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Annual Statement for the year 2015 of the VETERINARY PET INSU RANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© o N o

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

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

1.511 Issued or guaranteed by GNMA...........cccoooeeiveereerieeniceene

1.512 Issued or guaranteed by FNMA and FHLMC.. .

1.513 Al OHNET ..ottt
1.52 CMOs and REMICs:

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

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

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

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

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

3.3

34

3.5

53

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

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

................ 5,112,850

................ 1,260,124

................ 7,134,562
.............. 12,445,763

................... 180,600
...20,820,231

............ 3.1

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

............ 7.0

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

............ 0.8

............ 4.3
............ 7.5
............ 0.0

................ 5,112,850

................ 1,260,124

................ 7,134,562
.............. 12,445,763

................... 180,600
...20,820,231

5,112,850

............ 3.1

............ 0.8

180,600
..20,820,231

.............. 93,756,892
.............. 10,807,308

.............. 93,756,892
.............. 10,807,308

.............. 93,756,892
10,807,308
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Annual Statement for the year 2015 of the VETERINARY PET INSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........c.cueieicreeeieeesee et sttt bbb st s st s st en st s sans
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Annual Statement for the year 2015 of the VETERINARY PET INSU RANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt

2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0

4. ACCIUAI OF QISCOUN.......ovoeieceeececicteee ettt b s bbb bt s et s s s s s A bbb s s s b s bbb s s e s s s st et s s st s b et e s e ss et et s sttt s s baes

5. Unrealized valuation increase (decrease):

5.4 Totals, Part 1, COIUMN 13 N ‘ N ... E ....................................
5.2 Totals, Part 3, Column 9.........ccoevverererereereeeee e ) - B e 0

6. Total gain (108S) 0N diSPOSAIS, Part 3, COIUMN 19........ciiueiceiireieieieees ettt sttt bbb s a bbb sttt s b bt s s s st b st es bt en s sees
7. Deduct amounts received on disposals, Part 3, COIUMN 16.............ccvueieicieieie ettt st es sttt st s s bt s e st ss s bbb st en s s b s s sae s e s nsenans
8. Deduct amortization of premium @Nd AEPIECIALION.............c.cviveieicieie ettt ettt bbb s s a s s st ses bbb s b e s s ss et bt s bt es e bees
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st
9.2 Totals, Part 3, COIUMN 14 ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 5. ess s
10.2 Totals, Part 3, COIUMN ...t s 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees 0
12, Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiii bbb
13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHOK YEAI..........c.iueieeiciiieie ettt b bbbt bbbttt 167,724,814
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7.........c.cueieuiiiieiiicieie ettt st bbb bbb bbbt s bbb en 27,334,530
3. ACCIUAL OF BISCOUNL........oooieieiii bbbt 146,232
4. Unrealized valuation increase (decrease):
A1 PAMET, COIUMN 121ttt (1,472,226)
4.2 Part 2, SECHHON 1, COIUMN 5.ttt s et b bttt et be b sttt se st sttt en et s naeb et s snaesnes
4.3 Part2, SECion 2, COIUMN 13.......coiiiiecee ettt bbb st bbb st (4,160,749)
44 Part4, COIUMN Tt ees s ss et s 8888888t (5,632,975)
5. Total gain (10sS) On diSPOSAIS, Part 4, COIUMMN 19........cuiiiiriiieieieie ittt ettt £ s8££ R bbbttt 332,923
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.oueiiiiuiieiccece ettt sttt ssenas 24,760,689
7. Deduct amOortiZation Of PIEMIUM...........ciiicieiiecieieis ettt b s bbb s s bbb st s e b s b s b s s st s e bbb bbb s bbb sttt bt s st enn 1,178,547
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, ..ottt ettt bbb a e bbbt bbbt a et st e s e
8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt bbb e s s
8.3 Part2, SECtON 2, COIUMN T6.........cvieieeiiiiieicietete ettt bbbttt bbb sees s
8.4 Partd, COIUMN 15.. ..ottt bt a bbb bbb e sttt bt a ettt e 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P T, COIUMN T4 .ottt bbb bbbt bbb bbb e bbbttt en
9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbbttt saes
9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes
9.4 Partd, COUMN 13 ..ottt ettt et s bbb s bbb bbb e et a ettt en st aen 0
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)........ccevurrurririirririreinrereeseiesessise st sses et ss ettt essesssnsnsnns 163,966,288
11, Deduct total NONAAMIEEA AMOUNLS..........c.eveiieeicicreee ettt bt b sttt b bbb e b s s bt et b bt s s s st e s bt a st bes st n st sees 2,483 418
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......vovririrrrrieieeiseeeiisisesessessssessesssssssssessessss st esssssssssessessssssessessesssssssssesssssssessessessssssnssessanssnsans 161,482,870
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Annual Statement for the year 2015 of the VETE RI NARY P ET I NSU RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........coecvverrmeens | veverrevrneneirnnnns 10,363,194 | oovvoevreri 10,310,329 | oo 10,336,197 | ovvoevrirvciie 10,179,156
Governments (Including all obligations
guaranteed by governments)
10,310,329 10,179,156
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooviiieiiieiiiiieies | e 1,260,125 | oo 1,320,863 [ ..o 1,318,665 | .o, 1,250,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....coveiieieieiiiieieies [ oo, 7,134,562 | oo 7,560,258 | .o TA57815 | oo, 7,000,000
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....ciiensisinsciisiinns | v 39,989,137 [ .o, 40,724,530 [ .o 40,574,648 | ...cooovvvviiinnnc 39,639,413
Industrial and Miscellaneous and Hybrid 8. United States........cccoeeveveees | v 93,756,888 | ....cocevereres 94,583,825 | ..o 96,316,947 | covvvvevrerira 91,688,895
Securities (Unaffiliated) 9. Canada. ... | v 2,612,812 | oo 2,709,171 | oo 3,341,440 | oo, 3,000,000
10._Other Countries........ccooceevsene | wovnivissiiniciis 8,194,496 | ..o 7,567,081 | oo, 9,068,030 | ..o, 8,500,000
11, Totals. ..o | v 104,564,196 | .....ocoooocvennne 104,860,077 | .....ccoovvveneee. 108,726,417 | ..ooovvvvvicinnnes 103,188,895
Parent, Subsidiaries and Affiliates 12, TOHAIS. oo [ sesssiesesesiens | eresissessessssessesessessessesssssnses | sonsessessssssessesssssnsassessnsansesss | sressessessssassessssansesssneessesases
13. Total Bonds......ceevssiersrsienes | covoiiinncne. 163,311,214 | ..o 164,776,057 | ..cccoovvvvnencee. 168,413,742 | ..o 161,257,464
PREFERRED STOCKS 14, UNited StAES.....cveovevrreeeeees [ cevrrreinrrireenerierennneeeees [ | e
Industrial and Miscellaneous (Unaffiliated) 15, CaNAAA......oceceeeeeeereeirriees [ e [ s | et
16._Other Countries.......coocvnrinee [ | [
17, Totals. ..o e, (O OO 0 [ 0
Parent, Subsidiaries and Affiliates 18, TOtaIS..ovucvieeiciieisiciiiien [ Lo essesesnesenes | esrsseseesees s s st st es s nrenee
19. Total Preferred Stocks....... [ oo (O O (O 0
COMMON STOCKS 20. United States..
Industrial and Miscellaneous (Unaffiliated) 21. Canada........cccoueverevrrrernnnnes
22. Other CoUNtres.......ccvirniiens | coresresiisiisiessnessnessnesseesses [ | e ssnesenesnens
23, TOtalS....ovcninincincinciniins | [0 [0 S 0
Parent, Subsidiaries and Affiliates 24, TotalS. ..o | e, 655,074 | oo 655,074 | oo 14,476,383
25. Total Common Stocks....... | .oooovviiviinnnnen. 655,074 | oo 655,074 | oo 14,476,383
26. Total StockS....ccouuwvnisevsnsernss | covveviiiieinen: 655,074 | oo 655,074 | .ooovvvvriiinn, 14,476,383
27. Total Bonds and Stocks.... | ................... 163,966,288 | ........covvvvvneee 165,431,131 [ oo 182,890,125
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Annual Statement for the year 2015 of the VETE RI NARY P ET I N S U RAN C E CO M PANY

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

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

U.S. Governments
12,541 . . 23,403,876

GoIS

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

4 NAIC Taeeeeeeee ettt sssssss s ssssssssennes | seeessesinssenens 1,004,737 | oo 4,075,268 | .....oovnen.. 1,045,418 SR 7,700,767 | .coovereevererrererernans L 6,125,423 | ..o

.............................................................................................................. 1,009,139 [ orveeererrereeeesieees [ e B e e 0.0 | 1,009,139 e

7,700,767 | ...

1,045,418

4,075,268

2,013,876

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

5.7 TOHAIS.... s | e, 8,524,380 | ............... 12,512,398 | ............... 11,313517 | oo 4,888,690 | ................ 2,750,144 | .............. 39,989,135 [ .o, 22.7 | 40,149,037 [ ..o, 22.9 |, 39,989,135 | oo 0
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Annual Statement for the year 2015 of the VETE RI NARY P ET I N 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 Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

21,194,630 13,748,199 | ..covvrrnee. 1,998,157 42,556,677 45,105,347 34,041,592
..30,615,263 | .... ..25,363,477 ...314,811 ..59,518,773 |.... ..64,554,132 |.... ...51,992,766
.................... 937,500 | coooeieeereen 1,108,750 | oo v 2,046,250 v 1,910,242 revereerinennn2, 046,250
.................... 295,000 | .ooovvereereeenn 147,500 | oo | e | cevneieeienennn 442,500 verveereerinnnnnn 442,500

7.7 Totals...

. Parent, Subsidiaries and Affiliates
8.1 INAIC Tttt sttt sttt | fnsisessnssnssnsssssnssnssns | soessesiessessessessesseses | arsessessessessensessessens | st | s | e (U 0.0 | oo | e 0.0 | o | s
8.2 NAIC2 0 0.0 0.0
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Annual Statement for the year 2015 of the VETE RI NARY P ET I N 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 Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC 1ot s (<) 28,757,238 | ..ovevrran 48,818,669 | ............... 26,119,675 | covvvverrnnn 6,889,500 | ......cc.ee.....2,750,153 | ............ 113,335,235 | o843 [ b XXX etk XX [ 0. 104,820,150 [ e 8,515,085
9.2 NAIC 2ottt saeen [(c) I— 4,234,361 | ...ooonee.. 30,615,263 | .....ceece. 25,363,477 | oo 314,811 | oeeeeeeeeeiereeneenn0 | 80,527,912 | 343 [ b XXX [t XXX [ 253,001,905 | 7,526,007
..937,500 | oo 1,108,750
....295,000 147,500
........... 0 w0
............................... {01 N .
T TOAIS s ssssesnnnens | e 02,991,599 | i 80,666,432 | ....ccovevne 52,739,402 | coovvvererne 7,204,311 | oo 2,750,153 | (b)........ 176,351,897 | coovverereererennns 100.0 | overeereee XXX e | ererrece e XXX e [ s 160,310,805 | ..oovvvevnee. 16,041,092
9.8 Line9.7a83 % Of COL B....ooeveeciiieisec e sessiessssseeseesseseensas | eesessssessssnsnsaneans 18.7 | oo 45.7 | oo, 29.9 [ oo 2 I I 1.6 | e, 100.0 [.ooveeeeee )., S [N 0.0, G [N, o.0 I [ 909 [ oo 9.1
10. Total Bonds Prior Year
101 NAIC 1ottt saenes | evsessensenians 16,359,362 | ....coouc..... 55,783,781 | cccoevenee. 27,690,266 | .......coou.... 8,166,623 | ....cooevveernee 921,122 | oo e XX e | e e XXX e | 0000000 108,921,154 [ e 82,1 [ 99,304,311 | ovverrerrennee 9,616,843
2,281,649 ...24,062,913 ...36,796,935 1,412,635 |.... ...58,008,691 | .... 6,545,441
............... 1,156,891 ....153,351 ...1,910,242 | ...

19,579,258
10.8 Line 10.7.a52 % Of COL. 8.....oviiiiiiiiieiesssississssisssssssesensessssnses | eosssessssesssssssssesaas 10.6 | oo 46.2 | oo, 372 | e 5.5
11. Total Publicly Traded Bonds
111 NAIC 1ottt essenes | sssesssssessas 25,757,238 | ovovvrernns 44,303,094 | ......coo..... 25,120,165 | .coooverennnn 6,889,500 | ...covverrrerenn 2,750,153 | .ccvvvennn. 104,820,150 | .ovovrvrreeeerrerinens 594 | .o 99,304,311 | covvvrrererrereenennn56.6 | o 104,820,150
11,2 NAIC 2.ttt esassaensens | eevessessissanss 4,234,361 | ...coonee. 26,225,638 | ............... 22,227,095 | oo 314,811 | oo | i 53,001,905 | .ooevrvrreerererin. 301 [ 58,008,691 | ..covererveriereereenn 331 | 53,001,905
937,500 | .oovvrrrernnns 1,108,750 [ ooeeeeiererireierierisnisens | cerersressiseesessessssessssessens | vevessesseseens 2,046,250 | .ooovererrrerireieins 12 [ 1,910,242 | oo L [ 2,046,250
11.8 Line 11.7.a52 % Of COL B.....oocvvevreieeeeccecee e
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccoevevrrvnnnnen.
12. Total Privately Placed Bonds

................. 4,515,575
4,389,625

.................... 999,510
3

136,382 |....

