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Annual Statement for the year 2017 of the SCOTTSDALE INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr@ASUNY SECUMHES. .....cevueercireireireineeseesseessees e sessesssessesienes | sosenens 235,946,638 | ........... 158 | e 235,946,638 |....ccovvervririrriirenns [ v 235,946,638 | ........... 15.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies...........cueureueeneererneeneeneensesneeneiseenes | ceseeenseeenn 632,256 | ....cccn.... 0.0 | crerreennd 632,256 |...coovrereirrereiieieies | e 632,256 | ............. 0.0
1.22 Issued by U.S. government SPONSOred ageNCIES..........c.vveveeevereereeeriess | voeveessvesrssseesiessnsens | eveesessenes 0.0 [ oo [ e | e () I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHIES).....vevrveeveeiiciiiiiiiie it | eeesnees 11,202,841 | ....ccouee. 0.8 | oo 11,202,841 | oo | e 11,202,841 | ............. 0.8
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccceceeeis | veveveee. 13,028,263 | ............. 0.9 | 13,028,263 | ....coveverereieeciiens | e 13,028,263 | ............. 0.9
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccceeeievvereeeiccesiciees | e 33,704,229 | ............. 2.3 | s 33,704,229 | ..o | e 33,704,229 | ............. 2.3
1.43 Revenue and assessment obligations..............ccccvvcveeeeeniceeseceeiieens | cevevenns 99,624,750 | ............. 6.7 | ... 99,624,750 [ ...oeviverrererriiererieies | ceerrieienns 99,624,750 | ............. 6.7
1.44 Industrial development and similar 0blIGAtioNS.............cvvrervererririniireiies | o | erereeeenns 0.0 [ oo | e | s 0| e 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccooeevveeeeeeeireeseeeeenens [ eveeerieieessiseenieies | cevereeeennnd0.0 [ e
1.512 Issued or guaranteed by FNMA and FHLMC.. ..57,521913 |....
1.513 AlLOHNET ... ssssssssssssssnssns | sesssssnsssssnssonssnnss | erenssensens0:00 | e,
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccccooee | convinnens 2,839,557 | .ocvrrnnnad 02 | oo 2,839,557 | .o | i 2,839,557 | .ovvvnn. 0.2
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.527.........covvviriennireneineeeineenns | reenersesennessesseeneenes | ovreenennees 0.0 [ | e | e {1 0.0
1.523 Al ONET ..ottt ettt ssssstnns | cineines 77,240,122 | ... 5.2 | oo 77,240,122 | ..o | s 77,240,122 | ............. 5.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDTIA SECUMHIES). ... vvuvvuirereereeieeseeserieei s | sosenens 640,152,555 | ........... 429 | ... 640,152,555 | ...coovvrernnnnd 64,798 | ............ 640,217,353 | ...ovvonve 42.9
2.2 Unaffiliated non-U.S. securities (including Canada)...........ccccuevevvevreeiverieniens | covivennns 55,238,178 | ... 37 | s 55,238,178 | ...ooovereviereieeins | e 55,238,178 | ............. 3.7
2.3 Affiliated SECUMHIES. .....v.cvvureeereerriierierieetesii ettt entsntas | sesssessessesssensensnnns | seseessansees 0.0 [ e | v | e 0] e 0.0
3. Equity interests:
3.1 Investments in MUUl FUNDS..........ccrieiimieiiiseseseseeeeseees | e | cesessneees 0.0 [ v | v | e 0] s 0.0
3.2 Preferred stocks:
321 AFIlIAEE. ..ot | sersenssnsens s | erbesineees 0.0 [ oo e | e (1N [ 0.0
3.22 UNGFfiliALEA. ..ottt | sestiess st essiensenns | erteesineens 0.0 [ e | e 0 [ o 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ...
3.32 Unaffiliated
3.4 Other equity securities:
341 AFIlIAEE. ... e
3.42 Unaffiliated.
3.5 Other equity interests including tangible personal property under lease:
351 AFfIIAEE. ....eocveereei s | sesriess st ensenes | eetessineees 0.0 [ o e | e 0 [ oo 0.0
3.52 UNGFfiliAtEA. ......cveveeiciiie et | s nsnienns | eebessnneas 0.0 [ oo e | e 0 [ o 0.0
4. Mortgage loans:
4.1 Construction and land developmENL............c.cccviueveiiieiniieeeee e sreees | ceereiseesessssessnessens | cereeesenns 0.0 [ oo e | e {1 I 0.0
4.2 AGHCURUTAL. ...ttt sttt sstentes | sesessessnsssesssssnnssnsnss | soessssesnees 0.0 [ e | e | reeeeressseeeeseniene (0] I 0.0
4.3 Single family residential ProPErES...........ccvevieeiieeteeeetree e | cereresseeresssesesssensens | cereeerenes 0.0 [ oo [ e eenes | e {1 I 0.0
4.4 Multifamily residential PrOPEIHES..........vuwererrerrrrrrerrireneineieeessesessieesssssssssesnes | eesesssssnssssssssnsssnssnes | soesessenees 0.0 [ e | e | reeesrensnsee s (1] I 0.0
4.5 COMMETCIAl I0BNS......ccuvuiveriririieieriei ittt essenes | ersesistinenesessnsssssnens | sonssssenenes 0.0 [ e | e | e 0] v 0.0
4.6 Mezzaning real €State I0ANS..........cvvurereerrerrirrieenereisesseseieee st ssssssssnens | seessessnesnssssnsssssnnes | csesessesees 0.0 [ e | e | reeesreneeseseeeneene (1] I 0.0
5. Real estate investments:
5.1 Property 0CCUPIEd DY COMPANY........ccverererrirnrirrireseenseeeressessssessssessssssessssesses | sessesssssssessssessesssnsns | sesessssesees 0.0 [ o | e | reeesresenseseeenene (1] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccccvirrrrninrireersrriens | e | e 0.0 [ | e | e (0] I 0.0
5.3 Property held for sale (including §......... 0 property acquired in
SAtiSTACON Of AEDE).......vvreeeieiirierre et snsssses | sesessessesssneesnsseseens
6. Contract loans.
7. DEIVALIVES......ocvieieice et
8. ReCeivables fOr SECUMEIES. ..ottt sntseees | cesesssssssenessessnsens 60
9. Securities lending (Line 10, Asset Page reinvested collateral)... ...9,033,805 e XXX e XXX
10. Cash, cash equivalents and short-term investments............ccccoevevierevesieseiennn. 31,568,190) | ............(2.1)| .........(31,568,190) | ............ 8,969,007 | ............. (22,599,183)
11, Other iNVESIEd @SSELS.........vvverrerierierirerrerirerirererssissisesssssssessesssessesssensnensens |eseessssenssnssnsennne | eresseenee000 [ [ | s .
12, Total INVESIEA @SSBLS..........veeierririeeee e | eees 1,493,402,237 | ........1100.0 | ..... 1,493,402,236 | ............ 9,033,805 | ......... 1,493,402,236 | ........ 100.0
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Annual Statement for the year 2017 of the SCOTTSDALE INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen
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Annual Statement for the year 2017 of the SCOTTSDALE INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

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

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

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

5. Unrealized valuation increase (decrease):

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

6. Total gain (108S) 0N diSPOSAIS, Part 3, COIUMN 19........ciiueiceiireieieieees ettt sttt bbb s a bbb sttt s b bt s s s st b st es bt en s sees
7. Deduct amounts received on disposals, Part 3, COIUMN 16.............ccvueieicieieie ettt st es sttt st s s bt s e st ss s bbb st en s s b s s sae s e s nsenans
8. Deduct amortization of premium @Nd AEPIECIALION.............c.cviveieicieie ettt ettt bbb s s a s s st ses bbb s b e s s ss et bt s bt es e bees
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st
9.2 Totals, Part 3, COIUMN 14 ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 5. ess s
10.2 Totals, Part 3, COIUMN ...t s 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees 0
12, Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiii bbb
13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHOK YEAI..........c.iueieeiciiieie ettt b bbbt bbbttt 1,513,473,880
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7.........c.cueieuiiiieiiicieie ettt st bbb bbb bbbt s bbb en 143,523,314
3. ACCIUAL OF BISCOUNL........oooieieiii bbbt 1,074,389
4. Unrealized valuation increase (decrease):
A1 PAMET, COIUMN 121ttt 5,117,656
4.2 Part 2, SECHHON 1, COIUMN 5.ttt s et b bttt et be b sttt se st sttt en et s naeb et s snaesnes
4.3 Part2, SECion 2, COIUMN 13.......coiiiiecee ettt bbb st bbb st 1,718,901
44 Part4, COIUMN Tt ees s ss et s 8888888t 303,238 7,139,795
5. Total gain (10sS) On diSPOSAIS, Part 4, COIUMMN 19........cuiiiiriiieieieie ittt ettt £ s8££ R bbbttt (326,447)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.oueiiiiuiieiccece ettt sttt ssenas 143,266,317
7. Deduct amOortiZation Of PIEMIUM...........ciiicieiiecieieis ettt b s bbb s s bbb st s e b s b s b s s st s e bbb bbb s bbb sttt bt s st enn 6,120,619
8. Total foreign exchange change in book/adjusted carrying value:
8.1 PAIt 1, COIUMN 5.t cesees ettt e s8££ 438,568
8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt bbb e s s
8.3 Part2, SECtON 2, COIUMN T6.........cvieieeiiiiieicietete ettt bbbttt bbb sees s
8.4 Part 4, COIUMN 5.ttt s8R 438,568
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P T, COIUMN T4 .ottt bbb bbbt bbb bbb e bbbttt en
9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbbttt saes
9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes
9.4 Partd, COUMN 13 ..ottt ettt et s bbb s bbb bbb e et a ettt en st aen 0
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)........ccevurrurririirririreinrereeseiesessise st sses et ss ettt essesssnsnsnns 1,515,936,563
11, Deduct total NONAAMITIEA @MOUNTS...........cvuceuceecieeieeiseei sttt
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......vovririrrrrieieeiseeeiisisesessessssessesssssssssessessss st esssssssssessessssssessessesssssssssesssssssessessessssssnssessanssnsans 1,515,936,563
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Annual Statement for the year 2017 of the SCOTTSDALE INSURANCE COMPANY
SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..237,294,379 ..245,744,560 ..220,102,124 ..206,515,506
Governments (Including all obligations 2. Canada........ ....11,202,841 ....11,189,228 ...12,517,275 ....11,443,004
guaranteed by governments) 3. OthEr COUNTIES.......cvecvriiieis [ erriieieiesietesesesiisisssssssines | aesessesisssssesssssssssssssssssssesins | svessessesssssessssssesssssssessessnsens | sressossessssssessssnsessessssansassess
4. Totals.............. ..248,497,220 ..256,933,788 ..232,619,399 ..217,958,510
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 13,028,263 | ...ccoovvirerae 13,594,203 | ..o 14,136,663 | oo 12,735,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS. ..o | e 33,704,230 | oo 38,023,143 | oo 33,108,809 | ..ovoveies 34,185,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. ..o | v 159,270,734 | ..o, 166,152,919 | oo 162,843,229 | ..oooovovvvincnens 154,238,688
Industrial and Miscellaneous, SVO Identified 8. United States..........cccovcuvercees | covvirvirnnies 717,392,677 | coovvvvinns 729,023,839 | oo 732,097,620 | ..ccovvrrriinnes 704,164,045
Funds and Hybrid Securities (Unaffiliated) 9. Canada........ccoeveeueiireieeiens | e 11,185,647 | .oovevicvene 13,771,215 | oo 11,298,405 | ..o 10,500,000
10._Other COUNMES......ccvrruereenes | rerrerrresrieecnes 44,052,531 | ..oovvirriniincnns 44,301,537 | ..ovvvvvrrneriins 43,760,123 | ...cooovvrrreriins 44,180,000
11, TOtalS. oo | s 772,630,855 | .ovooveeericcennns 787,096,591 | ..o 787,156,148 | ...oovvvvercnenne. 758,844,045
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cocvvineinniennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0
Parent, Subsidiaries and Affiliates 24, Totals......coovniieiieiieiieiieis | i, 288,805,261 | ...cccovvernenne. 288,805,261 | ...cccovvvriennn. 182,675,258
25, Total Common Stocks......: | cecovvereerienncee 288,805,261 | ..cocoovvvrsriinnns 288,805,261 | ..oovovrererenens 182,675,258
26. Total StOCKS....ueurmsrmsrsmsrnsusss | coveeiriiiininiees 288,805,261 | ....oovevricinnnes 288,805,261 | ...oooovereicrennn: 182,675,258
27. Total Bonds and Stocks...... | ......ccoeee..e. 1,515,936,563 | ......ccooveeenn 1,550,605,905 | .....coccovnnen 1,412,539,506
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

