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Annual Statement for the year 2016 of the Triumphe Casualty Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES.......vvuereerereireiieiieiseiseiseiseesessesseessssessessssissiens | eessnesnnees 1,956,801 | ..coovvennee 38 [ e 1,956,801 | ..o [ e 1,956,801 | ..coovvennee 3.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.evevevererersernnens | ovevevnnens 8,392,948 | ........... 16.4 | .o 8,392,948 | ..o | e 8,392,948 | ........... 16.4
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 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..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 2,996,526
1.43 Revenue and assessment obligations 9,517,503
1.44 Industrial development and similar obligations...............cccceevieivevieiieicns v
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.............coocvmiiniivniiones | vovireiennee 2,189,145 | ............ 43 | 2,189,145 | oo | e 2,189,145 | ............ 4.3
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooee | covvnrenne 2,447,832 | ... 48 | o 2447 832 | .oooveeerverernnneiins | e 2,447,832 | ..o 4.8
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........ccccvvvievirenieiesisieseseens | covvvenieiienns 597,050 | ..cccoernan 12 | e, 597,050 | .oooveerererereisnieiieins | e 597,050 | ..ccoevrenn 1.2
1,523 All ONEI ..ot sstssssssessensns | sresssssnssens 653,951 | .ovvvrenes 1.3 | e 653,951 | ovoeveerrierinrireiienns | cerreerenenniennnd 653,951 | .ovvvrenes 1.3
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ...vvovvveereirciiiiii ittt snes | srssineens 9,613,868 | ........... 18.8 | oo 9,613,868 | ...ocveerrirriiriinins | e 9,613,868
2.2 Unaffiliated non-U.S. securities (including Canada) .299,697 299,697 |.... ...299,697
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNGfiliALEA. ... .eeereereeeeeei ettt et nsenes | eesseeenesseesensnssessanes | eeseseenens 0.0 [ o [ ererressnniessnineenes | e eneenes 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNAfilIAtEA. ..ot snsssiees | b | i 0.0 [ oo [ e | e (I 0.0
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

. Total invested assets

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........cccovviieieiiieieieesieesessese s
5.2 Property held for production of income (including §.......... 0 of

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

satisfaction of debt).........ccoeeiiiieecc
CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb

53

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

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets
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Annual Statement for the year 2016 ofthe T FiUMpPhe Casualty Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2016 of the Triumphe Casualty Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 35,030,756
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 16,078,376
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 61,595
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 8,904
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 12,203,831
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 310,480
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 38,665,320
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 38,665,320
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Annual Statement for the year 2016 of the Triumphe Casualty Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........couveverrnens | corvevencrineriinnens 2,175,800 | coooovvverrrriereinnes 2,160,429 | oo 2,180,183 | oo 2,160,501
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 2,175,800 | .o 2,160,429 | .o 2,180,183 | .o 2,160,501
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 2,996,526 | ....ocooovrerennnan. 3,069,219 | oo 3,200,666 | ......ccoevrrnene 2,875,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 22,328,428 22,518,549 ...22,936,235 ...21,698,050
Industrial and Miscellaneous, SVO Identified 8. United States 10,864,869 10,980,341 ...11,004,207 ...10,841,786
Funds and Hybrid Securities (unaffiliated) 9. CANAUA. ... [ et | e ssssiens | stestes st es st sentens | sresaesess ettt s e naes
10. Other Countries ....299,697 ....299,857 ...299,610 300,000
11. Totals......ccoocoe. 11,164,565 11,280,198 ...11,303,817 ..11,141,786
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......comrerseeensrnnns | onveeecninsieeins 38,665,320 | ...oooviirinininns 39,028,395 | ...oocvvciriiciinns 39,620,901 | ..o 37,875,337
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
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...... | ....cccccouvvenren. 38,665,320 | ...oovvvreriirnenne 39,028,395 | ...ovvvrrririnne 39,620,901
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Annual Statement for the year 2016 of the T FiLUIMpPhe Casualty Company

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

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

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

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

Totals

......................... 5.9

......................... 75

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




Annual Statement for the year 2016 of the T FiLUIMpPhe Casualty Company

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

1 2 3 4 5 6 7 8 9 10 11 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)
1,517,175 3,876,656 1,547,591 92,634 | ... ...10,246 7,044,302 . 6,704,340 ..16. 3,887,890
1,643,881 |.. 2,076,383 | ... 500,000 |.. R 4,120,264 | ... . ..3,690,819 |... 9.2 . . \ ...1,473,750
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Annual Statement for the year 2016 of the T FiLUIMpPhe Casualty Company

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

1 2 3 4 5 6 7 8 9 10 11 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 [(C) e 16,838,755 |.......cc.... 20,500,015 |...oocrrernn.8,114,097 | oo .808,043 | v 743,790 | 0 i 46,804,701 | oo 919 [t XXX e XK [ 42,916,811 |.oovvveirnes 3,887,890
1,543,881 2,076,383 | ..cocoeriseee500,000 | o0 | 0 | 0 | inid120,264 | 8 | XXX e e XX [ 2,646,514 |....covvunnen.

............... 4,120,264
. .0

5

Line 10.7as2 % 0f COL 7......coverviceeiesiieeciieesiieeinieies | evrieerinieiennnenrnd0 1 | i3 | i 169 | i 1.2 | v 15 |00 | i, 100.0 | XXX [ eeeecee XXX et XXX i | cviviiiiiiienenn895 | i 10.5

1. Total Bonds Prior Year
............... 8,842,228 |............. 11,354,554 rvrierennenennn 360,570 | XXX | XXX [k XXX s [ ... 36,547,720 32,512,494 | ..............4,035,226
3,690,819 ..2,202,069 |.. .1,488,750

.15,000 |....

3,675,819 |.

.15,030,373

14,957,028

11.8 Line 11.7.:a5a % 0f COl. 9.t | o 22.0 ..37.4 ..37.2

12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeeeeeneees 16,753,519 | ..covvenen. 18,347,833 | ..o 6,566,506
....1,528,881 617,633 | oo 500,000

12,7 TOAIS. .ot enesnnnes | seresseennens 18,282,400 |............. 18,965,465

12.8 Line 12.7 as a % of Col. 7..... . ..41.6

12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccoevevvees | covvvvrrrrreanns 359 | e 37.2
13. Total Privately Placed Bonds

............... 2,152,183
............... 1,458,750

............... 3,887,89
............... 1,473,75

0
0

.0

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

..1,547,591
..28.9
......................... 3.0

Includes $.....5,361,640 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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$.....12,259,645;

NAIC 2§

.......... 0;

NAIC 3§.......... 0;

NAIC4S.......... 0;

NAIC5S...

....... 0;

NAIC6S........ 0.



Annual Statement for the year 2016 of the T FiLUIMpPhe Casualty 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 11,759,534 |. 1,856,475 |...
1.2 Residential Mortgage-Backed Securities... 29,286 |. 121,880
1.3 Commercial Mortgage-Backed Securities..... IO .
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo .
............ 11,788,820

13,716,335 |.
..219,000 |.

13,716,335
..219,000

6,144,298
21,832

.............. 6,166,130

............ 13,935,335

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
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

.......... XXXKivoviieies |0

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities

.......... XXX
.......... XXX

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.. e 0. 0 .. . ..
4.5 Totals 2,220,161 [ .o 776,366 | oo, [ I 0 oot XXX e [ 2,996,526 | ...coocvvvrerann. 5.9 | 3,036,957 | oo, 75 [ 2,996,526 | ......ccooorviriireran, 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
................................................................................................ 2,468,112 |......e......9,042,855 | ..oooeeen 413,995 | oo | e v 15,924,961 | 313 [ 16,798,098 | e 1T 15,924,961 |

..730,497 2,534,643 ..o 944,941 200207,896 | .o | e XK [ T e 791,291 0 [ 4,417,977

293,622 | 733,544 | oo XKX s | 2,485,600 9 3,050,903 B | 2,485,600

. 334,152 847,345 | 277,037
5.5 TOtAIS...cvviveietiieii it | e 3,532,760 |...ccoenen. 12,424,844 |.............. 5,635,973 | ..o 501,418 | ..o 733,544 | oo XXX i [ 22,828,538 | ..o 44.8 | ... 20,640,293 | ..o 513 | 22,828,538
Industrial and Miscellaneous (unaffiliated)
ISSUET OblIGAtIONS......vvveeeceicieieiieee e sresssnesssenssnnes | reesnneenensi2y809,809 | coririininns 1,783,165 |..ovvvrrrenes 500,000 | ..eoverrerrrrerrrieinrnnes | errenineireeseneneneennnens | eereneee XXX urrrrieins | v 5,148,975 | o100 | 4,196,299 | oo 104 | 5,148,975 | ..o
813,770 | 154,104 10,246 | XXX s [ 1,251,001 | o8 | 1,672,291 2 | 653,951 |..covrrrrrnnes

4,764,590 4,526,569
............ 11,164,565 creen. 10,395,159

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 T FiLUIMpPhe Casualty 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

