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Annual Statement for the year 2015 of the Triumphe 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@ASUIY SECUMHES......oucvveeeeireircireiieeteiseesees ettt essessins | eesassssssssneens 956,515 | .covvvvnnes 24 | s 956,515 | .voucvererrerierieninns | e 956,515 | .oovvennes 24
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.eeeeererrerens | woerversnsennns 5,061,808 |.......... 125 | o, 5,061,808 |...coovvrrrreerrrienens | cerrereinnnns 5,061,808 |.......... 12.5
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..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............ccccoeueenereinenenennions | cevreneennnnn 3,036,957 | oo 7.5 | i 3,036,957
1.43 Revenue and assessment obligations . 14,787,193
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [
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.........cccccoovvevveviec | cervervireiieinnad 214,775 | ... 0.7 | o 274,775 | oo | e 274,775 | ... 0.7
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........... | ceeovvvrrrennes 538,348 |............ 1.3 | s 538,348 | ..o | e 538,348 |............ 1.3
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........cccovrvenieinieiinieenis | crverveinienennd 697,788 |............ 1T | e 697,788 | ..oveereeereeniens | e 697,788 |............ 1.7
1,523 All ONEI ..ot sssssnssns | seesessenssnesnnes 974,502 |............ 24 | 974,502 | oo | v 974,502 |............ 2.4
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hyDrid SECUMLIES).....cvvviveeicirrieieeseee s ssssessessssssenns | svessesensensens 1,993,900 | i 197 | i, 7,953,565 | .ooovveriiieieieienens | e 7,953,565

© o N o

. Total invested assets

2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities

Equity interests:

3.1 Investments in mutual funds
3.2 Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:

4.1 Construction and land development
4.2 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
Real estate investments:

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

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

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

3.3

34

3.5

53

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

. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets

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

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

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

....149,303 | ...

..749,303 |..

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

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

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

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

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

............ 0.0
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Annual Statement for the year 2015 ofthe T FiMpPhe 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 of the Triumphe 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 27,069,708
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 11,646,832
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 69,043
4. 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
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 37,446
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 3,542,830
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 249,443
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
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
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 35,030,756
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
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 35,030,756
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Annual Statement for the year 2015 of the Triumphe 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.. .978,347 978,390 980,117 970,914
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.cooveersrreesssrrerssnrreranees | erveessssiensneernees TGy LTI [— 980,117 | covovsrrreisnrrerannnes 970,914
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS..overeiieriesressieississiin | rniisissessiisi s sse s ssesssens | eosnrensssessesnssnessesnesnssenssnsens | srensenssessenssne s ensans s entanens | crensinssensenssest sttt
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....covieernirrinrsiienn | o 3,036,957 | .o 3,168,609 | ..o 3,200,666 | ..ooooverriiniene 2,875,000
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.ooririsssiissssiinsns | s, 20,640,293 | ..oooovoiiinn. 21,201,139 | oo 21,323,258 | ..o, 20,015,559
Industrial and Miscellaneous and Hybrid 8. United States.......ccoevevvveces | v 9,625,856 | ....cocviriirinn 9,669,454 | ..oovvviviriirinn 9,698,290 | .ovvveveeiirrrinns 9,545,734
Securities (Unaffiliated) 9. CaANAGA......ooeeiicieieeieis | e [ e | s | s
10._Other COUNtries. ....oceeenserreee | wovvnnnieinsssiiissnieens 749,303 | ..o, 743,092 | oo, 749,185 | oo 750,000
11, Totals..onisienssiissin | v, 10,375,159 [ .oovvvriiiiniieenes 10,412,546 [ ..o, 10447475 | oo, 10,295,734
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......ccessssvenssanes | covveissiiiinniens 35,030,756 | .oooovinreniiees 35,760,684 | ...ooooovirieinies 35,951,517 | oo 34,157,208
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

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

COMMON STOCKS 20. UNQted StALES......vvvrrrrerrrens | rrreeesrnnerisssecessseesissesessns | cerseessssssssssesessesssssessens [ eevessessssesessseessssssesssseees

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other COUNMES......covcvriiiens | v | e | s

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

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
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.... | ..........ccccc...... 35,030,756 | ..ooocvererrernnne 35,760,684 | ...ovvvvvverirns 35,951,517
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Annual Statement for the year 2015ofthe T FiUMpPhe 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

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

2,255,964

780,993

3,579,853

3,036,957

5.1

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

................. 3,092,269

................. 5,800,026

............... 10,477,152

............... 17,791,248

............... 20,640,293
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Annual Statement for the year 2015ofthe T FiUMpPhe 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)
Industrial and Miscellaneous (unaffiliated)
8.1 NAIC oottt sssss s saesssssnsanns | svsessssssssssssnes 553,760 | .oveevrerrrrenee 2,430,461 | coovvreererens 3,597,106 | cooovverrrerrerens 109,395 | .ovovvrrrrrerens (RTCHE N [— 6,704,340 | .ooveereeerrereen 16.7 | oo 4,847,905 | ..oovvveereerrrerenes 149 [, 2,669,114 | ..ovverennnn 4,035,226
8.2 NAIC 2.t siessssssssssssnsns | evoessessssasssinians 15,000 | .ooverenenee. 3,675,819 | oo | ceeereeieesereeseesesiesssniens | cevessnsessiessssessesssssene | seerrerreereenenndy090,819 [ o922 | e 565,568 | ...coovrerrrerrererien. 1T | e 2,202,069 | ...cccovvunee. 1,488,750

Totals...

6,106,279

.3,597,106

5,413,473

4871183 | ...

.5,623 976

Hybrid Securities
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Annual Statement for the year 2015ofthe T FiUMpPhe 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

Line 10.7 as a % of Col. 8

................. 6,869,967

............... 10,221,165

............... 12,802,727
....565,568 |....

.................... 958,097

1 2 3 4 5 6 7 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 Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC e eessssesssessssnssssssssessssssnsnsssnsens | (A)eveererens 8,842,228 | ............... 11,354,554 | ..............14,957,028 | ...................433,340 | ....................960,570 | ............... 36,547,720 | coooveeeeereieeeeeen90.8 [ XXX [t XXX | e 32,512,494 | ..o 4,035,226
9.2 NAIC 2u.c.oiieeeiereeriereereeseeeesseesiessssssssssssssssssssisssssssssssens | (@) ooeereeiiesiens 15,000 | .oovvevieirnnes 3,675,819 | oo | e 0 | 3,690,819 | ovverrereeriienieennn9.2 [ b XXX [ ek XXX e | i 2,202,069 | ...ccovrrrrnnes 1,488,750
7 Totals.....ooeveerenrnnes 5,523,976
9.8 Line9.7a52 % 0f COL B....ouveeviriiiciieiecceiecceesiesesseneienns | vsvessnisresrsneneensn@ 20 | vneieeisisiieisieeeened L4 | i3 0.2 | eveeicsienieeeieeen 1 L 24 | i 100.0 [ XXX e XXX e etk XXX e [ i 86.3 [ s 13.7
10. Total Bonds Prior Year
................ 1,016,683 oo 29,576,733 | ..............2,291,906

....565,568 |....

...30,142,301

Total Publicly Traded Bonds

............... 10,230,899
................. 2,202,069

............... 32,512,494
................. 2,202,069

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

................. 1,123,655

1,473,750 ...

.................... 109,395

1,488,750

4,035,226

................. 4,035,226
1,488,750

.13,618
.02

12.8 Line 12.7asa % of Col. B.......ccecuvererirrennn.

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccocevvevcvcinens | vevvvviiniiiciinnnennnd0.3 | i85 | b7 |03 el 0.0

(@) Includes $.....5,523,976 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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

(d

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§.....5,207,783; NAIC2§.......... 0; NAIC3§... 0; NAIC4$

.......... 0; NAIC5$

.......... 0; NAIC6S.........0.



80IS

Annual Statement for the year 2015ofthe T FiUMpPhe Casualty Company

SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
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

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

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

................. 5,187,783
...8,416

.................... 856,133

.................... 100,382

................. 5,620,418

................. 6,144,298

..21,832 |..