................. 9,616,843

6

545,441

................. 8,515,085
1,526,007

Line 12.7.a5@ % Of COL. B.......covreerceeessese e

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

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

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........cccocvevveeeveiiees | evvereriviereeiisieneenen 17 e 5.0 [ 23 |, 0.0 | oo, 0.0 | o9 [ XXX [ XXX
(@) Includes $.....16,041,092 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

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

...0 current year, §$...

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

NAIC 2§......... 0;

NAIC3§......... 0;

NAIC4S§........

0;

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

NAIC6S......... 0.

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on




Annual Statement for the year 2015 of the VETERINARY PET INSURANCE COM PANY
SCHEDULE D - PART 1A - SECTION 2

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

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

U.S. Governments
1.1 Issuer Obligations.........c.ccccveveerereiereeseseessssesesssssesssessessessssssesens | sverreeeeneens 18,040,683 [ coiiririnei 10,182,593 [ oo [ [ e | e 23,223,276 | oo, 132 | o, 14,420,354 | ooovoie 82 | i 23,223,276 | .coevvrereeeererseis
1.2 Residential Mortgage-Backed Securities. ....180,600 | ... ..276,429 | ... 2. ..180,600
1.3 Commercial Mortgage-Backed SECUMLIES..........cceierrceieiseiieiieisiies [ et iesesiseies [ e sesisssesenes [ cestessiesessesssssesessessenss | sressessessssssssesssssessssses | stesssssisssessesssssssssssessas | evsessesssessssessssssssesans 0 O [,
1.4 Other Loan-Backed and Structured SECUMLIES...........cccoevivereiririieiieens [ereiieiiisisiiisssesisissens | eesisseseesissessessssessesessones | eorsssessosssssesssessessesensese | eesesssssesesessessessssnsanes | seresesossessessssnsessnssnsens | soressessssssesesssassessnes 0
1.5 TOtAIS. ...u vttt sss sttt snsenes | srssssaesins 13,110,459 | ..o 10,278,220 | ..o 12,541 [, 2,647 [ i 9 |, 23,403,876

All Other Governments
2.1 Issuer Obligations.........c..ccc.cevuee. SRR SRR e I 0
2.2 Residential Mortgage-Backed Securities. SRR RPN RN SO .0
2.3 Commercial Mortgage-Backed Securities.... B SRR e I .0

0

2.4 Other Loan-Backed and Structured Securities.
2.5 TOAIS. ..o s s ensenssssnsensnssnsensens | sersssesssnsensessnsanersnrens0 | cerssennesssrenersensnensens0 | srversersnssnsensersnensesesed | aneereerssensenssrsnsensersald | eesnvereerssensessssneerses0 | orcerierisenesessnsanennes 0

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

80IS

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

4.1 Issuer Obligations............cccocvue.. ...1,134,562
4.2 Residential Mortgage-Backed SECUMLES...........cccvvvriereiierieiererieiiens | crvieieiesieisessesiessseens [ reveesesesissesessssessssssenss | tevsesssesssssssssssesssssesesss | seveessssesssssssesssssssessssses | svvsseesessssessssssessssssens | evvssvessssssessssssesseseensQ | evveresenssssesenssneeneenn0:0 [ veeiieieeeisiesiesseseniens [ eveereeisieieinieneen0.0 | oo
4.3 Commercial Mortgage-Backed SECUMEIES...........cccvieieieieiereieeieiies | evieieineisiessssesssssiens | e ssssssesens | esssssesessssessessssesessesenss | sensesssssssessessssssesssssses | sevesiessesssesssssssessessesens | vevssvessesssessessessssnsens0 | eevssverserssvenseinerensens0:0 [ oeiesiieieiseeseesieeen [ e 0.0 s
4.4 Other Loan-Backed and Structured Securities 0. 0]
4.5 TOHAIS....ueeitiieiecte ettt bt naaes ,013, ,075, ,045, \ . \ 3 I ,134,562
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET ODlIGAtIONS.......coeocecvereeeeeecee st sess s sesnsssns | ceerseesinseneens 5,269,082 | ..ovvvrrenenn 4,648,678 | ...oovveee. 6,653,923 | .oooeeeereeeeerernssnrenns | ceeeerenreeeeessssesessessnnes | erveeseerieeens 16,571,683 | oo 94 | 18,662,717 I 16,571,683
5.2 Residential Mortgage-Backed Securities. 2,246,686 6,344,329 4,659,594 ...20,889,449 ..18,917,396 | .... .108 | .20,889,449
5.3 Commercial Mortgage-Backed Securities | K0 T
5.4 Other Loan-Backed and Structured Securities...........cccoceerververineeeenes [eooiveiniinn, 1,008,612 | ..coovrneee. 1,519,391 | oo | e sesissiesienes | eresrecssssessessessesssnsnses | eressessenseees 2,528,003 | oo 14 [ 2,568,924 | .o 15 | 2,528,003
5.5 TOtAIS....uceieceeieeses sttt sse s ens st sns s s ensnsnssnnsnns | srnsnssneanea: 8,524,380 | ............... 12,512,398 | ............... 11,313,517 | o 4,888,696 | ... 2,750,144 | ............... 39,989,135 | oo, 22.7 | 40,149,037 | oo, 229 |, 39,989,135
Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations............ccc.cvevvnee. 4,032,165 ...45,234,273 ...33,729,368 | .... 84,993,963 93,172,938 .71,952,871
6.2 Residential Mortgage-Backed SECUNHES...........cccuuevecucieieiieeiieiesieei [ ereiieiieiesineiisiesesisssens | covesiesisssissesessssseesessens | covessssssssessssssssssssessessens | seveesesssssssssssessesssssiess | svsssesssessssssssssssessessenss | sessesssssisssessssssssssenes 0] cverevrieieiieneneen0.0 [ [ evereiieieiniiennnd0.0 [ |
6.3 Commercial Mortgage-Backed Securities.... e 4,615,751 | .... 6,844,845 | .... 5,319,897 |.... . ...16,780,493 ..15,392,033 | ... 8. 113,780,493 | ..
6.4 Other Loan-Backed and Structured Securities...........cccoevverververreveiens [ eoniiiiisiiesinn. 192,997 [ .o, 963,275 | .ooooviirenn 1,318,661 [ ..o 314,811 | | e 2,789,744 B 3,004,751 YA I 2,789,744
6.5 TOtAIS.....uceieeeeeee ettt st ens st ens st nnsnnanns | crnsnsnnesnea: 8,840,913 |............... 53,042,393 | .............. 40,367,926 | ............... 2,312,968 | .o [V I 104,564,200 | ..o 593 [ 111,569,722 S 88,523,108
Hybrid Securities
7.1 1SSUET ODlIGAtIONS........cvrereirreirireiriscirsereese e sessenens i 0 [ [ e
7.2 Residential Mortgage-Backed Securities.............cc.oeurrvcrersrrneseieiennn.

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

Parent, Subsidiaries and Affiliates
8.1 ISSUET ODlIGAtiONS........coeerirreeeirrieeieese et
8.2 Residential Mortgage-Backed Securities.....
8.3 Commercial Mortgage-Backed Securities....
8.4 Other Loan-Backed and Structured Securities
8.5 TOHAIS. ...ttt
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Annual Statement for the year 2015 of the VETE RI NARY P ET I N 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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODIIGAtIONS........oovveiveiicirciieiic st ssesssesssesssns | eessessnssans 24,857,777 | covvrnn 64,898,965 | ............... 41,428,709 | ....ccoouue. 1,998,157 [ oo, (/N [P— 133,183,608 | ..cvvevvevrerieneeen 755 e e XXX [ e e XX 120,142,516 | ..ccoouvne. 13,041,092
9.2 Residential Mortgage-Backed SECUIES............coovrveereerieriesienieeins [ e 2,316,462 | ...ccoovrrene. 6,439,956 | ...ooovverrinns 4,672,135 | oo 4,891,343 | ............... 2,750,153 | ccovovvrrnnen. 21,070,049 | oo 119 [t b XXX s | e e XK e [ e 21,070,049 | c.oovvreene 0
9.3 Commercial Mortgage-Backed SECUtIES............covrrrvreinrinrinrineiseis [ cevvrireniienns 4615751 | oo 6,844,845 | ..coovvverrenns 5,319,897 | o (O [T | N ISR 16,780,493 | o958 | e XXX e e XXX | s 13,780,493 | ..coovvvvnee. 3,000,000
9.4 Other Loan-Backed and Structured SeCUNties.........ocerrvereereeriennienis |covseienieenns 1,201,609 | ..o, 2,482,666 | ...cccooonnnnn 1,318,661 | ..o 314811 | o0 S53MTTAT | 3.0 i b XXX s ek XX [, 5,317,747
9.5 TOtAlS......voveeieieee e ...32,991,599 ...80,666,432 ...52,739,402 | .... ...7,204,311 176,351,897 ...160,310,805
9.6 Line9.5a58 % Of COL B....iviiiiiiiiiiiiiisn s | cneisniseessessenes 18.7 [ s A5.7 [, 299 | s A ] i 16 | 100.0 | XXX s [ XXX [ e XX [ i, 90.9
10. Total Bonds Prior Year
10.1 ISSUET OblIgAtIONS.........overrerrieieeeeeseee s sessessnssas | oeseseesseeens 12,385,957 | .covvvvrnnen. 62,479,173 | .oovvernnes 54,868,205 | ............... 5,492,661 | ...ovvervnrrnrnreninnnn | v e XX s | e XX i | i 135,225,996 13,162,284
10.2 Residential Mortgage-Backed Securities............coovvrvererereneinrinrineins | ceveeieniins 2,768,972 | ...ovverennee. 7,249,744 | oo 4,581,306 | ....coooenv.n. 3,672,681 19,193,825 | oo 109 | 19,193,825 |
10.3 Commercial Mortgage-Backed SeCUtiES...........covvrrurereeneeneereirnineins 3,224.675 | oo 8,749,965 st ...15,392,033 .3,000,000
10.4 Other Loan-Backed and Structured SecUrities...........ccceveevererrerirereeins | eosierisiiiienaans 261,407 | oo 2,524,703 | ................2,373,648 | oo 413917 | Lo e XXX e e e XXX e [ i 5573675 | o322 | e 5,573,675 |,
105 TOMAIS. ..ottt | eeesensineens 18,641,011 | oo 81,003,585 | ............... 65,240,552 | ............... 9,579,259 | oioerrereenn 921122 | e XXX s | e XX i | s 175,385,529 16,162,284
10.6 Line 10.5858 % 0f COL 8......ovuiiiiiiiiiieisiissisei s sensssssssnssnnes | cnnisssissessssssseseses 106 [ s 46.2 [ i, 372 | s 55 05 [ XXX [ e XX | s 100.0 oo XXX 0.8 | e 9.2
11. Total Publicly Traded Bonds
11.1 I1SSUET OblIGAtIONS.........overrircieeeeeeeeiee s sessessnsnas | oeeisesssneens 24,857,777 | oo 55,993,765 | .....ccovenne. 37292817 | ovvnne 1,998,157 [ oo | e 120,142,516 | oo 68.1 [ oo 122,063,712 | oo 69.6 | .o 120,142,516 | .............. XXX oo
11.2 Residential Mortgage-Backed Securities............coowrerererncineirneiineins | ceveneireniinnens 2,316,462 | ...ccooovrenne. 6,439,956 | ...oovvrrienns 4,672,135 | oo 4,891,343 | ...ccoooeeve. 2,750,153 | ccovovrienen. 21,070,049 | ..o 11.9 [ 19,193,825 | oo 10.9 [ 21,070,049 |........... XXX oo
11.3 Commercial Mortgage-Backed SECUMtiES............covvrineinrineinrineineis | e 1,615,751 | oo 6,844,845 | ..ovvveriene 5,319,897 | oo | e | e 13,780,493 | oo 78 [ 12,392,033 | oo YA [ 13,780,493 |..coovvrnenee XXX oo
11.4 Other Loan-Backed and Structured Securities............cconeereenrinrineins | covsiiisninnnes 1,201,609 | ..o, 2,482,666 | ...ccccovnnnnee 1,318,661 | ..o 314811 | | e, ST TAT | e, 30 [, 5,573,675 | oo 32 [ 537747 | XXX
115 TOMAIS .ottt | eeiieesieeens 29,991,599 | ..ccoovvrnne 71,761,232 | oo 48,603,510 | .ccoovvrenneen. 7,204,311 | oo 2,750,153 | .o 160,310,805 | ..ovvveeeeeiiin 90.9 | oo 159,223,245 | oo 90.8 | oo 160,310,805 |....ccceeue.. XXX oo
11.6 Line 11.585@ % Of COL B......uvvuieriericiiiieiieiisseteeiseisesssssssnesness | cneeseisneisseiseesnees 18.7 [ oo A48 [ oo, 30.3 | s A5 | (VA [P 100.0 | .ovrvrerenes ). 0.9 CHUNIIN IS ) .0 R P ) O.0 GO [ 100.0 | .oovrerrenes XXX oo
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........ccccovenriniicnnicnsienne | o, 17.0 o 40.7 [ 276 | oo 44 ] 1.6 [ o, 90.9 | .0, ST .0, ST [ XXX | e 90.9 | .o XXX
12. Total Privately Placed Bonds
12.1 Issuer Obligations...........cc..........
12.2 Residential Mortgage-Backed Securities
12.3 Commercial Mortgage-Backed Securities............cccoeurvueerveverernerreiienes | v, 3,000,000 | .eveererererirererieresieeiees | eereeresssiee s
12.4 Other Loan-Backed and Structured SECUNHIES. ... | eoririisiisiisiisissiisiinns | e ssnses | s sssesenessnessnesneas
12.5 TOMAIS ... | erbeeeeenesnees 3,000,000 | .overrrrriines 8,905,200 | .ovovrrrirnes 4,135,892
12.6 Line 12.5asa % of Col. 6.......c.ccocevvrvrrrunnne 8.7 .555 | ... .25.8
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9. | o, 17 ] i, 5.0 | oo 2.3