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 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed SECUMLIES...........covvverenirrirerieineirereinns | v (01 O LV 0 | o0 [0 [tk XXX e |0 | 0.0 e b XXX e e XXX e [ e (01 0
10.4 Other Loan-Backed and Structured Securities............ccoocverreesvieens [evevieeinnnnn, 349,152 | ..ovvrrnnn 4,203,447 |.............. 1,670,525 |...ccoieee0e293,522 | oo 733,544 | XXX e 7,250,190 | e 142 b XXX [ ek XXX s [ 2,485,600 |.............. 4,764,590
10.5 SVO Identified FUNGS...........ceviveieeieieciece e | ceerieeas 0.0 ST P .0 S P XXX oo | e XRX e [ e e KK | v i 0.0 |t XX [ e XX [ v (L I 0
10.6 TOAIS......ocveiviecicece ettt | enaeseeians 18,382,637 |............ 22,576,398 |.............. 8,614,097 |................608,043 |...ccoe0o0eeee 743,790 | o0 ] 50,924,965 | oo 100.0 [ XXX [ XXX | s 45,563,325 |.............. 5,361,640
10.7 Ling 10.6 858 % Of COL 7....ovveivieeieiciceees ettt sienians | cveviesissssiessnanes 361 | o 443 | e, 16.9 |12 | 15 0.0 | 1000 et XX [ ek XK e e e XK e | e 895 | i 10.5
1. Total Bonds Prior Year
11,1 1SSUET OblIgatioNS.......ccveveivireieiiisieiese e | eneessienee 7,793,164 | ............ 10,622,212 | ............ 11,760,276 | vovvverrenereienes | vrenrennenesennenienne | evnnreree XX [evriern e XXX e [ XXX | e00000000.30,175,652 | oo 750 [ 29,876,034 |.......co...... 299,618
11.2 Residential Mortgage-Backed SECUMIES. ..........covviveieriinrniernenieiens [ cvrreireinninnns 688,725 |..ccevennn 1,295,467 |...ocovvernns 375,755 |l 111,849 | 13,618 | b XX K et XX e e n XXX e 2,485,414 | 8.2 |, 1,787,626 |....cccoevvee. 697,788
11.3 Commercial Mortgage-Backed SECUMIES...........c.rerivrierinrnrircreinns [ e [ e | cevereesesssnssnnesinns | eesessssenenenesinsnenens | sonrenereesssnnsnenesesienns | seererees XKeerervennnen [ ernereees XX Kurerernins [ rernrened XXX | v | 000 [ [
11.4 Other Loan-Backed and Structured Securities.............cooevverrevesveeees [covvierennnnnn, 375,338 |..coerrn 3,112,693 |..ccoevnne 2,820,998 |.....cce0e0ee321,491 | 946,952 | o XXX e [ XXX s | e XXX s | e LOTTATS | 188 | 3,050,903 |.......c..... 4,526,569
11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes D0, SO ., S XXX oo | e XRX e | e XXX e et XX e XK X e [ XXX e b XXX | e XX K i D00, S P XXX............
11,8 TOAIS. ...ttt | ereeiinaenes 8,857,228 | ............ 15,030,373 | .oovvenve. 14,957,028 |.......cc0err. 433,340 | .ooiiiirrn960,570 | oot XXX s [ eeereeee XXX | e XXX e | e0002.40,238,539 | oo 1000 [ 34,714,563 |.............. 5,523,976
11.7 Line 11.6 @58 % Of COL 9...ovveivieeicee e | creviesisieniesesiaes 220 | oo 374 | o 372 |l I 24 | b XX e Lot XK Lo e XK e | e 100.0 |t XXX | i 86.3 | oo 13.7
12. Total Publicly Traded Bonds
12.1 Issuer Obligations............cccoevveievireieiiereeieieeesieessesessssessesssssssenss | ceveereenens 17,093,455 | 11 14,902,656 | .......eri.5,790,686 | ..oovovocviiiciicieiees | e | e XXX oo | e 37,786,797 | oo T2 | 29,876,034 | ..coocvevrerraen. 742 | 37,786,797
12.2 Residential Mortgage-Backed Securities... 5,290,927 1,787,626 5,290,927 |.
12.3 Commercial Mortgage-Backed SECUMHIES..........c.vueiriiriiiieieieiiiens | e | ernneesnsnsesssssseness | evesnsessessssssessesssnns | seiessesssssssessessessenses | sersessessssessesssssnsesenns | soenreens XX Kunrrerrernnns | vervesnsnsesssnieniennsd [ oveineinsienennnnnnn0.0 | e 0
12.4 Other Loan-Backed and Structured SeCUrities...........cccvovvvevereeevereeeeeees | eevvviririeininns 334,152 3,050,903
12.5 SVO Identified Funds XXX..........
12.6 Totals 18,282,40 7,066,50 34,714,563
12.7 Line 12.6 as@ % 0f COl. 7...oveevrrrerreereiecireireins ...40.1 ...15.5 XXX.ovreens
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 XXX
13. Total Privately Placed Bonds
13,1 ISSUET OBIIGAtIONS........cvieiveieieeiiciceie ettt sssenas | entessessessssessessssesiesss | sessesssssssessssssesessnss | ersesessessessssessesssssnsens | sosessessssessesesssssesesns | sesssssssessssssssssessessnses | soesesns XXX oo | v 0 | oo 0.0 | 299,618 | oo 0.7 | XXX ovvvveies [ e 0
13.2 Residential Mortgage-Backed Securities...........coocovvrvvcnrienieininnenes | cvvveiiennnnnnn85,236 |.eenn..254,830 | 154,104 | 92,634 | el 10,246 | D, 9.0, COU P 597,050 | coovveeiieiiiis 1.2 [ 697,788 | covveeiieies 1.7 [ D, 0.0 S FU 597,050
13.3 Commercial Mortgage-Backed SECUMEIES. ...........erivriieririieieiisiniens | eeeieieisnsesensissens | sreseessssssesssssssnsesnss | eesesnssessesnssesessssssens | seesessssesesssssssessessns | sesssssssessessesssessesssses | soesseses ) 0.9 GO RO (01 O 0.0 | oo [0 0.0 { v D90 O T 0
13.4 Other Loan-Backed and Structured SECURHES. ..........cccvvrevrvrireeriniies | ceverrrieirennns 15,000 |.oovvrrrenes 3,356,102 |...covrrnnn 1,393,487 | oo e | s ) 0.9 GO DR 4,764,590 | ..o 94 | 4,526,569 | ...oooverriiinns 11.2 e ), 9.9 N R 4,764,590
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees .0 S L0, S 0.0 S L. S XXX erirrirniee | eernsinnsnsesssnsensisnes | eorsessesnsnsssssanseea [0 0.0 [coveas 0.0 ST I D0, S P D S [P 0
1318 TOAIS.....eeeee ettt nsnns | sesnssessenenes 100,236 |..cooovvennne 3,610,933 |.coovrene 1,547,591 | oo 92,634 | oo 10,246 | oo (010 A 5,361,640 | .ovoorerrrreninnes 105 | 5,523,976 | .ovvvrerererinns 137 | 0.0 G R 5,361,640
13.7 Ling 13.6 @5 @ % Of COL. 7...ovvneeieieeieseeiecineieess s sstesseesnns | vvsssseessssessnnenees 1.9 | s 67.3 289 | e 1T | e (012 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.......ccoccerrricinninnns | eornrisennsineieenneas 0.2 | i O I 3.0 | s 0.2 | o 0.0 [ oo 0.0 | oo 105 | .0, S P ). 0 S R .0, S P 0.0 S 10.5
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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

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

2. Cost of short-term investMents aCUIFET............ov.vueriiureiiessee et

3. ACCIUAL OF QISCOUNL........cvivvecti ettt bbbttt nan

4. Unrealized valuation inCrease (ECTEASE)..........cuirrriuiirireireiriieieie ettt snsns

5. Total gain (I0SS) ON GISPOSAIS.........c.euirireiriiieiriiieieiiets ettt snseb e

6. Deduct consideration received 0N diSPOSAIS..........c.ovuuureirimriiereieeeireieee et eees

7. Deduct amortization Of PrEMIUM..........cc.riiiiiicreini e

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

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

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

11. Deduct total nonadmitted @MOUNS............ccciveveiiceiiice i

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

5,207,783

.............................................. 19,812,677

.............................................. 12,279,645 | ..o 12,280,645 | 0 | 20,000 | 0
.............................................................. 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
.............................................. 12,279,645 | ..o 12,260,645 | i | 20,000 | . 0




Annual Statement for the year 2016 ofthe T FiUMpPhe Casualty Company

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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Annual Statement for the year 2016 of the T FiLUIMpPhe Casualty Company

