........coocvierernincnineneseesneneen | venerseneneresneeeenn0 [ e 0.0 | v (V1 O (0 RN (V1N I 0.0
3.2 Preferred stocks:
321 AR, .. v sesnessensnnsnnes | serensessnnsensenseenene0 | e 0.0 [ e [0 O (O (V1 O 0.0
3.22 Unaffiliated.......ccoreerieeeereinincreieiseieeeseieeseeseessseeesesssseseessssenssnens | eoneeessessnsssessssenssnessQ | veveeeeneens (00 (01 P [0 (V] I 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEG. ...t nenseniens | cneressesinenessnseneneens0) | vereeeneens (00 (01 D (0 (V1N I 0.0
3.32 Unaffiliated........ccovvvrrerieirninnencneneeresssssssssssisenssensenins | eevnsssssssssenenennendQ | onernenen: 0.0 [ v [0 PR (O (V1 O 0.0
3.4 Other equity securities:
341 AR, .. oo | serenssenenenenrenend0) | e 0.0 [ v (01 O (O (V10 O 0.0
342 Unaffilidted........c.oovveieeieieescseeseeeeninnins | cerensensenssenssennsennend0 [ e 0.0 | oo [0 O (O O (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AR, ..ot ensensenes | sereneensiensiennsennsennene0 | e 0.0 | oo [0 O (O (01 O 0.0
3.52 Unaffiliated.......ccovvrirrerieirinsissieissseiessssssessssissssessssssssssssssssnens | snsssesssssssssesssssenssnsssQ | veveesennens (00 (01 D 0 (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........ccocuieiriiciirieieessieie s | veesssessesssssssesesesenes (0] I 0.0 | oo (01 (0 T (O] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccoeveviereiiiieieeeesies | e (0] I 0.0 [ oo (01 (0 (O] I 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)........cccocvreevieeciieeeeseenenns | o0 | 0.0 | (01 (0 (O] I 0.0
8. COMrAC I08NS.......corerirreeeieieircieereeeeineieeesseeeesessenseesssenssesssssesssssssssssensnnes | sessssssesessessnessesensens0 | eonnrrnennnd00 | oviirinisessieseennd (01 P [0 (V] I 0.0
T DEIIVALIVES. ..ot O ] (V1 DN (1 RN (V1N I 0.0
8. Receivables for SECUMLIES. ........ovurrerurirrerrieereeneireeeeeneiseeesseeneseessssssessssesssnenes | sesssssseessssenssessessessens0 | eonrrnnnnnd000 | o (01 P 0 (01 O 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)...........c.cccoeveerveves | ceveveeeviiesieieieneenc0 [ eieeeenn0.0 | i (1] D,9,%, GRS D )9, G IR XXX
10. Cash, cash equivalents and short-term investments...........ccccoceeviercrirsivennnnn. ST 972,615 | oo (01 I 972,615 |.......... 23.5
11, Other invested @SSetS.........covvernrnerernrneieernrresneesesssnenenssnenenssnnens | e |00 | i [V IR 0 [ i 0 [ 0.0
12. Total INVESIEd @SSELS.......c.ceieiececeececeeceee s ee e e en s enenenenenenenens | eveeennn 134,951 | 100.0 | oo 4,134,951 | oo [0 E— 4,134,951 |........ 100.0
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Annual Statement for e year 2015 of e F@lls Lake General Insurance 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 0

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

3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
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 0

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

7.0 Totals, Part 1, COIUMN 12. ...ttt 0

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 0

8.2 Totals, Part 3, COIUMN ...ttt 0 0
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 0
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt 0
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 0

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 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
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 0

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb 0

52 Totals, Part 3, COMN B N 0 NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 0
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

101 Totals, Part 1, COIUMN 1.t es st 0

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0 0
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 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R 0
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 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R 0
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 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 0
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 0

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

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb 0
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0 0
ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es 0

Unrealized valuation increase (decrease):

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

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

o | | |©

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt 0
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt 0 0

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s 0
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cceverririrereirereiesce ettt saenes

Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee

o |o |o |©

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 3,285,812

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 688,709

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 3,844

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 0

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 815,000

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 1,029

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

o O O |©o

Deduct current year's other-than-temporary impairment recognized:

9.1 P, COIMN T4ttt 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN T4........o it 0
94 Part4, COIMN 13ttt R 0 0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 3,162,336

Deduct total NONAAMILEEA BMOUNES.........eveiiiieieiciecisie ettt 8 AR Rttt 0

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 3,162,336
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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.. ..2,264,747 2,262,510 ..2,261,529 2,275,000
Governments (Including all obligations 2. CaNada.. ..o [ e [0 [0 (01 RN 0
guaranteed by governments) 3. Other Countries......oovrrrinee [ orrnrnsisisisssesissessins [0 [0 [0 U 0
4, TOtalS.cooveeerrrcsssressnrriisnnes | conreessssesssneens 2,264,747 | oo, 2,262,510 | oooveerincriinnenns 2,261,529 | oo 2,275,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. Totals....oovirrierirsisrnsnn [ [0 [0 [0 O 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....oouirininririnsrninn [ [0 [0 O [0 RN 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oooccennsrissssicnsssicisns | v, 897,589 | ..o, 893,500 | ..ooooiiiiiis 894,290 | ..cooviiiiis 900,000
Industrial and Miscellaneous and Hybrid 8. United States......coovereeeirees [ o [0 [0 (01 RN 0
Securities (Unaffiliated) 9. Canada.......ccoevevererieiieeis | e 0 | (01 TR (01 TN 0
10. Other Countries.......ccoovienes | e, 0 [ 0 [, 0 [, 0
11, TotalS...oooocrnsiressciennicies [ 0 i) 0 s 0 | 0
Parent, Subsidiaries and Affiliates 12, TotalS.....veeeeveeeveeceeeeeeces Lo (01 U [0 O (01 O 0
13._Total Bonds.......ccesssseeessanes | coveoniniiisiiiiennes 3,162,336 | .cooevniniiiinnens 3,156,010 | oo, 3,155,819 | .o 3,175,000
PREFERRED STOCKS 14. United States.......coovcermmereens [reveeimmeriiseeiennerinseceee LU O (U O 0

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..ocooovivvviiiciiciiiciinnn, 0 o 0 i, 0

COMMON STOCKS 20. United States......cc.ueeeermeens | eermeeremnnererseeesnesreneend LU R (U PO 0

Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooeeeiereeierenns | e [0 T [0 RN 0
22. Other Countries......coocuvvirens | eoneriesiiiiiissi i 0 ], 0 i, 0

23. TotalS....ooieisisisiicicsies | o) 0 i 0 [, 0

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiiisieiees | 0], 0 i, 0
25. Total Common StockS....oo. | oo 0 i 0 i, 0

26._Total StOCKS....ouvmmmmsssrisins | v 0 i 0 i, 0

27. Total Bonds and Stocks.... | ..........ccocces 3,162,336 | ovvoverrrrrinenne 3,156,010 | covvvorererrrirens 3,155,819
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 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

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total 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)

Industrial and Miscellaneous (unaffiliated)

Totals...

Hybrid Securities
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SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total 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)

Total Bonds Current Year

Line 9.7 as a % of Col. 6

Total Bonds Prior Year

Line 10.7 as a % of Col. 8

Total Publicly Traded Bonds

Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9

Total Privately Placed Bonds

(d

Includes $
Includes $

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year, §......... 0 prior year of bonds with Z designations and $

NAIC2$

............ 0; NAIC3$

........... 0; NAIC4$

.......... 0;

NAIC5S........... 0;

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

NAIC6S........

..0.
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SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 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

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 1,189,590

................. 2,492,051

2.1

22
23
24
25

All Other Governments

ISSUET OblIGAtIoNS........oevucviieeeicie ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed SeCUrities...........couveerieerierierereierennnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

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

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUties...........covvrrereneerrernirnnenns
Tt ettt

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.............cc.ervererrirreierenns
TOtAIS 1t

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt




60IS
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7

Column6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET OblIGAtioNS........ovvecveriericie st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SeCUrties..........c..oevvrvrrnrerrerrinnenns
TOtAIS. . veevereeier ettt
Ling 9.585 2 % Of GOl 6.