Annual Statement for the year 2015 of the VETERINARY PET INSURANCE COM PANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIS

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 7,476,537
2. Cost of Short-term iNVESIMENtS ACUINEA...........cuiviieeiiecicictce ettt bbbt bes s bans | eetsssesssssssessesisbesses s bes s s s s 40,299,146 [ ...oooverveieeeeee e B0,299,146 | ...ooovoieeeeeceeeeeteee et seines | ettt a st | eereste sttt bbbttt
3. ACCTUAI OF BISCOUNL. ... vverereeeeresciisasi sttt | Hiseees e s st 0 [ eestes | et | eeeee e | et
4. Unrealized valuation INCTEASE (AECIEASE).........uruurereerreeereiieeereteeseessesseesessessessse s sseessstesssessessess s st esssessessessssssessessasssnes || sesessnssssesssssssassessessessassssssssestassssssssessn 0 | oottt | seresae bbbt b bbb s b ss s enbenas | esbesses s bes s b et s b et st st enbe s s s bes e s s bnsens | Sbebsebeetseeseee et et bbb es bt s bbb nes
5. Total gain (I0SS) ON QISPOSAIS.........cccveevieeieeieiieres ettt sttt s s a st s st sssssas s st essessbessessetansessssanes | eebesssssesssssssesssssssessessstessesssessesassensseesand 0 | oottt es s sesnas | ertesae sttt s b be et sae s s benes | esbersesstenae st s st s e et et st es st bensesaetnsans | Sbeseeteetne s et et e st et es et b es st n e s et ene
6. Deduct consideration reCeived 0N QISPOSAS..........c.ovueieeviviieieiiisie ettt st ses s sssasssenas | esbessessssesses s es s sass e 34,735,000 [ oo 34,735,000 | oovieeieiieieieiieieee et sssessessses | ettt sttt benas | estesae bbbttt ans
7. Deduct amortization Of PIEMIUM........cccveieveieieieesee ettt sttt bess s s s s s s s ssesssssssessnsnses | oevesssssssssssssesssssssesssessessesssensesassesansaesand 0 | oottt es s snas | ertesae sttt s e se st ssesentenen | estersesstenae st en s st e st st e st enaessesentensans | sbesseseetne s et et es e ettt es bt s s n e et et ene
8. Total foreign exchange change in book/adjusted CarryiNG VAIUE............cccveviuieiiecisieiciseie et sssssesessssenses | oevisssssessssssesssssses et sesse s sse s ssesad 0 | oottt nas | seresae ettt b st s st ss s enbenae | esbessessten s s e b s s s s e bt s s s st st e s s s s bense s e bnsans | Sbessebietea s e et et e st s ettt bt n bbb n b nes
9. Deduct current year's other-than-temporary impairment FECOGNIZEA...........ueuuererurireirnrirrereiesisseseseesesessesesssessesssssssss | sssssssssssssssessssssssessssssnssessessenssssssssessases 0 ] et esrens s | eereeies st ese st ess st enaes s tse s sessensensessnsenae | entessesntensessetensessesnsansenestantessesnsensesentensens | cherserietineessesntantesent et es st en st st nesa st anee
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)..........cccverereerrersreriiereiiesesiseiienns | cereresiesie s nes 13,040,683 | ..ooovoeereieerseee e 13,040,683 | oo e 0 | e 0 | e 0
11. Deduct total NONadMItted @MOUNTS...........cvuurieieriiiiriceirieeeeei ettt ese ettt entent st ensenssnsens | ssssesssessssssssenssnsesssssssssnsssssnssnseedQ | soreessnisssesssesssesssesssesssesesesssenesesssessnesssnssnees | ootmeasssstssssnssssesesesesesesssssessnessssssnsssnsssnessnsens | esssenssesesens sttt | e sent sttt
12.




Annual Statement for the year 2015 of the VETERINARY PET INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, EO5, E06, E07, E08, E09



Annual Statement for the year 2015 of the VETE RI NARY P ET I N S U RAN C E CO M PANY