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
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 Obligati
912828 C6 5 |U.S. TREASURY NOTES 1.625 03/31/2019. ..250,215 {...100.781 | .................251,953 | ...... 250,000 250,101 (A4) [ oo | e | s 1.625 |...... 1.607 |MS...... .1,038 05/09/2014. | 03/31/2019.
912828 F3 9 |U.S. TREASURY NOTES 1.75 09/30/2019.... . ..607,500 |...100.969 | .................605,813 | ..cccoevvrnccn. 600,000 604,419 (1,569) [ .ooovererererrerins | e | e 1.750 |...... 1475 |MS...... 01/06/2015. | 09/30/2019.
912828 R8 5 |U.S. TREASURY NOTES 0.875 06/15/2019.......ccverirrirrrinrirerrerieneisnninnins [ everen | oo | evrivenne | vervenen T i 852,025 |..... 98.953 | .ovoviernnn..841,101 | i 850,000 851,661 (384) | ovvveerrrirriiens [ e [ 0.875 |..... 0.794 | JD....... 06/15/2016. | 06/15/2019.
912828 R8 5 |U.S. TREASURY NOTES 0.875 06/15/2019 ..150,357 |..... 98.953 ....150,000 150,293 (G IR VRN BN 0.875 |...... 0.794 | JD....... 06/15/2016. | 06/15/2019.
912828 XG0 |U.S. TREASURY NOTES 2.125 06/30/2022 ..100,406 |...100.344 ....100,000 | ... 100,326 [(G15) ) O [OTRRN [P 2125 |...... 2.062 |JD....... 07/16/2015. | 06/30/2022.
0199999. U.S. Government - IsSUET OblIGAtIONS. .........cvuureesiieseriiieisenserisssessesssnsssenssessssesseessnnenas 1,960,503 XXX | 1,947,640 | oo 1,950,000 | ...coovveene 1,956,801 [ oo 0 (2,097) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38373A D9 4 |GNR 2009-69 PV PAC 4.00 08/20/2039.........ccccvrmmrrirmrrnrererrsnissernniemsnenenssennss | eovenee oo [rovnveirens | verinnines T 16,148 |..106.444 | ........cccceeeee. 16,343 | oo 15,354 16,007 (240) [ v e [ 4.000 |...... 2.302 |MON.. 08/17/2011. | 08/20/2039.
38379X KD 1 |GNR 2016-83 AP 3.00 10/20/2045 SO OTORPYOTRTRPTOROVR [RTPVRPRY VR VTTRTOROR DY 1 I 203,532 |...100.665 | ....cccoovvueene 196,445 | oo 195,147 202,993 (1454 [T TR PR 3.000 |...... 1.956 | MON... 07/28/2016. | 10/20/2045.
0299999. U.S. Government - Residential Mortgage-Backed SECUNHIES............oc.evruereeieiieieiieiesi et essnsensensenessnes | ensersessssseas 219,680 XXX 219,000 (1,033) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL.......iviuiresiiiriinrisessserisssessenssssssenssensssesssessssssaas 2,180,183 XXX ...2,175,800 (3,129 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
044825 BX 4 |ASHTABULA SD SRS 2012 4.00 12/01/2023.......ccovvvvriererineiririneissiinerenisinnes | veveees ...106.522 776,366 (4,628) [ .ovvoverriernniies v [ 4.000 |...... 3.202 |JD....... 01/24/2012. | 12/01/2023.
490278  3J 5 |KENT CNTY MI AMT-REF 5.00 01/01/2020 ..109.697 | ..............1,184,728 | ..............1,080,000 | ............. 1,134,630 [ .o | e (QAVLL) | [ DU DU 5.000 |...... 3.218 | JJ....... 11/18/2011. | 01/01/2020.
490278  3J 5 |KENT CNTY MI AMT-REF 5.00 01/01/2020..........ccovrrrieriirnriireirseereniinsiseenes | ceveens ..109.697 | oo 5,485 | 5,000 | e 5,253 [C42) ] [N VRN BV 5.000 |...... 3.218 | JJ....... 11/18/2011. | 01/01/2020.
567423 KJ 6 |MARICOPA USD #89 B 5.00 07/01/2019........cvuurrvmerirerirrernerinsreserieniresesseess | woenes 2| 1FE 808,515 |...101.993 754,157 (8,078) [ ..vuvvurveerierins | cevririrnerierinneens | s 5.000 |...... 3.870 |U....... 05/14/2009. | 07/01/2019.
975672 6Y 7 |WINSTON-SALEM NC REF B 5.00 06/01/2019.......cceccncenne 510 1000 S (O S AFE| oo 372,291 |...108.599 326,121 | .o | (10,568) [ ..ovvrevereerenins | crrieriinsissnrisnines | aeenas 5.000 |...... 1.327 |D....... 07/09/2012. | 06/01/2019.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cvrnirsnsinnssssessianeenes 3,200,666 XXX | e 3,069,220 | ..ccovvenee. 2,875,000 | ... 2,996,526 | ...ovivriririnins 0 | i (40,431) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 3,200,666 XXX s 3,069,220 | ..o 2,875,000 | ..oovvernees 2,996,526 | ... (V)] I (40,431) 0 0 XXX XXX 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 Obligation:
11506K CY 5 |BROWARD PORT-REF-B 5.00 09/01/2019.. ..595,848 |...108.154 550,000 567,264 | ..o | evrrirnneene(8,048) | e [ e [ 5.000 19,167 11/29/2011. | 09/01/2019.
29509P JB 6 |ERIE CNTY NY IDA 5.00 05/01/2022. ..607,560 |...115.855 560,726 | ...vvoeveerencenenins | errereeene(10,502) | oo [ e [ e 5.000 4,167 04/25/2012. | 05/01/2022.
3130A6 LE 5 |FED HOME LN BANK 2.23 07/26/22..........cccomvverinirnirireniseiseriesinesisesissins | coveens ..435,000 |..... 98.284 434,994 2.230 10/06/2015. | 07/26/2022.
3130A7 CX 1 |FED HOME LN BANK _0.875 03/19/2018.........cccrmrereerrrinermeeerneerensseessnenens | cevenns 499,845 |..... 99.857 499,909 | ..ovovererrrrineries | e84 | s [ [ 0.875 02/17/2016. | 03/19/2018.
3130A7 H7 3 |FED HOME LN BANK 0001 1.00 03/29/2018 . 120,000 |..... 99.680 . 120,000 ......1.000 03/24/2016. | 03/29/2018.
3130A8 3W 1 |FED HOME LN BANK 1 05/25/21.......ccoivierirerierienirneeiessessiensesesseesssssnns | eveens 230,000 |..... 99.077 230,000 230,000 [ .eoovverrirrirrenirnis | e | e | e | e 1.125 05/16/2016. | 05/25/2021.
3130A8 7G 2 |FED HOME LN BANK 1.20 05/24/2019.......cccomtvumrererinrieeiieniseinsersssisesssenens | ceveens 510,000 |..... 99.053 ....510,000 510,000 [ .ooovveniirerirncirieiins | erreeerienieeenenns | oreeeenieseeeens | eeeeriieseeesinsnes | aeee 1.200 05/25/2016. | 05/24/2019.
31331  7G 2 |FED FARM CREDIT 3.1501/12/18 87,189 |...102.233 ..85,000 85,371 (351) oerrn3.150 06/30/2011. | 01/12/2018.
31331 AW 3 |FED FARM CREDIT 4.15 01/07/2019......c0mvurivereereriseinerierineesseesessssssenes | weeees . ....22,667 |...105.713 20,774 (B71) | cevereererrneinens [ ereerenineiseriienns [ e 4.150 08/26/2011. | 01/07/2019.
31331X  RF 1 |FED FARM CREDIT 5.125 02/05/2018..........ccccourmvirmrmnrrnirnrrersnseersnseissnnnns | eovenee oo [rvvrvneinens v | v 875,338 |...104.529 765,634 | ...ocovevieiiininns | e (18,369) [ .vvvuvrerrriverens | cevreierrseireeeninee [ e 5.125 08/11/2010. | 02/05/2018.
3133EE  FR 6 |FED FARM CREDIT 2.48 12/22/2021... 2 .10,000 |...100.351 10,000 o 2480 12/10/2014. | 12/22/2021.
3133EF KM 8 | FED FARM CREDIT 0.71 10/20/2017.......vvverrvienreieecreeeneeineeisseseeneineneees | eevnee | oe | eovnrenvene | cvnenvenen | e 499,125 | ..... 99.846 499,579 454 | e [ [ 0.710 02/17/2016. | 10/20/2017.
3133EF L6 2 |FED FARM CREDIT 0.98 12/14/2017.......ccovirirerrieririreieieiiesriesieniseesesinns | ceveees 164,921 |..... 99.935 .164,893 164,956 35 | s [ s [ 0.980 03/22/2016. | 12/14/2017.
3133XP  CT 9 |FED HOME LN BANK 4.25 03/09/2018 . ...43,410 |...103.844 ...39,461 39,048 (8B4) | evvvnererreirees [ e [ e 4.250 09/29/2011. | 03/09/2018.
3133XX P50 |FED HOME LN BANK 4.125 03/13/2020.........cc0rmrrrmrverneerernnisserenssenssesnnisennnes | vevenes | oo | eerervenins [ evverninne L 11,429 |..1107.825 | .covvrieeenn 10,782 | e 10,000 10,588 ((G) ] SN (SRR DR 4125 12/27/2011. | 03/13/2020.
3134G8 L4 9 | FREDDIE MAC 0.80 08/25/2017.......cvvvrmivrmerimeererisernensenisseessssssssessesssesssas | woneees 2|.. 600,000 |..... 99.952 | ..o 599,712 | i 600,000 800,000 [ ..oovvrrirrereerreins | vrrrerienineeneens | e | e | aeend 0.800 02/17/2016. | 08/25/2017.
3134G8 M8 9 |FREDDIE MAC 0.75 02/26/2018........cccovviiriiriiiiniineiierissisnissisesisesiesinns | e 2].. 850,000 |...100.000 | .................850,000 | ....... 850,000 850,000 | ...cvouiiririiiiniies v | e | e | 0.750 02/17/2016. | 02/26/2018.
3134G8 MJ 5 |FREDDIE MAC 0000 0.75 02/26/2018..........ccosvveemrreerimrrinereeisnieneriesinsnienens | ceveees 2| 1 750,000 |...100.003 | ...cccieerren 750,023 | oo 750,000 750,000 [ cooovenrirerirreiinis | v | e | e | e 0.750 03/08/2016. | 02/26/2018.
3134G8 XX 2 | FREDDIE MAC 0000 1.25 04/28/2021........ccoomuumerererereesnemseisersesensessssssseesns | eoeees 2].. 700,000 |..... 99.152 ....7100,000 695,921 (4,079) [ oo | e | s 1.250 04/20/2016. | 04/28/2021.
3134G8 72 8 |FREDDIE MAC 1.125 04/28/2021.........ccovvrirerirerirrenrinirireriereseesssisssssesienes | cvveees 2].. 700,000 |..... 98.556 ....7100,000 700,000 [ ooovonrirerirnreineis | evrreerierinreenes | v | e | e 1.125 04/20/2016. | 04/28/2021.
3134G9  FJ 1 |FREDDIE MAC 1 05/25/21....coivurrimerieiineeieriesissensssssssssenssessssesssssssssens. | voneees P2 [ 1 270,000 |..... 98.391 | ..cocviverrnn. 265,655 | ... 270,000 270,000 | .oooverrirrireerrnis | evrrerienineeeens | v | e | v 1.375 05/03/2016. | 05/25/2021.
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3134G9 RQ 2 |FREDDIE MAC 1 06/15/27....coiiireieiieiieeiineiiesiseisseissssesssesissessssssssssens. | eoneees 2| i 1 .20,000 |..... 98.254 | ..o 19,651 | v 20,000 20,000 [ cooocvvrerereirenineens [ e | e | e | e 1.500 |...... 1.500 |JD....... 05/24/2016. | 06/15/2021.
3134G9 UM 7 |FREDDIEMAC 1 06/30/21.......ovviiviririiiierinnineeiesisessssisssiesieneesessseiens | cvveees 2].. 1 215,000 |..... 98.092 215,000 [ cooovenrierinriinnis e | e | e | e 1.500 |...... 1.500 [JD....... 06/09/2016. | 06/30/2021.