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
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
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

R 360,338

................. 1,110,966

...10,085,311
...... 80,685

.................... 311,155

.................. 321,491

............... 946,952

...16,798,098
...791,291

o 3.050,903

...13,877,660
...918,958

o 2,994,630

791,291

16,798,098 |..

o 3,060,903

................. 3,092,269

................. 5,800,026

............... 10,477,152

.................. 323,894

............... 946,952

............... 20,640,293

............... 17,791,248

............... 20,640,293

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
TOtAIS 1t

................. 1,565,673
................. 2,361,900

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
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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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouivucircirciii et sstsnens | rneiesissines 7,793,164 | ....ovvvnve. 10,622,212 | ..o 11,760,276 | oo 0 [ o0 [ 30,175,652 | ..ooovvverireiieris 75.0 | e XKX s | errnereee XXX s | s 29,876,034 | ....coccvvvunve. 299,618
9.2 Residential Mortgage-Backed Securities..... ....688,725 .1,295,467 ....375,755 111,849 2,485,414 ..1,787,626 697,788
9.3 Commercial Mortgage-Backed SECUMIES..........c.ccvvevrcreveriereeisisieies | e (0 T (01 (01 [0 SRS 0 N SO 0 cveeeeeeeieiereneend0.0 [t e XXX [ e XXX i | e (01 0
9.4 Other Loan-Backed and Structured SECUMtES.........ovvrvvrrrrerrrenrnrireiinns | corerrssisissnennes 375,338 | oo 3,112,693 | oo, 2,820,998 | .coooiveiinnn. 321491 | 946,952 | coovoviviiinnns 777473 | e 188 [ b XXX [k XX [, 3,050,903 | .o 4,526,569
9.5 TOtAIS.....cvvervrrircirciici sttt sttt snsensins | ensiesisnis 8,857,228 | ....ccevvun. 15,030,373 | oo 14,957,028 | ..oovvvvvrrnnns 433,340 | ccooovrrrinn. 960,570 | .oovevrrnen. 40,238,539 | .oovverrierirenen 1000 [ oo e XXX [ e e XK s [ e, 34,714,563 | ..oovvnnenn 5,523,976
9.6 Line9.5858 % 0f COL B.....oviiiiiiiiiiciisi s ssssssssens | cosesssssssssssssssssseaas 22.0 | oo 374 | i 372 | i T 24 [ 100.0 | XXX [ e XXX i e XX [ 86.3 | oo, 13.7
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ovevreriiciieeeeeeee e | ceeseesenesnees 5,487,463 | ..covvvrrenne. 7,899,550 | ..oovienne. 10,717,934 | oo 538,657 | .evovveereereererireeireeireees | e ) 0.9 G DR 90,9 CHIININ U 24,643,603 | ...oovoveir 76.0 | oo 24,643,603 |...covirririr
10.2 Residential Mortgage-Backed SECUMHES..........ccouverireineineineineineines | cerieeiineiinnees 1,006,951 | ..cocvvrrrnene 1,634,818 [ oo 521,900 | ccooovverrirnn. 128,927 | oo 17476 | .. ) 0.9 CHUIIN I ). 0,9 CHRRIN IN 3,310,073 | oo 10.2 | oo 2,504,068 | ....ccoovrrenns 806,005
10.3 Commercial Mortgage-Backed SECUMLIES...........ccceueirieereieiieiieiieis [ | v | e sessssssessssens | sesessessesssssesessssssssens | soseesiesesssssessessssssseess | svsssessienes )90, ST R XXX evevvees | e (U1 SR 0.0 | | e
10.4 Other Loan-Backed and Structured SECUMHES...........cvvereereeneerneerneens | cornsiiisiiisiennes 375,554 | .o 1,252,364 [ ...ccoccneneeee. 1,562,893 [ ..o 290,513 | .o, 999,207 |...cccoeuveee. 0,9, ST [ D, 9, SRR [P 4,480,531 | oo, 13.8 | 2,994,630 | ..ccoovvennnee. 1,485,901
10.5 TOHAIS....ceuuereereireinenesesesese s essessens | sesssssnesness 6,869,967 | ....cccon. 10,786,733 | .ovvvrern. 12,802,727 | oo 958,097 | ..covevrneene 1,016,683 |......ccco..c. ) .9 N P 90,9 CHUININ T 32,434,207 | .ovvvviricine 100.0 | oo 30,142,301 | .o 2,291,906
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiieiissiesi s esiesiesssesssesssesssenses | snsssessssssessesssanes 212 | s 333 | i 395
Total Publicly Traded Bonds
11.1 Issuer Obligations 10,322,594 11,760,276
11.2 Residential Mortgage-Backed SECUMIES.........ocvverrueeneereereerneeneeneireens | ceverreeneenennnn 89,887 | i 999,408 | ..ovvverereines 195,877

11.3 Commercial Mortgage-Backed Securities..........c.ccoveunrenrerneenerernineenens
11.4 Other Loan-Backed and Structured Securities

115 TOtAIS...e e
11.6 Line 11.5asa % of Col. 6.......ccceevererennne.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds

12,1 1SSUET ODIIGALIONS. ...euvveecieieiecieie et ssessssennss | crnssssesssssssssssssessesssnssnes | sesseeessessnnenen 299,618 | .oveererereinrireireinernnines | seereennineineneessnssnseeens | rerseeessseseeesessessnsens | seenessesensessnees 299,618 | o (01 A (U O 0.0 | 9,99, SO T 299,618
12.2 Residential Mortgage-Backed SECUtIES. .........crwerrerrerreeerneeneereireenenes [ v, 98,839 | cvverrerereine 296,059 | .oovveiereines 179,877 | e 109,395 | .o 13,618 | oo 697,788 | .o 1T | s 806,005 | .oveeeeeeireieis 25 | 9,9, SO T 697,788
12.3 Commercial Mortgage-Backed SECUMHIES. .........cvrurierrurrinenriierines [ errirrirrieinensisessnsiiees | cresnsinssinsseensiesssines | seeseesssesssssessessssssssesses | sesteeessssessesssssssssssessans | sessessssesssessssssessesssssans | soessesssssssssessessasensssens (01 O 0.0 | oo (U1 O 0.0 [ XXX | e 0
12.4 Other Loan-Backed and Structured SECUMHES..........oververvenrernrienriinnies | e 15,000 | .o 2,001,727 | oo 2,509,842 | ..o | s | e 4,526,569 | ..o 112 [, 1,485,901 [ oo 4.6 |, .0, ST R 4,526,569
12.5 TOHAIS....ceoeecieieeecee s | eebessnsinseeees 113,839 [ oo 2,597,405 | ..covvvrrenne 2,689,720 | ccoovvirrinnn. 109,395 | ..ovvvrierriis 13,618 | oo 5,523,976 | oo 137 [ e 2,291,906 | ..ooovrrrireeircinns A ). 0.9 U R 5,523,976
12.6 Line 12.585@ % Of COL B.....ouvvueeneeciiericrieineeienieeienienienissisnienes | seesississsssssesssssesens 2.1 | s A7.0 [ oo AB.7 | oo 2.0 [ s 0.2 [ oo 100.0 | .ovvreerenes ) 0,9 CHUSIN IO 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........ccccevvvvcvciinnicinnnie | v, 03] i, 6.5 | i 6.7 | i 03] i, 00 ] i, 187 | L., ST R D, SR R D9, S I ., SR 13.7
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Short-Term Investments

SCHEDULE DA - VERIFICATION BETWEEN YEARS

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOF YEAI.........cccviuireireieieiciieieteese ettt s s s sssssssesssns | sesessessssessesssss s s sesens 5,370,229 | .ooveveieeeeeeeee s 5,370,229 [ .ottt tes s sssstesens | ereees ettt ns s s s tesnees | seteseraetes et se ettt et er et et n et et en et nantenas
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeieieteeeie ettt ss st s st s s sesss s ssnsns | sestissessesssesssssesssssses s entessesas 10,530,415 | cooveveeeeeeeeee e 10,530,415 [ oot sessesens | cetessss ettt ssaenees | sraesee st s ettt nee
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 ON AISPOSAS............ccevcuireveieiisieseieie sttt sse st ssae s st sassssssssenes | sentessesesissesssssesssssaesssessesaenas 10,692,861 | ..cvocveeeeeeeeeeeee e LS8 3 O OO OO
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 142+3+4+5-6-T+8-9)........ccccverrrimrirrrnrniinennersinsssesiees | ceveveeeesssnssssessssssssssesesssssesenns 5,207,783 | oveveeeerenrereereeresrssieesssnsennenns 5,207,783 | v ssesnenesennend L0 T 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MiNUS LiNE 11)......cviiiviiiiieeiceiciesceiesiesssssesnesseseneas

