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Annual Statement for the year 2015 of the SCOTTS DALE INS U RAN C E COM PANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3 +4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury SECUNMHES. .......cceveveveereereesie ettt ssssssenens | eeveseesenes 226,328,373 |.......155 | ............ 226,328,373 | ..covvveeviieererieens | ceveriiienns 226,328,373 |.......... 15.5
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AQENCIES. .......covveirereirireieiiessieieiseieieis | eeressesessssessesssssssensnnns | seressesens 0.0 | oo [ | e [ I 0.0
1.22 Issued by U.S. government sponsored agencies............c.eeeereereernees | covereereernenns 2,028,371 |..ccoeene. 0.1 | oo 072 T N O 2,028,371 |..cceucne 0.1
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHIES)....vurereerececerrireir ittt sstnnns | feeeseeseeseeaas 4,832,164 |............ 0.3 | oo 4,832,164 | ..o | e 4,832,164 |............ 0.3
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............cccoceew. | cevvvrevennes 14,640,123 |............ 1.0 | s 14,640,123 | .oooveveeeeeeviees | e 14,640,123 |............ 1.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............cccceevireeriiinnviieies | cvevrrieeenns 44,290,058 |............ 3.0 | i 44,290,058 |.....covererireererien | e 44,290,058 |............ 3.0
1.43 Revenue and assessment obligations..............cceuerieieniereneenies | veverenens 141,714,063 |............ 9.7 | oo 141,714,063 | ..coooverveeereeeiies | e 141,714,063 |............ 9.7
1.44 Industrial development and similar 0bligations.............ccovveereererrens [ reerenienereneseenene | e 0.0 |t e | e (0] 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..............cccoeveinivicreeeeeiiens [ | coveevenns 0.0 [ [ e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........cccocooveveveis | covvviveienns 75,476,974 |............ 5.2 | oo 75,476,974 | ..o | e 75,476,974 |............ 5.2
1513 Al ONET ...t | sreeesesiese e | seesseninens 0.0 |1 | e | e (V18 IO 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | coveveerrvnnenns 4,853,983 |............ 0.3 | oo 4,853,983 | ..o | e 4,853,983 |............ 0.3
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Lin€ 1.521..........ccoeeieiiviereiieeiices [ | evvvessenns 0.0 [ 1o [ | e (0] 0.0
1523 Al OET......oeeececiciiete ettt sntns | stessessessesssssssssssessenens | sressessnnes 0.0 | 1o e | v (V1N IR 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUMHES). .. .vvevvrerirrirrirrierierieni e eseenienes | eninenenad 640,523,683 |.......... 439 | . 640,523,683 |.......ccc.nc. 96,195 | .c.cvonve. 640,619,878
2.2 Unaffiliated non-U.S. securities (including Canada)... 52,117,244 | ... 52,117,244 |... 52,117,244 |.
2.3 Affiliated SECUMHIES. ....v.rerreererceeerieiecesseiseeseieeseeissiesssssssessessesssenssnssnsses | sossssesssnssssnsssssessnnsnnsse | sressenness0:00 | orirminsinrnnireiesnsnsines | cerenserseesnssnssseenees | consessesssssssssnssessesend 0
3. Equity interests:
3.1 Investments in MULUAI FUNGAS..........cveveerereriesecree e eesseessiseees | ceseeseeessessnsesssessssenens | sressessnnes 0.0 | e e | e [V I 0.0
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated .
3.32 Unaffiliated........ocrieiriiineiiereieneneiesessiseseiesisesssssesessssissesseenes | sesesesssssensessnssnessessnssnns | nenneseneni0:0) | ittt [ erneneieseessiees | e (V1N IR 0.0
3.4 Other equity securities:
341 AFFIlIALEA. ...t | e 277,523,112 |.......... VIR 277,523,112 [ oo | eveeeineene 277,523,112 |.......... 19.0
342 UNQFfilAte........ooveeeeieeicree ettt nssenes | srsteseeeessess s nnssessnntens | sessessenens 0.0 [ 1o | e | e (V] IR 0.0
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated
4. Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL......coevecicteieictet ettt
4.3 Single family residential properties............ccoeuveveverveneeeieseeeesees s
4.4 Multifamily residential Properties...........coueververieesieiesee s
4.5 COMMETCIAl I0BNS........oveeereeereiiecireieee sttt sennes
4.6 Mezzanine real €state I0aNS..........c.ocueueeriineireeeiniieeese e
5. Real estate investments:
5.1 Property occupied by COMPANY.........c.ccceveiiciiiceee e | e ss e | evvvesesens 0.0 [ [ e | e (0] 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cceeveeveeieiseeeeeceeies [ | e 0.0 | eoeeeeeeeereieeeereens [ eeeveeeesseisesssesieies | eeverereesese e [V I 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt)
6. CONMACEI0ANS......cvvuierceciriireiie ettt
7. DOIVALIVES. .....oveiececiecee st
8. ReCeivables fOr SECUMHIES. .......c..vuiuriiiiieireieiec et niessns | srees st 0 [ s |
9. Securities lending (Line 10, Asset Page reinvested collateral)............cccocevvveei | coveverennen. 11,887,552 |............ 0.8 | .o 11,887,552
10. Cash, cash equivalents and short-term investments............ccooeveveeenisieniins | coveienns (35,800,425) | .......... [V25) ] - (35,800,425) | ......... 11,791,357 | .o (24,009,068)
11, Other INVESEA @SSELS........crvueerrerrieiiecireieieee ettt | srsensensssesees e st e snenees s [N [ 0].
12, Total INVESLEd @SSELS.......couvvieeecicric e 1,460,415,275 |.......100.0 | ......... 1,460,415,275 |......... 11,887,552 | ......... 1,460,415,275
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Annual Statement for the year 2015 of the SCOTTSDALE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying valug, DECEMDET 31 Of PHON YEAN...........ccuvveveeicreeeie ettt b st s et s bbb b b s s b et ettt st ent e st et es s b s santnenn

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceveviveiercreesieiesie sttt es ettt saes s bnes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........ccovuririnrnrriesrrsreessee st snsseenas 0

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13.. ...ttt s bbb b bbbt et aesa
3.2 Totals, Part 3, COIUMN 1. ..ottt e bbb bbb bbb e et 0

4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 8.ttt ee e £ s8R E 8RR b bbbttt

5. Deduct amounts received on disposals, Part 3, Column 15........ccccccovvveee. IR ... ‘ R I s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.......coiiirece ettt ettt ae bttt et s st s e bt es s st s antetsnaas
6.2 Totals, Part 3, COIUMN 13.......ooiiiiecie ettt bbbt bbbttt an 0

7. Deduct current year's other-than-temporary impairment recognized:
T4 Totals, Part 1, COIUMN 12, ...t
7.2 Totals, Part 3, COUMN 10.......iiiiiieiieeiecieeie et es bbb 0

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ...ttt
8.2 Totals, Part 3, COIUMN O......c.oviiiricieieicise ettt sttt 0

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccceurireririeeeiieeicee sttt sttt bbb bbb ns st 0

10.  Deduct total NONAAMILEEA AMOUNLS...........cccviieeicicieie ettt ettt et bbb st b s bbb s e s st s st b s st s s s e s s b et st n s st en s s banee

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).......ueuuriirrrirrieieiseeeiiereseiss et ssessssssessessesssssses st ss s ss st sses st st s s e ssessessssssssessessnsnnssnes 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOE YEAN.........cvcvcviiiieeiriiete ettt bbb see s e 1,714,715

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ccouueveuireeeieieesie ettt st aes e snbenes

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)........c.oerieirierrrininrirseesss e 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......ouiiiieecietcee ettt et bbb bbb a bbb ansa
3.2 Totals, Part 3, COIUMN 1.ttt bbb bbb bbbt et 0

A, ACCIUAN OF QISCOUNL. ...ttt ettt ettt se et s b s s bt s 4 a bbb s b s b4 s s s b s s b s bbbt s s e s e e b s sttt et bbb s st aen

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbbt
5.2 Totals, Part 3, COIUMN ...ttt ettt sk E bbbt 0

Total gain (10sS) 0N disPosals, Part 3, COIUMN 18.........c.ciieieiiieieiie ettt ettt bbb bbbt b bbb a sttt 88,557

Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiecie ettt bbbttt st s bbb bbb b e bbbt ens 1,803,272

Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES...........ccuiiiieiiieiese st sens

© ®©® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13, ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt 0

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 1 ..ottt ettt sttt s et es s saes
10.2  Totals, Part 3, COIUMN 0. ...t sssss e ss sttt st s bbbt nt s 0

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).........ccecvrrvrrrrirnrrninrreiniesns e sseenns 0

12, TOtAl VAIUAHON GIOWANCE..........cvveevecrieieciiee ettt ettt s e s bbbt s bbb et s b s e s s st e s st et s st b s bt s s e e s s s s s bbbt es b b s bas s s s et s

13, SUDLOLAI (LINE 11 PIUS LINE 12)....euieieieiieieireiiesiseie ettt st eese st se s s se s8££ e85 8 582 E e84 E s s et s s e breen 0

14, Deduct total NONAAMILEEA MOUNLS...........coivieeicicieie ettt b s bbb bbb s s et s bbbt bbb et s bt bess bbb benee

15. Statement value at end of current period (LINE 13 MINUS LINE T4).........v ittt sttt bbbt s b bbb een 0
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© o N o
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YBAI..........c.cceveeieiieeie sttt ettt bbb a e et s st es st s s bt n s sae s s s ss s snea

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvurireieicreeeiceeere et 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........ouieeeieiecieice ettt sttt bbb bbbt b s sees
3.2 T0tals, Part 3, COIUMN 12, ...ttt st bbb et s bbbt saes 0

ACCTUAL O GISCOUNL.......ovieiicictie ittt sttt bbb s a4 s bbb bbb bbb s st s s bt et e bbb bbb et s s bt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........oeieeeeeeeceete e N ‘ W W
5.2 Totals, Part 3, Column 9........cccvevvieiririsereeeeeesee e - B s 0

Total gain (10ss) 0n disPoSals, Part 3, COIUMN 1..........ccciuiiieiciie ettt sttt s bbbt e st bbb bbb s s bbb n et

Deduct amounts received on disposals, Part 3, COIUMN 16...........c.cocucieiriiiieieie sttt bbb a bbb st s bbbt enn

Deduct amortization of premium and EPIECIALION. ............c.euiiveiicicieieeie ettt bbbttt bR bbbt ns

Total foreign exchange change in book/adjusted carrying value:

9.1 T0tals, Part 1, COIUMN 17 ...ttt

9.2 Totals, Part 3, COIUMN T4..........iirierieieeeis s st 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15........oierceresi ettt s s

10.2  Totals, Part 3, COIUMN 1. ...ttt et sttt bbb bbbttt s s s neenas 0
Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5+6-7-8+9-10)........courirrrrrirrirrininrneieeeessise st ss st ensees 0
Deduct total NONAAMIKEA BMOUNIS. ...ttt R8s+ R R R s8R+ttt

Statement value at end of current period (LINE 11 MINUS LINE 12)........ it eseess st se et s st sf bbbttt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEBAI..........c.ccueveeveieesie sttt sttt b et e et s st es st s s st en s bee s s s ss s snea 1,419,430,546
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7..........c.iueviiireieiecteee ettt s a bbbttt bbb s bbb bbb et s st es s see s s enn 217,802,651
ACCTUAL OF QISCOUNL........ocvieiectctese ittt b st b bbb b s e s e e s s s bt b st et b et s s et s s s e b s s s bt s bbb s bt s se st s s st st s b 1,283,524
Unrealized valuation increase (decrease):
A1 P, COIUMN 121ciieieeicereeee s eeesse e sss s ess s8££ (2,383,450)
4.2 Part2, SECHON 1, COIUMN 15 ...ttt bbb bbb ettt a s b nans
4.3 Part2, SECtON 2, COIUMN 13 ...ttt bbbttt st bt enans (3,342,889)
44 Partd, COIUMN Tt ees s8££ (3,757,093) (9,483,432)
Total gain (10sS) 0N disPOSalS, Part 4, COIUMN 19.........ccuiieieiiieie ettt ettt s sttt b bbb bbb sttt 2,154,648
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7........c..c.viieiicie ettt bbbt 139,598,900
Deduct amMOrtiZation Of PIEMIUM..........c..ccucieieiieeicie ettt bbbt b s bbb ke s bR bbbt bbb bbb bR bbb bbb et en 6,345,309

Total foreign exchange change in book/adjusted carrying value:
8.1 P 1, COIUMN 15ttt este s ess bR (915,578)
8.2 Part2, SECHON 1, COIUMN 19......coiiriiiririiiieessess st
8.3 Part 2, SECHON 2, COIUMN 16.........uveuriiririreiimeiiseessesseeseessssest st
8.4 Pt 4, COIUMN 15.....coummiiieicieireiesieeste s (915,578)

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

9.1 Pt 1, COIUMN 14 ..ot

9.2 Part2, SECHON 1, COIUMN 17 ...ttt ettt sttt sttt s b s s aesess s tanes

9.3 Part2, SECHON 2, COIUMN T4........oovieeeeciesee ettt bbbttt s bbb s s san s sanes

9.4 Partd, COIUMN 3.ttt sttt bbb bbb bbb e bbb s bbbttt 0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)........c.ccimiriieiiieieiceicsie ettt st s saen 1,484,328,150

Deduct total NONAAMILEEA BMOUNTS............cieiciieeie ettt ettt bbb a st s b s bbb bbb b s bbbt s e bbb nse st

Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiueiiiiieieicieisie ettt bbbttt b s naen 1,484,328,150
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Annual Statement for the year 2015 of the SCOTTSDALE |NSURANCE 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.. ...228,249,665 .253,306,898 ...205,039,664 196,917,115
Governments (Including all obligations 2. Canada......cccoceeeveverieiienns | v 4,832,164 | oo 5,166,492 | .cocvovvererins 6,588,572 [ ..ovevereieren. 4,613,773
guaranteed by governments) 3. Other COUNMMES......cvveiviiiieies | eoeiiiiiisiisiesiessisissesssssssies | crossesessesssssssssesessessssssssens | oessessessonsssiessessensesssessessanss | sossosssssissssssessssssssssssassensnsas
4. Totals....cooersceesicnsiienciciii | v 233,081,829 | ..ooovoiveicienee 258,473,390 | .coovvirne. 211,628,236 | ....cocooveveence 201,530,888
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.....ocoiririiieisierseieis | cvereessssieneneas 14,640,123 | .o 16,094,016 [ .ooovoverennes 15,584,696 | ..oooovvveerennens 14,095,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooeriririeieierisiens | crereersiniresseneas 44,290,056 | ...oooiiirinnn 49,730,866 | ..oooriririnna 44257719 | oo 44,855,000
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....oonvrrnsrrnrrnsriinninss | v 222,153,850 | ...oooovirsriennes 234,171,185 | oo, 226,485,001 | ..ooovvrvirennnes 216,064,162
Industrial and Miscellaneous and Hybrid 8. United States........covvervevreee | covverrreerrrenenns 640,521,936 | .oovoovverreennnd 635,853,831 | oovevveeerennne 649,398,396 | ....covvvrrrernne 621,987,766
Securities (Unaffiliated) 9. Canada.......cooeermeeerneeeneernes | o 11,221,820 | oovvorvvrrecen 11,288,390 | oo 11,298,405 | oovoovvvrecerns 10,500,000
10. Other Countries.......ccooconureee | covviiinniiicsiiennes 40,895,424 | .....ccooonnirennc 40,971,881 [ ..ooovirnniiinncn 43,757,041 [ oo 43,130,000
11, Totals...oocerscrnsiirsciscinsnie [ i) 692,639,180 | ...cocvevrccenncd 688,114,102 | .....cccooneene. 704,453,842 | ....ococvveeenn. 675,617,766
Parent, Subsidiaries and Affiliates 12, Totals....coeiciciiciiciiciieies [, L, | s | s
13. Total Bonds.......coooeevsssenisens | oo, 1,206,805,038 | ... 1,246,583,559 | .......ococo... 1,202,409,494 | ............... 1,152,162,816
PREFERRED STOCKS 14, United States.......ccvcrrrrns [ o [ s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......ccceciereiseieiieis | e | crnsise s | st
16._Other Countries.......ccocoeveres feensinsiiiniiiesiiiiescsiiiene | e, | e
17. Totals..
Parent, Subsidiaries and Affiliates 18. Totals..
19. Total Preferred Stocks..... [ ovevvciiviiicsciiiiinnn 0 [ 0 |, 0
COMMON STOCKS 20. United States........oovvvvvrenrens [ rerirerrienriereieeieresseeisenns [ e | oo
Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA......erereeeriririeiens [ | e | st
22. Other CoUNMHES. .....ccovunrinns | e | sovessesssesssessnessnessnessnessnessnes | oose s sess s
23. Totals. ..o e 0 oo 0 [ 0
Parent, Subsidiaries and Affiliates 24, TotalS....coverereiiieiciieiees | e 277,523,112 | oo, 2717523112 | oo, 174,675,258
25. Total Common Stocks...... | ..cococccveeenece 277,523,112 | oo 277,523,112 | oo, 174,675,258
26. Total Stocks......cousseemserennnee | coviiiiiniiiennes 277,523,112 | oo 277,523,112 | v, 174,675,258
27. Total Bonds and Stocks.... | ................ 1,484,328,150 | .ccovvvvrnne 1,524,106,671 | ....ovvvvvnvenn 1,377,084,752
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Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

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

SCHEDULE D - PART 1A - SECTION 1

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
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
...29,853,976 | .... ...57,208,862 ...63,537,866 ...17,648,961

GoIs

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 NAIC1
4.2 NAIC2
4.3 NAIC3
4.4 NAIC4
45 NAIC5
4.6 NAIC6.
4.7 Totals

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

5.1 NAIC T esssessssenes | oeressneesenns 43,606,916 | ............... 65,336,682 | .....cocconnnn. 57,004,815 | ....ccoceeeenn. 30,374,063 | ......cceeene. 24,688,406 | ............. 221,010,882 | .o 183 [ 164,530,999 | o 145 | 221,010,882 | ..o
5.2 NAIC 2u.coeceeeeeeisse s sress s ssssessssssssessssnnses | ceesssesessssssssesssssssesssnns | oeeesseesssnessessssnessessses | sessseeessssssneessessseesssenes | soeressneesssessesssesssesssans | cesseeessessseessssssenssenees | sseeeseess e 0 [rorrrenen0.0 | [ 0.0 | [
5.3 NAIC 3. ssssssnssses | s | sissenssssssss s | s | s | s | s 0

54 0.

5.5 NAIC ..o ssssssssssssnies | s | s | s | e | s | e ————— 0].

5.6 . 1,142,966 |. ....1,142,966 .
5.7 TotalS...oooivisiisi i | s 43,606,916 |............... 65,336,682 | ............. 57,004,815 | ..o 31,517,029 | oo 24,688,406 | ............ 222153848 ..o 184 ... 165,683,533 | i 146 [ 222153848 | .o, 0
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Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
6.1 36,373,496 | ............. 139,089,003 |............. 139,758,686 | ......c........ 20,262,759 | ..coovvrvnnenn 9,209,075 344,693,019 303,160,303 220,087,330 |............. 124,605,689
6.2 574,708 | .............163,675,374 | .............152,889,766 ...441,954 19,421,212 | .... 343,003,014 |. 316,822,902 |. 310,141,498 ..32,861,516
B.3 NAIC 3ioiee sttt ssssennes | srnssnssessansa 28,797 [ v LRTACV: T I— ATT6,419 | oo [ e | e 4,943,145 | o0 | 626,612 | .oocovrververirerirenennn 01 [ 4,386,000 | .oooovrrrriinnes 557,145
B4 NAIC Aottt ssnsns | ssssssssssssssssssssssssssssnns | sevssesssenssesssesssenssenssnssas | soisssissssssssssssssssasssenss | sessesssnssnsssessnsssesssessnns | conssnsssssssssnssesssnsssanses | sessessiessiesssenssnssenseas 0 {00 [ o000 [ | e
B.5 NAIC 5.ttt ssnsss | sssssssssssnsssssssssssssssnns | sevssesssenssesssenssensssnssnssns | srinsssssssssssnssssssssssenss | sessenssnssnsssnssnsssnsssnsssns | corssnssnsssnsnssssssssssenses | essiesssenssesssesseesssenseas 0 {00 [ o000 [ | e
B.8 NAIC B.....oovvieieses ettt sssnsss | sssisssisssssssssssssssssssssssans | eesssessssnssesssenssensssnsssnssss | osasssssssssossosssssssosssonss | sessossssessesssnssnsssesssnnssns | consssossasssasssasssssssssssanses | osssosssosssesssesssssssnseas 0 0.0 | Lo 000 [ |
B.7 TOtAIS. ... iveiieii ittt | enssensasnseas 42,977,001 [............. 302,902,306 | ............. 207,424,871 | .coovovvnvne. 20,704,713 | .o, 28,630,287 | ............ 692,639,178 620,609,817 534,614,828 | ............. 158,024,350
. Hybrid Securities

T4 NAIC st ssenns | erinesssssesiessessessessens | soesssesssssssessssssesssnssnssns | nessssssssssssessssseseens | sessessssssssssssssssssnssns | s | o (VN N 0.0 | [ e, 0.0 | oo | e
7.2 NAIC 2.ttt sssesssnns | ersnesssssesisssessessessnns | seesssessssssssssssssesssssssssses | nesiessssssssssssssseseens | sessessssssonsssssnssnsssnssns | conseneesessessessesesenns | oo (V1 O 0.0 | oieeemrrrererseisees [ rene 0.0 | o | e
7.3 NAIC 3ieeee ettt ssenns | erinesssssssinsssesssssessens | seeessessssssesssssssesssenssnssas | conssiesiessssssssssssssseees | sesseessnssnssnssnssnsssnssens | crneeneenessessesessessenns | oeesesese s (V1 O 0.0 oo [ e, 0.0 | o | e
T NAIC Aottt ssessssnss | erinesiessssississssssessees | seeessesssesssessssssessssnssensses | sonssississssssssssssssssnens | sesseessessnsssssnsssnsssnssans | coneeneessesssesssesnesssessenss | oesssessseseseseneeneas (V1 O 0.0 | oo [ e, 0.0 | i | e




Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 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
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Total Bonds Current Year
9.1 NAIC Tttt (d)........ 119,877,520 | ............. 294,281,525 | ............. 265,683,002 | ............. 143,976,382 | ...ccoovvvenne. 33,897,481 | ............. 857,715,910 | .o T1 | e XXX i e e XX [ 733,110,221 | oo 124,605,689
9.2 NAIC 2.t (d).oenne 6,574,708 | ............. 163,675,374 | ...ccouuv.n. 152,889,766 | .....ovvvrrenncns 441954 | ... 19,421,212 | v, 343,003,014 | coovverernirnennn 284 [ XXX [ e XK s | i 310,141,498 | .......cco..n. 32,861,516

.28,797 ...137,929 4,776,419 4,943,145 4,386,000 ...557,145

B NAIC K. sssssesssssessssssessessssseesees | (Q)ovsresiesssisesiesessenns {01 IR {01 N 0 C 1,142,966 | oo 0.1 | XXX e [ XXX [, 1,142,966 [ oo, 0
9.7 TOHAIS......cvvevcveeecee ettt | ceererinanns 126,481,025 | ............. 458,094,828 |............. 423,349,187 |.............145,561,302 | ............... 53,318,693 | (b).....1,206,805,035 | ...cvovveerernneeenn 1000 | oo XXX | e XK | e 1,048,780,685 | ............. 158,024,350
9.8 Line9.7a58 % Of COL B...uuivuieiiicieiiiceesieiessisi e esiesiens | crssaesissiesessesneanes 105 [ oo 38.0 | e 350 | e 12 | 44 i 100.0 oo XXX e Lo XXX e etk XX | e, 86.9 [ oo 13.1

. Total Bonds Prior Year
101 NAIC 1ottt sessssntnes | ceveesesenenns 96,613,216 | ............. 355,874,753 | ............. 155,536,702 | .............202,711,183 | ................. 9,226,634 |...ovoeree e XXX e e XXX e [ 00000000000.819,962,488 | o0 72,0 | 748,748,380 | ............... 71,214,108
7,283,057 | .... 107,627,514 | ... 181,589,144 19,711,994 281,300,238 ..35,522,664
.28,788 | ... 137,882 | ... 459,942

. . ..28,938,628
10.8 Line 10.785@% 0f Col. 8. | i, 9 | s 407 | i, 207 [, 18.0 | v 2.5

L0IS

Total Publicly Traded Bonds
............. 254,885,961 | .............203,681,323 | ............135,373,193 | ...............33,897 481 . 8. 733,110,221
..... 147,747,429 | ............150,078,192 10,899,727 | .... ...310,141,498
.................................... 4,386,000

............... 44,797,208

Line 11.7.a5@ % Of COL B....covvverrerererrrrrrrerersesesensnesessssssnsnnes | evsernsssenssninnnennen 10T [ 384 | i34 | e 1320 | 4.3

11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccoeveeivercciones | coverveieisiieieiineeeen8.8 | o334 | o297 | i 113 | 3.7

. Total Privately Placed Bonds

12,1 NAIC Tttt sssns | evsesessesinnas 14,605,257 | ............... 39,395,564 | ..o 62,001,679 | ceeverrrenn 8,603,189 | ..o | e 124,605,689 | .....ccovvvevreirneen. 103 | 71,214,108 | oo 6.3 [ ) 0.0 G S 124,605,689
12.2 NAIC 2.t ssess s essasssssessans | oevsessesssssnens 5471299 | .covvrernne 15,927,945 | ...cvvvvene. 2,811,574 | v 129,213 | e 8,521,485 | .ccvvvernne 32,861,516 | .oovervrrererrreiennas 2.7 | e 35,522,664 | ...cooveerevereierininns K I I ) 0.9, CN IRS 32,861,516

Line 12.7asa % of Col. B.........cccvvrerrennen.
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9

(@) Includes $.....145,204,874 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....181,620 current year, $.....5,493,324 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) IncludesS$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1§.......... 0; NAIC2S.. 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S......... 0; NAIC6S........ 0.
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Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

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

Curi

6
Total
rent Year

Major Type and Subtype of Issues
7

Column 6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col.

