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Annual Statement for the year 2016 of the Falls Lake General Insurance company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3 +4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury SECUMHES. .........ccvvveverererereetesce et ses e sesae s snes | evessesnnan 2,645591 | ........... 67.1 | .o 2,645,591 | ...oeiiveeeeeceiiees | e 2,645,591 | ......... 67.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AQENCIES. .......cceviverreieieireieseesiseieessieseesnies | serseressesessssssessssnnes | svessssenens 0.0 [ oo | e | e (1] IO 0.0
1.22 Issued by U.S. government sponsored agencCies............c.eeveververreereenns | covvvereenns 1,148,831 | .......... 291 | e 1,148,831 | oo | e 1,148,831 | ........... 29.1
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES)....vuveeeeeeieiriiecie ettt ssessnes | seesessssssssssssessassansns | sesesssssnnes 0.0 | | e | oeeeeseseee s (01 I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............coverreereees | cerrrrreresnnrirniernnnns | ceernnennns 0.0 [ o | e | s (0] 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general OblIgatioNs............ovvvereerirreirienerirenes | e | ceeereeneend 0.0 [ oo | e | s [ 0.0
1.43 Revenue and assessment 0bligations............c.ceeveeienieienisiensinnes | verveessesessssessnnes | svieesssnnens 0.0 [ o | e | e (1] I 0.0
1.44 Industrial development and similar 0bligations.............coovrvereerrerienenrinnes | cevrrereenereeieenenne | ceeeineenens 0.0 | oeeeeereereeeerreireinens | reereeeersee e | oeeeereneee et (0] I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA...........c.cooeveveveeeereeeeeeeseeieeeens [ evereeeeesieenesisneeees | eveereenenn0.0 [ [ e | e 0 [ e 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........cccccoovveveveeniens [ e | viieieeennd0.0 [ [ e | e (1] I 0.0
1513 AlLONET ...t ssssssnssssssssssessns | svsnsssesssnsssnssnssnsens | snnennnressa0:00 | oornriieiissnsisisiinins | oressessssssssesessnnens | sesessessssssssssessnnsnes (01 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccoocovee | o | v 0.0 | oo | reereeeeesee e | oeeeeseneee s (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€ 1.521........c.ccevieeiieeeiiccecesnieiens | ceeisseeesseessnsiens | cverivieeenns 0.0 | oo e | e {0 0.0
1,523 AlLOHNET ..ot enes | sesessnssssessssssnssnnsis | rsisssiaes 0.0 [ e [ e | e (01 I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© ®©® N &

2.1 Unaffiliated domestic securities (includes credit tenant loans and

hybrid securities)

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

Equity interests:
3.1
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
33
3.31 Affiliated
3.32 Unaffiliated
34
3.41 Affiliated
3.42 Unaffiliated
35
3.51 Affiliated.....
3.52 Unaffiliated
Mortgage loans:
41
4.2
43
44
45
46

Commercial loans

Investments in mutual funds

Construction and land development
AGHCURUIAL ...ttt bbb bns
Single family residential properties
Multifamily residential properties

Mezzanine real estate loans

Publicly traded equity securities (excluding preferred stocks):

Other equity securities:

Other equity interests including tangible personal property under lease:

Real estate investments:

5.1
5.2

Property occupied

property acquired
5.3

Contract loans

DEMVALIVES. .....covvveveiiieciies ettt bbbt

Receivables for securiti

by company..........cccoeeveunenne
Property held for production of income (including §.......... 0 of
in satisfaction of debt).........
Property held for sale (including §$......... 0 property acquired in
satisfaction of debt)

(-
Securities lending (Line 10, Asset Page reinvested collateral)
. Cash, cash equivalents and short-term investments.............cccccoeereverierverecrereenae.
. Other invested assets
. TOtal INVESIEA @SSOLS........cvvvecececiicte ettt

3,943,065
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Annual Statement for the year 2016 of the Falls Lake General Insurance company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI........cciieiiericieiesisstee sttt s bbb e bbb bbb
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.cceverevrirereieiesie ettt es st be s benes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccvuerrrirririnenrreiesse st sssennas

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13.. ...ttt bbbt bbb bbb et b b nee

3.2 Totals, Part 3, COIUMN 1. ..ottt bttt bbbt se bbbt
4. Total gain (105s) 0N diSPOSAIS, PArt 3, COIUMN 8.ttt sttt s b s8££ E s8££ s ettt
5. Deduct amounts received on disposals, Part 3, Column 15.......cccccvevever.. IR . ‘ B s
6. Total foreign exchange change in book/adjusted carrying value: N . N E