.............................................. 5,207,783




Annual Statement for the year 2015 ofthe T FiMpPhe Casualty 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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SCHEDULE D - PART 1

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

ol3

1 2 Codes Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
41 5 8 9 12 13 14 15 16 17 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective Admitted Amount|  Amount Rec. Maturity
CUSIP Identification Description n| CHAR Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rate of | Rate of Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828 C6 5 |U.S. TREASURY NOTES 1.625 03/31/2019 ...100.625 251,563 250,000 250,146 (7<) 1 [UUTUTSRRSIOR INVSURTIRRTRRTORI DN 1625 |...... 1.607 05/09/2014. | 03/31/2019.
912828 F3 9 |U.S. TREASURY NOTES 1.75 09/30/2019. ...100.672 604,031 600,000 605,988 (1,512) | oo | e [ o 1.750 |...... 1.475 01/06/2015. | 09/30/2019.
912828 XG0 |US TREASURY N/B 2.125 06/30/2022 ...100.516 100,516 100,000 100,382 (25) | covveocrienicscriinni | e | 2125 |..... 2.062 07/16/2015. | 06/30/2022.
0199999. U.S. Government - Issuer Obligation: XXX 956,109 950,000 956,515 (1,580) 0 0] XxX XXX XXX XXX
U.S. Government - ial Mortgage-Backed Securities
38373A D9 4 [GNR 2009-69 PV PAC 4.00 08/20/2039 ...106.531 22,280 20,914 21,832 [(<I02A) RO [T DO 4.000 2.302 837 | 08/17/2011. | 08/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX 22,280 20,914 21,832 (302) 0 0 XXX XXX 837 XXX XXX
0599999. Total - U.S. Government XXX 978,390 970,914 978,347 (1,882) 0 0] XxX XXX | XXX | i3, 776 | i 16,462 XXX XXX
U.S. Political Subdivisions of States, Territories & P i (Direct and - Issuer Obli
044825 BX 4 |ASHTABULA SD SRS 2012 4.00 12/01/2023 ...109.672 811,573 740,000 780,993 (4,483 01/24/2012. | 12/01/2023.
490278 3J 5 |KENT CNTY MI AMT-REF 5.00 01/01/2020 112,880 | oo 1,128,800 | ..ccveveve. 1,000,000 | ..ovvvreene 1,066,396 (15,316, 11/18/2011. | 01/01/2020.
490278  3J 5 |KENT CNTY MI AMT-REF 5.00 01/01/2020 ...112.880 95,948 85,000 90,644 (1,302 11/18/2011. | 01/01/2020.
567423 KJ 6 |MARICOPA USD #89 B 5.00 07/01/2019 ...105.789 793,418 750,000 762,235 (7,775 . . 05/14/2009. | 07/01/2019.
975672 6Y 7 |WINSTON-SALEM NC REF B 5.00 06/01/2019 ...112.957 338,871 300,000 336,689 (10,429) | ovvoveniccciiienies | e 5.000 |..... 1.327 ....15,000 | 07/09/2012. | 06/01/2019.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: XXX 3,168,609 2,875,000 3,036,957 (39,305) 0 0 XXX XXX ..136,350 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession XXX 3,168,609 2,875,000 3,036,957 (39,305) 0 0] XxX XXX ..136,350 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Ag and Their U.S. Political - Issuer Obligations
11506K CY 5 |BROWARD PORT-REF-B 5.00 09/01/2019........c0urmirirermirrireeeierisesssserssesssssssssnssssesssssssssessenees | ODue [ er | covvvererens ...111.954 615,747 550,000 573,312 FCE 724 ) RN DO SO 5.000 11/29/2011. | 09/01/2019.
134041 CE 0 |CAMPBELL ETC SAN # 1 5.00 08/01/2016. ...102.551 738,367 720,000 725,552 (9,260) | .ooovvevrieirieinniiens | s [ e 5.000 12/04/2007. | 08/01/2016.
167664 UX 7 |CHICAGO BLDG REF-B 5.25 12/01/2016. ...102.966 | ... ..1,750,422 | .. ...1,700,000 | .... .1,718,764 (19,721 5.250 08/26/2008. | 12/01/2016.
29509P JB 6 |ERIE CNTY NY IDA 5.00 05/01/2022 ..119.473 597,365 500,000 571,228 (10,239) | vvveeveeereerienis | e | e 5.000 04/25/2012. | 05/01/2022.
3130A5 T8 2 |FED HOME LN BANK 2.65 06/29/2022 ...100.429 371,587 370,000 370,000 [ .ooocveerreeecniieniis [ eeriieriieniinesiiens | s | eesseensesineiens | oo 2.650 06/24/2015. | 06/29/2022.
3130A6 LE 5 |FED HOME LN BANK 2.23 07/26/22..........cccoomuvvemerrnerirnneriserinsesisssenssssssssssssssssssssssssssssssssssnsens. | eeveee | oo | covneee] oo v 435,000 ... 97.674 424,882 435,000 434,995 (5) 2.230 10/06/2015. | 07/26/2022.
31331 7G 2 |FED FARM CREDIT 3.15 01/12/18.......cooiiiiiiiiienieseiesiseiesississsssssssssssssssssssesssssssssensnsns | coviens [ o0 | consiinnenens ...103.938 88,347 85,000 85,722 (BA1) | covvvreerieniiieni [ e | e 3.150 06/30/2011. | 01/12/2018.
313560  QJ 5 |FANNIE MAE 2.2510/17/2022. w1 496,720 | 98.882 494,410 500,000 496,754 34 2.250 12/03/2015. | 10/17/2022.
313380 NV 5 [FED HOME LN BANK 2.3 09/27/22 A 99.224 306,974 309,375 307,393 38 [ e [ | e 2.300 11/09/2015. | 09/27/2022.
3133EF LV 7 |FED FARM CREDIT 2.26 07/27/2022 W 1] 500,000 | 99.138 495,690 500,000 499,998 (1721 [OUSUTTPIOPTIRN DO PO 2.260 11/25/2015. | 07/27/2022.
3133EF MM 6 |FED FARM CREDIT 2.23 11/02/2022 LA ] 996,720 | 98.799 | ..ccovvernnnn 987,987 | ... 1,000,000 996,758 38 2.230 11/25/2015. | 11/02/2022.
31331 AW 3 |FED FARM CREDIT 4.15 01/07/2019.........ccuiiiiiiiiriiiniisniiereiiesiiseiiesissnssssssssnssssssssssssssssennss | covens [ o0 | consiinnenns ...107.994 21,599 20,000 21,145 (BB3) | cevvvvereveeriinniienis | e | e 4.150 08/26/2011. | 01/07/2019.
31331X RF 1 |FED FARM CREDIT 5.125 02/05/2018 ...108.075 805,159 745,000 784,004 (17,91) | oo | e | e 5.125 08/11/2010. | 02/05/2018.
3133EC  F3 3 |FED FARM CREDIT 2.40 02/13/2023..........ccooooveriiirnieriinniieniieneissisnsssssssnssssssssensssssssssnssssnsses | conneee | | evvvvenn ] | i 14,892 | 99.185 14,878 15,000 14,903 10 | oo [ e | e 2.400 02/27/2015. | 02/13/2023.