3134G9  YJ 0 |FREDDIE MAC 1.3 06/30/21 0001.......cccmrurmemmmrereesereseeesenssenssseesersssssesesensas | eoeees 2].. .35,000 |..... 98.399 35,000 [ eoovvrerereernninenns [ e | e | e | e 1.300 |...... 1.300 [JD....... 06/21/2016. | 06/30/2021.
3135G0  PQ 0 |FANNIE MAE 0.875 10/26/2017.......covvvremireinriereisnseesesissesssssssssssssssessnnes | vevenns | oo | eeververins [ envernnnns T i 50,079 |...100.014 | ...................50,007 | coooociririinnns 50,000 50,046 () IR ISRORRRRORR IV 0.875 |...... 0.762 |AO...... 05/26/2016. | 10/26/2017.
3136G3 DB 8 | FANNIE MAE 0000 0.75 03/22/2019........c0cmremmrimernerierireesensssessessesssssssensns | eoeees 2|. 100,000 |..... 99.985 ....100,000 100,000 | evvueverrrerierienes [ eeveersriserennns [ e | e | e 0.750 |...... 0.750 |MS...... 03/24/2016. | 03/22/2019.
3137EA DV 8 |FREDDIE MAC 0.75 07/14/2017......cvvuerinriierineirseiennsineeieeississssssssissnnsenees | venee | ae | veveenenne | eevnnnnened [ v, 89,974 |...100.017 89,988 14 | s [ [ 0.750 |...... 0.776 | JJ....... 05/24/2016. | 07/14/2017.
3137EA DX 4 |FREDDIE MAC REF 1.00 12/15/2017.......ccomiuririirrierinnninenienisseesssssesieninees | vevnee | oo [ eereveiinens | eoveriens L1 531,092 |...100.076 | .................530,404 | ....... 530,000 530,674 (A18) | ceververerirerrens [ e [ 1.000 |...... 0.866 |JD....... 05/25/2016. | 12/15/2017.
413890 CX 0 |HARRIS CN HOUSTON- 5.00 11/15/2023.........cevourreemrierreereseeseresssessnensns | eeveee | oo | coenirienis [ s 1FE 120,454 |...116.423 ....100,000 116,178 (2,139) [ oo | e | s 5.000 |...... 2.429 |MN...... 12/10/2014. | 11/15/2023.
49151E Z2 2 |KY PPTY &BLDGS 5.25 02/01/2019......ccevviivernrieinrieierieieninines SD.. [ oo | e 1FE]| .. ..880,402 |...107.407 ....780,000 804,174 | .o | e (10,969) 5.250 |...... 3.690 |FA....... 02/20/2009. | 02/01/2019.
646136 DY 4 |NJTRNFD SER A 5.25 12/15/2020..........cccueremerrerireirsensnersensensssesssnsennens | eevnees | [ eovererenens | vevens {1 =5 370,217 |..108.217 | .oovviveeren 357,116 | oo 330,000 | ... 346,802 (3,862) [ ..vvvvurererrerin | cerrveinerrerineens | s 5.250 |...... 3.850 |JD....... 03/24/2010. | 12/15/2020.
646136 DY 4 |NJTRNFD SERA 5.25 12/15/2020..........cccccoevmrivcriririnricniicnnivcnirenisniennes [ SDt | [ | s 1FE . A,424775 |..108.217 | oo 1,374,356 | .............1,270,000 | .oooneeene 1,334,662 [ ..o | e (14,862) 5.250 |...... 3.850 |JD....... 03/24/2010. | 12/15/2020.
649083 AA 0 |NEW VALLEY GEN 17.299 03/15/19 I 1 106,994 |...106.675 95,467 (3,348) [ ..o | rerrneinerierineeis | s 7299 |...... 3413 |MS...... 12/31/2010. | 03/15/2019.
724799 BB 6 |PITTSBURGH & ALLEGHENY 5.00 02/01/2022..........ovvoevereirnrineiierineernenins | woreees 2| 1FE 1,074,805 |...109.827 | ....ccccouuuee 1,076,305 | ..ocoovvernens 980,000 | ...ooovvvnee 1,022,811 [ oo | e (10,982) [ .ovvvvvereirerins [ crrverineineeiiseines [ aeinad 5.000 |...... 3.687 |FA....... 11/21/2011. | 02/01/2022.
724799 BB 6 |PITTSBURGH & ALLEGHENY 5.00 02/01/2022 . |SD.. 2] ... 1FE 701,914 |...109.827 667,958 (TA72) [ e [ [ 5.000 |...... 3.687 |FA....... 11/21/2011. | 02/01/2022.
756872 HT 7 |RED RIVER TX EDU FIN 5.00 03/15/2025..........cocvrnvvenncs SD.. 2| 1FE 543,680 |...113.744 ....500,000 530,328 (4,245) [ ..o | e | e 5.000 |...... 3.890 |MS...... 08/28/2013. | 03/15/2025.
917328 PN 0 |UTAH ASSOC PWR-REF 5.00 04/01/2023.............coovvimrimiiicririsniissiissiienes [ e 2| 1FE 920,232 |..112.297 | .....ccc.c......898,376 | ...oorvvnne. 800,000 864,800 | .....coovverireriiiiies | e (12,881) [ oo [ e [ e 5.000 |...... 3.150 |AO...... 04/11/2012. | 04/01/2023.
917328 PN 0 |UTAH ASSOC PWR-REF 5.00 04/01/2023 2| 1FE 230,068 |..112.297 | ................224,594 | ....... 200,000 216,200 [ IRE) ] IR [VRRRN IR 5.000 |...... 3.150 |AO...... 04/11/2012. | 04/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations e erereterereerenererensaenennen | erereaens 15,997,008 XXX ..15,019,528 | ........... 15,424,851 | .......coeurne. 0. (113,800) 0 0 XXX XXX 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 - Residential Mortgage-Backed Securities
3128P7 XX 6 |FG C91594 3.00 01/01/2033.........ccvvvmrirerirrriieressiiesiesssesssssssssesssssssesssssias | cevvons ..102.019 102,690 (A0B) | evvveererreerrens [ e [ e 3.000 08/16/2016. | 01/01/2033.
313204 H3 6 |FG G30949 PT 3.50 08/01/2036............cccvvererirrieriieniiniiesiesississssissiiesienies. | wvenes ..103.320 253,123 (287) | ceververeeseieens [ e [ e 3.500 11/16/2016. | 08/01/2036.
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40..........coocomreerreerrerisnrsssiesssissssssissssssssssssennss | cevves | ov | evviveriens [ evvveriend [ evrriinninnnnn 13,271 |, 98.548 13,246 (/2] [N [V IO 2.000 04/25/2012. | 09/25/2040.
3136AC A5 0 |FNR 2013-18 PA PAC 2.00 11/25/2041.......coovvvmerermrinerineiseinerisssesenseniseens [ eoneeen | oo | cenerinerne | evrenenens T | e 56,333 | 98.356 56,500 245 ......2.000 06/25/2014. | 11/25/2041.
3136AT CK 8 | FNR 2016-50 BN 3.00 02/25/2046 101.224 25,566 (B7) [ oo | e | s 3.000 09/26/2016. | 02/25/2046.
3136AT U8 5 |FNR 2016-77 BA PAC 2.50 01/25/2045........ccovveierieieiinirieeeneesssniseissssinens | ceves ..533,663 |..... 99.163 532,821 (G175 1<) SN VRN IO 2.500 09/22/2016. | 01/25/2045.
3136AU  RZ 6 |FNR 2016-92 DA 3.00 02/25/2034 ..254,440 |...101.149 254,371 (69) ......3.000 12/07/2016. | 02/25/2034.
3137A2  PF 2 |FHR 3766 HE PT 3.00 11/15/20.......coevvierirrireeineirerierieseseesseissessesssessseesns | ceveens ....27,360 |...101.788 27,111 A0 [ o | e | s 3.000 12/28/2010. | 11/15/2020.
3137B0  DW 1 |FHR 4183 ME 2.00 02/15/2042.........ccoorvemiiecriniireeireeiseissesiseiseesssseseesssssnes | seveens ..564,032 |..... 99.211 563,858 (T06) | evvveerereirees [ ereeereeineiseiienes [ e 2.000 08/17/2016. | 02/15/2042.
3137BC  GX 0 |FHR 4360 KA 3.00 05/15/2040... ..227,578 |...101.509 227,225 (1,057) ......3.000 08/24/2016. | 05/15/2040.
3137BR 6T 7 | FHR 4608 HA 2.50 06/15/2041...........cooevrmeierierineeieesseissenssssisessessssesssssns | weeees 79,416 |..... 99.796 79,330 (139) | cevvreererrneinens [ ereerreniseiseriienns [ e 2.500 09/26/2016. | 06/15/2041.
3137BS  YX 5 |FHR 4631 AC 3.50 08/15/2043 ....88,897 |...103.250 | ...coccovierrren88,682 | i 85,891 88,880 (16) [ oo | e | s 3.500 12/19/2016. | 08/15/2043.
31397U RJ 0 |FNR 2011-63 MV SEQ 3.50 07/25/24.... ..396,574 |...102.815 . 384,150 387,034 (3,966) .....3.500 07/22/2011. | 07/25/2024.
31417Y  SD 0 [FNCIPT 3.50 09/01/2025.........cooevveririririiiiieiiesississississiiesiesissssissinns | eveees LAT7.537 (104327 | 178578 | 171,172 175,855 (969) | vvveevrevriens [ [ 3.500 08/31/2010. | 09/01/2025.
31418A  AJ 7 |FN MAOD908 4.00 11/01/2031........ooverrermrimiieerierieseseesseisesiesiesssessensssssses | oeveens ..158,954 |...106.090 158,943 (L)) TSTORON INVTRIOIRRIR IOV 4.000 12/28/2016. | 11/01/2031.
31418A  F2 9 |FN MA1084 3.50 06/01/2032.........cooeverrrerrreerereriesiessesssiessssssiessesssssessssaens | oevvens . ..260,286 |...104.010 260,134 (990) | evvvuernrrnerrens [ erreerenineiserienes [ e 3.500 09/27/2016. | 06/01/2032.
31418A  HQ 4 |FN MA1138 3.50 08/01/2032........cuuermriirereririsirnsiernnssesesssissessssssssssssssensnns | eonenee | oo [onsnenens | vevonnies T 659,739 |...104.020 658,902 (3,5271) [ covvveverrierinieee [ veereenrineissnnniens s 3.500 08/11/2016. | 08/01/2032.
314188 7E 0 |FN MA2692 PT 3.50 07/01/2036.........cvcmerereereremermenseniseesensssessensensesssssesans | oeveens ..227,260 |...103.984 227,059 (261) | ceververreinerrnens [ e [ e 3.500 11/16/2016. | 07/01/2036.
314188 HY 5 |FN MA2046 3.50 10/01/2034.........c0cooiuiiiniiniiiiciienisisisnnissiessissnsssssssnisssisns | oneees ..325,406 |...103.832 ...314,307 | ... 325,327 [(42))] [ [T PO 3.500 12/16/2016. | 10/01/2034.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... s 4,432,500 XXX ] s 4,353,458 | ..covvinnn 4,261,170 | .o 4417977 | o 0 [ (13,490 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 - Other Loan-Backed and Structured Securities
57419R  GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043..........covveeremreirnninerirerinnnes | ceves 2| 1FE 193,565 |...104.850 | ....cccovvrunnee 202,952 | ..o 193,565 193,565 | .oouvverrierierienes [ e [ s | e | e 4.000 |...... 4,033 |MON... | coovrrerinnns 645 | ...oceoenn. 7,743 | 08/14/2013.| 07/01/2043.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045............ovveorrerirenernerieriseerseennns | voreees 2| ... 1FE 451,277 |..... 97.918 | e 441,882 | .o 451,277 A51,277 | ovoevereereinernes | v | v | oessessssenesenes | e 2.800 |...... 2.816 |MON...| .oovrrreee 1,053 | oo 12,636 | 01/13/2015. | 02/01/2045.