SCHEDULE D - PART 1

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

W E

1 2 Codes Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
5 8 9 12 13 14 16 19 20 21 22
Current Year's
Unrealized Other-Than- Stated
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U.S. Government - Issuer Oblit
742651 DU 3 |Private Export Funding Corp Nt ...100.737 5,036,865 5,000,000 5,069,743 (14,057) | covvoevecricriincnis | cevieeriiscsiieniinens | e 2250 |.....1.903 |[MS.....| oo 33,125 | oo 111,875 | 02/06/2015. | 03/15/2020.
912828 C9 9 |U S Treasury Inflation Index Nt ...100.906 3,027,179 3,000,000 3,039,267 12,067 17/ [OSURRTSROT DRSS PO 0.125 |.....0.183 |AD...... | cevererrrrrrrirnns L I 3,782 | 01/13/2015. | 04/15/2019.
912828 UX 6 |U S Treasury Inflation Index Nt ...102.691 2,053,815 2,000,000 2,073,583 3,385 (6,772) .0.125 548 2,556 | 06/25/2013. | 04/15/2018.
0199999. U.S. Government - Issuer Obligation: XXX [ s 10,117,859 | .cooveveeee 10,000,000 | ............ 10,182,593 15,452 (19,145) 0 XXX | XXX | XXX | e 34,484 | ... 118,213 XXX XXX
U.S. Government - Residential Mortgage-Backed
36200H 6R 0 | GNMA Pool #602180 ...103.335 12,790 12,377 12,445 (<72 ) SO OSSN IO 5.000 |.....4.260 |MON... | .coooovvrerrrrrnn 52 [ v 619 | 10/24/2003. | 02/15/2018.
36200M PW 7 | GNMA Pool #604437 ...104.293 32,232 30,905 31,150 (L7 OTTINR IOV IOV 5.000 |.....4.154 |MON... | ...cccooomurrins 129 [ s 1,545 | 07/25/2003. | 07/15/2018.
36201T N7 8 | GNMA Pool #592714 ...103.578 11,043 10,662 10,719 (25) .5.000 |... 09/11/2003. | 04/15/2018.
36202S XE 3 | GNMA Pool #608277 ...102.748 20,631 20,080 20,100 (4EC) ] ORI ORI IOV 4.500 12/05/2003. | 09/15/2018.
362020  3X 9 | GNMA Pool #610214 ...103.710 24,486 23,610 23,608 (172 SRR DS DS 4.500 09/11/2003. | 05/15/2018.
36213F D3 4 | GNMA Pool #552822 .. 113.782 26,460 23,255 24,151 (UL:) ] ORI ORI IO 5.500 06/27/2003. | 10/15/2032.
36295W  LC 9 | GNMA Pool #682623 ..111.259 64,828 58,267 58,428 74 SOOI [OOSR PO 5.500 07/15/2008. | 06/15/2038.
0299999. U.S. Government - Residential Mortgage-Backed Securities. XXX ..192,470 179,156 180,601 0 (196) 0 XXX XXX XXX
0599999. Total - U.S. Government. XXX 10,310,329 | ....cccoe..e 10,179,156 | .....ccco... 10,363,194 15,452 (19,341) 0 XXX XXX XXX
U.S. States, Territories & Pt i (Direct and d) - Issuer Obli
25476F FE 3 |District Columbia GO Ser C ..107.697 | ........ 538,485 500,000 502,262 (1,902) | oo | e | v 5.000 06/22/2009. | 06/01/2022.
93974C AN 0 | Washington St GO Ser B Motor Vehicle Fue. ...109.901 250,000 255,892 (2,198) | oo | e | oo 5.000 03/26/2009. | 07/01/2021.
97705L  JF 5 |Wisconsin St GO Ser D. ...101.525 500,000 501,971 (5,795) | ovreveirieriinsiinens | onerisssiiesenisssniiens | eeeead 5.000 06/04/2008. | 05/01/2018.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX [ 1,320,863 [ e 1,250,000 | ..oovvrrvnee 1,260,125 0 (9,095 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX ....1,250,000 | .............. 1,260,125 0 (9,095 0 XXX | XXX | XXX | 12,500 | .............. 62,500 XXX XXX
U.S. Political ivisions of States, Territories & P ions (Direct and - Issuer Obli
033161  UC 2 |Anchorage AK GO Ref Schs Ser B ...118.959 ..1,045,418 (6,979) | ooveeeeieriiereieees | e | e 5.000 |.....4.093 |MS..... | ccoovrrecnen. 16,667 | .ooovevennee 50,000 | 04/19/2007. | 09/01/2021.
167485 XN 6 |Chicago IL GO Ser | ...101.837 . 1,000,000 | .... ..1,009,139 (9,619 .5.000 |... 4,167 50,000 |01/19/2007. | 12/01/2017.
180847 6B 6 |Clark Cnty NV Bond Bk GO Ltd Tax-Bond Bk ...101.804 509,020 500,000 502,894 (6,803) | eorevererrrrireneienns | ereeseneieesisennens | e 5.000 |......3.581 |JD.cccres | vevrirrerrnnn2,083 | oo 25,000 | 06/05/2008. | 06/01/2016.
181093 WF 8 |Clark Cnty WA GO Ref. ...109.514 ..1,095,140 | ..cccovvaaee 1,000,000 | .............. 1,032,158 (5,704) | oo | e | oo 5.000 50,000 | 10/25/2006. | 01/01/2023.
366155 SR 1 |Garland TX ISD GO Ref Sch Bldg Ser A 112473 | L 562,365 500,000 512,168 (CHC74°) ) IR DRI PPN 5.000 |....4.161 |FA..| 9,444 | 25,000 | 06/19/2009. | 02/15/2021.
526030 YJ 4 |LenexaKS GO SerB L A11.365 | L. 556,825 500,000 509,531 (I 10[C) USROS DRSO DRI 5.000 25,000 | 04/02/2008. | 09/01/2021.
549188 UV 0 |Lubbock TX GO Preref Ref. ...104.875 325,113 310,000 313,760 (1,474 .5.000 |... 07/17/2015. | 02/15/2019.
549188 VC 1 |Lubbock TX GO Unref Ref. ..104.727 722,616 690,000 696,327 (V2 (0) ) USROS DRSSO DRI 5.000 07/17/2015. | 02/15/2019.
576544 YE 4 |Matanuska-Susitna Bora AK GO Ser A ...109.460 547,300 500,000 502,922 (EC15)) [T IUPPORRRRRITRY PYOPOR 4.000 05/28/2009. | 07/01/2019.
666509 GC 2 |Northland Pines WI Sch Dist GO Ref ...101.098 505,490 500,000 501,843 (U410 ) USSR DRSS DI 5.000 05/20/2008. | 04/01/2016.
747045 NL 2 |Puyallup WA GO Preref Ltd Tax Ser A. ...105.948 255,000 259,285 28 | e e | 5.000 06/24/2014. | 12/01/2018.
747045 NM 0 |Puyallup WA GO Unref Ltd Tx Ser A ...105.413 245,000 249,117 (2,781) | oo o | e 5.000 |......3.769 | JD....... .1,021 06/24/2014. | 12/01/2018.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: XXX i 7,560,258 | .............. 7,000,000 | .............. 7,134,562 0 (53,652 0 XXX . .102,917 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession XXX [ 7,560,258 | ... 7,000,000 | ...ccoooeeee 7,134,562 0 (53,652) 0 XXX | XXX | XXX | e 102,917 XXX XXX
U.S. Special Revenue & Special Obligations and all Non-Guaranteed Obligations of Agencies and U.S. Politi ions - Issuer Obligations
01354P DT 8 |Albuquerque NM Rev Gross Tax RCpts SerB............cccccuriinriinniiinriinciscississsissssssssssssnsssnnss | evvens [ oo | s 1 L2972 | 564,860 500,000 514,360 (122231 ) [OURRRRRRRRSON DRSS DRI 5.000 06/16/2009. | 07/01/2020.
118683 DQ 1 |Bucks Cnty PAW & S Auth Rev Unref. ...101.816 1,018,160 | ..cooovcveeee 1,000,000 | ........cce. 1,005,001 (6,592) | .eorvveerieeriieriinens | ereriiensisesiieniins | e 5.000 06/11/2015. | 06/01/2016.
123560 FB 5 |Butler Cnty OH Swr Sys Rev Ref. ...112.691 .. 563,455 500,000 512,479 (V1574 ) RS DR DU 5.000 07/16/2007. | 12/01/2019.
3134G3 X3 9 [FHLMC Db.....cooeceiiiciriiciisncissessiisssisssisssissssisssssssssssssssssssssesssssesssssssssenssssssennses | conenes | | eeveeen ] |1 | ii..6,584,844 | ... 97.661 ...6,836,235 7,000,000 6,653,923 A4T19 | e | e | e 2125 06/11/2014. | 11/21/2022.
391577 LS 0 |Greater AZ Dev Auth Rev Infrastructure S ..102.462 | ... ...1,024,620 | .. 1,000,000 | .............. 1,004,088 ((CH65) ) USROS DRSS DRI 5.000 10/26/2006. | 08/01/2024.
452024 CL 4 |llinois Mun Elec Agy Supp Rev .. 100.782 | oo 1,007,820 | .ccooovcieeae 1,000,000 | .............. 1,000,370 (4,330) | oo | e | e 5.000 07/06/2007. | 02/01/2024.
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455167 78 2 |Indiana Univ Rev Cons Ser A .. 113.571 ..283,928 250,000 258,275 (2,208) 03/25/2009. | 06/01/2021.
45884A  WW 9 |[Intermountain Pwr Agy UT Rev Pwr Supply. ...106.054 ..530,270 500,000 509,913 (6,317) 05/28/2009. | 07/01/2017.
60636W GU 3 | Missouri St Hwys & Trans Rev First Lien ...101.525 ..507,625 500,000 501,286 (3,773) 04/13/2009. | 05/01/2025.
68607V QL 2 |Oregon St Dept Admin Rev Svcs Lottery. ...105.371 ..526,855 500,000 510,121 (7,806) 05/27/2009. | 04/01/2018.
746189  MZ 9 |Purdue Univ IN Univ Rev Student Fee Ser ...113.567 . 283,918 250,000 252,607 (667) 03/27/2009. | 07/01/2026.
837152 MW 4 |South Carolina Trans Rev Ser A, ...103.385 ...1,033,850 1,000,000 (8,704) 01/18/2007. | 10/01/2020.
837227  YJ 0 |South Central CT Rev Ref Twentieth Ser A ..115.734 ..1,157,340 | .. 1,000,000 | .... . (9,588) | ..vvvvvenrernrernreerene | vererererneneseneenne | 0005250 [ 1104082 [FA oo | v 21,875 | s 01/19/2007. | 08/01/2020.
88283L BB 1 |Texas St Transn Commn Rev First Tier. ..101.127 ..758,453 750,000 751,589 (6,256) | ...cvvoevriecriinniinens | everiieeniinenienniins [ 2000:0.000 [ 1104130 [AO.ci | i 9,375 | 37,500 | 04/01/2009. | 04/01/2023.
938782 DP 1 |Washington DC Met Area Tm Rev Ser A ..113.237 ..566,185 500,000 519,894 (5,193) 26,250 | 06/03/2009. | 07/01/2020.
947628 AL 7 |Weber Basin UT Wtr Rev Conserv Dist Wir. .. 113.527 | ... ..567,635 500,000 521,797 (5,315) | oorveenenerrensnsnniine | onnerreeensensesnennee | 0000005000 |10 3.742 JAO e | vevvnnerrrenc6,250 [ oo 25,000 | 05/29/2009. | 10/01/2020.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: XXX [ s 17,231,209 | ............ 16,750,000 | ........... 16,571,684 0 (35413)] o0 [0 [ XXX [ XXX | XXX [ e 170,643 | ........... 616,250 XXX XXX
U.S. Special Revenue & Special A Obli d Obligations of Ag and Autt gage-Backed iti
31283K 4D 7 |FHLMC Gold PC Pool #G11720 ...104.050 51,249 49,254 50,266 (160) 07/21/2009. | 08/15/2020.
3128GX 4R 4 |FHLMC Pool #£93532 ...102.215 10,915 10,679 10,760 (38) 10/09/2003. | 01/15/2018.
3128LX 87 6 |FHLMC Giant Pool #G02342 ...109.773 41,413 37,726 37,671 02/05/2008. | 10/15/2036.
3128MB  RK 5 |FHLMC Giant Pool #G12990. . 103.276 | e 104,084 100,782 102,802 (476) 08/14/2009. | 07/15/2019.
3132GR  ZW 4 |FGLMC Pool #Q06757 ...103.066 5,674,149 5,505,344 5,675,565 (3,394) 02/24/2012. | 03/15/2042.
3132GT JE 8 |FHLMC Pool #Q08061 ...103.066 | .............. 1,603,141 | oo 1,555,445 | ............. 1,603,615 (544) 04/18/2012. | 05/15/2042.
31371K  3A 7 |FNMA Pool #254693 ..112.499 35,327 31,402 31,360 (1) 01/17/2006. | 04/25/2033.
31371M  GA 9 | FNMA Pool #255893 ...112.002 51,518 45,997 45,706 6 03/02/2006. | 09/25/2025.
31385B  HR 9 |FNMA Pool #539440 LAM353 | 101,875 91,488 90,594 8 03/02/2006. | 04/25/2029.
31385 NS 3 |FNMA Pool #545901 ...103.543 7,621 7,360 7,390 (23) 10/01/2003. | 09/25/2017.
3138A8 JE 7 |FNMA Pool #AH6560. ..106.078 | ..o 732,610 690,635 695,388 (47) 06/28/2011. | 02/25/2041.
3138E0 DM 8 | FNMA Pool #AJ7307. ...103.377 2,589,235 2,504,662 2,565,653 (964) 12/29/2011. | 01/25/2042.
3138M4 D8 2 |FNMA Pool #AP1026 ..100.341 | e 1,508,672 | oo 1,503,548 1,559,836 (1,119) ] o | everieeneisenienneiens [ 0000:3.000 [......2.496 [MON... | .corveiern 3,759 | o 45,106 | 07/31/2012. | 07/25/2042.
3138M8 AH 6 | FNMA Pool #AP4507 ...100.340 | .o 1,987,830 | oo 1,981,090 2,033,051 (1,097) | oo | everieeneiisnnienniiens [ 200:3.000 [......2.652 [MON... | ....oeer.. 4,953 | e 59,433 | 08/14/2012. | 09/25/2042.
3138YY DT 7 |FNMA Pool #AZ6413 ...100.087 3,992,704 3,989,242 4,061,460 (398) 9,973 | 10/27/2015. | 11/25/2045.
31397N 2X 2 |FNMA REMIC Ser 2009-44 CI AC. ...100.655 12,162 12,083 12,106 (59) 08/04/2009. | 12/25/2023.
31397N VS 1 |FNMA REMIC Ser 2005-38 CI DA ...101.598 56,382 55,495 55,894 (246) 08/28/2009. | 10/25/2019.
31398E  AB 0 |FHLMC REMIC Ser 3544 ClKA..........cooooiririiieriereiierieneiesissesssssssssssssssssssssssssssssssssssssssssssnns | eoenne | oo | conniieen | evvvenienns | v 1,262 [ L 99.973 1,217 1,218 1,218 (6) 07/20/2009. | 09/15/2023.
314000 A7 7 |FNMA Pool #684130 ...102.802 23417 22,779 22,735 (15) 03/02/2006. | 01/25/2018.
314020 QW 5 | FNMA Pool #738569 . 113.778 35,425 31,135 32,710 (73) 03/20/2006. | 12/25/2025.
31404C QG 8 |FNMA Pool #764655 ...110.357 73,790 66,865 70,326 (124) 03/20/2006. | 09/25/2028.
31410U  3F 7 |FNMA Pool #898198 ...113.109 50,221 44,400 44,765 ()] 02/27/2007. | 11/25/2036.
314138 HB 3 |FNMA Pool #953926 ..111.854 59,597 53,281 53,833 (4) 04/09/2008. | 12/25/2037.
31414)  AA 1 |FNMA Pool #967201 . 111.459 21,157 18,982 19,162 (1) . 04/08/2008. | 12/25/2037.
31417Y  BR 7 | FNMA Pool #MA0047 ...103.408 78,881 76,281 77,691 (363) ..3,433 | 07/14/2009. | 04/25/2019.
31419B  BF 1 |FNMA Pool #AE0937 L 103.418 | s 1,524,608 | ............. 1474219 | oo 1,487,221 (207) 51,598 |08/25/2011. | 02/25/2041.
31419B  CT 0 |FNMA Pool #AE0981 2103413 | 442,628 428,021 440,672 (146) 09/23/2011. | 03/25/2041.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities XXX 20,871,828 20,389,413 20,889,450 (9,494) XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obligations of Ag and Authoriti - Other Loan-Backed and d Securities
01179P  5A 1 |Alaska Mun Bd Bk Rev LBASS Preref Ser On ...104.001 46,800 45,000 45,388 (408) 2,250 |07/20/2012. | 12/01/2018.
01179P  5M 5 | Alaska Mun Bd Bk Rev LBASS Unref Ser One L 104.159 | 994,718 955,000 963,224 (8,651) | .eocvveerviecriieniinens | everieeniisenienniins | 20000:0.000 | 1004031 [ D | 3,979 | 47,750 | 07/20/2012. | 12/01/2018.
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35483L  JW 6 |Franklin Twp IN Bldg Corp ReV LBASS Firs...........ccocurimrciiriincinsiescisesiissesessssssssssssssssssssssnnns | ceviees ...104.184 .. 1,041,840 | .o 1,000,000 | .............. 1,007,309 (PSR 1¢1c) | SO [ IO 5.000 |...... 4.272 23,056 50,000 |02/01/2007. | 07/15/2022.
92817Q  FP__ 2 |Virginia St Res Auth Infra ReV LBASS ST.........ciiiiiiiiisiisiiiesi s | s ...107.627 538,135 500,000 512,082 (6,264) | ..o | [ 5.000 |...... 3.624 [MN......| ccoooonrnenncn YA 25,000 | 06/06/2008. | 11/01/2017.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securitie: XXX 2,621,493 2,500,000 2,528,003 (40,922) 0 XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation ....40,574,648 XXX 40,724,530 39,639,413 39,989,137 (85,829) 0 XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Oblit
01741R  AE 2 |Allegheny Technologies INC St NE...........cccc.iiueriiriiieriscicsiiereiscsiseseisenisesesssssssssssssssesssnsssnenes | coveeee | oo | cveneiens ] [ eeenFE | i, 755,085 | ... 59.000 750,000 442,500 (310,354) (497) 5.950 01/05/2011. | 01/15/2021.
02209S  AD 5 |Altria Group INC CO Gl NE........oveuureeereeereserereresersssesesessssessssessssssssessssesssessssssssassssessssssssssessssnnns | ceseee ...120.251 1,000,000 | ....ccccoeenn. 1,091,170 (28,345) | covoeveeererereinerinn | ceverereiseneieseinens | e 9.700 |.....6.169 |MN...... | oo 13,742 | e 06/04/2010. | 11/10/2018.
023610 AP 5 | AMErEN IN0IS €O ST NL.......oevueiereeereeiiseeite sttt sttt | cesiees ...100.578 1,500,000 | ..oooovveves 1,499,177 32 [ [ s [ 3.250 12/03/2014. | 03/01/2025.
02666Q D7 5 | American Honda Fin Corp Nt. .. 114.574 750,000 848,172 (33,952) 7625 |... 05/16/2012. | 10/01/2018.
03040W AL 9 |American Water Cap Corp SENL.........ccccuuriiiiiiiriinieseeie s | cevies ...101.596 1,000,000 998,832 L2 TN VPPN IOV 3.400 08/11/2014. | 03/01/2025.
032511 AX 5 | Anadarko Petroleum COm ST NL........c..crveurerrrererereresnersssssssesssesssssessssessesssssssssssssssssssesssesssssnses | seveeee ...102.756 1,000,000 | .cooovveunnne 1,023,257 (32,336) | covoovverrerinriniiinnns [ e | e 5.950 06/13/2012. | 09/15/2016.
05531F  AG 8 [BB&T Corp MT NESEF A......oocioiiiiiiiieeississiiss i | ceniies ...100.274 000,000 999,940 201 | o | e | s 3.200 02/28/2011. | 03/15/2016.
06053F  AA 7 [Bank of AMENCa COMP ST NL............ieirvveireesieessicsseessssesssssssse s sssssssessssss s | eresies ...103.396 .1,016,920 (K112 ) ORI DRSSO DO 4.100 10/18/2013. | 07/24/2023.
09062X AB 9 |Biogen Inc Sr Nt ...109.542 ..1,087,853 (38,852) 6.875 | ... 05/22/2012. | 03/01/2018.
099724  AE 6 |Borg Warner AULOMOLIVE ST NL..........cc.covueiuiiiicieieie bbb sesans | eriees ...103.150 1,000,000 ..1,008,954 (10,322) | coovveeeerieeeieieis [ oo [ e 5.750 07/08/2010. | 11/01/2016.
12189L AT 8 |Burlington Northern Santa Fe St L. | e ...100.094 1,000,000 997,989 202 | o | e | s 3.400 08/11/2014. | 09/01/2024.
124857  AD 5 | CBS COIP CO GHA NE.......coeereeeeienrieiciieeeiesiiss st essse s esss s ssse i | cesees ...110.996 1,000,000 999,400 120 [ oo [ eeverereinenieneinens | s 5.750 03/30/2010. | 04/15/2020.
151020  AE 4 | Celgene Com St NL......... it | e ...104.944 2,098,884 2,000,000 2,055,606 (10,541) 3.950 07/26/2013. | 10/15/2020.
17275R  AE 2 |Cisco Sys Inc Sr Nt ...109.280 1,000,000 ..1,031,797 (9,410) 4.950 04/14/2011. | 02/15/2019.
172967  EV 9 | CIIGrOUP INC SENL......ocei s | cenins ..119.424 1,000,000 ..1,106,631 (P21 7)) SOOI IO IO 8.500 02/16/2011. | 05/22/2019.
19075Q  AB 8 | CODANK ACB SUD NE....oo.voooiieoeieiiiieei sttt | cisine ...111.943 ...1,500,000 | ...ooovvenee 1,665,795 (69,051) | ccvvvvverereerrenrerins | ceerreriseereesisennenns | e 7.875 09/17/2013. | 04/16/2018.
202795 HU 7 |Commonwealth Edison Co 15t MG Bd...........ccoouiiiiiiiiriiciisciscisssissssssisssssssssssiininies. | ceviies ...108.364 250,000 255,296 (V27.5) USROS DRSNS DRI 5.800 08/13/2009. | 03/15/2018.
20825C AR 5 | CONOCOPRIMNIPS Ni......oooeieieiierriiiiiisciieeiie e nsasens | ceiees ...108.236 324,709 300,000 311,627 (B,448) | oo | e | e 5.750 12/16/2009. | 02/01/2019.
22541H  CC 4 |Credit Suisse New York Sub Nt ...107.465 ..1,074,649 1,000,000 .1,027,114 (11,895) 6.000 |... 04/19/2011. | 02/15/2018.
233331 AS 6 [DTEENEIGY CO ST NL....ooouiiiiiiiciiriiies et | ceniies ...100.111 2,002,220 2,000,000 1,998,549 T OUURRIORPPIORPPPTIRN DURRSTRRPSPOROOI IO 3.500 05/06/2014. | 06/01/2024.
233851 AP 9 [Daimler Fin NALLC S&NL........oiiiicicecreceesi s | cesieas ...100.528 ...1,005,275 1,000,000 | .............. 1,003,348 (PK1555) USROS DURSRTRRRTOTN DRI 2.400 05/31/2012. | 04/10/2017.
233851 AU 8 [Daimler Fin NA LLC St NL........oiiiiiiiriiceiieciecescsieseisesisseseiesisessssesssesssssssssssssssssssesssssssonsssens | cenees | oo | wovseevnnnns | e TFE | iiii....995,830 | ... 99.605 996,052 1,000,000 998,260 833 | o | e | e 1.875 01/07/2013.| 01/11/2018.
24422E QR 3 |Deere /John/ Cap Corp MT NESEr D........coouuriiiriiriicciisriisei s sssassssans | coseee 107.997 539,987 500,000 510,705 (4,424) 5.350 09/29/2009. | 04/03/2018.
25179M  AK 9 |Devon Energy Corp Sr Nt ..1,024,160 |..... 91.566 1,000,000 .1,017,743 (2,985) .4.000 10/09/2013. | 07/15/2021.
25450H  BE 4 | DirectTV HoldingS/Fin St NE.........oviiiiiicriscisccssssssis s | cosees ..1,006,250 |...100.805 1,000,000 ..1,001,663 (1,347) | oo | v | oo 2.400 06/25/2012. | 03/15/2017.
254700 AC 3 |Discovery Communications CO GHA NE............vuuurveurieemeieseeeieeeiseeeesesses st eesss s sesssessssenssns | ceseeee ..1,033,390 |...106.321 1,000,000 ..1,016,755 (3,346) | ..o | e | e 5.050 06/25/2010. | 06/01/2020.
26441C  AD 7 |Duke Energy Comp St NL........coriiiieiiciiniiiecii s | conie .1,116,680 |...108.780 1,000,000 .1,075,364 (18,989) | ovvvoveeeeecciiienis | ceviereiseeiiesiiens | e 5.050 14,869 50,500 | 10/10/2013. | 09/15/2019.
26884T  AA 0 |ERAC USA Finance COompany St NL...........coorvrverierneirnnsesneisnssssensssnssssessssnsssssssssssssssssssssssssnsssonns | envsne | oo | cvssnvssenses | eeenn2FE | oo 1,408,512 |...109.565 1,290,000 | ..covvvuveen 1,373,379 (15,743) | covvvvvvreereisrerriiens | ceerresineersissennenns | oo 5.250 16,931 | oo 67,725 | 09/17/2013. | 10/01/2020.
277432 AH 3 [Eastman Chem Co St L. ssssssssssseans | ceriees ..1,051,970 |...108.904 1,000,000 (R 1o1c) USROS DRSS DRI 5.500 7,028 55,000 |01/18/2011. | 11/15/2019.
29379V AS 2 |Enterprise Products Operations CO Gtd NE...............oiiuuiiuenciiiieiiinsiinciiiesiisesisesiisesssessisesisssssiessiins | covees ...100.032 1,000,000 (170) | coveeereererieeriicnenis | cerirereiserieesiinens | e 3.200 13,333 | oo 32,000 | 01/04/2011.| 02/01/2016.
30219G  AE 8 |Express Scripts HIAG CO SrNE.........coviiiiciiecs s | s ...107.226 1,000,000 {324 10) USROS DURSSRRRTIT DRI 4.750 |.....4.195 [MN.....| .ccccccc......6,089 | ..ooconc 01/14/2013. | 11/15/2021.
31428X  BC 9 |FedeX Corp St NE. ...ttt ssssssssessssssssssssssssssnssssssssessnsssi | eoenee | oo | cenvivenniens | eeeni2FE | ceviiennnn 1,497,675 | L 97.264 | ... . 1,500,000 . 218 | o | e | s 3.200 01/06/2015. | 02/01/2025.
340711 AT 7 |Florida Gas Transmission CO Ni...........ccccuiiiimiinmiinriirissiesissssesss s sssssssssssssennss | ceviees 2106170 | e 1,061,699 | .............. 1,000,000 999,089 L7 N [P I 5450 |....5473 |JJ.c| 25131 | 07/08/2010. | 07/15/2020.
375558 AU 7 |Gilead SCIENCES INC ST NL........oouiiiiiiiiiiciiiecisre s enies | ceniias ...108.012 ...1,080,118 | oo 1,000,000 998,507 216 | o | e | e 4.400 12/06/2011. | 12/01/2021.
38141G  FM 1 | Goldman Sachs Group INC ST NL..........ccueuiverrrrirriirriiseeeesssesssssessessssssssesss s sesssssessssessssesssnes. | oneees ...108.592 542,958 500,000 510,737 (4,39) | e | e | e 6.150 11/05/2009. | 04/01/2018.
427866 AR 9 [Hershey FOOS COMP S NL. ...t | ceneias ...107.810 ...1,078,102 1,000,000 999,117 189 | e [ e | e 4.125 12/08/2010. | 12/01/2020.
431282  AK 8 |Highwoods Realty Ltd St NL...........oovvvuiririiireciss s ssssssssssssnnies | ceniees .. 104.251 | .. .. 1,042513 | .. 1,000,000 | .............. 1,020,195 (RECHVKT:) T S IS IO 5.850 06/18/2012. | 03/15/2017.
446150 AG 9 |Huntington Bancshares Sub BK Ni............cccocociiiiincriiiniiiiciiisineisssisciisssisssssssssssssissssssssssssins. | ceveies L 116.446 | . 1,164,464 | .............. 1,000,000 | .............. 1,086,156 (14,971) | oo | e | e 7.000 05/24/2011. | 12/15/2020.
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Fair Value 10 11 Change in Book/Adjusted Carrying Value Dates
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Unrealized Other-Than- Total Foreign Stated
Rate Used Valuation Current Year's Temporary Exchange Contractual
to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Amount Rec. Maturity