6.1 Totals, Part 1, COUMN 15........iieuiieiticeieerieeeisess st

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

74 Totals, Part 1, COIUMN 12.......coieiiiieieiseeieiieeisessie st

7.2 Totals, Part 3, COIUMN 10......c.ieiimirieseeisisieesseessesssses sttt
8. Deduct current year's depreciation:

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

8.2 Totals, Part 3, COIUMN O........couirieeierieeeisieseisee st
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5468-7-8)........c.cvrvrrrrurririninrirnirin sttt st sess st ssesssssnssnssessensns
10.  Deduct total NONAAMITIEA @MOUNIS...........cuuiuriereiseiseiseise e
11.  Statement value at end of current period (Lin€ 9 MINUS LINE 10)........c.ueuuimmimireiiiieiieiieisessessess s

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOT YEAN........c.ovurureriinrirrininrirr ettt ss st ss st enssssnes
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........ccoiurirrirrirrisierisese ettt ssessessenssnena

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

3.1 Totals, Part 1, COIUMN 12........coiiceceeicete ettt ettt ettt et s st ettt b ae bt et ae b bttt sn et b st bes s seee

3.2 Totals, Part 3, COIUMN 1. ...
4. ACCTUAIL OF BISCOUNL........cveeieisceeseieee s ecessss st s s8££ R 4R R
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......cuvimiviieiirieeeissieesisei sttt

5.2 Totals, Part 3, COlUMN 8..........oovvueriirmreriienrireeeeciessssesesesieseenns NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18..........cccoevevvcvrvevcrereerec JR. N Y 5 B IR ...t
7. Deduct amounts received on diSpoSals, Part 3, COIUMN 15..........oiiiieieicteee ettt bbb s et s bbb st es bt n s sas s st st st es bt nee
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........covuieiviirieeieeteee et see st
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13.......eeceeeetee ettt s s a bbbttt se st s bt enee

9.2 Totals, Part 3, COIUMN 13........ooeceeeeteee ettt sttt bbb ss bt s st enee
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1.ttt ettt bbb bbbt bbb nann

10.2  Totals, Part 3, COIUMN 0.ttt bbb bbbttt b b s
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).........cccceveuriereriiiieieseeees s
12, TOHAl VAIUBLION AIOWANCE........ouieeieeiiiiiir it
13, SUDLOLAI (LINE 11 PIUS LINE 12)..u.vuieieeiciiciieiieiteeteise ettt bbb st s bbb bR bbb s bR bbb At b s bbbt b e bbb nee
14, Deduct total NONAAMITIEA MOUNLS...........ciiiiii b
15.  Statement value at end of current period (LiNe 13 MINUS LINE 14)........cuiiiuiiiieieiesecssiesssis ettt bbb bbb nes
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Annual Statement for the year 2016 of the Falls Lake General Insurance company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEA.........cccveiivereieieeis ettt s sttt st s ettt s bbb b st es s st s s e s st e st et es et st en et en e sentas

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ccueiereveireeeieiesie ettt b s bnes

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieeeceiece ettt ettt s e s e sttt st es st nsns
3.2 Totals, Part 3, COIUMN 12. ...ttt sttt bbbttt nann 0

4. ACCIUAN OF QISCOUNL........oucveieieciceitetct ettt ettt bbb s bbb s e b a8 b bt s bbb b s b s s b e s b s b st bbb b s e b s e s b s et s bbb st bbb bbb s s b e st nns

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......c.coieeieceeeeecte e N ‘ W W B
5.2 Totals, Part 3, Column 9........ccceverviiierereeeeese e .- B i, 0

Total gain (10ss) 0n disPoSals, Part 3, COIUMN ...ttt bbbt a bbb s bbb bbbt s bbb s st

Deduct amounts received on disposals, Part 3, COIUMN 16...........cc.ciuiieieieiscicisiet sttt bbbt s bbb bbbt

Deduct amortization of premium and EPIECIALION. ...........ccvciuiiieieie ettt b bbbt bbb s bbbttt

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt
9.2 Totals, Part 3, COIUMN 4.ttt 0

10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........oieieiee ettt ettt et sttt s e bbbt see s snes
10.2  Totals, Part 3, COIUMN 11 ...ttt sttt s bbbt bbb se bt nes 0

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).......c.eurrurrurrirereririireieeseinsise ettt ess bbbt ss st 0

12.  Deduct total NONAAMILEA GMOUNES..........c.cvieieeiciiee ettt bbb sttt b bbbt s e a et b bbb bbb et a s st ns et

13. Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI........cvrieieerereieiieirrreeieissssese s ess st seese st ess st ees st en s s s 3,162,336

Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7..........c.ieviiiriieieieee ettt bbbt a bbbttt s e sas 1,792,836

ACCTUAL OF QISCOUNL.......ocviitieciiteictcteee ettt et st a st bbb bbb s et s s bt b bbb bbb s b e s b s bbbt bbb et s s et s et s e s bt s b sn 4,824

L

Unrealized valuation increase (decrease):

4.1 PA T, COIUMN T2..c.ciiiii ettt bbb

4.2 Part 2, SECHON 1, COIUMN 15......coiieiiccteieeets ettt ettt bt es bbbttt b s bt bbb s sttt enae b st et esanaetasans