3133EE F8 8 |FED FARM CREDIT 2.58 05/04/2023 ...100.035 20,007 20,000 19,934 5 [ oo [ e | e 2.580 05/28/2015. | 05/04/2023.
3133EE  FR 6 |FED FARM CREDIT 2.48 12/22/2021 ...100.932 10,093 10,000 10,000 | oo [ e [ e | e | e 2480 12/10/2014. | 12/22/2021.
3133EF  HV 2 |FED FARM CREDIT 2.20 10/13/2022.........cocmmverereecereeesnerenseseeneseinssssseseinssssnsssisssssnssssssssssnssssssssssneses | eovmnee oo | coneviensd [ evenercensd | cevvienrrnnn.. 199,640 | ... 98.848 197,695 200,000 199,650 10 | oo [ e | e 2.200 10/13/2015. | 10/13/2022.
3133XP  CT 9 |FED HOME LN BANK 4.25 03/09/2018. ...106.513 40,475 38,000 39,911 (B48) | cevvvverrerrrernerrienies | cerrerenrieeeinenniees | e 4.250 09/29/2011. | 03/09/2018.
3133XX  P5 0 |FED HOME LN BANK 4.125 03/13/2020. ...109.742 10,974 10,000 10,763 (172) | coveereeriieniienis [ e | e 4.125 12/27/2011. | 03/13/2020.
3134G3 3N 8 |FREDDIE MAC 2.25 01/10/2023........ccommmrirrerinniisseisessisssssssessssssssssssssssssssssssssssssssssssnsssssssssssssnssses | eoveene oo | conereiesd [evvvnriiinsd | ceriiienninnnn.516,880 | .o 98.540 512,406 520,000 516,918 38 2.250 11/25/2015. | 01/10/2023.
3136FP  ET 0 |FANNIE MAE 12.00 03/10/2016. ...100.306 110,337 110,000 110,054 (2 X)) SOOI [T D 2.000 06/28/2011. | 03/10/2016.
3136G0 T8 4 |FANNIE MAE 2.125 10/25/2022..........ccovueereeerieereiseniieseisesieseeisessissssssesssssssssessssssssssssnsssnsnsnnes | eovenee [ oo | conniiens ] e | i 14,668 | 97.038 14,556 15,000 14,676 18 | oo [ e | e 2.125 07/30/2015. | 10/25/2022.
413890 CX 0 [HARRIS CN HOUSTON- 5.00 11/15/2023, .121.147 121,147 100,000 118,317 (2,091) ] oo | e [ e 5.000 . 12/10/2014. | 11/15/2023.
49151E 72 2 |KY PPTY &BLDGS 5.25 02/01/2019, ...111.680 871,104 780,000 815,143 (10,575) | ccvvvevieeriicniienis | e | e 5.250 |...... 3.690 . ....40,950 | 02/20/2009. | 02/01/2019.
57563R  FU 8 |MA ST EDU AUTH A 4.60 1/01/2022, ...101.243 2,212,160 2,185,000 2,173,714 1,594 | o | e | s 4.600 |...... 4.700 cireenn.100,510 | 11/18/2011. | 01/01/2022.
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1 2 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
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Unrealized Other-Than- Stated
NAIC Rate Used Valuation Current Year's Temporary Contractual
Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description nation Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
646136 DY 4 [NJTRNFD SERA 5.25 12/15/2020 FE ..110.517 | .. ...1,403,566 | .. ....1,270,000 | .... ..1,349,524 (14,306) | .coooovvereicniienins | cererenieriiensiiens | e 5.250 03/24/2010. | 12/15/2020.
646136 DY 4 |NJTRNFD SERA 5.25 12/15/2020 ..110.517 364,706 330,000 350,664 (3,717) 5.250 03/24/2010. | 12/15/2020.
649083 AA 0 [NEW VALLEY GEN 17.299 03/15/19 ...109.073 131,676 120,723 128,228 (4,338) | ..o | e [ e 7.299 12/31/2010. | 03/15/2019.
724799 BB 6 |PITTSBURGH & ALLEGHENY 5.00 02/01/2022 L 113215 | 1,834,083 | e 1,620,000 | .......ecccn. 1,708,923 (17,503) | covvveriereriirerirenees | cereineniireeeisesiiees | e 5.000 05/11/2010. | 02/01/2022.
756872 HT 7 |RED RIVER TX EDU FIN 5.00 03/15/2025 ..117.843 589,215 500,000 534,572 (4,084) | ..o | s [ e 5.000 08/28/2013. | 03/15/2025.
917328 PN 0 |UTAH ASSOC PWR-REF 5.00 04/01/2023 ...116.420 1,164,200 ..1,096,576 (15,097) | oo | o | 5.000 . 12,500 50,000 | 04/11/2012. | 04/01/2023.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation XXX . 17,321,814 ....16,798,099 | .....ceo.. 0 e (134,896) 0 XXX XXX XXX [ e 200,548 | ...........624,158 XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obli | gage-Backed Securities
3136A0 DT 1 |FNR2011-77 A SEQ 3.50 08/25/2036 ..101.320 1,271 1,254 1,256 (10) 07/25/2011. | 08/25/2036.
3136A5 BB 1 |FNR2012-40 PAC 2.00 09/25/40...........ocomveeirrieeriinreciinniissecsssisssesssssssssssssssssssssssssssssssssssssssnsones | aevnee | oo | eovseveinnnns | coveenne T | i 15,833 | L0 99.802 15,729 15,760 15,809 (15) 04/25/2012. | 09/25/2040.
3136AC A5 0 [FNR2013-18 PAPAC 2.00 11/25/2041..........ccoviiirricriirriircriiisesiseniisssissesissssissesssssssssesssssssssenssennns | conenee | oo [ evvenniinnes | cvnenveen | [ ceriiienienenn 68,877 [, 98.667 66,315 67,210 66,009 195 06/25/2014. | 11/25/2041.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20. ...102.100 41,202 40,354 40,555 (115) 12/28/2010. | 11/15/2020.
313970 RJ 0 |FNR2011-63 MV SEQ 3.50 07/25/24 ...104.345 447,126 428,507 433,442 (3,982) 07/22/2011. | 07/25/2024.
31417Y _ SD 0 |FNCI PT 3.50 09/01/2025. ...104.915 238,929 221,737 234,220 7,980 08/31/2010. | 09/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. XXX 810,570 780,822 791,291 4,053 0 XXX XXX
U.S. Special Revenue & Special A Obligations and all Non-Guaranteed Obligations of Agencies and al Subdivisions - Other Loan-Backed and Structured
57419R  GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043............ccoovvmrriinmiinresnciienesneisnensnsssnessnssssnesennnes | eeviees [ oo | e s 1FE ...106.682 227,836 213,565 213,566 {(0)] USRS VRPN DO 4.000 08/14/2013. | 07/01/2043.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045............cooovvverrimeriiiniiienisseisssisssssssiesssssssssessssnnnies | eoveeee | oo | cvnnennsd i 1FE | ... 485,763 | ... 98.613 479,025 485,763 485,763 0 [ e [ e | e 2.800 01/13/2015. | 02/01/2045.