................. 2,087,179

................. 3,924,196

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUET OBIIGAtIONS.......ovvvecicieieictse et
Residential Mortgage-Backed SECUNtIES..........ccovvverivrieieieieieieiieis
Commercial Mortgage-Backed Securities..............ccouvevveierveeiverernennns
Other Loan-Backed and Structured Securities............cocuuevriuniunrinennn.
TOAIS ..ot
Line 10.5a58 % 0f COL 8.

11.1
11.2
113
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.............cruureenrenreneneincneinnes
Other Loan-Backed and Structured Securities
TOAIS ..o
Line 11.5as a % of Col. 6...
Line 11.5 as a % of Line 9.5, Col. 6, Section 9

12.1
12.2
12.3
12.4
125
12.6
12.7

Total Privately Placed Bonds
ISSUET OblIGAtIONS. ......ceurerrerieerereieiie e sssenenns
Residential Mortgage-Backed SeCUrities...........coveerrerereeneereirnincineins
Commercial Mortgage-Backed SeCUrties.............overenrenreneereineeneinees
Other Loan-Backed and Structured Securities
TOAIS .ot
Line 12.585@ % Of COL B......vuurvurerrrineiniiniseiseisiseise s
Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........c.cccvvrivicsicsiinens
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Annual Statement for the year 2015 ofthe  Falls Lake General Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECemBET 31 Of PHOK YEAT........c.curiierieeireiiecireire ettt s ssessees | coestsessessestssesesessess et ssessestenssnens 599,095 | oo 599,095 | v [ 0 | e
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas 9,501,547 | cooveeereeeee e 9,501,547 [ o0 | e enenend0 | e
3. ACCTUAI OF BISCOUNL........ovveovireirisceis ettt ees | srest e s sttt 18 [ e 18 [ 0 [ 0 |
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 | coereereeeeese e O | o0 | 0 |
5. Total gain (I0SS) ON QISPOSAIS..........reurereeeeerireiseieeereeseeseesseaeesessesessesesseesees s essss et ee s ss e en s ns st esssessessensanssnssess | retseesstsssnssessesssessessessantssesessessassneens () O USRN (T13)] o0 | e eseeee0 | e
6. Deduct consideration reCeived ON AISPOSAS............ccevcvevrieieiieisier ettt s e ssssssesssssssenes | evtesssessessssssssse et essssaes s ssaenas 9,338,219 | cooveeeeeee e 9,338,219 [ o0 | e eened0 | e
7. Deduct amortization Of PIEMIUM...........cccvveiriiieeeesete ettt et es s s st st s s bas s s s ssssssassesseas || ersessessssissesesssessssaesssssses e s st s ses e bnes 468 | oo s 468 | oo | 0 [
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 | e O | o0 | 0 | e
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ] e 0 ] coiiiirernsssnsrsrssssnsnssesssseessnessesnesn0 | s ssesessnsneesesenenes0 | eenesne sttt
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-T+8-9)........ccccovrmrmrmriininensnnessnsnninsens | sevnsensissnssssssesssessssssssessssssenns 761,860 | ovoovereeeerereneereeeereseseeesesesseeenns 761,860 | wvecvereeeerrereeeveseereeeeessseessssneneeens0 [ v | e

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviiiiiiiiiieiieieceissiesiessssssssssssssssssssssssssesssssnses | onsessssssssssssesssssesssssssonsssssssssnses 761,860 | oo 761,860 | ovooviiiiieiecesierceecsssieeessneneeesd | eiiiisiieiesesinssessseesesssenessesreneneened | eerersssseseine s eness s sensenssesesnssnssenssneas