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

SCHEDULE D - PART 1A - SECTION 1

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

1.1

U.S. Governments

1.2
1.3
1.4
1.5
1.6
1.7

2.1

2.2
2.3
24
25
2.6
2.7

............... 5,992,255

............... 5,696,558

3.1

3.2
33
34
35
3.6
3.7 Totals..

13,153,584

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

Totals

...15,804,564

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1
5.2
53
54
55
5.6

............... 1,122,669

....1,122,669

............... 1,133,016

............... 1,122,669

............. 66,593,541

159,270,734

........... 179,284,633

........... 159,270,735
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Annual Statement for the year 2017 of the SCOTTSDALE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

6.1

6.2
6.3
6.4
6.5
6.6
6.7

Industrial and Miscellaneous (unaffiliated)

175,959,152
113,872,840
8,574,121
5,319,497
556,485

178,107,053
164,399,102

12,748,192
11,054,542

9,991,823
18,552,838

407,408,762
350,652,338
8,609,722
5,319,497
640,536

405,724,994
347,105,752
14,144,874
5,000,000

255,942,251
318,656,732
8,075,965
5,319,497

151,466,511
31,995,606
533,757

7.1

7.2
7.3
7.4
7.5
7.6
7.7

8.1

8.2
8.3
8.4
8.5
8.6
8.7

9.1

9.2
9.3
9.4
9.5
9.6
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Annual Statement for the year 2017 of the SCOTTSDALE |NSURANCE 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 Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
10.1 NAIC 1 50,597,392 |........... 338,542,574 | ........... 407,759,267 |...cvvoveenee 39,662,940 |............. 24,224,366 | .....ooovcreinn (V1N 860,786,539 | ...coovreeecieinns 701 | e XXX s [ e ) 0.9 SO IS 709,320,029 |........... 151,466,511
10.2 NAIC 2 42,773,016 | ........... 113,872,840 |........... 164,399,102 |............. 11,054,542 18,552,838 350,652,338 | ...ovvvirirrirnenn28.6 | XXX [ ) .9, GO DU 318,656,732 |............. 31,995,606
10.3 NAIC 3... ..35,601 ..8,574,121 | ... .0 .0 ..8,609,722 ..8,075,965 ....533,757
104 NAICA.....iieieneenneenssesnesssnsnsssnsssnsessensssnes | (Qereinireneininnenn0 [ 5,319,497 |0 0
10.5 NAIC 5..iiiccncrcnnenereessseeneesnssnsensenssssnssssseenesseses | (@)eeieennnennen84,051 | 556,485 | o0 | 0
10.6 NAIC B..eoeccrecreeereeeeneseenesessnseenesssseneessssssensesses | (Qereenrieisininnene0 |0 [ 1,122,669 | o 0 .
107 TOAIS. ...ttt | creesensneens 93,490,060 |.......... 466,865,517 |...........573,281,038 |............. 50,717,482 |.....cccuuu. 42,777,204 | oo 0 |(b)....1,227,131,301 | ..cevererrrrenee 100.0
10.8 Line 10.7.a5 @ % Of COL 7..vevieeieiicicisisiissssssessisnssssesssnes | oversnssissesessenneas JECT I 38.0 | oo BT | A | s 35 | e 0.0 | oo 100.0 [.covrernee XXX e
11. Total Bonds Prior Year
T4 NAIC T | eeesnnsennes 67,056,170 | ........... 304,642,206 |........... 392,089,402 |............. 42,344,093 |............. 52,872,004 | ...ooverreereeieiniens | e ) 0.9 GO PR ) 0.9, GO PO 859,003,875 | ..oovvvririreiinns 700 [.oeee. 703,388,312
11.2 NAIC 2.ttt | ressenineans 14,923,047 | ........... 162,694,256 |........... 150,234,752 | .ovovveene. 264,550 |....cocouee 18,989,147 | ..o | e ) 0.9 SO I )., GO DR 347,105,752 | covvvvires 28.3 | 320,273,502
11,3 NAIC 3ecere e ssseeeessteseensssssenesees | eoveenniesieeneinsn 3Oy 10T [ vorieriininind 6,698,860 TAI28AT | oo | e | e | e ) 0.9, GO PR )9, GO PR 14,144,874 13,577,950
11.4 NAICA4... 5,000,000 |. 5,000,000 ..5,000,000 |..
T8 NAIC 5.ttt sntees | cresseenstesetsstessenstesses | setnstessesssnssenesnssanses | eesessensenssenesnssensennes | eeseneenssenseenssessesnennns | sensesnssesesnesssennenenens | sesssenennssensennesensensens | seersernee XK Kerrrenneennns | eererneree XK Kuvirernnens | (C)rererrrerernirriniininns 0 [ oorrrrrrerereenenen 0.0 [
11.6 NAIC6 et | serersne e | seneneseeees 1,133,016 | o [ ceneiieisniesssessesnsnenns | crsnessenas XXX 1,133,016 | oo 01 e 1,133,016
P17 TOIS. .ot enes | cereenerenne 82,012,384 | ........... 479,035,322 |........... 549,737,001 |............. 43,741,659 |............. 71,861,151 | oo (V1N I ) .9 G (b)....1,226,387,517 1,043,372,780
11.8 Line 11.7.35@ % 0f Col. 9....cviviiiiiiiiieiiisisssesississiensninnins | sressesesenssssssssenas 8.7 | oo 391 | s 44.8 | s 36 | s 5.9 | i 0.0 | D0, SN [T ¢,0, SRR TR 100.0 [.ovrneeee XXX [ e 85.1
12. Total Publicly Traded Bonds
12,1 NAIC Tt | ressenineens 42,141,789 |........... 264,530,106 | ........... 347,097,029 |............. 34,082,760 |............. 21,468,346 | .....ocovvviceiirines | e 709,320,030 | c.ocvovereiennes 57.8 | 703,388,312 | c.vvovveireieis 574 | ... 709,320,030 |........... XXX
12.2 NAIC 2.ttt | ceeisssenaas 42,358,430 | ........... 105,874,116 |........... 153,480,404 |...............6,085,218 |............ 10,858,564 | ......covvvvverrcerieerinies | v 318,656,732 | ..o 26.0 |.ccvene. 320,273,502 | .oovveiiiriine 261 | 318,656,732 |........... ) 0.9 G
12.3 NAIC 3ttt | et | seeeieieniees 8,075,985 | .....vuevrriiineiiriiins | et | st | e | e 8,075,965 | ..o 0.7 [ 13,577,950 | oo I I PO 8,075,965 |........... XXX
124 B, 319,497 | s e | e | e enenees | seeneeeenenees 5319497 | o044 | 5,000,000 | .ooveeeirireieenne 04 | 5,319,497 |........... ) 0.9 G
125 . 0. .00 . . XXX..
12.6 1,122,669 | ..vcoieiicisisiininniee | oneneensesseenenssnsnrenes | onrenneessesnenssesnrsnsenes | eneesnsenseens 1,122,669 | oo 0.1 | 1,133,016 | oo 0.1 [ 1,122,669 |........... XXX
12.7 TOtAIS.....ceecrcrereresecresssrenssissnenessnnnseenns | seneeeenenn: 84,500,219 | i, 383,799,684 | ........... 501,700,102 |............. 40,167,978 |............. 32,326,910 | oo 0| 1,042,494,893 | ....ocovvriirirnnns 85.0 | ........ 1,043,372,780 | ..coovvvverricrenns 85.1 | ........ 1,042,494,893 |........... XXX
12.8 Line 12.7 asa % of Col. 7..... ..36.8 | ... ..481 39 31 cerreeee XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10.........c.cccococveeis | overerereeerieern89 | v, I S T I 409 | e 33 | i 26 | o000 | 850 | ek XXX i [ XXX
13. Total Privately Placed Bonds
13,1 NAIC Tt | eneesineiens 8,455,604 |............. 74,012,469 | ............. 60,662,238 |.......cceo.n. 5,580,180 |....ccovvvnee. 2,756,020 | ..ooovvrevriineicrniinen | e 151,466,511 155,615,563
13.2 NAIC 2.ttt nnsentnens | eeesessnsenena 414,586 |.....cocoeene. 7,998,724 ....10,918,698 ..4,969,324 T BIA2T4 | e | e 31,995,606 | ...ooovererrierneni2.6 | 26,832,250
13.3 NAIC3 ...498,156 |. 533,757 ...566,924
134 NAIC 4.ttt stenans | reesessessesaseesssntentnes | freesessessesssseessessenennes
135 ..84,051 ...556,485 |.
13.6
137 OIS | e 8,989,842 |............. 83,065,834 |............. 71,580,936 |......cconc.. 10,549,504 |............ 10,450,294 | ....covvvvvierinnnd0 10 184,636,410 | oo 15.0 | 183,014,737 | 149 | b XXX i e 184,636,410
13.8 Line 13.7 as a % of Col. 7..... . A9 ..45.0 ..38.8 BT .57 ...100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10.......ccccvurirne | conrirerernninniienas 0.7 | s 6.8 | s 5.8 | oo 0.9 | s 0.9 | 0.0 | i 150 [ XXX [ XK e XK e XK [ e 15.0
(@) Includes $.....174,830,577 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....533,757 current year, $.....566,924 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 $.....640,536 current year, §.......... 0 prior year of bonds with 5* designations and §......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2§..... 0; NAIC3S... 0; NAIC46§..... 0; NAIC5S.......... 0; NAIC6S........ 0.