4.3 Part2, SECtON 2, COIUMN 13........ it

44 Partd, COIUMN 11t est bbb 0

Total gain (10ss) on disposals, Part 4, COIUMN 1.ttt b bbbt a bbb bbbt b bbbt (145)

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cvecvieieicies ettt sttt s bt a s s s ses e tenen 1,164,725

DEAUCE AMOTZALION OF PIBMIUM.......uiveiicveeescteee ettt ettt a e s st se bbb s bt s s s b e e R st s b s s bt s b st s s s bt et e b s bt es s b s b st s st et se st nnt st 704

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 15,
8.2 Part 2, SECHON 1, COMUMN 1. ..ttt ettt bbb e a ettt es bt
8.3 Part 2, SECHON 2, COIUMN M6.........ouieieieieieeceete ettt ettt sttt s et bbb et b e
8.4 Partd, COIUMN 15.......oitiecte ettt bbb bbb s bbb s bbb bbb ettt bbb 0

9. Deduct current year's other-than-temporary impairment recognized:
9.1 PArt 1, COMUMN T4t bbb
9.2 Part2, SECHON 1, COIUMN 17 ...ttt ettt ettt ettt a sttt st bttt s ae b a st et ss s b b es st et s et basanteeas
9.3 Part 2, SECtion 2, COIUMN T4.........iiiiiiiiiie it
9.4 Part 4, COIUMN 13ttt 0

10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9)..........ccoriiiriiiieieicsseee ettt 3,794,422

11, Deduct total NONAAMILEA BMOUNES.........cveiiiriieieirie et s e £t R st n st

12.  Statement value at end of current period (LiNe 10 MINUS LINE 11)......cuiviieiiiieieiesississies sttt st bbbt nen 3,794,422

Slio3



Annual Statement for the year 2016 of the Falls Lake General Insurance 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........cocveverierinis | covverrerrereninnienns 2,645,591 | oo 2,626,423 | .oovverreeierinn 2,642,994 | ..o 2,660,000
Governments (Including all obligations 2. CANAGA. ..ot | et nisnes | sres et esstens | sresies ettt | estesies s ten sttt ent s e
guaranteed by governments) 3. OthEr COUNMMES. .v.vererererreres | eermeersansssesesssssnsssssnsssssensans | sesssssesssssssssassansssssessessenssnsss | sressonssnssessessanssnssessessanssnssnss | snsosssessessanssnssnssassansansssssessas
4. TotalS.oveceeereeeeeeieies | v 2,645,591 | oo 2,626,423 | .ooooveieieieian 2,642,994 | .o 2,660,000
U.S. States, Territories and Possessions
(Direct and guaranteed) D, TOAIS ...t |t esesieisnens | eeveesereseresenesiesssessesessserenees | eresseresissesessssserssseresssesserens | erereresessierssntetesenieseseneerens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOAIS.....cieiieiiceeiiieeiiies |t esesesnees | aeviesessssssessssssessssssesessssesasens | sesessesessssessssssesessssesessssnsesens | eressesesssssesssssesessssesasnsesens

U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions

Industrial and Miscellaneous, SVO Identified

Funds and Hybrid Securities (unaffiliated)

Parent, Subsidiaries and Affiliates

13. Total BONdS......coooemseerssmmnssees | covvrererinninenienns 3,794,422 | .oovvvii 3,774,862 | oo, 3787411 | oo 3,810,000
PREFERRED STOCKS 14, UNHEA SEAES. ... vevoeerecerriers | coreeereeeneeesseesseesssesnnesnnne | cessneessssssssessssssnssssssssnessns | soessssssssssssnmessessssesssnsssssnees
Industrial and Miscellaneous (Unaffiliated) 15, CANAGA.....cv e | erreieineieseessee s nies | setesseses st tenenes | sbesess ettt nrens
16. Other COUNMHES.......cvcruerirenine | corernriniississessessessesnennes | ceriessssssssssssssesssenssesssnssnses | sessnsssnsssnsssesssnssnsssnssnsssnees
17, TOtAIS. ..o | i 0 [ o (O 0
Parent, Subsidiaries and Affiliates 18, TOHAIS....coouiveiieiiiiieiieiieniens | e enienes | coriesssnesns s enennes | ersensenes st
19. Total Preferred Stocks........ | oo 0 ] e 0 | i 0
COMMON STOCKS 20. UNited SEALES.......verecrircrircnes [ covierimeiieeeieeisesissnieneins | oeeriseessess s essiesssnens | sseeessseesssse s
Industrial and Miscellaneous (Unaffiliated) 2 R 1o - T U PO UT OO PO
22. Other COUNIES. ......ovuriniiins [ | s ssessessinne | ciessess s
23, TOtalS. ... | errenieni s 0 [ o 0 | s 0
Parent, Subsidiaries and Affiliates 24, TORAIS.....ooiirinininienieni [ | e | s
25. Total Common StOCKS......uue | ovveieeciiiiiciiciiiciicciinens 0 [ o [0 N 0
26. Total StoCKS....o.erursmirsrsssisns | v 0 ] e 0 | s 0
27. Total Bonds and Stocks...... | ......cccccevvrurennne. 3,794,422 | oo 3,774,862 | .o 3,787,411
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Annual Statement for the year 2016 of the Falls Lake General Insurance Company