Annual Statement for e year 2015 of e F@lls Lake General Insurance Company

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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Annual Statement for the year 2015 ofthe  Falls Lake General Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 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 L9 9 [USTREASURY N/B.....ooorirriririierrireriieiisssiississsssesssssssssessssssssssssssssssssssssssssssssssssssssssssssnssssnss | conenee | o [ eevneerernes | conervenene T [ cvvinnrnnnn.688,709 [ . 98.274 687,918 700,000 689,010 0 301 0 (V)N D 1.375 |..... 1.710 |AO...... 11/10/2015. | 10/31/2020.
912828 PS 3 [UNITED STATES TREASURY NOTES........coiiiiiiiiiiiisniicsiisssiississsssisssssssssesssssssssssssssssasesssansss | oneees ...100.137 352,482 352,000 351,956 0 533 0 0 ... 2.000 |...... 2150 |JJ........ 02/23/2011.| 01/31/2016.
912828 PS 3 |UNITED STATES TREASURY NOTES SD.. ...100.137 500,685 500,000 499,946 0 658 0 (VN 2.000 |...... 2.130 |JJ.....ce. 02/23/2011.| 01/31/2016.
912828 QF 0 [UNITED STATES TREASURY NOTES..........oiiiiiiriiriiinisesiisseissiissssissssssssssssssssssssssssssssnssanens | oneees ...100.524 30,157 30,000 30,023 0 (69) 0 [0 [.2.2.000 | ..o 1.760 |AO...... 05/25/2011. | 04/30/2016.
912828 QJ 2 |UNITED STATES TREASURY NOTES ...100.301 20,060 20,000 19,997 0 16 0 03/29/2011. | 02/29/2016.
912828 QX 1 [UNITED STATES TREASURY NOTES.......coocirurreimererresserssneesserssesesssesssssssssessssssssesssessssssesssenees | coneees ...100.516 45,232 45,000 45,128 0 (218) 0 08/11/2011. | 07/31/2016.
912828 RF 9 [UNITED STATES TREASURY NOTES........coiiiiiiiiiieriiinniissiisssississssssssssssssssssssssssssssssssasssssannns | oneees ...100.219 128,280 128,000 128,106 0 (159) 0 09/02/2011. | 08/31/2016.
912828  UJ 7 |UNITED STATES TREASURY NOTE.......oiiiiiiiieieiiiisiiissiisssisssisesssssssssessssssssssssssssssssssssssssssssssssssssss | oesness | oo | evevssniinns | ovsmnsesnn] | cvvenninnnnnn.501,369 [ 99.539 497,695 500,000 500,581 0 (275) 0 02/07/2013. | 01/31/2018.
0199999. U.S. Government - Issuer Obligation: 2,261,529 XXX 2,262,509 2,275,000 2,264,747 0 787 0 XXX XXX
0599999. Total - U.S. Government 2,261,529 XXX 2,262,509 2,275,000 2,264,747 0 787 0 XXX XXX
U.S. Special Revenue & Special A Obli and allN Obli of Ag and Authorities of and Their U.S. Political - Issuer Obli
3135G0 TG 8 |FANNIE MAE ... sissssssssssssssssssssesssssssssessssssssesssnssssenes | soeene | oo | cenvvennsens | eeee IFE | i, 498,008 | ... 99.344 496,720 500,000 499,143 0 402 0 [0 [....0.875 |......0.950 |FA...... | ... 02/21/2013. | 02/08/2018.
3137EA DN 6 |FREDDIE MAC......ccooiiiiiiisiiiiissisiiissssiisossisisssssiesssssisssssienssssissssssseesssssssssssssssssssssessssssessnsnnee | conneee | oo | cvvevssnnnnee | conneIFE | ... 396,284 [ ... 99.195 396,780 400,000 398,446 0 755 0 [0 |.....0.750 |......0.940 |JJ........ 02/07/2013. | 01/12/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 894,290 XXX 893,500 900,000 897,589 0 1,157 0 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation 894,290 XXX 893,500 900,000 897,589 0 1,157 0 XXX XXX
Totals
7799999. Total - Issuer Obligation: 3,155,819 XXX 3,156,009 3,175,000 3,162,336 0 1,944 0 XXX XXX
8399999. Grand Total - Bonds 3,155,819 XXX 3,156,009 3,175,000 3,162,336 0 1,944 0 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