CUSIP Identification Description Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of During Year Acquired Date
44923Q AD 6 |Hyundai Capital America SrNt.........c.coorvriiinriiiniisciscsscsssnssssssssssssssnssnnes | cevees | o0 | essiisnnns | 200 FE | e 1,008,200 99.407 ,000,000 ..1,002,964 (QIRCTIC) USROS DRSS DO 2125 |....1.952 |AO...... | ccceeeerenn.5,253 | oo 21,250 | 09/28/2012. | 10/02/2017.
485170  AK 0 [Kansas City Southemn Inds INC St NL..........eerveercrrieeenrriecreisenseiensseseenssssensesssessssseesssssnsensssss | eeeere | | convenen] | eini2FE | i 1,013,276 [ 0 99.238 ,000,000 | ... ..1,013,178 (98) [ covvvvrrevmerrrensereenees | wrveeeresseeereesienne | eeeees 3.850 12/09/2015. | 11/15/2023.
502413  BA 4 [L-3 Communications Corp Co Gtd Nt ...103.044 ,000,000 | ..ocovernen. 1,078,219 (14,803) | oo | o | o 4.950 10/23/2012. | 02/15/2021.
539830 AY 5 |Lockheed Martin Corp Sr Nt ...102.443 1,000,000 998,356 257 3.350 |... 09/06/2011. | 09/15/2021.
58013V EB 6 |McDonalds Corp MT Nt Ser | ...106.764 266,911 250,000 254,872 (2,556) | eovvverevenriensiienns | eerseseessisessssenssis | oo 5.800 05/29/2009. | 10/15/2017.
581557 BE 4 |McKesson Corp Sr Nt ...100.523 ...1,005,228 ,000,000 | coveovveeies 1,011,961 (1,270) | eovrveeeerreirreereins | rreereesseeresseeenns | oo 3.796 05/07/2014. | 03/15/2024.
58155Q AD 5 |McKesson Corp Sr Nt ...108.017 ...1,080,165 ,000,000 998,236 294 | oo [ e [ 4.750 02/23/2011. | 03/01/2021.
626717  AE 2 [Murphy Oil Corp Sr Nt 917,159 ,000,000 | covoovveces 1,003,856 (1,947 | e | e | oo 2.500 01/08/2013. | 12/01/2017.
63946B AD 2 |NBC Universal Sr Nt ,116,575 1,000,000 999,274 146 5.150 08/25/2011. | 04/30/2020.
65339K AK 6 |Nextera Energy Capital Sr Nt . 995,565 ,000,000 | covvovveees 1,000,000 [ cvveooverreemrmrerernns [ errerremmeismnenresns [ crreeseereisnnenseiens | e | e 2.700 03/06/2014. | 09/15/2019.
666807  BA 9 |Northrop Grumman Corp Sr Nt 108.449 2,168,970 2,000,000 2,163,865 (43,043) | oo | e | o 5.050 07/25/2013. | 08/01/2019.
69349L  AG 3 [PNC Bank NA SUD BK Ni......ovcuurveeirreirerresienreisensesssssssssensesssesssssssssssssssesssssseesssssnesssssnnenss | wovene |0 | coneeee] |t TFE | 1,361,220 [ 97.264 | ..ooccevreenn. 1,458,956 1,500,000 | ..oooovvnvs 1,390,738 13,684 | ..ooooorveircrriiinens [ v [ e 2.700 10/15/2013. | 11/01/2022.
718172 AA 7 |Philip Morris Intl Inc Sr Nt ...109.103 ...1,091,026 ..1,042,289 (16,719) | cevveeveeerernerinerins | eeveveeeiseriseseinens | e 5.650 04/13/2011. | 05/16/2018.
720198  AD 2 |Piedmont Operating Partnership Sr Nt ...100.042 ,385,575 1,417,193 (3,347 4450 |... 08/13/2014. | 03/15/2024.
74153Q  AH 5 |Pride Intemational INC CO Gt Nt..........cvueurvuuerieeriirerieriisenieririessiesssessssesssessssesssesssssesssenssnseses | conenes | oo [ eovvenrirnes | ereen2FE [ ciiiveinnnn.883,118 [ 00 92.850 696,378 750,000 826,172 (14,553) | covvoovvereeriiienis | e | 6.875 10/18/2011. | 08/15/2020.
758203 AA 1 |Reed Elsevier Plc Deb. ...116.682 000,000 1,117,811 (12,207) | covvvveeeerverrrerreiens | ceevveiineereesisennenns | e 6.625 09/29/2010. | 10/15/2023.
761713 AY 2 |Reynolds American Inc Sr Nt ...106.899 ,500,000 ..1,499,047 100 | oo | e | e 4.850 09/12/2013. | 09/15/2023.
761713 BT 2 |Reynolds American Inc Sr Nt. ...115.361 200,000 226,835 (A1) [ oo [ e [ e 6.875 12/23/2015. | 05/01/2020.
779382 AK 6 |Rowan Companies Inc Sr Nt 1,000,000 ..1,089,022 (22,096) .7.875 |.. 09/22/2010. | 08/01/2019.
84756N  AD 1 |Spectra Energy Partners Nt ,000,000 | ... ..1,996,108 379 [ oo [ e [ e 4.750 09/16/2013. | 03/15/2024.
883556 AX 0 |Thermo Fisher Scientific Inc Sr Nt. ...105.957 1,000,000 | ...cooovnve. 1,006,136 (RIKL5)) ORI DRI DS 4.500 04/11/2011.| 03/01/2021.
89233 6D 3 |Toyota Motor Credit Corp Sr Nt ...100.644 000,000 998,949 739 [ covererreeseereiiineens [ v [ s 1.750 05/17/2012. | 05/22/2017.
902494 AW 3 |Tyson Foods Inc Sr Nt ...100.055 999,518 127 | e | e | s 2.650 08/05/2014. | 08/15/2019.
907818 DY 1 |Union Pacific Corp Nt ...101.481 1,000,000 997,054 274 3250 |... 08/07/2014. | 01/15/2025.
91019P  CS 9 |UDR Inc SrNt ...104.473 000,000 | ..oovurrennne 1,046,563 (18,546) | vvvvvercreerierriiins | ceerreiiseersinisennenns | o 4.250 01/03/2013. | 06/01/2018.
92553P  AJ 1 {VIBCOM INC ST NL.....oouvvieriiierisnsisssesissesss s sesssssssssssssssssesssssssesssssssessssseesssses | coneeee | oo | eovssvnsennes | voeeeni2FE [ viveenennnn 1,955,939 | 98.311 800,000 ..1,908,320 (16,512) | coovvvveerervevirerriiins | coevreiieeereesisennenes | e 3.875 01/10/2013. | 12/15/2021.
941063 AQ 2 |Waste Management Inc Co Gtd Nt. 107.858 360,000 | ... ..1,468,228 (19,110) | coevvvvvrrereerrerriinns | ceerrevireereesisennenns | e 4.600 02/19/2013. | 03/01/2021.
942683  AG 8 |Watson Pharmaceuticals INC St NL............vvweeruerrveeumerreeirermeesssrseesessessssesnsssssenssssssessssssssssssssssesssssnes | eossne | o | eoveerevnnes | eereeFE [ cvvviireenn 1,014,820 [0 99.881 1,000,000 | ...ocovevenes 1,005,395 (KO 4] ORI DN PPN 1.875 10/24/2012. | 10/01/2017.
94974B  FY 1 |Wells Fargo & Co Sr Nt 100.939 2,018,788 2,000,000 1,998,157 139 | oo | s | oo 4.100 |... 05/27/2014. | 06/03/2026.
96950F  AD 6 [Williams Partners LP S NL...........ccvveeurreeeeerreriienniesennssssesssssssssssssessssssesssssssesssssssensssssessssseenes | woseee | [ eoveesevnnes | eereeFE [ vovrviiinnnnnn 997,311 [ L 92.875 | e 928,749 1,000,000 998,727 264 5.250 07/12/2010. | 03/15/2020.
008916  AH 1 |Agrium Inc Sr Nt ...111.538 ,000,000 ..1,063,745 (19,176) | covvvvvveereirererriiens | ceerreiineereensennenns | e 6.750 | ... 4482 | Wi | v 31,125 | 67,500 | 02/11/2011.| 01/15/2019.
73755L  AF 4 |Potash Corp Saskatchewan Inc Sr Nt ..113.129 ,000,000 ..1,086,567 (23,858) | .vvvvvereeiierreiins | e | e 6.500 65,000 | 10/06/2010. | 05/15/2019.
878742 AY 1 | Teck ComINCO Lt ST NE....cvveeicrriecrrriiecriiecnsiseessisessessesssssssensessensssssessssssessssssesssssnsessssnnes | weeeee | 1o [ v [ 0n3FE [ v 990,770 | oo 46.250 1,000,000 462,500 (530,862) 80T | oo | eevereneiensisnneienes | oo 3.750 |......3.858 |FA .| ovrrrerrnnn 15,625 | oo 37,500 | 08/06/2012. | 02/01/2023.
034863 AD 2 |Anglo American Capital CO GtA Nb..........c..cvvvvveeinerreiinnnrriensnriisnsreisnsssessssssssssesssssssssssssessssnennes | eoeere | R [ eoveviivnnes | e00enFE [ i 1,027,070 .0 72.000 ..720,000 ,000,000 (PALC1:1¢) ) ORI DRSSO PO 4.450 44,500 | 09/22/2010. | 09/27/2020.
03938L  AM 6 [ ArcelOrMIttal STNE ... sssssssesssssesssessssensssesssssssssensssnnssnns | eensee | R | onseveinnees | a0 BFE | o 1,274,030 ... 93.750 ..937,500 ,000,000 (197,150) (22,242) ....10.850 07,250 | 04/01/2010. | 06/01/2019.
05565Q CR 7 |BP Capital Markets PLC Sr Nt. .100.133 ...1,001,327 ,000,000 | ...oveeerea 1,000,000 | oo [ e [ e | e | 2.237 22,370 | 02/05/2014.| 05/10/2019.
40052V  AC 8 | Grupo Bimbo SAB D& CV ST NE.........rvrererriinneriensisssssissesssssssssssessssssessssssessssssesssnnsesses. | conneee | F | cevevnnsennes | voeeni2FE [ .. 1,006,040 | ... 97.189 | ... 971,888 ,000,000 ((57225) | (SOOI IUSTORRRRRRITOY PYOPPR 3.875 |......3.800 |UD.ccvw. | covverrerrrrrencdB1 | s 38,750 | 09/05/2014. | 06/27/2024.
44328M  AK 0 [HSBC Bank PLC Sr Nt 10151 | 1,101,511 1,000,000 B4 | e | e | e 4750 | ... 4761 [ o] v 21,375 | 47,500 | 01/12/2011. | 01/19/2021.
65504L  AJ 6 [NoblE HIAG INt SENL.....oooveieiiieecieeeeeiseeeseie e sssssssssssssssssssssessssssssssesssssssssssssssenssssnnsss | seveee | R | onserernnees | eeen2FE | i 1,067,990 | ... 66.137 ..661,369 ,000,000 (6,784) 3.950 |....3.108 [MS......| oo 11,631 | s 39,500 | 10/25/2012. | 03/15/2022.
893830 BB 4 |Transocean Sedco Forex INC Co Gtd Ni...........covurvirrirrinrierinrisrierisrisrisnienienieniesiensensnnsnsienneens | oneeee | R [ ceveviveiins | oo 3FE | 1,140,010 ... 64.625 M ,000,000 (449,312) (12,931) | oo [ e | e 6.875 66,250 | 06/26/2012. | 12/15/2021.
902133  AM Tyco Electronics Group Sr Nt. ...101.816 ...1,527,236 ,500,000 ({1 [T (ORI P 3.500 08/19/2014. | 02/03/2022.