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 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

............... 2,645,591

I PR 2,686,769

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

XXX
XXX
XXX

XXX

XXX
XXX

XXX

5.7

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

............... 1,148,831

............... 1,148,831




Annual Statement for the year 2016 of the Falls Lake General Insurance Company

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

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

1 2 3 4 5 6 7 8 9 10 1 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)

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

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

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

90IS
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Annual Statement for the year 2016 of the Falls Lake General Insurance Company

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

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

NAIC Designation

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

6
No Maturity
Date

7
Total
Current Year

8

Column7asa
% of Line 10.7

9
Total from Column
6 Prior Year

10

% from Col. 7
Prior Year

Publ

11
Total
icly Traded

12
Total
Privately Placed (a)

Total Bonds Current Year

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

Total Bonds Prior Year

Line 11.7a58 % 0f COL 9....cvvvriieiecet s

Total Publicly Traded Bonds

Line 12.7 asa % of Col. 7.............
Line 12.7 as a % of Line 10.7, Cal. 7, Section 10.......................

Total Privately Placed Bonds

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

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, §......... 0 prior year of bonds with Z designations and §.......... 0 current year, $

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
.......... 0 current year, $..........0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....41,

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

178;

NAIC 2§.......... 0;

NAIC3S....... 0;

NAIC48§.......... 0;

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

NAIC6S....... 0.

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the




Annual Statement for the year 2016 of the Falls Lake General 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 4 5 6 7 8

2 3 9 10 1 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
1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities.
1.4 Other Loan-Backed and Structured Securities.

.............. 2,492,051 5 ]nnn...2,686,769

.............. 2,645,591

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

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

80IS

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

4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities...
4.3 Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations
5.2 Residential Mortgage-Backed Securities...
5.3 Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities

Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations
6.2 Residential Mortgage-Backed Securities...
6.3 Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities

Hybrid Securities
7.1 Issuer Obligations
7.2 Residential Mortgage-Backed Securities...
7.3 Commercial Mortgage-Backed Securities.
7.4 Other Loan-Backed and Structured Securities

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




Annual Statement for the year 2016 of the Falls Lake General Insurance Company

SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 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
. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO.........ccccoooevevevivereniins | coveinnnns ). 0.0, SO )%, 0, SO ), 0,0, SO I )90, GO XXXeotvvvivein [ | e (01 RN 0.0 [ )%, 0. CO XXXeotvivivieen v [ e
9.2 Bond Mutual Funds Identified by the SVO..........ccccovvnenennrnenciininines | v 0., S 0.0, S 0,0 S .0 S XXX iternrrnns [ enmeneensnsnssnessnssessnens | eoseenssnssssssesnssnenas [ 0.0 | 0.0 S XXX eiirerninns [ | arseiseensnsns s

Total Bonds Current Year
10.1 Issuer Obligations
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed Securities
10.4 Other Loan-Backed and Structured Securities..
10.5 SVO Identified Funds

10.6 Totals
10.7 Line 10.6 asa % of Col. 7.............

60IS

Total Bonds Prior Year
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities...
11.3 Commercial Mortgage-Backed Securities
11.4 Other Loan-Backed and Structured Securities.

11.5 SVO Identified Funds

11,8 TOAIS. ..o

11.7 Ling 11.6 85 @ % 0f €Ol 9..vvveeverieiieiieec s ssnnsnsssesnnnes | cnnesessssssnesnenees 46.8 | oo 53.2 | s [ 0.0 | oo 0.0 | .. ). S P ., S [ 0.0, S [P 100.0 [ .0 S [ 100.0 | oo 0.0
Total Publicly Traded Bonds

12.1 ISSUEr OblIgAtioNS........cvvvverereerrirreicirerreeineenensinsesensesesensssnssnnens | eonneenennnnnend 1178 | i3 T94,422 | s e [ v | eeveeeees XXXvevveees e 3,835,600 | ... 1000 3,924,196 | el 10000 e 3,835,600 |........... XXX,

12.2 Residential Mortgage-Backed SECUMHES............covuriiriierniniicieiinis | reviesintireneiinsinciniens | reressnsissessssssinenies | sesseressessnssnennssnsinnins | eesnssesessessssenesessnnes | ressessnssnesessnssnessesens | seeeeenes XXXvvvvvirern [0 [ 000 | 0 | 0.0 | [V ) 0. S