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 L9 9 |US TREASURY N/B.... | | 11/10/2015........ BARCLAYS CAPITAL......cviiiiiiiisieiesississsssisssssssssssssassssnsansssenes 688,709 317
0599999. Total - Bonds - U.S. Government........ 688,709 317
8399997. Total - BONAS = Part 3....... ittt 688,709 317
8399999. Total - BONS.......coiiiiiiiiiiisiissi s 688,709 317
9999999. Total - Bonds, Preferred and Common Stocks 688,709 317
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Annual Statement for the year 2015 ofthe  Falls Lake General Insurance Company

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

SCHEDULE D - PART 4

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
Bonds - U.S. Government
912828 NP 1 |UNITED STATES TREASURY NOTES........ccccocvmiririnnriciicriienins | 0713172015, | MATURITY ..o sissisiessiniasiennies [ coreesniisisnsesnniinnies | evieniens 110,000 | ........... 110,000 | .....ccoeee 110,909 110,110 0 (110) 0 (110) 0 110,000 0 0 | e | 1,925 | 07/31/2015.
912828 PE 4 |UNITED STATES TREASURY NOTES .| 10/31/2015. | VARIOUS ...40,000 ...40,000 ..39,872 39,978 0 22 0 22 0 40,000 0 0 500 | 10/31/2015.
912828 PJ 3 |UNITED STATES TREASURY NOTES, .|..| 11/30/2015. [ MATURITY . .165,000 .165,000 159,013 | 163,843 | ..o 0| s 1,157 0 1,157 0 165,000 0 0 2,269 | 11/30/2015.
912828 SP_ 6 |UNITED STATES TREASURY NOTES........ccocoovviisiiisiiiiscie. .1 04/15/2015. [MATURITY .....ccoovoiisisicsisssssssissrisccisnns | o | o 500,000 501,388 500,198 0 (198) 0 (198) 0 500,000 0 0 938 | 04/15/2015.
0599999. Total - Bonds - U.S. Government 815,000 .811,182 814,129 0 871 0 871 0 815,000 0 {0 [P | [ [ 5,632 XXX
8399997. Total - Bonds - Part 4. .811,182 814,129 0 871 0 871 0 815,000 0 0 5,632 XXX
8399999. Total - Bonds .811,182 814,129 0 871 0 871 0 815,000 0 0 5,632 XXX
9999999. Total - Bonds, Preferred and Common Stocks XXX .811,182 814,129 0 871 0 871 0 815,000 0 0 5,632 XXX
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Sch.D -Pt. 5
NONE

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

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

E15, E16
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SCHEDULE DA - PART 1