7

Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

1.1
1.2
1.3
1.4
1.5

U.S. Governments

ISSUET ODlIGALIONS......cvvvececerereeieee sttt
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities............ccevvcveeeiereerrireieinenne
Other Loan-Backed and Structured Securities............ccc.errrrerersriennnns
TOHAIS. ..o

............... 29,480,298
...373,679

............... 56,219,691
....989,171

............... 62,995,865
....542,001

............. 77,632,520
...16,441

226,328,374
1,921,292

............. 263,409,081
2,432,351

............. 226,328,374

1,921,292 | ...

2.1

22
2.3
24
25

All Other Governments

ISSUET ODlIGALIONS......cvvvererrereirreseeeieeeseseese st sssssssssensens
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities. .
TOtAIS. o ve ettt ettt

Y

3.2
33
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OBIGAtIONS........cvvieieeviceceee et
Residential Mortgage-Backed Securities...........coo.uunrereurreneneineennieneens
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.........ccocoveveinerierrernenne
OISttt

4.1
42
43
44

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

ISSUET ODlIGALIONS......cvvveecercerireeieee ettt senes
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

676,998

................. 5,381,635

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

ISSUEr OblIGAtIONS........c.vvieeiciscieie e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed SeCUNtiEs..........ocvrurerrereeneersenieneireens
Other Loan-Backed and Structured SeCUrties............covervrrerrrrersrenninns

............... 29,660,129
.3,794,626

............... 10,152,161

............... 31,124,732
..12,127 484

............... 22,084,466

............... 29,175,167

............... 14,728,274

13,101,374 | ...

............... 5,147,275

............... 1,670,231

24,699,523 | ..

..95,107,303
.78,411,413

..48,635,132

............. 102,174,335
4,918,690

............... 58,590,507

............... 95,107,303

48,635,132

78,411,413 |...

............... 43,606,916

............... 65,336,682

............... 57,004,815

............. 31,517,029

222,153,848

............. 165,683,532

............. 222,153,848

Industrial and Miscellaneous (unaffiliated)
ISSUET ODlIGALIONS......ceuveeecireireeieee ettt
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 7,282,740
4,109,770
...26,666,902
4,917,589

............... 4,934,778

10,179,445 |..

482,121,578
..35,914,726
103,493,980
..71,108,895

471,161,919
..14,263,689
..98,853,667
..36,330,541

............. 431,687,038

....24,210,557 | ...
....66,598,419 | ...
..12,118,814 | ...

............. 50,434,540
.11,704,169
..36,895,561
..58,990,081

............... 42,977,001

534,614,828

158,024,351

Hybrid Securities
ISSUET ODlIGALIONS......cvvvererrereireeieeeeeessesee s ssssesssseneens
Residential Mortgage-Backed Securities............cc.cocovevverveieiserrcisiinennns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

8.4
85

Parent, Subsidiaries and Affiliates
ISSUET OBIGAtIONS........cvuivieevicictee et
Residential Mortgage-Backed Securities..........ccoouwnreriurreneneireennieneens
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.
Totals




Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET OblIGAtIONS.......cvuurveevieiieiieiieiiesieiieeseesesssessessessessessessneens | coeeesssesanees 76,466,299 | ............. 335,497,169 | ..ccovvveneee 323,320,673 |........... 103,405,172 | .............28,630,286 | ............ 867,319,599 9 e XXX s | e XX i | i, 816,885,059 | .....cccouue. 50,434,540
9.2 Residential Mortgage-Backed SeCUNtIES. ..........ccreerereenerennienneineiiinees | v 8,278,075 | ..cocvvvenne 27,483,165 | ...ccovvennee 20,902,376 | ......c...... 34,895,409 | .............24,688,406 | ............ 116,247,431 B e XXX s | e XX e | e 104,543,262 | ............. 11,704,169
9.3 Commercial Mortgage-Backed SECUNIES.............cocunrvnerrneirnrineinninnes | coveerneirnnees 26,666,902 | .......c.o.... 48,007,489 | ....ccvvuueee. 28,819,589 | ...ooovvviririein) (V1 TR | I IS 103,493,980 B e XXX s | e XXX s | i 66,598,419 | ............. 36,895,561
9.4 Other Loan-Backed and Structured Securities..........c.coeuerervmmrvnrrencriinns | eonsiensinnees 15,069,750 | ...cccovnveee 47,107,006 | ...........c... 50,306,550 |.....cccoo..ee 7,260,721 | oo | 119,744,027 9 e XXX | XX | i 60,753,946 | ........... 58,990,081
9.5 TOtalS.....cvvierireieieeeese s N 126,481,026 | .... 458,094,829 |.... 423,349,188 | ...........145,561,302 | .. v 1,206,805,037 | ... . 1,048,780,686 | ... 158,024,351
9.6 Line9.5a58 % Of COL B......coouiuuiiiiiiiiiiiisiissiissiessisnissississssssessnes | seerssnesssessnesssessneas 105 [ o, 38.0 | o 3510 | i 12.1 A 100.0 | oo XXX i [ XXX e XK | i 86.9 | .o, 131
Total Bonds Prior Year
10.1 1SSUET ODlGAtIONS........oocevnercircireie sttt ettt | eniseeisnneens 69,638,379 | ............. 355,091,990 |....ccoonce. 283,952,769 |........... 185,556,162 | ............. 28,935,790 |...covveneee. ) 0.0 R P ) 0.9 CHRRIN IU 923,175,090 | c.ovverrirreiireiins 811 | 870,043,151 | .ccoovvveneee 53,131,939
10.2 Residential Mortgage-Backed SECUtIES...........c.orverevrrinrineineineiineiens | oo 5,464,823 | ...ocovvrnienn 8,695,414 | .o 4,618,090 | ..cccovvenneee. 2,833,566 | ...ovvrrinnn. 2,837 | ) 0.0 R PR ). 0.9 CHRIIN U 21,614,730 | oo 1.9 | s 12,536,989 | ...oovvvnne. 9,077,741
10.3 Commercial Mortgage-Backed SECURtiES...........oovururrineinrinrineineies [ e 18,372,985 | ....coeuunvee. 54,991,171 | oo 25,489,511 [ ..o [ [ ) 0.0 I P ). 0.9 G U 98,853,667 [ ...ovvvvrverrieiinns 87 [ 76,826,728 | ............. 22,026,939
10.4 Other Loan-Backed and Structured Securities...........ccoevveeereverneirnnies | conissiinniens 10,448,876 | ...ccovvvvvee. 44,861,575 | oo 23525417 [ .o 16,085,180 | ..o | o XXX [, XXX i [ 94,921,048 [ .o 83 [ 71,794,285 | ............. 23,126,763
10.5 TOHAIS. ..ottt stnstns | srenisnnias 103,925,063 | ............. 463,640,150 | ............. 337,585,787 |........... 204,474,908 | ............. 28,938,627 |....ccooeue.. ) 0.0 I P ) 0.9 G IR 1,138,564,535 [ ..cooovvvereines 100.0 |..cooenee. 1,031,201,153 | ........... 107,363,382
10.6 Line 10.5858 % 0f COL 8... v sssssssssssssnssensens | ssssssssssssssssssssssenees 91 | s 40.7 [ o 297 | oo, 18.0 [, 2.5 (o, XXX [, D00, TN [T 100.0 | D .0 SN [P 90.6
Total Publicly Traded Bonds
11,1 1SSUET ODlGAtIONS.......oooreverericicisse sttt | esssenssnneens 71,220,491 | ..cooeeeeeee. 314,539,524 | ............. 307,611,071 | ........... 103,405,172 | ....coonv.e. 20,108,802 | ............. 816,885,060 | ....ccooovrvrrrrnreenneB7.7 | 870,043,151 | coovvrrirrireris V(X — 816,885,060
11.2 Residential Mortgage-Backed SECUtIES.............coevervverieeincineiseiiseies | cevienienis 7,530,625 | ..coovvreeee. 24,329,210 | ..ccoverenne 16,554,265 | ............. 31,440,756 | ............. 24,688,406 | ............ 104,543,262 | .ooovoeveverrencrene8T | i, 12,536,989 | ..ovveererrerieiinns 1A | e, 104,543,262
11.3 Commercial Mortgage-Backed SECUItIES............coevververeerierieeieeis 16,510,525 | ..covvvveve. 36,438,563 13,649,331 | oo | e | e 66,598,419 76,826,728 A 66,598,419
11.4 Other Loan-Backed and Structured Securities. e ...11,114,031 ...27,326,093 | ... ...20,330,849 | .... 1,982,972 |.. ..60,753,945 ..71,794,285 ...60,753,945 | ...
11,5 TOMAIS ..ot 106,375,672 402,633,390 | ............. 358,145,516 |........... 136,828,900 | ............. 44,797,208 |.......... 1,048,780,686 | .....c.ccevverrerrnnnn86.9 | oo 1,031,201,153 1,048,780,686
11.6 Line 11.588@ % Of COL B.....ouvvererricrieiiesesiesissssissississsssssssssenes | eovneissssssssinssas 101 [ oo 384 | e 34.1 X B 100.0 [ cvvrreereee XKX s | i XXX [ rrrreeee e XX [ e, 100.0
11.7 Line 11.5as a % of Line 9.5, Col. 6, SECtON 9.......cooovviiiiiiieiisiieiiens | e 88 | oo 334 | 29.7 . T 86.9 | XXX [ XXX e e XX o, 86.9
Total Privately Placed Bonds
12.1 Issuer Obligations..........cc.coveeunee 5,245,807 | .... ...20,957,645 | .... ...15,709,602 . .50,434,539 | .... A2 . 47 ].. ..50,434,539
12.2 Residential Mortgage-Backed SeCUrties............covrrverreriernrereieriesinnns 747,451 3,153,955 4,348,111 11,704,170 11,704,170
12.3 Commercial Mortgage-Backed SeCUrities............ocumrvrrrerernerererieninens | cevererennnns 10,156,377 | ccoovverrnee. 11,568,926 | ......ceonee. 15,170,258 | ..oovvveerererrerrenssnienns | coreriennsersesesssssessssnnns | cevsessesinnnns 36,895,561 36,895,561
12.4 Other Loan-Backed and Structured Securities...........ccouwvrerrerneernennes | sversiensienees 3,955,719 | .o, 19,780,913 | .o, 29,975,700 [ ....coocenneee 5,277,749 | .o | v 58,990,081 58,990,081
12.5 TOHAIS. ..ottt esssensies | resieesinnnens 20,105,354 | ... 55,461,439 | ..cccovvvnncn 65,203,671 | ..covvervrrnnee 8,732,402 | ..o 8,521,485 | ..o 158,024,351 158,024,351
12.6 Line 12.585@ % Of COL B.....ouvvurvrrireieiineiniineiiseineiseiseiseiseeseinees | covneissinssiseinsines 12.7 [ s 3510 | e 413 | s T I 54 | e 100.0 [ oo XXX s | e XXX s s e XX [ XX | e, 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccccovvunrinrinninninnns | oo 17 s 46 [ i 54 | i (O 0.7 | oo, 131 [ XX | e XX e XXX e XXX [ i, 131
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Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year 25,832,488 | ..o
2. Cost of short-term iNVESIMENES ACUINEM..........c.evvciciieiecicci ettt ss bbbt ssenaes | sessestessssesten s s st saesaes 5,022,301,185 [ ..vuieireiieieieeseiesesseesses e siesisssiens | crvssse ettt | essiess st 5,022,301,185 | ...oovvcrereereierese e
3. ACCTUAI OF QISCOUNL........ovvvoiiereiseisreri et rent s | erest s st 0 [ o [ cesees et | £ess R RS s | cess e
4. Unrealized valuation INCrEASE (AECIEASE)........uuivueiiuriieieieieiie ettt bbbt st s bbb s s sn s ssens | stessssestessesasbes s bbb st s st es st n s s benes 0 | oottt snsenes | estese et b st sse e nees | cbiebesaes bbbt et s bbbt s s bbb st s s entenae | eebesses st st e s bbb e sttt n st
5. Total gain (I0SS) ON QISPOSAIS.......c.cvrrerirciseisisieieisesiesiss sttt s st st s s s s s es st stensnsss || eebsssssssessassss e s st s s s st s b s s b enee 0 ot ssenes | cresiesa e ettt sss | entnsiest st s ettt s st ssen s tnns | Srbesbes s s ettt
6. Deduct consideration reCeived 0N QISPOSAIS............ccevcviveireieiiisie ettt bbbt s ens | eevessestes st et es s bes e ssaaes 5,027,307,8571 [ .eouiveeieeieiiieieieeteeeece et sssnies | cetesiesss sttt sttt snns | esbesaes st bnas 5,027,307,851 | coovoreeeeeeeeeeeeee e
7. Deduct amortization Of PrEMIUM............cciiiiieieesce ettt s s s ssenen || srbsssssesses s s s bbb st s bbb s bbb nee 0 | oottt snsenne | erreres ettt ssessesses | 4bsetena st s ettt b et s s sttt n st snntenne | entesses et et en ettt s et
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE...........c.cuerrurinrinniriseinriieessissesessessssessssssssessssssssnsses | sonsessesssessssssssesssssssssssssssessssssessesssssssssn 0 | et sssseses | ertese e tes st bessesaesens | sbstesaes ettt e sttt s et s s se st s st st estenes | eebessesestnaes et e ettt s et en s et nas
9. Deduct current year's other-than-temporary impairment rECOGNIZEM............ceiuevueiiiriierrieieieisseseesesesessessssesessssssses | eresissessesissessessesssssssssesssssssessessssensesnsenes 0 | ettt nssntene | entessee st essesesaentensesessntenssesesentesesentensessnsns | ohietensosiesnsantessessntentes et et ensessessetantes et entense | fntessesietntesses et et st et et ent s st en bt n et antentn
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccevvrrrrerierierererisiiereeieiesinns | oevertessss s sessenes 20,625,822 | ovveeveiesieieeee et 0 [ coeeeeeeereeeeenceeeeessesessesessnseseeenl0 | e 20,625,822 | o 0
11. Deduct total NONadMItted @MOUNS.........cc..eimiireiieiieieie ettt | int st 0 L | s | et | feene s
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......oviuiiiiiiiiiiiseseesisisiecesseessssessesessssesssssssssssssses | sessessesssssssnssssessnssssessssnsessasas 20,625,822 | oo 0 | ooiicieeecereseserssesnesssesessesrsneenens0 | i 20,625,822 | oo 0




Annual Statement for the year 2015 of the SCOTTS DALE | N S U RAN C E COM PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A -Pt. 1
NONE

Sch. A -Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Si11, SI12, SI13, SlI14, SI15, E01, E02, E03, E04, E05
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Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
8 9 10 12 13
Book Value/Recorded
Book Value/Recorded Current Year's Other-Than- Total Change in Book Investment Excluding
Date Disposal Investment Excluding Unrealized Valuation Current Year's Temporary Impairment Value Total Foreign Exchange Accrued Interest on Foreign Exchange Gain | Realized Gain (Loss) on Total Gain (Loss) on
Loan Number Acquired Date Accrued Interest Prior Year| Increase (Decrease) (Amortization) Accretion R i (8+9-10+11) Change in Book Value Disposal Consi (Loss) on Disposal Disposal Disposal

Mortgages Closed by
00-1001233 [HousToN [T [ [11/2012002. [ 06110/2015. 131,145 131,145 131,145 0
0199999. Total - Mortgages Closed by Repayment 131,145 0 0 0 131,145 131,145 0 0 0
Mortgages Disposed
00-1001090 | MASON | ............ | 12/20/2002. | 12/22/2015. 1,583,569 1,583,569 1,672,127 88,558 88,558
0399999. Total - Mortgages Disposed 1,583,569 0 0 0 1,583,569 1,672,127 0 88,558 88,558
0599999. Total Mortgage! 1,714,714 0 0 0 1,714,714 1,803,272 0 88,558 88,558




Annual Statement for the year 2015 of the SCOTTS DALE | N S U RAN C E COM PANY

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E07, E08, E09



Annual Statement for the year 2015 of the SCOTTSDALE INSU RANCE COMPANY
SCHEDULE D - PART 1