647200 X6 6 [NMMTGE FIN SFM C 14.50 10/01/2043..........covouerererererirneeireriineessessssesssessssesssesssenssssesssssssnenes | coneene |0 | evrreen] | vvens 1FE ...103.097 471,474 457,311 474,511 (2,589) | .ooovverrrerreireniiens | e [ oo 4.500 08/08/2013. | 10/01/2043.
83756C EP 6 |SDHSG DEV AUTHE 4.00 11/01/2044............ccooooiiviiriiniiniisnesnissessisssssssssnsssssssssssssssnnns | cevves [ oo | e [ 1FE ...105.847 836,191 790,000 833,336 (5,176) | .ooovveeieeriiieriiens | e [ o 4.000 11/07/2013. | 11/01/2044.
924190 EL 1 [VT HSG FIN AGY B 4.125 11/01/2042.......cocoiveeseriesrceserissseesssesssssessssssssssssssssssssssssssssssseessssssssssssens | enneene | oo | avsennnc] | oneee 1FE ..104.379 | ... ...1,054,228 | .. ...1,010,000 | .... ..1,043,728 (859) | ovvvvrvvrerireriiinnins | e | e 4125 04/11/2012. | 11/01/2042.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities. XXX 3,068,754 2,956,639 3,050,903 (8,624) 0 XXX . 114,199 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: XXX | s 21,201,139 | ............. 20,015,559 20,640,293 0 [ (139,467) 0 XXX XXX XXX e 164,239 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
039483 AY 8 |ARCHER DANIELS 5.4503/15/2018. ...108.153 60,566 56,000 59,797 (1,643) | oo | e | e 5450 |..... 2279 [MS...... 3,033 | 12/23/2011. | 03/15/2018.
075887 AW 9 [BECTON DICKINSON 3.25 11/12/2020 ...101.532 81,226 80,000 81,601 (303) 3.250 |...... 2.807 [MN...... 2,600 |03/25/2014. | 11/12/2020.
17275R  AH 5 |CISCO SYSTEMS 4.45 01/15/2020. ...108.869 21,774 20,000 20,674 (153) | covevoreerierniieni [ e | e 4450 |..... 3.547 |JJ....... 890 | 07/27/2011.| 01/15/2020.
36164N  FF 7 | GE CAPITAL INTL 2.342 11/15/2020.........cccmereumrrireriinnrinerissssinenissssssenissssisnesssssssssensssssssnesssenssses | eeneeee | R| wvvee T [t IFE | 0,299,610 | ... 99.196 297,587 300,000 299,618 8 [ s [ s [ e 2342 |..... 2.369 |MN...... 11/20/2015. | 11/15/2020.
42217 AT 3 |HEALTH CARE REIT 4.70 09/15/2017 104462 | .............. 1,566,926 | .............. 1,500,000 | .............. 1,569,166 (8B4) | evvverevrererriieri [ e | 4700 |...... 1.937 |MS...... 20,758 12/23/2015. | 09/15/2017.
458140  AJ 9 [INTEL CORP 3.30 10/01/2021........coomveiiiiiriieniiesiissiisesiisssiiesissssssssssssssssssssssssssssssssssssssensssnns | coneene | | eevevee ] [ i 1FE ...103.552 471,160 455,000 477,438 (71 | e [ e | e 3.300 |...... 2377 |AO...... 12/09/2015. | 10/01/2021.
494368 BB 8 |KIMBERLY-CLARK 6.125 08/01/2017........ccoomirivreierieneniieniisensiesssssenssessssessssssssssssssssssssssssssssssssnses | coneeee | | eervnen] | v 1FE ...107.548 779,719 725,000 755,935 (18,726) | ccvvvevrverrrieeriienens | rervvneeiieesiiesriees | e 6.125 |..... 3.335 [FA.ooe| v 18,503 | oovvvurvrnnn 44,406 | 02/23/2011.| 08/01/2017.
525ESC  1C 3 |LEHMAN ESCROW 12/23/20710.......c.c0cmriiiiiiiiiieiiniissiiesesisssisesssssissssssssssssssssssssssssssssssssssnnns | svvens [ oo | consessonsees [ covennnd 6* T | s [ o || s | s 0.000 |...... 0.000 [N/A..... 12/01/2012. | 12/23/2099.
88732 AS 7 | TIME WARNER CABLE 8.25 04/01/2019.........coovuurrierieirireriisesieniesssssesessesssessssesssssssessssssssiss | eevene | oo | wovnenes [ 2FE ...114.907 574,533 500,000 551,303 (14,266) | .cvvovvverrrveeniienins | cervineniieniinesiiens | e 8.250 |...... 4.801 [AO..co. | covverrriens 10,313 | oo 41,250 | 07/12/2013. | 04/01/2019.
913017  BM 0 [UNITED TECH CORP 5.375 12/15/2017.........oorvoirienricneiniessiiseseissessessssssssssssssssssnsssssssssnnssnns | coneeee | | seveienn ] [ i 1FE ...107.462 45,134 42,000 44,616 (1,297) | oo | e [ oo 5375 |..... 2107 |JD....... 2,258 |11/25/2011. | 12/15/2017.
918204 AV 0 [VF CORP 3.50 09/01/2021.......0ocimieuiiiiiiiiiiisisi i ssssssssissssssnsssssssssnssessssssenssesnns | oneeee | | svvvsnn ]| onene 1FE ...104.656 313,967 300,000 316,152 [20)) SR POV OO 3500 |...... 2475 |MS...... 11/20/2015. | 09/01/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX | e 4,212,590 | ..o 3,978,001 | .oooveveunne 4,176,299 (37,705) 0 XXX XXX XXX | oo 59,859 | ..ovvivinnn 94,437 XXX XXX
Industrial & Miscell (Unaffiliated) - ial Mortgage-Backed Securities
073877 CS 9 [BSABS 2005-SD3 1M1 MEZ FLT 07/25/2035..........cosvvererrirsererssisnssssessssssssssssssssssssssssssmsssssssssnsssnnssss | ceennes | [evevsserrens | cone IFM | ciiiriii.502,441 [ 88.758 554,736 625,000 539,581 18,437 | oovveevveriieerinens | e | oo 1.072 |...... 4.428 |MON... 5,374 | 12/05/2013.| 07/25/2035.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42. ..101.170 717,864 709,562 697,788 2,054 | oo | e | 3.000 |...... 3.343 [MON... | oo 1774 | 21,287 |12/02/2013. | 09/17/2042.
61755F  AA 3 [MSST 2007-1 A1 SEQ FLT 06/25/2037..........ceruemerieriinerieeniieesisesesssesssesssssssssssssssesssesssssssssesssenens | coneees | oo [ covenssenns | coneee 1FM| .................357,632 | ..... 99.359 380,042 382,494 373,134 4787 | e | e | o 0.502 |...... 4.494 [MON... | oo 37 | i 1,033 | 09/03/2013. | 06/25/2037.
64352V PN 5 [NCHET 2005-D A2C SEQ FLT 02/25/2036...........ccvuuriieniiissiississsiisssisscisssissssississssssssssssssnnes | cvviees | oo | coonsieinnins | coveee 1M .................. 59,451 ... 99.300 61,494 61,928 61,787 2,108 | oo | e | e 0.652 |..... 3.810 |MON... 261 | 06/27/2013. | 02/25/2036.
PSS 1,714,135 | oo, 1,778,983 | .............. 1,672,291 37,384 0 XXX XXX XXX [ 1,949 | e 27,956 XXX XXX