Annual Statement for the year 2016 of the T FiLUIMpPhe Casualty Company

SCHEDULE D - PART 1

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

(AN E

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
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
647200 X6 6 |NMMTGE FIN SFM C 14.50 10/01/2043.........ccoovverrinriieeiscinerisiieseeensenis | s . 2| 1FE 439,411 |..101.745 | oo 429,883 | ..o 422,510 | ... 437,192 (2,439) [ ..o | e | e 4500 |...... 3.814 |MON... 08/08/2013. | 10/01/2043.
83756C EP 6 |SD HSG DEV AUTH E 4.00 11/01/2044...........coovvmrvririirineinerinsrnerieniseenes | ceveees . 2| 1FE 651,572 |...103.272 639,338 (4,124) [ oo | e | e 4.000 |...... 3.156 | MN...... 11/07/2013. | 11/01/2044.
924190 EL 1 |VT HSG FIN AGY B 4.125 11/01/2042.......ccoiiiiniriiniiiniissnisssississsisssessenssnises | s . 2| 1FE 770,902 |...102.256 | ... . 764,228 (484) | ovvivivrinninnns [ [ 4125 |...... 3.966 | MN...... 04/11/2012. | 11/01/2042.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . s 2,506,726 XXX | s 2,461,371 | v 2,417,352 | e 2,485,600 | ..ooooviiiiiniiann 0 (7,047) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ . [ETR PO 22,936,235 XXX s 22,518,549 | ... 21,698,050 | ........... 22,328,428 | ..o 0] (134,337) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
039483  AY 8 | ARCHER DANIELS 5.45 03/15/2018..........cccomvvemerinerierirerseesssineriesseseseens | veeees . 104505 | e 58,523 | covovrvrerinens 56,000 | .. 58,098 (1,699) [ ..oovvrnreerireris | vevrveinerieeinenns | s 5450 |...... 2.279 |MS...... 12/23/2011. | 03/15/2018.
075887 AW 9 |BECTON DICKINSON 3.25 11/12/2020.........cuvumeererieirrerieriseerseesssssessenes | woeees ...102.561 . . 81,289 (312) 3.250 |...... 2.807 |MN...... 03/25/2014. | 11/12/2020.
17275R  AH 5 |CISCO SYSTEMS 4.45 01/15/2020 . . o] . ..107.201 | .... 21,440 |. ..20,000 | .. 20,516 (158) | ceveveeerrirriiens [ v [ e 4.450 |...... 3.547 | JJ....... 07/27/2011. | 01/15/2020.
24422E SN 0 |JOHN DEERE CAP MTN 1.125 06/12/2017.......cvooevrrrinirierinrerneersesiseessesienes | cevenns [P ISR IOV {15 500,265 |...100.031 | ...ccocevurnue 500,153 | ..ovoererenns 500,000 | ... 500,092 Q) [T SRR P 1125 |...... 1.084 |JD....... 02/18/2016. | 06/12/2017.
29977G  AB 8 |EVERBANKFINL CORP 6.00 03/15/2026............ccoocmrrriieriririiniisniiiesienins | e . 2| 2FE 500,000 |..104.497 | ...............522,484 | ................ 500,000 | ... 500,000 | ..ocovoiieriniiiniies v | e | | v 6.000 |...... 6.000 |MS...... . 03/09/2016. | 03/15/2026.
36164Q MS 4 | GE CAPITAL INTL 2.342 11/15/2020........cccreveivernerverinerrerienencnissninennenirenens [ eoneees | G o1 et IFE | i0.299,610 | ..o 99.952 | ..o 299,857 | ... 300,000 | ... 299,697 4T STTUTOTORIORN IUROTOTRRTRROPO DO 2.342 |...... 2.369 |MN...... ....898 11/20/2015. | 11/15/2020.
42217k AT 3 |HEALTH CARE REIT 4.70 09/15/2017.......ccmmuerrirnerreriseernenissrnessesessesssninns | cevnee . 2102116 | 1,531,734 | 1,500,000 | ..cooovvrenne 1,528,881 [ ..ceovreeerrcrienins | evereenns (40,284) [ ..o [ e [ e 4.700 |...... 1.937 [MS..co. | v 20,758 12/23/2015. | 09/15/2017.
458140  AJ 9 |INTEL CORP 3.30 10/01/2021......ccvvimirirririirniiniiierieniseisnsissiiesieneesssssians | eveens o] ...103.836 473,757 (3,681) [ oo | e | s 3.300 |...... 2.377 |AO...... 3,754 12/09/2015. | 10/01/2021.
494368 BB 8 |KIMBERLY-CLARK 6.125 08/01/2017........cverrereeinernerieriresesensssissessssssenees | sevenns ] ..102.612 736,579 | .ovvevererieriecins | v (19,356) [ .ovvvvrerncerenins [ crrerimeerneniseines [ ceennd 6.125 |...... 3.335 |FA....... 44,406 | 02/23/2011.| 08/01/2017.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010.........ccrivurrirerinrirneiieeississessnsisessseesssesssssins | sevens . 1 [ e | e | | s | | e 0.000 12/01/2012. | 12/23/2099.
88732) AS 7 | TIME WARNER CABLE 8.25 04/01/2019.......ccvuivirrireeiieinerieriereseesseissseens | veeees o] 112434 i 562,169 | 500,000 | ... 536,344 | ..o | e (14,959) 8.250 07/12/2013. | 04/01/2019.
89233P 6D 3 |TOYOTAMTR CRED MTN 1.75 05/22/2017......ovvvuerierineirneeineineriesisesenneens | eeenns o] 2100233 | oo 100,233 | e 100,000 | ... 100,257 (1570 [T ORI PPN 1.750 02/18/2016. | 05/22/2017.
918204 AV 0 | VF CORP 3.50 09/01/2021.......civuuiiieiiiniiisiiisinississsissssssssssensssesssnsssnsessnsenes | weenes . . 104244 | ..............312,733 | ....... 300,000 | ... 313,465 (2,686) | ..o | e | s 3.500 11/20/2015. | 09/01/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........cerveesreisienenenenirneens . [T 5,360,613 XXX s 5,207,763 | .o 5,036,001 | ..oovvvrnves 5,148,975 | oo (V)] I (83,788) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
073877 CS 9 |BSABS 2005-SD3 1M1 MEZ FLT 07/25/2035. [SSTURTTORRRROIN DOV o] 502,441 {...91.984 | .................574,900 | ....... 625,000 | ... 558,940 | ...ovverierieriricens | e 19,359 | oovoeeereriens [ e [ 1.406 12/05/2013. | 07/25/2035.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42.. NP ..596,402 609,028 ...607,025 | ... 597,050 1,771 ......3.000 12/02/2013. | 09/17/2042.
61755F  AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037...... . I [N IR . ...88,835 |..... 99.979 | ... ...94,991 95,011 ] 95,011 4371 [ | | 0.836 09/03/2013. | 06/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities........... .. 1,187,678 XXX ] s 1,278,919 | oo 1,327,035 | oo 1,251,001 | oo 0 25,500 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
05364C AS 1 |AVERY 2015-7A A2 CLO SSNR 3.22 01/15/28........ccomvverirrerinerireeeseeiserineriens . ...100.680 | .................251,700 | ....... 250,000 | ... 249,657 B0 | covvrerereeereninnns [ e [ e 3.220 11/16/2015. | 01/15/2028.
08180X AL 6 |BSP 2015-8A A1C CLO SEQ SSNR 3.234 01/28.. ..100.198 | ................200,397 | ....... 200,000 | ... 200,727 620 3.234 10/29/2015. | 01/20/2028.
14312) AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28. ...100.822 . 350,000 | ... 350,000 3.338 12/11/2015. | 01/20/2028.
233046 AC 5 | DNKN 2015-1A A2l ABS SNR 3.262 02/20/45 ..100.059 | .ooovvreenn 1,474,614 | oo 1,473,750 | .oveoveenne TAT3,750 [ oo | rereveersssiinsinenis | veveneesesinsinens | oneeressssesensenes | e 3.262 01/22/2015. | 02/20/2045.
42982A AG 6 |HLM 5A-2015 B2 CLO MEZ 4.57 01/29/2026...... ..101.430 | ...ccevv..... 507,150 | ... 500,000 | ... 500,000 | ..ovvimrierieniinnis [ | e [ [ 4.570 12/18/2014. | 01/29/2026.
46619T AC 6 |JFIN 2016-1A AF CLO SSNR 2.737 07/27/28..........covevrerrneeirerrsrenerserreneinenns | eevvee | oo | vevivernnee | o IFE | 10,000 | .. 97.000 ..10,000 | ....... 9,951 (49) 2737 07/08/2016. | 07/27/2028.
48250W  AB 1 |KKR 14 A1B CLO SSNR 3.06 07/15/2028...........ccccoovrimrireriericniinnriesieciisnins | coveene [ oo [ cvnniienns | e TFE | iii002..20,000 | ... 97.885 . ..20,000 | .. 20,001 1 [ | e | s 3.020 05/31/2016. | 07/15/2028.
659298 AE 3 |NEND 2013-1A C CLO FLT 07/17/2025.......cveveeeeeeeeeeeeeereeerseeeesseeseeeessrinenssenes | eveees | oo | eoneenerere | oo IFE | i 483,200 | ..... 99.260 | ................496,300 | ...... 500,000 | ... 490,518 2,384 | oo [ s [ s 3.630 07/19/2013.| 07/17/2025.
67591E AE 3 |OCT282016-1A B2 CLO MEZ 3.1 10/24/2027 IO IS . 100.080 | ccvvvverreernenn25,020 | v 25,000 | .. 24,995 (£2)] SRR VRTINS IOV 3.100 09/08/2016. | 10/24/2027.
69915V AC 4 |PARL 2015-1A A CLO SSNR FLT 07/20/2027........ccoovvvmmrrrnrierierinriiiniinniinens e [l IFE ] ... 194,000 ... 99.840 | .................199,680 | ....... 200,000 | ... 194,983 983 [ v [ e [ v 2.331 02/11/2016. | 07/20/2027.
83609W AE 0 | SNDPT 2015-3A A2 CLO SEQ SSNR 3.35 01/28 SO RRI POP [P IO IOV 1FE ..500,000 {...100.860 | .................504,300 | ....... 500,000 | ... 500,007 (S 1 SOOI ORISR PPN 3.350 12/08/2015. | 01/20/2028.
92329X  AJ 7 |VENTR 2014-16A A2F CLO SEQ 4.395 04/2026............ccoocvervmrvmeririimnicniiiens | coreeae [P PPN IOV 1FE| .. ..500,000 |...100.285 | .................501,427 | ................. 500,000 | ... 500,000 [ ..oovoniieriniiiniies e | e | e | v 4.395 02/14/2014. | 04/15/2026.
92330J BS 4 | VENTR 2015-20A B2 CLO MEZ 4.09 04/15/27........cooviviniviniinnineiinniisinisnins | s e | TFE| oo 250,000 |...100.310 | ...............250,775 | ....... 250,000 | ... 250,000 | ..o [ | | i | o 4.090 03/13/2015. | 04/15/2027.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............................ 4,755,525 XXX 4,778,750 ...4,764,590 4,020 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 11,303,817 XXX ....11,280,198 ..11,141,786 11,164,565 | 0 [ (54,267) 0 0 XXX XXX XXX
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Annual Statement for the year 2016 of the T FiLUIMpPhe Casualty Company

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
7

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

F

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
Totals
7799999. Total - Issuer Obligations..........cccocouvsrivisniiisniiiannnes 26,518,791 XXX ....25,928,344 ...24,880,529 .25,527,153 (240,115) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHIES.............riuiiriiiiiriiieci s 5,839,859 XXX | ... 5,845,165 5,798,706 | .. ..5,887,978 | . V) 10,977 0 0 XXX XXX XXX | ... XXX XXX
8099999. Total - Other Loan-Backed and Structured SeCUrities...........cccuviniiiiiiniisninniiiniissienes 7,262,251 XXX | s 7,254,887 | oo 7,196,102 | ..ccvvvnve. 7,250,190 | oo 0 (3,027) 0 0 XXX XXX XXX [ s 42,589 | ... 254,155 XXX XXX
8399999, Grand Total - BONGS. ..o | s 39,620,901 XXX | 39,028,395 | ............ 37,875,337 | ........... 38,665,320 | ...coooorrienns 0. (232,164) 0 0 XXX XXX XXX | 305,395 | ..... 1,136,021 XXX XXX




Annual Statement for the year 2016 ofthe T FiUMpPhe Casualty Company

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 T FiLUIMpPhe Casualty 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.