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

0L

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
© 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 Obligations
912810  FR 4 U S Treasury Inflation INAEX IX Nt...........ereeuerrmereireeiieceieeeieceieesssessssssssesssesssssessssssssssssssssssessses | sesnee [P (ST I L — 56,388,529 |...143.443 | ........... 71,721,530 | oo 50,000,000 | ............ 62,995,865 | ............ 108,268 8,000 | .vveereeeererereirenies | veeeereneieeenneenerees | o 2.375 | ... 2.393 [ | e 692,168 | ......... 1,493,056 | 06/17/2009. | 01/15/2025.
912810 PV 4 U S Treasury INflation INAEX IX Nb...........orreerieerieeeeiieeiieeeeeseeeseissesssessssse s essssssssss st essssssssssssssas | sosnee . ...18,207,826 |...124.047 .24,809,410 ..20,000,000 | ............. 21,224,021 47,913 | oiiieee93,146 | e | e | e 1.750 |...... 2.376 || o 183,558 ..395,953 | 03/13/2009. | 01/15/2028.
912810 PZ 5 |U S Treasury Inflation Index Nt . 51,070,484 |...131.233 165,616,596 ..50,000,000 56,408,499 89,666 . 2.335 639,677 ,379,844 | 07/29/2009. | 01/15/2029.
912828 FL 9 U S Treasury Inflation INAEX IX Nb...........ooiiiiiiiiiiecieeie s sssisssisssssesiias | civeee . 1] 25,718,033 |...119.667 29,916,730 25,000,000 29,480,298 40,448 | ........ccc(59,000) | covooevrieriineriieni | e | o 2500 |...... 2.259 09/28/2006. | 07/15/2016.
912828 LA 6 |U S Treasury Inflation Index IXNt.........oooiiiiiiisissics s | oo | 1 51,723,116 |...118.114 59,057,029 50,000,000 56,219,691 82,712 | .e0e0eeei(129,595) | oo | e 1.875 |...... 1.600 09/15/2009. | 07/15/2019.
0199999. U.S. Government - Issuer Obligation: 203,107,988 XXX | ..........251,121,295 ....195,000,000 | .......... 226,328,374 | ............ 369,007 0 0] XXX XXX XXX XXX
Us. - Residenti gage-Backed
911760 GT 7 |Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z e . 114771 842,741 734,282 743,320 (566) [ cvvvvovrreererereenienne [ erverereriisennrinns [ e 7.250 | 6.818 [MON... 4,436 53,235 | 01/30/2002. | 09/15/2025.
911760 HH 2 [Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z.........ccuuiiieeiiiisiissiississississis s | o .. 22 I .1,176,953 |..113.529 | .............. 1,342,863 | .............. 1,182,834 | .............. 1,177,971 84 | [ | 08,750 ] L 6.895 [MON... | ..coocccneeacn 6,653 | ..o, 79,841 | 01/24/2002. | 06/15/2026.
0299999. U.S. Government - Residential Mortgage-Backed Securities. 1,931,677 XXX 917,116 | 1,921,291 0 (482) 0 0 XXX XXX 11,089 ..133,076 XXX XXX
0599999. Total - U.S. Government 205,039,665 XXX 196,917,116 228,249,665 369,007 | ........... (147,461) 0 0 XXX XXX ..2,348,934 ,175,992 XXX XXX
All Other Governments - Issuer Obli
135087 YR 9 |Canada /Govt/ Bd CDN$ SD.. |C .1,023,735 |...110.733 920,175 830,985 840,279 (3,063) .(160,362) | .. 3.396 2,647 33,359 | 06/29/2009. | 06/01/2019.
135087 YZ 1 |Canada/Govt/ Bd CDN$ SD.. |C]... ..5,360,877 |...112.281 | .............. 4,056,688 3,612,978 3,819,051 | ..o | e (59,964) | ...cvvvrrerrrieeriis (722,172)] ...... 3.500 |...... 2126 [ID.ccves | v 10,740 | covooneen. 135,369 | 06/25/2012. | 06/01/2020.
448892 DU 7 |Hydro-Quebec MT Nt Govt Gtd CDN. SD.. [Cl.vivicnse [ IFE | e, 203,960 |...111.672 189,630 169,810 172,834 (1,204) (33,044)] ...... 5.500 |...... 4.769 [FA....... ...10,131 | 11/20/2008. | 08/15/2018.
0699999. All Other Governments - Issuer Obligation: 6,588,572 PO 5,166,493 | ...occovennc 4,613,773 | oo 4,832,164 | ...coooviviiaiiinn 0 [ (64,231) 0 ] (915,578)| XXX XXX XXX 6,748 | ........... 178,859 XXX XXX
1099999. Total - All Other Government 6,588,572 XXX [ e 5,166,493 | .............. 4,613,773 | oo 4,832,164 | ..o | i (64,231) .0 (915,578)| XXX XXX | XXX | e 16,748 | ........... 178,859 XXX XXX
U.S. States, Territories & F (Direct and - Issuer Obli
25476F  HM 3 | District Columbia GO Ser E..........ccooouriiiiiiciiiiniiinciiinsiisesiisesisessssssssssssssessssssssesssssssssesssssssssssssons | oenees | oo | ceriiens 1|l FE | 3,076,680 |...109.272 3,278,160 3,000,000 3,022,234 (8,503) | ooreverierriiieniiens | eeereiieniieseiieniins [ e 5.000 |...... 4.672 [ID..ccoo. | v 12,500 [ oo 150,000 | 08/13/2008. | 06/01/2025.
57582N  SH 9 | Massachusetts St GO Ref Ser D ...112.056 2,801,400 2,500,000 2,567,794 (22,685) | ...oovveveerrreiiennees | e [ s 5500 |...... 4441 ..137,500 | 10/07/2003. | 10/01/2018.
57582N  SM 8 |Massachusetts St GO Ref Ser D L9127 | 8,618,838 | ...cccovuuuce 7,235,000 | oo 7,683,961 )| SOOI INVPTOROPIRRTOOPIOROR DO 5.500 |...... 4.050 ..397,925 | 12/18/2007. | 10/01/2020.
612103 KE 0 [Montana St GO Ser A . 102.619 | e 1,395,618 | .............. 1,360,000 | .............. 1,366,134 [ ..o | o (0471 | e [ [ 5.000 |...... 4.209 68,000 | 05/19/2006. | 08/01/2018.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: ....15,584,696 XXX .16,094,016 ..14,095,000 14,640,123 ) 0 0 XXX XXX ..753,425 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) ....15,584,696 XXX .16,094,016 ..14,095,000 14,640,123 ) 0 0] XxX XXX ..753,425 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
181070 CQ 4 |Clark Cnty NV Wtr GO Reclamation DiSt Se..............cccouuruuurimriiiriiisrieseiesissiesesssssssssssssnenes | coveees . ...112.909 5,645,450 5,000,000 4,976,741 1155 | s | e [ 5.250 |...... 5299 [t | v 131,250 | ..o 262,500 | 03/18/2009. | 07/01/2029.
230342 BE 6 |Culver City Calif Sch Facs GO UNi SCh Di........cuuiuemriimiriiriieeiiesieeesieeseisesssessssesssseesssessssssessseseses | sevees . 130991 | e 11,022,893 8,415,000 8,974,696 | .....oververrrineriins | e (11,834) | oo | e [ e 5.500 |...... 4.930 [FA o] oo 192,844 | ............ 462,825 | 08/25/2008. | 08/01/2033.
265138 CD 7 |Duncanville TXISD GO Cap Apprec Ref. @.... |+ | oo [ TFE ] 1,313,851 ] L 92.275 2,440,674 2,645,000 2,093,246 93457 | oo | e | e | o 4.620 09/27/2005. | 02/15/2021.
295173 KT 4 |Erie Cnty PA GO SEI A.....oooourvirierissiessisssssssessssessssssessssssses s sssssssssssssssssssssssssssssssssssssssssss | oo . 2124397 | e 2,450,621 | coooovvvinne 1,970,000 2,102,923 | ..o [ e (T4,281) | e [ e | 00005500 e 4451 [MS...... | v 36,117 | oo 108,350 | 11/03/2005. | 09/01/2023.
382604 VM 5 [Goose Creek TX Cons ISD GO Ref & SChOOIN............cuviuuiiiicriiiriiierisesierisceie s | e . L A11.787 ..7,120,832 6,370,000 6,486,487 | .....oovvvencrennins [ e (B4, 118) [ [ | 2002.5.000 | 4.367 120,322 ..318,500 | 04/25/2006. | 02/15/2019.
404486 CU 4 |Habersham Cnty GA Sch Dist GO REf..........ccouurvuuureimeriieriieriineeiseseieeessesssessssessssssssesssssssssssenns | ceveee . ..101.127 532,074 | ..ocevernen 1,515,000 | ..ccovorncen. 1,518,321 [ oo [ cvrrirrenene(13,072) | e e [ 205000 | 4.100 75,750 | 01/24/2006. | 04/01/2022.
512804 QY 4 |Lakota OH Loc Sch Dist GO Ref Ser A..........coiuuuiiiuiiiiiiiiriiicsieseiesii e ssssssssnies | covens . ..117.816 3,027,871 2,570,000 2,682,919 | ..o [ crieereeenn(20,248) | i [ e | 00005.250 | 4.250 [JD..coo. | v 11,244 | L 134,925 | 10/24/2005. | 12/01/2020.
575296 FQ 6 [Mason OH City SCh Dist GO REf.........cccuueruurrimerriririiesiiesiiessieesssesisssssssssse st sssssssssssssssssns | seseee . . 117.972 3,775,104 3,200,000 3,347,812 | [ crreeerennn(26,54) [ e [ e | 00000 5.250 [ i 4.200 ..168,000 | 10/26/2005. | 12/01/2020.
581646  ZF 6 [McKinney TX GO REf.......ccciuiiiiiiiciciies it | coveees . " ...100.537 2,126,358 2,115,000 2,116,145 | ..o [ e 9,208) [ e [ e | 00005.000 4.547 cervenenn. 105,750 | 05/03/2006. | 08/15/2024.
581646  ZG 4 [MCKINNGY TX GO REf...oooooooooooesoeoeeseoeeseeeeseeee oo | ceeeee . ..2,624,658 |...100.537 2,553,640 2,540,000 2,541,314 [ oo | eeeeeeeeen(10,568) [ s e | 2005000 | ..o 4567 [FA..ooooo| v 47978 | 127,000 | 05/03/2006. | 08/15/2025.
64966L PW 5 [New York NY City GO Preref Ser G 5,044 |...100.771 5,039 5,000 5,002 | ccovvecrienniineniens [ eenirereinenienne(29) [ o [ | 20005.000 | i 4.409 250 | 07/16/2014. | 08/01/2023.
64966L QB 0 [New York NY City GO Unref Ser G [ ..2,516,709 |...100.317 2,502,909 2,495,000 2,496,216 | ....ooovvivnnrenninns [ ceveenieeene(14,230) [ v [ | 0002.5.000 4409 [FA.....| e 51979 | 124,750 | 07/16/2014. | 08/01/2023.
669096 MX 4 |Norwalk La Mirada CA USD GO Cap Apprec B @.ce | o+ | oo [ TFE | 1,060,211 | L 70.755 2,051,895 2,900,000 1,739,161 [ oo | crrireeeerB2,026 | | orveemeisnessniieenns | e [ e 4.890 09/28/2005. | 08/01/2026.
840071  AS 3 [South San Francisco CA GO Uni SCh Dist S..........cccoouivuiiriiinriiniiisriscissseisecsseisssesssesssssssseiens | o . L A22.788 | 1,369,086 | .............. 1,115,000 | .............. 1,185,466 (8,930) | eooveveereiriireiiens | e [ oo 5.250 |...... 4.160 17,236 58,538 | 01/11/2006. | 09/15/2022.
89438V YM 2 [Travis Cnty TX GO REf... ..ot | sennees . ...105.321 2,106,420 2,000,000 2,023,607 | oo [ e (19,359) [ cevuvrreeeeerriinnennies | eevnsnsrissssnsennes | ceeees 5250 |..... 4.200 12/07/2005. | 03/01/2018.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 44,257,719 XXX 49,730,866 ..44,855,000 44,290,056 0 (5,738) 0 0 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: ....44,257,719 XXX 49,730,866 ..44,855,000 44,290,056 0 (5,738) 0 0] XxX XXX XXX XXX
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Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
© 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. Special Revenue & Special Obligations and all N Obligations of Agencies and Authorities of Governments and Their U.S. Political - Issuer Obligations
13066E VX 8 |California St Dept of Wir REV Preref CeN............creurreereemereseeeiseseisesssesessessssesessessssssssssesssesssssnnns | seseees ..109.824 | .............. 5,266,061 | ..oooovenne 4,795,000 | ...oovvvrnnes 4,858,013 | ..oooevererererernnns | e (24,200) | .oovveeeeerereeeeeiene | e [ e 5.000 |...... 4.420 11/05/2014. | 12/01/2026.
13066E  WN 9 |California St Dept of Wir Rev Unref Cent...........cc.ooiiiriiiiiiiiciiiiisesississsessisssisssssisessssssisens | ceseees ..108.873 223,190 205,000 207,694 (1,035) | oovrveveerriiinenninns | vmeernrinnenniisnnnens | 005,000 [ 4.420 11/05/2014. | 12/01/2026.
160429 QN 9 |Charleston SC WW & Swr Rev Cap Impt Ser. ...100.780 .1,511,700 ....1,500,000 ..1,500,000 (9,126) | ..o | v [ 20.5.000 [ 4.372 04/06/2006. | 01/01/2023.
19679H CK 6 |Colorado Wtr ResPwrDevAuth ReV Ref REVOL.............ccouiiiiiiiiiiiiiiieiceies e sssssssesenes | cevees ..115515 2,448,918 2,120,000 2,215,248 | ..o [ e (23,552) | eovevereeeriieneienee | oveeeieneiieniienninns [ 225500 | 4.165 10/25/2005. | 09/01/2019.
283822 HD 9 [EIPaso TX Wir & SWr Rev Preref Ref............cooviiiiriiieicccccceccescece s | conies ...100.729 800,796 795,000 796,000 (1,767) | oo | e [ 20.5.000 [ 4212 [MS...... 13,250 09/17/2015. | 03/01/2025.
283822  HE 7 |EIPaso TX WIr & SWI REV PrErEf REf.........coocoriveriieieeeieseese s ssessssssssssesssssssssnss | sosnes ..100.729 841,087 835,000 836,054 (1,862) | oovvveveeeereiinennenns | ovneensrinneeniinisnens | 0005000 [ 4.210 |MS...... 13,917 09/17/2015. | 03/01/2026.
283822 HR 8 [EIPaso TX Wir & SwrRev UNref Ref...........c.ooiviiiiiiiicsriccsccssssscie s | covees ...100.729 478,463 475,000 475,292 (515) [ covveorernrieriiieni | cerieneienienniiens | 00008.000 | 4.609 7917 09/17/2015. | 03/01/2025.
283822 HS 6 |ElPaso TX Wir & Swr Rev Unref Ref. ..100.729 503,645 500,000 500,261 (4B1) | coveeereereriereineni | cervieenireniisennirees | 000en8.000 | e 4.666 . 8,333 09/17/2015. | 03/01/2026.
303891  SL 0 [Fairfax Cnty VA Wir Auth Rev Ref SUD Ser............ccocuiriiiiiriiscicecisssssissssinns | e 2109373 | 1,974,183 | .............. 1,805,000 | .............. 1,849,133 [ ..o [ e (18,355) | ..o | e [ 05250 [ 4100 [AO...... | covvvereeanee 23,691 | oo 94,763 | 12/13/2005. | 04/01/2018.
31331L  QZ 4 |Federal Farm Credit Bk Bd SD.. .. 103.872 | oo 1,038,715 | .cccvorec. 1,000,000 | ...covorneen 1,005,906 | ...ocvevereeverinenees | vvrrivnennenne71,8502) | i v [ 205875 [, 5.065 ...58,750 | 11/12/2002. | 10/03/2016.
426170  GS 9 [Henrico Cnty VA WIr & SWFREV SEr A.........oouiiiriiiriiineiiecisi s ssssssssssssssssssssssss | cosees ..101.525 2,456,905 2,420,000 2,424,868 | .....oovvvivviecnins [ e (14,267 | e [ e | 20005.000 | 4.382 ..121,000 | 06/21/2006. | 05/01/2021.
426170  GT 7 [Henrico Cnty VA WIT & SWEREV SEI A......ouvvumiiimiiiriiiesiieiies i sssssssssesssssssssesssesenss | sesenes ..101.525 2,583,811 2,545,000 2,549,870 | ..ovoverreverinenrinns [ e (T4,271) [ [ e | 00005.000 | e 4.412 ..127,250 | 06/21/2006. | 05/01/2022.
426170  GU 4 |Henrico Cnty VA Wir & Swr Rev Ser A ...101.525 2,710,718 2,670,000 2,674,848 | .....oovvincrenniins [ ceeeeeeen(14,205) | i [ e | 2000.5.000 | 4.442 ..133,500 | 06/21/2006. | 05/01/2023.
455285 QT 6 |Indianapolis IN Pub Impt ReV AMT INGIANA...........couurrirreimerirreinerisessssesesesessse s sssesessesssesssenenies | eneees ...100.376 2,153,065 2,145,000 2,145,000 | ..oveoereenerinnnnins [ ceerenieen(12,875) [ o [ e | 000005.000 | oo 4.380 ..107,250 | 06/07/2006. | 01/01/2016.
45528S  QZ 2 |Indianapolis IN Pub Impt Rev AMT INGIANA..........cccoovriimiiiiiieicis i sessssssesssessies | eneees ..102.142 5,107,100 5,000,000 5,010,265 | .....oovvvemcricnnins [ crvrereeenc(19,848) | oo [ e | 00005.000 | 4.580 ..250,000 | 06/07/2006. | 01/01/2022.
546589  LP 5 [LouisvilleJeffersn Cnty KY REV SEI A.........oivurivimiririirieriessiesisssssssesesessssssssssssssessssssssesssssssssenes | seseee 101711 2,634,315 2,590,000 2,595,549 | ...ooovvreinerinerrins [ ceeereinenne(14,553) [ oo [ e | 00005.000 | oo 4.410 coreene 129,500 | 05/16/2006. | 05/15/2021.
546589 LQ 3 [LouisvilleJeffersn Cnty KY REV SEr A.........cooiiiiiiiiiiiiiiiiiseiiesiisssiiesssss s sssssssesessssssseenes | covnes 101711 2,873,336 2,825,000 2,830,744 | ..o [ ereeeeeens(15,082) [ v [ e | 00005.000 | i 4.440 [MN......| ccoocccc.... 18,049 | e 141,250 | 05/16/2006. | 05/15/2022.
575579 KX 4 |Massachusetts Bay Tr Auth ReV SR SEI B.........cccoocviiiriiiiinniiieisrcsiiisssseesisssssssssessssssesssssasessesssnens | s ..130.862 | ....ccenn 4,796,002 | ..oovvvenne 3,665,000 | ..ooouernnn 4,004,309 | ..ooovveerrrernnreernene | oveerreened(24,960) [ oo [ [ 20005500 | oo 4.390 ..201,575 | 12/07/2005. | 07/01/2026.
590545 NQ 8 [MeSaAZ ULl SYS ROV REf.......vvveeerveeeeeseeesesseeesesesseeesssssesesssssssessessssessssssssssssssessssssssssssssssssssssenns | oeeins N ..115.553 6,933,180 6,000,000 BATT,TT8 | eoocvvvevvcerieinnes [ eerrrirneeenn(35,123) [ o [ reerviirneesiinsnennis | 0000058.000 | v 4.269 cirvnen..300,000 | 06/15/20086. | 07/01/2020.
59333A  GN 5 |Miami-Dade Cnty FL Ed Fac Rev Ref-Univ M..........cc.coovviriiniiniscissiscsssssssissssssisinns | s ...10,102,888 |...124.229 11,429,068 9,200,000 9,767,296 | ...ooovvvvnrriinrirns [ ceveerieeene(48,618) [ o [ 00005250 | 4430 [AO...... | .o 120,750 | oo 483,000 | 12/19/2007.| 04/01/2025.
59447T  CK 7 [Michigan St Fin AUth REV REf...........covuiiiiiiciiiecicie s | ceiees 1,139,920 |...116.743 | .... 1,167,430 | e 1,000,000 | ..ot 1,131,759 3.350 |MN...... 6,389 28,056 | 04/15/2015. | 11/15/2030.
59447T  CL 5 [Michigan St Fin Auth ReV Ref...........ccoooiiiirrccrirssssssssnsncssssssssssssssssssssssnns | eevene [ oo | o] [l IFE | s 4,233,697 |..116.033 | .............. 4,333,833 | ..ccovvnnn 3,735,000 | ..o 4204717 | .o | oreeeeene(28,980) [ oo [ [ 225,000 | 3420 |MN......| ccoovvernn 23,863 | ...ooocouc. 104,788 | 04/15/2015. | 11/15/2031.
59447T  CM 3 [Michigan St Fin AUth REV REf..........ccovuiiiiiiiiriiecirtnie st sssessssssies | sivees .1,128,070 |...115.328 | .....ccccooene 1,153,280 | ..ccovvvnen. 1,000,000 | ...cooouuee. 1,120,651 [ oo [ v T A1) | e [ 205000 | 3.480 |MN...... 6,389 28,056 | 04/15/2015. | 11/15/2032.
60636U AC 3 |Missouri St Env Impt Engy Rev Preref St............coocviiiiniiiiciissssrsssissisessssessssisssesssnisnnes | ceveeas L7 204,944 175,000 181,620 | oo [ enrieriineeenne(80) [ o [ | 20005.250 | 4.316 [JJ........ 4,594 12/08/2015. | 07/01/2020.
60636U AF 6 |Missouri St Env Impt Engy ReV Unref StR..........ooviiiiiiiiiiieiiicisssise s ssssessssesssessseenes | cevione ..117.589 2,422,333 2,060,000 2,145,069 | ....oovvreenrrnerinns [ e 1,033) [ [ e | 00005.250 | 4.233 12/08/2015. | 07/01/2020.
646136 YU 9 [New Jersey St Trans Fd Rev Trans SYS Ser...........c.ccouriiiiiiriiinriisiiississsisssssessssssssesesssssssssssnns | coeees L3910 | 5,649,936 | ....cccoounv 4,960,000 5,126,371 | .o [ e 23,784) | [ e | 00005250 | 4.599 [JD....... | v 11,573 | 260,400 | 10/29/2010. | 12/15/2021.
649085 AA 5 [New Valley Generation Il SEr 2001..........cocuuvuureumriuriimesisecessesissessessssssssessssssssessssessssesssessssnas | sovees ..109.625 | ..ooveviannee 1,107,636 | ..cccoooneee. 1,010,387 | .ccovernce. 1,022,465 | ..o | crvrrinenenne2,548) | e | e [ 005872 [ 5.020 56,299 | 12/18/2002. | 05/01/2020.
64971W TV 2 |NY City NY Trans Fin Auth Rev FUt TaX Se.........cc.ouriiiririiieriiniiesiseesensesssssssssssssssssses | oneees L8214 | 4,728,560 | ............. 4,000,000 | ...ccoovvnne 4,614,414 | .o | eeeeeennn(40,226) [ e [ [ 225,000 | 3.051 ....54,444 | 04/17/2015. | 02/01/2033.
64983R  HC 4 |New York St Dorm Auth Rev St UNIV Edl Fa........ccccoviiiniiiieieiesisseeensss s sesensenns | censes ...106.491 2,662,275 2,500,000 2,558,192 [ ..ooveveeeeerevirinin | eerereeene(40,620) | s [ e | 2005500 | 3.741 ..137,500 | 02/17/2005. | 05/15/2017.
650013 5L 5 [New York St Hwy&BIldg Tr Fd Rev SECONd Ge...........cccvuuuiiimiiiiriiiiiniceississeissssisesssssssssesssssnes | o ..107.028 8,562,240 8,000,000 8,031,826 | ....ooovvvenrreeenins [ eeeeeeeene(T2,NT) [ [ e | 2000.5.000 | 4.760 ..400,000 | 04/03/2008. | 04/01/2027.
677659 TB 0 |Ohio St Wir Dev Auth Rev Ref DINKING WE............rvuuuerierrrireriiciieerieiisesiesssssesesssessesssssssssssenes | eevnee 2101978 | e 1,646,945 | .............. 1,615,000 | ..ccooorncen. 1,624,736 | ..oooooeevccncrri [ coveeneceena(22,859) | e [ | 005,250 [ 377 84,788 | 07/13/2005. | 06/01/2016.
71884W AN 1 | Phoenix AZ Civic Impt Corp ReV CONV CaP..........couuurieuuriieiiiiriiisiinssisisssssissssssssssssssssssssssssssnas | ceseees ..123.155 3,694,650 3,000,000 3,209,959 | ... [ erreerieeene(19,878) [ e [ e | 00005500 | 4.500 (U] cerieen82,500 | e 165,000 | 09/22/2005. | 07/01/2024.
745291  SZ 8 |Puerto Rico Pub Fin Corp ReV UNref COMWL.........ccovuiiriiiniiiiieieieissesssississiseieiesessssssssssssssssnes | avsenes ...130.328 .1,142,966 3.950 55,000 | 12/06/2013.| 08/01/2027.
914084 L5 5 |University AR Univ Rev Var Facs UAMS Cam.........cccccuiiuriiiiiiiiniiesisnssiessiesssisssssssssssssssssenns | covees ..100.698 | ... . . . 21,001,064 | e [ ereenneen(8,331) [ e [ | 20025.000 4.340 50,000 | 03/09/2006. | 03/01/2024.
914084 L6 3 [University AR Univ Rev Var Facs UAMS Cam.........coccueuumreereermmersmnessssssnsssssessssssssssssssssssssssssssssnns | cenenee . ..100.698 | ..oovvveennee 1,510,470 | .oovvernne. 1,500,000 | ..ccvornven. 1,501,572 [ oo [ ovirrrirerene9,350) | e [ v | 005,000 [ 4.351 ....75,000 | 03/09/2006. | 03/01/2025.
915137 TC 7 |University TX Rev Fin Sys Ser B ..2,204,240 |...114.526 2,290,520 2,000,000 2,065,796 | ..covvvvverererrcreeens | coveeennn16,468) | oo | oo | 0005250 .. 4.260 105,000 | 11/14/2005. | 08/15/2019.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation: 97,604,134 XXX ... 102,209,660 | ........... 91,645,387 95,107,305 0 XXX ,193,769 XXX XXX
U.S. Special Revenue & Special Obli and all N Obli of Ag and Authorities of and Their U.S. Political identi; ge-Backed Securities
312905  YJ 5 [FHLMC REMIC Ser 1077-E........oooiiiiiiriiciiisniissiissiissssissesssssssssssssssssssssssssssssssssssssnsssssssssnsosnns | wovene [ oo | wovsniens 2 [ [ [P 90,305 |...111.601 99,460 89,121 89,198 (44) | oo [ | 20029.000 | o 8.867 | MON... 668 8,021 | 04/02/1991. | 05/15/2021.
31339D KD 9 |FHLMC REMIC S 2415 CE......cvouviiriioierseieeeiseesssssssse st ssss st ensssnnes | ennees ..78,532 [...101.849 77,278 75,876 75,978 (187) | coveeereererireriieeni | cervveenireriineninees | 00een8.500 | e 4.878 [MON... 12/30/2003. | 02/15/2017.
3133T3 Q2 7 |FHLMC REMIC Ser 1674-Z .100,253 |...109.782 106,378 96,900 98,439 (102) [ covvoreerieriieeni | cereeneiveriienniens | ceeen8.750 | i 6.001 [ MON.. 11/02/2001. | 02/15/2024.
3133TC 6P 8 | FHLMC Structured Ser2008 M...........coovceurveerersreeseeessseisesesssesssesssssssssesssssssssesssssssssessssssssssesssssnnses | sevennn 136,821 |...114.669 151,175 131,836 134,664 (90) | ovevervveerieerrineni | eerveeniireciinsniirens | ceeenn 7,000 | i 6.049 | MON... 10/24/2001. | 11/20/2027.
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3133TC AU 2 | FHLMC Structured Ser FSPC T-9 AB..........ccccouiiiiiiiiiiiiiiissiisssisssissssssssssssssssssssssssssssssessssssssass | ceviens . .1,690 |...100.000 1,756 1,756 1TAT [ [ e || e | oo 6.564 |...... 7.160 01/28/2000. | 03/25/2029.
31340Y DB 2 |FHLMC REMIC ST 12-A....oouiiereeiniiieeeisereseessessssessssssssessssssssssssessssssssssesssessssssessssnessssnsessesssnns. | soneees . .3,609 |...105.434 3,626 3,439 3,466 (15) 9.250 |..... 7.659 11/17/1992. | 11/15/2019.
31340Y  GR 4 |FHLMC REMIC Sr 22-C......cooouiiiiiiriiciiisesiiesise st | eneees . ...104.709 15,970 15,252 15,246 (B7) [ coveerereriieriicnenis [ e | 00009500 | e 8.724 04/15/1991. | 04/15/2020.
31358E  XG 2 |FNMA REMIC Ser 1990-83A e ..110.131 10,648 9,669 9,616 (D] e | [ 2009250 [ 9.372 07/03/1990. | 07/25/2020.
31358G X4 4 | FNMA REMIC ST 19971-56G.........comvereeverrieseiessseseessssssssessssessssessssessssssssssessssessssessssessssessssensssnss | sessnne . ...109.786 68,018 61,955 61,802 (20 [ covveerevrerieereicreni | cerveenineniienninens | 00008600 | e 8.515 03/29/1993. | 06/25/2021.
31358L VM 5 [FNMAREMIC Ser GO2-14Z...........ooviieiiciiiciisesseesecissssss s | conies . ...106.611 65,450 61,392 61,654 (57) [ coveeerereriieriinnnis [ e | 07,0000 | 6.591 03/09/1998. | 02/25/2022.
31358N 5B 4 |FNMA REMIC SEr 1992-124 PZ..........ccovvviirioieiireneiisesissssissssssssssssssssssssssssssssssssssssssnssssssssssnssssnss | soneees . ...109.691 131,697 120,062 121,339 (129) [ covvverreireerriiirenne [ erveireeeniissennrinins e 7.000 | e 6.257 08/30/2001. | 07/25/2022.
31358N  RT 1 |FNMAREMIC Ser G 1992-30Z..........coommumiiinriiinrisssisssssssssssssssssssssssssssssssssssessssssssssssssssssssssssnnes | coseees . ...38,456 |...107.209 40,573 37,845 38,115 (B4) [ oo [ e | 07,0000 [ 6.473 03/12/1998. | 06/25/2022.
31359V BH 5 |FNMAREMIC Ser 1998-73 CI M e .187,740 |...103.390 189,209 183,004 185,705 (40) [ coveereeerierireni | e | 000en8.300 [ e 5.919 09/25/2002. | 10/17/2038.
313603 GW 6 [FNMAREMIC Ser 1989-86E............cooruiurriiriiieiisiiniisissisisissi s ssssssssans | cosees . 22 [ ...16,566 |...107.821 18,239 16,916 16,764 9 [ [ | 8750 L 9.181 . 07/31/1990. | 11/25/2019.
313603 YL 0 [FNMAREMIC Ser 1990-16E...........coouriimeriirriiiesiisiiisiiessissss i ssssssssss st ssssesians | siveees . 22 [ 49,426 |...109.899 49,907 45,412 46,272 (148) [ cooooorreereiciennes [ e [ 209,000 | oo 7.335 4,087 | 03/29/1993. | 03/25/2020.
313BWE  6G 9 | FNMA POOI # ASS370.........coouiiieriiiiisiissiisiissis s sssssessssssssnas | cevieas . 22 [ 20,473,727 |..103.287 | ............ 20,333,344 | ............ 19,686,276 20,466,395 (7,331) | oo | e [ 2003500 [ 3.153 ..172,255 | 09/04/2015. | 07/25/2045.
313BWE VB 2 | FNMA POOI #ASHT09.......cccrvuerrieuniiireiiiessisssissessssesssses s sssss sttt sssssssssssssnas | seviens . 22 [ ..103.249 9,945,826 9,632,902 9,960,521 (5,017) | ooreeererrenrireneienns | overeieneisnnsieneinns [ 200003500 | 3.154 ..168,576 | 06/04/2015. | 06/25/2045.
3138YH U2 4 |FNMA Pool #AY4200 e ...100.087 9,749,008 9,740,553 9,794,253 (1,090) | coovvveeriericniiiens | e [ 20.3.000 [ 2.943 ..146,108 | 05/20/2015. | 05/25/2045.
31392E  SX 9 |FNMAREMIC Ser 2002-59 Cl B.........ccvuuurvimmrermeremeresmenisnesessesisessssessssssessessssnsssssessssssssssessssssssnessss | coneees . ..101.811 17,922 17,604 17,698 (82) | oo | covereeeeriieneeiiiiens [ 2005500 | oo 4.207 12/17/2003. | 09/25/2017.
31392T  WT 0 [FHLMC REMIC Ser 2478 JF ... sssssssssass | coveees . . ...109.487 95,424 87,156 88,207 (79) [ coveeerireriieriinenis [ oo | 00008000 | 5.216 09/24/2002. | 08/15/2022.
31392U KL 7 |[FHLMC REMIC S€I 2504 N.........ecvuumivirirrmerireeninesissssssssssessssesssssssssessssssssssssssssssssessssssssssesssensnses. | eneees . 3,441 |...102.936 52,736 51,232 51,550 (187) [ cevvrreereerrenreenisenne [ erverivsnerinssenrinins [ 00005500 | oo 4.399 01/09/2004. | 09/15/2017.
31392U  MQ 4 |FHLMC REMIC Ser 2503 BH...........ccoouiiiiiiiiiiicriiesiies it ssssessssnns | eneees . ...102.805 28,684 27,902 27,954 (A9) | oo [ e [ 2005500 | e 5.004 09/24/2002. | 09/15/2017.
31392U  RH 9 |FHLMC REMIC ST 2501 AN.......oouuirerueermresmeeeseresseeesseesssesessessssesssssesssesssssesssesssssssssesssssssssessssnes | soneees . ...101.646 65,309 64,251 64,466 (151) [ covorerreerrenreesnnnne [ erveriveeeriissnnnriinns [ 2005500 | oo 4.743 01/07/2004. | 09/15/2017.
31392V 2F 8 |FHLMC REMIC SEI 2494 J.......cooieoeeireieeieeeesese ettt sttt ssssans | ennees . ..102.709 78,111 76,051 76,046 (68) 5.263 09/20/2002. | 09/15/2017.
31392V 7G 1 |FHLMC REMIC Ser 2498 BM...........oooriiriireiieseiscie s sssssssssssssssssnes | coneees . ...102.900 60,791 59,078 59,203 (LCT:) ) RO SOOI DR X1 | I OO 4.944 09/23/2002. | 09/15/2017.
31392V SN 3 |FHLMC REMIC Ser 2496 BK ..........oooiiiiiiiiiiiiciiieciiessissiissssss s | eneees . ..102.230 24,284 23,754 23,805 (46) | oo [ e [ 20005500 | oo 4.912 09/24/2002. | 09/15/2017.
31393H  6S 6 |FHLMC REMIC Ser 2543 CIAN..........oooriicircecisciscei e | coneees . ..102.725 84,640 82,394 82,168 27 [ [ v | 205,000 | o 5.162 09/18/2003. | 12/15/2017.
313N  EM 4 |FHLMC REMIC Ser 3140 ClUP.........ccociiiieriiieiieriisesiie st seisessiessssssssise s | eneees . ..112.137 .1,671,814 ...1,490,862 | ...ccoooonec 1,483,336 36 [ [ e | 2008000 | 6.178 06/19/2006. | 03/15/2036.
3140E8  FP 8 | FNMA POOIHBASBTTS.......oooeerec et | neees . ...100.087 .19,981,623 ..19,964,294 20,325,716 (1,991) ] oo e [ 20.3.000 [ 2.866 10/27/2015. | 11/25/2045.
314188 SY 3 [FNMA POOI# MA2334.........ioeoiiiiiiiseiessis sttt | enees . ...103.249 .14,933,895 ..14,464,031 14,930,089 (5,153) | .oocvveensecriisscnnis | onnsenninnsscnieninsens | 00003500 [ 3.157 07/22/2015. | 07/25/2045.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. ....78,458,451 XXX v 18,152,795 ..76,418,775 7841412 | oo, 0 | o (22,172) 0 XXX XXX XXX
U.S. Special Revenue & Special A Obligati and all N Obligati of Agencies and Authorities of Governments and Their U.S. Political ivisions - Other Loan-Backed and Structured Securities
011832 83 7 |Alaska St Hsg Fin Corp Rev LBASS AMT 18t.........ccccuiiiiriiiniisiinsisessiisssisssssssssssssssssssssssssns | sovees . 1 1FE| ... ..1,385,000 |...100.857 | .....ccccoeeee 1,396,869 | .............. 1,385,000 | .............. 1,385,000 [ ..ooovovurieiniiinnins [ e | e | s [ e 4.650 |...... 4.650 09/15/2006. | 12/01/2024.
083778 DV 9 [Bergen County NJ Impt Auth ReV LBASS Cit.........ccvuuuruemiriuriimeriiesiiessiesissesssessessesssssssssssssessssnns | sevees . ..3,444,015 |...121.709 3,821,663 3,140,000 3,288,457 | ...cveereinerineriins | e (18,275) | ovvveereerereinenierens | wereeeisenrireesiiennins [ e 5.000 |...... 4.201 . R 10/06/2005. | 11/15/2022.
083778 DY 3 [Bergen County NJ Impt Auth Rev LBASS Cht..........coriiuriicriiniiierieseiiesieseie s | o . .4,454,869 |..126.924 | ............. 5,343,500 | ..ooovvrennn 4,210,000 | ...ccvvvvnne 4,431,638 |...oocveniciinnns | e (17,841) | oo | e [ e 5.000 |...... 4.339 [MN......| oo 26,897 | oo 210,500 | 08/29/2014. | 11/15/2025.
14329N  BY 9 |Carmel IN Redev Auth Rev LBASS Cap App P @... | 999,152 |..... 76.106 2,130,968 2,800,000 1,670,231 83,425 | ..ooourveeriereiienies | ceveieeniieneienniens | e | e 5.190 12/07/2005. | 02/01/2026.
160131 CF 3 |Charleston Cty SC Sch Dist ReV LBASS Chal...........cocuriuuriieriiiiiieniiseiesiisssiesssssssessssssssessssons | o P [ 1 1FE | s 8,980,420 |...104.001 9,006,487 8,660,000 8,694,461 | .....ocviriecriins [ e (36,077) | .eocveveerieriirriiiens | wrereieenireniiesniens [ .5.000 [ 4.551 [JD..ccoo. | verveeennnn 36,083 [ e 433,000 | 06/15/2006. | 12/01/2022.
396066 DU 3 |Greenville Cnty SC Sch Rev LBASS Ref BId...........ccovvvverriviiiniiiisniiisssissssisssssissssessessssssssssans | oo U [PPOOOOOS B I 1FE .1,623,269 |...103.825 | ....covvveene 1,505,463 | ..ot 1,450,000 | ...covvrnen. 1,457,701 (8,073) | ovvrevenrerrererneriiene | wreeernenrieceinennens [ 200ee5.000 [ s 4.401 ....712,500 | 03/22/2006. | 12/01/2019.
490303 GD 0 [KentCnty M Bldg Auth ReV LBASS Ref...........ccouuiiiiiiciiiiesiiscsiiseiie e | covees . ..2,874,025 |...125.063 3,126,575 2,500,000 2,692,040 | ..o | e (21,576) | .ooovereeererreireennes | wevrreenerineenniinns [ 2005500 | e 4.280 ..137,500 | 10/13/2005. | 06/01/2023.
490303 GF 5 |Kent Cnty MI Bldg Auth ReV LBASS REf.........cvurirrieiriresiesisisisisieesessssssssssse s sssessesses | svsenes . ..128.773 3,412,485 2,650,000 2,889,798 | ..o | s (20,244) | ..o | e | 2005500 | 4.320 ..145,750 | 10/13/2005. | 06/01/2025.
49151E  UZ 4 |Kentucky St Ppty & Bldgs Rev LBASS Commn . 114121 22,824,200 20,000,000 20,918,689 (223,086) | .ovvvveererreireereinen | orneerriineneriineenns | 000e5.250 [ 3.920 ,050,000 | 12/07/2007. | 10/01/2019.
646136 YR 6 [New Jersey St Trans Fd Rev LBASS Trans S...........c.ccouvuriiimririnniinnniinssississsissssssssssssssssssssssssas | conees . ..121.812 48,725 40,000 41,342 (192) [ covvooreerieriiieni | e | 0000 8.250 | i 4.599 10/29/2010. | 12/15/2021.
88275F MS 5 |Texas St Dept Hsg & Cmnty ReV LBASS AMT.........iiuuiiiuiiiisiiiiesiiesiiienis s | cosane . ...102.300 .1,191,795 ....1,165,000 (2,666) | ..oveeereeinriiinniiiinne [ onnrreesnissesisnnis | 205150 [ 5.090 01/10/2008. | 09/01/2027.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securitie: 50,422,416 XXX |...........53,808,730 | .. ..48,000,000 0 (264,405) 0 XXX XXX | oo 400,646 | ......... 2,332,751 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 226,485,001 XXX | ..........234,171,185 | ..........216,064,162 222,153,850 0 (898,149) 0 XXX XXX [ e 1,955,988 | ......... 7,417,016 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli

026660 G7 2 | American Honda Fin Corp MT Nt N [ AFE] 1,336,125 | ..105.916 | oo 1207471 | oo 1,225,000 | v 1200117 [ [ (14,506) | [....3875 |....2.507 [MS.oe] oo 13,186 | covvor 47,469 | 05/29/2013.| 09/21/2020.
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030955 AB 4 |Ameritech Capital FUNDING COMP Nb........ouucrveeummrriieicrriiserriisseesssisesssssesssssssssssssssssssssessessssessssens | wevene | o0 | coveenn | vevees ...102.593 248,275 242,000 284760 | ..ovvoocrrieverreenn | e (915) | s e [ e 9.100 |...... 6.244 22,022 | 02/26/2002. | 06/01/2016.
031162 BM 1 [AMGEN INC ST NE.....oouiiiiiiiiiiiniiiieiei s | ceenies 104188 | oo 4,480,063 | .............. 4,300,000 | ....cooeuns 4,560,800 | ..o [ e e (42,363) [ o [ [ 3.875 |...... 2.705 166,625 | 02/22/2013. [ 11/15/2021.
054937 AF 4 [Branch BK & Tr €0 SUD Ni.......oouiiiiiiiiiiieieis et | senins . ...109.319 3,776,985 3,455,000 3,760,520 | ..o | ceerreeenne(TAA55) | s | e | 2008250 | 2.800 ..181,388 | 11/01/2013. | 11/01/2019.
06050T KN 1 |Bank of America NA Sub Nt ..3,332,850 |...104.028 3,120,825 3,000,000 3,125,042 .300 | ... 1.782 ..159,000 | 12/06/2013. | 03/15/2017.
06051G  EX 3 [Bank Of AMERCa COMP NE........ouuiiueiiiciiciieiieiieit ettt | caenins ....10,013,100 {...100.326 | ............ 10,032,590 | ............ 10,000,000 | ............ 10,008,150 [ ...oeveeecrcrererns | eervrnrnnene(2,549) s | e [ e 2.600 |...... 2.572 ..260,000 | 01/15/2014. | 01/15/2019.
071813 BJ 7 [BaXEEr INl SINL...ooooeeeeeeecreeceeeeiicesissssnisssessssessessssessssssessessssesssssssssssssssessssssnesnss. | weenee | oo [ evverevennes | eeeesFE | cvvviiinennn 5,701,894 [ 99.403 5,665,943 5,700,000 5,700,956 | ...oouvveerrcrrerrnnns | cerrrrerrrennnene(378) [ o [ v [ e 1.850 |...... 1.843 ..105,450 | 06/13/2013. | 06/15/2018.
07274E  AG 8 |Bayer US FINANCE LLC ST NE.......iuiiiiiieiieiieiieeieiie ettt | cenees ...100.712 3,021,351 3,000,000 2,973,459 | ..o | 2,584 | s [ | e 3.375 |..... 3.493 ..101,250 | 10/01/2014. | 10/08/2024.
09062X  AB 9 [BIOGEN INC ST NE......uovveeieeriisiarriissrresisereessseseessssessessss s sesssssesssss s sesss s sssssssssneens | coneees " ..109.542 | oo 1,643,129 | oo 1,500,000 | ..o 1,852,455 | ...oooovcvreinnernennn | ovreerieens(88,078) | oo | e [ e 6.875 |...... 2.050 103,125 | 03/21/2013.| 03/01/2018.
092113 AH 2 |Black Hills Corp Sr Nt. ..5,269,200 |...102.112 5,105,585 5,000,000 5,230,082 3.559 18,299 212,500 | 06/12/2014. | 11/30/2023.
096630 AB 4 |Boardwalk PIpelines LLC Nb..........cuvuuurriveriiriiirnieiesessissessessesssssssessesssssssssssessesssssssssssessssssnens | oo ..5,478,300 |...100.630 5,031,520 5,000,000 5,340,560 750 | ... 3762 [MS......| oo 84,653 | ............ 287,500 | 04/30/2014. | 09/15/2019.
096630 AC 2 |Boardwalk Pipelines LLC St NE.........cccooiiiiniiiiincinciiciisciesiccsiccssssisssiessiessissisnississsssissinsinnies | cennee oo | e | 0nFE | 4,509,800 | ... 80.406 4,020,315 | ..............5,000,000 | .............. 4,588,838 | .....ccvvciveieciicns | eveieeeee 1,786 | s | [ s 3.375 |...... 4756 [FA...| oo 70,313 | oo 168,750 | 04/23/2014. | 02/01/2023.
099724 AJ 5 |Borg Wamer Automotive Sr Nt LS | | v [ 2FE | 3,991,920 ... 94.405 ,776,204 3,992,465 3399 [MS...... 39,750 67,125 | 03/09/2015. | 03/15/2025.
12189L AR 2 |Burlington Northern Santa F& Ni..........ccciiiiiiriieieeieeieesess it sssssssssesens | senis 102.438 3,325,131 3,246,000 3,335,852 3.353 |AO...... 30,431 .121,725 | 07/14/2014. | 04/01/2024.
12189L AV 3 |Burlington Northem Santa Fe SrNE.........cc..veerrverrrnenriiennrnensisnessissssessssessessssesssssssenssssns | coveene oo | cevreresd | oeein2FE | i...6,967,380 | ... 96.147 ..6,730,283 ....7,000,000 6,969,764 | ....oevvverrrcrreeinnns [ 2,384 [ s [ [ 2000:3.000 | 3.054 |AO. 52,500 ..117,833 | 03/04/2015. | 04/01/2025.
12527G AB 9 [CF INAUSIIES INC NE......iveieeiiriicicici et | crenins ..112.842 6,770,490 6,000,000 6,981,640 125 ... 3.063 |MN.. ...71,250 05/20/2013. | 05/01/2020.
13003* AP 5 |California AIMONA GrOWES EXCH ST NE.........uuvvveermcrieirmrriisiesesisessisisessssesssssssssssessssssessessssens | coveees ...101.897 254,743 250,000 250,000 [ .cvvvvvvuerveenmarreenes | crereerisennnisnennes | e | e | e 4930 |...... 4.930 4,690 08/14/2003. | 08/14/2016.
14149Y AT 5 | Cardinal HEalth INC STINE........uvvieiiiieieietsis st ensnsenes | ensees ..108.458 | ... 4,880,610 | ...coovvvevnn 4,500,000 | ...coorrrens 4,890,178 | ovoovvrerervrivriines [ e (72,569) | ..voovvrrerieireirrineinne | errverveiseireirernsenes | veeees 4625 |..... 2.741 9,250 | ... 02/21/2013. | 12/15/2020.
151020  AE 4 [ CElgENE COMP ST NL.....uuvvierueeriisimrressseseesiss st ssssssesssss | coneree ..104.944 | 4,722,489 | .covvvvrnn 4,500,000 | ...ovvvrnnne ATT8,410 | v | o (53,951) | cooorerevvererrinmneenees | weveenerissesesnisnes [ ceeees 3.950 |...... 2568 |AO...... | oo 37,525 | oo 177,750 | 04/25/2013. | 10/15/2020.
172967  EV 9 [GIIGrOUP INC ST NL. ...ttt ens s | srenses ...14,170,760 |...119.424 13,733,726 ..11,500,000 12,731,941 (325,466) | ....cvvoveerienicrieen [ e | e 8.500 |...... 5.023 |MN...co. | v 105,896 | ............ 977,500 | 02/18/2011. | 05/22/2019.
19075Q  AB 8 | CODANK ACB SUD NE.......oouieeiiiiiiciic ittt | ceiees 1,255,275 |...111.943 ..1,169,805 1,045,000 | .o 176,015 | oo | e (55,121) | v | eeeeeeneieeiseineens [ s 7.875 2.227 |AO...... 17,373 82,294 |07/17/2014.| 04/16/2018.
200339 AJ 8 | COMENCE BK SUD NE.......coooureieereiieeiieeiiiisiiissesiss s ssssssssssssssssssssessssssssssssssnens | cosenne ..5,087,920 |...124.523 ..4,980,900 ....4,000,000 A934778 | oo [ o (BAA76) | ..o | e [ e 7.875 5.025 [MS...... 92,750 315,000 | 07/10/2013. | 09/15/2026.
205887  BR 2 [CONAGIa FOOS INC SINE........iouiiuiiuiiiiiiisitisese et | ceenine .4,804,800 |..... 96.203 ,810,145 5,000,000 ,806,229 1429 [ s [ [ e 3.200 |...... 3.831 |Jd.onne 69,333 12/08/2015. | 01/25/2023.
232820 AJ 9 [CyteCIndS INC ST NE......couvvivricrrieireessenreeseessssisessesssssssssssessssssennssssensesssnenssssessssssnsessssensnnns | coennee | oo | eoneeen ] | e 2FE [ i 8,825,490 |..... 94.273 8,484,543 9,000,000 8,858,126 16,456 | oo | e [ ceeees 3500 |...... 3747 |AO...... | oo 78,750 | oo 315,000 | 10/23/2014. | 04/01/2023.
23317TH  AA 0 [DDR COM ST NL...eouieieiiiisire it | caenins ..103.311 5,165,570 5,000,000 5,044,505 (5,965) [ ..ovvvervnrirrirerienies [ e [ e 4625 |...... 4.462 106,632 ..231,250 | 07/10/2012. | 07/15/2022.
233331 AS 6 |DTE ENEIGY CO ST Nbeuuuiveeeueereiesireeesssrenesssessssessssssesssssssessssssessss s ssesssssesssssssssssssssssssssnns | coeonne L2001 | e 1,751,943 | oo 1,750,000 | ..oooovenvs 1,748,730 128 | oo | e [ ceeees 3500 |..... 3.510 ceveeennnnn81,250 | 05/06/2014. | 06/01/2024.
23338V AB 2 | DTE EIBCHIC CO ST NE....oouieiieiiieiicitc ittt | ceneen ...104.546 5,227,300 5,000,000 4,983,516 1,889 [ s e [ 3.650 |...... 3.697 |MS......| oo 53,736 | oo 182,500 | 08/20/2013. | 03/15/2024.
233851  BE 3 [Daimler Fin NALLC SENL......iveereieeceeienerieneenissssssenesssssssnssssssessesssssssssssesssssssesssssnssssssens | wenee | oo [evverevnnnns | e TFE | i 1,696,976 | ... 98.623 | ..ocvvereeenn 1,577,966 | ..ooooovnvs 1,600,000 | ..o 1,597,701 404 | oo [ e [ e 2875 2.905 14,183 46,000 | 03/03/2014. | 03/10/2021.
26441C  AK 1 [Duke ENergy Corp St N ... | i ...100.137 3,004,107 3,000,000 2,998,355 B46 | ... [ [ e 2.100 |...... 2123 [ID.ciis | e 2,800 | ..o 63,000 |06/10/2013. | 06/15/2018.
268847 AA 0 |ERAC USA Finance COMPANY St NL..........crvreermmrrrismrriisinessessessssssseesesssssssssssesssssssssssssssessssssnnens | oo ...109.565 5,478,230 5,000,000 5,431,825 | ..ooevveererrrirenens | s (82,860) | ...ovevvvvererriverrrnees | wrerrererisseneeninnes [ eeeees 5250 |.... 3.268 65,625 262,500 | 08/26/2013. | 10/01/2020.
26884T AD 4 |ERAC USA Finance Company St NL.........cccocuiiiiiiiiiiiiississiesissssssssssssssssssssssssnsianns | coseees ..105.809 | ..ccovcinneee 1,058,088 | .....ccccoone 1,000,000 | ...cccooerene 1,060,930 (9,706) [ ..ovvvverieieriieies [ i [ e 4500 |...... 3.304 |FA oo | v 16,875 [ oo 45,000 | 05/12/2014. | 08/16/2021.
29250R  AS 5 |Enbridge Energy Partners LP S&NE.........ccurriierriieniiissessssnessisssssssssessessssssssssssssessssesssssnns | coneres ..101.315 2,532,878 2,500,000 2,716,672 | oo [ e (7,622) | ..oovvvveeerrierennees | wereeeerisenensisnes [ eeeees 5.200 |...... 2.990 |MS..cco. | oo 38,278 | oo 130,000 | 04/11/2013. | 03/15/2020.
29250R AU 0 [Enbridge Energy Partners LP SrNE.........ccccoviiiieiiniicinincssssssssissisesssssssssssssessssssscnes [eoeenee | oo | conveeen ] [ FE | 1,176,085 .. 95.326 | ..ccoovvvnne 1,048,586 | .....ccccoone 1,100,000 | ...ccoovenene 1,153,552 (8,827) [ oo [ v [ e 4.200 3.220 13,603 46,200 | 05/15/2013. [ 09/15/2021.
302508  AM 8 [ FMR COM Ni..ouuvvereuiiriesmareessssssessssssessssesssssssessessssessssssssssssssssssssse s sssssssssssssesssnssssssssssneens | cvsenne 115452 | oo 4,618,002 | ...cvvvvrnne 4,000,000 | ..covvvrrnne A571,860 | ..ocvveerrrrerinennes | e (154,557) | ccvvevererveiinerneis | coveervissenssesneenens | oo 7.490 3.093 13,316 299,600 | 05/15/2013. | 06/15/2019.
345397 WY 5 [Ford Motor CrCo St NL........cuuiiiiiiiieieriieeessssssssssssssssssssssssssssssssessssssssssssssessessenssens | coenee [ oo [ evveinnins | ceeneFE [ 15,000,000 ] ... 98.184 .4,909,190 5,000,000 5,000,000 | .ooouvvriirrirrineins [ e [ e || 2597 |..... 2.597 10/28/2014. | 11/04/2019.
34540U  AA 7 [FOI MOtOr CF CO Nb....oouoiveriuirvioimervisirsisseessessseessssesessessesessssssessessssnesssssssessssssnssssssessssssnssssess. | coneene | or | wvevnseesees | eeeeni2FE [ ... 14,940,900 | ... 99.761 14,964,195 | ............ 15,000,000 | ... 14,975,084 T4 | e | e [ e 2375 | ... 2459 01/08/2013. | 01/16/2018.
35671D AZ 8 |Freeport-McMoran Copper & Gold SINL..........c.ovvvvrrerreincreneriineresessinsssssssssessssssssesssssssssessseneness | conenen | | eervene] | e0ein2FE [ ciennnn.9,458,643 | ... 57.000 5,415,000 9,500,000 9,464,341 A.208 | ..o | e [ oo 3875 |.... 3.935 09/19/2014. | 03/15/2023.
35671D BG 9 |Freeport-McMoran Copper & Gold Sr Nt. LS. || e [ 2FE | 1,696,363 | ... 64.000 ..1,088,000 ,697,558 535 100 ... 3.137 10/10/2013. | 03/15/2020.
361448 AP 8 |GATX COM ST NL....oouoieieiriiiiireiiesresissssissssssssssssssssssssssssessssnsssssssssssssssssssssssessssssssssssnnens | woenne | oo [ evesrevennes | eerenFE [ v 3,989,440 [ ... 99.277 ..3,971,060 3,994,929 1,883 | e [ | e 2375 | ... 2426 03/14/2013. | 07/30/2018.
361448  AQ B [GATX COM S NL....couiieiiciiciieiieeieeiee et ens e ssensessesssssssssssssssssssssesssenssensss | seenee [ oo [ eovnennenns | veenn2FE | i 10,781,943 ... 99.190 110,749,242 10,795,259 | ..o | e 864 | s | s [ e 3.900 |...... 3.962 K 03/06/2014. | 03/30/2023.
361448 AR 4 [GATX COM SINL...oouureieerreiiicreiiireessenesssssssssssssssssenesssssssssssssesssssssessssssssssssssessssssssssssnnens | woenee | oo [ eveerevenees | ereeeFE | cvvviiinennn 1,030,124 [ L. 98.399 ..1,013,505 21,030,097 [ oo [ rvererrireenenn(28) oo | | 2500 |...... 2497 ceveeeennnn25,750 | 10/03/2014. | 03/15/2019.
369622 SM 8 [General Elec Cap Com SUD Ni.........oiiuiiuiiiiiiieiieeieeie bbbttt | cienine . ..112.762 .15,222,870 . 13,637,723 | .o | erreeieneeee(3,067) | s | e [ e 5.300 |...... 5071 |FA..coo| v 278,250 | .. 715,500 | 02/23/2011. | 02/11/2021.
375558 AU 7 |Gilead SCIENCES INC ST NL........oocvvveerereeeriereiiiresiisressisssssssssessssssessssssessssssesssssssessssssesssssnnenses | wesene | oo | cvenee] | 1FE ..1,488,165 |...108.012 ..1,450,598 ....1,343,000 446,644 | ..o | e (16,581) | s | e | 4400 |...... 2913 |JD....... 4,924 59,092 | 06/05/2013. | 12/01/2021.
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391164  AF 7 |Great Plains ENEGY ST NE......cuciiiiririsieriisiessesseessssssessessesessessssesssssesssssssessssssessssssesssssssesess | coven . ..5,664,400 |...109.355 5,467,725 5,000,000 5,540,022 5.292 3.350 11,760 264,600 | 05/09/2014. | 06/15/2022.
431282 AM 4 [Highwoods Realty Ltd SrNL...........ccireieirrriiiieiiceisesiiis s ssesssssesssssessesssssssssssennees | oo . ..4,082,840 |..... 96.882 | ..oovvveenns 3,875,288 | c.ovrvenne 4,000,000 | ...oovvrnne 4,074,942 3.625 ... 3315 [ | e 66,861 | ...ocoovreerne 72,500 | 02/27/2015. | 01/15/2023.
465685 AC 9 [ITC HOIAINGS COMP ST NL...ouucvvveererrieemsrreisssrseisssessssssessessssessssssesssssses st sesssssssssssssenns | cevenee . 5,477,493 |...103.094 ..5,000,040 ....4,850,000 4,995,807 | .vooorrvernncrrirenns [ errrreene(192,702) [ vvvvicrrisrecriienns [ e | 00005875 | e 1.789 |MS..ooo. | e 72,026 | ... 284,938 | 06/18/2013. | 09/30/2016.
494550 AW 6 |Kinder Morgan Energy - LP Sr Nt . 10,982,600 |...... 85.891 ,589,070 ..10,000,000 10,899,727 |..ovoovvvvvevmnnrrenn | ovveereene(18,772) | e | v | 008,950 [ 6.196 320,472 695,000 | 01/10/2011. | 01/15/2038.
50076Q  AY 2 |Kraft FOOAS INC SINL.......ocuiieeiiereiiecieeeiee sttt ennnns | eneiiae . 9,983,874 |...100.723 .10,072,260 ..10,000,000 9,994,613 2.289 16,250 225,000 | 01/18/2013. | 06/05/2017.
58405U AD 4 [Medco Health SOIUtIONS INC ST NL...........vvevieeiriieiereeiireiiie i sessssssesssssns | coneees . ....13,966,565 |...110.544 12,436,166 ..11,250,000 12,333,827 | ..coveoveereesncrris | e (471,359) 2.596 236,016 801,563 | 06/01/2012. | 03/15/2018.
585055  AZ 9 [MEGONIC INC ST NL.......oooeeeeceereeieeieeseie st | ceries . ....11,971,800 |..... 97.469 | ..........11,696,304 | .. ..12,000,000 11,978,852 2,596 | covooereeerriinneiennins | eeveieneinneiiensiinns | 000020750 [ v 2.777 82,500 330,000 |03/19/2013. | 04/01/2023.
626717 AF 9 [ MUIPhY Ol COMP ST NL.....cvveveeereerrieisesessressss st sssssssssssssesssssssesnessans | cvsenne . ..5,011,800 |..... 76.502 3,825,100 5,000,000 5,008,955 (1,138) | e | vveererieeneeeiinnens | e 3700 [ 3.670 05/16/2013. | 12/01/2022.
628530 AX 5 [Mylan Inc SrNt . ..2,994,547 |..... 99.231 2,976,930 3,000,000 2,996,822 1,225 | coocvveereereesnenneis | vveeenissssseninnenns | 002,600 [ 2.644 03/04/2014. | 06/24/2018.
65339K  AK 6 | Nextera Energy Capital SrNL.........c..rveeeummreiesmieeiesesissenessissssssssssesssssssssssssessessssessssssssssssssnens | coveees . 5,000,000 99.557 4,977,825 5,000,000 5,000,000 | .vcovuvvermmmmreernnes [ errerenenriinnnniin [ eerveinenneinnenseinns [ eervennnenninnennien | ceeenn 2700 | e 2.700 R 03/06/2014. | 09/15/2019.
655044 AH 8 [Noble Energy Inc Sr Nt. LS. o] vt [l 2FE | ........6,759,222 | ... 89.002 6,007,649 6,750,000 6,758,400 (T0B) [ evvvevrevererieerrirenies | cervieeniireniinennirens | 0000 3.900 [ i 3.883 |MN...... | oovrverens 33,638 | ...cooeuue 269,100 | 11/14/2014. | 11/15/2024.
682134 AC 5 |OMNICOM GrOUP INC N......vvveerecreesrrereiessmresissseesisssessss s s st ssesssessssssesnsss | wesenne . ..106.645 | .....coooounne 1,086,451 | covvvvvvnnns 1,000,000 | ..ooooveves 1,023,506 (4,559) 3.889 16,811 44,500 | 08/26/2013. | 08/15/2020.
69362B  BA 9 | PSEG Power LLC Sr Nt LS. o] v [ 2FE | ... 2,458,710 ... 98.150 2,208,366 2,250,000 2,439,066 | ...oooeriierieriins | e (19,644) | ..ocvoorirericneririene | rerrrenireesinennens [ 300 [ 3.056 96,750 | 02/02/2015. | 11/15/2023.
71270Q EB 8 |Peoples United Bank SrNE.........coocereerreerinnriiinseineeisssesnsessnsessssssssssssssssssssnssssssssssssssssssnsssssssssonns | enveee | oo | vovnnein] [ ecnFE | iiiinnn.3,727,838 | ... 98.881 3,708,045 3,750,000 3,730,707 1,868 | ..o | oreernrinnenneninnnnnns | 000 [ 4.072 ..157,917 | 06/23/2014. | 07/15/2024.
713448 CG 1 [PEPSICO INC ST NE....oouueieveereeriesiseiissessess st sttt | covene i | ereeeinee [ IFE | ee.n...9,626,969 ... 99.599 9,586,433 9,625,000 9,626,464 (189) [ covveeereeeerreiiiennns [ e [ 2002750 | o 2.748 02/25/2013. | 03/01/2023.
718172 AA 7 | Philp MOITIS I INC SENL...oovevvveererreeesereiessereessessseseesssssssssss st ssessessssssnns | cevenee . 109103 | oo 1,091,026 | ..o 1,000,000 | ..oooovvees 1,024,001 (9,364) | ovvvvevrerriinenreins | ovveererinnenniiiinnens | 5,650 [ i 4.571 10/20/2009. | 05/16/2018.
718172 AT 6 [Philip MOITIS It INC ST NE......cverreeeerieeriireniie ittt ssssenes | weseee e e TFE | 002,320,525 ... 97.981 2,449,518 2,500,000 2,359,404 18,537 | .eoveeereenerierrinens | verrinensiennisnnnens | 2002500 [ e 3.455 11/07/2013. | 08/22/2022.
720198 AD 2 |Piedmont Operating Partnership St NE...........ccuuuerveummerreemmerriiseersesseesesssessessseessssssessssssessssssssens | e . ...100.042 2,075,861 2,075,000 2,090,629 (1,623) | oo | ovveernrinneesnisnnens | 450 [ 4.337 |MS...... 27,188 05/12/2014. | 03/15/2024.
T4005P BN 3 | Praxail INC ST NL.........vveurereriireereeiseresesesseesssesssessssesssesssssessssesesssessssesssssessssessssessssessssessssessssnnss | soneees |t | IFE 3,735,638 95.779 3,591,713 3,750,000 3,736,786 148 | s | e [ 02650 [ 2694 [FA. .| o 40,302 01/29/2015. | 02/05/2025.
TA340X  AY 7 [PrOIOGIS LP ST NE.....ooeeeeerieereeseisecetseeiseecesseess sttt snsssnnes | enees . . ..101.258 5,062,885 5,000,000 4,999,294 94 3.353 [FA....... 69,792 10/24/2013. | 02/01/2021.
78573A  AA 8 [ SABMIller HOIINGS INC NE..........couuvieiimiriesirieiireisissessssssssssssssssssessssssssssssssssssssssssssssssssssssss | coneees . ....10,099,900 |...102.848 | ............ 10,284,840 | ............ 10,000,000 | ............ 10,077,513 | oo | o (11,300) | cooovereeeererreiireennes | e [ o0 3.750 | 3.606 [JJ........ v 172,917 12/13/2013. | 01/15/2022.