3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.

Industrial & Miscell: (Unaffiliated) - Other L Backed and
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05364C AS 1 |AVERY 2015-7A A2 CLO SSNR 3.22 01/15/28 WFE 249,575 |..... 98.850 247,125 250,000 249,577 2 3220 |...... 3.261 |JAJO... 201 11/16/2015. | 01/15/2028.
08180X AL 6 |BSP 2015-8A A1C CLO SEQ SSNR 3.234 01/28.........crvvverreerrererriinnesenseinsesenssssessssnsssssssssnssssnnssens | evvsiee | R | covseivsnins [ e TFE | iinen..s.. 200,000 ... 99.190 198,380 200,000 200,107 107 [ oo [ eeveensireeeineenieenns | cevees 3.234 3.205 |JAJO... 539 10/29/2015. | 01/20/2028.
143120 AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28.........oeviviriiiciiniiinsiniississssississsssssssssssssins | neees 100.000 350,000 350,000 350,000 3.338 |..... 3.312 |JAJO... 292 12/11/2015. | 01/20/2028.
233046  AC 5 [DNKN 2015-1A A2l ABS SNR 3.262 02/20/45............oomvvveerrirnriieseieseieeeiessisssnsssssssssessssssssssessssssssinns | conneen | [evcvsneiirnns | 00 2AM [ i 1,488,750 | ... 98.750 | .ooveerren 1,470,141 | e, 1,488,750 | ..ooounevne 1,488,750 {(0) ) USSR DU PO 3262 |..... 3.275 [FMAN. | ooovcvrerrs 5,531 | v 39,660 |01/22/2015. | 02/20/2045.
42982A  AG 6 |HLM 5A-2015 B2 CLO MEZ 4.57 01/29/2026............coooivvierrriiciineiisnisseisssissssissssssssssssessssssnseins | ceveeee 100.250 501,250 500,000 500,000 [ oo [ e | o | e | oo 4570 |...... 4.596 |JAJO...| ... 12/18/2014. | 01/29/2026.
659298 AE 3 [NEND 2013-1A C CLO FLT 07/17/2025........cooooeveeeeeeeesereeneeresereeneeeesensseneseisnssssssssssssssessssssssssssssnsssonns | coneeen | oo | evvieened | connn AFE | cviirrrinnn.483,200 | ... 95.050 475,250 500,000 488,134 2,233 | oo [ e [ e 3.065 JAJO... 07/19/2013. | 07/17/2025.
83609W AE 0 | SNDPT 2015-3A A2 CLO SEQ SSNR 3.35 01/28..........ccvvverirrininiiieneeriisseseessesssssssessssssessesssnens | cvveees ...100.000 500,000 500,000 500,001 1 3.350 JAJO... 12/08/2015. | 01/20/2028.
92320X  AJ 7 |VENTR 2014-16A A2F CLO SEQ 4.395 04/2026..............covvveririeiiiniiinnineissieseissssssesssssssesissnns | ceviees ...100.750 503,750 500,000 500,000 [ .ooocveererieiiniienins [ v || s | s 4.395 JAJO...| ... 02/14/2014. | 04/15/2026.
92330J BS 4 | VENTR 2015-20A B2 CLO MEZ 4.09 04/15/27........cooovsriuniiiieiissiiissiiessiisssiesssisssiisssissssssssssissssssesens | covenee | oo | cosseessnnens | covene IFE | viiiiiie00. 250,000 | ..o 95.970 239,925 250,000 250,000 [ ooveerrrienenniines [ | oo | s | o 4.090 JAJO...| ... 03/13/2015. | 04/15/2027.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 4,521,525 XXX ...4,485,821 4,526,569 0 2,343 0 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) ....10,447 475 XXX 10,412,546 ....10,375,159 0 2,022 0 0 XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligation: 25,917,937 XXX | e, 25,659,123 | ............ 24,081,099 | ............ 24,967,870 0 (213,485) 0 0] XxX XXX XXX .. XXX XXX
7899999. Total - Residential Mortgage-Backed Securitie: 2,441,106 XXX 2,546,986 2,580,719 2,485,414 0 41,134 0 0] XXX XXX XXX ...54,675 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. 7,592,473 XXX ...7,554,575 7,577,473 0 (6,280) 0 0] XxX XXX XXX ......213,881 XXX XXX
8399999. Grand Total - Bonds 35,951,517 XXX 35,760,684 ....35,030,756 .0 (178,631) 0 0] XxX XXX XXX ,139,126 XXX XXX
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it
912828  F3 9 |U.S. TREASURY NOTES 1.75 09/30/2019........cccevvurrvicrimriirerienirninns 01/06/2015........ GOLDMAN SACHS... 607,500 . 2,856
912828 XG0 |US TREASURY N/B 2.125 06/30/2022 07/16/2015. GOLDMAN SACHS... . 100,406
0599999.  Total - BONAS = U.S. GOVEIMMENL.........cuiueiiiiteiteisetesieiseieestessess et sesssesssssetsssessesssssssesssssessssessessessssessassessnss | sesesessessesassassessessesassassessssssessessessssessessessssessessessssassessessssessassessnsansessesssssnsassessnsanes . 707,906
Bonds - U.S. Special R e and Special A
3130A5 T8 2 |FED HOME LN BANK 2.65 06/29/2022 N . | 06/24/2015. CANTOR FITZGERALD & CO.. . 370,000
3130A6 LE 5 |FED HOME LN BANK 2.23 07/26/22 10/06/2015........ STIFEL NICOLAUS . 435,000
3133EC  F3 3 |FED FARM CREDIT 2.40 02/13/2023.. 02/27/2015........ STIFEL NICOLAUS .. 14,892
3133EE  F8 8 |FED FARM CREDIT 2.58 05/04/2023.. . 05/28/2015........ FIFTH THIRD ..ottt 19,929
313380 NV 5 |FED HOME LN BANK 2.3 09/27/22.................... 11/09/2015........ STIFEL NICOLAUS .. 307,355
3133EF LV 7 |FED FARM CREDIT 2.26 07/27/2022.. 11/25/2015........ CANTOR FITZGERALD & CO. 500,000 ..500,000
3133EF MM 6 |FED FARM CREDIT 2.23 11/02/2022.. 11/25/2015........ RAYMOND JAMES & ASSOCIATES 498,000 ..500,000
3133EF MM 6 |FED FARM CREDIT 2.23 11/02/2022 11/25/2015........ STIFEL NICOLAUS . 498,720 | oo 500,000
3135G0  QJ 5 |FANNIE MAE 2.2510/17/2022................. 12/03/2015........ ANCORA ADVISORS LLC.......ccovvvriinrireririinns 496,720 ..500,000
3133EF  HV 2 |FED FARM CREDIT 2.20 10/13/2022..........ccoovvrmreniieriniireeireinisnieneninsinn 10/13/2015........ STIFEL NICOLAUS .. 199,640 ..200,000
3134G3 3N 8 |FREDDIE MAC 2.2501/10/2023........cccoveeermiriereiniererinnicereneenes 11/2512015........ RAYMOND JAMES & ASSOCIATES........ccoevrirereiriirereiineierineines 516,880 | ..o 520,000
3136G0 T8 4 |FANNIE MAE 2.125 10/25/2022................ 07/30/2015........ FIFTH THIRD. ...ttt 14,658 ....15,000
60416Q  GC 2 | MINNESOTA ST HSG FIN A 2.80 02/01/2045.........oviiiriniinirsinrinsisiissesessssssessnssssssnssnessnsenssnens | sosssessrenniee 01/13/2015........ RBC CAPITAL MARKETS 500,000 ..500,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment . OO OO OO PO OO PP PO PO PO PP PSP OPP OO PP PPPTPPOPPPPOOON . 4371794 | s 4,384,375 9,956
Bonds - Industrial and Mi:
05364C  AS 1 |AVERY 2015-7A A2 CLO SSNR 3.22 01/15/28........cccovvmirrernirernrnianne R 11/16/2015........ JP MORGAN SECURITIES INC....ccoovrriiiiriiicireirererseiesisiessenienes 249,575 | ..o 250,000
08180X AL 6 |BSP 2015-8A A1C CLO SEQ SSNR 3.234 01/28...........cococevrreririrnes R 10/29/2015........ CITIGROUP........ouvvrrrirnrranns 200,000 | ..o 200,000
14312) AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28 12/11/2015........ CITIGROUP.......coovvrerrrrines 350,000 350,000
233046  AC 5 |DNKN 2015-1A A2l ABS SNR 3.262 02/20/45 01/22/12015........ GUGGENHEIM CAPITAL MARKET. 1,500,000 . ...1,500,000
36164N  FF 7 | GE CAPITAL INTL 2.342 11/15/2020..........coeverermreirrnnirerenseirereninianes R 11/20/2015........ FIFTH THIRD ..ot 299,610 | ..o 300,000 566
42217K AT 3 |HEALTH CARE REIT 4.70 09/15/2017.....c.vvoivirneirernrireierinniees 12/23/2015........ Payment on Intercompany Balance 1,570,050 21,500,000 [ oo 19,192
458140  AJ 9 |INTEL CORP 3.30 10/01/2021................. 12/09/2015........ ANCORA ADVISORS LLC.......ccovvverinirierirerircinns 477,609 3,045