12.3 Commercial Mortgage-Backed SECUMHES...........ccvuuerierrireierniiirierins | revierinrirerninsierninns | reressssissesessssenenies | sesseressessnssnensnsssinsins | eesnssesesesssssessessnses | ressessnssesessnssnesesens | seeeeenes XXX vvvvvreren [ vrrernrneerinrinnen0 [ 0.0 | 0 | 0.0 | [V I ) .0 S

12.4 Other Loan-Backed and StruCtured SECUNHIES. .........c.vrreurerirrieiiniins [errriensirsieeinsniens | rreeinsieseseissssssnies | seesessssessssesssssseensens | oesessesesssssssesesnssnnss | sosseseenssnssesesssssssens | sesseseses ) 0.9, N IO [0 I 0.0 | v (01 0.0 | oo (V1 O XXX

12.5 SVO Identified FUNDS.........ccovvevrrerieriieinnirereerieresesssiensessieens | nersenas D0, SN [ D0, SO [ XXXoeveeiennes [ crnrenes 0,0 SN [ XXX orvvrrirenes v | cnersnnessenenenennens (O RO 0.0 | 0,0 SR [ XXXorerriane | ceerersmsnsinensissnenns 0 [ XXX

128 TOAIS....oucveiecieie ettt ensensns | essessessnsenes A1178 | 3,794,422 | oo (0 (0 (01 (V18 PR 3,835,600 | .overeerirrieinne 100.0 | .oovvrrrnnns 3,924,196 | oovvrerrrininns 100.0 | .o 3,835,600 |........... ) 0.0 S

12.7 Line 12.6 @5 @ % OF COL. 7...ouvuveriireicrirircersiseieiesssiseniesiseienies | evinsinennisninnis 1A ] s 98.9 | v 0.0 [ oo 0.0 | oo 0.0 | oo 0.0 | v 100.0 |.ovrernee )., GO IO 2,9, CORIN IO ), 9,9, RN IO 100.0 |.cveeenee ) 9,9, S

12.8 Line 12.6 as a % of Line 10.6, Col. 7, SECtion 10.......ccurivivirninirinrins | ovrinrinironisninninns 5 1 R 98.9 | i 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | v 100.0 |.ovrinene 0,0, S [ 0,0 SN [ )00, SRR [FR 100.0 [ ovrvenee XXX
Total Privately Placed Bonds

13,1 1SSUET OBIIGALIONS. ... vevvivverireiieieicietie et sesssssnsees | ersssessessssessenessssessens | sesessessssessessesssssssesns | sesssssssesessessssessessnsns | oesessessesssssssessesnssanss | sressassesssssssesessnsesens | sessesenes ) 0.9 IR IS 0 | o000 | e 0] ooveverrrnrieeneenn0.0 e, ) .9 G

13.2 Residential Mortgage-Backed SECUMLIES. .........ccvvirieeininieieiiiens [ e | sreiensiesessssssseses | senssssesessesssesessssns | oesesesesssssssesesnssnnss | sonsesessssnsessessssssess | sessesenes ) 0.9 NI ISR 0 | o000 | i 0] oovevernriniennen0.0 e, XXX

13.3 Commercial Mortgage-Backed SECUMLIES. ..........ccvvuririeiiinieieiienieiies [ eorieieinsiesieeinseniens | sreieissiesesssssssseses | sesssssssessssessssesessssns | orsessessesssssssessessssenss | ernssessessssnsessessssessess | sessesenes ) 0.9 NI VTN 0 | o000 | i 0] ooveveirieriennen0.0 e, XXX

13.4 Other Loan-Backed and StruCIUrEd SECUMHES...........cc.ruerririireiriniins | rerierineireieinsiniieinns | rereesssieiesesinsinenies | seneenesesssesnesessssnsins | sessssesesssinsenesessnses | nessesssesnesessssssessesnns | seseeeees ), 9,9 COINN [T 0 [ e 0.0 | (01 0.0 [ ), 9,9 RO IR 0

13.5 SVO Identified FUNDS.........ccovuevrreiircieiniinieseseiseeresseieseessisins | rereenas 0., ST D0, SN [ D0, SN [P 0,0 SN XXX oiierininns [ ennensenensnsssessnssesenens | eoseenssssnssssesnssnenns 0 [ 0.0 |, 0,0 SN I 20,0 SN I XXX

1318 TOAIS.....ucveieecict st nsenies | b (01 LU (0 (0 R (01 R (018 0 [ oo 0.0 [ (0 0.0 [ ) .. S

13.7 Line 13.6 @5 @ % OF COl. 7...ouvuieieieeiiiniineieisiseieieesiseesennsiseinenins | eeeissinesesssninsnae 0.0 | oo 0.0 | oo 0.0 [ oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 [ ) 0,9, SO IO ).0.9 GO IR ). .9 IR IO ), 9,9 ORI I 0.0

13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10........ccccoeuveinninniionns | covviniisiincincnens 0.0 | oo 0.0 | oo 0.0 | i 0.0 | i 0.0 | oo 0.0 | i 0.0 |...co.. D, ST [ D, SN [ 0,9, ST [ XXX | i 0.0
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Annual Statement for the year 2016 o the FAllS Lake General Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

10.