842400 GF 4 [Southern CA EdiSon CO 1SEMIG BA.........coouivrmiieriireiieeiiee et | ceseee el 2 |l AFE | 9,285,714 | L 99.075 9,199,821 9,285,714 9,285,714 | .oooevverinerreiinees [ erversnenninnessiin [ e [ e | e 1.845 | e, 1.845 ..71,384 01/13/2015. | 02/01/2022.
842587  CJ 4 [ SOULNEIM €0 SINL.......cvveeieaeviirirressssesiesessssessssssesssssss s ssssse s ssssssessssssssesssssns | oo . ...100.778 5,038,900 5,000,000 4,994,479 1,976 | i | o | 2450 [ 2493 [MS...... | oo 40,833 08/21/2013. | 09/01/2018.
84756N  AD 1 [ Spectra ENErgy PAMNErS Ni............crvveruuerriimierrisieeriisssessessssesssssssesssssssesssssssessssssessssssssssssssssssins | coseees el et | 2FE | 9,976,500 ... 96.868 ..10,000,000 9,980,538 1,895 | v | oneeenrissnssninnenns | e 750 [ i 4779 139,861 09/16/2013. | 03/15/2024.
883556 BE 1 |Thermo Fisher SCIENIfic INC ST NL...........uurveeeierreieerreceserreisseerecesssessssessssssssssssessssssnesssssssesssns | cesenne e | e 2FE | 9,979,600 | ... 99.956 | ..ot . ..10,000,000 9,987,611 3,822 [ oo [ e | 002400 | e 2442 100,000 12/04/2013. | 02/01/2019.
89054X  AB 1 | TOpaz Solar FArMS LLC NE........oviveuriiciiriiieiieeiisse sttt | sennees . ..103.225 8,752,346 8,478,943 8,521,485 (952) [ cvvvvvrrreereereeninenne [ ervereeneniiisennnins [ o875 | 4.839 .104,485 04/24/2013. | 09/30/2039.
902494 AW 3 | TYSON FOOOS INC ST NL......vooveervecireeviiseiiesesses st sssssessssssessssssssnsssans. | wesenne . ..100.055 | ..oovvvvrenne 1,000,554 | .cooooons 1,000,000 999,518 127 | e | e [ 002,850 | e 2.664 ..10,011 | ... 08/05/2014. | 08/15/2019.
902494  AX 1 [TySON FOOAS INC SINL.....ooumiiiiiiiiiciiieciieciie st neinens | civies . ..102.671 9,240,381 9,000,000 9,009,720 (939) [ covveereveerieereinenies | cervireniieriieeniiees | 0000 3.950 [ i 3.934 134,300 | ..o 362,413 | 09/11/2014. | 08/15/2024.
907818 DY 1 [UNION PaCIfic COM NE........rvveeuuereeeererreisseieeissreeisssesesessessssssssssssss s sssssssssssssessssssesssssssessess | wevenne . ...101.481 ..1,522,215 ....1,500,000 | ..ooovvvreerne 1,495,580 412 3.288 22,479 45,094 | 08/07/2014. | 01/15/2025.
90783R  AA 2 |Union Pacific RR PTC Ser 2002-1...........cvvuuriumirimrerismesisssissessssessssessssesssssssssesssssssssesssssssssssssssssenas | coseees . ...109.566 ..2,076,106 ....1,894,840 2,087,755 | ..vveerernerineriins | e (24,594) | ..o | e [ 28,061 | e 2.010 [Jdevoccr| v 52,319 [ oo 114,846 | 05/30/2013. | 01/17/2023.
911312 AK 2 [United Parcel SEIVICE S INL...........rveeeumrreieerrriesicesesssesessssscssssssesssessessssss s sssssssssessessssssssssnne | covenne . ..110.347 .14,896,805 ..13,500,000 14,819,403 (388,796) | .ovvvveermrreirmeerninns | ornerrriienrerinennns | 08125 [ 2.002 172,969 ..691,875 | 06/04/2013. | 04/01/2019.
92343V BR 4 |Verizon CommUNICAtIONS INC ST NL.........couuuirierriireriiceiieeiicisieesiseessessisesssesse st sessssssssssssessnes | eneees . ..109.933 | ............10,993,260 | .. ..10,000,000 10,659,964 | .....cooovrervrrinerens [ cerrirenennd (71,293) | coovvvereeerieneriiene | wereeeirenrieesinennens [ 25150 [ 4.140 151,639 | ............515,000 | 01/24/2014. | 09/15/2023.
941063 AQ 2 |Waste Management INC CO GtA NE............covueruurrveummeriisiessisisssssssessessseesssssesssssssessssseessessssessessens | oo . ..107.858 | vevvvirenne 7,469,180 | .ccovvvvnnncd 6,925,000 | ..oovvrrerrne TA449,249 | ..o [ e (92,343) | oo | eevneererineseniinns [ 800 | e 3.006 106,183 | .ovvvvvvenes 318,550 | 06/03/2013. | 03/01/2021.
982526 AU 9 [Wrigley WM Jr €0 ST NE....ouivieiirieierieceierisessssesesesssssessssse st sssssssse s ssssesssesessssessssensssessssenses | sesenee . ..4,990,650 |...100.267 5,013,345 5,000,000 4,994,620 1,831 | e | verrieenneeninnnnns | e 2400 [ 2.440 ..120,000 | 10/16/2013. | 10/21/2018.
98385X AT 3 [XTO ENEIGY INC NL....ooivieerrieieimrreisiessiissceessssessess st st st | cneeres . 9,472,735 |..113.354 | ...cccccoo.. 10,768,621 9,500,000 9,489,944 2,994 | oo [ e | 20008500 | 6.540 ..617,500 | 08/04/2008. | 12/15/2018.
292505 AJ 3 |EnCana Corp Sr Nt LS. ..2,018,960 |..... 82.542 | ..ccooern. 1,650,846 2,000,000 2,012,745 (1,904) | oovveoriereeereinene | eveereeenrreceissnnens [ 0:3.900 [ 3.778 ....78,000 |07/12/2012. | 11/15/2021.
65334H AG 7 |NexenInc SrNt. ..1,932,480 |...111.841 2,236,818 2,000,000 1,938,309 1,277 | covevveereerviinneereies | oveerrvinneessninneenns | 008400 [ 6.673 ..128,000 | 01/11/2011. | 05/15/2037.
B5334H  AJ 1 NEXENINC ST NE...cooooieieiieiiiieii s | crseies 128922 | e 1,933,836 | ..ooooevees 1,500,000 | ....overeres 1,626,218 (2,133) | e | e | e 1500 [ 6.780 01/12/2011. | 07/30/2039.
T1644E  AJ 1 | Ptro-Canada ST NL.........coovurieerieeeeeeeeeeeeeeees ettt | eneen ..109.338 5,466,890 5,000,000 5,644,548 | ....ovvverrerriinens [ e (13,866) | ..eoverreveerereinieennes | wevvrerreriseennesins [ 008,800 | o 5.767 06/29/2010. | 05/15/2038.
00507U  AS 0 [Actavis FUNING SCS ST NE........ourvieerrreeiiieieisreeris s sesssssssessssssesssssssessssssssssssssens | coneees .4,028623 |..... 99.489 | ...coverneens 3,979,572 | covvvverrnnn 4,000,000 | ...ovvvrvnne 4,026,710 (1,913) | e | e | 000 3.800 [ 3.712 03/13/2015. | 03/15/2025.
06849U AC 9 |Barrick Australia FINGNCe GtA NE............cvvuuumuirreerierrisseeriisiessesssesssssssessessssesesssssessssssessssssessssssnes | coveree ....11,590,920 |..... 98.997 | ..ccovvnene. 11,879,640 | ..ovevveees 12,000,000 | ..o 11,808,914 1,314 | s [ e [ 950 | 5.394 . 12/30/2009. | 01/15/2020.
21684A AA 4 |Rabobank Nederland Sub Nt ..5,231,420 |...104.215 5,398,311 5,180,000 5,223,091 (4,442) | v | v | 4625 [ 4.499 ..239,575 | 01/08/2014. | 12/01/2023.
449200  AD 0 |Hyundai Capital SErVICES ST NE.........iiueieeereeeeeieseise sttt esssssssssenssses | snssene ..3,617,296 |...101.856 3,463,101 3,400,000 3,484,209 | ..oooevvvvrirerriinens | e (48,216) | ..oovvrvvvrerreirreennes | cevrnennnrissensisnns | 200 3.500 | e 2.008 ..119,000 | 03/07/2013. | 09/13/2017.
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456873  AA 6 [Ingersoll-Rand LUX FINANCE Ni..........c.cooiiiiiiiiiiiiiniiec s | civeees R} vt |l 2FE | ... 999,340 | ... 98.532 ....1,000,000 999,474 115 | e [ e | e 2625 |..... 2.638 26,469 | 10/23/2014. | 05/01/2020.
T1645W AR 2 | Petrobras INtl Fin CO ST INE.........curiieiirreierirereieeesessssse et sssesesssesssesssssesesesessessssessssessssesesssesssnes. | ceseees R oovvervvene | e FE | v 1,672,357 ... 74.500 +..1,550,000 | ..oovvvrnne 1,154,750 | ....ccc.nd (479,160) | ..ovvvvevvs (14,572) | ooreoreveereieerieene | ereeeireerieesiensens [ e 5.375 |..... 4179 04/02/2013.| 01/27/2021.
76720A  AM 8 |Rio Tinto Finance USA PLC SI L.ttt sssss s ssssesssains | eneees R].. ..3,468,010 |..... 97.506 3,412,717 3,500,000 3,482,266 5,728 | coooervercriieriiienis | cereieeniseneiseniens | e 2.250 |...... 2429 06/14/2013. | 12/14/2018.
801060 AB 0 |Sanofi Sr Nt e [R .T467,075 |..... 99.563 ..7,467,218 ....7,500,000 ..7,484,761 6,552 250 |...... 1.341 04/03/2013.| 04/10/2018.
893830 BB 4 |Transocean Sedco Forex Inc Co Gtd Nt LS.. [R]... ..5,682,000 | ..... 64.625 3,231,250 5,000,000 3,231,250 (VvL7X L)) — (62,612) | ..o | | e 6.875 |...... 5.051 06/06/2012. | 12/15/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OBlIGations.............c..oiruiiieiiiiie i | s 493,108,541 XXX ...475,293,222 | .........471,837,497 | ........ 482,121,580 | ........ (2,711,778) (2,908,342) 0 0] XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed
64352V KU 4 |New Century Home Equity Ln Tr RMBS Ser 2.........cccoovviiriiiniiniiniisiississessissssssssssssssssssssssnns | convens | | svvivenni | coneee 1M ..7,026,563 |..... 94.803 | ...ccoooueee 7,110,195 | .occcvveann 7,500,000 | ...ooovvevees 7,138,034 | .o | e TIAT2 | [ |20 0872 | 2.576 ....48,682 | 01/14/2015. | 06/25/2035.
64828A  AA 1 |New Residential Mtg Ln Tr RMBS Ser 2014-............ovvuuriunrieriinenieneeissesesssessesesssssssssessssssssissssssnsnes | coneene | o | evvireeni | covene 1FE ..6,908,535 |...101.923 6,818,391 6,689,727 6,885,016 (14,659) | oo | e | 20eenn 3750 [ i 3.220 ..250,865 | 05/22/2014. | 01/25/2054.
648290 AG 1 |New Residential Mtg Ln Tr RMBS Ser 2014-...........ccoouicriirrinreiinriisneienesseissisensssssissssssssssssssses | eevvees | oo | e [ e 1FE .4,827,396 |...101.605 | .............. 4,775,150 | oo 4,699,705 | .............. 4,819,153 (8,042) | ..o | e [ 3750 [ 3.367 .176,239 | 12/10/2014. | 11/25/2054.
86350U AE 9 |Structured Asset Sec Corp RMBS Ser 2006-.................ourrviveimrveiinnnsiissnssisinssssisssssssssssssssssnsssssns | eevveee | o0 | svvisini [ aevies 1FM 5,068,000 |..... 93.858 5,256,070 5,600,000 5,366,366 |......oorvereriireri | i 180,418 | oo | e | 000,682 | i 5.188 ...25,503 | 09/16/2014. | 04/25/2036.
94980G__ BF 7 | Wells Fargo Home Equity Tr RMBS Ser 2004............cooiuiiiiisiisiiissississsisssisssissssissssisssisssionss | cvvees | oo | covenninn | e 1FM ....11,683,200 |..... 97.038 | ............ 11,755,998 | ............ 12,114,790 | ............ 11,706,156 22,956 | .o | e | 00000.922 [ 1.269 woneen... 105,837 | 01/15/2015. | 10/25/2034.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie: 35,513,694 XXX 35,715,804 36,604,222 35,914,725 0 292,145 0 XXX XXX | oo 37,983 | ... 607,126 XXX XXX
Industrial & Miscell (Unaffiliated) - Ct ial Mortgage-Backed
073945 AE 7 |Bear Stearns Comm Mtg SEC CMBS Ser 2007-.........c.rvvumrrirermineeerensiesisessssesssssssssssssssssssssssessssnns | evsvene | oo | voreeeens 2 [ M| 6,676,705 |...105.042 6,981,017 6,645,942 6,640,323 (4,623) | oo | e [ s 5.742 |..... 5.720 |MON.. 31,801 386,390 | 11/08/2007. | 09/11/2042.
07401D BC 4 |Bear Steans Mtg Tr CMBS Ser 2007-PW18 C.........ccovucriimiiieriiriiieniiseisssissssissssssssssssssssssssssnnss | coeeeee | | srvirenni | coeeee 1FM 3,418,633 |...104.245 3,544,320 3,400,000 3,398,363 (3,053) | oo | e [ e 5.700 |...... 5.667 |[MON... | ..ccccocunene 16,150 | .oooooeve. 193,800 | 12/13/2007. | 06/13/2050.
12508F AC 2 |CDGJ Commercial Mortgage Trust CMBS Ser............cccouuviiumirvemmnriisinssriissssssisssssssssessssssessssssnns | coveees 2 | 1FM ....10,000,000 |..... 99.091 | ..o 9,909,060 | ...ovvevnee 10,000,000 | ............ 10,000,000 [ vvouvermreerererennes [ eerrirerrrsenirensinns | oreresesessenesnsesnens | seeesssesssesssssnnens | ceveen 2181 |..... 2.190 [MON.. 10,297 206,278 | 11/24/2014. | 12/15/2016.
12650Y AJ 2 |Credit Suisse Mortgage Trust CMBS Ser 20.............ccocvcuiiiiiiniiinciinniiscsiiesiessssssssssessssssssssssnenss | cosvees | oo | ceveenes 2 [ 1FE | oo 15,170,880 |...100.793 | ............ 15,118,890 | ............ 15,000,000 | ............ 15,170,258 (622) | cvooervvecriieriiicni | cereieeniieneieniiens | e 3.938 ... 3.754 |MON.. 49,223 12/04/2015. | 11/15/2034.
20048E AW 1 |Comm Mortgage Trust CMBS Ser 2013-LCB Cl.........c.crrvrmrrerrrrrmerererereresesessesssssssssssssssssesssenseses | coneees | | svrreen2 | cvveee 1FM 9,951,172 | ..... 99.063 ..9,906,270 ..10,000,000 9,965,927 5,890 | covvooreeeeeiereiennies | oo | e 2478 2.558 | MON.. 20,650 247,800 | 06/06/2013. | 01/10/2046.
20173V AE 0 |Greenwich Cap Comm Funding CMBS Ser 2007.............cocuiuimriiiiimeriineiiiessisesisesssssessssssssesssnssies. | eneees ..103.173 ....1,005,666 | .............. 1,004,972 (£ 70 ) ORI IUVTORIRRTIIPTORN DR 5736 |..... 5.710 10/18/2007. | 12/10/2049.
36161R  AE 9 | GE Cap Assurance Co CMBS Ser 2003-1 ClA...........cooviriinrinciirisneienesssesssssssssssssssssssins | coneees ...108.095 947,415 876,463 876,325 (0] U ISR DO 5743 |..... 5.742 09/23/2003. | 05/12/2035.
46625Y Q2 2 |JP Morgan Chase Comm Mtg SECS CMBS SEr 2.........cvvuummrriermcriisnnsssisnesssssssssssssssssssssssssssssssssens | coveree ...100.366 6,190,337 6,167,788 6,150,065 16,996 | ..ovoooreeeerieens [ e [ e 5.565 5.925 10/29/2007. | 04/15/2043.
617560 AE 1 |Morgan Stanley Cap | CMBS Ser 2007-1Q16............cccocuirmmiiriiniinisneiscisssisssssssssssssssssssssssssnoes | ceveeas ...104.460 3,018,902 2,890,013 2,887,710 (1,526) | ..o | e [ oo 5.809 |..... 5.767 11/16/2007. | 12/12/2049.
61764R  AA 6 |Morgan Stanley BAML Tr CMBS 2015-C20 Cl.........ovvvemrremnririnneeensessnnesssnsesssnsesensssssssssnsssssssssnsssenses | enveee | oo | 2heiiiens [ TFE | 2,155,191 | ... 2.646 .1,932,638 |... ..1,946,125 (209,087) | cvvvverrereinmerriies | oreernisseserisnenins | e 0.302 | ....(0.298) 01/26/2015. | 02/15/2048.
61764R BG 2 |Morgan Stanley BAML Tr CMBS 2015-C20 Cl..........cccooivviinnriinnriinreisneessseisnsissssisssessssisssssssssiennss. | eevees | oo | 28 [l IFE | 4,852,085 | ..... 8.634 | ... 4,198,741 | ... A219.224 | | ((CRYR: X3 D R I PR 1.420 | ....(8.386) 01/26/2015. | 02/15/2048.
67087M  AA 4 |OBP Depositor LLC Tr CMBS Ser 2010-OBP C.........ccvrvurmuerrermmereesimensesssnessessssssesssessesssssssssssnessees | e L A07.742 | e 10,774,220 | ............ 10,000,000 | ............ 10,848,978 | ....cvourevrerrinenins | cevicnens (177,583) | coveeereeereireriienees | ceevieseieesiienniees | e 4.646 |...... 2.632 06/06/2013. | 07/15/2045.
87246A AE 8 | TIAA Real Estate CDO Ltd CMBS Ser 2007-C.........ccoouuimiiimiiiiiniinsisiisssissssssssssssssssssssssssannes | coneees . ...100.316 857,445 854,744 852,358 9,877 | oo | e | e 5510 |..... 7.284 05/21/2010. | 08/15/2039.
90270R  BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-.........c.ouevuerriiiiieiineniiseeiisessissesssssssssesssssesssssssssesssnns | verees | oo | cervvenn 2 [ M| s 7,038,373 | ..... 98.643 | ..ocvveune 7,264,056 | .....cooonce 7,364,000 | ..oooovvvennee 7,146,273 46,693 | oo | e [ e 2459 | ... 3218 [MON... | ccocvveeeeer 15,089 | e 181,073 | 08/16/2013. | 12/10/2045.
92939K  AF 5 |WF-RBS Comm Mtg Tr CMBS Ser 2014-C24 Cl..........cccoooomvuummrinriieriiinniississsiissssssssssssssssssssssssssnns | convens | | eeviveni | v 1FM 4,377,436 |...101.228 .4,302,173 ....4,250,000 4,359,028 | . [ e (16,470) | oovrveeeeeeriieriiiens | eoereieeiiesiiesniins [ o 3.324 ... 2.871 ..141,270 | 10/24/2014. | 11/15/2047.
92978Y AD 2 |Wachovia Bank Comm Mtg Tr CMBS S€r 2007-.........cccmrvemrimmrmimeriiessssesissssssessssssssessseessssessseenses | oseees W2 [ 1FM ....14,787,030 |...102.432 .15,364,740 ..15,000,000 14,935,888 21,599 | oo [ [ e 5713 ... 5.945 ..868,889 | 06/22/2007. | 06/15/2049.
92979F  AD 2 |Wachovia Bank Comm Mtg Tr CMBS Ser 2007-...........ccuniiiniiiiiissiisssissssiissssissssssssssssssissssssssisenns | coveens | a0 | eovsniens 2] 1FM 3,112,039 |...103.572 3,207,229 3,096,615 3,092,163 [R5 ] IO IR PO 5.678 |..... 5.638 ..182,400 | 11/01/2007. | 05/15/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. ..104,457,747 XXX ....104,555,028 | ............ 96,551,231 | ..ccovenee 103,493,980 0 (949,419) 0 0] XxX XXX ,462,382 XXX XXX
Industrial & Mi (Unaffiliated) - Other Loan-Backed and iti
00164M  AC 7 [ALM Loan Funding CLO Ser 2015-12A Cl AT.......ccvuuirerremieeiireerieissssssssessssesssesssssssssssssssssssesssessses | seseeee E| .2 [ TFE | s 14,959,500 |..... 99.266 | ...coocone. 14,889,872 | ............ 15,000,000 | ............ 14,962,403 2,903 [ covvererrriisenneiiiens [ eerrrinnennisnenninns | c0een 1867 | i 1.917 |JAJO...| o 59,901 | e 175,411 | 01/23/2015. | 04/16/2027.
00176J  AA 4 |American Money Mgmt Corp CLO Ser 201518A..........c.ooviuuriuiiiiiinierississssiessisssssisssssesssiicnes | eeeees E|. 5,000,000 98.898 4,944,897 5,000,000 5,000,000 | ..cvoourvenrriieniins e [ e | e | e 1,821 [ 1.825 38,009 | 04/21/2015. | 04/14/2027.
01082# 3 |Alameda Cnty CA CTL Ser 2002-A..........cvveummvreemiisiesiessssiessesssesssssssesssssssessssssssssssssesssssssessssaes | o 1,419,588 |..116.378 | ..coocovvveene 1,558,568 | ........ccee.. 1,339,234 | ...t 1,371,538 (4,469) | ..ovveoeeereeeriiene | eveeeeeenrreeninennens [ e 7500 [l 6.921 ..100,443 | 08/15/2002. | 06/15/2021.
02377U AB 0 |American Airlines Inc LBASS PTC Ser 2013 ..8,799,566 |...105.500 8,880,934 8,417,947 8,732,280 37,639) [ ..o [ e | 04950 | 3.973 ..416,688 | 07/30/2014. | 01/15/2023.
03765L 0 |Apidos CLO CLO Series 2015-20A CI AT.........ccocuinminnriinniiiciinsnsisssississsisssssssssssssssssssssssssnss | wovenee | B | o2 [l IFE ] innnnnn 5,016,863 ... 98.745 | ..ccoveeev 4,957,019 5,020,000 5,016,925 63 [ [ | 20 1867 | 1.882 23,586 | 09/25/2015. | 01/16/2027.
05164#  AA 5 |Aurora Health Care (Badger RE) CTL.........vvurierreieseresnsessesessesssssssssssssssssssessssssssssssssssssssesssssnssssenss | sosenee ..112.932 592,888 524,994 518,572 818 | e | [ 200.8.990 [ 7.489 36,697 | 12/27/2002. | 12/15/2022.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowig Rea...........ccc.cooruvuriiiciciriecisneesscssssssssssseans | s ...105.340 831,814 789,648 792,978 ([GIS1:) ) USRI VRSOSSN DRION o K [51) I DO 6.930 |MON... | .covviiererrni 2,439 | o 54,880 | 10/17/2002. | 05/15/2022.
117017 AC 7 |Brunswick & Glynn Co Dev AUth CTL REV LE. ...t essesssssaas | ceneee . ...105.785 .1,162,289 1,098,728 L1098,728 | e [ s [ e | e | 000,980 | i 5.981 || e 30,297 | o 65,704 | 11/19/2002. | 01/15/2024.
126650 BP 4 |CVS Health Corp ABS PTC Nb........ooiviiiiieiiiiriinicisseisesissssisssesssssssesssssssssssssssssssssssssssssns | sonnnne | oo | conviiini | wovens 2FE .1,070,379 |...109.819 .1,011,998 .1,047,153 (9,104) | oo e [ 208036 | 3.850 | MON.. 3,245 55,623 | 05/29/2013. | 12/10/2028.