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX .85,418,869 4,085,000 (1,487,678) (643,492) 0 XXX XXX XXX
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CUSIP Identification Description Actual Cost Fair Value Fair Value Par Value Carrying Value Accretion Recognized B.JA.C.V. Rate of | Rate of Due & Accrued Acquired Date
Industrial & Miscell (Unaffiliated) - C: ial Mortgage-Backed

12508F AC 2 |CDGJ Commercial Mortgage Trust CMBS Ser..........c.cccccunriimiinnrinniiiesisssisesisssisssiessssssinesssnens | oveees | oo | eeveenni | e IFM | 1110012...3,000,000 | ... 99.091 2,972,718 3,000,000 3,000,000 | ..ooourieiciiieniiens | i [ e | e | s 2.181 |.... 2.190 11/24/2014. | 12/15/2016.
46625Y P6 4 |JP Morgan Chase Comm Mtg SECS CMBS SEr 2.........ccvvuevivrnrinririnenieienenieisessesesenensensnssnsssssessnsss | eovenne [ oo | cvrvenenn o IFM| . 216,017 ] L0 99.978 [ oo 196,664 196,707 197,220 (3,829) [ oo [ e [ 5475 |...... 1.608 12/06/2011. | 04/15/2043.
46641W AW 7 | JPMBB Comm Mtg Secs Tr CMBS Ser 2014-C19 ...102.824 2,262,119 2,200,000 2,251,783 (8,899) .3.584 |....3.116 04/29/2014. | 04/15/2047.
61756U AE 1 |Morgan Stanley Cap | CMBS Ser 2007-1Q16. ...104.460 2,663,737 2,550,012 2,669,366 (89,994) | cevvveverererrerirerins | vevereeeiseriseseinens | s 5.809 |...... 0.527 07/22/2013. | 12/12/2049.
61761Q  AC 7 |Morgan Stanley BAML Tr CMBS Ser 2013-CB...........ccoouueriiimriinriiniiieniissiiesisessssessssssssssssssesssnenees | coneres | | eeveeeni | coee TFM | iiii..1,544,963 | ... 99.996 ...1,499,939 1,500,000 (6,119 | oovervevererrerreeereins | eeereessseereesieenns | wevees 2.699 2253 02/05/2013. | 12/15/2048.
61764R  BD 9 |Morgan Stanley BAML Tr CMBS 2015-C20 Cl .100.178 ...4,007,124 4,000,000 N (14,554) | covvoeveereereinerins | cevereeeineresseseinens | e 3.069 |...... 2.612 01/23/2015. | 02/15/2048.
90270R  BC 7 |UBS-Barclays Comm Mort Tr CMBS Ser 2012........cvuooveeesrreesreeeesseesssseseseessseessssessseessssessncsssssesseees | cosnee | oo | connriens2 | eveen IFM]| o 3,054,844 | ... 99.860 2,995,788 3,000,000 3,028,941 (9,170) 2.533 |...... 2211 02/08/2013. | 12/10/2045.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: XXX 16,598,089 ...16,446,719 ....16,780,492 ) 0 XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities

023770 AB 0 |American Airlines Inc LBASS PTC Ser 2013, . ...105.500 ..1,831,121 1,735,659 LAT35,659 | e | e [ e | eereresesesesesenees | aerens 4.950 |...... 4.949 [U.oiee| v 39,616 07/30/2014. | 01/15/2023.
126650 BP 4 | CVS Health Corp ABS PTC Nt ..1,082,600 |...109.819 ...1,011,998 ...921,517 ..1,054,084 (9,654) | ..ovvviiiciisiicinis s [ 6.036 |...... 3.737 3,242 01/10/2013. | 12/10/2028.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 2,818,259 XXX 2,843,119 2,657,176 2,789,743 (9,654) 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) ..108,726,417 XXX ...104,860,077 .103,188,895 ..104,564,201 0 XXX XXX XXX XXX
Totals
7799999, Total - ISSUET OBlIGALIONS.........ieesie s | conniianas 124,737,452 XXX ...121,649,058 .119,085,000 ..120,142,930 (1,472,226) | ........... (760,797) 0 0 XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 21,106,044 XXX 21,064,298 ...20,568,569 | ............21,070,051 (9,690) 0 0 [ XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMIES.............iiiiiiiiiii s | oanieenes 17,100,778 XXX 16,598,089 16,446,719 | ........... 16,780,492 | ..oooovvcvviencn0 [ (112,565) 0 0 [ XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securitie 5,469,468 XXX 5,464,612 5,157,176 5,317,746 (50,576) 0 0| XXX XXX XXX XXX
8399999, GraNG TOtAl = BONGS........vveeieiiesiisiis sttt | nniiinns 168,413,742 XXX 164,776,057 161,257,464 | ......... 163,311,219 (1,472,226) (933,628) 0 0[] XxX XXX XXX XXX
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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 B/AC.V. Total Foreign Exchange |  Desig- Date
CUSIP Identification 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 Impairment Recognized (15+16-17) Change in B.JA.C.V. nation Acquired

NONE
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SCHEDULE D - PART 2 - SECTION 2
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cl3a

2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 10 12 13 14 15 16
F Current Year's Other- NAIC
or Rate per Share Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted Used to Obtain Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Fair Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./ACV. (a) Acquired
Common Stocks - Parent, Subsidiaries and Affiliates
99C001 08 0 [ DVM INSUFANCE AGENCY.......covvvvvevrrvevresvsvvsssssssssssssssssssssssssssssssssssssssssssssssssssssosssssssssssssssssssssssssosssssasssssasssssssssssssones | wovvevoes | wos | oo e 1000 | (1,828,345) ((1,828,345.000) (1,828,345) 1,000 (12) (12) K | 10/01/2003.
99C001 09 8 [VPISEIVICES INC.......couuuuieeiicicccicciciscccciscccsscscss | oo | e 1.000 2,483,419 | 2,483419.150 2,483,419 14,475,383 (4,160,737) (4,160,737) K [ 12/31/2015.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 655,074 XXX 655,074 14,476,383 0 0 (4,160,749) 0 (4,160,749) 0 XXX XXX
9799999. Total - Common Stock. 655,074 XXX 655,074 14,476,383 0 0 (4,160,749) 0 (4,160,749) 0 XXX XXX
9899999. Total Common and Preferred Stock. 655,074 XXX 655,074 14,476,383 0 0 (4,160,749) 0 (4,160,749) 0 XXX XXX

(a) For all 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 $.
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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. Government

742651 DU 3 |Private Export Funding Corp Ni.......c.cccoeevmirnrinrirereineirerenneines 02/06/2015........ KEYCOMD. ettt | eriees et nines | enieranes 5,083,800 5,000,000 45,000

912828  C9 9 |U S Treasury Inflation Index Nt.. 01/13/2015. Barclays Capital. ... e 3,025,519 3,000,000 948

0599999. Total - Bonds - U.S. Government 8,109,319 8,000,000 45,948
Bonds - U.S. Political Subdivisions of States

549188 UV 0 |Lubbock TX GO Preref Ref........ccovvirrinieiisceesseee e 07/17/2015. Tax Free Exchange. 315,234 310,000 6,544

549188  VC 1 |Lubbock TX GO Unref Ref. 07/17/12015 Tax Free Exchange 698,796 690,000 14,567

2499999. Total - Bonds - U.S. POlItiCal SUDGIVISIONS Of SEAIES. ... . iuuiieiistiiitiieis sttt ses st ss s ses st foeeseee s eessee e o8 EE o0 £ R 8 £EEEE 08 o8 £E 8 E 8oL £E £ SR8 £ E R f £ E oL £E SR E R E 88 E £ E £ EEEE LRt ek ebbenb e en ettt entnnnes | crenienraes 1,014,030 1,000,000 | ..o 21111
Bonds - U.S. Special R and Special A

118683 DQ 1 |Bucks Cnty PAW & S Auth Rev Unref 06/11/2015........ TaX FrE8 EXCRANGE. .......ceeeeciceeics ettt sesesneessennns | creesesnssessessessssssesesassessesssesesessessenanes | sesesesenes 1,011,593 1,000,000 | ovoveverereeeeeeeecereeeeee s 1,389

3138YY DT 7 |FNMA Pool #AZ6413  3.000% 11/25/45.........coonmrimiviiiinnriiininiinns 10/27/2015 WIS FAFGO. ..ttt 4,061,858 3,989,242 3,657