38379X KD 1 |GNR 2016-83 AP 3.00 10/20/2045...........oovvvererrnierineinereisssieissinsines 07/28/12016........ ANCORA ADVISORS LLC......ccoovevrrirrirnieierinnines 207,898 | ..o 199,333 465

912828 R8 5 |U.S. TREASURY NOTES 0.875 06/15/2019.......ccovrvvrirninnirnes 06/15/2016........ GOLDMAN SACHS........ccc...... 1,002,383 21,000,000 | oo 24

0599999.  Total - BONAS = U.S. GOVEIMMENL.........cuiueiiiiteiteisetesieiseieestessess et sesssesssssetsssessesssssssesssssessssessessessssessassessnss | sesesessessesassassessessesassassessssssessessessssessessessssessessessssassessessssessassessnsansessesssssnsassessnsanes 1,210,281 1,199,333 489
Bonds - U.S. Special R e and Special A

3128P7 XX 6 |FG C91594 3.00 01/01/2033 08/16/2016........ RAYMOND JAMES & ASSOCIATES........coocirirereineirererineieninenes 111,171

3130A7 CX 1 |FED HOME LN BANK _0.875 03/19/2018........ccccovvvrvrrinrrnne 02/17/2016........ RAYMOND JAMES & ASSOCIATES........cooemriereieieenrisseensnines 499,845

3130A7  H7 3 |FED HOME LN BANK 0001 1.00 03/29/2018. 03/24/2016........ RAYMOND JAMES & ASSOCIATES.... 120,000

3130A8 3W 1 |FED HOME LN BANK 1  05/25/21 05/16/2016........ RAYMOND JAMES & ASSOCIATES.... 230,000

3130A8  7G 2 |FED HOME LN BANK 1.20 05/24/2019........ccoimiuiriiinieieiesieieiseiesseessesssssesssssseessssssneessens. | oessesinessnns 05/25/2016........ RAYMOND JAMES & ASSOCIATES.... 510,000

3132J4  H3 6 |FG G30949 PT 3.50 08/01/2036 11/16/2016........ RAYMOND JAMES & ASSOCIATES.... 259,456

3133EF KM 8 |FED FARM CREDIT 0.71 10/20/2017 02/17/2016........ ANCORA ADVISORS LLC.......cccvvverinirierirrircinns 499,125

3133EF L6 2 |FED FARM CREDIT 0.98 12/14/2017... 03/22/2016........ ANCORA ADVISORS LLC 164,921

3134G8 L4 9 |FREDDIE MAC 0.80 08/25/2017 02/17/2016........ RAYMOND JAMES & ASSOCIATES.... 600,000

3134G8 M8 9 |FREDDIE MAC 0.75 02/26/2018 02/17/2016........ RAYMOND JAMES & ASSOCIATES.... 850,000

3134G8 MJ 5 |FREDDIE MAC 0000 0.75 02/26/2018 03/08/2016........ RAYMOND JAMES & ASSOCIATES.... 750,000

3134G8 XX 2 |FREDDIE MAC 0000 1.25 04/28/2021........cccovvumrvreririririrererisnrinenienes 04/20/2016........ RAYMOND JAMES & ASSOCIATES.... 700,000

3134G8 72 8 |FREDDIE MAC 1.125 04/28/2021 04/20/2016. RAYMOND JAMES & ASSOCIATES 700,000

3134G9  FJ 1 |FREDDIEMAC 1 05/25/21......coviiviviriiireierinsieeissisissieiesisines 05/03/2016........ RAYMOND JAMES & ASSOCIATES.... 270,000

3134G9 RQ 2 |FREDDIEMAC 1 06/15/21.. 05/24/2016........ RAYMOND JAMES & ASSOCIATES.... 20,000

3134G9 UM 7 |FREDDIEMAC 1 06/30/21.. 06/09/2016........ RAYMOND JAMES & ASSOCIATES.... 215,000

3134G9 YJ 0 |FREDDIE MAC 1.3 06/30/21 0001 06/21/2016........ RAYMOND JAMES & ASSOCIATES.... 35,000

3135G0  PQ 0 |FANNIE MAE 0.875 10/26/2017.... 05/26/2016. RAYMOND JAMES & ASSOCIATES 50,079

3136AT  CK 8 |FNR 2016-50 BN 3.00 02/25/2046.............ccocovrrrenec. 09/26/2016........ ANCORA ADVISORS LLC 25,944

3136AT U8 5 |FNR2016-77 BA PAC 2.50 01/25/2045 09/22/12016........ RAYMOND JAMES & ASSOCIATES.... 538,200

3136AU  RZ 6 |FNR 2016-92 DA 3.00 02/25/2034 12/07/2016........ ANCORA ADVISORS LLC 254,440

3136G3 DB 8 | FANNIE MAE 0000 0.75 03/22/2019.........ccmtvimireeiireririeierissisesiessisssenisesesssssessssessesssssessssen 03/24/2016........ RAYMOND JAMES & ASSOCIATES 100,000

3137B0 DW 1 |FHR 4183 ME 2.00 02/15/2042 08/17/2016. FIFTH THIRD 609,193

3137BC  GX 0 |FHR 4360 KA 3.00 05/15/2040................ 08/24/2016........ RAYMOND JAMES & ASSOCIATES 246,470

3137BR 6T 7 |FHR 4608 HA 2.50 06/15/2041 09/26/2016........ ANCORA ADVISORS LLC......coovveierrirrirererinnenes 81,734

3137BS  YX 5 |FHR 4631 AC 3.50 08/15/2043. 12/19/2016........ FIFTH THIRD 88,897

3137EA DV 8 |FREDDIE MAC 0.75 07/14/2017.....c.vvvreriirinrineirnerierienereenns 05/24/2016........ RAYMOND JAMES & ASSOCIATES.... 89,974

3137EA DX 4 |FREDDIE MAC REF 1.00 12/15/2017.......cciviireiiiiieiireineiesiseississiesssi e 05/25/2016........ RAYMOND JAMES & ASSOCIATES.... 531,092 530,000 2,429

31418A  AJ 7 | FN MA0908 4.00 11/01/2031....couirririiirerieisissiessssssisesssisss et essnes 12/28/2016........ RAYMOND JAMES & ASSOCIATES 168,954 | ..o 150,311 468

31418A  F2 9 [FN MA1084 3.50 06/01/2032.........oocvereeeeereereeeesesesesees s et ss s s s ssss s sssensesanes 09/27/2016........ RAYMOND JAMES & ASSOCIATES.... 278,279 733

31418A  HQ 4 [ FN MA1138 3.50 08/01/2032.......c0cvmierereriiisiisierississisesisisss st essnes 08/11/2016........ RAYMOND JAMES & ASSOCIATES.... 718,141 981

314188 7E 0 |FN MA2692 PT 3.50 07/01/2036..........coovorvrerenrirerenirieerierniieninenes 11/16/2016........ RAYMOND JAMES & ASSOCIATES.... 231,592 427

314188 HY 5 | FN MA2046 3.50 10/01/2034.......cceiuiieieirisiiinisie sttt 12/16/2016........ RAYMOND JAMES & ASSOCIATES.... 325,406 ....314,307 611

3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSIMENES. ... vv.rrursuirserssrerseserssseiessssssessssssesassssesases | eesessassasesessaesessasssessaesseeseeseee e e s 488108 E 84888ttt 10,862,912 | oo 10,702,321 | oo 10,942
Bonds - Industrial and Mi:

24422E SN 0 | JOHN DEERE CAP MTN 1.125 06/12/2017 02/18/2016........ RAYMOND JAMES & ASSOCIATES........cooeniireirniieeeriseiesisines 500,265 | ..o 500,000 [ ..vrerieirieinieiee 1,109

29977G  AB 8 |EVERBANK FINL CORP 6.00 03/15/2026 03/09/2016........ US BANCORP 500,000 ....500,000

46619T  AC 6 |JFIN 2016-1A AF CLO SSNR 2.737 07/27/28 07/08/2016........ JEFFERIES & CO....coooviriiicnicseeeseeninies 10,000 10,000

48250W  AB 1 |KKR 14 A1B CLO SSNR 3.06 07/15/2028, 05/31/2016........ NATIXIS............ 20,000 20,000

67591E  AE 3 |OCT28 2016-1A B2 CLO MEZ 3.1 10/24/2027.. 09/08/2016. MORGAN STANLEY. 25,000 25,000

69915V AC 4 |PARL 2015-1A A CLO SSNR FLT 07/20/2027 .| 02/11/2016........ BANC OF AMERICA SECURITIES. 194,000 200,000 322

89233P 6D 3 |TOYOTAMTR CRED MTN 1.75 05/22/2017 02/18/2016........ RAYMOND JAMES & ASSOCIATES..........cocovmirereineiererineeeniernes 100,814 | oo 100,000 442
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Annual Statement for the year 2016 of the T FiLUIMpPhe Casualty Company

SCHEDULE D - PART 3

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

CUSIP Identification

Description

Foreign

4

Date Acquired

5

Name of Vendor

Number of Shares of Stock

Actual Cost

Par Value

Paid for Accrued Interest and Dividends

3899999. Total -

Bonds - Industrial and Miscellaneous..