ecember 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Owned D
6 7 8

2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification 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
U.S. Government Bonds - Issuer Obli
TREASURY BILL ‘@ ....... | . | 12/22/2015. | CITIGROUP GLOBAL MARK........coovuniiiiiiiisiiniians 04/07/2016. | .....oouceeee 174,939 0 6 0 0 175,000 174,934 0 0]....0.000 | ...... 0.128 [N/A.| e (V] [ 0
0199999. U.S. Government Bonds - Issuer Obligation: ....174,939 0 6 0 0 175,000 174,934 0 0 XXX XXX XXX
0599999. Total - U.S. Government Bonds 174,939 0 6 0 0 175,000 174,934 0 0 XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: ....174,939 0 6 0 0 175,000 174,934 0 0 XXX XXX XXX
8399999. Subtotals - Bond ....174,939 0 6 0 0 175,000 174,934 0 0 XXX XXX XXX
Exempt Money Market Mutual Funds
609068 DF 5 |FEDERATED TREASURY OBLIG FUND #68 INS o [ 12/18/2015. | DIRECT......orvveinereiiincsiisenssiissssssssssssssssissinss | soeees XXX..... 22,355 0 0 0 0 0 22,355 0 0].....0.000 | ... 0.000 {MON..
94975H 29 6 [WELLS FARGO ADV TR PL MM-INS . [12/18/2015. [ DIRECT.......ovviiiriiiniesisssi s | coeens XXX..... 30,010 0 0 0 0 30,010 30,010 0 0 MON..
8899999. Total - Exempt Money Market Mutual Funds. 52,365 0 0 0 0 [ XXX 52,365 0 0 XXX
Class One Money Market Mutual Funds
31846V 10 4 [FIRST AMERICAN PRIME OBLI-Y #761 ‘SD.. . | 12/18/2015. | DIRECT.......oiiiiiesisisississsi s | o XXX..... 534,556 0 0 0 0 534,556 534,556 0 0]....0.000 |...... 0.000 [MON..
8999999. Total - Class One Money Market Mutual Funds ....534,556 0 0 0 0 | XXX 534,556 0 0 XXX XXX XXX
9199999, Total - SNOM-TEMM INVESIMENTS. ... .ot 00 Ef skttt | snsssssssssnns 761,860 0 6 0 [ XXX 761,855 0 0 XXX XXX D S (] 0
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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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
KeyBank. Cleveland, OH............ccovievieiieeeieeeeeeeseeeee s eessissssenssssssssns | eveneens | cone ...0.000 0 0 210,755 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 210,755 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 210,755 | XXX
0599999. Total Cash XXX XXX 0 0 210,755 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 147,058 | 4. April 185,678 | 7. July. 187,160 | 10. October. 181,961
2. February 198,052 | 5. May. 191,817 |8. August. 185,411 | 11. November. 197,059
3. March 197,675 | 6. June 185,678 | 9. September. 183,432 | 12. December. 210,755

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

39.  Pennsylvania

40.  Rhode Island.

41, South Carolina..

42.  South Dakota

43.  Tennessee....

47, Virginia........cceeeneseees

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 | ....ccccc..

57.  Canada.

©O O 0O 00 OO0 00000000000 o0 oo oo
O O 0O OO0 0000000000000 o0 oo oo

XXX XXX

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 0 0 0 0

2. Alaska... 0 0 0 0

3. Arizona. 0 0 0 0

4. ArKansas........oooreeneererinens 0 0 0 0

5. California.. 0 0 0 0

6. Colorado... M 0 0 0 0

7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO 0 0 0 0

8. Del 0 0 0 0

9 District of Columbia 0 0 0 0

10, Florida. ..o . 0 0 0 0
11.  Georgia. GA DOI 30,010 30,010 0 0
12.  Hawaii 0 0 0 0
13.  Idaho. D] 0 0 0 0
14, lliinois. IL 0 0 0 0
15, Indiana..........coocionriinriincriins IN|. 0 0 0 0
16.  lowa {12 I 0 0 0 0
17.  Kansas. 0 0 0 0
18.  Kentucky " 0 0 0 0
19, Louisiana........ccccooemeveneriiinniinnncd LA| s 0 0 0 0
20. 0 0 0 0
21. 0 0 0 0
22. 0 0 0 0
23.  Michigan... 0 0 0 0
24.  Minnesota. 0 0 0 0
25.  Mississippi 0 0 0 0
26.  Missouri 0 0 0 0
27.  Montana... 0 0 0 0
28.  Nebraska.. 0 0 0 0
29.  Nevada 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey. 0 0 0 0
32.  New Mexico.. 0 0 0 0
33.  New York.. 0 0 0 0
34, North Carolina.. 0 0 0 0
35. . 0 0 0 0
36. OHIO DOI,Collateral securities for the OH DOI 1,034,502 1,035,241 0 0
37. 0 0
38.  Oregon. 0 0
0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0

0 0

58.  Aggregate Alien and Othel
59. Total XXX XXX 1,064,512 1,065,251
DETAILS OF WRITE-INS
5801. 0 0
5802. . 0 0 0
5803. 0 0 0
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Ling 58 @hOVe)........rrreevucrriininne XXX XXX 0 0 0
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