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Annual Statement for the year 2016 of the TRAN SAM E Rl CA CAS UALTY | N S U RAN C E COM PANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES........vvuveereeecieeieeieeieesseisesssise e sesseesssessnssns | sevesseens 10,509,427 | ...coouee. 29 | 10,509,427 | ..o (1 [ 10,509,427 | ...ccounvn. 29
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. governmMeNnt ageNnCIES.........cvwrererrrrnernreeernesnnesessesesnssns | sevssseseenees 629,878 | ..ccceevnnn 0.2 | o 629,878 | .o [0 I 629,878 | ...cceenn 0.2
1.22 Issued by U.S. government sponsored agenci€s..........o.evevevereriersersiens | ovevernnens 9,282,457 | ............. X 9,282,457 | oo (V1 I 9,282,457 | ............. 2.6
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES). ... vuvvuirrircereeie it ess st sesnnins | eesenesanees 4445319 | ... 1.2 | 4445319 | oo (U 4445319 | ..o 1.2
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coecreerrees | vevrreenrereinerneeneenns (01 I (V0 T (01 O [0 (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations............ccccceveevevierceieiens | v (0] IO 0.0 [ o (01 IR (01 U (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccocevereeeeneereeneeseninines | evererrerenrenneD3852 | iviieienn0.0 [ i 53,652 | o0 | e 53,652 | ccvvernnn 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........cccccoovcvvvvveviienns | 00000en20,746,225 | ............5.8 | ... 20,746,225 | ool [ 20,746,225 | ............. 5.8
1.513 All OtNE ..o sesessssesssssssssssenssssssssesssnssssessens | snesssnsssssessnsnnnnnsQ | evernenenen0.00 | voveisninnieisninnnn0 [0 | s (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......cccccoo | corvnrnernerninnineens (0] IO 0.0 | o (0 (01 (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271........ccccvvieeninieieseeieesssnenns | e (0] IO 0.0 | oo (01 I (01 U (01 IO 0.0
1,523 All ONEI...vvveiieiciree sttt sssssensnns | sressnens 51,078,765 | ........... 142 | ... 51,078,765 | oo (V1 51,078,765 | ........... 14.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvoevrireireiee ittt sntsnts | eeseens 152,311,515 152,199,462 | ............ 1,221,984 | ............ 153,421,446
2.2 Unaffiliated non-U.S. securities (including Canada) 37,579,196 ..37,579,196 ..37,579,196
2.3 Affiliated SECUMLIES. ......coverriieeirerrineieeieieienssineenesssienensniseesenesssesnenes | enssssnensensssinenenns0 | e 0000 | e 0 | e 0 | 0
3. Equity interests:
3.1 Investments in mutual funds..........ccoovererninnennnnesnneeeneneesseeens | oenssinesessinsenend0 |00 | veeniiiinn0 |0 | (V1 IO 0.0
3.2 Preferred stocks:
321 AfilIAtEM.......oocveeeecriririerneneneeeeesnesesssisssssseseneines | o0 | 0.0 | 0 | 0 | (I 0.0
3.22 Unaffiliated........covveeeerrererincireirsiecnereieeneisesseeseeseessssenessessssssssssessensnees | sesseessssmsssessnsensens0 [ nenrennnend0:0 | v 0 | 0 (V1 I 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFflIATEA. ... nssssnnesssssssseesnsenines | sevseessssnnsnssnnniensen0 [ nenenneen0:0 | 0 0 (V1 I 0.0
3.32 Unaffiliated........ccocnevrerrrerrirrrsennescincnneneneniensssssssnssnees | onensensesnesnesnnen 0 | o000 | v | 0 | (I 0.0
3.4 Other equity securities:
341 AFfilIAtEM.....coooveeeecriricrieeerseieeeeseressesnisssnssessneines | 0 | 0.0 | 0 | 0 0 [ oo 0.0
342 Unaffiliated........c.coovrireirinsisscsseseeesiesssssssssnsnssnnes | envsnessnnsnnnnnnennn 0 [ cinriinennn0.0 | o0 | 0 | 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AfilIAtEM.......ooveecvecieieieeeneeceeeeseeeenisessssssssssesssninns | enssenssenesnnennnenen 0 [ o000 | 0 | 0 | [V [ 0.0
3.52 Unaffiliated.......ccovverrrerririnrinriniernesiesseesnsssssssessssssssssssssssessensnnes | sesseesssssssssssssessensQ | onnnennnend0:0 | v | 0 | (V1 I 0.0

© ©® N>

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
Real estate investments:
5.1 Property occupied by COMPANY.........ccociiririeiieieeieeie s | evreiessssesesesnens (0] IO 0.0 [ oo (0 (01 (01 IO 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoevvvieenisineseneseens | e 59,262 | ... (0 59,262 | oo (01 I 59,262 | ............. 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)........cccocvveviineeiceceereessenenns | e 0 | 0000 | 0 [0 | (01 IO 0.0
CONraCt [0ANS.......cveireieeeeieeeireireeeetneeseieesseeseeeessnsssessssesssesessessnssssssssenssnssessensas | sosessessnesnssnssnnsness0 | vevmerenend000 | o | 0 | (V1 I 0.0
DEMIVALIVES.......oeiiriiieiset bbb O ] e [0 | (V1 IO 0.0
RECEIVADIES fOr SECUMIHIES........ooreeeeeececericieese ettt nenes | eesseeesessenennens L2 0.0 | v 12 | e (01 L2 0.0
Securities lending (Line 10, Asset Page reinvested collateral).............cccoeeeeevvivens | covvenees 23,294,221 | ............. 6.5 | .......... 23,294,221 | ......... D,9.0 TN P )9, RN IR XXX...
. Cash, cash equivalents and short-term investments............ccccoeuveveerrieievcseerieiens | ovveias 49,297,076 | ........... 13.7 | o 49,297,076 | .......... 22,072,237 | oo 71,369,313 | ........... 19.9
. Other iNVESIE @SSLS........c.ucvuierieriecirciereri st enisninens | teenssseseesensssensenens 0] i 0.0 [ oo {01 PR [0 RN 0] i 0.0
. TOtal INVESIEA @SSELS.........cvuceeceeceeieiciectcc ettt seineens | eesenans 359,287,105 | ......... 1000 | ........ 359,175,052 | .......... 23,294,221 | ............ 359,175,052 | ......... 100.0
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Annual Statement for the year 2016 of the TRANSAMER'CA CASUALTY |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 0

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

3. Current year change in encumbrances:

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

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

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb 0

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

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

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

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

8.2 Totals, Part 3, COIUMN ...ttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 0
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt 0
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes 0

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

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R 0
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R 0
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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Annual Statement for the year 2016 of the TRANSAMER'CA CASUALTY |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 639,993
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 0
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0 0
3. Capitalized deferred interest and other:
3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt 0
3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it 0
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 3.t 0
5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 0 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s 0
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn 28,677
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t 0
9.2 Totals, Part 3, COIUMN 4.t 0 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s 0
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 611,316
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st 112,053
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 499,263
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 273,056,987
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 89,618,840
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 654,577
4. Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR (267,648)
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 0
4.3 Part2, SECtON 2, COIUMN 13........ itk 0
A4 Partd, COIUMN Tttt 1,015,946 748,298
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt (251,250)
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 76,684,226
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 1,058,836
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR 0
8.2 Part2, SECON 1, COIUMN 19....... ittt 0
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt 0
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN T4........o it 0
94 Part4, COIMN 13ttt R 0 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 286,084,390
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R 0
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 286,084,390
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Annual Statement for the year 2016 of the TRANSAMER'CA CASUALTY |NSURANCE COMPANY
SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 11,192,958 | oovoocveveienns 12,860,517 | covvvvvererrinns 11,558,304 | oo 11,101,654
Governments (Including all obligations 2. €aNAdA......oreerrieirinrieis | e (1 R (0 O (0 RN 0
guaranteed by governments) 3. Other Countries......coovveiriris | covrerienreisriensenns 4445318 | oo 4,555,673 | oo 4,516,193 | oo 4,292,000
4. TotalS...oerrseesnises | v 15,638,276 | ..ooovovvieininens 17,416,190 | oo 16,074,497 | oo 15,393,654
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. ..o | e s 0 | s 0 ] oo 0 ] o 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtAlS... i | e {01 [0 0 ] o 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ...30,028,682 ...30,080,237 ...29,992,533 ...29,316,211
Industrial and Miscellaneous, SVO Identified 8. United States 202,838,227 .207,043,438 .204,458,124 203,323,015
Funds and Hybrid Securities (unaffiliated) 9. Canada .0 0] (0 OO 0
10. Other Countries ...37,579,197 ...37,867,168 ...38,795,035 ...36,756,000
11. Totals......ccoocoe. 240,417,424 .244,910,606 .243,253,159 240,079,015
Parent, Subsidiaries and Affiliates 12, TOtalS. ..o | cvnrnsrssnssnssnssnssnnnenn0 | onrnnsnssssenen0 | nnsnenn0 | i, 0
13. Total BONdS.......couverseeessennsne | covveenerericiennes 286,084,382 | ....ocoovirciinnnns 292,407,033 | ..ccooviirniinnnns 289,320,189 | ..covvvreicrinnns 284,788,880
PREFERRED STOCKS 14, United States..........oeveveveveeees | v (U R (O PR 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada........cceveveveeriireiies | e 0 [ oo 0 | oo 0
16. Other Countries........covvneriee | corvnimssnnsnssississesssnenees 0 ] e 0 | i 0
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....ceviieesiceiieeirceies | et 0 | s [0 0
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States.......ovvevveerrrrerrens | cevrreerererneeeseeeseeennenennns (0 O (O 0
Industrial and Miscellaneous (Unaffiliated) 21, €aNAda.......ceeeereieieieiens | s (1 R 0 | oo 0
22. Other COUNTIES........vveirerire | i 0 ] e 0 | i 0
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOtAlS.....cvevieieiiesiceericeins | e 0 ] s [0 0
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouevuenec 286,084,382 | .....covvvernenne 292,407,033 | oo 289,320,189
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Annual Statement for the year 2016 of the TRAN SAM E RICA CAS UALTY 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 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

......................... 36
......................... 0.0
......................... 0.0

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

............................ 0 [ om0 0 [ XXX

............................ 0 [ o0 [0 e XXX

............................ 0 [ om0 [0 e XXX

............................ 0 [ om0 [0 e XXX

............................ 0 [ om0 [0 [ XXX

............................ 0 [ om0 0 [ XXX

4.7 TOMAIS. ..ot enesensenssnsenees | onesnnsssnssnsnnsnssensd | nenenenenensneneneneenen (0 {0 I 0 | o 0 [ XXX
U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

............. 20,730,004 | ........XXX

............................ 0 | XXX

............................ 0 | XXX

............................ 0 [ XXX

............................ 0 [ XXX

............................ 0 [ XXX

............. 20,730,004 | ........ XXX




Annual Statement for the year 2016 of the TRAN SAM E RICA CAS UALTY 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 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............. 16,637,537 vrreenennnnD6,110,262 | ...............9,938,999 | .............16,958,621 XXX ooveveireins | e 149,756,282 v 178,292,414 reereennnn 14,687,278

6.2 NAIC 2. 31,227,926 |.. e 33,472,718 |..
8.3 NAIC 3. | e

TA34747 ...

12,334,418 | ....... ..106,950,155 |...
e XXX e e 7,502,841 | ...
..1,988,865 | ...

), 9,9, NI DU 1,200,000

....89,204,894 | ...
........... 5,544,738 | ...
21,215,612 |...

..... 48,945,171
...4,947,821

[ 979,463
............... 1,200,000

90IS




Annual Statement for the year 2016 of the TRAN SAM E RICA CAS UALTY 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 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (d)........48,451,214 | ............. 57,519,427 |..ccovvunnens 64,430,308 |.....co..c... 9,938,999 |....ovvvneee 39,703,625 | ..oovvvververnerinerinen0 |00 220,043,573 | o848 | XXX [ Y., SRR IR 141,099,127 |..covvenee. 78,944,449
31,227,926 |....ccoonee. 22,780,346 |............. 34,117,907 | TA34747 | 13,334,418 | o0 00000 108,595,344 | 0320 | XXX [ ) .0, SN IR 59,650,172 |....cccouc.. 48,945,171

..3,046,595 ..2,555,020 |.. 4,947,821

10.8 Line 10.7 asa % of Col. 7.........

Total Bonds Prior Year

219,753,659 | ...oovviciiinan KV I 146,595,185
..91,742,388 ...63,254,789 |..

............. 50,129,136 | .............63,306,693 |.............15,400,806 |.............34,093,725
. .24,010,146 |. 51,017,193 |.. 5,284,443 | ... 7,964,944 | ...
1,896,586 |..... ..2,676,180 . ...735,000 | ...

.1,215,613

.76,035,868
...23.9

Line 11.7 as a % of Col. 9.

L0IS

12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeeeeeneees 35,202,810 |.....ccc..e. 33,738,460
............. 11,981,964
1,494,029

............. 34,067,182 | ..cccvvvivivircenn0 141,099,125
............. 13,334,418 | o0 | ee.59,650,173 cevenenn.03,254,789 59,650,173
. ..2,555,020 | .. . ....3,931,232 1.2, ..2,555,020 |..
............... 1,009,402 3 1,215,613 | 4 ... 1,009,402

........... 146,595,185 | .....cccoovvnnn 46,1 |0 141,099,125

12.7 Totals
12.8 Line 12.7 as a % of Col. 7.....
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10

............. 41,286,593 |............47,214,453 | ............67,973,333 | ................437,741
. 2230 . . ..0.2
......................... 0.1

Total Privately Placed Bonds
131 NAIC Tttt sienes | 2eeseeeneees 13,248,404 | ............ 23,780,968 |............. 26,339,635 |...ccvvrunen. 9,938,999 |...ccovrnnn 5,636,442 | .oovovirireieiene (U O 78,944,448
............. 10,798,382 |..............5,867,900 |...ooooroene e TABATAT | coiviennl0 | il |l 48,945,171
2,423,345 | .. . . 4,947 822
................. 979,463 reveenenennnn. 979,463

............. 73,158,476 XXX [ e 78,944,448
............. 28,487,599 | ... . v [ e 48,945,171
4,947,822
................. 979,463

Line 13.7 as a % of Col. 7.....
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10

(@) Includes $.....112,237,583 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, $.....5,000,000 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....53,246,243; NAIC2§............ 0; NAIC3S...... 0; NAIC4§..... 0; NAIC5S.......... 0; NAIC6S.......... 0.



Annual Statement for the year 2016 of the TRANSAMERICA CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations ..27,327,158 |. ..1,150,000 |... XXX .33,759,951 .10,555,270 .33,759,950

1.2 Residential Mortgage-Backed Securities... 182,729 |..... ..683,531

1.3 Commercial Mortgage-Backed Securities..... | e 0

411,737
.0

..683,530 ..903,868

oo oo
oo oo

1.4 Other Loan-Backed and Structured Securities.. I [T 0]... .0 XXX e | s 0 e 0 [T 0
............ 27,509,887 |..............1,561,737 0 XXX oo [ 34,443,481 v 11,459,138 reennnn 34,443,481 0
All Other Governments
2.1 1SSUET OblIgAtioNS........c.vvevreieieieieieieseisseessiesessssesessssesesnnns | serenensenssensenninnen0 [ .855,681 4,445 318 4,472,742 2,203,148 |.
2.2 Residential Mortgage-Backed Securities... 0 | o0 |0 |0 [t XXX | e 0 | coorererrerreneen0.0 | oo 0 | o000 | e 0
2.3 Commercial Mortgage-Backed SeCUities...........cccvvrrrrrerninircrieionns | rervernrnerieinninnen0 | e, 0 [ o0 0 0 |l XXX | s 0 [ coverrrrrrerieneeen0.0 [ 0 [ coercrererenienenen0.0 [ e 0
Other Loan-Backed and Structured SECURties. .........covevrrureerernenenees | cnrrenerneinnnnnnninnnend0 | e (O PR o [FROSUORORRRRRROROUON 0 ) [PUROORIRRRRORRRRIO 0 ) [NPURRIOTD 0, 0 CORURRUO PO R R (O RN o X [ [P OORn (01 oo 0 X 0 I OO 0
................. 855,681 e 4,445,318 oo AT2,742 v, 203,148

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities

80IS

3.4 Other Loan-Backed and Structured SECUtIES.........cevevrrererrerrerieinns | eevvrerieissisnienieieneed | oieiieissieieisieend | i | v |0 |t XX [ | vieieiiieiiennnnn0.0 | i |00 [0 |,
3.5 TO IS ..vviiciieiee sttt enenensnnensens | sersnensessnsenessnrensesd | vorierissnensesneenenns [0 I (O I [ I 0], D8 S [ (01 RN o X o I ISR (O 0.0 [ oo (O] I 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 18SUET OBlIGAtioNS.........cvurerecrrcriinerriereniseieresinsisenseenissssseniennnine | crevensnnnseerenennnnensQ | vrveriennnneeeeen 0 [ (V1 IO LV T 0 [ XXX v | v (O S 0.0 | oo (U SR 0.0 [ oo (01 0
4.2 Residential Mortgage-Backed SeCUrties...........ccvrvvererninircrininnnens | cevernesererienineenen0 | e [ (V1 IO LU 0 [ XXX v | verereiseineineenin (O O 0.0 | oo (U SO 0.0 |t (01 0

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..