80IS

Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 2

All Bonds Owned December 31

Distribution by Type

1 Year
orLess

Maturity Distribution of
1

2
Over 1 Year
Through 5 Years

3

Over 5 Years

Throu

gh 10 Years

Over 10 Years
Through 20 Years

Over 20
Years

No Maturity
Date

Total

Current Year

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

Column7asa
% of Line 10.6

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed

1.1

1.2
1.3
14
1.5

U.S. Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

......... 70,983,427

755,772 |...

153,894,555

...306,533 |.

............ 11,068,656

235,946,638
1,347,741

.......... 219,015,133
1,613,404

.......... 235,946,638
1,347,741

......... 71,739,199

21

2.2
23
24
25

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.

5,022,822

X

32
33
34
35

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

41
42
43
4.4
4.5

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

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

...15,804,564

...3,988,000 |....

..33,704,229

......... 33,704,229

5.1
52
53
54
5.5

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

......... 23,735,130

18,085,134 | ...
20,691,523 | ...

.11,737,034

..39,668,697 |.
.15,187,810 |.

..64,784,841
..59,013,130

..35,472,164

..76,026,055
..67,092,484

............ 36,166,093

............ 35,472,164

..64,784,842 |.
..59,013,130 |.

......... 62,511,787

..66,593,541

......... 13,003,083

159,270,734

.......... 179,284,632

.......... 159,270,735

6.1

6.2
6.3
6.4
6.5

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

............ 58,688,966

3,863,988
.............. 6,777,820

4,164,436 |.

.......... 180,375,408

......... 44,618,109
............ 63,959,801

...15,328,776 |...

261,208,041
..16,867,511
..28,758,024
..35,672,579

......... 12,886,670

.9,983,783 |...

............ 25,788,641
2,756,020

538,947,726
..49,100,526
..77,240,121
107,342,482

.......... 532,117,166
cereennnn.D1,672,545
............ 97,684,796
............ 84,501,115

.......... 480,579,046

............ 51,288,069
............ 35,672,863

..20,454,467 |.

............ 58,368,679
....28,646,059
............ 25,952,052
............ 71,669,619

............ 73,495,210

.......... 304,282,094

342,506,155

772,630,855

.......... 771,975,622

.......... 587,994,445

.......... 184,636,409

71

7.2
7.3
7.4
7.5

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
Totals

8.1

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
Totals




60IS

Annual Statement for the year 2017 of the SCOTTSDALE |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO.........cccoccevvvvvviviecnne | vrerreee XXX | v XXX [ e XX [ eveeeee XK [ e XK i | e | cveenennsnennenen 0 | v 0.0
Bond Mutual Funds Identified by the SVO...
10. Total Bonds Current Year
10.1 ISSUET OBlIGALONS. ....v.cvvveircirieieiieirese st ssensnans | essnssnes 71,430,954 |.......... 297,776,405 | .......... 464,751,548 |............26,798,335 |............36,857,297 | .......... 0.9 N IR 897,614,539 | oo T34 | XXX s e XXX s [ i 839,245,859 |............ 58,368,679
10.2 Residential Mortgage-Backed SECUNItIES............overreerrernrenrerenirenenens 32,361,854 109,461,397 | oo 8.9 | XXX [ eerreree e XK | i, 80,815,338 |............ 28,646,059
10.3 Commercial Mortgage-Backed Securities. 28,758,024 | ..oovovveeeerriieeenn0 | 0 | b XXX 77,240,720 | o.oovveriecrcn 6.3 | XXX | v XXX | e 51,288,668 | ............ 25,952,052
10.4 Other Loan-Backed and Structured Securities.. .47,409,613 142,814,646 71,145,027 | .. ..71,669,619
10.5 SVO Identified Funds ., ST TR 0.0, SO ISR o ¢ SRR [FTRORRR RN B [PVRRRRRN 0 ooereeeeeeeend0.0 [ XX e e XK e [ e (1 I 0
10.6 TOAIS..ovveeerceee et nnnns | seeeenennees 93,490,060 573,281,039 | ............ 50,717,483 | ............ 42,777,204 | oo 0. 1,227,131,302 | ovvrrrrrreeneen100.0 | e e XXX e | e XXX e | e 1,042,494,892 |.......... 184,636,409
10.7 Ling 10.6 858 % 0f COl. 7.euoviereieieriieiei et ssnssnessessssnsenes | ersesssssessssansanens 76 | o380 | i A6.7 | oo L N 35 | v 0.0 | oo 100.0 [ oo XXX et XXX |tk XX Ko | e, 85.0 | cooveierercnn 15.0
1. Total Bonds Prior Year
11.1 Issuer Obligations...........ccoovrerrureenne ....31,000,235 |..........346,867,955 |..........449,662,151 |..... ...15,065,049 |............39,061,692 veneen.843,022,514 | . ..38,634,567
11.2 Residential Mortgage-Backed SECUNtIES............cccevverriieereieceiiieens | erriiireienns 8,793,768 |...........30,324,414 | ...........29,133,885 | ............ 27,386,766 |............ 30,739,600 | .ooooree XXX s | e XXX | v XXX | 2000000, 126,378,433 | 103 91,765,458 | ............ 34,612,975
11.3 Commercial Mortgage-Backed SeCUNtiEs.............ceviierriveereiiceiies [ eveirienas 38,613,587 |...........29,448 571 | ....c.c0ee. 27,562,778 | ..eoeeeeeeeeeeeeeeeenes | e 2,059,860 | ......... XXXervoveveres | e e XXX s | e XXX i 000000 97,684,796 | 8.0 | 61,322,331 |............ 36,362,466
11.4 Other Loan-Backed and Structured Securities.............ccocoevevvveeeeees | cvvveverennns 3,604,794 |...........72,394,382 | ............43,378,188 | .............. 1,289,844 | ..o | e e XXX s e e XXX e etk XXX | 00000000.120,667,208 | 9.8 | 47,262,479 |............ 73,404,729
11.5 SVO Identified FUNGS........ocorureriieneereeiecnenei e sesseeseieenes | ceeesanes 0.0, S IR 0.9, G R 0.0, SN DO XXX oo
11.6 Totals...... ...82,012,384 | ... .43,741,659 |....
11.7 Line 11.6 852 % 0f COL 9...vvvvviieeccececesceescesnsissneieisnsnnes | ceesnresnsnseieinnnnnsDnl | cevveisnieisinnieeeenndde T |48 | i, 3.6
12. Total Publicly Traded Bonds
12.1 I1SSUET OBlIGALIONS. ......ceeeeiececeeieireeteie ettt eeeeens | eesnenees 66,432,530 |.......... 284,362,893 |.......... 437,458,403 |............ 21,829,010 | ...cvenv.. 29,163,023 | .......... ) 0.9 N IR 839,245,859 | .....oooovrrrieinnn 684 | ... 843,022,514
12.2 Residential Mortgage-Backed SECUMtIES...........ccoveveeviveieiiieieiieieieis | e 9,776,079 20,901,712 | ............ 18,229,963 |.............. 3,163,887 | .......... )09, CRNIN U 80,815,338 91,765,458
12.3 Commercial Mortgage-Backed Securities.... 3,734,740 ..28,758,024 ..51,288,668 61,322,331
12.4 Other Loan-Backed and Structured Securities.
12.5 SVO Identified FUNAS.........cccccovrierrrreerieceiceneeseeessessneeens | erererene XK ueiieneens | eveeeeeee XK | eveeeieee XK L eeeiee e XK e XK Lo | | 0.0 | e,
12.6 TOAIS.......cveieiceceeie et | oeresaeraens 84,500,218 |..........383,799,684 | ..........501,700,102 |............ 40,167,978
12.7 Line 12.6 @52 % OF COL 7. eeessesssseseennnees | evennnsssnsnneneinnensBe T | i 36.8 | e8| 3.9
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10....
13. Total Privately Placed Bonds
13.1 1SSUET OblIgAtioNS..........cvviviveieeievcieie ettt | eveeseienea 4,998,424 | ... 13,413,514 |............ 27,293,144 |............. 4,969,324 |.............. 7,694,274 | .......... ). 0 G U 58,368,680 38,634,567 | ..coovvieeieieee 32 [ XRX e [ 58,368,680
13.2 Residential Mortgage-Backed SECUMties...........ccoueveviveieiereieiieiieeis | eveieiinnas 1,640,620 |.............. 8,032,374 |............ 11,460,142 | .............. 4,756,903 |.............. 2,756,020 | .......... )0, 0, CHRNIN U 28,646,059 34,612,975 | o8 [ XRX e [ 28,646,059
13.3 Commercial Mortgage-Backed SECUNtES. .........coiururiierieirrieenies [ v 129,847 | ........ei25,822,205 | oo e | ereiesieineseneinseinens | crveeneen XX [, 25,952,052 36,362,466 | ....c.oooveveieeenn3.0 |k XXX [ 25,952,052
13.4 Other Loan-Backed and Structured Securities............ccocevevvveeiveeiccens [ eveveevenne, 2,220,951 ..32,827,650 . ..71,669,619 73,404,729 ..71,669,619
13.5 SVO Identified FUNAS..........cccoveievriieieicieiecss e vsiesens | evienaens XXX i 20,9, ST TR 0.9, G XXX eteveriies [ ersiinsiessssesissnes | eveerisiessssssssassenad 0 ooiiieieiieened0.0 [ e 0 i 0.0 [ e XX s [ et 0
13,68 TOAIS......ocveieeieeeceie ettt | eneesnieneas 8,989,842 |............83,065,834 | ............ 71,580,936 | ............ 10,549,504 |............ 10,450,294 | ..covveieeeee (VN 184,636,410 183,014,737 | o149 [ XXX i [ 184,636,410
13.7 Line 13.6 @52 % Of COL 7.o.vvvieeieicieieieee et | crevessssese s 49 | e 85.0 | e 388 | v 5.7 | oo 5.7 | oo 0.0 | v 100.0 XXX oeveeve e XXX e [ e XXX e | e 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.........ccccererreriiisriaiens | covrrersreriariesnnns 0.7 | e8| e 5.8 | i 0.9 [ i, (O I 0.0 | oo 15.0 .9, ST IR 0.0, SRR ISR o, ¢, SRR [FORRN 15.0
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Annual Statement for the year 2017 of the SCOTTSDALE |NSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