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 5,073,451 4,989,242 5,046
Bonds - Industrial and Miscell

31428X  BC 9 |Fedex Corp SrNt  3.200% 02/01/25..........cccvvievmrnrierirrinnirnes 01/06/2015. Bank of America BISD DEEIET............c.couorriiiiiieisscesinee e 1,497,675 1,500,000

485170  AK 0 |Kansas City Southern Inds Inc Sr Nt .| 12/09/2015.. Tax Free Exchange 1,013,276 1,000,000

61764R  BD 9 |Morgan Stanley BAML Tr CMBS 2015-C20 Cl 01/23/2015. Morgan Stanley & Co INC.........ccvuerrrniieiire s 4,119,923 4,000,000 9,548

761713 BT 2 |Reynolds AMErcan INC St L. ..ottt 12/23/2015.. Tax Free Exchange 226,976 200,000 1,986

3899999. Total - Bonds - Industrial and Miscellaneous 6,857,850 6,700,000 11,534

8399997. Total - Bonds - Part 3 21,054,650 | .o 20,689,242 83,639

8399998. Total - Bonds - Summary Item from Part 5....... 1,279,880 1,245,758 ....24,542

8399999. Total - Bonds .21,935,000 08,181
Common Stocks - Parent, liaries and Affiliates

99C001 09 8 ‘VPI Services Inc.......... XXX

9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates....... XXX 0

9799997. Total - Common Stocks - Part 3 XXX 0

9799999. Total - Common Stocks..........cvwerivenns XXX 0

9899999. Total - Preferred and Common Stocks XXX 0

9999999. Total - Bonds, Preferred and COMMON STOCKS..............cuuiieuiiiriiiiiiiiiiiiiieiieeie i ees | eeseeseeeie s s st XXX | e 108,181
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Annual Statement for the year 2015 of the VETE RI NARY P ET I N 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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Consi { Par Value Actual Cost Carrying Value (Decrease) Accretion R ized (11+12-13) BJACV. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S.
066716 AG 6 |TunisiaAIDBd 1.686% 07/16/19. .. | 02/06/2015. | KeyCorp. 5,032,650 | ....... 5,000,000 | ........ 4,831,500 | ........... 4,866,847 3,141 3441 | | 4,869,988 |......cccoeuvunne ... 162,662 |........ 162,662 | .......48,004 |07/16/2019.
36200H 6R 0 | GNMA Pool #602180 5.000% 02/15/18... o | 1200172015, [ PAYAOWN.......oouveriiriireiceiceiesieeieeiesienieniesienies | eoeesesseeseessesseenes | crveerennees 11,939 | v 11,939 | v 12,247 12,036 (96) (96) 11,939 0 260 | 02/15/2018.
36200M PW 7 |GNMA Pool #604437 5.000% 07/15/1 . | 12/01/2015. | Paydown 22,437 22,437 23,139 22,682 (245) (245) 22,437 0 603 | 07/15/2018.
36201T N7 8 | GNMA Pool #592714  5.000% 04/15/18... o | 1210172015, [ PAYAOWN.......coouieiiieiiiciieiciieeiseiseissieiseiies | wonvenninninsenninnies | coveeerienreen 9,882 | v 9,882 | i 10,113 9,958 (76) (76) 9,882 0 212 | 04/15/2018.
36202S XE 3 | GNMA Pool #608277 4.500% 09/15/18... .| 12/01/2015. | Paydown 14,975 (27) (27) 14,948 0 347 | 09/15/2018.
36202U 3X 9 | GNMA Pool #610214  4.500% 05/15/18... .| 12/01/2015. | Paydown 19,813 (8) (8) 19,805 (VN [ 465 | 05/15/2018.
36213F D3 4 |GNMA Pool #552822 5.500% 10/15/32... .| 12/01/2015. | Paydown 5,103 (193) (193) 4,910 (V1 I 148 | 10/15/2032.
36295W LC 9 |GNMA Pool #682623 5.500% 06/15/38... . | 12/01/2015. | Paydown 11,066 (31) (31) 11,036 0 258 | 06/15/2038.
0599999. Total - BONAS - U.S. GOVEMMENL..........vuuiiiiiiiissisii i eeissss s | coneneesDy 120,007 | 15,094,957 | ........4,928,148 | ........... 4,962,480 0 2,465 0 2,465 0 [ s 4,964,945 |............... 0...162,662 |....... 162,662 | .......50,297 XXX
Bonds - U.S. Political of States
495170 RW 4 (King Cnty WA Sch Dist #408 GO Ref (Aubur...........cccoooverieniricns 1| 1200172015, | MAHUFIY........ovvvoeeveriiicniieriicnieniiissieseiesiseniiies | ceeresssssississsssiens | sesneneoad 500,000 | ........... 500,000 | ........... 556,820 507,942 (7,942) 500,000 0 |.....25,000 | 12/01/2015.
549187 3Y 6 |Lubbock TX GO Ref 5.000% 02/15/19......cccccvviiiieiniiiniiiniiniinnis .. | 07/17/2015. | Tax Free EXChaNge.........ccocuuciiiiiciiiiiiiiiiiciicinsinnies | eonnisnisiiessiosniesnis | wonsieas 1,014,031 | ........ 1,000,000 | ........ 1,075,900 1,018,642 |. (4,612) .1,014,031 0 02/15/2019.
2499999. Total - Bonds - U.S. Political SubdiVisSions 0f SEALES. ... e | s 1,514,031 | ........ 1,500,000 | ........ 1,632,720 1,526,584 | ....ooocoeeel0 | e (12,554)] ... ....(12,554) .1,514,031 0 0 0 XXX
Bonds - U.S. Special Revenue and Special A
118683 AK 7 |Bucks Cnty PAW & S Auth Rev Swr Sys... .| 06/11/2015. | Tax Free EXChange...........cc..ocvuuriucriinniiicniiesiiiens | ceveisssiiesiisssiennes | oneeees 1,011,593 | ........ 1,000,000 | ........ 1,097,450 11,016,722 (5,129) (5,129) .1,011,593 0.....26,389 | 06/01/2016.
312673 DK 9 |Fayetteville AR Sls & UseTxRev Cap Imp | 1110172015, [ MAIUTIEY. .c..ovveiceiicniccieniesieeiesieniesienienes | cesiesiesiesieesiennies | v 1,000,000 | ........ 1,000,000 | ........ 1,091,170 1,009,780 | .o | v (9,780) (9,780) .1,000,000 0 0,000 | 11/01/2015.
31283K 4D 7 |FHLMC Gold PC Pool #G11720 .| 12/01/2015. | Paydown 24,863 24,863 25,780 25,455 (592) (592) 24,863 0 586 | 08/15/2020.
3128GX 4R 4 |FHLMC Pool #£93532 5.500% 01/15/18. .| 12/01/2015. | Paydown 11,258 (125) (125) 11,133 0 291 | 01/15/2018.
3128LX 87 6 |FHLMC Giant Pool #G02342 .. | 12/01/2015. | Paydown 14,219 21 21 14,239 0 360 | 10/15/2036.
3128MB RK 5 |FHLMC Giant Pool #G12990 .| 12/01/2015. | Paydown 63,525 63,525 66,284 65,098 ..(1,573) (1,573) 63,525 0 .1,451 | 07/15/2019.
3132GR  ZW 4 |FGLMC Pool #Q06757 ~ 3.500% 03/15/42...........cccoovemrurrrrirnriinns 1| 1210172015, | PAYAOWN.......ocooeeieiriiicrierecsiesiiesissesieniisnines | convesisssssssesnsnsinns | corneneead 409,439 | ........... 409,439 | ........... 422,937 422,351 (12,912) i | e (12,912) 409,439 0.....7,308 | 03/15/2042.
3132GT JE 8 |FHLMC Pool #Q08061 3.500% 05/15/42 | 1200172015, [ PaYAOWN........oociiiiiiiiiiiciciiciisisiiniins | i | ceieiianes 309,339 | ......ee.. 309,339 | ........... 319,320 319,027 | .o [ e (9,688) (9,688) 309,339 0] 6,420 | 05/15/2042.
31371K 3A 7 |FNMA Pool #254693  5.500% 04/25/33 . | 12/01/2015. | Paydown 8,847 8,847 8,837 8,835 1" 1" 8,847 0 243 | 04/25/2033.
31371L 70 2 |FNMA Pool #255697 4.500% 04/25/15... .| 04/01/2015. | Paydown 3,716 (3) (3) 3,714 0 23 | 04/25/2015.
31371M  GA 9 |FNMA Pool #255893  5.500% 09/25/25. .| 12/01/2015. | Paydown 12,814 83 83 12,897 0 09/25/2025,
31385B HR 9 |FNMA Pool #539440 5.500% 04/25/29 .| 12/01/2015. | Paydown 42,569 424 42,993 0 04/25/2029.
31385) NS 3 |FNMA Pool #545901 5.000% 09/25/17... .| 12/01/2015. | Paydown 8,758 (62) 8,695 0 09/25/2017.
3138A8 JE 7 |FNMA Pool #AHB560 4.000% 02/25/41.. . | 12/01/2015. | Paydown ....176,293 177,518 (1,225) 176,293 0 02/25/2041.
3138E0 DM 8 |FNMA Pool #AJ7307 3.500% 01/25/42... .|..112/01/2015. | Paydown 55,350 56,719 (1,369) 56,350 0 01/25/2042.
3138M4 D8 2 |FNMA Pool #AP1026 3.000% 07/25/42.. .| 12/01/2015. | Paydown .....142,533 147,975 (5,442) 142,533 0 07/25/2042.
3138M8 AH 6 |FNMA Pool #AP4507  3.000% 09/25/42.. .| 12/01/2015. | Paydown ...179,276 184,077 (4,801) 179,276 0 09/25/2042.
3139%6Y YY 2 [FNMA REMIC Ser 2008-15 Cl JM .. | 06/01/2015. | Paydown 9,200 9,220 (20) 9,200 0 02/25/2019.
31397N 2X 2 |FNMA REMIC Ser 2009-44 CI AC .. | 12/01/2015. | Paydown 21,729 21,877 (148) 21,729 0 12/25/2023.
31397N VS 1 |FNMA REMIC Ser 2005-38 Cl DA 1| 12/01/2015. | PAYAOWN......cocrvveiierriicriiereicsieeseiesesieessiseniseseies. | ceeresssesissesssnssisnnns | cevessesesnd 47,916 48,473 (557) 47,916 0 10/25/2019.
31398E AB 0 |FHLMC REMIC Ser 3544 Cl KA .| 12/01/2015. | Paydown 37,489 37,489 38,555 37,673 (184) 37,489 0 09/15/2023.
31400D A7 7 |FNMA Pool #684130 5.500% 01/25/18..........cccoevvucmcrermrecncninenns | o | 1200172015, [PAYAOWN.....coooviiriiicniereienieceiecsieseieniienes | cosersseesisenessesions | ereiiseiins 18,816 | .o 18,816 | .ovvvcinae 18,860 18,792 24 18,816 0 01/25/2018.
314020 QW 5 | FNMA Pool #738569 8.000% 12/25/25 .. | 12/01/2015. | Paydown 8,675 8,675 9,239 9,134 (459) 8,675 0 121252025
31404C QG 8 |FNMA Pool #764655 8.000% 09/25/28 .| 12/01/2015. | Paydown 21,967 21,967 23,368 23,145 (1,178) 21,967 0 09/25/2028.
31410U 3F 7 |FNMA Pool #898198 6.000% 11/25/36..........cccoevvvercmrvcrvnrecn | oo | 1200172015, [ PAYAOWN.....covoreriiieicircirceiccireeieeieeeeieeies | conrenninninnieninnens | eeveveneennes 11T | s b AT AT | e 17,296 17,289 (142) 17,147 0 11/25/2036.
314138 HB 3 |FNMA Pool #953926 5.500% 12/25/37... .| 12/01/2015. | Paydown 20,183 20,170 (208) 19,962 0 12/25/2037.
31414)  AA 1 |FNMA Pool #967201 5.500% 12/25/37... o[- 120172015, | PAYdOWN.......ocoveorevrirenciereissrisnsisssisnissnninns | cevessnnisinsssisnssinnes | cvinnnnenn 10,062 | 110,082 | e 10,164 10,158 (96) 10,062 0 12/25/2037.
31417Y BR 7 |FNMA Pool #MAQ047  4.500% 04/25/19..........coevvvereriererrircriens o | 12/01/2015. | PAYAOWN.......ocrveerierriiicriiereicsieriiiesieseisesiseneies. | coeressssssesisnsssiens | sevessssesnd 41,066 | ............ 41,066 | ............ 42,683 42,021 (955) 41,066 0 04/25/2019.