1,350,079

8399997. Total -

Bonds - Part 3

13,423,271

8399998. Total -

Bonds - Summary Item from Part 5

2,655,105

8399999. Total -

Bonds

16,078,376

9999999. Total -

Bonds, Preferred and Common Stocks

16,078,376
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Annual Statement for the year 2016 of the T FiLUIMpPhe Casualty Company

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
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
38373A D9 4 |GNR 2009-69 PV PAC 4.00 08/20/2039................ .. | 12/20/2016. | MBS Paydown 5,560 | ..ccoovuonnn 5,560 | ..ccoovvonnn 5,848 5804 | ... (25) (25) 5,560 | ..o | e | v (VN 113 | 08/20/2039.
38379X KD 1 |GNR 2016-83 AP 3.00 10/20/2045...........cocovrnienes .. | 12/20/2016. | MBS Paydown 4,186 | oo 4,186 | oo 4,366 | oo | s 73 73 4,186 e | (U 33 [ 10/20/2045.
0599999. Total - Bonds - U.S. GOVEMMENL.........coouiiuiiiiiiniisinisonsi i oseeissssessnsesseeenas 9,746 | ..cooovvnnnn 9,746 | ... 10,214 | oo 5804 | .o 0 48 0 48 0 9,746 0 20 ] 0 | 146 XXX
Bonds - U.S. Special Revenue and Special A t
134041 CE 0 |CAMPBELL ETC SAN # 15.00 08/01/2016........... .. [ 08/01/2016. [ MALUFtY.........ooorvveieierriereieseieseiennns | e | e 720,000 | ..........720,000 | .........791,280 | ....ccceec.. 725,552 | oo | (5,552) (5,552) | ..o | i 720,000 08/01/2016.
167664 UX 7 |CHICAGO BLDG REF-B 5.25 12/01/2016. o [ 1200172016, [ MALUFIY.......ooooeeveceiiceiieceeeeeiereeierees | ceevieeesieeseieesiiins | e 1,700,000 | .......1,700,000 | .......1,846,889 | ........ 1,718,764 | .....ccococvuuvrs | verenenn (18,764) | ..o [ e (18,764) | ..o | v 1,700,000 12/01/2016.
3128P7 XX 6 |FG C91594 3.00 01/01/2033 .. | 12/15/2016. | MBS Paydown 7,980 (94) (94) 7,980 01/01/2033.
3130A5 T8 2 |FED HOME LN BANK 2.65 06/29/2022. .. 106/29/2016. | Call @ 100.00..........cvverrererrererrceriieniis | ceveieeeeiseeeiseeiiins | ceveieees 370,000 | ..........370,000 | .........370,000 | .............370,000 | ..ooooormvririnnns | o 0 [ e | s 370,000 06/29/2022.
313204  H3 6 |FG G30949 PT 3.50 08/01/2036.. .. | 12/15/2016. | MBS Paydown 5,783 (263) 5,783 08/01/2036.
313380 NV 5 |FED HOME LN BANK 2.3 09/27/22 .. | 03/18/2016. | Partial Call @ 100.00............cccoorvmmmriminns | covvemmiiinniiinniiins | e 103,125 (51 I OO ISP 103,125 09/27/2022.
313380 NV 5 |FED HOME LN BANK 2.3 09/27/22.... .. | 04/12/2016. | Call @ 100.00....... 206,250 1,321 206,250 09/27/2022.
3133EC  F3 3 |FFCB-CALL05/16 2.40 02/13/2023, .| 05/10/2016. | Call @ 100.00 ....15,000 97 ..15,000 02/13/2023.
3133EE  F8 8 |FFCB-CALL03/16 2.58 05/04/2023.... .. | 03/02/2016. | Call @ 100.00....... 20,000 66 05/04/2023.
3133EF HV 2 |FFCB-CALL10/16 2.20 10/13/2022.... .. 10/13/2016. | Call @ 100.00....... 200,000 . . 350 10/13/2022.
3133EF LV 7 |FFCB-CALLO04/16 2.26 07/27/2022 .. | 04/27/2016. | Call @ 100.00 er......500,000 ..500,000 ..499,998 2 07/27/2022.
3133EF MM 6 |FFCB-CALL11/16 2.23 11/02/2022.... .. [ 11/02/2016. | Call @ 100.00...........rvverrverreriireriirniins | cevvieeerieessiseniiins | ceves 1,000,000 ..996,758 3,242 11/02/2022.
3134G3 3N 8 |FHLMC-CALLO04/16 2.2501/10/2023. .. | 04/10/2016. | Call @ 100.00....... 520,000 520,000 . .516,918 3,082 01/10/2023.
313560 QJ 5 |FANNIE MAE 2.25 10/17/2022... .. | 04/16/2016. | Call @ 100.00 500,000 ..500,000 ..496,720 ..496,754 3,246 10/17/2022.
3136A0 DT 1 |FNR2011-77 A SEQ 3.50 08/25/2036 .. | 10/25/2016. | MBS Paydown 1,254 1,256 2 08/25/2036.
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40 .. | 12/25/2016. | MBS Paydown 2,551 2,559 | ... 0 0 09/25/2040.
3136AC A5 0 |FNR2013-18 PA PAC 2.00 11/25/2041.. ... | .. | 12/25/2016. | MBS Paydown 9,737 9,563 | ....... (18) (18) 11/25/2041.
3136AT CK 8 [FNR2016-50 BN 3.00 02/25/2046........................ .. | 12/25/2016. | MBS Paydown 17 | BT | 331 [ | s 6 6 02/25/2046.
3136AT U8 5 |FNR2016-77 BA PAC 2.50 01/25/2045. .. | 12/25/2016. | MBS Paydown 4,384 224 224 01/25/2045.
3136FP ET 0 |FANNIE MAE 12.00 03/10/2016 woe |- | 03/10/2016. | Maturity...........coocvvernens (54) (54) 03/10/2016.
3136G0 T8 4 |FNMA-CALLO7/16 2.12510/25/2022.................... .. | 07/25/2016. | Call @ 100.00....... 324 324 10/25/2022.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.. .. | 12/15/2016. | MBS Paydown (136) (136) 11/15/2020.
3137B0 DW 1 |FHR 4183 ME 2.00 02/15/2042... woor | .- [ 12/15/2016. | MBS Paydown R 36 36 . 02/15/2042.
3137BC  GX 0 |FHR 4360 KA 3.00 05/15/2040...........cccovormrrreanens .+ [ 12/15/2016. | MBS PaydOown...........ocrverieeriiereiienes | ceevieeeeisnsiissneiins | cereineeees 18,154 (34) (6 OIS I 18,154 05/15/2040.
3137BR 6T 7 |FHR 4608 HA 2.50 06/15/2041 .. | 12/15/2016. | MBS Paydown 2,247 (18) (18) 2,247 06/15/2041.
313970 RJ 0 [FNR2011-63 MV SEQ 3.50 07/25/24. coo |+ [ 121252016 | MBS PaydOWN.........ooouveeeeeireiieneiienes | cevvieeiieeneiseniiens | cevveienens 44,357 1,916 07/25/2024.
31417Y SD 0 |FNCIPT 3.50 09/01/2025..........oocvvormrrererrirriin .. | 12/25/2016. | MBS Paydown 56,565 (831) 09/01/2025.
31418A  F2 9 |FN MA1084 3.50 06/01/2032... .. [ 121252016 | MBS Paydown............ovveuriiereieniianes | cevvieneiissnissniinns | cevveeeens 16,811 (344) 06/01/2032.
31418A HQ 4 |FNMA11383.50 08/01/2032... ... | .. | 12/25/2016. | MBS Paydown 54,710 (1,009) 08/01/2032.
31418B  7E 0 |FN MA2692 PT 3.50 07/01/2036..........ccocrrvverrrenes .. | 12/25/2016. | MBS Paydown 4111 (160) 07/01/2036.
57419R  GH 2 [MD ST CMNTY DEV ADMIN A 4.00 07/01/2043.... | .. | 12/01/2016. | MBS Paydown 20,001 ....20,001 20,001 |....... 0 07/01/2043.
57563R FU 8 |MA ST EDUAUTH A 4.60 1/01/2022..................... .. 107/01/2016. | Call @ 100.00...........mvverrrirreririrerienniins | cevvieeerisessiseniiins | cevene 2,185,000 ,185,000 | .......2,167,520 | ........... 2473714 | s | e 11,288 | | s 11,286 | oo 01/01/2022.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045....... .. | 12/01/2016. | MBS Paydown 34,485 34,485 | ..o [ 0 02/01/2045.
647200 X6 6 |NM MTGE FIN SFM C14.50 10/01/2043 .. [ 12/01/2016. | MBS Paydown 34,801 ...36,193 36,110 |....... (78) (78) 10/01/2043.
649083 AA 0 |NEW VALLEY GEN 17.299 03/15/19 .. | 03/15/2016. | Sinking Fund Redemption............c.cccrvuene 29,195 ....34,129 31,010 |....... (218) (218) 03/15/2019.
83756C EP 6 |SD HSG DEV AUTH E 4.00 11/01/2044. .. | 11/15/2016. | Partial Call @ 100.00.... ..192,267 ..189,874 ) (9,874) 11/01/2044.
924190 EL 1 |VTHSG FIN AGY B 4.125 11/01/2042.... .| 11/01/2016. | Partial Call @ 100.00.... ..281,275 ..279,017 ) (9,017) 11/01/2042.
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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
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
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............ rvuriieimiiinsiisisssisssis s | coseond 9,019,831 | ....... 9,019,831 | ....... 9,249,936 | ........... 8,885,402 | ...ccooouvnnne 0. (20,609) | ....oocceeeeeee 0 [ (20,609) | ....ocoocvevencd 0 [ 9,019,831 [ ..o (VI (O I 0]... 300,821 XXX
Bonds - Industrial and Miscellaneous
233046 AC 5 | DNKN 2015-1A A2l ABS SNR 3.262 02/20/45....... .| 11/20/2016. | MBS Paydown..........ccovereriiiiniiiernnineins | veererinsisesesinsrisnnns | covvneinenns 15,000 | ... 15,000 | coooirncne 15,000 15,000 | oo [ e 0 02/20/2045.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42..................... - [ 121712016 | MBS Paydown...........orveceieneeisnieienes | cevvieneiseneiseniiins | ceveeees 102,537 | ........102,537 | ........ 100,743 | ... ...100,836 | ..... 29 29 09/17/2042.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010........ccoverrrrirrrenne .. | 03/31/2016. | Escrow Reorganization Distribution.......... 3T OO OPOUPORl POPOUOPOOOTOUOTOR IVPOUSPOURPOUROTOOTOTOR IVSPOUOTOORSTOOR TSP 0 12/23/2099.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010 .. | 06/16/2016. | Escrow Reorganization Distribution... 2,509 | oo [ e | s 0 12/23/2099.
525ESC 1C 3 |LEHMAN ESCROW 12/23/2010 .. | 10/06/2016. | Escrow Reorganization Distribution.......... 4,251 [ oo | s | e 0 12/23/2099.
61755F AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037 .. | 12/25/2016. | MBS Paydown 287,483 287,483 | ... 268,796 | ..o 280,448 | ..o | e 4,989 4,989 06/25/2037.
64352V PN 5 |NCHET 2005-D A2C SEQ FLT 02/25/2036.. ..| .. | 05/25/2016. | MBS Paydown 61,928 | ........... 61,928 | ............ 59,451 | ... 61,787 |.... 141 141 02/25/2036.
913017 BM 0 |UTX-CALL12/16 5.375 12/15/2017......cc.ccouuvurrunes .. | 12/01/2016. | Make Whole Call @ 104.37 v i | 43,836 | ........... 42,000 | ............ 49,748 | oo 44,616 | | (1,213) (1,213) 12/15/2017.
3899999, Total - Bonds - Industrial and Miscellangous.............cccoerivvisciiniisniinns OO RO PPRPOR IFCTOPPOOON 519,254 | ......... 508,948 | .......... 493,738 3,945 0 3,945 0 ) XXX
8399997. TOtal = BONAS = PAM 4.k ekt e | o 9,548,831 | ....... 9,538,524 | ....... 9,753,887 | ..........9,393,894 | ......cel0 | (16,616) | ..ovooenee (] (16,616) | ...ooocvrrennacd 0] .9,639,927 |0 | 8904 | .......8,904 | ... 306,002 XXX
8399998. Total - Bonds - Summary EM fTom Part 5. v st ssnssniens | eosenes 2,655,000 | ....... 2,655,000 | ....... 2,655,105 (105) (105) 9,959 XXX
8399999. Total - Bonds . s | i 12,203,831 | ..... 12,193,524 | ..... 12,408,992 | ..........9,393,894 | ..o | (16,721) | oo 0 [ (16,721) | covvoccrnnnnd 0] .12,194927 | .0 8904 | ........... 8,904 | ... 315,961 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..............riviiiiiiiiiiiiiiies it | e 12,203,831 XXX ... 12,408,992 | ..........9,393,894 | ....cccccee.0 | i (16,721) | cvvvvevne. (V) (16,721) | oo 0| .12,194927 | .0 | 8904 | .......... 8,904 | ..... 315,961 XXX