4.5 Totals

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

.............. 4,982,252 | ..o | T
8,894 | i

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations...........ccccvveveveiiieeiieeieeeee s | ceenenenn 40,528,377 1 ............54,685,351 |...........56,733,206 |............ 17,115,563
.................. 49,408 I 0 |.nn3,789,298
.16,448,353 |.

..999,818 |.

.29,373,084
...9,687,648

............ 95,818,441 6,638,410

.............. 1,000,000

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities

8.5 Totals
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Annual Statement for the year 2016 of the TRAN SAM E RICA CAS UALTY 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

Distribution by Type

1

1
Year

or Less

2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8

Column7 asa
% of Line 10.6

9
Total from Column
6 Prior Year

10

% from Col. 7
Prior Year

11
Total

Publicly Traded

12
Total
Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
10. Total Bonds Current Year
10.1 1SSUET OblIgatioNS.......vvveeerieiieiririeiesieee e 17,115,563
10.2 Residential Mortgage-Backed Securities.............cccvererrinrverrererinnines [eererinnnnenn 191,398 | 440,617 | 117,308 | 49,408
10.3 Commercial Mortgage-Backed SeCUrities...........covverrereneineneniinns | cevnerennnn 8,057,723 | ... 12,755,859 | ...........29,373,084 | ..ooovvivvieciens 0
10.4 Other Loan-Backed and Structured Securities..........ccccoevvvrerevnveonns [ orirennnnn 2,274,278 | ............9,448,519 | ..............9,687,648 |...ccccevvnnnn. 346,517
10.5 SVO Identified FUNGS.........ccoeveveieeieieisieieeee e XXX oo
10.6 Totals 17,511,488 | ............
10.7 Ling 10.6 858 % Of COL 7....ovveivieeieicicete st sienians | cveviesissssienssanes 235 | i 248 | oo, 309 | o 5.2 | oo,
1. Total Bonds Prior Year
11,1 1SSUET OblIgAtiONS........vvvveiriiieieieieie et | ensensennes 54,735,247 |............ 63,717,963 | ............ 85,006,447 |............ 20,089,950 | ............
11.2 Residential Mortgage-Backed SECUMLIES..........cc.covvivrieieirieieiieiiens | ereiriinnnes 1,749,414 |......c.coo... 547,592 |..ooeviiinns 173,267 | oo 67,458 |............
11.3 Commercial Mortgage-Backed SECUMtIES..........crvuveereeeerisiereirrinee | evreriinnnns 2,832,424 | ... 5,342,041 |............ 26,556,014 | ..cocoovrereeae (01 N
11.4 Other Loan-Backed and Structured Securities.............cccouveeeeriesiveees | overeirinen, 1,482,595 |.............. 6,428,275 |...ccccevu.n 6,206,203 |......ccevnee. 527,841 | ..o
11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes .0 S P .0 S P .0 S I XXX oo | e XXX
11,8 TOAIS. ..ottt | enaenieaand 60,799,680 |............ 76,035,871 | .......... 117,941,931 | ............ 20,685,249 | ............
11.7 Line 116858 % Of COL 9...oovveivieeice e | cvevierisienienesiaes 191 | e 239 | e, 371 | e, 6.5 | i
12. Total Publicly Traded Bonds
12.1 Issuer Obligations...........coocvviierinieeieereeeeeseeesseesneenenes | e 41,100,279 |l .45,720,4009 | ............51,505,769 |.............. 437,741 | .......... 22,882,298
12.2 Residential Mortgage-Backed Securities... .24,519,302
12.3 Commercial Mortgage-Backed SECUMtIES...........corvrvvrierenrieereniiens | cervrrerresnrsnieinnienen0 | eovveiniienenn 73,994 | i 16,374,759 | o0 | e
12.4 Other Loan-Backed and Structured SECURHES...........ccrvveireriirinieiiinns | coreirereinieneineinnens 0 e 999,818 | o (01 (0 R
12.5 SVO Identified Funds XXX. XXX. XXX .. XXX.
12,8 TOAIS. ..ottt | feesenseena 41,286,593 |............47,214,453 | ............ 67,973,333 | ..coovvrree. 437,741 |............
12.7 Line 12.6asa % of Col. 7......coovveveereriercrereieinae ...20.2 333 | {1}/ I
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 ..12.2 2200 | (0%
13. Total Privately Placed Bonds
13.1 1SSUET OblIgAtiONS........c.vviveiiiveiieieteie et | enaeseenas 31,055,461 |............ 15,952,875 | ............ 14,099,867 | ............ 16,677,822 |......oue.. 5,548,464 | .......... XXX oo | e 83,334,489 | ..cooeree. 246 | 61,519,898 | ....oovcvverre. 19.3 | D0, 0, CHNUIN B 83,334,489
13.2 Residential Mortgage-Backed SECUMLIES...........ccvereviivriiieiieieieiiis | vervieneiiienins 5,084 | oo 19,986 | .oovvevvirrnen. 24,503 | .ooveis 49,408 | ..o 3,821 |.......... XXX oovveveiins | e 102,802 | coooveeeeeieieina 0.0 |civivrrennee 1,637,072 | oo 0.5 | XXX oo e, 102,802
13.3 Commercial Mortgage-Backed SECUNtIES..........cvvvrveieierieieiriennirees | ereiriinnnns 5,057,723 | ...ccvvee. 12,682,264 |............ 12,998,325 | ..oveveeieers (0 R (V1N I ) 9.9 CHNN DO 30,738,312 | v 9.1 | 21,617,949 | (oo 6.8 .o 9.0, 0, GNP 30,738,312
13.4 Other Loan-Backed and Structured SECURHES. .........cvvvrevirrieierriries [ ereiriiennns 2,274,278 |.............. 8,448,701 |...ccvvnnn 9,687,648 |......cc0ouve. 346,517 | vvevee 84,157 | ... ) 0.9 G DO 20,841,301 | oo 6.1 | 18,484,663 | ..oovovvevrrieines 58 | ). 0.9 I IR 20,841,301
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees .0 S L0, S 0.0 S L. S DS N [P R {0 I [0 0.0 [coveas 0.0 ST I D0, S P D S [P 0
13,8 TOAIS.....cocvecvieectce ettt sens | ereeseesaes 38,392,546 | ............ 37,103,826 |............ 36,810,343 | ............ 17,073,747 | .o 5,636,442 | ..oovviriereren (0] 135,016,904 | ...oocvvevrrnee 39.8 |.......... 103,259,582 | ....oovvvverrrnes 324 |........... D00, G BT 135,016,904
13.7 Line 13.6asa % of Col. 7......coovveveerereerccereeinne 284 | 275 213 | e 12.6 | o 42 | o, 0.0 | oo 100.0 ..o D00 S P ) 0.0 I U D00 S PO XXX ovvvveies | e, 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10 PO P T 10.9 108 | 5.0 | oo (A 0.0 | oo 398 |........... .0, S P ). 0 S R .0, S P 0.0 S 39.8
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Annual Statement for the year 2016 of the TRANSAMERICA CASUALTY INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

12.

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

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

. Cost of short-term investments aCQUIMET............cucuriieuriieercee et

. ACCIUAL OF BISCOUNL........vviievictcieecc ettt b bbbt

. Unrealized valuation inCrease (ECTEASE)...........cuvuireiiiiieieiseiese ettt nses

. Total gain (I0SS) ON QISPOSAIS........c.vuiviuiriieirieietee ettt nas

. Deduct consideration received 0N diSPOSAIS............cuureierrrreciriirieiciree et eeen

. Deduct amortization of PrEeMIUM............ccuriiiiiiierieinirsi et

. Total foreign exchange change in book/adjusted carrying ValUe............cccccviveinineincieesesseeeseenens

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccccrverrivreerieeiennnnns

Deduct total Nonadmitted @MOUNLS............ccovieuiiiiieiee ettt

............................................. 359,131,720 | ..o 399,131,720
..................................................... 23,875 | o0 23,815
.............................................................. O RN
....................................................... 1,005 | oo 1,098
............................................. 365,460,210 |....cccoovvvrcrncicicicieenenn... 365,460,210
.............................................................. 0 [ coerrrrerererreerereesesenesesnenesennnenn 0
.............................................................. (O PN




Annual Statement for the year 2016 of the TRAN SAM E Rl CA CAS UALTY | N S U RAN C E CO M PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2016 of the TRANSAMER'CA CASUALTY |NSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PriOr YEAI.......c.ccuiiereeiieiesssisseiesssesiesesnes | evvenesessssssiesesinees 10,909,452 | ..o 10,909,452 | ..o 0

2. Cost of cash equivalents acquired 463,580,129 | .ovoevevreieeiiinn 462,147,739 | oo 1,432,390

3. ACCTUAI OF QISCOUNL........ouiiiiiiiiiici bbb | risrss s 167,498 | ..o 167,498 | ... 0

4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 | e 0 | e 0

5. Total gain (I0SS) ON QISPOSAIS........eviiiierieieiiiriieieieisrieies ettt sssssnss | sessssessessessstessessssnsessessnsnes (1S 1C) | T (B8B) | wevrrerrerreirrereneireienieeeieenns 0

6. Deduct consideration received On dISPOSAIS...........cccvveieiiinieieiesireieieissesesesss e ssssessesssssssenss | ssesesessssessessesnsees 444,660,473 | .oooevereeierinen 443,228,083 | ..o 1,432,390

7. Deduct amortization Of PrEMIUM...........cccveieieieieece ettt ss st sae s ssstns | sresessesssssssssssssesses st sssesses s sanes 0 [ oo 0 [ oo 0

8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [ oo 0 [ oo 0

9. Deduct current year's other-than-temporary impairment reCognized..............cceeveeriveeriieeiiieens | ceveeiricieisiesssieessesnsseeresad | v (0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccccvuirvervees | covverrrrerreereeeers 29,995,720 | ooevverieereieinns 29,995,720 | ooovovieeee e 0
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | oo 0 | o 0
12. Statement value at end of current period (Ling 10 MiNUS LINE 11)....vcvcvieiieiiiesieiceesieseieesiinies | covveersiisssseeseesnsnes 29,995,720 | coooviveieeiia 29,995,720 | oo 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:... Sweep Accounts

SI15




Annual Statement for the year 2016 of the TRAN SAM E Rl CA CAS UALTY | N S U RAN C E CO M PANY

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

EO01, EO02, EO3, E04, EOS5, E06
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Annual Statement for the year 2016 of the TRAN SAM E RICA CAS UALTY I N S U RAN C E CO M PANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Surplus Debentures - Unaffiliated
53079Q AB 3 |LIBERTY MUTUAL INSURANCE 144A 8.500% 0..... ‘ ......... ‘ BOSTON........cooocenns | MA.... | BARCLAYS.......oiiiiiiiriiionii i | ......... 2 ‘ 01/22/2015| ......... 0 [ oo 572,163 | ....coocccce. 440,000 552,053 [ (10,665) | ....ooocrreenac 0 | e (O [P (V) 37,400 | oo 0| ... 0.000
2399999. Total - Surplus Debentures - UnGffilIBEd. ............oiiuiiriiiis i1 e | crieinnieaan 572,163 | .....cco0o. 440,000 552,053 0 [ s (10,665) | ....ooooorvevnac () O I (V1 37,400 | oo 0 XXX
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 0 |BC Wilber SChool LLC.........cccvrveerrrerreiirereiiereiinnees | cevvins Beacon WIIDer LLC..........coovvuerveerreeeeieeeseiesesinennes [ oo 12/01/2009 76,701 6,259 0 0 0 | oo (d2) | 0 [ 5.500
000000 00 O |Mechanicsville Apartments Phase 6, L.P.........cccccocovee | covnnnne Mechanicsville Apartments Phase 6 Partners, LLC...... [ ............ 01/01/2012| .......0 | ............ 137,394 | .............. 169,019 53,003 0 .0 w0 0 0 1.000
3999999. Total - All Other Low Income Housing Tax Credit - Unaffiliated . 245,720 59,262 0 .0 .0 XXX
4499999. Subtotal - UNAFfIIAEA. ...... i feb ek | cnrenneen 000499 | oviiiniiiiand 685,720 | ........... 611,315 | v 0 .0 .0 XXX
4699999. Totals 685,720 611,315 0 .0 .0 XXX




Annual Statement for the year 2016 of the TRAN SAM E Rl CA CAS UALTY | N S U RAN C E CO M PANY