10.

1.

. Cost of short-term investments acquired

. Accrual of discount

. Unrealized valuatio

. Total gain (loss) on

. Total foreign excha

. Deduct current yea

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

. Book/adjusted carrying value, December 31 Of PriOr YEaI...........cvvueirriirienieeesee s

N INCTEASE (AECTEASE)......uvuiveireiriiiieisetesie ettt bbbttt

AISPOSAIS........ei s

. Deduct consideration received 0N diSPOSAIS. ...ttt

. Deduct amortization Of PrEMIUM..........c.eriririee ettt

nge change in book/adjusted carrying ValUE...........cccocueeieieiieienisiee s

r's other-than-temporary impairment recognized

Deduct total nonadmitted @MOUNLS............ccvirurieiieiee ettt enes

.............................................. 39,595,706

5,249,824,931




Annual Statement for the year 2017 of the SCOTTSDALE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS
Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (LINE 9, PHOT YEAI)..........vururerererirerinrissisesssssssesessessessssssessessssssessesssssssssessessssssessessassssssessasssssessssssessessanssessns

2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColUMN 12.........cc.ccvvevvvererersieiesieierienne
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........cccocveviereverrireireienn.

3. Unrealized valuation increase/(decrease):
3.1 Section 1, Column 17..
3.2 Section 2, Column 19

4. Total gain (loss) on termination recognized, SECHON 2, COIUMN 22.............oooriiriiriireieeereie et s b s bbb s s b bbbt

5. Considerations received/(paid) on terminations, Section 2, Column 15.......... NNE ................................................................................
6. Amortization:

8.1 SECHON 1, COIUMN 1.ttt
8.2 SECHON 2, COIUMN 271.......oeeeeete ettt ettt ettt bttt b a et s et et a sttt et e st et et n s e bbbt es e se s et ena et et s et et s antatans

7. Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 SECHON 1, COIUMN 20........ucuieeiciiteie ettt et s bbbt s bbbttt bbbttt
7.2 SECHON 2, COIUMN 23......ooiieiciee ettt s bbb Rttt

8. Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18
8.2 Section 2, Column 20..

9. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ 8+ 7+ 8)..vceiiiiieicceecese e

10, DEAUCE NONAAMILIEA ASSEES.........ucvecviieieeictete ettt e a st s et b s s b s st b bbb s b b s et s s s st e st bbb bt a bt bes e s bt

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).......c.euiieieiiiieirieiisisie sttt sttt s bbbt s bbb bbbt

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

1. Book/Adjusted Carrying Value, December 31, prior Year (LINE 6 PrIOT YEAI)..........cvcuiuiveireiiiiieiieistesse sttt b s bbbttt an
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........ccceeueeeerereireereineeese e esvese s
3.1 Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccoeveverrerreveeueiercrssnsieennns
3.12 Section 1, Column 15, PriOr YEAI.........ccovcvivrieiveiiiee st 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........cccvveuevererenereersnceeenenns
3.14 Section 1, Column 18, Prior YEar........cvrvererrerrererireireereesneeseesessseseesesseseseens 0 0
3.2 Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..
3.22 Section 1, Column 17, PriOr YEaT..........everererrerrrereereeseeensesseseesesesseeenns . 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..
3.24 Section 1, Column 19, PriOr YEAI........c.cceviieriicreieeieesieere e 0 0

3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....uucuueirieeieeieiieisssessiseie st s st essestess e sse s st et 8 84288t

4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15).........cccccvvurrnnee

42 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22  Amount recognized (Section 2, Column 16)........cc.ccrrvernrerrirnrnrereeerenneneens 0

4.3 SUDLOtal (LINE 4.1 MINUS LINE 4.2).......ccuitiiieiiiiieiie ittt ettt s s bbb st s bbb s b2 s 4t bbb bt s e bbb bbb bbbttt n st

5. Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terminations in prior year..........c..ccccovvrvvnne.

5.2  Total gain (loss) adjusted into the hedged item(s) for terminationS IN PrOK YEAI..........c.cveviviieeieiiereee et e ss bbb see s

6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 = 5.1 = 5.2)....uuiuiiuiiiierceisesene ettt

7. DEAUCE NONAAMILIEA BSSELS. ... ueviirieiseirieieieieise ettt s s s b s e s8££ e s sttt en s

8. Statement value at end of current Period (LINE B MINUS LINE 7).........ouuiureriireereireieiieeirs et ss e ss s st s ees et s bbbt

Si11



Annual Statement for the year 2017 of the SCOTTSDALE |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

cLIs

NONE
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value

Beginning Inventory....

Add: Opened or Acquired TranSaCtONS............ccoerrermuecnereens | eeerrernerneineireessesnnneensenenes | seessesensnessenessssssnssesssssensnns | seesessnssssessssessessessessncseceees | I-NOME B I O I ..o | e stesinnens | eeessseeessessessssssessesssssnsnns | eesressnssessssssessssestessssssnssns | sesessssssssssssasssesessessansanes (0 O 0
Add: Increases in Replication (Synthetic Asset)
Transactions Statement Value..........cccoeuevivieniniienns | covvrenenns XXX oteveirireniens | ereivesnseisssesesssssesesnnns | coneesseensnns XXXotetirieieriens | erreiveieieissesesssssssessssense | evesissnnens XXX ovtivrerreireinns | verveienessesssessssssnenssssens | aoenssnssenns XXX rieieieinniens | vererrerisisssnssssssessssssenees | oeesseesenns XXX ovreveireinniens | cevvrereinsssenssseessssenns 0
4. Less: Closed or DISPOSEA Of TFANSACHONS. ........c.rvurirerrieerirees | ceerreereeeesseesessessisecsssissins | seseseessssesssssssssssssssessasssssses | essseessssessssssssessessasssssnssns | ressessessassssssessessasssssessessns | sressessessssssessnssasssssessessassns | sessessssssssessassasssessessassanens | ssessessnessessessassssssmssessassnsns | ssesssssssssessasssssessessassssssnsse | essessssssessesssssnsssesssssnenn [0 R 0
5. Less: Positions Disposed of for
Failing EffECHVENESS CrItEIIA. ... .vvveveciieeieieiriecisiieiieis [ ceieinsissesssesisseneisies | sessssesssssssessesssssssessssssesess | sressessssessessssassesssssssessessnses | sesessessessssessessssessesssssssessess | siesssssssessessssessessssessessesssses | sesessessessssessessssessesssssssassess | sessssessessesessessessnsessassesssses | sesessessssessessessssassesssssssessoss | sessssessessssessesesessassessssans [0 R 0
6. Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value...........ccccooeveevieeciiiiieens | oveieienas XXXteiiiieieeis | et | ensessiineas XXX eotetiisieeieeis | ereeieeieiisiesese s sssienes | eveesesianaas XXX oetiisiriirins | eereeieiesessses s | coeiisiisienas XXX eiiiieierisiean |t eesssenenns | erissienaenas XXX vsveriesriens | e 0
7. ENING INVENTOTY.......cuivivieieiiicieeicese sttt ssnseienes | evinssressssssesssseesessssesanans { RO 0 [ oo (O o (O OO 0 | oo (O R {0 TR (O R (VR 0




Annual Statement for the year 2017 of the SCOTTS DALE I N S U RAN C E CO M PANY

10.
1.
12.

13.
14.
15.
16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14.......ouiiiiieieteete ettt bbbt s bbb s bbb bbbt

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance.............cccocveevevveveeeereeieseseesieesessevenenne

TOLAI (LINE 1 PIUS LINE 2)....vovevtieicttei ettt st b st s s b b s 444 bbb s s s bt bbb s bbb e s bbbt bbbt aen

Part D, SECHON 1, COIUMN 5.ttt bbbttt

Part D, SECHON 1, COIUMN B........ouvevieiciiiiieieie ettt sttt bbb bbb bbbt bt s st s st

Total (LINE 3 MINUS LINE 4 MINUS LINE 5)......cvuevieriiiiieeseiictete et sttt sttt a s s s st s s s st a et b s s s s s s s st e b bbb s bt s b e b et s s s bt s et b en e sae s snn

Fair Value Check
Part A, Section 1, Column 16..........ccueiervrreeesee e NN ... I .........................................