83609W  AE 0 | SNDPT 2015-3A A2 CLO SEQ SSNR 3.35 01/28........ccvvuiririereriiiniierineiseiesiesessseiesiesessssessesine | veveessesnnens 12/08/2015........ MORGAN STANLEY ......ocviriireiinrierniinrierineiceseneenes 500,000
918204 AV 0 |VF CORP 3.50 09/01/2021........covmrmrirermirenrerissisessssissisnssssesssssessessssesessssanes 11/20/2015........ ANCORA ADVISORS LLC......ovovirvrrririrrieierineines 316,422 2,421
92330  BS 4 | VENTR 2015-20A B2 CLO MEZ 4.09 04/15/27 03/13/2015........ JP MORGAN SECURITIES INC....ccovviiiiiininirsissrissisrisseenssnnseseneenes 250,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 5,713,266 25,223
8399997. Total - Bonds - Part 3 10,792,966 38,133
8399998. Total - Bonds - Summary Item from Part 5...........ccocoeiiiinseissceeeeieas 853,866 2,296
8399999, Total = BONGS.......vvveiriiiiisiieiiesisseissis s 11,646,832 ...40,429
9999999. Total - Bonds, Preferred and Common Stocks 11,646,832 ...40,429
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Annual Statement for the year 2015ofthe T FiUMpPhe Casualty Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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
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
38373A D9 4 |GNR 2009-69 PV PAC 4.00 08/20/2039 | . ‘ 12/20/2015. | MBS Paydown. | 7,055 7,055 7419 7,369 (26) (26) 7,055 0 e 151 | 08/20/2039.
0599999. Total - Bonds - U.S. Government 7,055 7,055 7419 7,369 0 (26) 0 (26) 0 7,055 0 0 0 [, 151 XXX
Bonds - U.S. Political Subdivisions of States
796269 RU 4 |SAN ANTONIO ISD 5.00 08/15/2021........ccccvvvisvieiiciissicsciene | . ‘ 08/15/2015. | Call @ 100.0. | ........... 500,000 | ........... 500,000 534,040 503,591 (3,591) 500,000 0. 25,000 | 08/15/2021.
2499999. Total - Bonds - U.S. Political Subdivisions of States 500,000 500,000 534,040 503,591 0 0 (3,591) 0 500,000 0 0 0 25,000 XXX
Bonds - U.S. Special Revenue and Special A
3128X2 RA 5 |FREDDIE MAC MTN 5.30 12/01/2015........coooovveumrrirericriiieniis .. | 12/01/2015. | Maturity 87,884 (2,884) (2,884) 85,000 0 12/01/2015.
3133EC QZ 0 |[FFCB-CALL10/15 2.125 12/04/2020 .| 10/09/2015. | Call @ 100.0 89,489 511 511 90,000 0 12/04/2020.
3133ED X5 6 |FEDFARM CREDIT 2.625 10/08/2021. .|| 10/08/2015. | Call @ 100.0 14,989 1" 1 15,000 0 10/08/2021.
3133ED Z2 1 |FED FARM CREDIT 2.5510/21/2021... . | 02/09/2015. | Call @ 100.0. 74,854 146 146 75,000 0 10/21/2021.
3136A0 DT 1 |FNR2011-77 A SEQ 3.50 08/25/2036. .. | 12/25/2015. | MBS Paydown 1,338 (2) (2) 1,331 0 29 | 08/25/2036.
3136A5 BB 1 |FNR2012-40 PAC 2.00 09/25/40 .. | 12/25/2015. | MBS Paydown 2,729 1 1 2,719 0 29 | 09/25/2040.
3136AC A5 0 [FNR2013-18 PA PAC 2.00 11/25/2041........ccoovcvoiricincincicincis .. | 12/25/2015. | MBS Paydown 10,420 99 10,624 (1 IO 113 | 11/25/2041.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20. .. | 12/15/2015. | MBS Paydown 18,709 (42) 18,596 0 289 | 11/15/2020.
313970 RJ 0 [FNR2011-63 MV SEQ 3.50 07/25/24.... . | 12/25/2015. | MBS Paydown 43,464 1,981 42,834 0 07/25/2024.
31417Y SD 0 [FNCIPT 3.50 09/01/2025. .. | 12/25/2015. | MBS Paydown 58,361 1,282 58,935 0 09/01/2025.
57419R  GH 2 [MD ST CMNTY DEV ADMIN A 4.00 07/01/2043..........cccoouvvveennene .| 12/01/2015. | MBS Paydown 19,256 0 19,256 0 07/01/2043.
57563R FU 8 |MA ST EDU AUTH A 4.60 1/01/2022 .. | 07/01/2015. | Partial Call @ 100.0. . 521,905 3,095 3,095 525,000 0 01/01/2022.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045 .. | 12/01/2015. | MBS Paydown v 14,237 4,237 0 14,237 0 02/01/2045.
647200 X6 6 |NMMTGE FIN SFM C|4.50 10/01/2043. .| 12/01/2015. | MBS Paydown 27,627 28,756 (24) 27,627 0 10/01/2043.
649083 AA 0 |NEW VALLEY GEN 17.299 03/15/19. .| .- | 03/15/2015. | Sinking Fund Redemption 27139 | .. 29,350 (199) 27,139 0 03/15/2019.
83756C EP 6 |SDHSG DEV AUTH E 4.00 11/01/2044. .| 06/18/2015. | Partial Call @ 100.0. 60,000 | ............. 60,000 63,684 . (3,684) 60,000 0 11/01/2044.
924190 EL 1 |VTHSG FIN AGY B 4.125 11/01/2042... .. | 11/01/2015. | Partial Call @ 100.0. 300,000 300,000 | ... 310,273 cereeenee(10,273) [ v (10,273) 300,000 0 11/01/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: oo 1,373,299 | L 1,373,299 | ........1,409,860 | ........... 1,375,460 | .......ccco...... 0 [ (9,983) 0 (9,983) 0 [ s 1,373,299 0 0 0 XXX
Bonds - Industrial and Mi:
039483 AY 8 |ARCHER DANIELS 5.4503/15/2018..........cccoovvvimiimniiisniinniins .. | 09/04/2015. | Partial Make Whole Call @110.5..........cccccoouvvvmmviinnnis | omreveriieceiieniiens | oo 15,475 | i 14,000 15,360 (275) (275) 15,085 390 390 [ 758 | 03/15/2018.
233046 AC 5 |DNKN 2015-1A A2 ABS SNR 3.262 02/20/45. .| 11/20/2015. | MBS Paydown ..11,250 0 0 11,250 0 208 | 02/20/2045.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42. .|| 12/17/2015.| MBS Paydown .110,168 108,323 (103) (103) 110,168 0. 1,891 | 09/17/2042.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010 .. | 04/02/2015. | Escrow Reorganization Distribtuion 0 8,012 8,012 12/23/2099.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010 .| 10/01/2015. | Escrow Reorganization Distribtuion 0 5,992 | ..o 5,992 | .o 12/23/2099.
61755F AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037.........ccooomvvercrinricrriis .. | 12/25/2015. | MBS PaydOown.............vvveurriinieinriineiisneissssisnniens | connevsenisssennsninnns | coveeennec 838,114 | i 435774 | ........... 407,449 418,283 8,697 8,697 435,774 0 653 | 06/25/2037.
64352V PN 5 |NCHET 2005-D A2C SEQ FLT 02/25/2036...........ccoo0ruuerienriinaniens .. | 12/25/2015. | MBS Paydown 188,527 2,378 2,378 192,023 0 ...438 | 02/25/2036.
3899999. Total - Bonds - Industrial and Miscellaneous . . e A 20,829 | 730,493 | .o 0 ....10,698 0 764,300 0. 14394 | ......... 14,394 3,949 XXX
8399997. Total - Bonds - Part 4 2,659,048 | ........ 2,643,569 | ........2,679,149 2,616,913 0 (2,902) 0] e 2,644,654 |................ 0. 14,39 | ... 14,394 | ... 69,319 XXX
8399998. Total - Bonds - Summary [tem from Part 5..........c.ii i ottt | nniessians 855,000 | ........... 855,000 | ........... 853,866 1,134 855,000 8,327 XXX
8399999. Total - Bonds .......3,614,048 | ........ 3,498,569 3,533,015 2,616,913 0 (1,768) (I 3,499,654 |......ccccco... 0... 14,3% | ......... 14,394 | ....... 77,646 XXX
Preferred Stocks - Industrial and Mi
02005N 60 5 [ALLY FINANCIAL INC SERIES G 7.00%........cccvmmvririeriiriiniiins .| 04/10/2015. | Partial Call @ 1,000.0 14.000 | .............14,000 | ......... 1,000.00 4,287 2,787 0 2,787 | oo | e 11213 | 1M,213 | 319 XXX
02005N 60 5 [ALLY FINANCIAL INC SERIES G 7.00%......0cccueumiienciiiiniiasiinnas .. | 12/14/2015. | Call @ 1,000.0 14.780 | ........... 14,782 | ......... 1,000.00 4,526 2,943 0 2,943 | | 11,839 | .. 11,839 | ...coo... 1,194 XXX
8499999, Total - Preferred Stocks - Industrial and Miscellaneous........ 28,782 XXX 8,813 5,730 0 0 0 0 0 5,730 0. 23,052 | ......... 23,052 | ......... 1,513 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