'vid
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Annual Statement for the year 2016 of the T FiLUIMpPhe Casualty Company

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

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A
3133EE YK 0 |FFCB-CALL09/16 1.09 04/13/2018.......... .| 03/30/2016 | RAYMOND JAMES & ASSOCIATES....... | 09/13/2016 | Call @ 100.00. 10,000 | .o 10,000 10,000 10,000
3134G8 QC 6 |FHLMC-CALL09/16 0.75 03/29/2018....... .. | 03/22/2016 | RAYMOND JAMES & ASSOCIATES....... | 09/29/2016 | Call @ 100.00. 265,000 265,000 265,000
313469 DJ 3 |FHLMC-CALL08/16 1.37505/17/2019..... .. | 04/28/2016 | RAYMOND JAMES & ASSOCIATES....... | 08/17/2016 | Call @ 100.00. ..700,000 ...700,000 ....700,000
3134G9 DR 5 |FREDDIE MAC 1.50 05/19/2021.............. .. | 04/25/2016 | RAYMOND JAMES & ASSOCIATES....... | 08/19/2016 | Call @ 100.00. 500,000 500,000 500,000
3134G9 PP 6 |FREDDIEMAC 1 05/26/210000........... .. | 05/23/2016 | RAYMOND JAMES & ASSOCIATES....... | 08/26/2016 | Call @ 100.00. 525,000 525,000 525,000
313469 UC 9 |FREDDIE MAC SER 0001 1.25 06/30/21. | .. | 06/30/2016 | RAYMOND JAMES & ASSOCIATES....... | 09/30/2016 | Call @ 100.00. 305,000 305,000 305,000
313560 RQ 8 |FNMA-CALLO05/16 1.00 11/15/2017......... .. | 02/24/2016 | RAYMOND JAMES & ASSOCIATES....... | 05/15/2016 | Call @ 100.00........cccosireimmvmmesemssmissnnnns | servssniens 350,000 | ..ooovrnee 350,105 | ...... 350,000 350,000 (105)
3199999, Total - Bonds - U.S. Special Revenue and SpPecial ASSESSMENES .........iuuiuuireisiitierssisssesess s ssss st ss sttt ensnses | erbaees 2,655,000 | ......... 2,655,105 | ......... 2,655,000 | ........ 2,655,000 0 (105) 0
8399998. TOHAI = BOMAS. ettt EE R E LSRRt | errneeas 2,655,000 | ......... 2,655,105 | ......... 2,655,000 2,655,000 0 (105) 0
9999999. Total - Bonds, Preferred and COMIMON STOCKS. ..........ccciiiiiiiiiis cteticie ettt ettt s et ettt et et s s e et s s be b b s s et s st et e b s es b et s ses et b s sebe s s et et e b s ae b s s seaet s s aetes s setesessssebensnsetessnsntetanans | evessnen 2,655,105 | ......... 2,655,000 | ......... 2,655,000 0 (105) 0
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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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SCHEDULE DA - PART 1

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

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F 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
Bonds - U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
FED HOME LN BANK 0.875 03/10/2017.......ccvisvensninneinnnes | covnernnne | o | 03/11/2016. | RAYMOND JAMES & ASSOCIATES.........ccoovvnne | 03/10/2017. | ooovvvveens 500,111 [ Lo | s (459) | .cvvvve. 500,000 500,570 | .o 1,349 | ...0.875 |..... 0.759 |MS..... | coovrres 2,188 | v 49
2599999. U.S. Special Revenue & Special Assessment Obligations - ISSUET OblIGatiONS. ..........iiviiriieiiiiiiies i enensssnsans | srnsssessaneses 500,111 | coovenn (U [CL5)] 0 0 500,000 500,570 | ............ 1,349 | o 0 XXX XXX XXX | oo 2188 | oo 49
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations...........cco e ) T 500,111 | oo (U (459) | .o 0 0 500,000 500,570 | ............ 1,349 | o 0 XXX XXX XXX [ e 2,188 | .o 49
Total Bonds
7799999, SUDLOLAIS = ISSUBT OBIGAHONS. ... vveiveoieeieeres st ehE e f bbbttt | boeniinnienes 500,111 | o [ (1)) I 0 0 500,000 500,570 | .o 1,349 | i) 0] XXX XXX XXX | e 2,188 | i 49
8399999, SUDLOLAIS = BONGS. ... essereseeesseesseesseesseesse e seessees sk e 8888884888848 EE 16 4488 4EE84EEE 4R 4R E L E £ 4R R LRk b bbbttt | binnissniannes 500,111 | oo [ [C11)) I 0 0 500,000 500,570 | .o 1,349 | i 0] XXX XXX XXX | e 2,188 | oo 49
Exempt Money Market Mutual Funds as Identified by the SVO
261908 10 7 |DREYFUS TREASURARY & AGENCY CASH MF INSTL..... .. | 12/31/2016. | DIRECT 2,625 [ oo, ....0.400 |..... 0.400 |MON..
31846V 41 9 |FIRST AMERICAN TREASURARY OBLIG CL V .. | 12/31/2016. | DIRECT 7,500 [ oo 0110 | 0.110 |MON..
31846V 80 7 |FIRST AMERICAN TREASURARY OBLIGCLY... .. | 12/31/2016. | DIRECT 0110 | 0.110 |MON.. |..
31846V 80 7 |FIRST AMERICAN TREASURARY OBLIG CLY .. | 12/31/2016. | DIRECT 0110 ... 0.110 |MON..
60934N 10 4 [FEDERATED GOVT ONLIGATION FUND..... o | 12131/2016. | DIRECT......cvvrirvernrirernnrneirernnieneniseissnssnsenssnnnenn | oo XKoo | v 944559 | i | v [ oo | e | o | eonneennn 1,944,559 | i 717 [ [.0.250 | .. 0.250 |MON..
97181C_ 50 6 | WILMINGTON US GOVERNMENT MMF SERVICE ............ . [12/31/2016. [ DIRECT ......ccovvvnvnnnrimninnnscmnsnessnssnsssssensssnenss Lo Xemene [ vnninnnnnnnnnnn 15,000 [ o | i [ | | | o 15,000 | i | [20.0.010 {00 0.010 |MON..
8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO........oiiiiiiiniiiiiiiiis i | ceneneenes 1 1, 799934 | iviviininenend [0 | i i [\ . XXX XXX XXX
All Other Money Market Mutual Funds
94975P 40 5 |WELLS FARGO GOV MMF INSTL #1751 ... |SD ...... | | 12/31/2016. | DIRECT ......oiiiiiiieiiseiisiiississisesnississssisssisssnssness | cenas PO S 20,000 | oo [ e [ | e | oo | s 20,000 oo | e ...0.360 |..... 0.360 |MON.. | .oovvnnrinnns 59 |
8999999. Total - All Other Money Market Mutual FUNS.........cocivrnivininnisinsincinninns XXX XXX XXX
9199999. Total - Short-Term Investments.. 12,279,645 .12,280,103 XXX XXX XXX




Annual Statement for the year 2016 ofthe T FiUMpPhe Casualty Company

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2016 of the Triumphe Casualty Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Fifth Third Cincinatti, OH 92 217,183 | XXX
Wells Fargo Richmond, VA 46 XXX
US Bank WIIMINGLON, DE......c.oovviviieiieeicie et ssenines | soeniaees 2,625 | XXX
0199999. Total - Open Depositorie: XXX XXX 138 219,808 | XXX
0399999. Total Cash on Deposit: XXX XXX 138 219,808 | XXX
0599999. Total Cash XXX XXX 138 219,808 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 178,096 | 4. April 137,187 | 7. July. 237,892 | 10. October. 166,147
2. February 178,108 | 5. May. 149,698 |8. August 237,905 | 11. November. 166,154
3. March 137,176 | 6. June 237,872 | 9. September. 191,192 | 12. December. 219,808

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

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 [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona .
4. Arkansas... PLEDGED FOR PROTECTION OF POLICYHOLDERS 157,637 162,326
5. California.....ccccooeevrernerrirnerinnen PLEDGED FOR PROTECTION OF POLICYHOLDERS 1,256,376 1,306,418
6. Colorado....
7. Connecticu
8. Del . | PLEDGED FOR PROTECTION OF POLICYHOLDERS 120,092 123,217
9. District of Columbia
10.  Florida » PLEDGED FOR PROTECTION OF POLICYHOLDERS 210,117 219,394
11, GEOMGi@.u e
12.  Hawaii
13.  Idaho. PLEDGED FOR PROTECTION OF POLICYHOLDERS 250,101 251,953
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts PLEDGED FOR PROTECTION OF POLICYHOLDERS 150,293 148,430
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada PLEDGED FOR PROTECTION OF POLICYHOLDERS 315,208 327,611
30.  New Hampshire.
31, New Jersey....
32.
33.
34. PLEDGED FOR PROTECTION OF POLICYHOLDERS 326,121 325,797
35.  North Dakota. .
36.  Ohio... PLEDGED FOR BENEFIT OF ALL POLICYHOLDERS 2,817,182 2,955,671
37.  Oklahoma.. .
38.  Oregon PLEDGED FOR PROTECTION OF POLICYHOLDERS 430,875 443,690
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44.  Texas TX|.. PLEDGED FOR PROTECTION OF POLICYHOLDERS 63,055 64,930
45, Utah...
46.  Vermont.
47.  Virginia . | PLEDGED FOR PROTECTION OF POLICYHOLDERS 580,726 599,275
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 604,419 605,813
59. Total XXX XXX 2,817,182 2,955,671 4,465,020 4,578,852
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR.. WORKERS' COMPENSATION 604,419 605,813
5802.
5803, s | v
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 0 604,419 605,813

E28
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