Annual Statement for the year 2015 of the VETE RI NARY P ET I N 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

L'y

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Consi { Par Value Actual Cost Carrying Value (Decrease) Accretion R ized (11+12-13) BJACV. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
31419B  BF 1 |FNMA Pool #AE0937  3.500% 02/25/41.. o | 120172015, | PAYAOWN.......oovvoiciiriirireiciesesesissesissisnnenes | cosvssinsssnssssnssssnns | sosineneonn 235,783 | .......... 235,783 | ........... 237,994 237,896 (2113) ] i | e 235,783 0[.....4,373 | 02/25/2041.
31419B CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.. .| .. 12/01/2015. | Paydown 81,633 81,633 84,171 84,073 (2,441) 81,633 0 |.....1,491 | 03/25/2041.
45200B LK 2 |lllinois Fin Auth Rev Ref Depaul Univ Se.........ccoocvvineiisiiriirinins .. 1 03/02/2015. [ Tax Free EXChaNge.........ccvuucieiiiiiiiiininiciiciisiisnies | eosnisnisnisnisninnnis | woneiees 1,039,470 | ........ 1,035,000 | ........ 1,087,371 .1,040,712 |. (1,242) .1,039,470 0 [.....21,706 | 10/01/2016.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: ..5,085,644 ..5,069,581 ..5,363,850 .5,147,524 0 (61,881) 0 .5,085,644 0 0 0]... 138,557 XXX
Bonds - Industrial and Mi:
00163M AL 8 |Prologis LP SrNt 4.500% 08/15/17........cocvvveeerinrrircriineiiscnens .1 12/02/2015. | Call  105.8516...........coourrerriiieriieriicsieniiiinsiins | ceveisesiiesissesiiienes | s 1,056,516 | ........1,000,000 | ........ 1,049,000 | ........... 1,026,054 30,462 30,462 .1,056,516 0 58,375 | 08/15/2017.
009363 AJ 1 |AirgasInc Nt 3.250% 10/01/15. .1 09/14/2015. [ Call  100.0000...........covvrerereeiriieeieeieeieessssisensenes | erssenesnssessssnssensas | seniees 1,000,000 | ........1,000,000 | ........... 998,490 999,759 241 241 . .1,000,000 0 |.....30,965 | 10/01/2015.
02377U AB 0 |American Airlines Inc LBASS PTC Ser 2013..........cocovevunnciinnni ..| 07/15/2015. | Redemption  100.0000. 452,277 | .0 152,277 | e 152,277 162,277 (V1 OO RN 152,277 0 01/15/2023.
126650 BP 4 |CVS Health Corp ABS PTC Nt. ..| 12/10/2015. | Redemption  100.0000. 54,013 53,072 (7,096) 45977 0 12/10/2028.
36228C VT 7 |GS Mortgage Securities Corp Il CMBS Ser...........cccconvrvinnrricnninnns .. 03/01/2015. | Paydown . e 088,247 | 566,740 586,924 R 1,324 | i | s 588,247 0....4,348 | 07/10/2039.
46625Y P6 4 |JP Morgan Chase Comm Mtg Secs CMBS Ser 2............ccccccoovvuuenee o | 1200172015, [ PAYAOWN.......oooierierieieieiiiiiceieeieeseeseeeeeiee | eonreseniensisnieninnens | ceseniees 762,980 | ........... 762,980 .....837,878 779,820 | .covoevevverienne | v (16,839) | vvvvvvrevrieens | e (16,839) 0].......32,609 |04/15/2043.
48203R  AF 1 |Juniper Networks Inc Sr Nt .| 02/02/2015. | Janney Montgomery SCOtt............c.ovuumriinmeiineiiinies | coveieesiiesiissiiieenes | v 1,074,710 | ........ 1,000,000 | ...........998,710 999,147 1" | | 999,168 | i | 75,552 | ... 75,552 | .......17,889 | 03/15/2021.
485188 AM 8 |Kansas City Southn RR Co Sr Nt .| 12/09/2015. | Tax Free EXChaNGe.........c..cccueuiciicimeiiciiciieiicieins | eeviesiesiesieeniennis | e 1,013,276 | ........ 1,000,000 | ........ 1,015,364 1,014,651 | | e (1,375) (1,375) 0 |......43,567 | 11/15/2023.
50540R AF 9 |Laboratory Corp of America Sr Nt .. | 12/15/2015. | Maturity ........1,000,000 ..1,000,000 | ........1,108,720 | .. .1,020,483 (20,483) (20,483) 0 56,250 | 12/15/2015.
544152 AB 7 |Lorillard Tobacco Co Co Gtd Nt. .. | 07/15/2015. [ Tax Free EXChange...........cocvueieieiiieieinnninsissinies | ceeveeesesesssesnnins | evsesiens 229,456 | ...........200,000 | ........... 244,502 232,450 (2,994) (2,994) 0]....10,201 | 05/01/2020.
59022H MU 3 |Merrill Lynch Mortgage Tr CMBS Ser 2005-... .. 07/01/2015. | Paydown .....194,227 .....193,234 792,958 ....1,268 1,268 0.....18,933 | 11/12/2037.
61756U AE 1 |Morgan Stanley Cap | CMBS Ser 2007-1Q16.. .. | 12/01/2015. | Paydown ceveennn 427 457 coerennn 485,965 459,198 ceenn(31,740) (31,740) 0 12/12/2049.
797440 BG 8 |San Diego Gas & Elec Co 1st Mtg Bd Ser C.. e | 111572015, | MAHUFY......ooovvveciececeieresse s | cosvesissiinsisssssiens | covesenieas 325,000 | ...........325,000 | ........... 360,903 330,744 (5,744) (5,744) 0 11/15/2015.
292505 AF 1 |EnCana Corp SrNt 5.900% 12/01/17.. 1. | 04/06/2015. | Call ~ 112.6200 v 1,126,200 | ........1,000,000 | ........1,149,090 | ...........1,083,583 |. . 42617 |.... 0 12/01/2017.
6325C0 BY 6 |National Australia Bank Sr Nt. R 08/25/2015. | Jeffries & CO INC........ccovrverrviiriiriinniiesicesiesiis | ceveisesiisesisssisieenes | s 1,094,350 | ........ 1,000,000 | ........... 995,520 997,107 284 | s [ e84 || 997,391 | | 96,959 | ......... 96,959 | .......31,354 | 12/10/2020.
947075 AD 9 |Weatherford Intl Inc Gtd Nt. R 05/22/2015. [ Morgan Stanley & Co INC........ovuiiiniiiiiniiiniiisiiisiissnes | onmsesnsesisesssssnissnies | eeenens 1,070,000 | ........ 1,000,000 | ........ 1,140,110 1,081,757 |. ..(9,507) (9,507) (2,250) (2,250) | .......41,375 | 03/15/2018.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ...............iueuiiiiieis i e | conneee 11,760,673 | .......11,296,165 |......11,950,516 | .. 1,609,984 . (19571 | 0 [, (19.571) | oo 0....11590412 |....... 01...170,261 |........ 170,261 | ... 410,204 XXX
8399997. TOtAL = BONMAS = PA 4.ttt h b ehh 8808406 feE£EeE 010840 E 4 EE 4L E 4L 4L EE£E 118 E £ E bbb h e E e eE sttt | crbeen 23,487,955 |.......22,960,703 23,875,234 23,246,572 0 .(91,541) 0 (91,541) 0 23,155,032 0]...332,923 |........ 332,923 | ..... 670,169 XXX
8399998. Total - Bonds - Summary Item from Part 5 .1,272,734 . ..1,279,880 7,146) (7,146) . 1,272,734 0,638 XXX
8399999. TORAL = BOMAS. ...ttt f 080 f e E £ 8 seEE £ £41eE8eE£E L E 4L E L4 E 4L E A E e E Lt | enias 24,760,689 |....... 225,155,114 | ... 23,246,572 | ..ccoovvvnnnnnn 0].....(98,687) 0 (98,687) 0] ......24,427,766 |................ 0]...332,923 |....... 332,923 | ..... 730,807 XXX
9999999. Total - Bonds, Preferred and ComMMON SOCKS.......... v cossssis st | s 24,760,689 ..25155114 | ... 23,246,572 | oo [ (98,687) 0 (98,687) 0 [ 24,421,766 0 332,923 332,923 | ..... 730,807 XXX




Annual Statement for the year 2015 of the VETE RI NARY P ET I N S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
ei Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in Exchange Exchange Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJ/ACV. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) BJACV. | onDisposal Disposal Disposal During Year | Dividends
Bonds - U.S. Special Revenue and Special A

3138YY DT 7 |FNMA Pool #AZ6413  3.000% 11/25/45...........coocvemrrrerariiriniirans .| 10/27/2015 | Wells Fargo..........cccccuomevemmriennciinnniirnniens 12/01/2015 | Paydown. 10,758 10,758 10,758 (196) (196) 0 27 | v 10

45203H F5 6 |lllinois St Fin Auth Rev Unref Depaul Un 03/02/2015 | Tax Free Exchange.........ccccoovveiveiivciinnes 10/01/2015 [ Call  100.0000.........ccccrirerirerireriieriennes .1,035,000 .1,035,000 .1,035,000 .(4,470) (4,470) 0 [ 51,750 |..... 21,706
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. .1,045,758 .1,045,758 .1,045,758 .(4,666) 0 (4,666) 0 0 0 0].... 51,777 |..... 21,716
Bonds - Industrial and Mi:

761713 BL 9 |Reynolds American Inc Sr Nt. | . | 07/15/2015 | Tax Free Exchange..........cccccccccvneriinnne 12/23/2015 | Tax Free Exchange. 200,000 229,456 226,976 226,976 (2,480) (2,480) 0 8,861 |....... 2,826
3899999. Total - Bonds - Industrial and Miscellaneous 200,000 229,456 226,976 226,976 0 (2,480) 0 (2,480) 0 0 0 0 8,861 |....... 2,826
8399998. TO8AI = BONGS. ... Lt L | st 1,245758 | ........ 1,279,880 | ........ 1272734 | ........... 1,272,734 | oo 0 [ (7,146) 0 (7,146) 0 0 0 0 ... 60,638 |..... 24,542
9999999, Total - Bonds, Preferred and Common Stocks. v 1,279,880 | ... 1,272,734 | ........... 1,272,734 | oo 0 [ (7,146) 0 (7,146) 0 0 0 0. 60,638 |..... 24,542
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Annual Statement for the year 2015 of the VETERINARY PET INSU RANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Manual|  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis|  Holding of Such Total Amount of Such Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares % of Outstanding
Common Stocks - Other Affiliates

99C001 08 0 |DVM Insurance Agency. 0000 2ciB2 NO (1,828,345) 1.000 | ............100.0

99C001 09 8 |VPI Services Inc. 0000 2ciB3 NO 2,483,419 1.000 | ............100.0
1799999. Total - Common Stocks - Other Affiliate: 0 655,074 XXX XXX
1899999. Total - Common Stocks 0 655,074 XXX XXX
1999999. Total - Preferred and Common Stock 0 655,074 XXX 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: $.....90,719,796.
2. Total amount of intangible assets nonadmitted $..........0.

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6

Included in Amount

Name of Company Listed in Section 1 Shown in Column 7,
Which Controls Lower-Tier Company Section 1

Number of Shares % of Outstanding

CUSIP Identification Name of Lower-Tier Company

NONE

E16




3

Annual Statement for the year 2015 of the VETE RI NARY P ET I N S U RAN C E CO M PANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
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 onBond 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 ized B./A.CV. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Exempt Money Market Mutual Funds
09248U 71 8 |BlackRock Liquidity Funds T-Fund POrOl.............ccccuuriuieriinriincriienicncniienes [ o oo | 1200212015, [ VAHIOUS.........coovverriiiriiesiereiesiieseiesiieseisesiieniaens | e XXX..... 421,075 421,075 21 | e | e 0.100 | ...... 0.055 [MON..
38141W 27 3 | Goldman Sachs Fin Sq GOVt Fd.........c.covrriiriiriririeeeieriesesssessinns | covveriens .. | 12/31/2015. | Goldman Sachs & Company............ccoeeveeereererererenns [ voreee XXX oo | eerionreen 985,663 [ oo | v [ | e | e | s 4,985,663 396 [ [ e 0.185 | ...... 0.096 |MON..
61747C 58 2 |Morgan Stanley Inst Liquidity Treas Inst. oo | 1211812015, [ VAMIOUS.........ooovverriirciiiesiieceiesiieseiesiieseiesiseniiins | e XXX eooo | e 10,410 | [ [ | e [ [ 4,410,410 303 [ [ 0.165 | ...... 0.097 [MON.. |..
61747C 70 7 |Morgan Stanley Inst Liquidity Money Mark . o [ 1212412015, | VAIOUS. ......ocvovereeeeeeeeeieeiee s seesessaessessesssnses | enien XXX..... 2,750,753 213 | e | e 0.168 | ...... 0.104 |MON.. |..
825252 53 9 [ SIT Investment Co Govt and AGENCY COM (v..rurrrrrerreieieireiisisissessssssssensensens | ceenienians .. | 12/03/2015. | AIM Fund Management CO........c.overeererrenresssrerenens [ oneas XXX..... 472,782 91 [ | e 0.099 | ...... 0.055 | MON..
8899999. Total - Exempt Money Market Mutual Funds 0 0 0 0 1,024 0 XXX XXX XXX
9199999. Total - Short-Term Investment: 0 0 0 0 1,024 0 XXX XXX XXX
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Sch. DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
The Bank of New York Mellon New York, NY. 13,886 | XXX
Bank of America Los Angeles, CA (7,655,862) | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 (7,641,976) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (7,641,976) | XXX
0599999. Total Cash XXX XXX 0 0 (7,641,976) | XXX

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

1. January. (7,749,776)
2. February. (7,528,979)
3. March (7,428,860)

4. Apri

(6,279,738)

5. May.

(6,874,416)

6. June,

(7,933,723)

7. July. (8,420,337)
8. Auqust. (6,112,442)
9. September. (6,473,259)

10. October. (7,121,733)
11. November. (7,189,534)
12. December. (7,641,976)

E26
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Sch. E - Pt. 2
NONE

Sch.E-Pt. 3
NONE

E27, E28
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