8999997. Total - Preferred Stocks - Part 4 28,782 XXX 8,813 5,730 0 0 0 0 0 5,730 0 XXX
8999999. Total - Preferred Stocks 28,782 XXX 8,813 5,730 0 0 0 0 0 5,730 0 XXX
9899999. Total - Preferred and Common Stocks 28,782 XXX 8,813 5,730 0 0 0 0 0 5,730 0 XXX
9999999. Total - Bonds, Preferred and Common Stocks 3,542,830 XXX 3,541,828 | ...2,622,644 | 0] s (1,768) 0 (1,768) (V) 3,505,384 | ... 0 XXX
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Annual Statement for the year 2015ofthe T FiUMpPhe Casualty Company

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

1 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
el 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 n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion R i (12+13-14) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends
Bonds - U.S. Special Revenue and Special A
313379 S7 5 |FED HOME LN BANK 0000 2.50 06/27/2022.............ccccorriuriennes .| 02/13/2015 | INTL FCSTONE PARTNER............cc....... 10/15/2015 | Call @ 100.0 8,182 8,165 8,182 8,182 (11) (11) 0
313379 87 5 |FED HOME LN BANK 0000 2.50 06/27/2022...........ccccooevvreeriunnnc .| 02/13/2015 | INTL FCSTONE PARTNER.........cccoo. 10/05/2015 | Sinking Fund Redemption 6,818 6,805 6,818 6,818 41 41 0
3133EA SA 7 |FFCB-CALLO04/15 2.59 06/06/2022 ..| 03/10/2015 | PIPER JAFFRAY / US BANCORP.. 04/14/2015 | Call @100.0......cooucrverrreecrieeriicnireriins | e 150,000 | ........... 149,775 | .....c..c... 150,000 150,000 225 225 0
3133EE VN 7 |FFCB-CALL10/15 2.48 06/30/2022 .| 06/27/2015 | PIPER JAFFRAY / US BANCORP.. 10/09/2015 | Call @100.0 300,000 300,000 300,000 825 825 0
3133EE 78 6 |FFCB-CALL09/15 2.83 12/23/2022 ..| 06/17/2015| CANTOR FITZGERALD & CO . | 09/23/2015 | Call @100.0. 300,000 300,000 300,000 0 0
3133EE 79 4 |FFCB-CALL09/15 2.62 03/23/2022 . | 06/25/2015 | JANNEY MONTGOMERY SCOTT.. .| 09/28/2015 | Call @100.0. 90,000 90,000 90,000 54 0
3199999. Total - Bonds - U.S. Special Revenue and Special A 855,000 855,000 855,000 0 1,134 0 0 0 0
8399998. TOBAL - BOMAS..... bbbk eehi Lot | sibsienies 855,000 855,000 855,000 0 1,134 0 0 0 0
9999999. Total - Bonds, Preferred and Common Stock 855,000 855,000 0 1,134 0 0 0 0




Annual Statement for the year 2015 ofthe T FiMpPhe Casualty Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Manual |  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis|  Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares | % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted $..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2015ofthe T FiUMpPhe Casualty Company

SCHEDULE DA - PART 1

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

1 2 Codes 5

Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
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
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
31846V 41 9 | FIRST AMER TREAS OBLIG FD INSTL .|.. | 12/31/2015. | DIRECT 7,500 7,500
31846V 80 7 [FIRST AMER TREASURY OBLIG CLY: .. | 1213172015, [ DIRECT......orriiriieriinrrieniereiisnesneiisnisnnienins | eeee XXX | s 746,750 746,750
31846V 80 7 |FIRST AMER TREASURY OBLIG CLY. .. | 12/31/2015. | DIRECT. 10,000 10,000 | .o e | | |
60934N 10 4 |FEDERATED GOVT OBLIGATION FUND INSTL..... .. | 12/31/2015. | DIRECT. ..4,405,907 4,405,907 197 ......0.010 MON.. 184
97181C 50 6 [WILMINGTON US GOVERNMENT MMF SERVICE SHARE. .. | 12/31/2015. | DIRECT. 15,000 15,000 0,010 [ [
261908 10 7 |DREYFUS TREASURY & AGENCY CASH MF INSTL......ccouviisiisiissisnissins [ eonninnees .. 1 12/31/2015. | DIRECT 2,625 2,625 200,080 [ [,
8899999. Total - Exempt Money Market Mutual Funds. 5,187,783 0 0 0 () I XXX 5,187,783 197 0 XXX XXX XXX [ 184 | o 0
Class One Money Market Mutual Funds
949917 39 7 |WF ADV HERITAGE MM FD- INSTL ‘SD.... . | 12/31/2015. [ DIRECT.......ooviiiiisicssississsi i | coeeae XXX..... 20,000 20,000 ......0.250 |...
8999999. Total - Class One Money Market Mutual Funds 20,000 0 0 0 0 [ XXX 20,000 0 0 XXX
9199999. Total - Short-Term Investment: 5,207,783 0 0 0 [V XXX 5,207,783 197 0 XXX




Annual Statement for the year 2015 ofthe T FiMpPhe Casualty Company

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2015 of the Triumphe Casualty Company

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
Fifth Third Cincinatti, OH 60 165,580 | XXX
Wells Fargo Richmond, VA JR— 6 12,506 | XXX
0199999. Total - Open Depositorie XXX XXX 66 178,086 | XXX
0399999. Total Cash on Deposit XXX XXX 66 178,086 | XXX
0599999. Total Cash XXX XXX 66 178,086 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 113,954 | 4. April 142,027 | 7. July. 10,005 |10. October. 179,265
2. February 113,959 |5. May. 142,033 | 8. August 10,006 | 11. November. 191,773
3. March 142,021 | 6. June 10,005 | 9. September. 179,253 | 12. December. 178,086

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




Annual Statement for the year 2015 of the Triumphe Casualty Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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. LAZ B.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS 106,262 110,517
4. ATKansas.......ccoeeroeerernerenec AR [ L B.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS 159,393 165,776
5. California.......ccccccoeevvennrrerieenn . CA | Lol B.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS 1,051,490 |...cccoovon. 1,113,074
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Delaware...... .| PLEDGED FOR PROTECTION OF POLICYHOLDERS, 121,262 125,517
9. District of Columbia
10, FIOMida. ..o FL|...... B.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS 213,279 225,760
11.  Georgia.
12.  Hawaii
13, 1dah0....cc ID|..... B.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS 250,146 251,563
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 PLEDGED FOR PROTECTION OF POLICYHOLDERS 323,334 336,097
30.  New Hampshire.
31, New Jersey.
32.  New Mexico..
33.  New York..
34, North Carolina.. PLEDGED FOR PROTECTION OF POLICYHOLDERS 336,689 338,871
35. .
36. PLEDGED FOR BENEFIT OF ALL POLICY HOLDERS 2,815,487 2,976,482
37.
38.  Oregon PLEDGED FOR PROTECTION OF POLICYHOLDERS 435,673 453,120
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina..
42.  South Dakota
43.  Tennessee....
44, TexXas...oercimnrcneriiennienen X | i B.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS 63,757 66,310
45.
46. .
A7, VIginia. .o .| PLEDGED FOR PROTECTION OF POLICYHOLDERS, 591,228 617,365
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 0 605,988 604,031
59.  Total XXX XXX 2,815,487 2,976,482 4,258,500 |.......ccoounnee 4,408,000
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR.........c..ccc0e.. . WORKERS COMPENSATION 605,988 604,031
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 0 605,988 604,031

E28
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