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912810 EK 0 |UNITED STATES TREASURY 8.13% SR UNSEC ... 727,135 |...127.370 639,134 (7,068) 0 0. 8.120 |...... 6.460 |FA....... 02/02/1994. | 08/15/2021.
912810 EP 9 |UNITED STATES TREASURY 7.13% SR UNSEC 2/... . ..4,788,572 |...128.810 . ...4,780,056 (709) 0 0 ... 7120 |...... 7.100 |FA....... . 03/16/1994. | 02/15/2023.
912810 EW 4 |UNITED STATES TREASURY 6.00% SR UNSEC 2/........cecvurrvrnvrervrnvirnnies | veveenn | oo | eoverveins [evvirninns T 505,313 [...129.300 | .................646,525 | .................500,000 | ................ 502,736 (224) 0 0. 6.000 |...... 5.920 |FA.....| o 11,332 | i 30,000 | 03/04/1999. | 02/15/2026.
912828 GS 3 |UNITED STATES TREASURY 4.50% NOTE 5/15/2.......ccovvvmeriereneeininirseinnns | voreees ..1,992,982 |...101.410 LATT1686 | 0| (31,319) 0 (U 4500 |...... 2.670 |MN...... .79,200 | 06/26/2012. | 05/15/2017.
912828 JR 2 |UNITED STATES TREASURY 3.75% SR UNSEC 11.. . 552,344 |...104.740 . 510,866 (5,612) 0 0. 3.750 |...... 2.550 |MN...... .18,750 | 12/04/2008. | 11/15/2018.
912828 TM 2 |UNITED STATES TREASURY 0.63% SR UNSEC 8/........ccccinurrnmmnmnnrnnninne | wovneen [ [evnnrivnnins [ vnneneens 1 I 2,304,640 |..... 99.900 | ..............2,302,902 | ..............2,305,000 | ......c..... 2,304,949 | .o 0 74 0 0. 0.620 |...... 0.620 |FA.....| oo 4,895 | i 14,406 | 09/26/2012. | 08/31/2017.
0199999. U.S. Government - ISSUET OBlIGALIONS. ... .....evrurusirsersseressenssssesseesssrssssss st sssssssnssnes | eoenssnes 10,870,986 XXX | s 12,173,057 | oo 10,440,000 | ...covvnnee 10,509,427 [ ..o (V)] (44,858) 0 0 XXX XXX XXX | . 175,865 | ... 531,325 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36203V ZX 1 |GNMA7.00% 360858 4/1/2024...........coooorvieriieereriseriensesisseessssisssssensessseens | senses | eo | vevevseenne | aeesesnens 1 ...107.470 7 0 0. 7.000 |...... 7.990 | MON.. 05/13/1994. | 04/01/2024.
36204N  F3 6 | GNMA7.00% 374686 4/1/2024..............ocooirinririinniceienisnicssisssesesissiis | covis ...106.950 40 0 (V1 7.000 |...... 7.990 | MON.. 05/13/1994. | 04/01/2024.
36204T HK 3 |GNMA7.00% 379234 4/1/2024...........ovvouerrieriirineeiseiesiiesiesissessssssssesisenens | ceveens ...101.490 32 0 0. 7.000 |...... 7.990 |MON.. 05/13/1994. | 04/01/2024.
36204T LK 8 | GNMA 7.00% 379330 4/1/2024...........cocoomremerrneineriiseisnnnenissesenssssesssssssesens | neeenes | oo | eevvernnee [ eevnenenn [ i 7,884 [, 99.970 22 0 0. 7.000 |...... 7.990 | MON.. 05/13/1994. | 04/01/2024.
36223A  RJ 3 [GNMA7.00% 302089 5/1/2024...........covvevviiriirniniieisriseisesissessesesssssssssseenens | covenes ..107.730 42 0 (V1 7.000 |...... 7.990 |MON.. 05/13/1994. | 05/01/2024.
36225A QF 0 |GNMA7.00% 780454 10/1/2026..........ccooevererereeririneineiierssneesensssissessssssnenes | sevenns . ...115.490 0 0 (I 7.000 |...... 6.990 |MON.. 11/20/1997. | 10/01/2026.
83164F AE 4 |SBAFLT POOL #504505 3/1/2024..........ccooiiiiiiiiiiniiiniiniissiieniissisniiosnissnnns | onnies | oo | oevivsriions | sevennians 1 ...103.780 (4,846) 0 0 [.... 3.870 |...... 2.010 | MON... 10/31/2015. | 03/01/2024.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES. ..o i XXX | eeneen.....687,460 | ....... 661,654 683,531 (4,703) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENE........iiriiiuiiserserisesssssisseissensssssssess s ssesssesssesaa .11,558,304 XXX | 12,860,517 | e 11,101,654 | .ooovennee 11,192,958 [ ..ovvivrinnrinnnnd0 | oo, (49,561) 0 0 XXX XXX XXX XXX XXX
All Other Gover ts - Issuer Obligations
302154 BA 6 |EXPORT IMPORT BK KOREA GLOBAL 4.38% SR.......cocconuvernerrinnnne ..886,854 |...106.790 (7,492) 0 (U 4.370 08/07/2012. | 09/15/2021.
71654Q BG 6 | PETROLEOS MEXICANOS 3.50% WI 1/30/2023...........covvevvrnnirverrerrnceinnenne [ LS [ D oviivciins | e 2FE | ciinne...642,970 | ..o 91.550 693 0 0. 3.500 08/29/2013. | 01/30/2023.
831588 AB 4 | SLOVAKIA REPUBLIC OF 4.38% SR UNSEC 5/21.. ..108.670 | ..............1,358,425 | ..............1,250,000 | ....ccoe00... 1,351,083 | oo | i (17,276) 0 (U 4.370 10/31/2015. | 05/21/2022.
831594 AB 2 | SLOVENIA REPUBLIC OF 5.50% SR UNSEC 10/2.. ...110.430 1,245 0 0]....5.500 10/19/2012. | 10/26/2022.
857524 AB 8 | REPUBLIC OF POLAND 5.00% SR UNSEC 3/23/2.. ..108.990 | ....ccceeer..... 735,730 | ... ....675,000 (4,593) 0 0. 5.000 04/24/2012. | 03/23/2022.
0699999. All Other Governments - Issuer Obligations XXX 4,555,673 | ..... 4,292,000 | .o 4,445,318 | o0 [ (27,423) 0 0 XXX XXX XXX
1099999. Total - All Other Governments....... . . ...4,516,193 XXX .4,555,673 | . 4,292,000 | .. (27,423) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
31359M 4D 2 |FNMA 5.00% SR UNSEC 2/13/2017.. ...100.480 22,512,115 | ..... .2,500,000 (1,108) 0 0. 5.000 03/19/2007. | 02/13/2017.
31359M  7X 5 | FNMA 5.00% SR UNSEC 5/11/2017.. ...101.520 .507,630 500,000 2,343 0 0].....5.000 06/07/2007. | 05/11/2017.
3137EA  CA 5 |FHLMC 3.75% SR SEC 3/27/2019 ...105.300 ..5,265,050 | ..... .5,000,000 7,348 0 0. 3.750 06/30/2009. | 03/27/2019.
31398A DM 1 |FNMA 5.38% SR UNSEC 6/12/2017. ...102.080 .1,327,113 .1,300,000 (3,071) 0 0 ... 5.370 10/15/2007. | 06/12/2017.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations . 9,246,261 XXX ..9,611,908 .9,300,000 5,512 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivision tial Mortgage-Backed Securities
31374W 5D 0 |FNMA 7.00% 326744 12/1/2025..........cooovvorvererirrinerireriesiseesssiseriesiesesenins | cevees 16,268 |...102.570 16,624 16,207 16,221 (5) 0 0. 7.000 |...... 6.890 | MON.. 02/09/1996. | 12/01/2025.
3138WF W6 9 | FNMA 3.50% SR UNSEC 10/1/2045.......ccovvvuerrreierineiseeieeieeisseenns DR.. . .10,450,003 |...102.570 | .... 10,257,288 10,000,003 | .. .10,450,003 0 0 0. 3.500 |...... 3.280 |MON.. 06/09/2016. | 10/01/2045.
3138YB EW 9 |FNMA 3.50% SR UNSEC 1/1/2045 DR [ | s e L 1,031,328 |...102.550 | .....ccccenn. 1,025,555 | ..coovvrnee 1,000,000 | ..coccerenee 1,031,328 0 0 0 [ 3.500 |...... 3.350 [MON.. 11/09/2016. | 01/01/2045.
3138YF 5E 0 |FNMA 3.50% SR UNSEC 3/1/2045 DR.. ..4,125,313 |...102.570 4,102,817 | ..... .4,000,000 ..4,125313 0 0 0 | 3.500 |...... 3.350 | MON.. 11/09/2016. | 03/01/2045.
3140E5 CR 3 [FNMA3.50% SR UNSEC 3/1/2046 DR.. ..3,093,985 |...102.560 ..3,077,017 ...3,093,985 0 0 0. 3.500 |...... 3.350 |MON.. 11/09/2016. | 03/01/2046.
3140EU  4Q 9 |FNMA 3.00% SR UNSEC 4/1/2046 DR.. | | [ 1 I ,029,375 |..... 99.450 | oo ,989,028 | ..............2,000,000 | ............. ,029,375 0 0 0 [ 3.000 |...... 2.940 |MON... 04/11/2016. | 04/01/2046.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 20,746,272 XXX ....20,468,329 20,746,225 (5) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 29,992,533 XXX ....30,080,237 30,028,682 5,507 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055 AF 9 ‘ AFLAC INCORPORATED 6.45% SR UNSEC 8/15/2..........ccvumvvierinriiniiniii | ....... | . | ............ ‘ ...... 1FE ‘ ................ 994,990 |...130.410 | .......c...... 1,304,160 | .....cccooeuee 1,000,000 | ...covevernee 995,346 | .....ocoovririiins 0 80 | 0 0 | ...... 6.450 | ...... 6.480 | FA....... | .......... 24,367 | .......... 64,500 | 08/04/2010. | 08/15/2040.
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00440E AV 9 |CHUBB INA HOLDINGS INC 3.35% SR UNSEC 51.........ocovvvvirrrieriiieriieciens LSe | e | e TFE| 4,984,650 |...101.190 | .ccoooces 5,059,950 | .ooocoevvrenne 5,000,000 | ....ccceee.n: 4,985,940 | ..coovvoerrienns 0 1,247 0 0 ... 3.350 |...... 3.380 [MN......| cccooeeuc 26,986 | ....... 167,500 | 10/27/2015. | 05/03/2026.
00440E AW 7 |CHUBB INA HOLDINGS INC 4.35% SR UNSEC 11.........ccoovvvmmriiinriinciiinnies | v e | e 1FE ..4,987,500 |...106.040 0 0. 4.350 |...... 4.360 10/27/2015. | 11/03/2045.
00507U AS 0 |ACTAVIS FUNDING SCS 3.80% SR UNSEC 3/15!.... D e | 2FE ....999,110 |...100.020 0 0 . 3.800 |...... 3.810 12/17/2015. | 03/15/2025.
00845W  AD 0 |AGFIRST FARM CREDIT BANK FLT TP 6/15/204...........cocoomivrerirernniinnicnnis [ eevenie | v | e 2FE ...500,000 |..... 69.500 0 0 ... 2.090 |...... 6.480 06/05/2007. | 06/15/2049.
00846U AC 5 |AGILENT TECH INC 6.50% SR UNSEC 11/1/201.. ...103.740 0 0]....6.500 |...... 5.100 01/26/2010. | 11/01/2017.
02401@ AA 7 |AMERICAN ASSETS TRUST LP 4.04% SR UNSEC.. ..102.770 0 0 [..4.040 |..... 4.060 09/19/2014. | 10/31/2021.
026874 CY 1 |AMERICAN INTERNATIONAL GROUP 4.13% SR UN... ...103.830 0 0]...4.120 |...... 3.870 03/12/2014. | 02/15/2024.
032511 AY 3 | ANADARKO PETROLEUM CORP 6.45% SR UNSEC 9 ..118.810 0 0]....6.450 |.... 6.800 05/20/2010. | 09/15/2036.
05367A  AA 1 |AVIATION CAPITAL GROUP CORP 7.13% SR UNS ..115.750 0 0]....7.120 |...... 4.160 07/30/2014. | 10/15/2020.
05367A AD 5 |AVIATION CAPITAL GROUP CORP 6.75% SR UNS. ...115.950 , 0 0]...6.750 |...... 4.410 07/30/2014. | 04/06/2021.
06406H BY 4 |BANK OF NEW YORK MELLON CORP/T 3.55% SR ...104.450 .2,015,201 (2,982) 0 0[...3.550 |...... 3.370 12/31/2011. | 09/23/2021.
06406H DA 4 | BANK OF NEW YORK MELLON CORP/T 3.00% SNR..........ccooovvvmmmivmnmnivann [ coevee | oo [ wovevecians | e TFE | nii1.1,656,662 | ... 98.320 1,557,170 298 0 0]....3.000 |.... 3.020 02/19/2015. | 02/24/2025.
06739F FU 0 |BARCLAYS BANK PLC 10.18% LT2 6/12/2021 ..123.810 3,738,250 | ..oooovvvvericrennn0 [ i (129,933) 0 01...10.180 |...... 4.780 04/05/2013. | 06/12/2021.
073902 CD 8 |BEAR STEARNS COMPANIES LLC/THE 4.65% SNR ...104.020 9,170 0 0|...4.650 |... 6.780 08/24/2007. | 07/02/2018.
12626P AM 5 | CRH AMERICA INC 3.88% SR UNSEC 5/18/2025. ...100.940 53 0 0]....3.870 |...... 3.890 05/12/2015. | 05/18/2025.
126650 CC 2 |CVSHEALTH CORP 4.00% SR UNSEC 12/5/2023... ...104.560 595 0 0 [...4.000 |..... 4.050 12/02/2013. | 12/05/2023.
12686C BB 4 | CABLEVISION SYSTEMS CORP 5.88% SR UNSEC...........cccocoocvmmmvvmnmiinnnens | LS | [ | i AFE | 574,219 | 97.500 | ..ccoovrirsnnn 716,625 | oo 735,000 | covviennn595,652 | o0 | 17,163 0 0 ....10.350 09/23/2015. | 09/15/2022.
172967  JP 7 | CITIGROUP INC 3.30% SR UNSEC 4/27/2025...........cccccouviomrrverinrinniineicnninns | coieee | oo [ | ceeniFE | .390,720 | ... 98.060 809 0 0]....3.300 |...... 3.570 05/12/2015. | 04/27/2025.
20029P AG 4 |COMCAST CABLE COMMUNICATION 8.88% SR UNS.... ...102.510 820,094 | ...cocoovvvrvreenn0 | s (59,859) 0 0]...8870 |.. 1.280 10/31/2015. | 05/01/2017.
21684A AA 4 |COOPERATIEVE RABOBANK UA 4.63% SUB 12/1/ ..105.330 | .... ,063,360 | ..o 1,000,000 | ...ccovvvrnves 993,945 720 0 0]...4.620 |... 4.720 , 11/25/2013. | 12/01/2023.
233851 AR 5 | DAIMLER FINANCE NORTH AMERICA 2.25% SR U.....ovvverrvienrinnneimnnniinns | e [ or | cervvirienns | e TFE| s 2,200,780 |...100.080 | .............. 2,216,794 | .o 2,215,000 | oo 2,209,466 2,049 0 0[...2.250 |...... 2.350 [ | v 20,904 | .......... 49,838 | 07/25/2012. | 07/31/2019.
24422E RM 3 | JOHN DEERE CAPITAL CORP 2.75% SR UNSEC 3..........coovvvreirnniiniiinnins | e [ oo [ o [ e 1FE ..2,489,000 |...100.230 .2,493,812 1,079 0 0]...2.750 |...... 2.800 |[MS......| oovrrnee 20,243 | ......... 68,750 | 04/26/2012. | 03/15/2022.
250847 EF 3 |DTE ELECTRIC CO 3.45% SR SEC 10/1/2020 o ...103.960 ....998,323 402 0 0]....3.450 |...... 3.490 08/12/2010. | 10/01/2020.
25152R  2Y 8 | DEUTSCHE BANK AG 4.10% SNROP 1/13/2026............cooouvveiimriinriinniiinnies [ o D|.ociens | een2FE | 1,830,177 | L 98.400 1,830,379 202 0 0]...4.100 |...... 4.110 01/08/2016. | 01/13/2026.
25243Y AM 1 |DIAGEO CAPITAL PLC 5.75% SR UNSEC 10/231........cccoevveirinniinriiniiiciiiicin | v D|.. ...103.390 2,569,039 0 | (83,497) 0 0]...5.750 |...... 2.280 12/31/2011. | 10/23/2017.
25466A AD 3 |DISCOVER BANK 4.20% SR UNSEC 8/8/2023.............coovumrvmmrimnirerireninnennns | veveee [ or | cerveiiens ..103.790 | ..............1,037,920 | ..............1,000,000 | ............. 1,016,001 | .covvorrrrrrcrrinne 0 (2,089) 0 0[..4.200 |... 3.920 03/12/2014. | 08/08/2023.
25470D AA 7 | DISCOVERY COMMUNICATIONS LLC 5.63% SR UN.......ccccoovumverrirariianens [ e ...107.820 2,543,510 0 ....(15,245) 0 0]...5620 |... 4.900 01/12/2010. | 08/15/2019.
260543 CH 4 |DOW CHEMICAL 3.00% SR UNSEC 11/15/2022..........ccomurveemmmvrrmnrermnnrrnennins | woveeee | v | vevvvrennns | B ] 03,143,725 | 99.700 3,181,758 0 0 0[....3.000 |...... 3.390 02/15/2013. | 11/15/2022.
26442C  AH 7 | DUKE ENERGY CAROLINAS LLC 5.30% SR SEC 2.......ccccooomurviimumrivinrriinniins [ o 118.140 .0 0 0]....5.300 |...... 4.240 10/31/2015. | 02/15/2040.
29273R AT 6 |ENERGY TRANSFER PARTNERS 5.15% SR UNSEC.. o | | [ | i 2FE ] nnn.695,331 | L 93.350 700,000 .0 0 0[...5.150 |..... 5.190 01/14/2013. | 02/01/2043.
29379V AA 1 |ENTERPRISE PRODUCTS OPER LLC 6.30% SR UN.......cccovvuivinrrinniniiirenin | ceveeee ...103.130 800,000 0 0 0]....6.300 |.... 6.300 08/27/2007. | 09/15/2017.
29380T AT 2 |EPRPROPERTIES 5.75% SR UNSEC 8/15/2022 ...107.900 1,000,000 ....999,922 .0 0 0 0]....5750 |...... 5.750 08/01/2012. | 08/15/2022.
30214Y AE 4 |EXPORT CREDIT BANK OF TURKEY 5.00% SR UN........ccccoovvuvmnivnnnnniiinians | corieee | D e | 0l BFE 696,451 | . 95.500 700,000 668,500 (28,915) 463 0 0]....5.000 |...... 5.080 09/16/2014. | 09/23/2021.
30251B  AC 2 |FMRLLC 6.50% SR UNSEC 12/14/2040............ccccovimmmeimmriincriinniiscissniiins | ceveees ..123.610 | ............2,472,240 | .............2,000,000 | ............. 1,989,343 179 0 0...6.500 ... 6.540 06/30/2010. | 12/14/2040.
31428X BG 0 |FEDEX CORP 4.55% SR UNSEC 4/1/204...........ccocoommrveerriraciirireireceireeeies | ceneees ...101.090 3,982,438 (2) 0 0|..4.550 |..... 4.570 03/21/2016. | 04/01/2046.
372470 AN 6 | GENWORTH HOLDINGS INC 7.20% SR UNSEC 2/1.......cocvvvrriririverinrirenis | cvv | e | BFE ] 498,295 | 92.250 461,250 177 0 0]....7.200 |...... 7.250 11/17/2010. | 02/15/2021.
37373W  AB 6 | GERDAU TRADE INC 4.75% SR UNSEC 4/15/202 D| e | cnn2FE | 445,590 ... 95.500 446,954 401 0 0]...4.750 |...... 4.870 04/08/2013. | 04/15/2023.
38141G GM 0 | GOLDMAN SACHS GROUP INC/THE 6.25% SR UNS..........cccosvvimiiniiverinns ..123.870 ....498,240 30 0 0[..6250 |... 6.270 01/21/2011. | 02/01/2041.
38141G  GS 7 | GOLDMAN SACHS GROUP INC/THE 5.75% SR UNS.........ccccoooimmmiimmmiiiinnes [ cevinee . 112370 .............3,371,130 | ............. 3,000,000 | ............. 3,243,407 | oo (VN [ (42,622) 0 0[...5750 |.. 3.960 06/12/2013. | 01/24/2022.
381488 AA 6 | GOLDMAN SACHS GROUP INC/THE 5.70% SUB 12 ...102.480 739,914 11,434 (1,926) 0 0 [....5700 |..... 5.390 09/23/2015. | 12/31/2049.
404280 AP 4 |HSBC HOLDINGS PLC 4.25% SUB 3/14/2024 ...101.520 (3,397) 0 0]....4.250 |.... 3.980 05/07/2014. | 03/14/2024.
413875 AN 5 |HARRIS CORP 6.15% SR UNSEC 12/15/2040 . 117.940 44 0 0]....6.150 |...... 6.190 11/30/2010. | 12/15/2040.
418056 AP 2 |HASBRO INC 6.30% SR UNSEC 9/15/2017.......coomvumriirriniiciieniieiiinsisniiens | e ..103.310 | .............2,841,108 | ..............2,750,000 | ............2,827,903 | ...cccccoovveirennni0 | e (108,513) 0 0]....6.300 |..... 2.220 12/14/2015. | 09/15/2017.
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42809H AD 9 |HESS CORP 5.60% SR UNSEC 2/15/2041..........coovvueceiieririncciieneeiseneiseneies | e o e | e 2FE| o 993,040 {...100.370 | ..ccooouenucee 1,003,750 | ..ccoovvennnee 1,000,000 120 0 0 ... 5.600 |...... 5.640 [FA.....| 21,156 | oo 56,000 | 08/05/2010. | 02/15/2041.
431282  AK 8 |HIGHWOODS REALTY LP 5.85% SR UNSEC 3/15/.........ccocoimmmiimnriiiiniiiinnis | covvi | oo [ eeviinnins | o 2FE ...1,086,710 |...100.840 ..1,008,450 1,000,000 | ............1,004,043 | ..cccoocvvvviiinncn0 | e, (19,800) 0 0. 5.850 |...... 3.800 [MS......| ... 7,225 | oo 58,500 |07/11/2012. | 03/15/2017.
44569  BP 5 |HUNT OIL COMPANY 3.93% SER A SR NT 11/12 [ [ B . ...3,000,000 |..... 80.770 | ... 2,423,345 | ..... .3,000,000 | .. 0 0 0 ... 3.930 |...... 3.930 [MN...... s 10/30/2014. | 11/12/2024.
44841C  AB 0 |HUTCHISON WHAMPOA LIMITED 4.63% SR UNSEC.........ccconvvumrvemrcnirrens [ s D oo | v 1FE| i 1,776,374 {...107.100 | ...ccoevvunee 1,793,918 | oo 1,675,000 | ...coovveeee 1,733128 | oo (V1N I (10,313) 0 0. 4620 |...... 3.850 |Jdecires | 36,152 | e 77,469 | 07/26/2012. | 01/13/2022.
449786  AQ 5 |ING BANKNV 3.75% SR UNSEC 3/7/2017........cvveemeeearerieceeerereseienenienes | ceveees [ SO I 1FE ..994,860 |...100.420 .1,000,000 1,057 0 0 ... 3.750 |...... 3.860 |MS...... .37,500 | 02/29/2012. | 03/07/2017.
449786 AY 8 |ING BANK NV 5.80% SUB 9/25/2023............ccoooovirierimriiiiinisnisciieniesiisnins | v Do | e 2FE| .. ..866,740 |...110.070 | .... ....860,000 (612) 0 0. 5.800 |...... 5.690 |MS...... coeeen49,880 | 11/07/2013. | 09/25/2023.
450636 AC 9 |ITR CONCESSION COMPANY LLC 5.18% SR SEC........cccoovvvrmmmiiinriieniiians | cereees e | 2FE| oo 5,000,000 |..... 95.730 | ..oovrvernna 4,786,700 | oo 5,000,000 0 0 0. 5.180 |...... 5180 | oo | 0 119,497 | L 253,391 | 07/16/2015. | 07/15/2035.
45685E  AB 2 | VOYAFINANCIAL INC 5.50% WI 7/15/2022..........ccooomvvemimriririirerirereienens | e e | 2FE ...2,325,176 |...108.960 .2,115,000 2,254,222 | o0 | (21,933) 0 0 ... 5.500 |...... 4.150 [JJ....... 08/08/2013. | 07/15/2022.
460146 CE 1 |INTL PAPER CO 7.50% SR UNSEC 8/15/2021........coovvvirerirririinrinerienienins | ceveene e | 2FE| .. 589,910 |...119.260 | .... ....500,000 | .. 545,043 (8,407) 0 0. 7.500 |...... 5.270 |FA....... 12/02/2010. | 08/15/2021.
46115H AR 8 | INTESA SANPAOLO SPA 5.25% SR UNSEC 1/12/........cvveivinniinricniniiniicnns [ s Do | e 2FE| s 1,023,385 |...105.200 | .............. 1,052,064 | ..cccoooennnee 1,000,000 | .....ccc..eec 1,017,909 (2,086) 0 0. 5.250 |...... 4.940 (JJ....... 03/25/2014. | 01/12/2024.
46625H HQ 6 | JPMORGAN CHASE & CO 4.95% SR UNSEC 3/25.... e | 1FE ..3,150,023 |...107.780 ..3,233,610 | ..... .3,000,000 ..3,065,024 | ...cccovvviiiennn0 | (18,450) 0 0 ... 4.950 |...... 4.220 12/31/2011. | 03/25/2020.
46639U AA 3 | KAZMUNAYGAZ NATIONAL CO 4.40% SR UNSEC 4. [V R [ SO I 2FE| .. 199,200 |..... 97.500 | .... 195,000 ....200,000 | .. 199,443 73 0 0. 4.400 |...... 4.450 04/24/2013. | 04/30/2023.
478160 BV 5 |JOHNSON & JOHNSON 3.70% SR UNSEC 3/1/204..........coocvocriinriicrinriiciins | e [P PR IOV 1FE| i 1,942,019 |..... 98.980 | ..ccovvvunns 1,935,098 | ..o 1,955,000 | ...cccovennee 1,942,144 125 0 0. 3.700 |...... 3.730 02/25/2016. | 03/01/2046.
48667Q AF 2 | KAZMUNAIGAZ FINANCE SUB BV 6.38% YANKEE............cccooumuvirmrinnniirinns [ s [0 IR IOV 2FE ...1,358,063 |...108.500 .1,150,000 ..1,267,819 (24,995) 0 0. 6.370 |...... 3.750 03/11/2013. | 04/09/2021.
49326 ED 1 |KEYCORP 5.10% MTN 3/24/2021 LS. o [ [ 2FE| .. ...109.180 ...845,000 | .. 902,690 (12,501) 0 0. 5.100 |...... 3.350 07/16/2012. | 03/24/2021.
494550 BF 2 |KINDER MORGAN ENERGY PARTNERS 6.55% SR U........cccovvvunrivmiiniiiranes | v e | 2FE | i 541,147 |..110.690 | .................603,282 | ................. 545,000 | ....coovvnnees 541,363 61 0 0. 6.550 |...... 6.600 05/24/2010. | 09/15/2040.
50066 2A 1 | KOREA RESOURCES CORP 2.13% SR UNSEC 5/2/.........cccoovvvmmrriniriiraniis | e [ SO I 1FE| ...............368,605 | ..... 99.980 ....370,000 ..369,607 283 0 0. 2120 |...... 2.200 04/25/2013. | 05/02/2018.
52107Q  AF 2 |LAZARD GROUP LLC 4.25% SR UNSEC 11/14/20, | . ...104.520 . . ..564,250 | . 169 0 (I 4250 |...... 4.280 11/06/2013. | 11/14/2020.
53079E AW 4 |LIBERTY MUTUAL GROUP 4.95% SR UNSEC 5/1/.......ccccoovurvvimrriiiiriiiinnienas . .108.970 | i 757,362 | 695,000 | .......cccocoo.. 731234 | o 0 (6,016) 0 0. 4.950 |...... 3.850 03/13/2014. | 05/01/2022.
539439 AM 1 |LLOYDS BANKING GROUP PLC 4.58% SUB 12/10.... ...100.710 ....403,000 389,550 176 0 0]...... 4.580 |...... 5.050 11/09/2016. | 12/10/2025.
553799  AE 7 |MU FINANCE PLC 3.79% GTD SR SEC NTS 6/26..........cccconvvvmvicnerivcrvneiinens [voveee | C v | ol 1FE ei.2,000,000 ... 98.630 | ............1,972,721 | ... .2,000,000 | .. ...2,000,000 |. 0 0 0. 3.790 |...... 3.790 05/06/2015. | 06/26/2027.
570535 AK 0 |MARKEL CORP 4.90% SR UNSEC 7/1/2022 ..106.990 | ..............1,069,980 | .............. 1,000,000 | ..cccoovennne 1,052,818 | .ooooveecri 0 (8,476) 0 0 .. 4.900 03/12/2014. | 07/01/2022.
59001A AN 2 |MERITAGE HOMES CORP 7.15% SR UNSEC 4/15... ...108.500 . 275,000 | ... 292,865 8,318 (4,891) 0 0]...7.150 09/23/2015. | 04/15/2020.
59001K  AD 2 |MERITOR INC 6.25% SR UNSEC 2/15/2024...........cccccovvvimumrimnmiinnniinnnncinnnes | LS | [ | i AFE | 412,250 98.000 | ... 416,500 | .oooecneces 425,000 | ... 413,749 | . 49,182 1,192 0 0 ... 6.250 09/23/2015. | 02/15/2024.