Part B, SECHON 1, COIUMN 13.......oieiieeieceee ettt bbb bbbt bbb bbb a bbbt

TOLAI (LINE 7 PIUS LINE ).ttt bbb b et a b b s st s et b st 4t s b b s s bbb s b bR b b s et ae bbb s bbbt bbb b st s st s b s st b e s s anas

Part D, SECHON 1, COIUMN 8.......eoueeeeeesceceeeee ettt s sttt a sttt s e st st e b s s e et et sese b et ne st et sesetesens st es s nassenaetessnansnans

Part D, SECHON 1, COIUMN ...ttt bbb bbb ss s n et

Total (Lin€ 9 MiINUS LINE 10 MINUS LINE 11)......cvuierereeueieeeeeiseeseeesses e seeseseesesseessesseeseesessesssessessesssesseesesss st essessesseesasssessessasessssessessasssessnssassssssssassasssessessessassssssessassnssasens

Potential Exposure Check

Part A, SECHON 1, COUMN 27.......ueieeeececeeeeeees ettt ettt st a st et s s s et et et ensse st seastssensse st s st e snsseessnsnsasensstessnsntasantanas

Part B, SECHON 1, COIUMN 20.........couiieiiieieiieisie ettt ettt s bbbttt

Part D, SECHON 1, COIUMN 1.ttt e ettt s et st et es s st st se s et e s s s st s se st et s s et es s es st esaetetessnanesans

Total (LINe 13 PIUS LINE 14 MINUS LINE 15).......ucvuiiieeiieisiiiiieie ettt b sttt s st s s s bbb bbb b s bbbttt nn

Si14
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PHIOr YEAI.......c.ceieiiiierieiesieee et saes

2. Cost of cash equivalents acquired

3. ACCIUAI OF QISCOUNT........cvoiviiciiiietee ettt bbbttt bbbttt

4. Unrealized valuation INCrEaSse (ECIEASE).........uueiiuiiieieiiieie ettt nans

5. Total gain (I0SS) ON AISPOSAIS..........ceverrieeriiiieieiiieie ettt sttt s e bbb bbbt b s s b bt et s e

6. Deduct consideration received 0N QISPOSAIS............cvvuiveiriieriiiieieiee ettt bbb s e

7. Deduct amortization Of PrEMIUM.........c.cceiiieieeee sttt sttt s s st nnaes

8. Total foreign exchange change in book/adjusted Carrying ValUE............c.ceveiveicisieieseeesce e

9. Deduct current year's other-than-temporary impairment reCoOgnIzed.............ccoveueveieiireiiicicieieee e

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

11. Deduct total Nonadmitted @MOUNLS...........ccceiiicieiriies ettt ees
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Annual Statement for the year 2017 of the SCOTTSDALE |NSURANCE COMPANY
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B./AC.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB.J/A.CV on Encumbrances Incurred

103

NONE
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE A - PART 2

Description of Property

Location

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

2

City

3

State

Date
Acquired

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

NONE
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Annual Statement for the year 2017 of the SCOTTSDALE |NSURANCE COMPANY
SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includmg Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, | Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain | Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment Change in inB.JA.CV. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

NONE
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation

General Interrogatory:
1. Mortgages in good standing §..........0 unpaid taxes $..........0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure $..........0 unpaid taxes §.......... 0 interest due and unpaid.

NONE
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

Loan Number

Location
2 3
City State

Loan
Type

Date
Acquired

Disposal
Date

7

Book
Value/Recorded
Investment
Excluding Accrued
Interest Prior Year

Change in Book Value/Recorded Investment

Unrealized Valuation
Increase (Decrease)

Current Year's
(Amortization) /
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

11

Capitalized Deferred

Interest and Other

12

Total Change in
Book Value
(8+9-10+11)

Total Foreign
Exchange Change in
Book Value

Book
Value/Recorded
Investment
Excluding Accrued
Interest on Disposal

Consideration

Foreign Exchange
Gain (Loss) on
Disposal

Realized Gain (Loss)
on Disposal

Total Gain (Loss) on

Disposal

NONE




Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership

03

NONE
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition |Amount of Encumbrances| Ownership

NONE
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income

NONE




Annual Statement for the year 2017 of the SCOTTSDALE |NSURANCE COMPANY
SCHEDULE D - PART 1