1.

12.

. Cost of short-term investments acquired

. Book/adjusted carrying value, December 31 Of PriOr YEaI...........cc.cueireieiiirieeieee e

+ ACCIUAL OF QISCOUNL........etiiits bbbttt nas

. Unrealized valuation iNCrease (AECTEASE)........uvurururiirirririneeiets sttt sses st

. Total gain (I0SS) ON QISPOSAIS........c.vruiieriieirieisisiieie ettt ettt bbb ensntena

. Deduct consideration received 0n diSPOSAIS............couirriririieinimiiniieieniesee s

. Deduct amortization Of PrEMIUM............eeiirieeicee et nnen

. Total foreign exchange change in book/adjusted carrying ValUe.............ccovveveieirieisieinisieeseeseseises s

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

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

Deduct total nNonadmitted @MOUNES............ccciveiieiiicceiee et




Annual Statement for the year 2016 of e FallS Lake General Insurance Company

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A -Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, SlI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09
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Showing all Lon
7

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

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 Obligations
912828 L9 9 |UNITED STATES TREASURY NOTE e ] n...688,709 ... 98.766 691,362 700,000 691,215 2,205 [ ovoerirrirriinienes | e | s 1.375 11/10/2015. | 10/31/2020.
912828 P8 7 |UNITED STATES TREASURY NOTE 1 500,000 494,927 921 w1125 03/21/2016. | 02/28/2021.
912828 P9 5 |UNITED STATES TREASURY NOTE el 500,000 499,524 JCIC PSRRI ISR P 1.000 03/21/2016. | 03/15/2019.
912828 Q7 8 |UNITED STATES TREASURY NOTE | 120,000 120,816 (TT) ] e [ [ 1.375 05/10/2016. | 04/30/2021.
912828  S2 7 |UNITED STATES TREASURY NOTE 1 180,000 179,028 40 1125 .| 10/21/2016. | 06/30/2021.
912828 UJ 7 |UNITED STATES TREASURY NOTE o 500,000 500,303 (278) | e [ e [ e 0.875 02/07/2013. | 01/31/2018.
912828 UR 9 |UNITED STATES TREASURY NOTE s . 160,000 159,779 LY I [TRRRIR F 0.750 03/21/2016. | 02/28/2018.
0199999. U.S. Government - Issuer Obligation XXX ..2,626,423 .2,660,000 2,645,592 XXX XXX XXX
0599999.  Total - U.S. GOVEINMENE.....vvvseersirsssiisserssessssensssssseessessssess st XXX .2,626,423 | .. .2,660,000 | . ...2,645,592 XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Their U.S. Political Subdivisions - Issuer Obligations
3130A7 CX 1 |FEDERAL HOME LOAN BANK ..250,127 |..... 99.837 249,595 250,000 250,075 (52) ......0.875 02/24/2016. | 03/19/2018.
313560 TG 8 |FANNIE MAE.......cccoooimivmrinnnnne ..498,006 |..... 99.932 | v 499,660 500,000 499,549 405 | oo [ [ 0.875 02/21/2013. | 02/08/2018.
3137EA DN 6 |FREDDIE MAC......ccciiiniiinmrinninniinnes 396,284 |..... 99.795 399,184 400,000 399,207 Y72 N [T [ 0.750 02/07/2013. | 01/12/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. 144,417 XXX ..1,148,439 .1,150,000 1,148,831 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special AssessSment OblIgations......... ..o rurerreiririiresieieiseessieiseeesses s ssssnsenseeenes XXX ..1,148,439 .1,150,000 ...1,148,831 XXX XXX XXX
Totals
7799999. Total - Issuer Obligation XXX ..3,774,862 .3,810,000 ...3,794,423 XXX XXX XXX .12,357 XXX XXX
8399999, Grand TOtal - BONGS...........cccuveeerererirereriesieieeriesseeei e eess e XXX ..3,774,862 .3,810,000 ...3,794,423 XXX XXX XXX .12,357 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2016 of the Falls Lake General Insurance Company