61945C AC 7 |MOSAIC CO 4.25% SR UNSEC 11/15/2023 101.370 .2,435,000 ..2,431,162 0 458 0 0 ... 4.250 11/07/2013. | 11/15/2023.
62927# AJ 5 |NFL VENTURES LP 3.89% SER 2015-A G-4 4/1........ccccoevvvvrimiriverrnninenvniins | ceriee | o | verivernnne | e IFE cil...5,000,000 | ..... 96.880 5,000,000 0 0 0 0]....3.890 06/12/2015. | 04/15/2042.
629377 BZ 4 |NRGENERGY INC 7.25% SR UNSEC 5/15/2026.... 978,750 |..... 99.500 979,463 0 713 0 0. 7.250 06/16/2016. | 05/15/2026.
64952G AE 8 |NEW YORKLIFE INS CO 5.88% SUB 5/15/2033...........ccccoeurvmrirmriiniinninniinns [ e ..590,159 |...118.120 ..586,036 0 (3,531) 0 0 5.870 10/31/2015. | 05/15/2033.
651229 AW 6 |NEWELL BRANDS INC 4.20% SR UNSEC 4/1/202.. 317,031 |...104.310 ..316,455 0 (576) 0 0]....4.200 10/05/2016. | 04/01/2026.
65557F  AA 4 |NORDEA BANK AB 4.88% SUB 5/13/2021 ..328,647 |...107.270 ..323,764 .0 (3,930) 0 0. 4.870 09/29/2015. | 05/13/2021.
674599 BY 0 |OCCIDENTAL PETROLEUM CORPORATI 4.10% SR 499,885 |...105.910 499,948 0 8 0 0. 4.100 12/13/2010. | 02/01/2021.
681936 BB 5 | OMEGA HLTHCARE INVESTORS INC 4.95% SR UN. 1,972,938 |...100.660 1,978,030 0 2,428 0 0]...4.950 10/16/2014. | 04/01/2024.
682134 AC 5 | OMNICOM GROUP INC 4.45% SR UNSEC 8/15/20.... 996,540 |...106.220 998,529 0 355 0 0. 4.450 08/02/2010. | 08/15/2020.
68245) AB 6 | ONEBEACON US HOLDINGS INC 4.60% SR UNSEC. 785439 |.... 98.980 784,399 0 (1,040) 0 0. 4.600 03/31/2016. | 11/09/2022.
68389X AC 9 |ORACLE CORP 5.75% SR UNSEC 4/15/2018 . | . ..1,249,413 |..1056.520 | .... . . ..1,249,783 |. .0 67 0 0. 5.750 04/02/2008. | 04/15/2018.
713448  BH 0 |PEPSICO INC 5.00% SR UNSEC 6/1/2018..........cooommrimrrrerierinrisniisnineiienes . 1,793,228 |...104.980 | .....cccoouue. 1,732,170 | oo 1,650,000 | ....cooveeee 1,732,940 | oo (V1N I (57,579) 0 0. 5.000 12/14/2015. | 06/01/2018.
714264  AA 6 | PERNOD RICARD SA 5.75% SR UNSEC 4/7/2021 479,923 {..111.030 | .... AT7,451 (6,442) 0 0. 5.750 . 11/05/2013. | 04/07/2021.
714294  AD 7 |PERRIGO COMPANY PLC 4.00% SR UNSEC 11/15... R . ..44,825 | ... 99.370 | .... L4471 . . 17 0 0. 4.000 |...... 4.050 230 | .. . 10/01/2014. | 11/15/2023.
717081 DS 9 |PFIZER INC 5.80% SR UNSEC 8/12/2023...........cccoovviirriirriinrieneieneinens i | el TFE | 569,303 |...117.330 | ..cccoorrirnnnes 549,118 | ..o 468,000 | ........c....... 559,988 | .....ccoovviirriinnn 0 (9,315) 0 0. 5.800 |...... 2550 [FA.....| oo 10,481 | .......... 13,572 | 04/01/2016. | 08/12/2023.
718172 AA 7 | PHILIP MORRIS INTL INC 5.65% SR UNSEC 5/.........cccovmriiiiinrinciciicnis LS. o [ [ e 1FE ...7,604,870 |...105.400 ..8,036,826 | ..... 7,625,000 2,368 0 0. 5.650 |...... 5.680 05/13/2008. | 05/16/2018.
74340X AW 1 |PROLOGIS LP 4.25% SR UNSEC 8/15/2023. SO I e | 2FE| .. ...1,994,840 |...105.990 | ... 2,119,820 | ..... .2,000,000 468 0 0. 4.250 |...... 4.280 08/08/2013. | 08/15/2023.
74432Q  BM 6 | PRUDENTIAL FINANCIAL INC 5.38% SR UNSEC..........cccoovmriimmnnrinniiniinnns [ e | e AFE| oo 993,900 |...109.220 | .............. 1,092,290 | .....cccoeeee 1,000,000 637 0 0| 5.370 |...... 5.450 06/16/2010. | 06/21/2020.
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755111 BR 1 |RAYTHEON COMPANY 4.40% SR UNSEC 2/15/202.........cocourvvemrrrinrriiiareees o | el IFE | 2,253,180 |...106.730 | ..............2,134,680 | ..............2,000,000 | ............. 2,107,605 | ..oovvecriirnienns (VN (32,689) 0 0. 4400 |...... 259 |(FA...... 04/26/2012. | 02/15/2020.
761735 AV 1 |REYNOLDS GROUP ISSUER INC 7.00% SR UNSEC. ...1,200,000 |...106.310 | .............1,275,744 | ..............1,200,000 | ............. 1,200,000 | ..oooorvierrriinnne 0 0 0 0. 7.000 |...... 7.000 (JJ....... 06/13/2016. | 07/15/2024.
780097 AZ 4 |ROYAL BANK OF SCOTLAND PLC 6.00% SUB 12/.... . 647,304 |...103.870 623,250 (17,940) (4,869) 0 0 ... 6.000 |...... 4.820 |JD....... 09/23/2015. | 12/19/2023.
780097 BA 8 |ROYAL BANK OF SCOTLAND PLC 4.80% SNRHOLD........cccoevvverrerrmrnennnns [ vovere | D] oviiveins | et 2FE | 663,79 |..... 99.750 | .ooerierrrnn663,338 | i 665,000 | oo 663,820 | ....cooovvrrririns 0 23 0 0 ... 4.800 |...... 4.820 |AO...... 03/30/2016. | 04/05/2026.
78488@ AB 1 |SVF HOLDING REAL ESTATE INVEST 3.85% SER.... ...5,000,000 |..... 97.370 | ..............4,868,842 | ... .5,000,000 0 0 0 ... 3.850 |...... 3.850 |FA....... 06/11/2015. | 08/12/2027.
87427T  A* 9 |TALKTALK TELECOM GROUP PLC 4.29% SERIES.... . ...2,000,000 |..... 92790 | .............1,855,977 | ..... .2,000,000 | .. 0 0 0. 4.290 |...... 4.290 | JJ....... 06/25/2014. | 07/17/2021.
90131H BM 6 |21ST CENTURY FOX AMERICA INC 6.75% SR UN........ccccooomumviiimriianririnni [ e i | e 2FE | 3,804,780 |...117.980 | .............4,129,545 | ............. 3,500,000 | ............. 3,793,585 (6,803) 0 0 ... 6.750 |...... 6.040 | JJ....... 04/06/2015. | 01/09/2038.
902494 AW 3 | TYSON FOODS INC 2.65% SR UNSEC 8/15/2019.........coomvveiriireniiieceirienes | e ...1,633,921 |...100.870 1,635,000 ...1,634,395 210 0 0. 2.650 |...... 2.660 |FA....... cern 16,368 | 43,328 | 08/05/2014. | 08/15/2019.
911312 AM 8 |UNITED PARCEL SERVICE INC 3.13% SR UNSEC.... [ I e . ..5,463,150 |...103.190 | ..............5,675,506 | ..... .5,500,000 | .. ..5,484,023 3,638 0 0 ... 3120 |...... 3.200 | JJ....... v 19,253 | 11/08/2010. | 01/15/2021.
92343V AM 6 |VERIZON COMMUNICATIONS INC 6.10% SR UNSE...........cccoovvmmmvirariirannnes LS. | [ | 2B | s 1,503,510 |...105.680 | ..............1,585,260 | .............. 1,500,000 | ...cccovennee 1,500,457 (452) 0 0 .. 6.100 |...... 6.060 [AO..... | oo 19,317 | o 91,500 | 06/26/2008. | 04/15/2018.
927804 FB 5 | VIRGINIA ELECTRIC AND POWER CO 6.00% SR........ccccoomrimmiinriiciinriienins [ e 807,338 |...123.500 ....750,000 800,318 (1,325) 0 0. 6.000 |...... 5.450 |MN...... 5,750 145,000 | 12/15/2010. | 05/15/2037.
931427  AF 5 | WALGREENS BOOTS ALLIANCE INC 3.30% SR UN.. [V R e . ..2,292,111 |...101.860 . . ..2,293,272 1,161 0 0 . 3.300 |...... 3.360 |MN...... .9,066 01/26/2016. | 11/18/2021.
958102 AJ 4 |WESTERN DIGITAL CORP 7.38% SR SEC 4/1/20........cccocmmvviirrriririrrienirines | e e | e 2FE | 797,550 |...110.250 | .....cc.occc...859,950 | oovvooiiinnnes 780,000 | ....ccevvrnee 795,218 (2,332) 0 0. 7.370 |...... 6.830 |AO...... 03/31/2016. | 04/01/2023.
959802 AM 1 |WESTERN UNION 6.20% SR UNSEC 6/21/2040. 499,390 |...102.500 ....500,000 499,435 10 0 0. 6.200 |...... 6.200 |JD....... 06/16/2010. | 06/21/2040.
98310W AL 2 | WYNDHAM WORLDWIDE CORP 3.90% SR UNSEC 3/.. [ . ..3,743475 | ... 99.770 | ...........3,741,675 | ... .3,750,000 | .. ...3,745,557 603 0 0 . 3.900 |...... 3.920 |MS...... 02/19/2013. | 03/01/2023.
Q2759@ AA 7 |CONSOLIDATED PRESS FINANCE LTD 4.21% SER.......c.cocovsvvvnvcnrivencneirns [evvee | D v | nl2FE | e 2,000,000 |..102.870 | ..............2,057,447 | .............. 2,000,000 | ...ccooonee. 2,000,000 0 0 0. 4210 |..... 4.210 |JD....... 05/21/2015. | 06/18/2022.
Q6235# AN 2 | MIRVAC GROUP FINANCE LTD 3.63% SER M SR..........ccccocvinumnicvsnnicvannicnnnns | wovnnee | D vovvicienn | w0 2FE ] i 2,000,000 | ..... 90.360 2,000,000 | ..cccovreve. 2,000,000 0 0 0 [... 3.630 |...... 3.630 [MS..... 06/21/2016. | 09/18/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ SRR [ 167,348,756 XXX .162,835,000 | ......... 164,482,537 | ..........(267,648) | ......... (705,737) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
22942K  CA 6 |CREDIT SUISSE MTG 2006 7 7.00% 9A4 8/1/2.........oooorveeervearereennrennereens | cevev | o [ eevrennins | e 1FM .105,608 |..... 54.110 7,541 0 0 ... 7.000 |...... 0.060 [MON... | ... 07/18/2006. | 08/01/2036.
36185M  AF 9 | GMAC MTGE CORP LN TR 2005 HE2 4.89% A6 1.. OV e | e 1FM 522,402 |..... 96.200 32,634 0 0. 4890 |...... 0.050 |MON... | .... 06/15/2005. | 11/01/2035.
43718M  AD 6 |RESIDENTIAL FNDG I1 2006 HI4 5.72% A4 9/.......ovvvvorrieciieriiecereneiienes | e e | e 1FM ...2,867,359 |..... 82.630 . 275977 0 0 . 5.720 |...... 0.090 |MON... | .... 09/25/2006. | 09/01/2036.
52522Q AM 4 |LEHMAN MTGE TR 2007 10 6.00% 3A1 12/1/20.. ..263,389 |..... 50.360 ..263,389 ..18,468 0 0...6.000 |.. 11/14/2007. | 12/01/2037.
65536P AA 8 |NOMURA ASSET ACC CORP 2006 AF1 FLT 1A1A. e | B I . ...30,541 | ... 31.970 ....30,541 381 0 0. 0.850 |...... 0.010 |MON... | .... 08/31/2009. | 05/25/2036.
83613G_ AA 7 | SOUNDVIEW HM EQ LN 2008 1 FLT A1 2/25/20........cccooiumiiiimiiiniiianniicssniins | s L |l AFM | 102,758 | .... 94.070 102,802 8 0 0 2.250 |..... 2.300 |MON... 10/31/2013. | 02/25/2038.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities .. .. 3,892,057 XXX ...3,892,101 335,009 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05604L  AE 2 |BWAY MTGE TR 2015 1740 3.14% B 1/1/2035 954,336 |..... 95.290 1,000,000 3,320 0 0. 3.140 03/22/2016. | 01/01/2035.
059497  AA 5 |BANC OF A COMM MTGE 2007-1 FLT AMFL 1/15.. 3,795,491 | ... 89.360 ..3,574,468 | . 14,000,000 . 0 0]....0.860 05/31/2016. | 01/15/2049.
05955U AG 2 | BANC OF AMERICA LARGE 2010-UB3 ADJ A4A2.. . e ...3,093,681 |...100.230 3,270,973 | ..... .3,263,215 29,016 0 0. 5.750 01/28/2010. | 05/01/2046.
12624U AC 8 |COMM MTGE TR 2013-GAM 3.37% A2 2/1/2028...........covevirrerimerrerirriicnninens | ceveene JP IO I 1FM ..4,026,164 |...101.500 ..4,060,040 4,000,000 (3,307) 0 0. 3.360 04/09/2014. | 02/01/2028.
12625E  AC 3 |COMM MTGE TR 2013 SFS ADJ A2 4/1/2035 e 1,491,012 |..... 99.690 ..1,495,442 .1,500,000 679 0 0]....2.980 04/04/2013. | 04/01/2035.
126300 BA 1 |COMM MTGE TR 2014-CR14 4.53% AM 2/1/2047..........c..ccoovvvriirrveriiniiniincns | e e ..1,029,938 |...107.250 ..1,072,590 1,000,000 (2,811) 0 0. 4.520 01/09/2014. | 02/01/2047.
36197Q AC 3 |GSMTGE SEC TR 2013-G1 3.56% A2 4/1/2031 SRR I e | e 1FM ...4,593,491 | .. 99.870 4,494,338 | ... 14,500,000 (9,549) 0 0. 3.550 10/31/2015. | 04/01/2031.
44217N AC 0 |HOUSTON GALLERIA TR 2015 HGLR 3.09% A1A2.........oovvveiervireniririririenies | e [ [FURRPROEN I 1FM ..2,031,250 |..... 97.720 | ... .1,954,555 | ..... .2,000,000 (2,893) 0 0. 3.080 04/16/2015. | 03/01/2037.
466400 AW 7 | JPMBB COMM MTG SEC TR 2013-C13 ADJ B 1/1...coviriiiirineiverirenieiinns [ e | e | e M| e 2,068,594 |...103.780 | .............. 2,075,640 | ..ocoooneen. 2,000,000 (7,068) 0 0. 4.050 07/29/2014. | 01/01/2046.
553514  AC 4 |MORGAN STNLY BAML TR 12-CKSV 3.28% A2 10........ovvvemerriremerenrrrennns | eoveeee [ v | cevervinnne | e 1FM 1,494,766 | ... 98.860 .1,482,942 1,500,000 330 0 0 | 3.270 49,155 | 03/19/2013. | 10/01/2030.
55660C AA 6 | MADISON AVENUE TRUST 2013-650M 3.84% A 1 . JP [POR I 1FM| .. ..1,029,951 |...105.020 | ... ..1,050,285 1,000,000 | .. (4,336) 0 0. 3.840 v, 38,430 | 10/10/2013. | 10/01/2032.
61690G  AH 4 |MORGAN STNLY BAML TR 2014-C14 4.38% AS 2.......ccocooimmvviinriiinriisnniians | s e | e M| 1,029,969 |...105.730 | .............. 1,057,310 | oo 1,000,000 | ..cccooovreee 1,022,022 (2,862) 0 0. 4.380 |.....4.030 |[MON... | ............3,653 | ........ 43,840 |01/30/2014. | 02/01/2047.
61690L AA 8 | MORGAN STAN CAP | TR 2013-ALTM 3.28% A1......ccoooirvimerrireneirinnrrseniiens | ovenee [ v | cerevvennns | e 1FM ...1,019,976 |...100.850 ..1,008,567 1,000,000 ..1,011,538 (2,316) 0 0 ... 3.270 |.....3.020 |[MON... | ...cccce..2,730 | oo 32,760 | 03/06/2013. | 02/01/2035.
61690V AZ 1 |MORGAN STNLY BAML TR 2015 C26 3.53% A5 1.. B I e | e 1M .. ...5,149,870 |...101.960 | .... .5,098,150 | ..... .5,000,000 | .. ..5,134,002 | . 0 | (13,909) 0 (U 3.530 o 10/28/2015. | 10/01/2048.
61761D  AD 4 | MORGAN STNLY BAML TR 2012-C6 2.86% A4 11.......oovvvercrerereerecceienceieens [ e e | e M| e 2,094,063 |...101.310 | .cccooeneve. 2,026,360 | .....ccccooe.n. 2,000,000 | ....ccceeen. 2,086,013 | ..o 0 (8,049) 0 0 ... 2.850 |.....2.020 |MON... | .........4,763 | ........ 28,580 | 06/14/2016. | 11/01/2045.
61762X AU 1 |MORGAN STNLY BAML TR 2013-C124.26% A4 1.....cvvorrrrrrirnrrnseeirnenins | ceveees e | e M| 1,029,931 |...107.950 | ....coceoeene. 1,079,590 | ..ovvvvernnee 1,000,000 | ...ooovvvrnee 1,020,941 | oo 0 (2,939) 0 0. 4.250 |.....3.900 |MON... | ............3,549 | .......... 42,590 | 10/10/2013. | 10/01/2046.
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68275C AC 2 | 1345 AVE OF AMERICAS 2005-15.28% A3 8/8...........oovvvemervemerreernvirneneinenes [ cvviee | oo | evereiiiens | e M| 1,052,813 |...112.630 | ....c.cco...e. 1,126,332 | oo 1,000,000 (3,348) 0 0. 5.270 |...... 4.820 |MON... 07/06/2010. | 08/08/2035.
69640G  AA 3 | PALISADES CENTER TR 2016 PL 2.71% A 4/9]........covvvvirriinniinniisniiinnnis | e [ oo | cevviiinnis | e 1FM ...5,000,000 |..... 99.600 ..4,980,301 5,000,000 0 0 0 ... 2.710 |...... 2.720 |MON... 04/20/2016. | 04/09/2033.
90270Y AA 7 |UBSBARCLAYS COMM MTG 2013-C5 3.35% AS 3 woe e e e | e 1FM ...1,029,992 |...101.050 | .... ..1,010,530 1,000,000 (2,924) 0 0 . 3.340 |...... 3.000 | MON... 02/15/2013. | 03/01/2046.
95000L AZ 6 |WELLS FARGO COMM MTGE 2016 C33 3.43% Ad.....ooivvrernnscinnsninninninns | enrenns | on | evnrnnens | v TFM | 4,119,740 |...100.920 | ...ccoverns 4,036,840 [ ...cocvennn 4,000,000 (7,917) 0 0 [ 3420 |...... 3.070 | MON... 03/18/2016. | 03/01/2059.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities, s | e 47,135,028 XXX | 46,908,152 | ............ 46,763,215 | .......... 47,186,667 | ....ooocoovvvannnenns 0 31,278 0 0] XXX XXX XXX | e 126,461 | ... 1,458,528 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
03330E  AA 2 | ANCHORAGE CR FUND 2016 3A 3.85% A 10/28..........cccoovvveirniirniiiiniiianes | ceneees Cluiie [ oo TFE| 2,500,000 |..... 99.000 | ..ccovvvvrnne 2,475,000 | ...ccoovnven. 2,500,000 | ............. 2,500,000 0 0 0 . 3.850 |...... 3.840 07/22/2016. | 10/28/2033.
05377R BB 9 |AVIS BUDGET RENTAL CAR FUNDING 2.10% 201........ccooemveremeerenerrennrrens [ coevee | oo | e | e 1FE ...1,999,107 |...100.100 ..2,002,040 | ..... .2,000,000 ..1,999,825 169 0 0. 2.100 |...... 2.110 07/25/2012. | 03/20/2019.
05606X AA 2 |BXG REC NOTE TR 2015 A 2.88% A 5/2/2030..........cccouvvmmricmmrverirerivenivininnns | vevree [ oo | erveviiinens [ e 1FE ...1,058,607 |...100.090 | ... ..1,064,250 .1,063,282 ...1,058,985 306 0 0 [ 2.880 |...... 3.050 . .30,623 | 12/14/2015. | 05/02/2030.
12479R  AB 3 |CAPITAL AUTO REIT 2014 1A 3.66% A 10/15/.......ccvveoerriierieieneseneiseneiienes | cevee | o [ eevveeeins | e 1FE| i 1,808,859 |..... 97160 | ..coovvvernn 1,846,088 | .............. 1,900,000 | ..coovvennee 1,822,516 | oo (VN 13,657 0 0 ... 3.660 |..... 4.940 [MON... | .........3,284 | .......... 46,360 | 04/19/2016. | 10/15/2044.
126650 AQ 3 |CVSHEALTH CORP 5.79% SR SEC 1/10/2026...........ccocvvvenrinricerrerieniinii | ceviee [ [ e | e 1AM 649,519 |...109.650 ....693,968 668,926 2,422 0 0. 5.780 |...... 6.800 40,174 | 02/13/2008. | 01/10/2026.
284157  AA 2 |EHGVT 2014-A 2.53% A 2/25/2027............ RSSO IV e | e 1FE ...1,283,404 | ... 99.650 ...1,283,404 0 0 0. 2530 |...... 2.620 coenen 32,471 10/22/2014. | 02/25/2027.
38174B  AJ 4 |GOLUB CAP PART CLO 2015 22A 3.97% A2B 2.......cooommvverrrirerrerecireneiiies | cereees (O] IR 1FE| 2,000,000 |...100.320 | .............. 2,006,400 | ..ocoovenene. 2,000,000 | ..ococeeen. 2,000,000 | ..ovvverrriirrnienas 0 0 0 0. 3.970 |...... 4110 [FMAN. | .........9,043 | ......... 79,400 | 02/06/2015. | 02/20/2027.
46616Y AA 2 | 321 HENDERSON REC LLC 2012-2A 3.84% A 10......cvrvrmrerremrirerinnineeeninnnnns [ovene [ | vevverinns | ceveee 1FE 755,817 755,847 2 0 0 [ 3.840 |...... 3.870 .29,033 | 07/18/2012. | 10/15/2059.
553891 AA 0 |MVW OWNER TRUST 2014 1A 2.25% A 9/20/203............cooovvemmmremenrrrnnnrrnnens | veeee [ v | cerevrennns | e 1FE ...1,095,922 ...1,095,922 0 0 0 2.250 |...... 2.290 e 24,665 | 09/30/2014. | 09/20/2031.
82652E  AB 4 |SIERRA REC FUND CO 2014-3A 2.80% B 10/20.........coocmrvvermriienninneeireeniinns | cevveen | o [ eevireenins | oo 2AM | e 1,284,516 |...100.360 | ..............1,289,192 | ..............1,284,542 | ............ 1,284,523 3 0 0. 2.800 |...... 2.810 [MON... | .cccccc. 1,099 | oo 35,967 | 10/29/2014. | 10/20/2031.
82652) AA 5 |SIERRAREC FND CO 2015 3A 2.58% A 9/20/2..........ocoovvvvirvevenieiineiianciians | e [ or | cervivinnne | e 1FE 254,500 254,500 0 0 0. 2.580 |...... 2.460 04/21/2016. | 09/20/2032.
83402D AC 5 | SOCIAL PROF LOAN PRGM 2016-C 2.36% A2B 1.. JOVI [UURVOPRN PR VPPROROPORN IOV 1FE ...3,487,317 . ..3,487,317 0 0 0 ... 2.360 |...... 2.470 07/20/2016. | 12/25/2032.
83417F  AA 7 |SOLARCITY LMC SER LLC 2014-2 4.02% A 7/2........cooovuvvviinriiinnicninncinnniins | covvies | [ e | e 2AM | 920,475 920,489 920,475 0 0 0. 4.020 |...... 4.020 07/24/2014. | 07/20/2044.
84756N  AB 5 | SPECTRA ENERGY PARTNERS LP 4.60% SR UNSE.........ccoooommmvimmmivnnirans [ evivee | oo v | oo 2AM 999,670 1,000,000 999,818 32 0 0 ... 4.600 |...... 4.600 06/06/2011. | 06/15/2021.
86213C  AA 3 | STORE MASTER FUNDING 2015 1A 3.75% A1 4l.....ocovvniineieniieineneininne [roveine [ | evveriens | v 1FE ...1,396,233 1,472,625 ...1,403,878 7,645 0 0 [ 3.750 |...... 4.800 04/19/2016. | 04/20/2045.
949456 AA 5 | WELKRESORTS LLC 2013-A 3.10% A 3/15/202.........ccoocoomvvinmmiininiissniissnies | eovnnee | oo | covervsnnne | coneee TFE| i 305,172 ...305,214 305,183 4 0 0 ... 3.100 |...... 3.120 11/21/2013. | 03/15/2029.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securitie: 21,799,118 XXX 21,841,119 24,240 0 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 240,174,959 XXX ..241,991,212 237,402,424 (315,210) 0 0] XXX XXX XXX XXX
Hybrid Securities - Issuer Obligati
534187 AS 8 |LINCOLN NATIONAL CORPORATION FLT HYBRID 1,063,200 |..... 81.000 .810,000 1,000,000 1,000,000 (3,134) 0 0]...3.260 01/18/2007. | 05/17/2066.
654579  AA 9 |NIPPON LIFE INSURANCE CO 5.00% SUB 10/18 660,000 |...103.380 ....660,000 0 0 0. 5.000 10/11/2012. | 10/18/2042.
835407  AA 5 | SOMPO JAPAN NIPPONKOA INSURANC 5.33% HYB.........ccooommmiinnmiiinniirinns | e Do | o 1FE| s 1,355,000 |...105.320 A 1,355,000 0 0 0 5.320 03/21/2013. | 03/28/2073.
4299999. Hybrid Securities - Issuer Obligations.... 3,078,200 XXX ..2,919,394 .3,015,000 (3,134) 0 0| XXX XXX XXX
4899999.  Total - HyDHA SECUMHES. ... | coisnnieoaa 3,078,200 XXX 2,919,394 | ... .3,015,000 (3,134) 0 0| XXX XXX XXX
Totals
7799999.  Total - ISSUET OBIIGALIONS. ..o s | niniees 195,060,396 XXX ..198,069,171 | .......... 189,882,000 191,734,739 (775,640) 0 0| XXX XXX XXX | ... 2,436,720 | ... 8,659,677 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUNHIES............ovveveriiririeeieieiesieiee e 25,325,647 XXX ....25,508,553 ..26,114,159 | .......... 25,321,857 | eooveveercrnean0 | 330,301 0 0 XXX XXX XXX | ..........59,908 | ........ 268,770 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHIES. ..o | oo 47,135,028 XXX ....46,908,152 ...46,763,215 47,186,667 31,278 0 0| XXX XXX XXX | ......126,461 | ... 1,458,528 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities.............cccooriiimiinsnicnssicissisnee, 21,799,118 XXX ....21,921,157 ...22,029,506 21,841,119 24,240 0 0| XXX XXX XXX ..77,000 | ........ 528,296 XXX XXX
8399999, Grand TOtal = BONGS..........cururiiirririireriiiseiesi ettt anies | erienias 289,320,189 XXX 292,407,033 284,788,880 | ......... 286,084,382 | ........... (267,648) | ......... (389,821) 0 0 XXX XXX XXX | ... 2,700,089 |....10,915,271 XXX XXX
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Annual Statement for the year 2016 of the TRAN SAM E RICA CAS UALTY I N S U RAN C E CO M PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A
3138WF W6 9 | FNMA 3.50% ASBO68 10/1/2045..........ccvriiiieriieiiiieierisisessesssissssssssssssessessssssessssssssesssessssses | nessesssnssosens 06/09/2016........ WELLS FARGO BANK......c.oviriiiriiniereirninns 10,450,003 | ...coooviieceee 10,000,001 | covoverrreirirenieresseerninin 11,667
3138YB EW 9 |FNMA 3.50% AX9148 1/1/2045.. 11/09/2016........ CITIGROUP.. 1,031,328 21,000,000 | oo 1,264
3138YF  5E 0 | FNMA 3.50% AY2644 3/1/2045.. . 11/09/2016........ CITIGROUP.. 4,125,312 5,056
3140E5 CR 3 |FNMA 3.50% BA0979 3/1/2046...........ccocovvevrrnrnnene 11/09/2016........ CITIGROUP 3,093,985 3,792
3140EU  4Q 9 | FNMA 3.00% BCO830 4/1/2048.........couimuieiiiiiiieirissis s enes 04/11/2016........ WELLS FARGO BANK.. 2,029,376 2,000
3199999. Total - Bonds - U.S. Special REVENUE aNT SPECIAl ASSESSIMENS. ... vuurvursuirserssrersesersssessssssssessasssessasssseseses | eesessassasesessassasssasssessaesseeseeseee e ees 44881 ee 884888ttt 20,730,004 23,779
Bonds - Industrial and Mi:

03330E  AA 2 | ANCHORAGE CR FUND 2016 3A 3.85% A 10/28/..........cccovuune. [ 07/22/12016........ GREENSLEDGE CAPITAL......cotviiiiieieieiriseiesssseesseenes 2,500,000 | ..o 2,500,000 |....... 0
05604L  AE 2 | BWAY MTGE TR 2015 1740 3.14% B 1/1/2035..........cooiiieiiieiriceeeeiee e 03/22/12016........ DEUTSCHE BANC ALEX BROWN..........cccoovinnee 954,336 ....1,000,000 2,358
059497  AA 5 |BANC OF A COMM MTGE 2007-1 FLT AMFL 1/15 05/31/2016........ TLIC-NMS-NON MATCHED SURPLUS..........ccootiiiinriiinintienissie e 3,795,491 4,000,000 | coovrrererierieieririeeenierenene 1,066
12479R  AB 3 |CAPITAL AUTO REIT 2014 1A 3.66% A 10/15/......c.vuuireirireriiieierinineiiesisesiesissesssiessesenienes 04/19/2016........ CREDIT SUISSE/FIRST BOSTON.........ccveremrrircrirnes 1,808,859 | ..o 1,900,000 | ..o 1,352
25152R  2Y 8 |DEUTSCHE BANK AG 4.10% SNROP 1/13/2026 D 01/08/2016........ DEUTSCHE BANC ALEX BROWN.........ccccovuienee 1,830,177 ....1,833,000 |....... 0
31428X  BG 0 |FEDEX CORP 4.55% SR UNSEC 4/1/2046...........ccovvmirvrnirirnrineiririninnns 03/21/2016........ GOLDMAN SACHS & CO 3,982,440 4,000,000 |....... 0
478160 BV 5 | JOHNSON & JOHNSON 3.70% SR UNSEC 3/1/204................ 02/25/2016........ J.P. MORGAN SECURITIES INC. 1,942,019