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

o0L3

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.JA.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912810 FR 4 |U S Treasury 01/15/2025 TIPS . ....56,388,529 |...149.120 74,560,075 ..50,000,000 ...65,352,858 | ......... 1,308,617 8484 | .o | e [ s 2.375 2.393 | | e 717,852 | ... 1,531,418 | 06/17/2009. | 01/15/2025.
912810 RR 1 |U S Treasury 02/15/2046 TIPS 1 10,845,494 |...111.208 .10,753,854 | .. 9,670,000 1,068,656 221,343 RECHIVLC1:) | [N RO PO 1.000 |...... 0.614 .38,024 ..99,217 | 08/19/2016. | 02/15/2046.
912828 H4 5 |U S Treasury 01/15/2025 TIPS o ....23,073,946 |...103.219 23,224,307 22,500,000 23,604,592 | ... (23,837) [ oo [ e [ 0.250 |...... 0.145 | JJuceies | v 27,061 57,731 | 08/19/2016. | 01/15/2025.
912828 LA 6 |U S Treasury 07/15/2019 TIPS o ..119.110 59,554,764 50,000,000 58,001,817 | ......... 1,144,031 (133,792) [ oo [ e [ 1.875 |...... 1.600 [ | v 500,312 | ..... 1,067,339 | 09/15/2009. | 07/15/2019.
912828 N7 1 |U S Treasury 01/15/2026 TIPS o] 63,734,777 |..105.572 | ... 63,343,300 | ............ 60,000,000 | ........... 64,937,106 | ......... 1,297,621 (B12,842) [ oo [ | 0.625 |...... 0.105 [Jdeverves | v 180,005 | ........ 383,644 |08/18/2016. | 01/15/2026.
912828 UB 5 |USTreasury Nb.....ooooriiinnissisnsssnsenissesssnsssssssnssenssssesssnsssnssssssenssnees | osnees | oo | sevevsnennee | svevsrneens ] | oorensnnns 12,980,239 |..... 98.606 | .....ccco... 12,818,715 ..13,000,000 | ........... 12,981,611 (T2 RN (R R 1.750 |...... 1.788 [MN...o. [ v 20,000 | ...... 113,750 | 09/21/2017. | 11/30/2021.
0199999. U.S. Government - ISSUET OblIGAtONS. ..........ovuuiiieiiiie i | renssaa 218,746,101 XXX | s 244,255,015 .205,170,000 | ......... 235,946,640 | ......... 4,443,651 | ......... (492,383) 0 0 XXX XXX | XXX | ... 1,483,254 | ... 3,253,099 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
911760 GT 7 |Vendee Mtg Tr RMBS REMIC Ser 1995-3 12 .539,058 |...111.716 529,926 (525) | cevererereerneireens [ e [ e 7250 |...... 6.826 | MON... 01/30/2002. | 09/15/2025.
911760 HH 2 | Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z .816,967 |...110.059 | .... . 817,815 T4 | oo [ [ 6.750 |...... 6.895 | MON... 01/24/2002. | 06/15/2026.
0299999. U.S. Government - Residential Mortgage-Backed Securities............... 1,356,025 XXX 1,489,545 ....1,345,506 1,347,741 0 (451) 0 0 XXX XXX XXX XXX XXX
0599999, TOtal = U.S. GOVEIMMENT. .1....rressrrsssierssssesesees s smss s st | srnsssaa 220,102,126 XXX .206,515,506 | ......... 237,294,381 | ......... 4,443,651 | ......... (492,834) 0 0 XXX XXX XXX XXX XXX
All Other Governments - Issuer Obligations
135087 E6 7 |Canada /Govt/ Bd CDNS.........c.cooovvercreeerreenersseresesessssesnessssessssssssnnsiennns | SDie [ | cevviiveeis | e TFE | i 2,274,189 | ..... 95.932 2,386,445 2,386,306 (779) ...144,598 | ...... 1.500 |..... 149 |JD...... 03/20/2017. | 06/01/2026.
135087 F8 2 |Canada /Govt/ Bd CDN$ 3,654,515 | ..... 91.100 3,977,408 3,605,949 9,731 ..(58,297) | ...... 1.000 |...... 2.097 |JD....... 09/21/2017. | 06/01/2027.
135087 YR 9 |Canada /Govt/ Bd CDNS...........cooevveerrvienrreneisneissesessssssssssssssssssssssssnnns | SDue [ | vevviiveens | e TFE | i 1,023,735 |...102.934 941,644 919,198 (3,273) 59,954 |...... 3.750 |...... 3.396 | JD....... 06/29/2009. | 06/01/2019.
135087  YZ 1 |Canada /Govt/ Bd CDN$ . 5,360,877 |...104.168 | ... ,143,187 4,103,624 | ..oovvoeiiiein [ s (R LEL:) ) O R 280,034 |...... 3.500 |...... 2.137 | JD....... 06/25/2012. | 06/01/2020.
448892 DU 7 |Hydro-Quebec MT Nt Govt Gtd CDN........cccovvvinenirinninniinniscnssnssisennnninns | SDue [ [ evnnicenne [ e TFE | i 203,960 |[...102.501 | .ccovovvrir. 191,614 187,765 (1,323) [ oo | s 12,279 |...... 5.500 |...... 4.769 |FA...... 11/20/2008. | 08/15/2018.
0699999. All Other Governments - Issuer Obligations. ...12,517,276 XXX 11,189,228 ) N o I [ 438,568 | XXX XXX XXX | oo 25,070 | ........ 230,801 XXX XXX
1099999. Total - All Other Governments ...12,517,276 XXX 11,189,228 ) OO o I [T 438,568 | XXX XXX XXX | s 25,070 | ........ 230,801 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
25476F  HM 3 | District Columbia GO SEr E........cccoeuvirmiierinirieireisissienieississssesssssssessessssesens | ovenes [ 2] ... 1FE] o 3,076,680 |[...101.452 | .............s 3,043,560 3,003,991 (9,330) [ covvvevererrervnree [ eerrreereresiseerenens [ s 5.000 |...... 4672 |JD..ccoer | v 12,500 | ........ 150,000 | 08/13/2008. | 06/01/2025.
57582N  SH 9 |Massachusetts St GO Ref Ser D SD.. | [ eoverveens | eeen TFE | i 2,787,050 |...103.023 | ....ccosvvenes 2,575,575 2,519,222 | oo | e (PZX 10K R ORI DO 5.500 |...... 4441 |AO...... | oo 34,375 | ........ 137,500 | 10/07/2003. | 10/01/2018.
57582N  SM 8 | Massachusetts St GO Ref Ser D SD.. | [ | TFE | i 8,272,933 [..110.229 | ..covvvnne 7,975,068 7,505,050 .o | e (U)o [ URRORO pv 5.500 |...... 4.050 |AO...... | coovree 99,481 | ........ 397,925 | 12/18/2007. | 10/01/2020.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............ouuweereisiesenissisisiinns s 14,136,663 XXX 13,594,203 | ............12,735,000 | .....co..e. 13,028,263 | ...covvveririniinna 0 )] (0 0 XXX XXX XXX | e 146,356 | ....... 685,425 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............ [ RPRO IPSTRR 14,136,663 XXX | e 13,594,203 | ............12,735,000 | ........... 13,028,263 | ...ovovreririninad 0 ) 0 0 XXX XXX XXX | s 146,356 | ........ 685,425 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc i (Direct and Guaranteed) - Issuer Obligations
181070 CQ 4 |Clark Cnty NV Wir GO Reclamation Dist Se 4,968,750 |...105.475 | .....ccc0..... 5,273,750 5,000,000 4,979,241 1,283 | oo | s [ e 5.250 |...... 5299 [Jdooii | i 131,250 | ........ 262,500 | 03/18/2009. | 07/01/2029.
230342 BE 6 |Culver City Calif Sch Facs GO Uni Sch Di ..9,098,550 |...134.525 .11,320,279 8,415,000 8,932,424 (21,851) [ oo [ e [ 5.500 |...... 4930 [FA.....| s 192,844 | ........ 462,825 | 08/25/2008. | 08/01/2033.
265138 CD 7 |Duncanville TX ISD GO Cap Apprec Ref........covvvrvrverivenenericinnenerrsnsnrensnes | @oee [ o [evirveivens | vt TIFE | i 1,313,851 | ..... 94.451 | oo 2,498,229 2,645,000 2,293,468 102,397 [ | e | e [ 4.620 09/27/2005. | 02/15/2021.
295173 KT 4 |Erie Cnty PA GO SErA......cooeveierrisriserierieseseessssssssensessssssssssssssssssnenens | neeene | or | sevvverinene | eoned TFE | i 2,221,845 |...118.584 1,970,000 2,072,405 (15,581) [ oo [ e [ v 5.500 |...... 4451 (MS...... | oo 36,117 | covveene 108,350 | 11/03/2005. | 09/01/2023.
382604 VM 5 | Goose Creek TX Cons ISD GO Ref & SChOOIN...........cvevurvevrrerecriinenrirnnnirnes | veveeen | o [eerveeiins | e IFE | s 6,759,780 |...103.860 6,370,000 6,413,665 R TAA1T0 ) RTINS DU B 5.000 |...... 4.367 [FA .| o 120,322 | ........ 318,500 | 04/25/2006. | 02/15/2019.
512804 QY 4 |Lakota OH Loc Sch Dist GO Ref Ser A.......c.cocvevermeeneernvrinernerirerinseseesssnnnens | veveee | or | wervverinens | o TFE | it 2,853,857 |...109.830 2,570,000 2,639,752 1(22,033) [ oo | e 5250 |...... 4.250 [JD.ccoee | v 11,244 | ........ 134,925 | 10/24/2005. | 12/01/2020.
575296 FQ 6 |Mason OH City Sch Dist GO Ref.... ..3,572,160 |...109.920 3,200,000 3,291,263 . L(28,856) [ ..evvvrirrirecirns [ e [ 5.250 |...... 4.200 [JD..coo | v 14,000 | ........ 168,000 | 10/26/2005. | 12/01/2020.
669096 MX 4 |Norwalk La Mirada CA USD GO Cap Apprec B [ 1,060,211 |..... 80.738 . 2,900,000 1,915,595 90,347 | covoevrerierineens | cervreriesineenenis | cevvnerneeins | e 4.890 09/28/2005. | 08/01/2026.
840071 AS 3 | South San Francisco CA GO Uni Sch Dist S........ccouuivinniiinniinnninssninssninnnnes | oonnnes | oo | evrennnniens | e IFE | i, 1,259,805 |...116.361 1,297,425 | ccoovvrs 1,115,000 1,166,417 [CAK)] N [N o 5.250 |...... 4.160 [MS...... | oo, 17,236 | oo 58,538 | 01/11/2006. | 09/15/2022.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. s 33,108,809 XXX 38,023,143 34,185,000 33,704,230 0 58,996 0 0 XXX XXX | XXX | 523,013 | ... 1,513,638 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS...........vveririesiirisisiiissariissssss s ssssssneees 33,108,809 XXX | s 38,023,143 34,185,000 33,704,230 0 58,996 0 0 XXX XXX | XXX | e 523,013 | ... 1,513,638 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligation:
13066E VX 8 |California St Dept of Wir ReV Preref Cen..........coocvrineienneiinerinsineiseseinns | eeeens . 2| 1FE 4,885,784 |..101.511 | .covvrrenns 4,867,452 | ..cooonenn 4,795,000 4,806,284 | ..o [ s (26,824) [ ...cvoeveereeians [ e [ e 5.000 |...... 4420 |ID...coo. | v 19,979 | ... 239,750 | 11/05/2014. | 12/01/2026.
13066E  XQ 1 |California St Dept of Wir Rev Unref 2016............coceevevernerereneessenernerineenes | veverne [ on | cevrienni [ s 1FE ..101.511 208,098 205,484 (1,134) [ oo | e | e 5.000 |...... 4418 [ID.ccoes | i 854 | .......... 10,250 | 07/01/2016. | 12/01/2026.
13068L  YZ 2 | California St Pub Wks Brd Rev Ref-Variou............cccccureveervinreinnreiinnneineneinns | e | v | cerviereeni | e 1FE 11,063,200 |...109.900 .10,990,000 | ............10,000,000 | ........... 10,949,508 | ......ovvvvinrrrrncnns | e (93,468) | ....cveoerrirrii | e | e 4.000 |...... 2.780 |MN......| coovveenee 66,667 | ........ 420,000 | 10/06/2016. | 11/01/2032.
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19679H CK 6 |Colorado Wir ResPwrDevAuth Rev Ref ReVOL............cccuuvivecvierieeieeiicinciinns | cevine [P PO IOV 1FE| oo 2,415,316 |...106.434 | .............. 2,256,401 | .............. 2,120,000 2,164,990 | oo | crerennn(25,624) [ oo | e | s 5.500 |...... 4.165 [MS...... | oo 38,867 | .....u. 116,600 | 10/25/2005. | 09/01/2019.