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. Government
912828 P8 7 |UNITED STATES TREASURY NOTE........ccoiiiiiiiiiniicierieissiesesisseesssesssssesessssssesssssssssssns | sonsesesessnees 03/21/2016........ NOMURA SECURITIES INTL....euiueirriiitirerieisessie i sisisensssessssss s sesesssensssssssns | sossssssesssisessessessasssesssssnssnes 494,006 500,000 | ....... 336
912828 P9 5 |UNITED STATES TREASURY NOTE ... | 03/21/2016........ MORGAN STANLEY & CO....ccovuiiiireiiiirieieseisee e sssssssss e sisssssssenes. | osssesssessssisssesssssssssessessssens 499,357 500,000 95
912828 Q7 8 |UNITED STATES TREASURY NOTE ... | 05/10/2016........ HSBC SECURITIES USA INC....oviuieiiiireriiiseesieresi i essssssssssieniens. | sossssssessnsiessessessssssessessnssnes 120,933 120,000 | .oveereeererieieeee s 49
912828  S2 7 |UNITED STATES TREASURY NOTE ... | 10/121/2016........ HSBC SECURITIES USA INC.....couiiiiiireriiirierie st sssssessessssssesssssssasessensnns. | sossssssessssissssessessssssessessnsenes 178,988 180,000 | oo 638
912828  UR 9 |UNITED STATES TREASURY NOTE .. .103/21/2016........ |RBC CAPITAL MARKETS......c0oiiiiiriiiininniisnssisesersssiensnssesneenes 249,425 250,000 112
0599999.  Total - BONAS = U.S. GOVEIMIMENL........cuuiouuciesis ettt 8084008 f8e0E 8008080080840 8400840880808 4084080 L 8208100840840 E 8408084008084 E 4080 E 8084001008040 E 4000840084008 0E 0080840084080 E £ E 2084 S0E8ELEe0E bbbt 1,542,709 1,550,000 [ ..o 1,230
Bonds - U.S. Special R e and Special A
3130A7  CX 1 | FEDERAL HOME LOAN BANK......cctiiiiieisietissnsisnsnssseenssnssseens st sensnes I ‘ 02/24/2016........ | GOLDMAN SACHS.... ..ottt | enssnsssns st snrses 250,127 250,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments....... OO OO OO 250,127 250,000
8399997, TOtal = BONMS = P 3.ttt £E £ E R e E S 16 e4EeEE LR D oL E R f oL E R L E L E R R feEE R eEE e £EE R LR £E R 1,792,836 1,800,000
8399999, TOtAl = BOMAS......uuvirieiristiisiieie etttk E k4 oEEE L E L0 E L E R E LR E L 1,792,836 1,800,000
9999999. Total - Bonds, Preferred and COMMON SEOCKS............cccciiiieiiieieiiecteieecte ettt ettt ae e bbb st etesetans 4bassssassssesesassssesassesesessssesesseseeesessesebesasasses s seseb s seses s sese s b s se s s e s e At s sesesesseAe s et et ete b s seses s e be b b e s e b e s et ebeba b s st ebebses et b s sebebessebesasnte  ebiesetebassssesnsetetesssesesnsebes s s saebananaesas 1,792,836 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

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
912828 PS 3 |UNITED STATES TREASURY NOTE.........ccocounec. ..| 01/31/2016. | VARIOUS....... . 852,000 | .......... 852,000 | .......... 846,345 851,902 98 | s [ e 98 | 01/31/2016.
912828 QF 0 |UNITED STATES TREASURY NOTE..........ccccoonece. .. | 04/30/2016. | VARIOUS.......ovvrmrirrererrsrineriessinensens | coersmessensssesssnines | soevenneens 30,000 30,000 | .. 30,331 30,023 (23) (23) 04/30/2016.
912828 QJ 2 |UNITED STATES TREASURY NOTE. ..102/29/2016. | MATURITY........cc.... 19,997 3 [ | e 3 | 02/29/2016.
912828 QX 1 |UNITED STATES TREASURY NOTE. ..| 07/31/2016. | VARIOUS....... o] R . . 45,128 (128) . (128) 07/31/2016.
912828 RF 9 |UNITED STATES TREASURY NOTE. .. | 08/31/2016. | MATURITY.........c.... | e 128,000 | .......... 128,000 | .......... 128,785 | oocveeiee 128,106 (106) . (106) 08/31/2016.
912828 UR 9 |UNITED STATES TREASURY NOTE. ...|.. | 12/12/2016. | BMO CAPITAL MARKETS, o] 89,725 90,000 | .. 89,793 4 N S TT | 02/28/2018.
0599999, Total - Bonds - U.S. Government.. RO PP PO PP O PP PT PO PO PP PR PP PP PP PR RPPPPPPOURPRPRPRN IPPRPON 1,164,725 | ....... 1,165,000 | ....... 1,161,243 1,075,156 (79) 0 (79) 0 XXX
8399997. Total - Bonds - Part 4. . . 1,164,725 | ......1,165,000 | ......1,161,243 1,075,156 (79) 0 (79) 0 XXX
8399999, TOtAl = BONDS..... ettt enben b o] e 1,164,725 | ....... 1,165,000 | ....... 1,161,243 | ... 1,075,156 | ... (79) 0 (79) 0].. XXX
9999999. Total - Bonds, Preferred and Common Stocks ettt et o] e 1,164,725 XXX | 1,161,243 | ........... 1,075,156 | ..ocoovvvenncne 0 (79) 0 (79) () [ 1,164,870 XXX
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Sch.D -Pt. 5
NONE