539439 AM 1 |LLOYDS BANKING GROUP PLC 4.58% SUB 12/10.........cccomruermiriirreiieriniierineieeiesiesissesenieseenies D 11/09/2016........ Tax Free Exchange 389,373

61761D  AD 4 | MORGAN STNLY BAML TR 2012-C6 2.86% A4 11... 06/14/2016........ BANK OF AMERICA.... 2,094,063

629377  BZ 4 |NRG ENERGY INC 7.25% SR UNSEC 5/15/2026. 06/16/2016. BANK OF AMERICA.... 978,750

651229 AW 6 |NEWELL BRANDS INC 4.20% SR UNSEC 4/1/202... 10/05/2016........ STIFEL NICHOLAUS & CO INC.....c.ovvvrrrererirrireriinns 317,031

68245) AB 6 | ONEBEACON US HOLDINGS INC 4.60% SR UNSEC 03/31/2016........ WELLS FARGO BANK 785,439

69640G  AA 3 |PALISADES CENTER TR 2016 PL 2.71% A 4/9/ 04/20/2016........ J.P. MORGAN SECURITIES INC. 5,000,000

717081 DS 9 |PFIZER INC 5.80% SR UNSEC 8/12/2023...........ccooovvverererenene 04/01/2016........ CANTOR FITZGERALD & CO. 569,303

761735 AV 1 |REYNOLDS GROUP ISSUER INC 7.00% SR UNSEC. D 06/13/2016. CREDIT SUISSE/FIRST BOSTON 1,200,000

780097 BA 8 |ROYAL BANK OF SCOTLAND PLC 4.80% SNRHOLD D 03/30/2016........ MORGAN STANLEY & CO. INC 663,796

82652)  AA 5 |SIERRA REC FND CO 2015 3A 2.58% A 9/20/2 04/21/2016........ BANK OF AMERICA.... 254,500

83402D AC 5 | SOCIAL PROF LOAN PRGM 2016-C 2.36% A2B 1......covvvrverrieiererincirerinnies 07/20/2016........ GOLDMAN SACHS & CO 3,487,317 .

86213C  AA 3 | STORE MASTER FUNDING 2015 1A 3.75% A1 4/. 04/19/2016........ CREDIT SUISSE/FIRST BOSTON.........cvverirrircrirnes 1,396,233 .....1,472,625 307
931427  AF 5 | WALGREENS BOOTS ALLIANCE INC 3.30% SR UN... 01/26/2016. HALYARD SECURITIES....... 2,292,111 .2,300,000

95000L AZ 6 |WELLS FARGO COMM MTGE 2016 C333.43% Ad......ooovvvvrriirerrriicirininnns 03/18/2016........ WELLS FARGO BANK 4,119,740

958102  AJ 4 |WESTERN DIGITAL CORP 7.38% SR SEC 4/1/20 03/31/2016........ BANK OF AMERICA.... 797,550

Q6235# AN 2 | MIRVAC GROUP FINANCE LTD 3.63% SER M SR D 06/21/2016........ NATIONAL AUSTRALIAN BANK.......cccovveririniinns 2,000,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 43,158,528

8399997. Total - BONS = Part 3.t 63,888,532 [ ... ..63,295,276

8399998. Total - Bonds - SUMMANY HEM fTOM PaM 5.........iiiiiriiteisssiieie st essssesssesss s sss s sessess e ens st sen st e41e8see st ee 8814088080880t 25,730,308 | ..ooovveeireeieeieeieea 24,988,293

8399999, Total - BONS. ... 89,618,840 | ..o 88,283,569

9999999. Total - Bonds, Preferred and Common Stocks 89,618,840 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

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 Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36203V ZX 1 |GNMA7.00% 360858 4/1/2024...........cccooeovvvre .. [ 12/01/2016. | Paydown 612 612 580 | oo 594 | i 0 18 0 18 0 612 0 .0 04/01/2024.
36204N  F3 6 [GNMA7.00% 374686 4/1/2024..........ccccovvvverevrninne .. | 12/01/2016. | Paydown 2817 | v 2,817 | v 2,670 | oo 2,734 | oo 0 82 0 82 0 2,817 0 .0 04/01/2024.
36204T HK 3 |GNMA7.00% 379234 4/1/2024... .| 12/01/2016. | Paydown 1,185 35 0 35 0 1,185 0 .0 04/01/2024.
36204T LK 8 |GNMA7.00% 379330 4/1/2024... ce |+ [ 12/01/2016. | PAYAOWN. ... | e | v 10,829 316 0 316 (U 10,829 | ..o (VI 0 04/01/2024.
36223A RJ 3 |GNMA7.00% 302089 5/1/2024...........ccccovvurvvrnnce .. | 12/01/2016. | Paydown 1,630 48 0 48 0 1,630 0 .0 05/01/2024.
36225A QF 0 |GNMA7.00% 780454 10/1/2026 .| 12/01/2016. | Paydown 270 0 0 0 0 270 0 .0 10/01/2026.
83164F AE 4 |SBAFLT POOL #504505 3/1/2024. v [ [ 12/01/2016. | PaydOWN. ......ovvieeriisisniisrisisssersnissiienins | onnnsrissnsensrssnsens | onsennens 189,977 | oo 189,977 | oo 198,882 .198,791 O (8,815) 0 (8,815) (U I 189,977 | .o (U] I 0 03/01/2024.
0599999. Total - Bonds - U.S. GOVEMMENL.........coiiiiiieiiiiiisiiionci i oo 207,320 207,320 | .......... 215,338 | ..o 215634 | ...occoceenene. () (8,316) 0 (8,316) 0 [ 207,320 | ..ot (V) 0 XXX
Bonds - U.S. Special Revenue and Special A ment
01F032 61 7 |FNMA3.50% TBA 3.5% 1/1/2041........cccvvvviiirrins .. [01/11/2016. | CITIGROUP..........ovvoiriiriiieriisniiienins | e | oo 10,313,281 | ..... 10,000,000 | ..... 10,313,281 | ......... 10,313,281 | ..ccovvene 0 0 0 0 0] e 10,313,281 | ..ccovvvenn (VN O 0 01/01/2041.
31359M  H8 9 |FNMA 5.00% BENCHMARK NTS 3/15/2016.. o | 03/15/2016. | MALUITLY ... | eeeieeesieesieeeniins | ceeevi 700,000 0 m (U S 700,000 |..cooveonnne (VI O 0 03/15/2016.
31374W 5D 0 |FNMA 7.00% 326744 12/1/2025. . | 12/01/2016. | Paydown 1,262 | . 1,262 | . ..1,267 .1,264 0 (1) 0 1,262 0 .0 12/01/2025.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS............ i | eoens 11,014,543 | ..... 10,701,262 | ..... 10,990,122 ...11,013,774 0 770 0 [ e 11,014,543 | ..o 0 [ 0 XXX
Bonds - Industrial and Miscellaneous
05606X AA 2 |BXG REC NOTE TR 2015 A 2.88% A 5/2/2030..... | .. | 12/02/2016. | Paydown 297,305 297,305 ..295,998 ..296,018 0 1,287 0 05/02/2030.
05955U AG 2 |BANC OF AMERICA LARGE 2010-UB3 ADJ A4A2| .. | 12/01/2016. | PAYAOWN. ........ccvemrverrreireeeieeeeiseniiienes | cviereiieesiisensinenes | coeeneens 716,667 0 .10,371 .0 05/01/2046.
126650 AQ 3 |CVSHEALTH CORP 5.79% SR SEC 1/10/2026... | .. | 12/10/2016. | Redemption ~ 100.0000 59,374 0. 2,350 .0 01/10/2026.
126650 BH 2 |CVSHEALTH CORP 5.75% SR UNSEC 6/1/2017 |.. | 07/27/2016. | Call ~ 100.9036...........cccoovemmmremmmreraniies [ coiermriseniiieniiinnns | e 2,522,589 0 ..(14,995) | .... 2,522,589 0 06/01/2017.
CHARLOTTE GATEWAY VILLAGE LLC 6.41%
160841 AA 0 [BOA - [ 12101/2016. | PaydOWN. ... | cevviesniisnsiisnniins | cvv 1,506,291 | .......1,506,291 | ......1,512,715 | ... 1,511,927 | 0 | (5,636) 0 (5,636) 0 [ o 1,506,291 | ..ccoovvnns (VI 0 [ o0 | 52,810 |12/01/2016.
22942K CA 6 |CREDIT SUISSE MTG 2006 7 7.00% 9A4 8/1/2.... | .. | 12/01/2016. | Redemption ~ 20.7859........... 8,168 | ........... . X 0 0 0 0 8,168 0 .0 0 [ 0 |08/01/2036.
22942K CA 6 |CREDIT SUISSE MTG 2006 7 7.00% 9A4 8/1/2.... | .. | 12/27/2016. | Capital Distribution . 29,149 0| 29,149 | . 29,149 | 0 0 0 0 LV I 29,149 | ..o (V8 [ [V I LV [ 0 | 08/01/2036.
DEUTSCHE BANK AG 3.70% SR UNSEC
25152R XA 6 |5/30/202 D|01/08/2016. | DEUTSCHE BANC ALEX BROWN.......c.. | ceererrververnnirernninns | crvees 3,650,549 | ....... 3,695,000 | ....... 3,680,922 | ........... 3,682,731 | oo 0 16 0 16 0 [ v 3,682,748 |....cccvennnd 0 ... (32,198) | ........ (32,198) | ....... 16,330 | 05/30/2024.
284157  AA 2 |EHGVT 2014-A 2.53% A 2/25/2027....................... . [ 12125/2016. | PaydOWN. ..o | e | ceveieees 571,713 | .........d 571,713 | .coeeee. 571,701 | oo 571,701 | oo 0 12 0 12 (U S 571,713 | (VN (U I 0. 6,860 | 02/25/2027.
EXPORT CREDIT BANK OF TURKEY 5.00% SR
30214y AE 4 |UN D[ 09/27/2016. | TPLIC-NMS-EM BLENDED STRAT......... | cccooiorvieinniiinniiins | ceviins 304,500 | .......... 300,000 | .......... 298,479 | oo 298,694 | ......cccoeooene. 0 167 0 167 0 [ oo 298,861 | ..ccoovvnnnn: 0 | 5639 | oo 5639 | ... 15,167 | 09/23/2021.
36185M AF 9 | GMAC MTGE CORP LN TR 2005 HE2 4.89% AG 1| .. | 12/27/2016. | Capital Distribution . 98,661 L0 98,661 | ...ccvverinen 98,661 | ...covvvcrine 0 0 0 0 (U I 98,6671 | ..vvvvvrans (VI (U IO LV 0 |11/01/2035.
36185M AF 9 | GMAC MTGE CORP LN TR 2005 HE2 4.89% A6 1| .. | 12/01/2016. | Redemption  67.1969........cccouvvvemmrrers | covmvrirveneinenniieniis | v 109,383 | .......... 162,779 | oo 109,383 | oo 109,383 | oovvorriin 0 0 0 0 (U S 109,383 | ..o (VI [ (U I (VN 0 |11/01/2035.
EQUITY COMMONWEALTH 6.25% SNROP
40426W AU 5 |6/15/201 .. [12/15/2016. [ Call  100.0000..........cooemrrverrrrirerriienes | cevveremerierseieeniiins | ceves 1,500,000 | ....... 1,500,000 | ....... 1,496,850 | ........... 1,499,346 | ...cccoovenn 0 444 0 444 (U I 1,499,789 | ..o (VI O 21 | 211 | 93,750 |06/15/2017.
HANOVER INSURANCE GROUP INC 6.38% SR
410867 AD 7 |UNS .. [05/21/2016. [ Call  109.3485..........cooorereriiiereiiienes | cevvieeeeiessiisenniiins | e 1,159,094 | ..... 1,060,000 | ....... 1,212,311 | oo 1,165,869 | ...ccocvvennn (VI [ (6,775) 0 (6,775) (U I 1,159,094 |.....occcceennl (VN (U I 0... 158,195 | 06/15/2021.
HEALTHSOUTH CORP 7.75% SR UNSEC
421924 BJ 9 |9/15/202 .. 109/15/2016. [ Call  103.3269..........coocmmvrerrieiriiines | covveenniiiesniissniiins | ceveiies 272,783 | .........264,000 | .......... 274,890 | ... 273,748 | ..coocveenl0 | (1,920 0 (1,920) (V18 I 271,828 0].. 954 954 | ... 15,497 | 09/15/2022.
43718M AD 6 |RESIDENTIAL FNDG I 2006 HI4 5.72% A4 9...... .. | 11/25/2016. | Capital Distribution ..540,867 ..540,867 ..540,867 0 0 0 0 09/01/2036.
43718M AD 6 |RESIDENTIAL FNDG 1 2006 HI4 5.72% A4 9...... ..| 11/01/2016. | Redemption ~ 60.2523 0 0 0 0 09/01/2036.
46616Y AA 2 |321 HENDERSON REC LLC 2012-2A 3.84% A 10 | .. | 12/15/2016. | Paydown 21 0 21 0 10/15/2059.
JPMORGAN CHASE COMM 2007-LD11 ADJ ASB
46631B  AF 2 |6/ .. [ 10/01/2016. | PAYAOWN. ... | cevvineiiesseisnnieins | ceves 1,994,508 | ....... 1,994,508 | ....... 1,990,690 | ........... 1,990,690 | ...ccoovvvrnnen 0] s 3,818 0 3,818 (U I 1,994,508 | ............... (VI (O (U A 0 ... 53,971 | 06/01/2049.