Annual Statement for the year 2015 of the SCOTTSDALE INSU RANCE COMPANY
SCHEDULE D - PART 1

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

9'0L3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
© 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
31331F  AX 9 [Fedex Corp ABS PTC Ser 1998-1A.........couuiiimiiiiiiieriissiesissesisesesaessssessssessse s | coveees . LM2.750 | 1,121,799 | oo 994,943 | ............. 1,012,655 (4,369) | ..o | e [ 6.720 |..... 6.034 [JJ........ 30,830 66,860 | 09/22/2003. | 07/15/2023.
31331F  AY 7 [Fedex Corp ABS PTC Ser 1998-1 ClB.......oveurreureireermereiseessesesseesssesssssesssssssesssssssssssssssssssssssssnses | wesnee . ..107.000 242,356 226,501 227,998 (527 USRS VSISO DN 6.845 |...... 6.362 07/11/2002. | 01/15/2019.
50026*  AA 3 |Kohls Corp CTL Shelby Ml.........iiuuiiieiiiiriieriiicsiie i | siieens . . 113.266 | ..o 1,188,698 | .............. 1,049,479 | ... 1,073,541 (3,124) | oo | e [ e 7.600 [ 6.990 09/11/2002. | 12/15/2022.
52465# BP 9 |Legg Mason Mtg Cap Corp LBASS Ser 2003-C e ...106.045 911,658 859,691 859,691 | ..o [ | | s | 48200 [ 4.869 09/05/2003. | 03/01/2023.
64508Q AA 3 |New Haven Fed Office BIAG LS CTL GSA Gl........ovvvuurrveeeereeiieeeseisesseseseesessssesesssssssesssssesssssssesenns | sevsies . ...108.475 588,684 542,693 542,693 [ ..ovooourrrirrenrinn [ reverrinnnsninennins | e | e | 005,900 [ 5.901 10/22/2002. | 01/15/2020.
653240  AA 9 [Newtown CTL Ser2002............ovuuurumurmeireiieeiisesineisesessssi s ssssssssssnns | cosiee . ...110.482 ..1,990,839 ....1,801,966 ..1,801,935 3 [ [ | 200,082 [ L 6.160 08/08/2002. | 05/15/2023.
670208  AA 8 |NRRC-D Facilities Corp CTL GSA REV BALS..........ucureeerieeeirereieeieeieseissesessssssssssssssssssssssssnnes | eneees . . ..112.949 . ...1,105,126 | . ..1,105,126 6.589 | MON... 4,789 71,833 | 09/19/2002. | 11/07/2023.
67109B  AA 2 |OHA Loan Funding LTD CLO Ser2015-1A Cl.........coovuiieriiecienineiesissiesisssssssssssssssssssnsses | coneees ...10,000,000 |..... 98.908 | .............9,890,847 | ........... 10,000,000 | ............ 10,000,000 [ ..ooovevmreeniirnnens [ e | e | e | 1862 [ 1.863 |FMAN. | ............24,304 | ... 116,957 | 03/06/2015. | 02/15/2027.
67109F AC 9 |Oak Hill Credit Partners CLO Ser 2015-11 e ..9,000,000 |..... 98.114 8,830,267 9,000,000 9,000,000 2525 10/23/2015. | 10/20/2028.
76126C GB 2 |RACERS TrABS Ser 1999-24-S-COE Cl Al......coviiiiiiiiricneiscsisessssssisssssssssssssssssssssssaas | coneees . 199,268 |...105.375 226,170 214,634 211,770 979 | oo | e [ 08625 [ 7.649 12/14/1999. | 05/15/2018.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 20034 Cl...........cvvuuriumreieereienieeeeisesieeessssesssesesssessssesssssssssesssens. | seviene o] 2 [l IFE 646,928 L 95.173 600,573 631,032 639,340 (397) [ cevvrerreirreereiiinenne [ e [0 1.262 | 1.120 03/25/2004. | 03/15/2033.
91737# AA 3 |United States Govt SS Ls FINTF CTL GSA G......couuuriuriierieieiiesieresiesiesesisssiesssssssssssssssssssssnns | covees . ..103.663 | ... 1,675,659 | ..ccooouve. 1,616,456 | .............. 1,615,102 372 [ [ | e 704 | 4.797 06/24/2003. | 11/15/2018.
92851@ AA 3 | VIVENI SPC TT CTL.oouurieueiieriiiceiieciis i sissssse st sttt | enenes . ..109.371 518,641 474,201 AT4,201 | oo [ e | | 0008630 | s 6.722 11/25/2002. | 04/15/2022.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20. e ..113.615 756,015 665,416 BB5,416 | ...ooevverrecrrecreens [ corerrenrrnineniii [ eerreinnenseiinnenseiinns | eerverseessiennnnins | c0eer8.650 | i 6.743 07/28/2002. | 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRA L.......c.eivuuirimeriierireriissisesssssesessssessssssssesssesesssneses | cevnee . . 131.809 | oo 2,080,010 | coooovvvernee 1,578,053 | ..ccovorucn. 1,626,971 (2,308) | oovvrvevrrreinmerneens | ovreererinenenrisnens | e 12380 [ 7.019 07/30/2002. | 05/15/2032.
94978# AX 5 |Wells Fargo Bank Northwest NA CTL CVS CO........ccruuuriimiinriiniiissiinsisssisssisssssssssscsssssssssssses | soveens . LA11.904 | 1,292,187 | .cccvvee. 1,154,733 | ccoovnce. TAB4,733 [ oo [ e, || e | 200640 [ 6.733 10/09/2002. | 10/10/2024.
98881@ AA 4 |ZC Specialty Ins C0 CTL Ser 2002-31........cuuerirrerersrsinessissssnesssnssssnssssssssssnssssssssssssssessssssssssesssssssssnas | oseees e [ i 597,824 | 93.196 557,146 597,824 557,146 (40,679) | .vvevvveriirirninninns [ eenereisinisssiessniies | covssninesiessnnsenes | ceree 1398 | coneee 7.339 | W........ 9,010 | ... 43,868 | 12/20/2002. | 12/23/2022.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. XXX [ 72,550,052 | ............ 70,624,816 | ............ 71,108,895 | ............. (40,679)] ............. (57,150) 0 0 XXX XXX | 494,852 | ... 1,910,394 XXX XXX
3899999. Total - Industrial & MisCEllaneous (UNGFIIBEA). .........rueuuereerereesiriseeressesieeesss s snss s st sttt senssssssses | sossessec 704,453,846 XXX | .........688,114,106 | ..........675,617,766 | ......... 692,639,180 | ........ (2,752,457)| ........ (3,622,766) 0 0 XXX XXX | e 6,247,681 | ....... 26,382,764 XXX XXX
Totals
7799999. Total - Issuer Obligation: ..860,251,650 XXX 899,615,552 822,046,657 867,319,602 (2,342,771) (3,862,263) 0 [ (915,578)| XXX XXX XXX ] 9,889,096 | ... 31,623,969 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. woone..... 115,903,822 XXX | ..........116,054,203 | ..........114,940,113 | ......... 116,247,428 0 269,491 0 0] XXX XXX XXX [ 266,376 | oooeec 1,630,698 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUNHIES.............ovuuuiieueii s | conninias 104,457,747 XXX | ..........104,655,028 | ........... 96,551,231 | .......... 103,493,980 0 (949,419) 0 0] XxX XXX XXX | v 410,032 | ......... 4,462,382 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUIIES. .........cvuuuiiuuiiiuiiiisiisii i | essiioai 121,796,280 XXX 126,358,782 | ..........118,624,816 | .......... 119,744,028 (40,679) (321,555) 0 0 XXX XXX XXX [ s 895,498 | ........ 4,243,145 XXX XXX
8399999, Grand Total - BONGS.........ouuurieiiiisisisis s | snneaas 1,202,409,499 XXX 1,246,583,565 | ....... 1,152,162,817 | .......1,206,805,038 | ........ (2,383,450)] ........ (4,863,746) | ...ooooovvivnrciann0 | s (915,578)| XXX XXX XXX | . 11,461,002 | ....... 41,960,194 XXX XXX




Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1" Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary BJA.C.V. Total Foreign Exchange | Desig- Date
CUsIP i Description Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion Impai R i (15+16-17) Change in B./A.C.V. nation Acquired

1F]

NONE
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Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

Showing all COMMON STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 2

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 10 12 13 14 15 16
F Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code [gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B/A.C.V. (a) Acquired
Common Stocks - Parent, Subsidiaries and Affiliates
35644@ 10 6 |Freedom SPECialty INS CO COML..........uuuuuuuuuuuuuumuusummummassassmsamssssssssssssssssssssssssssssssssssssssasssssassssssssssssssssssssssessassssssssens | seeeeees | oo 292,000.000 14,805,243 14,805,243 17,488,157 (439,764) (439,764) K| 01/14/2011.
81052@ 10 5 |Scottsdale Surplus Lines Ins Co ..10,000.000 7,111,641 47,111,641 42,000,000 445,633 445,633 K | 03/17/1997.
92555@ 10 4 |Veterinary Pet Ins Com. 935,387.000 .105,941,350 105,941,350 58,187,101 (5,529,326) (5,529,326) K | 12/31/2009.
95831# 10 1 | Westem Heritage Insurance Co 4,776,076.000 .109,664,878 .109,664,878 57,000,000 2,180,568 2,180,568 K | 12/07/1999.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 277,523,112 277,523,112 174,675,258 0 0 (3,342,889) 0 (3,342,889) 0 XXX XXX
9799999. Total - Common Stock: 277,523,112 277,523,112 174,675,258 0 0 (3,342,889) 0 (3,342,889) 0 XXX XXX
9899999. Total Common and Preferred Stock 277,523,112 277,523,112 | .ccoovveenes 174,675,258 0 0 (3,342,889) 0 (3,342,889) 0 XXX XXX