303891  SL 0 |Fairfax Cnty VA Wir Auth Rev Ref Sub Ser. 2,003,731 |...100.943 1,805,000 1,810,029 [ ..ooovvcervcricnnes | oo (19,935) | oo [ [ 5.250 |...... 4.100 12/13/2005. | 04/01/2018.
575579 KX 4 |Massachusetts Bay Tr Auth Rev SR Ser B .4,211,598 |...126.860 | ... 3,665,000 3,951,016 | ..ovvoevvvrerreinnnens | errreeneed(27,225) [ o | oveeerseeensnneienns | s 5.500 |...... 4.390 |JJ....... | . 12/07/2005. | 07/01/2026.
590545 NQ 8 |Mesa AZ Util Sys Rev Ref. e . . 6,458,160 |...108.154 | ... ...6,489,240 6,000,000 6,102,920 | .covoovvveverirerrins | reeeeene(38,219) | s | e [ 5.000 |...... 4.269 .o | e 150,000 | ........ 300,000 |06/15/2006. | 07/01/2020.
59333A GN 5 [Miami-Dade Cnty FL Ed Fac Rev Ref-UnivV M..........ccocuvevemivnerireneninriserienes | ceves [P I (. 1FE| v 10,102,888 |...118.771 10,926,932 9,200,000 9,663,219 | .oveevveerrerrerernens | cerneeeenn(53,143) [ oo | e 5.250 |...... 4430 |AO..... | s 120,750 | ........ 483,000 | 12/19/2007. | 04/01/2025.
594477  CK 7 |Michigan St Fin Auth REV REf.........covvuiiiiiiiieieieseeeieseeeesssesinns | eeeens . 2| ... 1FE 1,139,920 |...115.920 1,159,200 1,000,000 1,106,963 | ..o | eerreeeee(12,600) | v e [ s 5.000 |...... 3.350 [MN......| v 6,389 | .......... 50,000 |04/15/2015. | 11/15/2030.
59447T  CL 5 |Michigan St Fin Auth ReV REf..........covvuiiirierieiceiisseiesiseeseniseisesiens | eveens . 2| ... 1FE 4,233,697 |...115.558 3,735,000 4,116,557 | oo | v (A4,812) [ s [ [ 5.000 |...... 3.420 |[MN......| woovrennee 23,863 | ........ 186,750 | 04/15/2015. | 11/15/2031.
59447T CM 3 | Michigan St Fin Auth REV REf..........coovuiiiiiriieeieiisseseiesieeeeissseiiens | eeeens . 2| 1FE 1,128,070 |...115.196 1,000,000 1,098,059 | ...ocvverrrrinrrrinens | eerrrreene 11487 [ i s | 5.000 |...... 3480 |MN......| ccocerennacd 6,389 | ..ccoooue 50,000 |04/15/2015. | 11/15/2032.
60636U AC 3 |Missouri St Env Impt Engy Rev Preref St........c.coooveenieiiceneiinrineeneeseineinens [ s [P0 SO I L1 [ 181,700 |...108.532 178,834 | .oooveververrenns [ e (1,423) [ s | e 5.250 |...... 4.316 |Jdoes | s 4594 | ... 9,188 | 12/08/2015. | 07/01/2020.
60636U AF 6 | Missouri St Env Impt Engy Rev Unref St R........ccooevivivniineinneseseiesiseiieins [ s ] 2,146,102 |...108.865 2,109,232 | oo | creneenn(18,294) [ oo | e | s 5.250 |...... 4.233 [ | s 54,075 | ........ 108,150 | 12/08/2015. | 07/01/2020.
646136 YU 9 |New Jersey St Trans Fd Rev Trans Sys Ser.............cocceneeen. O ] PR 5,238,296 |...110.440 . 5,075,413 | oo | eererreennn(26,055) [ oo | e | s 5.250 |...... 4599 [ID.ccooe | v 11,573 | ........ 260,400 | 10/29/2010. | 12/15/2021.
649085 AA 5 |New Valley Generation Il Ser2001.........ccccourrveerreireiineeeiseseisessisssissseiiens | ceveees el AFE | 656,417 |...104.125 653,880 632,256 | v | e (1,823) [ | o | s 5572 |..... 5.020 [MN...c..| coovrrvrns 5832 | oo 34,991 | 12/18/2002. | 05/01/2020.
64971W TV 2 |NY City NY Trans Fin Auth Rev FUt TaX S€........ccoveurrrenermirrnerierieeenenisenens [ vereees . 4,654,640 |..117.970 | ... ,718,800 | .. 4,493,257 | .ooeveevencenneiennnn | evereered(B1,49B) [ oo [ [ 5.000 |...... 3.051 | FA.oooe| e 83,333 | ........ 200,000 | 04/17/2015. | 02/01/2033.
71884W AN 1 | Phoenix AZ Civic Impt Corp ReV CONV Cap.......cccveurrenermerirerereiseissrineisenes | woeees e | e AFE | 2,309,100 |...118.672 | ..cecovrrenas 3,560,160 | ..ooovvvneens 3,000,000 3,167,449 | oo | e 21,728) [ i | e | s 5.500 |...... 4.500 [Jeoree | e 82,500 | ........ 165,000 | 09/22/2005. | 07/01/2024.
745291  SZ 8 |Puerto Rico Pub Fin Corp Rev Unref COMWL.........c.vvvueverrercenericiinenieniesenns | ceveees o e | e BFE | s 1,162,180 |...123.490 1,000,000 1,122,669 [ ...ooovveevcerreeriies | eerireneeee(10,347) | o | e 5.500 3.950 |FA.ooos| v 22917 | oo, 55,000 | 12/06/2013. | 08/01/2027.
915137 TC 7 | University TX REV FiN SyS SEF B......ocuiiiuiiiisiinsiieniissississenssssssessssssssssssnsenes | oneeees N . . 2,204,240 |..105.701 | ... 2,114,020 | .. 2,000,000 2,030,702 | .coovvrnnrinrinniinnns | ernnneenn(17,917) [ | | e 5.250 |...... 4.260 |FA.....| oo 39,667 | ........ 105,000 | 11/14/2005. | 08/15/2019.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..............c...... s | s 66,402,201 XXX | e 69,028,948 61,347,976 64,784,841 0 0]. 0 XXX XXX XXX | e 862,728 | ... 3,090,417 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312905  YJ 5 |FHLMC REMIC Ser 1077-E......cooviviiriireriinriserienieressseississienssesesssesssienns | oveens [P I 4 ...106.706 35,181 [ o [ erverenneeenee(23) [ v [ [ 9.000 |...... 8.878 | MON... 04/02/1991. | 05/15/2021.
313373 Q2 7 |FHLMC REMIC SO 1874-Z......cooevorceereeeoeeeieeeeieeeeseesessesssssesssssssssssssneee | oeveees o] 4. ..107.719 54,502 | .oovereereneinneinnenns | e (T8) [ v [ e [ e 6.750 |...... 6.015 | MON... 11/02/2001. | 02/15/2024.
3133TC 6P 8 | FHLMC Structured Ser 2008 M...........ccocuivemriererresneinsissisesssesssessssssssssssenses | sveees o] 4. 112,757 93,145 | ..o [ e () [ [ [ 7.000 |...... 6.079 | MON... 10/24/2001. | 11/20/2027.
31340Y DB 2 [FHLMC REMIC SEr 12-A......oimiiecierriieiieeineisseisesissesessss e ssesssessssesssssnns | seiies ] 4. ...101.146 90 | cooereneenerineinenns [ rereneernennnenne (1) [ e e [ 9.250 |...... 7.938 | MON... 11/117/1992. | 11/15/2019.
31340Y  GR 4 |FHLMC REMIC S€r 22-C......ovvvuivririieriniieirerissisiessssssssessssssssssessssssssssssssss | ovens e 41.. ...100.143 ABT | oo | vrrrereenieeen(2) [ e e [ 9.500 |...... 8.825 | MON... 04/15/1991. | 04/15/2020.
31358E  XG 2 [FNMA REMIC Ser 1990-83A........ocuumrireirieineineisenieseseesssssssssessesssssesssssans | seveee [ I 4 ...106.308 JUORC £ N UOUTOUOPRURPUPRURTUNN DUPPOORTIURRPUPUORTI FUSPPOURPIURURROORY IFURTORPIORURRTOT DU 9.250 |...... 9.378 | MON... 07/03/1990. | 07/25/2020.
31358G X4 4 |FNMA REMIC Ser 1991-56G 41.. ...106.564 26,480 | oo [ e (19) | e | s [ e 8.600 8.559 | MON... 03/29/1993. | 06/25/2021.
31358L VM 5 |FNMA REMIC Ser G92-14Z ] 4. ...104.157 24,082 | ..o | errreenereennn(82) [ o [ [ 7.000 |...... 6.591 | MON... 03/09/1998. | 02/25/2022.
31358N 5B 4 |FNMA REMIC Ser 1992-124 PZ..........cocooomvvmrimrisirinsiesiissiesssssesssssssssssssenss | vveees o] 4. ...105.941 67,970 | ..o [ cevrrieneen(118) [ [ v [ 7.000 |...... 6.310 | MON... 08/30/2001. | 07/25/2022.
31358N  RT 1 |FNMA REMIC Ser G 1992-30Z...........covvurrermrieeirecieseiesssessesesssesssssiesssssssenses | voveees ] 4. ...104.364 ..14,427 13,891 | oo [ v (17) [ | e | e 7.000 |...... 6.462 | MON... 03/12/1998. | 06/25/2022.
31359V BH 5 |FNMA REMIC Ser 1998-73 CI MZ.......cocoveerniiriniiiisiniersssseenssisssenssnsnes. | ovens e 41.. ...101.050 ..116,809 117,242 | oo | e (B1) | e [ [ e 6.300 |...... 5.919 | MON... 09/25/2002. | 10/17/2038.
313603 GW 6 |FNMA REMIC Ser 1989-86E . 4 X ...103.860 ....4,552 JSSSRRRRIN PN 8.750 |...... 9.173 |MON... | . 07/31/1990. | 11/25/2019.
313603 YL O |FNMA REMIC Ser 1990-16E........ccoviiieririririninisinsiersssssessenssssessssssseenses | coveres e 41.. ..21,446 |...105.449 19,897 | oo | e (102) [ [ [ 9.000 |...... 7.439 | MON... 03/29/1993. | 03/25/2020.
3138WE  6G 9 | FNMA POOI # AS5370........ccuurirrireenerierisesiessssisessessessssesssessssssssessesssnsens | soeees o] 4. ...15,707,732 |...102.727 15,515,448 | ...........15,103,589 | ........... 15,685,506 | ...ouvveerecrirerenees | crvrerernend(6,435) [ oo | e | s 3.500 |...... 2.893 | MON... 09/04/2015. | 07/25/2045.
3M3BWE VB 2 | FNMA POOI #AS5109... ...t ssnsssssessssssssensns | sevenes o A 6,945,790 |[...102.727 | ..ccoeoeencd 6,897,032 6,937,890 | ...ooervrrnrererins | errrereeenn(2,280) [ v e [ 3.500 |...... 2.832 | MON... 06/04/2015. | 06/25/2045.
3138YH U2 4 | FNMA Pool #AY4200 4. ...100.174 ,781,755 7,809,465 | ...oovvvereerencernnns | rerrneernenenne(T30) [ o | e | oo 3.000 |...... 2.912 |MON... 05/20/2015. | 05/25/2045.
31392T WT 0 | FHLMC REMIC Ser 2478 JF 4 ...105.996 47,924 45,639 [ ..o | e (86) | e [ [ 6.000 |...... 5.235 |MON... | . 09/24/2002. | 08/15/2022.
31396N  EM 4 |FHLMC REMIC Ser 3140 CI UP. ] 4. ..111.105 ,098,018 983,327 | vvvveerrrnenernnnens [ evnrnerneneeneneen(3) [ e | e | e 6.000 |...... 6.178 | MON... cernn59,296 | 06/19/2006. | 03/15/2036.
3140E8  FP 8 [FNMA P00l #BASBT73........ooiiieiiiciiisnieiissieeissisisesssssssissisiiens | sriis o] 4. ....15,896,011 |...100.122 15,630,920 215,886,009 [ ..o | errvenneen(B124) | s [ [ s 3.000 |...... 2.702 |MON...| ..........39,030 | ........ 468,355 | 10/27/2015. | 11/25/2045.
314188 SY 3 |FNMA P00l # MA2334.......ooiiiiiiiiiiriisnissisisns st sssssssnsssssssnsenes | snseaes N 4] 11,215,412 1..102.727 | 11,157,746 211,202,983 [ | e 3,996) | o [ [ 3.500 |...... 2.948 [MON...| .........31,680 | ........ 380,155 | 07/22/2015. | 07/25/2045.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUIHIES. ..o | osesniees 59,076,696 XXX | 58,614,586 59,013,129 0 0. 0 XXX XXX XXX | 161,663 | ..... 1,939,981 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3133TC AU 2 | FHLMC Structured Ser FSPC T-9 A6 l ....... | . l ........... 4| ........... 1 R 580 |...100.037 | oo 603 602 599 | e [ [ | e | e 6.564 |...... 7118 [MON... | s K I 40 |01/28/2000. | 03/25/2029.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECUMHES. .......c.vv e . 580 XXX | e 603 602 599 0 0 0]. 0 XXX XXX D% S [ 3| 40 XXX XXX