Annual Statement for the year 2016 of the TRAN SAM E RICA CAS UALTY 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

I'vid

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 Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
52522Q AM 4 |LEHMAN MTGE TR 2007 10 6.00% 3A1 12/1/20.. | .. | 12/01/2016. | Redemption ~ 53.4541..........cccccovmmvvcs | commmviinniiinniiinnis | v 13,143 | . 24,587 ..13,143 13,143 0 0 0 0 .0 .0 | 12/01/2037.
52522Q AM 4 |LEHMAN MTGE TR 2007 10 6.00% 3A1 12/1/20.. | .. | 12/27/2016. | Capital Distribution . 38,835 .0 ...38,835 | ... .38,835 | .... 0 0 0 0 .0 | 12/01/2037.
53219L  AK 5 |LIFEPOINT HEALTH INC 6.63% SR UNSEC 10/1 | .. | 06/13/2016. | Call ~ 103.3130............. 237,620 230,000 | .......... 237,763 | ....cccoenee 236,972 | oo (U1 I (1,161) 0 (1,161) 0| 235811 |0 1,809 | il 1,809 | 10,666 | 10/01/2020.
LLOYDS BANKING GROUP PLC 4.58% SUB
539439 AH 2 |12110 D | 11/09/2016. | Tax Free Exchange..........ccc.couevvrnrevennns 389,373 | .......... 403,000 | ......... 388,332 987 0 987 0 9,233 | 12/10/2025.
553891 AA 0 |MVW OWNER TRUST 2014 1A 2.25% A 9/20/203 | .. | 12/20/2016. | Paydown ...380,292 ..380,292 | . .380,184 108 0 108 0 w4474 1 09/20/2031.
59156R AU 2 |METLIFE INC 6.75% SR UNSEC 6/1/2016........... .. | 06/01/2016. | Maturity............c.coccewene. 2,000,000 | ....... 2,000,000 | ....... 2,052,440 | .........2,047,097 | .cccoccoee0 | e (47,097) | ovvonne (U R (47,097) | oo 0 | ciree2,000,000 | .ooooviccec0 | o0 | 0 | 67,500 |06/01/2016.
MORGAN STNLY CAP | 2006-TOP23 ADJ SR
61749M AV 1 |UNS .. | 06/01/2016. | Paydown 832,758 | .......... 832,758 | .......... 846,714 | .............. 841734 | oo 0| e (8,977) 0 (8,977) (U S 832,758 |....cooccveennnt (VN (U IO 0 ... 13,239 | 08/01/2041.
641423 BM 9 |NEVADA POWER CO 5.95% SR SEC 3/15/2016.. | .. | 03/15/2016. | MatUFity...........corvvvrrriienrieneiieeeieneiiens | e | e 2,000,000 | ....... 2,000,000 | ....... 1,918,606 | ........... 1,997,166 | ....cocovnnvee. 0]. 2,834 0 2,834 (U A 2,000,000 | ..o (VI O (U I 0. 59,500 |03/15/2016.
NOMURA ASSET ACC CORP 2006 AF1 FLT
65536P AA 8 |1A1A ..[12/01/2016. | Redemption ~ 33.4145........... 1,500 | v 4488 | oo 1,500 | oo 1,500 | v 0 0 0 0 0 1,500 0 20 ] LV 0 | 05/25/2036.
NOMURA ASSET ACC CORP 2006 AF1 FLT
65536P AA 8 |1A1A .. | 12127/2016. | Capital Distribution . 3,196 .0 0 0 0 3,196 0 20 ] LV 0 |05/25/2036.
OMNICOM GROUP INC 5.90% SR UNSEC
681919 AS 5 |4/15/20 oo [ 04/15/2016. | MALUFIY..........oooveeoeeeceiiceeieseeieseiieeens | cevvienesisesnisesieins | cove 1,500,000 | ....... 1,500,000 0 (5,858) (U I 1,500,000 |....ccoonnent (VN (U I 0 ... 44,250 | 04/15/2016.
PINNACLE ENTERTAINMENT INC OL 6.38% SR
72345 AS 8 |U .. [ 04/28/2016. [ Call  105.1169.........covvrrririinriiiines | e | e 876,675 | .......... 834,000 0 (68) [V AR 876,675 | ...cccoovvnn (VN [ (U I 0 ... 47,954 | 08/01/2021.
SIERRA PACIFIC POWER COMPANY 6.00% SR
826418 BD 6 |SE 1| 05/15/2016. [ MALUIIY.......cvorvirrririrenieiserseiersnisnins | ceeenssesissssssensnnes | erveees 1,000,000 | ....... 1,000,000 0 2,196 0 [ v 1,000,000 |..coovvernenes {1 R {01 I 0 [ 30,000 |05/15/2016.
82652E AB 4 |SIERRAREC FUND CO 2014-3A 2.80% B 10/20. | .. | 12/20/2016. | Paydown 853,444 853,444 0 14 0 {853,444 | 0 [0 | 0 [ 12,069 | 10/20/2031.
83417F  AA 7 |SOLARCITY LMC SER LLC 2014-24.02% A 7/2.. | .. | 07/20/2016. | PaydOWN.........ccooverumiiiniiniiiciieninniiinins | eevieniniensisniiens | v 40,833 | ........... 40,833 0 1 0 | cooeerend0,833 |0 [0 [ 0 [ 1,228 | 07/20/2044.
83613G  AA 7 |SOUNDVIEW HM EQ LN 2008 1 FLT A1 2/25/20.. | .. | 12/27/2016. | Paydown 22432 | oo 22,432 0 80 0 [ 22432 |0 |0 | 0 256 | 02/25/2038.
TECK RESOURCES LIMITED 6.00% SR UNSEC
878742 AS 4 |8/ A | 12/06/2016. | BANK OF AMERICA.........ovvvvvrvinrirernnns [ v | v 1,710,625 | ...... 1,750,000 | ....... 1,746,868 | ..............735,000 |...1,011,955 | ....cccconce. 13 | s 0 [ 1,011,968 | ...covvvvrnee 0. 1,746,968 | .......cce..el0 | .....(36,343) | ........(36,343) | ..... 138,250 | 08/15/2040.
900151 AD 3 | TURKIYE IS BANKASI AS 3.75% SR UNSEC 10/. | D | 07/25/2016. | CITIGROUP. 196,000 200,000 | .......... 198,646 143 0 143 0 10/10/2018.
UTILITY CONTRACT FUNDING LLC 7.94% SR
91802M AA 8 |SE .. | 04/01/2016. | Redemption  100.0000. e [ | e 471,546 | .......... 471,546 | .......... 485,286 | .............. 483,950 | ..covvenenn. 0. (12,404) | ......ccceee.e. (VN R (12,404) | ..o [V S 471,546 | ............ (VI [ (U I 0 ... 18,730 | 10/01/2016.
UTILITY CONTRACT FUNDING LLC 7.94% SR
91802M AA 8 |SE .| 08/01/2016. [ Call ~ 101.1946 . 286,796 283,411 | .o 291,669 | .......cco..e. 290,866 | ...coovrernnn 0 [ v (4,615) 0 (4,615) (0[N IR 286,251 | ..ovvrennnnd 0 [ s 546 | coovernee 546 | ... 18,762 | 10/01/2016.
91911T AM 5 |VALE OVERSEAS LTD 4.38% SR UNSEC 1/11/20| D| 01/11/2016. | GOLDMAN SACHS & CO........cceeurverrens | corrverirerinniinicnnis | e 560,969 | ......... 725,000 | .......... 748,512 | coovvvs 741,952 | oo 0 (85) 0 (85) [V S 741,868 | ...t 0 ...(180,899) | ...... (180,899) | ....... 16,124 | 01/11/2022.
VERIZON COMMUNICATIONS INC 6.35% SR
92343V AV 6 |UNSE .. [ 04/08/2016. [ Call  102.4300..........couemrererrrreeriiienes | cevvireeeeieesiieeniiins | ceies 1,280,376 | ....... 1,250,000 | ....... 1,334,013 | ........... 1,282,777 | oo (VI [ (2,401) 0 (2,401) (U I 1,280,376 | ..cccoooovennnnt (VI (U A 0 ... 179,868 | 04/01/2019.
WALGREENS BOOTS ALLIANCE INC 2.70% SR
931427 AA 6 |UN .. | 01/26/2016. | HALYARD SECURITIES et | e [ s 2,311,247 | ... 2,300,000 | ....... 2,297,217 2,297,770 30 0 30 0 11/18/2019.
949456 AA 5 | WELK RESORTS LLC 2013-A 3.10% A 3/15/202.. | .. | 12/15/2016. | Paydown . 103,415 103,418 12 0 12 0 03/15/2029.
98978V AB 9 |ZOETIS INC 3.25% SR UNSEC 2/1/2023.............. .. | 02/24/2016. | CREDIT SUISSE/FIRST BOSTON............ | coovvonceeissniissnienns | oo 1,949,300 | .......2,020,000 | ....... 2,017,857 | ..........2,018,321 | ... 35 0 35 0 . . 02/01/2023.
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS.............cccuciiiiiiiiiiiiiiiiiini i | e 08,942,911 | 1...34,747,663 | ... 35,549,827 | ......... 34,317,311 |....1,015946 | ........ (91,044) 0 924,902 0 35,242,217 0 |...(299,305) ..1,356,526 XXX
Bonds - Hybrid Securities
25153R AA 0 |DEUTSCHE BANK CAP FD TR | 5.63% SUB 1/19 | . ‘ 01/19/2016. | Call  100.0000........cocomreerrieierieneniies | e | v 5,000,000 | ....... 5,000,000 | ....... 4,723,200 4,741,781 314 0 314 0 | oo 4,742,095 |.....c0 | Lo 257,905 | ....... 257,905 | ..... 140,700 | 01/19/2049.
4899999. Total - Bonds - Hybrid SECUMHIES..........orvuririisriiissiiis s vt | s 5,000,000 | ...... 5,000,000 | ....... 4,723,200 4,741,781 314 0 314 0 [ oo 4,742,005 |...ccoo0 | Lo 257,905 | ....... 257,905 | ..... 140,700 XXX
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

c¢via

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 Bond

o Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
8399997. Total - BONAS = PAM 4. s eosssnsss s | 51,164,774 | ..... 50,656,245 | ..... 51,478,487 | ......... 50,288,500 |....1,015,946 | ........(98,276) | ......occc.0 | oo 917,670 [ .o [ 51,206,175 | ...cccoovnnnnae 0. (41,400)| ........ (41,400) | ..1,519,895 XXX
8399998. Total - Bonds - Summary Item from Part 5...........ccccoooriinnnioniiicisnis s | s 25,519,457 | ... 24,988,293 | ..... 25,730,308 | ...coovvvieninienas (V] 0 (1,002) 0 25,729,306 0 ]...(209,848) | ...... (209,848) | .....369,705 XXX
8399999. Total - BONdS.......cviiiiiciicissc s OO OO OO OO PP U O OO OORPROROYRRROYRTRY JVOORN 76,684,231 | ... 75,644,538 | ... 77,208,795 | ......... 50,288,500 |....1,015,946 | .......(99,278) [ ..ocovviren0 | o 916,668 | ..o | e 76,935,481 ...(251,248) | ...... (251,248) | ..1,889,600 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cc.uriuirieriiiiiiriiiies vttt sssses e nessesssssns | ceens 76,684,231 XXX | .. 77,208,795 | ......... 50,288,500 |....1,015946 | .......(99,278) | ...ccocc..0 | o 916,668 |.......cc.......0 | oo 76,935,481 ....(251,248) | ...... (251,248) | ..1,889,600 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