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

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

E15, E16
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SCHEDULE DA - PART 1

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./A.C.V. Par Value Actual Cost Notin Default | Accrued | Rateof | Rateof | Paid | During Year | Interest
Exempt Money Market Mutual Funds as Identified by the SVO
60934N 50 0 |FEDERATED TREASURY OBLIGA-IS........ccoconmvemmrimmrinerinns [ v [ o0 12/16/2016. [ DIRECT.....cvvirrrierieeirneisesesississessesisseisssinenss | cones XXX...... CIIB3 | e e [ | | 163 [ s | e i | e MON.. | oo [ s
94975H 29 6 |WELLS FARGO ADV TR PL MM-INS......ivviiniiniririniennns SD...... . [12/16/2016. [ DIRECT ......cooiiiiniinisiissnsssnssenssssessenssssssssneenens | o O S 30,015 | oo [ [ | s | e 30,015 30,015 [0S [T INTRTOTONRS [O MON.. [ .o e
8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO........oiiiiiiiiiiiiiiniins it sesssssees 41,178 0 [V 0 XXX 41,178 0 0 XXX XXX XXX | e [V 0
All Other Money Market Mutual Funds
31846V 10 4 |FIRST AM PRIME OBLIG-Y.....civiiiiiiriirerississnissisnssseensenes |SD ...... ‘ . | 12/16/2016. [ DIRECT .....ccoviiiiniiiiierssiisiesississsssssssssssssensssssees | veres XXX...... LA1664 | i | i | | 41,664 41,664 o L i [, MON.. | iivrerininrnes [orieiennsiinnns
8999999. Total - All Other Money Market MUBUAH FUNGS.........cveuiierieririsstiss st fees sttt .41,664 0 O 0 XXX 41,664 0 0] XXX XXX XXX
9199999. Total - ShOM-TEIM INVESIMENTS..........rvvuiirieiireiiiisieeier et fatesessesb s es bbbt ..82,842 0 (V] [P 0 XXX 82,842 0 0 XXX XXX XXX




Annual Statement for the year 2016 of e FallS Lake General Insurance Company

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open D
KeyBank. ClEVEIANd, OH.......orieeiereceeeseses s sssessessessens | ensenens 65,801 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 65,801 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 65,801 | XXX
0599999. Total Cash XXX XXX 0 0 65,801 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 208,300 | 4. April 227,947 (7. July. 211,196 | 10. October. 188,021

2. February. 206,440 | 5. May. 218,535 | 8. August 209,447 | 11. November. 186,274

3. March 235,029 | 6. June 206,561 | 9. September. 203,692 | 12. December 65,801
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Annual Statement for the year 2016 o the FAllS Lake General Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2016 ofthe F@lls Lake General Insurance company

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 AL
2. Alaska AK
3. Arizona AZ
4. Arkansas AR
5. California CA
6. Colorado co
7. Connecticut, CT
8. Delaware DE
9. District of Columbia DC
10.  Florida FL
11, GeOrgia.....oveveereeeerereeveeenneenn.GA | s ST.. [GADOI 30,015 30,015
12, Hawaii HI
13.  Idaho. D
14.  lllinois Il
15.  Indiana IN
16.  lowa 1A
17.  Kansas KS
18.  Kentucky. KY
19.  Louisiana LA
20. Maine ME
21.  Maryland MD
22.  Massachusetts. MA
23.  Michigan MI
24.  Minnesota MN
25. Mississippi MS
26.  Missouri MO
27.  Montana MT
28. Nebraska NE
29.  Nevada NV
30.  New Hampshire. NH
31, New Jersey NJ
32.  New Mexico. NM
33.  New York NY
34, North Carolina NC
35.  North Dakota. ND
36.  Ohio... . .| OH DO, collateral securities for OHDOI and NYDOI 500,303 499,650 41,664 41,664
37.  Oklahoma OK
38.  Oregon OR
39.  Pennsylvania PA
40.  Rhode Island RI
41.  South Carolina SC
42.  South Dakota SD
43.  Tennessee N
44.  Texas X
45.  Utah uT
46.  Vermont VT
47, Virginia. VA
48.  Washington WA
49.  West Virginia Wwv
50.  Wisconsin Wi
51.  Wyoming WYy
52.  American Samoa AS
53. Guam GU
54.  Puerto Rico PR
55.  US Virgin Islands Y|
56.  Northem Mariana Islands MP
57.  Canada CAN
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0
59, TOtal e XXX XXX 500,303 499,650 71,679 71,679
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVe).......cvveuiirriieiiniins XXX XXX 0 0
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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
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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
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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 SI04 | 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 41-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
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Schedule F-Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 71
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