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

0, the total $ value (included in Column 8) of all such issues $..........0.
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Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A
283822 HD 9 [EIPaso TX Wir & SWr RV Preref Ref.........ccovcuciiiiiieieccieceee e sseneeiesenes | evensasninnns 09/17/2015........ TaX FrE@ EXCRANGE..........cecvieieceeiiceteeecee ettt ae st asessssenans | eveeaesesssesesenansanas OO £ T (Y A E 795,000
283822 HE 7 |EIPaso TX Wir & Swr Rev Preref Ref........c.ccviviiiinirieccrsecscececeeins 09/17/2015........ TaX FTEE EXCRANGE. ..ottt nsenns | sbseneenssensessesanees ..837,915 | .. 835,000
283822 HR 8 [EIPaso TX Wir & SWrReV Unref Ref..........ccovcuiiieeieeie e 09/17/2015........ TaX FIEE EXCRANGE..........cecveiececiieeteeecee ettt sttt asessenenans | eveeuesenssesssenaesanas BT5.807 | e 475,000
283822 HS 6 [EIPaso TX Wir & SWrRev Unref Ref..........ccuiiveieiiceccceece e ssssieiens | evessaeninnns 09/17/2015........ TaX FrE€ EXChANQE........ucucveiieceeiicctecee ettt nns | ovseuesesssessssansanas 500,722 | oo 500,000
3138WE  6G 9 | FNMA Pool # AS5370  3.500% 07/25/45. 09/04/2015........ NOMUTA SECUMHES INETINC......vvvvivveivriiriiieeiee st esssees | cisssisessssisensseees 20,473,722 | oo 19,686,276
3138WE VB 2 | FNMA Pool #AS5109  3.500% 06/25/45.. 06/04/2015........ MOrgan/JP/SECUMHES = BONGS...........vvurerrermriieineiiersiessessssessessssssessessesessesssssssssssssns | seseesessssssssssenes .9,965,538 9,632,902
3138YH U2 4 | FNMA Pool #AY4200  3.000% 05/25/45...........covviiiniererineirsnisisisssessisisssesssssssesssssssssssssssssnsens | sevsessssesnses 05/20/2015........ Barclays Capital..........c..eeeriririirrieieieieessisss e | s s 9,795,343 | i 9,740,553
3140E8  FP 8 |FNMA Pool #BA3773  3.000% 11/25/45.........ccooeverneeririsernrinerienes 10/127/2015........ WEIIS FAIGO. ... cvvuieeeiseiseieeeae ettt | Sieebsenss st 20,327,707 .19,964,294
31418B  SY 3 |FNMA Pool # MA2334  3.500% 07/25/45..... 07/22/2015........ NOMUFa SECUMHIES INET INC...vuvviveiiiiiee st sssssnes | ensessenssseensensees 14,935,242 14,464,031
59447T  CK 7 [Michigan St Fin Auth REV REf..........coiuiiiiiincieiceceeiese et ssssiesenas | sevisseesssins 04/15/2015........ RBC DOMINION SECUMHES. .....vvvvvveerseeseeiseeseriseessessssisesesssssssesssesessess s ssesssessssessnees | sbsseesseesssssssssanees 139,920 | e 1,000,000
594477  CL 5 |Michigan St Fin Auth ReV REf.......cccvvviiiiiirnsescenssesis 04/15/2015........ RBC DOMINION SECUMHES. ... vevveirviririreissiseies et sssss s sssesssssnnss | esssssessasesessessanes 4,233,697 ...3,735,000
59447T  CM 3 |Michigan St Fin Auth ReV Ref......c.ccovvuiiiiirinierieeneese s 04/15/2015........ RBC DOMINION SECUMHES. .....veevvveersereisseiserisesesessesisesesssssss st sssessssesssses | sbsseesseesssssssssneees 1,128,070 | . ...1,000,000
60636U  AC 3 | Missouri St Env Impt Engy ReV Preref St..........oocvvvivrovineieisnseieissieseninns 12/08/2015 TaX FIEE EXChANGE......vvevverireieisiiesieissieee st sssssssenssns | sbsesssessesssssssnsnses LABLT00 | o 175,000
60636U  AF 6 | Missouri St Env Impt Engy Rev Unref StR.........cccooveveee 12/08/2015........ | Tax Free EXChange.........ccoivieeiieicieeinieieeseee e .2,146,102 . 2,060,000
64971W TV 2 |NY City NY Trans Fin Auth Rev Fut TaX S€.......ccccovrirrirnriniarinrisninns 04/17/2015........ LoOP Capital MarKetS........ovevuieierieieeiiiscisici s snssnsnssnens | oneessssnsensenssensens 4,654,640 | i 4,000,000
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAl ASSESSIMENES. .. ... uuruurereitiisiesiiteisstesess st tes s ersssssesnmss | oehseessteseesseE e eeE s Es e 818 £E8 L8 £E 18£8 E SR £EE 488888 £E L1 E L8888 08 Ef£E £ E£E 84 Ef L L4 EEEE 1oL Ef 4L E bR bbb b e bt e0s ehbatb et enb et 91,593,892 88,063,056
Bonds - Industrial and Miscell;
00164M  AC 7 |ALM Loan Funding CLO Ser 2015-12A CI A1......... E 01/23/2015........ Morgan Stanley & Co INC.........ccuiiiiiiiiiiiniiicinses s enines | cosiississiisseenes 14,959,500 | ....ovvuiieniieies 15,000,000
00176J  AA 4 | American Money Mgmt Corp CLO Ser 201516A . |E 04/21/2015 RaymMond JAmES & ASSOC INC.......uvuvuieereiririieieeieirciseie ettt sssssessssns | eeseesenssesseesensens 5,000,000 | oo 5,000,000
03765L  AA 0 | Apidos CLO CLO Series 2015-20A CI A1.. E 09/25/2015........ | Morgan Stanley & Co INC.........cccvvvveriveriririreriniene 5,016,863 . 5,020,000
099724  AJ 5 |Borg Warner AUtOMOIVE SEINL. ..ot ssesessnnnnns | eeseeeasnsnens 03/09/2015 MEITITLYNCR. ..ottt | eeseesinnsessnesensans 13,991,920 | oo 4,000,000
12189L AV 3 |Burlington Northern Santa Fe Sr Nt............ 03/04/2015........ Goldman Sachs & COMPANY.............cuuiieiiriiiriiiieieesi e enienies. | sessiseisessiesienes .6,967,380 ...7,000,000
12650Y  AJ 2 |Credit Suisse Mortgage Trust CMBS Ser 20 12/04/2015........ | Credit Suisse First BoStON...........cccccovevevicvcieiceiiccceeceeae 15,170,880 .15,000,000
205887 BR 2 | ConAgra Foods Inc Sr Nt 12/08/2015........ VIHOUS. .ot | erbni st 4,804,800 | . ...5,000,000
431282  AM 4 |Highwoods Realty Ltd Sr Nt.........cccocorvrennee 02/27/2015. SUNIUSE. ..o bbbt | sbseisensnssse st enes 4,082,840 | oo 4,000,000
61764R  AA 6 | Morgan Stanley BAML Tr CMBS 2015-C20 ClI.. 01/26/2015........ | Morgan Stanley & Co Inc .2,155,191
61764R  BG 2 |Morgan Stanley BAML Tr CMBS 2015-C20 Cl.. 01/26/2015 Morgan Stanley & CO INC........cuvireiriieieieeece ettt asnsenaes | esseisssansessesssnnaas 4,852,055 | ..o
64352V KU 4 |New Century Home Equity Ln Tr RMBS SEI 2......oviuivmiriririieiniieieisss e sssesssssssssenssssssssssens | soessnssessnns 01/14/2015. Morgan StanIEY & CO INC......vvuvvreriirirriieieiseeisissesis st ssessnes | essssssessnseessessanes .7,026,563 ...7,500,000
67109B  AA 2 |OHA Loan Funding LTD CLO Ser 2015-1A Cl |E 03/06/2015........ | Morgan/JP/Securities - Bonds 10,000,000 .10,000,000
67109F  AC 9 |Oak Hill Credit Partners CLO Ser2015-11.........cuuureuerierreriereeeiesisesisssssssseseseeessessssssssssesins. | sevesssessesns 10/23/2015. WEIIS FAIGO.....ovvovirriscereieiri ettt | enssesss st .9,000,000 ...9,000,000
69362B BA 9 |PSEG Power LLC SrNt 4.300% 11/15/23..... 02/02/2015. WEIIS FAIGO. ... vvoieriireiseiia ittt | eebseses st .2,458,710
74005P BN 3 |PraxairInc SrNt  2.650% 02/05/25...........cccoivvmereerineeieniieineeisinnes 01/29/2015........ | Wells Fargo.... . .3,735,638 ,750,000
842400 GF 4 | Southemn CA Edison Co 1st Mtg Bd... 01/13/2015. Morgan/JP/SECURtIES = BONGS...........eurririiiiirieiiiicieiisiessisisssi et enssssesies | eneessesssseessessees 19,285,714 ...9,285,714
94980G  BF 7 |Wells Fargo Home Equity Tr RMBS Ser 2004..................... 01/15/2015........ Morgan Stanley & CO INC........vvureiiuriiirereseee st aessssennes | eeseessenssesseenseneans 11,683,200 12,114,790 .
00507U  AS 0 |Actavis FUNDING SCS ST N ..ottt s .1 03/13/2015........ VMIOUS. ...ttt ettt st ebss st ssessessnsantessnns | sbsessssssssssesnsnens 4,028,623 | . ...4,000,000 ..2,533
3899999. Total - BONAS - INAUSHAI ANA MISCEIANEOUS..............c.cveviecteiiectcieiecteiei ettt ettt s cteteteaetees 4etsassessssesesesssaesassesesesassesesaesesesessssesessesesesessesebasseessessesetessssesesesesesessssesesseseeesssesesesseeesessesetes s ses et e setetesassetessnsetessansetansesetesnee | etesassssessssesessessesassseess 124,219,877 | oo, 117,920,504 238,521
8399997, TOl - BONAS = PAIM 3.......oiiiiii ik 6 b0 Lk i L e e L f 0 E L E L E L0 E 0L E L0 f L0 bbbttt 215,813,769 205,983,560
8399998. Total - Bonds = SUMMAIY HEM fTOM PA 5. ...ttt ettt ettt et stees et setemseesseseiaes | fetseeesessesesaesaeseesee oot aeseeseeeeaeEeeseeseEseeeeEeeseeeEoeEeeseE e e e EeeEeEseEeEaeEeEEeEAeEaeEeeE 428 eE e e eeEeEA e e LA eE o2 8 eE1eE e eeEeeAeEeE e e eeE e e s eE et sebee et et antensensns | eeseiastessessssnsassessnsntcs .1,988,882 | . ...1,918,301
8399999, TOtAl = BOMAS.......veriestisiesiieis ettt E 0 E 01+ EEEfoELE L L eEE LR b L E L L EE LR E L E e E L0 E L E L EEE L E AL L 0 E LR fhbenb e 217,802,651 | oo 207,901,861

9999999. Total - Bonds, Preferred and Common Stocks.

217,802,651




Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

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

v

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / | Impairment BJ/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJ/A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
3837H0 NF 6 |GNMA REMIC Ser 1996-5 Cl Z .| 08/01/2015. [ PAYAOWN.........cooveririiriirierisrieeieriesissississienines | ceienienienienieniens | ovieniens 143,227 | oo 143,227 145,721 (2,494) (2,494) 143,227 0 6,644 | 05/16/2026.
911760 GT 7 |Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z. o+ | 1200172015, [ PAYOWN.......oovveiiiriiiiieiiessssiesiiessissessisenes | siesenessessesenssssniens | eneiienns 148,247 | ........... 148,247 150,186 | .ovovvcivriicies | e (1,939) (1,939) 148,247 0 5,589 | 09/15/2025.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z. .. | 12/01/2015. | Paydown. 215,572 215,572 214,671 901 901 215,572 0. 7,764 | 06/15/2026.
912828 DH 0 |U S Treasury Inflation Index Nt .. | 01/15/2015. [ MAHULY. ....ooooeeiiiiiissisisssiissssisssisniies | coveniessisisssieesnies | coniees 37,212,900 |....... 30,000,000 |.... ereee30,302,737 | ...(3,757,093) | ....ccccenen 956 [ [ (3,756,137) | cooouvveecricnnns | o 33,546,600 |......coocccuuunn ..3,666,300 |..... 3,666,300 | ..... 302,355 | 01/15/2015.
0599999. Total - BoNdS - U.S. GOVEIMMENL. ... o | coseaas 37,719,946 30,507,046 33,928,232 | .........37,813,315 | ...(3,757,093) | ........... (2,576) | ovvvvrnennc 0. (3,759,669) [ .....cooovnve..d [ 34,053,646 | ................ 0 [..3,666,300 |..... 3,666,300 | ..... 322,352 XXX
Bonds - U.S. States, Territories and P ions
341535 A8 5 |Florida St Bd Ed GO Cap Outlay Ser D ..106/01/2015.{ Call  101.0000..........ccmmmrreierriiiiiesniiiseisisissiens | e | ceeeene 3,660,250 | ........ 3,525,000 | ........ 3,760,259 3,563,322 (3,072) (3,072) 3,560,250 0. 88,125 | 06/01/2020.
641461 WT 1 |Nevada St GO Mun Bd Bk PJ-77 78 Unref. ... |.. | 11/01/2015. | Maturity. 355,000 355,000 360,942 355,000 0 355,000 0 |......17,750 | 11/01/2015.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS............iiuiiiiiiiiiiiisiisisissiies i sssssnes | coonenes 3,915,250 | ........ 3,880,000 | ........ 4,121,201 3,918,322 0 (3,072) 0 (3,072) 0 3,915,250 0 0 0f... 105,875 XXX
Bonds - U.S. Political Subdivisions of States
047681 JD 4 |Atlanta GA Rec Auth GO Fulton Cnty Park.........ccccoouvveiniiviniinns oo | 1200172015, | MAHULLY.....coovvvoieerieeiieriesiiesissisisesissssissiins | coeresssssssnsssesie | cviies 1,275,000 | ........1,275,000 | ........ 1,372,359 | ........c.. 1,285,643 | ...oovociieci | e (10,643) | oo [ e (10,643) [ oo | e 1,275,000 0 ... 63,750 | 12/01/2015.
047681 KB 6 |Atlanta GA Rec Auth GO Fulton Cnty Park. o | 1200172015, | MAHUTIRY......ooveeiiiiiiiiiieiessissiissiiens | e | e 1,325,000 426,177 | ..o 1,336,061 | .ooovvvvviiins (11,081) e e (11,081) | s | e 1,325,000 0 ... 66,250 | 12/01/2015.
160069 NQ 9 [Charleston Cnty SC GO Trans Sales Ta: . | 11/01/2015. | Call  100.0000 ....3,255,000 .3,438,908 3,274,181 .(19,181) 3,255,000 0f... 162,750 | 11/01/2019.
283734 EM 9 |EIPaso TXGO 5.000% 08/15/19 .| 08/15/2015. [ Call  100.0000..........ccmmverririimiiniiniiniieiiniieniiees | e | cevis 2,150,000 2,246,815 2,157,866 ceeveennne(7,866) 2,150,000 0. 107,500 | 08/15/2019.
346766 JM 1 |Fort Bend Cnty TX GO RD ..103/01/2015.{ Call  100.0000............cueeereriiieiiiriissiiseiiseiens | e | coeies 1,635,000 1,718,140 | ........... 1,836,776 | ...ocverrriecii | v (1,776) | oo | everereeee L TTB) [ e | i 1,635,000 0| 40,875 |03/01/2019.
503462 PD 9 |LaJoya TX Indpt Sch Dist GO Ref ..102/15/2015. Call ~ 100.0000..........commvrrmieimririciinenisnissnirnniies | i | ceeeene 2,795,000 | ........2,795,000 | ... 970,861 2,797,715 (2,715) 2,795,000 0 ... 69,875 |02/15/2021.
503462 PE 7 |LaJoya TX Indpt Sch Dist GO Ref .1 02/15/2015.{ Call  100.0000............cuuerreriiiriiiriieeiisieiseiens | e | cveienee 2,935,000 | ........ 2,935,000 | ........ 3,110,249 2,937,710 (2,710 2,935,000 0 ... 73,375 | 02/15/2022.
580818 EQ 1 |McHenry County IL Consv GO Ref SerA.........cccoovevvenrenniencennes | oo | 0200172015, [ MARUTIRY. ..ooooiviiiisisississisnisnissisnisninnes | covnniesiessissnnssnennns | conves 2,210,000 2,210,000 | ... 2,212,191 (2,191) 2,210,000 0 55,250 | 02/01/2015.
2499999. Total - Bonds - U.S. Political SUDAIVISIONS O SEALES..........iuuuiieeiii i etk | cnsiaas 17,580,000 | .......17,580,000 |.... oo 17,638,143 0 (58,143) | oooovveneen0 | (68,143) o0 | e 17,580,000 0 0 0. 639,625 XXX
Bonds - U.S. Special Revenue and Special A
011832 83 7 |Alaska St Hsg Fin Corp Rev LBASS AMT 1st.........coocouveriirnriinnnns .. 112/01/2015.{ Call  100.0000........c0.cmmrerereirriiririeeiissesieesienees [ eeeeressensiesesinniens | ereiienns 470,000 | ...........470,000 | ........... 470,000 470,000 0 470,000 0. 11,063 | 12/01/2024.
071635 CB 0 |Baugo IN Sch Bldg Corp Rev LBASS Ref 1st.........ccccccvvueiniuien. .1 07/15/2015.{ Call  100.0000...........ccovurrmrerrrriiciiinniseiesniiseiees | e | ceeeene 2,215,000 | ........2,215,000 | ........ 2,368,477 2,225,015 | oo | e (10,015) | oo [ (10,015) 2,215,000 0f... 110,750 | 07/15/2020.
283821 4SS 2 |ElPaso TX Wir & Swr Rev Ref .| 09/17/2015. | Tax Free EXChanGe.........ccccvureureueeieeieriseiseiieniens | coverinenisesisesnssnnns | eevnees 1,273,573 11,334,046 ...1,278,975 (5,402) (5,402) 1,273,573 0 ... 66,322 | 03/01/2025.
283821 4T 0 |ElPaso TX Wir & Swr Rev Ref .. | 09/17/2015. | Tax Free EXChange...........cccocoorvunreiicriiinnciicnieniins v | cvvis 1,338,637 .1,400,121 | ...........1,344,133 (5,497) (5,497) 1,338,637 0 ... 69,717 | 03/01/2026.
312905 YJ 5 |FHLMC REMIC Ser 1077-E .. | 12/01/2015. | Paydown 25,845 26,188 25,880 (35) (35) 25,845 0| 1,382 | 05/15/2021.
31331Q BK 2 |Federal Farm Credit Bk Nt o+ | 09/16/2015. [ MAHULILY........ovveeeriiiieriiseisesiisssissiisssiissiis | e | 20,000,000 | ........5,000,000 | ........ 4,875,000 | .......... 4,990,847 9,153 9,153 5,000,000 0f... 248,500 | 09/16/2015.
31339D KD 9 |FHLMC REMIC Ser 2415 CE. .| 1200172015, [ Paydown............ccoviiiiiiineicicisciscisciscisciieniis | ceienienienienienins | e 130,546 | 10 130,546 | e 135,115 131,044 (498) (498) 130,546 0| 3,689 | 02/15/2017.
3133T3 Q2 7 |FHLMC REMIC Ser 1674-Z .. | 12/01/2015. | Paydown 31,095 30,564 (509) (509) 30,055 0 [ 1,136 | 02/15/2024.
3133TC 6P 8 |FHLMC Structured Ser 2008 M o | 1210172015, | PaydOWN........ccooviviiiiiiinisiscississississississis | e | cvveninneen 18,856 | 118,556 | i 19,257 18,966 (411) (411) 18,556 0 696 | 11/20/2027.
3133TC AU 2 |FHLMC Structured Ser FSPC T-9 A6 .. | 12/01/2015. | Paydown 697 721 4 4 725 0 20 | 03/25/2029.
31340y DB 2 |FHLMC REMIC Ser 12-A° 9.250% 11/15/19. we |- | 12/15/2015. | Paydown, 2,329 2,247 (27) (27) 2,220 11/15/2019.
31340Y GR 4 [FHLMC REMIC Ser22-C  9.500% 04/15/20..........coccouerrrivmnircns o+ | 1211512015, [ PaydOWN.........overieiciniiscsissiiscsiissssisssinenes [ eovenniiessienssneninns | covnenenenn 13,187 | i 13,187 | 13,665 13,214 (27) (27) 13,187 04/15/2020.
31358E  XG 2 |FNMA REMIC Ser 1990-83A. .. | 12/01/2015. | Paydown. 4,603 4,603 4,588 4,578 25 25 4,603 07/25/2020.
31358G X4 4 |FNMAREMIC Ser 1991-56G o+ | 1200172015, [ PayOWN.......ooiveiiiiiiiiiiisesiisesiississesiinenes | ceoenesiessiesssinniens | neneienees 15,656 | ............. 15,656 | ..ccooveuec 15,681 15,623 34 34 15,656 06/25/2021.
31358L VM 5 |FNMAREMIC Ser G92-14Z .. | 12/01/2015. | Paydown. 35,256 35,256 35,812 35,439 (183) (183) 35,256 02/25/2022.
31358N 5B 4 |FNMA REMIC Ser 1992-124 PZ .. | 12/01/2015. | Paydown 33,492 33,492 34,458 33,884 (392) (392) 33,492 07/25/2022.
31358N  RT 1 [FNMAREMIC Ser G 1992-30Z o | 1200172015, [ PaydOWN.........ovvieiiiiciiricsisssisssissessssisnnnes [ cosenesisnisensssnniens | e 19,314 | ........... 19314 | 19,625 19,469 (156) (156) 19,314 06/25/2022.
31359V BH 5 [FNMAREMIC Ser 1998-73 CI M. .. | 12/01/2015. | Paydown 201,837 201,837 207,059 204,860 (3,023) (3,023) 201,837 10/17/2038.
313603 GW 6 |FNMAREMIC Ser 1989-86E .. | 12/01/2015. | Paydown 6,975 6,975 6,831 6,909 66 66 6,975 11/25/2019.
313603 YL 0 |FNMAREMIC Ser 1990-16E oo | 1200172015, [ PaYOWN.......oovieriiiiiiciiriiesissesisssiisssssensinenes | seeesessesisesssssniens | vereiensees 16,935 | ..cceveue. 16,935 | .o 18,432 17,310 (375) (375) 16,935 03/25/2020.
31392E  SX 9 [FNMAREMIC Ser 2002-59 CI B. .. | 12/01/2015. | Paydown 31,283 31,283 32,525 31,598 (315) (315) 31,283 09/25/2017.
31392T WT 0 |[FHLMC REMIC Ser 2478 JF .. | 12/01/2015. | Paydown 28,633 28,633 29,823 29,004 (371) (371) 28,633 08/15/2022.
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313920 KL 7 [FHLMC REMIC Ser 2504 N .. | 12/01/2015. | Paydown 54,934 54,934 55,476 (542) (542) 54,934 0 [ 1,596 | 09/15/2017.
313920 MQ 4 |FHLMC REMIC Ser 2503 BH .. | 12/01/2015. | Paydown 33,469 33,469 33,591 (122) (122) 33,469 0 973 | 09/15/2017.
313920 RH 9 |FHLMC REMIC Ser 2501 AN .. | 12/01/2015. | Paydown 110,438 .110,438 111,066 (628) (628) 110,438 0| s 3,066 | 09/15/2017.
31392V 2F 8 [FHLMC REMIC Ser 2494 J .. | 12/01/2015. | Paydown. 115,793 115,888 (96) (96) 115,793 0 3,325 | 09/15/2017.
31392V 7G 1 |FHLMC REMIC Ser 2498 BM .. | 12/01/2015. | Paydown 73,848 (277) (277) 73,571 0 2,078 | 09/15/2017.
31392V SN 3 |FHLMC REMIC Ser 2496 BK .. | 12/01/2015. | Paydown 30,664 (125) (125) 30,539 0 867 | 09/15/2017.
31393H 6S 6 |FHLMC REMIC Ser 2543 Cl AN .. | 12/01/2015. | Paydown 71,302 220 220 71,522 0 12/15/2017.
31396N EM 4 |FHLMC REMIC Ser 3140 CI UP. .. | 12/01/2015. | Paydown 869,512 | ..o | e 4,433 4,433 873,945 0 03/15/2036.
34160W MT 8 |Florida St Dept Env Protn Rev Preservati... .1 07/01/2015.|Call ~ 101.0000 ........9,665,700 ....9,659,706 5,994 5,994 9,665,700 0 07/01/2023.
594614 ZE 2 |Michigan St Bldg Auth Rev LBASS Ref FACS ..110/15/2015.{ Call  100.0000...........covwrrrerrieiiieiniiseisiiissiees | e | ceeeene 3,400,000 . 3,429,475 (29,475) (29,475) 3,400,000 0 10/15/2016.
60636P UX 6 |Missouri St Env Impt Engy Rev St Revolvi. ..| 12/08/2015. | Tax Free Exchange 2,327,802 2,478,593 2344721 | oo | e (16,920) | oo | e (16,920) 2,327,802 0 07/01/2020.
649085 AA 5 |New Valley Generation Il Ser 2001 .. 1 05/01/2015. | Redemption ~ 100.0000............ocvermrremmrernniisnriiinns [ eorerenensiieniiinnins | v 175,802 183,764 178,346 (2,544) (2,544) 175,802 0 05/01/2020.
64983Q KN 8 |New York St Dorm Auth Rev Sch Dists Bd F.. ..110/01/2015.{ Call ~ 100.0000..........cemmvrrmrirrririciinnniieciessirnniies | e | ceeeenes 2,740,000 2,901,961 2,755,074 | ..ooovvvvvveins | v (15,074) | oo e (15,074) 2,740,000 0 10/01/2025.
67756Q JD 0 |Ohio St Hsg Fin Agcy Mtg Rev LBASS AMT S .. 03/01/2015. | Call ~ 100.0000 .170,000 170,000 0 170,000 0 09/01/2024.
88275F MS 5 |Texas St Dept Hsg & Cmnty Rev LBASS AMT... ..| 12/01/2015. | Call  100.0000 496,463 | ..o | e (1,463) (1,463) 495,000 0 09/01/2027.
927780 6R 2 |Virginia College VA Bldg Rev LBASS Ref H....... .1 07/23/2015.{ Call  100.0000............cmeeereriiiriisriessiseiissiens | e | e 1,710,000 ..1,715,017 (5,017) (5,017) 1,710,000 0 04/01/2018.
93978T CB 3 |Washington St Hsg Rev LBASS AMT Fin Comm. . 112/10/2015. | Call  100.0000.........0ccmmemienieriieiiesiensiesnesnessesnes | eenesnessnssenssnessnins | eosneens 1,185,000 | ........1,185,000 | ... 1,185,000 0 1,185,000 0. 57,695 | 12/01/2026.
3199999. Total - Bonds - U.S. Special Revenue and SPECial ASSESSMENES...........ciieriiiiieriiiiiriis  ortistississsssssessessess st sss s ses s st ess st st st st es b es s st st st st snsesssssensensensensns | ansases 34,145,843 |....... 33,950,131 |.......35,537,824 | ........34,225429 | .................. 0] . (79,590) | oo, 0 | (79,590) | .o [V 34,145,843 0 0 0 | ..1,686,457 XXX
Bonds - Industrial and Miscell
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A.........cccoommruuerienerieriirenienenns .. | 12/15/2015. | Redemption ~ 100.0000 88,991 88,991 94,331 91,435 (2,444) (2,444) 88,991 0 3,657 | 06/15/2021.
023770 AB 0 |American Airlines Inc LBASS PTC Ser 2013............cccccccoevvuvnuucenns | .. | 07/15/2015. | Redemption  100.0000...........ccveervvmviinriinniciinnes | | cvvvennn 198,944 | 10 738,544 | i, 771,953 769,358 |...oocvvvvciiinnis [ e (30,813) (30,813) 738,544 0 01/15/2023.
030955 AB 4 |Ameritech Capital Funding Corp Nt .. | 06/01/2015. | Redemption ~ 100.0000 91,378 78,204 (2,404) (2,404) 75,800 0 06/01/2016.
05164# AA 5 |Aurora Health Care (Badger RE) CTL..........cccoccovvvvmrvcvercicnnecnnen. | . | 12/15/2015. | Redemption  100.0000. 54,541 55,429 775 775 56,204 0 12/15/2022.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea. .. | 12/15/2015. | Redemption ~ 100.0000 68,716 68,381 (321) (321) 68,060 0 05/15/2022.
05947U 4E 5 |Banc of America Comm Mtg Inc CMBS Ser 20... .. | 10/01/2015. | Paydown 5,349,242 | ........ 5,349,242 5,243,720 5,329,100 20,142 20,142 5,349,242 0 09/10/2047.
073945 AE 7 |Bear Stearns Comm Mtg Sec CMBS Ser 2007 .. | 12/01/2015. | Paydown 154,058 | .......... 154,058 | ........... 154,771 154,035 23 23 154,058 0 09/11/2042.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le. .. | 07/15/2015. | Redemption ~ 100.0000 97,479 97,479 97,479 0 97,479 0 01/15/2024.
126650 BP 4 |CVS Health Corp ABS PTC Nt .| 12110/2015. | Redemption ~ 100.0000...........ccooervcricriccricciiccricnie [ erveniveniveniinsiieniiens | e 8,977 | i 45,977 53,404 52,699 | ..o | s (6,723) (6,723) 45977 0 12/10/2028.
13003* AP 5 |California Almond Growers Exch Sr Nt .. | 08/14/2015. | Redemption ~ 100.0000 250,000 250,000 250,000 250,000 0 250,000 0 08/14/2016.
20173V AE 0 |Greenwich Cap Comm Funding CMBS Ser 2007 .. | 12/01/2015. | Paydown 244,334 244334 | ... 245,546 244,296 38 244,334 0. 13,681 | 12/10/2049.
22546B  AD 2 |Credit Suisse Mortgage Capital CMBS Ser. o+ | 100172015, | PAYOWN......ooovoveiiiiiiiisiicsissiisesiisssisenies | s | coveenes 5,896,854 | ........ 5,896,854 | ....... 5,910,214 5,883,965 | .....cooovveriians | e 12,889 [ | e 12,889 5,896,854 0f... 238,871 | 09/15/2040.
31331F  AX 9 |Fedex Corp ABS PTC Ser 1998-1A |- | 01/15/2015. | Paydown 57,308 57,308 60,377 58,580 (1.272) 57,308 LU 1,926 | 07/15/2023.
31331F AY 7 |Fedex Corp ABS PTC Ser 1998-1 CIB.......cccoooouuvumriimnriireriineniens .. | 01/15/2015. | Paydown 54,775 54,775 56,691 55,253 (478) 54,775 0 [ 1,875 | 01/15/2019.
35671D BG 9 |Freeport-McMoran Copper & Gold Sr Nt. o | 1213072015, [ VaMIOUS........vovveirireirsirsiseisseieissssssssssssssssnssss | evssessessssssssssnssness | evvsees 2,135,500 3,292,940 3,294,223 1,035 3,295,257 .(1,159,757) | ...(1,159,757) | ..... 132,422 | 03/15/2020.
36161R AE 9 |GE Cap Assurance Co CMBS Ser 2003-1 CI A.. o+ | 1200172015, [ PAYOWN.......ooviiiiriiiiiiicsissiissiisssissssisenes | cessenesiesssesisinniens | ereiinens 123,537 | .o 123,537 | e 124,153 123,583 (47) 123,537 0 [ 6,368 | 05/12/2035.
50026 AA 3 |Kohls Corp CTL Shelby MI .. | 12/115/2015. | Redemption ~ 100.0000..........cevvururermerrerinenineneens [ eevenirenirenrenirenirens | o 109,469 | ...........109,469 | ........... 115,651 112,305 (2,836) 109,469 (V18 IO 4,544 | 12/15/2022.
52465# BP 9 |Legg Mason Mtg Cap Corp LBASS Ser 2003-C. ..| 12/01/2015. | Redemption  100.0000. 98,126 98,126 98,126 98,126 0 98,126 0 2,580 | 03/01/2023.
61756U AE 1 |Morgan Stanley Cap | CMBS Ser 2007-1Q16.. o | 1200172015, [ PAYOWN.......oovvviieiriiciisicsssissssissssisssinnnes [ cosenesisnisnssssnniens | onsseens 484,452 | ........... 484,452 484,321 130 130 484,452 0 ... 21,494 | 12/12/2049.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd .. | 07/15/2015. | Redemption ~ 100.0000 ..49,615 ..49,615 49,615 0 49,615 0 2,206 | 01/15/2020.
64828A 1 | New Residential Mtg Ln Tr RMBS Ser 2014-.. .. | 12/01/2015. | Paydown ren2, 111,790 ,111,790 2,178,065 | .....oovvvicians | e (66,276) | ..cvvoevereians [ e (66,276) 2,111,790 0 01/25/2054.
648290 AG 1 |New Residential Mtg Ln Tr RMBS Ser 2014-.. o | 1210172015, | PAYOWN......ooovivniiriiriiciieseiesiiessissesssessissenies | soeeeisessssssssesiis | cevines 1,689,546 ,689,546 | .......1,735451 | .......... 1,735,379 | oo | e (45,833) | oo [ e (45,833) [ ..o | e 1,689,546 0 11/25/2054.
653240 9 | Newtown CTL Ser 2002 6.082% 05/15/2 .. | 12/15/2015. | Redemption ~ 100.0000 .169,012 .169,012 169,008 3 3 169,012 0 05/15/2023.
67020B AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls. .| 12/07/2015. | Redemption  100.0000. 103,437 .103,437 103,437 0 103,437 0 11/07/2023.
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72153 AA 2 |Pillsbury Winthrop LLP Sr Nt Ser A-1 .. | 07/18/2015. | Redemption ~ 100.0000 41111 411111 11,111 0 11,111 0 07/18/2015.
76126C GB 2 |RACERS Tr ABS Ser 1999-24-S-CCE CI A1.. ..| 11/15/2015. | Redemption ~ 100.0000. ..76,528 75,158 1,370 76,528 0 05/15/2018.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl.. o | 1211512015, [ PaYdOWN.........vveiiiiiiciiniiciiesiiseniisssisscnsinenes | ceversiseniisnssnenions | coneenenns08,198 | i 68,198 69,138 (941) 68,198 0 03/15/2033.
87246A AE 8 |TIAA Real Estate CDO Ltd CMBS Ser 2007-C... .. | 12/10/2015. | Paydown. 895,256 828,112 882,622 ...12,634 895,256 0 08/15/2039.
89054X AB 1 [Topaz Solar Farms LLC Nt. .. | 09/30/2015. | Redemption  100.0000 271,058 271,058 271,058 0 271,058 0 09/30/2039.
90783R  AA 2 [Union Pacific RR PTC Ser 2002-1 .. | 01/17/2015. | Redemption ~ 100.0000 417,644 465,586 | ......ccoooivnriens | e (47,940) | oo [, (47,941) 417,644 0 01/17/2023.
91737# AA 3 |United States Govt SS Ls FinTr CTL GSA G.. .. | 12/15/2015. | Redemption ~ 100.0000 .346,541 346,171 370 370 346,541 0 11/15/2018.
92851@ AA 3 |VivendiSPCTrCTL 6.630% 04/15/22 .. | 12/15/2015. | Redemption  100.0000 58,338 58,338 0 58,338 0 04/15/2022.
92976B BQ 4 |Wachovia Bank Comm Mtg Tr CMBS Ser 2005- . | 11/01/2015. | Paydown <.......3,400,000 3,383,121 3,400,000 0 12/15/2044.
92979F AD 2 |Wachovia Bank Comm Mtg Tr CMBS Ser 2007-.... o | 1200172015, [ PAYOWN.......oocvvviiiiiiciiississsisssissiinnnes [ cosenesinsssensssnniens | eneiinens 103,385 103,353 32 32 103,385 0 05/15/2046.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20. .. | 12/01/2015. | Redemption  100.0000. 36,567 36,567 0 36,567 0 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRA L. .. | 12/15/2015. | Redemption ~ 100.0000............cevemurreumrireriieriiinns [ erreneienniiesiiinsiens | e 47,708 | oo 47,708 | oo 49,950 49,257 | . | e (1,549) (1,549) 47,708 0 05/15/2032.
94978%# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co. .|..]12/10/2015. | Redemption  100.0000. 93,083 93,083 93,083 93,083 0 93,083 0 10/10/2024.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31 .. | 07/25/2015. | Redemption  100.0000. 28,788 28,788 28,788 28,788 0 28,788 0. 12/23/2022.
292505 AF 1 |EnCana Corp SrNt 5.900% 12/01/17.. 1.1 04/06/2015. [ Call  112.6200..........ccomerrrrrrirreireiieiieeiisiieiiennsens | eereeisensesssesssssnens | evveees 5,631,000 | ........ 5,000,000 | ........ 5,744,350 5,417,903 | oo | e 213,097 | oo | e 213,097 5,631,000 0. 102,431 | 12/01/2017.
71645W AR 2 |Petrobras Intl Fin Co Sr Nt. R 12/15/2015. | VAHOUS.........ooorveeriiiriiicriissiiiesiisssiississesissssssenens | coesessesissssssssions | cvveenee 2,291,025 2,450,000 .2,645,515 2,607,348 | ..o | i (10,237) | covvveeeviniiens [ e (10,237) 2,597,111 ...(306,086) | ...... (306,086) | ..... 115,182 | 01/27/2021.
76720A AM 8 |Rio Tinto Finance USA PLC Sr Nt R 12/08/2015. | Morgan Stanley & CO INC..........ccovvvverunricerinriieniienins e | v 1,481,220 | ........1,500,000 | ... 486,290 | ........... 1,489,945 2,312 2,312 | o | e 1,492,257 | ..o [ e (11,037) | ........ (11,037)] ....... 33,469 | 12/14/2018.
81013T AB 7 |Scottish Power PLC Nt 5.375% 03/15/15............coouvvunucee R 03/15/2015. | MAHULLY.........covveeverariieiiicriiesiisceiiesissesissssisssiins | coreisessisessssenies | coeeene 4,000,000 | ........ 4,000,000 | ....... 4,327,800 | .......... 4,013,330 | ..o [ s (13,330) | oovvevrviriiens [ e (13,330) | oo | e 4,000,000 0f... 107,500 | 03/15/2015.
947075 AD 9 |Weatherford Intl Inc Gtd Nt R 05/22/2015. | Morgan Stanley & CO INC..........cccoourvuereeeriiineciienies | e | cvveene 3,210,000 3,000,000 .3,472,380 3277134 | oo | e (32,362) (32,362) 3244772 | e | e (34,772) | ........ (34,772)] ..... 124,002 | 03/15/2018.
Q3535# AA 4 |Envestra Victoria Pty Ltd St Nt Ser A.......ccccoooviiiniiiannieeas F 1 09/19/2015. [ MAHULY. .....ooviooieiiiisniissiissiisciisssiisssissssissniins | o | coieena 1,500,000 1,500,000 | ........1,500,000 | ........... 1,500,000 {0 OO [PPRN 1,500,000 0 [ 89,250 | 09/19/2015.
3899999. Total - Bonds - Industrial and MiSCEIANEOUS.............couuuiieis s e | caniees 44,319,560 |....... 44,820,815 |.......46,552,686 | .......45,815287 | ...........c...... 0 e 15922 | ... v 15,922 ..45,831,212 .0 .(1,511,652) | ...(1,511,652) | ..1,635,989 XXX
8399997. Total - Bonds - Part 4 .....137,680,599 | .....130,737,992 |..... 138,850,319 | ....... 139,410,496 | ...(3,757,093) | ......(127,459) [ ..cocoovevnen0 | oo (3,884,552) | .. .......135,525,951 .0 .2,154,648 | ... 2,154,648 | ..4,390,298 XXX
8399998. Total - Bonds - Summary ltem from Part 5. e | coieens 1,918,301 | ........ 1,918,301 | ....... 1,988,882 | ...oovoiciiciniisciians [ | e (70,580) | coovovvvivcnniinns [, (70,580) [ ..o | o 1,918,301 | .o [ Lo | e 20,514 XXX
8399999. Total - Bond: .....139,598,900 | .....132,656,293 |..... 140,839,201 | ....... 139,410,496 | ...(3,757,093) | .......(198,039) | ...ccovvrrvvnecn 0. (3,955,132) | ..oovvevnncead 0 [ ......137,444,252 .0 .2,154,648 |.... 2,154,648 | ..4,410,812 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....139,598,900 XXX . 140,839,201 | ....... 139,410,496 | ...(3,757,093) | .......(198,039) 0 (3,955,132) 0| ......137,444,252 .0 1.2,154,648 |.... 2,154,648 | 4,410,812 XXX
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Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