GSl3

2 5 7 8 9 10 1 Change in Book/Adjusted Carrying Value 18 20 21
12 13 14 15 16
F Current Interest
0 Year's Total and Paid for
r Par Value Unrealized Current | Other-Than- Foreign Dividends | Accrued
i (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Realized Received | Interest
g Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein Gain (Loss) During and
CUSIP Identification Description n Name of Vendor Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJA.C.V. on Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A
01F030 FNMA 3.00% TBA 3.0% 4/1/2043............ . WELLS FARGO BANK.......coovviireririrnnns WELLS FARGO BANK.......ccvvirernrirrinrins | v 2,000,000 | ......... 2,029,375 2,029,375 2,029,375 0 0 0 | o0 | e 0 [ o0 | 0 [ o0 [ e 0 [ v 0
01F032 FNMA 3.50% TBA 3.5% 1/1/2041... WELLS FARGO BANK... WELLS FARGO BANK.......ccoovvrerierenenns | o (2,000,000) | ........ (2,065,625) | ........ (2,065,625) (2,065,625) 0 0 0
01F032 FNMA 3.50% TBA 3.5% 6/1/2041 WELLS FARGO BANK... WELLS FARGO BANK... 10,000,000 | .......10,450,000 ..10,450,000 0,450,000 0 0 0 .0
3138WF FNMA 3.50% AS6040 10/1/2045 Various VaMOUS.....ooovvvreciisissi s | avvis 10,000,008 | ....... 10,313,284 10,316,253 10,313,284 0 0 0 ....245,778
3199999, Total - Bonds - U.S. Special Revenue and SPECial ASSESSIMENS ..........ciiiueiriiiiiiesiereiesieiserieesstessessetsssessesssssssessessetssssssessessesessessesssssssessessessssassesssssnsessessessnsansesseses | sosssn 20,000,003 | ....... 20,727,034 20,730,003 20,727,034 0 0 0 ...245,778
Bonds - Industrial and Miscellaneous
BBSG MORTGAGE TRUST 2016 MRP
055287 AE ADJ C 6/1/2 BARCLAYS TLIC-LPGL-TRRI REINS FWH.......cccovrvnr | wovrvns 3,000,000 | ......... 3,017,700 | ......... 2,833,112 | ......... 3,016,775 0 (925) (01 I (925) | oo 0 ...(183,663) | ...(183,663) | ...... 67,771 | ... 9,059
DEUTSCHE BANK AG 4.10% SNROP
25152R 1/13/2026 D DEUTSCHE BANC ALEX BROWN VaMIOUS......ocvvveeeeieieiiesieeesssiseisenies | oveias 1,862,000 | ......... 1,859,133 | ........ 1,830,052 | ......... 1,859,207 0 74 0 T4 | . 0 | o0 | (29,154) | .....(29,154) | ...... 55,018 | .oveveenad 0
SIERRA REC FND CO 2015 3A 2.58% A
82652J 9/20/2 BANK OF AMERICA... Paydown........ccvereeeineinerienrineeenneens | cerneeennen 121,340 | i, 121,748 ...121,340 ....121,340 0 (408) 0 | ceeeereenea(d08) | o0 | 0 | e | 0 | 1,069
STORE MASTER FUNDING 2015 1A
86213C 3.75% A14/ CREDIT SUISSE/FIRST BOSTON Paydown 0 0].. 0. cirnennn 09
3899999, Total - Bonds - Industrial and MISCEIIANEOUS..............covviiiiiiies corivieiieiesisiei ettt st essessessssessessessessssessesssssnsessensessnsensessessnsessensessnsensessessnsnensesses | seneenes ;988,290 | .v.r.r5,003,274 | ... 4789454 | ......... 5,002,272 .0 .0 ]..(212,817)] ... ...123,927
8399998. TOHAI = BOMAS. .t e bt | e 0,988,298 | v 25,730,308 25,519,457 25,729,306 .0 .0 ] ...(209,848) | ... ....369,705
9999999. Total - Bonds, Preferred and COMMON STOCKS. .........cccociiiiiiiiiis coeiieteteeete ettt ettt et s sttt s et b b et s et st et et s se s et es et et et s ss s et as et et et s set et es st et et s seb et ansseet s esaetesnsesesessnsebesnsesesensnsetananans | everan 25,730,308 25,519,457 25,729,306 ...0 .0 |...(209,848) | ... ....369,705
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Annual Statement for the year 2016 of the TRAN SAM E RICA CAS UALTY I N S U RAN C E CO M PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
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 Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Exempt Money Market Mutual Funds as Identified by the SVO
000000 00 0 |BLACKROCKLIQUIDITY FUND FEDFU BLACKROCK........ | cccooovucns | .. 12/30/2016. | VAIIOUS..........cvvererreorriereieneiseseiseneiieseieseiis | cenee ). 9.0 SN I 3,006,165 | .....coooerveenac (U A (VI IO 0 0 0 3,006,165 (V10 I 01....0415 | ... 0.415 [MON.. | ..ccooouuee 554 | i 0
092480 70 0 [BLACKROCK LIQUIDITY FUND FEDFU TEMPFUND.......... | ceoovveees | o 12/30/2016. [ DIRECT ....coviviriereierreieieiiseiessssessssssesessssenes | seeee 99,9, U S 257,000 | .ovovrrvrirnrns (01 I 0 0 0 .257,000 {1 IR 0...0415 | .. 0.415 |MON.. | cooovvirirnnand (V1 I 0
23337T 20 1 |DWS MONEY MARKET SERIES INST. o [12/30/2016. | DIRECT.........ooiivireiereiieneieseieceeeeneseecesienenes | ceeee XXX...... 9,873,269 (IR 0 0 0 9,873,269 0 L0471 | 0.471 |MON..
31846V 41 9 |FIRST AMERICAN TREASURY OBLIGANC AND AZ.......... |. .. [09/30/2016. | DIRECT........ooiiiiiiiiniciiieniceiseissiseiissiisiis | o Y90, SO SR 2,954 | s (U1 0 0 0 2,954 0 ...0.019 ... 0.019 |MON..
000000 00 0 |JP MORGAN US GOVT MMKT FUND CA.........cccoooimmmvimnnns | corviianns . [12/30/2016. | DIRECT .......oooiriiirisreisnesnesenssseisnsiinnies | oo ), 9.0, G I 6,006,513 | .coooivrrin U I (V0 [P 0 0 0 6,006,513 0 ...0450 |..... 0.450 |MON..
000000 00 0 | FEDERATED GOVT OBLI FD PRM 608919........ccccccovimunie | comiinanns | . 12/30/2016. | DIRECT ..o sesiseniiseneieeneiieniies | e XXX...... ...4,104,622 0 [V 4,104,622 | oo 0 ...0439 |.... 0.439 |MON..
8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.......ccoiiiiiiiniisisiniiins v .23,250,523 0 XXX 23,250,523 0 XXX XXX XXX
All Other Money Market Mutual Funds
092480 61 9 [BLACKROCK LIQUIDITY FUNDS TEMPFUND INST. .. | 12/01/2016. | Various 2,208,547 0 2,208,547 ...0.827 |..... 0.827 |MON.. 0
31607A 20 8 |FIDELITY PRIME MON MAR-I INSTITUTIONAL C o [ 12/30/12016. | VANIOUS.........orvverrcriereeceseissiensisesienisssnisnienns | ceee Xvees | eriierieeen 1,750,125 [ iviiiniea | e | 0 e [0 | s 1,750,125 ...0.831 [.... 0.831 [MON.. .0
4812A0 36 7 | JPMORGAN PRIME MONEY MARKET FU .. | 12/30/2016. | Variou 464,114 ....0.866 |..... 0.866 | MON.. .0
60934N 20 3 [FEDERATED PRIME OBLIGATIONS FD .. | 12/30/2016. | DIRECT .141,408 ....0.525 |..... 0.525 |MON.. 0
94984B 79 3 | WELLS FARGO ADV HER MMKT . | 12/30/2016. | Various A71,733 ..0.720 |..... 0.720 |MON.. .0
8999999. Total - All Other Money Market Mutual FUNdS.........ocvenivininiiininiiniis v 4,735,927 XXX XXX XXX .0
9199999. Total - Short-TErM INVESIMENES. ..o eneesisnies evisneenseesssssniesnsssseesssssensssnssesossssnssessnssneesssenonssensesonnsnssesinnnnns | oonenerenn@ 3,980,480 | vovvviviieiinnd | cvviiiiiienn0 i | il [k XXX | e 27,986,450 XXX XXX XXX .0




Annual Statement for the year 2016 of the TRAN SAM E Rl CA CAS UALTY | N S U RAN C E CO M PANY

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

E18, E19, E20, E21, E22, E23
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SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code |/ Market Indicator Fair Value Carrying Value Date
Industrial & Mi (Unaffiliated) - Commercial Mortgage-Backed Securities
02005A DU 9 |ALLY MASTER OWNER TRUST....... . [1FE ...500,055 01/15/2019.......
02005A DV 7 |ALLY MASTER OWNER TRUST....... .. |1FE ...295,003 01/15/2019.......
05377R AV 6 |[AVIS BUDGET RENTAL CAR FUNDING.........ceoetrieiiireririerieisesesie i sesssssnssenene o IFE e s 76,803 02/20/2018.......
34528Q BP 8 |FORD CREDIT FLOORPLAN MSTR TR . [1FE ...155,042 01/15/2019.......
34528Q  BR 4 |FORD CREDIT FLOORPLAN MSTR TR . |1FE ..195,107 01/15/2019.
3499999.  Industrial & Miscellaneous - Commercial Mortgage-Backed SECUNEIES. ... 1,222,010 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated) 1,222,010 XXX
6399999.  Total - Commercial Mortgage-Backed Securities......... 1,222,010 XXX
6699999.  Subtotal - Bonds . 1,222,010 XXX
Short-Term | d Assets (Schedule DA Type)
02087V SF 1 | ALPINE SECURITIZATION LTD......couuiiuuiummrirresiesesssssessesssesssesessessessse sttt ssssssessssnens ...263,646 05/15/2017.......
06945L N9 5 |BARTON CAPITAL SA........ ...999,768 01/09/2017.......
1247P2 P8 1 |CAFCOLLC....... ...499,406 02/08/2017.......
13738) NH 9 |CANCARA ASSET SECURITISATION L ...999,532 01/17/2017.......
ATATTL TS 3 [CIESCO LLC... .o ...248,729 06/05/2017.......
19423C CD 2 |COLLATERALIZED COMMERCIAL PAPE. ...250,000 03/11/2017.......
19423C CV 2 |COLLATERALIZED COMMERCIAL PAPE ...475,000 06/01/2017.......
2284K2  BY 6 | CROWN POINT CAPITAL COMPANY LL......ouiuriiiieieiiireiiiiesieiissisesie st ...350,000 04/25/2017.......
30601Y UJ 2 |FAIRWAY FINANCE COLLC............ ...350,000 01/20/2017.......
3454G0 NA 2 |FORD MOTOR CREDIT COMPANY LLC ...399,890 01/10/2017.......
38141W 27 3 | GOLDMAN SACHS FINANCIAL SQUARE.........cviiiiiiiieritisesisisssssie st ss st ssss st sssssas 5,844,873 01/01/2017.......
48802W N7 9 |KELLS FUNDING ...997,982 03/16/2017.......
5006E0 NC 6 |KOREA DEVELOPMENT BANK.... ...499,862 01/12/2017.......
60689F NJ 3 |MIZUHO CORPORATE BANK LTD/NY .....couiiuiiriiiimieiiiseiiesiesiesisesesise s sssesssessssisene ...499,785 01/18/2017.......
6117P4 P79 | MONT BLANC CAPITAL CORP.....ccoottteiiiiiritiiesisesiesissssisessssisess bbbt en ..499,464 | ... 02/07/2017.......
679837 QL 3 |OLD LINE FUNDING LLC...... 249,485 | 249,485 |03/20/2017.......
9612C0 S5 9 |WESTPAC BANKING CORP.......... ...996,037 996,037 | 05/05/2017.......
8999999  Total - Short-Term Invested Assets (Schedule DA Type) 14,423,460 ..14,423,460 XXX
Cash (Schedule E Part 1 Type)
06053P TK 3 |BANK OF AMERICA NA ...250,000 05/16/2017.......
60689D W8 2 |MIZUHO CORPORATE BANK LTD/NY........ ...275,000 06/05/2017.......
94989R  BR 8 |WELLS FARGO BANK NA ...250,000 05/09/2017.......
9099999.  Total - Cash (Schedule E Part 1 Type)......... ...775,000 XXX
Cash Equival (Schedle E Part 2 Type)
000000 00 0 |CREDIT SUISSE HOLDINGS USA INC.......coouiiiimiiiiiniiiciissiiesis it ...750,000 01/31/2017.......
000000 00 0 |MORGAN STANLEY & COINC.......... ...500,000 01/11/2017.......
15060X Q1 3 | CEDAR SPRINGS CAPITAL COMPANY ....ovuuiimiiririiitireiisisssie s iessebsss bbb ...249,508 03/01/2017
16536H N3 1 |CHESHAMFINANCELLC............. ...999,959 01/03/2017.......
26244H N3 3 |DUKE ENERGY CORP. ...249,988 01/03/2017.......
27873) N3 5 |EBURY FINANCE LLC ...999,959 01/03/2017.......
6117P4 QA 1 | MONT BLANC CAPITAL CORP......coitutiuiirieiiitisesie ittt ...249,504 03/10/2017.......
63873) N6 3 |NATIXIS NEW YORK BRANCH....... ...999,917 01/06/2017.
84755L N4 2 |SPECTRAENERGY CAPITALLLC..... ...249,979 01/04/2017.......
84755L N9 1 |SPECTRAENERGY CAPITALLLC..... ...124,969 01/09/2017.......
86562K N4 2 | SUMITOMO MITSUI BANKING CORP. ...499,975 01/04/2017.......
000000 00 0 |BONY CASH RESERVE 1,000,019 01/01/2017.......
9199999. Total - Cash Equivalents (Schedule E Part 2 Type) 6,873,779 XXX
9999999.  Totals..... 23,294,249 23,294,224 XXX

General Interrogatories:

1.
2.
3.

The activity for the year:
Average balance for the year:

Fair Value $.....15,766,276  Book/Adjusted Carrying Value $.....15,766,252

Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....1,221,985 NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §

.......... ONAIC5: §.......0NAICE: §........0
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Annual Statement for the year 2016 of the TRANSAMER'CA CASUALTY |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2016 of the TRAN SAM E Rl CA CAS UALTY | N S U RAN C E COM PANY

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
HSBC Bank USA New York, New York 0 (824,624) | XXX
J.P. Morgan Chase. North Syracuse, New York . 0 ....(7,860,471) | XXX
0199999. Total - Open Depositorie XXX XXX 0] i |, (8,685,094) | XXX
0399999. Total Cash on Deposit XXX XXX 0 (8,685,094) | XXX
0599999. Total Cash XXX XXX 0 (8,685,094) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 0 | 4. April 0 [7. July. 0 | 10. October. 0
2. February. 0 |5. May 0 |8. August. 0 | 11. November. 0
3. March 0 | 6. June 0 9. September. 0 | 12. December. 0
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Annual Statement for the year 2016 of the TRANSAMERICA CASUALTY INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Bonds - Industrial and Mi: (Unaffiliated) - Issuer Obli

AMERICAN ELECTRIC POWER COMPAN 144A CP................. .. | 12/09/2016....... .0.850 |01/03/2017....... 14,999,291

SOUTHERN COMPANY FUNDING CORP 144A CP........couiiiiririeisiisiesssisiesiss st esssssssssessessss s ssessseses . |12/16/2016....... .1.070 |01/09/2017....... TP P PPN 9,997,621

VICTORY RECEIVABLES CORP 144A CP......ccovviviniiinirsisnireisnissinas 12/1412016....... [ oo 0.780 [ 01/12/2017.cccco. | v 4,998,808

3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation .29,995,720

3899999. Total - Industrial and Miscellaneous (Unaffiliated)...........cviverinrieirninisiesscs s 29,995,720

Total Bonds

7799999, SUDLOLAIS = ISSUET OBIIGAHONS. .. ...t evetttesettiereis sttt ess sttt stk e84 4810888808t E o8 ee b e ente 4441eEseeEoeE e 8oL EoeE o0 8o E L8 E e E 8408808408081 o 0840 E 8L 1080848080 E 408t o0 b et et s et aee 44108 eeseLEseE oL E oL e e oAb e oL E e E e bt E e b s bbbttt entnnts | enbssrens et e enes 29,995,720

8399999, SUDLOAIS = BONGS... .. cerieieireisere ettt s 29,995,720

8699999. Total - Cash Equivalent

29,995,720




Annual Statement for the year 2016 of the TRAN SAM E Rl CA CAS UALTY | N S U RAN C E COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [ 0 0 0 0
2. Alaska......ooernnereerrerene AK 0 0 0 0
3. Arizona 0 0 0 0
4. Arkansas... State deposit 159,996 159,854 0 0
5. California.....ccccooeevrernerrirnerinnen 0 0 0 0
6. Colorado.... 0 0 0 0
7. Connecticu 0 0 0 0
8. Del 0 0 0 0
9. District of Columbia 0 0 0 0
10.  Florida . . 0 0 0 0
B PR €Yo o - OO GA|.. State deposit 109,998 109,900 0 0
12.  Hawaii HI 0 0 0 0
13. Idaho D|.. 0 0 0 0
14.  lllinois 1L 0 0 0 0
15.  Indiana.. 0 0 0 0
16.  lowa 0 0 0 0
17.  Kansas 0 0 0 0
18.  Kentucky 0 0 0 0
19.  Louisiana... 0 0 0 0
20.  Maine 0 0 0 0
21. Maryland 0 0 0 0
22.  Massachusetts. State deposit 199,996 199,818 0 0
23.  Michigan 0 0 0 0
24. Minnesota.. 0 0 0 0
25.  Mississippi 0 0 0 0
26.  Missouri. 0 0 0 0
27.  Montana. 0 0 0 0
28. Nebraska 0 0 0 0
29.  Nevada 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey.... 0 0 0 0
32. State deposit 319,993 319,709 0 0
33. 0 0 0 0
34. State deposit 314,993 314,713 0 0
35.  North Dakota. 0 0 0 0
36.  Ohio... State deposit 2,513,684 2,669,521 0 0
37.  Oklahoma.. 0 0 0 0
38. Oregon State deposit 299,993 299,727 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. . 0 0 0 0
41, South Carolina............ccoewvvecrreernSC | . 0 0 0 0
42.  South Dakota SD 0 0 0 0
43, Tennessee..........ouwvmrieinninnns TN .. 0 0 0 0
44, Texas. 0 0 0 0
45, Utah... 0 0 0 0
46.  Vermont. 0 0 0 0
47.  Virginia 0 0 0 0
48.  Washington 0 0 0 0
49.  West Virginia. 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51.  Wyoming... 0 0 0 0
52. 0 0 0 0
53. State deposit. 0 0 50,332 50,707
54. 0 0 0 0
55. 0 0 0 0
56. 0 0 0 0
57. . 0 0 0 0
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 3,918,653 4,073,242 50,332 50,707
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803, s | v 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E28




2016 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58
Cash Flow 5 Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability—Claims-Made 58
Exhibit of Net Investment Income 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety 59
Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
General Interrogatories 15 | Schedule P-Part 2M-International 59
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Schedule A-Part 1 E01 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 2 E02 | Schedule P-Part 28-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 61
Schedule A-Verification Between Years Sl02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—-Occurrence 63
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 64
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3R-Section 2-Products Liability—Claims-Made 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3S—Financial Guaranty/Mortgage Guaranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 66
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB—Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability—Occurrence 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 68
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Verification Sl14 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DL—Part 1 E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DL—Part 2 E25 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule E-Part 1-Cash E26 | Schedule P-Part 4M-International 69
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule F-Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability—Occurrence 71
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 2—Products Liability—-Claims-Made 71
Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 7
Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F—Part 6-Section 1 25 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 73
Schedule F—Part 6-Section 2 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 7 27 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule F-Part 8 28 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule F-Part 9 29 | Schedule P-Part 5F-Medical Professional Liability-Claims-Made 78
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 77
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5SH-Other Liability—Claims-Made 80
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1-Summary 33 | Schedule P-Part 5R—Products Liability—Claims-Made 82
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5SR—Products Liability—Occurrence 81
Schedule P-Part 1B—Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1D-Workers' Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6M-International 86
Schedule P-Part 1H-Section 1-Other Liability—Occurrence 43 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1H-Section 2-Other Liability—Claims-Made 44 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6R-Products Liability—Claims-Made 88
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 1M-International 49 | Schedule P Interrogatories 93
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule Y=Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y=Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P-Part 1S—Financial Guaranty/Mortgage Guaranty 55 | Statement of Income 4
Schedule P-Part 1T-Warranty 56 | Summary Investment Schedule Sl01
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2A-Homeowners/Farmowners 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 3 11
Schedule P-Part 2F-Section 2-Medical Professional Liability—Claims—Made 58

INDEX




	JURAT PAGE
	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DA - VERIFICATION FOOTNOTE
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - VERIFICATION
	SCHEDULE E - VERIFICATION FOOTNOTE
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 6 - SECTION 1 FOOTNOTE
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DL -  PART 1 FOOTNOTE
	SCHEDULE DL -  PART 2 FOOTNOTE
	SCHEDULE E - PART 1
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS
	INDEX