SCHEDULE D - PART §

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

2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current

F Year's Other-

or Unrealized Than- Total Foreign Foreign Interest and Paid for

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/ACV. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interestand

CUSIP Identification Descripti n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost C on Disposal (Decrease) Accretion R i (12+13-14) BJ/A.CV. [ onDisposal Disposal Disposal During Year | Dividends

Bonds - U.S. Special Revenue and Special
3138WE 6G 9 |FNMA Pool # AS5370  3.500% 07/25/45.. 09/04/2015 | Nomura Securities Int'l Inc. .| 12/01/2015 [ Paydown............ccoeveeruenrenrenreneineerninne | e 158,068 | ......cc.... 164,391 | ..o 158,068 158,068 )| ... 862 200
3138WE VB 2 |FNMA Pool #AS5109 3.500% 06/25/45... 06/04/2015 | Morgan/JP/Securities - Bonds. 12/01/2015 | Paydown 353,540 365,748 353,540 353,540 ) [ oo [ erreneene(12,208) | i [ e | | eeviinriinennd0 [ e 4,167 | ... 344
3138YH U2 4 |FNMA Pool #AY4200 3.000% 05/25/45... 05/20/2015 | Barclays Capital............c..ccoorverreiinriis 12/01/2015 | Paydown 259,447 260,907 250,447 250,447 ) 2,246 | ......... 216
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45... .. | 10/27/2015 | Wells Fargo 12/01/2015 | Paydown 35,706 36,356 35,706 35,706 ) 89 33
314188 SY 3 [FNMA Pool # MA2334  3.500% 07/25/45...........cccooovsvvccsriinnne. .. | 07/22/2015 | Nomura Securities Intl Inc............c..c........ 12/01/2015 | Paydown 397,254 | ............ 410,196 397,254 397,254 |..oovvoiricccies | e (12,942) | ..ovvvcvevccniees | eerieeee(12,942) [ | o L |0 | 3197 | ......... 463
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSMENES. ... curuiurtritisiriiisersitiss  oeusteseesemsessesssessesses e e ee1 8888484888881 £E 14 E8 44 E 464888818 E o8 bbb en bbbttt ensenis | cbninces 1,204,016 ..1,237,598 | ........ 1,204,015 | ..coco.n. 1,204,015 | o0 | (33,582) 0 (33,582) 0 0 0 ] 0 [ 10,561 |....... 1,256
Bonds - Industrial and Miscell
61764R  BG 2 |Morgan Stanley BAML Tr CMBS 2015-C20 Cl...........cccccceuuevvvrnnenr | .. | 01/26/2015 | Morgan Stanley & Co Inc .| 12/01/2015 | Paydown 36,998 | ..ooooeieriieniiens e [ e | e (36,998) (36,998) 2,815
842400 GF 4 | Southern CA Edison Co 1st Mtg Bd. 01/13/2015 | Morgan/JP/Securities - Bonds. 08/01/2015 [ Paydown.........cooivicrissiissicssicsniienns | cvissieeas 714,286 | ........... 714,286 | ........... 714,286 714,286 0 [ | e L | evnicssiicennn0 | i 7,138
3899999. Total - Bonds - INdustrial @Nd MISCEIANEOUS............uiiui e ekt | osiiasiians 714,286 | ............ 751,284 | ............ 714,286 | .............. 714,286 | ..o 0 [ i (36,998) 0 (36,998) 0 0 0 9,953 | ......... 413
8399998. TO1AL = BONGS. ...k eLhdeEeEe oL | s 1,918,301 ..1,988,882 .1,918,301 .(70,580)] ... 0 0 [0 P o I I 20,514 |....... 1,669
9999999. Total - Bonds, Preferred and Common Stocks. ..1,988,882 .1,918,301 .(70,580)] ... 0 0 0 20,514 |....... 1,669




Annual Statement for the year 2015 of the SCOTTSDALE |NSU RANC E COM PANY

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 Qutstanding
Common Stocks - U.S. Property and Casualty Insurer
35644@ 10 6 | Freedom SPecialty INS CO...........oorvvvueeervveesreeeeeesieessissessssssssssises s ssssseessssssessens | sesssesssesas 22209 2ciB1 YES 2,175,576 14,805,243 292,000.000
81052@ 10 5 |Scottsdale Surplus Lines Ins Co. .10672 2¢iB1 NO 47,111,641 10,000.000
92555@ 10 4 |Veterinary Pet Ins Co. 42285 2¢iB1 YES 5,372,870 105,941,350 6,935,387.000
95831# 10 1| Western Heritage Insurance Co. 37150 2ciB1 NO 109,664,879 | ...........4,776,076.000
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 7,548,446 277,523,113 XXX
1899999. Total - Common Stock: 7,548,446 277,523,113 XXX
1999999. Total - Preferred and Common Stock. 7,548,446 277,523,113 XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....709,400,032.

2. Total amount of intangible assets nonadmitted §..........0.

SCHEDULE D - PART 6 - SECTION 2

Total Amount of

4

Stock in Lower-Tier Company Owned
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
Common Stocks
DVM Insurance Agency, Inc Veterinary Pet Insurance Co 1.000 100.0
VPI Services, Inc Veterinary Pet Insurance Co. 1.000 100.0
0299999. Total - Common Stock 0 XXX XXX
0399999. Total - Preferred and Common Stock 0 XXX XXX

E16
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Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

SCHEDULE DA - PART 1

ecember 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Owned D
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

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 R BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn l ........... | . | 12/31/2015. | Variou: 12/31/2016. 20,625,822 |....coovvovriinniess [ | e [ | e 20,625,822 20,625,822 | ...ooovvnininns | | 0.148 | ..... 0.024 |MON.. [..cccoovninnnane 131 [

9099999. Total - Other Short-Term Invested Assets 20,625,822 0 0 0 | XXX 20,625,822 0 0 XXX XXX XXX [ 1] i 0
9199999. Total - Short-Term Investment; 20,625,822 0 0 0 [ XXX 20,625,822 0 0 XXX XXX XXX [ 131 | 0




Annual Statement for the year 2015 of the SCOTTS DALE | N S U RAN C E COM PANY

Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch.DB -Pt. D - Sn.
NONE

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

E18, E19, E20, E21, E22, E23



Annual Statement for the year 2015 of the SCOTTS DALE INS U RAN C E COM PANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code | Market Indicator Fair Value Carrying Value Date
ial & Miscell (Unaffiliated) - Resil ial Mortgage-Backed Securities

362334 BQ 6 |GSAA Home Equity Tr RMBS Ser 2006-3 CI A 1FM 8,931 8,931 |03/25/2036.......

81376G  AC 4 |Securitized AB Receivables LLC RMBS Ser. 5FM 87,264 87,264 [09/25/2036.......
3399999.  Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 96,195 96,195 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated). 96,195 96,195 XXX
6299999.  Total - Residential Mortgage-Backed Securities 96,195 96,195 XXX
6599999.  Subtotal - Bonds 96,195 96,195 XXX
Cash (Schedle E Part 2 Type)

000000 00 O lOvernight Repos SEC LENDING ONLY 11,791,357 01/04/2016.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 11,791,357 |. XXX
9999999.  Totals..... 11,887,552 XXX

General Interrogatories:

1
2.
3.

The activity for the year:  Fair Value $.....8,602,400  Book/Adjusted Carrying Value $.....8,602,400

Average balance for the year: ~ Fair Value $.....14,671,681  Book/Adjusted Carrying Value $.....14,671,658

Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §....8,931 NAIC 2: § ONAIC3: § 0 NAIC4: § ONAICS: §....87,264 NAIC6: §......... 0

E24




Annual Statement for the year 2015 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

CUSIP Identification

2

Description

3

Code

4

NAIC Designation
| Market Indicator

Fair Value

Book/Adjusted
Carrying Value

Maturity
Date

General Interrogatories:

1.
2.

The activity for the year: Fair Value §........
Average balance for the year: Fair Value $

NONE
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Annual Statement for the year 2015 of the

SCOTTSDALE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open D
JP Morgan Chase. COUMDUS, OH......ooiriirierieiees s sssssenns | sessenns (56,436,300) | XXX
The Bank of New York Mellon NEW YOTK, NY ....oviiieieiiiceeeeetetetete e es s ssssese ettt s senesenennnns | ceesenens 10,053 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 (56,426,247) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (56,426,247) | XXX
0599999. Total Cash XXX XXX 0 0 (56,426,247) | XXX

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

1. January (46,812,874) | 4. April (51,581,734) | 7. July. (52,817,796) | 10. October. (44,147,497)
2. February (52,097,093) | 5. May. (45,775,393) | 8. August (48,600,388) | 11. November. (52,797,927)
3. March (50,470,208) | 6. June (54,988,388) | 9. September. (48,944,927) | 12. December. (56,426,247)

E26
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Annual Statement for the year 2015 of the SCOTTS DALE IN S U RAN C E CO M PANY

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

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2015 of the SCOTTSDALE |NSU RANC E COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama.......ccoooronriicrinieann
2. Alaska
3. ATIZONA.....oovirierierieieeis
4. ArKansas..........ini
5. California..
6. Colorado...
7. Connecticut.........cccovivenriniinnnnnd CT i
8. Delaware
9. District of Columbia..
10 Florida.........oovverineiecriscin
11, GEOrgia. ..o
12. Hawaii.
13, 1d@N0..cece 101 DU
14.  lliinois.
15, Indiana........c.cccoveiiniiiciiiniiciicinns
16.  lowa
17.  Kansas.
18.  Kentucky.
19 Louisiana.........ccocooemeveeriiiniiin LA| s
20.
21. .
22. Workers compensation. 102,712 112,056
23.  Michigan...
24. Minnesota.
25, MisSiSSippi..........ccovverriiennirenc MS |
26.  Missouri
27.  Montana...
28.  Nebraska........ccccooovervveerrerencee NE | oo
29.
30.
31, New Jersey......coeveuververivenins For protection of state's ph" 102,712 112,056
32.  New Mexico.. For protection of state's ph's 159,308 178,691
33.  New York..
34, North Carolina..........cccoccoevueennns NC | .o
35.
36. For protection of all ph's. 2,655,135 2,978,175
37. For protection of state's ph" 102,712 112,056
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina.. For protection of state's ph 321,890 332,389
42. South Dakota
43.  Tennessee....
44,
45.
46.
47.  Virginia
48.  Washingtol
49.  West Virginia.
50.  Wisconsin.
51, Wyomini
52.  American Samoa..
53.  Guam....
54.  Puerto Rico...
55.  US Virgin Islands..
56.  Northern Mariana Islands........... MP [
57.  Canada.......cccooormererverernerees . CAN | i
58.  Aggregate Alien and Othe XXX XXX 0 0 7,186,744 | ....coevnen. 7,821,811
59.  Total XXX XXX 2,655,135 2,978,175 7,976,078 |..cvvorrenne 8,669,059
DETAILS OF WRITE-INS
5801.  Canada.........ccooveeemrveemrerereeenrieenes | e B.... | Reinsurance. 4,531,609 |....ccooverens 4,843,636
5802.  New YOrK.......coooovmmvvvnnieniriiciinins [ e B.... | Reinsurance. 2,655,135 2,978,175
BB03. oo | e
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).........occvvesiiiisiiinnnes XXX XXX 0 0 7,186,744 |....occcooveunce 7,821,811
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