U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
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083778 DV 9 |Bergen County NJ Impt Auth Rev LBASS Cnt N I [P PO IOV 1FE| oo 3,444,015 |..114.996 | .............. 3,610,874 | ............. 3,140,000 3,249,504 | ....oovicrrrcnns | i (19,874) [ .oocverereerernceens [ e [ e 5.000 |...... 4.201 [MN...oo. | v 20,061 | ........ 157,000 | 10/06/2005. | 11/15/2022.
083778 DY 3 |Bergen County NJ Impt Auth Rev LBASS Cnt ..4,454,869 |...122.223 4,210,000 4,393,962 | oo | s (19,236) [ v.oovverrrirerrins | rveevieeerieeerienns | cerees 5.000 |...... 4.339 [MN......| coore 26,897 | ........ 210,500 | 08/29/2014. | 11/15/2025.
14329N  BY 9 |Carmel IN Redev Auth Rev LBASS Cap App P .999,152 |..... 81.361 2,800,000 1,850,470 92,428 | .ooovvverrverieri | e 12/07/2005. | 02/01/2026.
490303 GD 0 |KentCnty MI Bldg Auth Rev LBASS Ref. e ..2,874,025 |...118.032 ..2,950,800 | .. 2,500,000 2,646,014 | .ooooovvcieeeienns | i (23,495) | ..oovvervrviierins | cvvrrireerirsnnrienns | 00005.500 {00 4.280 [ D | v 11,458 | ........ 137,500 | 10/13/2005. | 06/01/2023.
490303 GF 5 [Kent Cnty MI Bldg Auth ReV LBASS REf........cccovrvrieirieierinerieeeneeissinsniens | ceves | e | e IFE | 3,060,247 |...123.684 | .............. 3,277,626 | .....cconue. 2,650,000 2,846,589 | .....ooovrriirrriinnins | e (22,061) [ .oovererercerrriens [ crverrerirneensiines [ 200005.500 | .0...4.320 [ Do | o 12,146 | ........ 145,750 | 10/13/2005. | 06/01/2025.
49151E  UZ 4 |Kentucky St Ppty & Bldgs Rev LBASS COMMN.........ccocvervirmrriirriieniirsnnieens | o o] ...106.002 20,000,000 20,444,695 (241,437) | covvvevvreenrrens | e [ 005,250 ..1..3.920 [ AO..ces | o 262,500 | ... 1,050,000 | 12/07/2007. | 10/01/2019.
646136 YR 6 | New Jersey St Trans Fd Rev LBASS Trans S........ccccmuimiisenmmnimnsrinnsssnenns | coeeens . 2113465 [ 45,386 [ s 40,000 40,931 (210) | covvevvesieenieenns L [00005.250 [0 4599 |JDuiies | oo, 93 | o 2,100 | 10/29/2010. | 12/15/2021.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities............couvurrinrinnne: 37,363,752 XXX .38,508,782 35,340,000 35,472,165 0 (233,885) 0 0] XXX [ XXX | XXX | ... 333,155 | ... 1,702,850 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations SRR ORPRT ISR 162,843,229 XXX | s 166,152,919 | ..ooens 154,238,688 | ......... 159,270,734 | oo 0] (764,983) 0 0] XXX [ XXX | XXX [ .. 1,357,549 | ... 6,733,288 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001192 AL 7 |AGL Capital COm SINL........ucverurrerrrereresneeessesssseessssssssssssssssssssssssssssnnes | soveees [P I 1 2FE| v 2,615,688 |...103.189 | .............. 2,631,322 | oo 2,550,000 2,604,625 | ....ocvverrerrnriinns | e 5,917) e | e | s 3.875 3560 |MN......| coovverne. 12,626 | .......... 98,813 | 01/28/2016. | 11/15/2025.
00287Y  AQ 2 [ABBVIE INC ST NE...ouiouiieieiiiiieeieiise st sssssssisssssens | sninaes JU IO B I 2FE 5,086,950 |...102.808 5,000,000 5,071,876 | ..o | eerrreenecee(8,880) [ oo | e | e 3.600 |...... 3.378 |MN......| oo 23,500 | ........ 180,000 | 03/01/2016. | 05/14/2025.
023608  AG 7 | AMENEN COrp SN ..ot | eneies [P PO IOV 2FE| v 2,477,146 |...102.479 . 2,300,000 2,453,461 | oo | e (16,865) [ oo | e | s 3.650 |...... 2729 |FA.cooo| v 31,714 | 83,950 | 07/21/2016. | 02/15/2026.
02666Q G7 2 |American Honda Fin COrp MT Ni......ccuucuueiemienrieiieeiseiseesessneesessseessensnns | eeeens [P0 PPN IOV 1FE| coroeii 1,336,125 |...103.784 | ............1,271,354 | .............. 1,225,000 1,268,740 [ ...coovveerrrncrrcrnns | eerreerne(15,366) | covereieiiniinens e [ s 3.875 |...... 2.508 |MS......| e 13,186 | ..oucne 47,469 | 05/29/2013. | 09/21/2020.
031162 BM 1 |Amgen Inc Sr Nt SRS TTURTRTONTIORORN YR [P PO IOV 2FE| s 4,678,400 |...104.519 4,300,000 4.479,133 | oo | e (A3,314) [ s [ [ 3.875 |...... 2.733 [MN...oo. | v 21,291 | ... 166,625 | 02/22/2013. | 11/15/2021.
031162 CH 1 |Amgen Inc Sr Nt ST RRTRTTORN BTN JO IO IOV 2FE 2,992,470 |..... 96.987 3,000,000 2,993,848 | .oovvvererirneinens | v 1,012 [ | e 2.250 2.289 |FA..coo| oo 24,750 | .......... 67,500 | 08/10/2016. | 08/19/2023.
031162 CJ 7 |Amgen Inc Sr Nt s | s JO PO IOV 2FE| v 2,998,170 |..... 95.753 | .ovvverire 2,872,590 . 2,998,393 | ..o | e 184 [ s | s 2.600 |...... 2.607 |FA...coo.| v 28,600 | .......... 78,000 |08/10/2016. | 08/19/2026.
035240 AD 2 | Anheuser-Busch Inbev Worldwide St NE...........oveierieieeiinsieieeseseiienes | eeeens o] . virene.10,066,316 |...104.518 | ... 10,451,810 | .. 0,000,000 | ..ccovrnce 10,053,852 | .coovvenrrerierinees | ernerennd(12,071) [ o | e | s 3.750 |...... 3.605 |JJces | e 172,917 | ... 375,000 |12/16/2016. | 01/15/2022.
054937 AF 4 |Branch BK & Tr CO SUD Ni......ooocverrrirrrirerirnsrinssisesssssssssssssesssssssnnnes | ceneees [P PPN IOV 1FE | oo 3,918,523 |...105.153 | .............. 3,633,043 | .............. 3,455,000 3,605,037 | ...vvererrererreriennns | eerreened(T8T8T) [ o | vvreiseeeiessiienes | ceeees 5.250 |...... 2.800 [MN......| woocrrenee 30,231 | e 181,388 | 11/01/2013. | 11/01/2019.
06051G  EX 3 |Bank of America Corp Nt 1,447,026 |...100.342 1,443,000 1,443,882 [ ..o | oveiierirneend(828) | o [ [ s 2.600 |...... 2540 | Jdecis | i 17,300 ..37,518 | 01/15/2014. | 01/15/2019.
06051G GV 5 | Bank of America Corp St Nt..........ccovuvivmiierineeisnssiessississsssssssssssssssnssensns | veveiee | or | evveneen ] [ il IFE | i 8,593,915 |...100.257 ...8,645,135 8,623,000 8,594,062 | ...ovvrvvrervrriinnnns | e AT [ | v | s 3.004 |...... 3.066 | JD....... 12/20/2017. | 12/20/2023.
06406F  AE 3 [Bank NY CO INC S NL.......ouvvereececreciceeieceeeeesevesseesseesesesssssssssssssensennes | evveens | oo | eoverrienne | cend TFE | riiiiiie....996,130 | ... 94.974 949,736 1,000,000 996,607 | ..vvovereerrrineries | eerrerireereeni 349 | e s [ s 2450 |...... 2494 |FA..c.o| v 9,119 | v 24,568 | 08/09/2016. | 08/17/2026.
07274 AG 8 |Bayer US Finance LLC Sr Nt...... » ..101.745 | .. ,052,350 | .. 3,000,000 2,978,828 | ....covveviverecnns | e 2,730 [ [ v | e 3.375 |...... 3493 |AO...... | coovreee 23,344 | ... 101,250 | 10/01/2014. | 10/08/2024.
092113 AH 2 | Black Hills COrp St Nt........c..ovvervieereerieeiecieeseseeessesssenisesssssesssesssssssnssss | eevvees | or | evveerreend [ et FE | i 5,269,200 |...104.659 | .............. 5,232,925 | ..ovverns 5,000,000 BATBTTT | oo | ereereenn28,713) [ o | v | e 4.250 |...... 3.574 |MN......| woocveenee 18,299 | ........ 212,500 | 06/12/2014. | 11/30/2023.
096630 AB 4 |Boardwalk Pipelines LLC Ni.........ccccovvrvimnierrnnnerinnenernnsensnsssssssenssnsenes | eoveres | oo [eevreeinT | i 2FE | i, 5,478,300 |...104.819 5,000,000 5,162,275 | .o | vereeeenen(90,732) [ o [ v | e 5.750 |...... 3762 [MS......| v 84,653 | ........ 287,500 | 04/30/2014. | 09/15/2019.
096630 AC 2 |Boardwalk Pipelines LLC Sr Nt 4,509,800 |..... 99.556 5,000,000 4,691,420 | ..oocvoevencirrrnen | eerreern D298 [ s [ s [ 3.375 | ...... 4756 |FA .| oo 70,313 | oo 168,750 | 04/23/2014. | 02/01/2023.
099724  AJ 5 | Borg Warner Automotive St Nt...........cccveverenrenrvenineincrenneesenessinesinenns | veveee | on | eeveveneee ] [ i FE | i 4,939,400 |...100.392 5,000,000 4,950,730 | .covoovvvinniienniins | 5,800 | s | [ 3.375 3529 [MS...... | coovvernne 49,688 | ... 168,750 | 02/16/2016. | 03/15/2025.
12189L AR 2 |Burlington Northern Santa Fe Nt. 3,349,612 |...105.850 3,246,000 3,316,581 | v | eerereeneed(9,997) [ oo | e | e 3.750 |...... 3.361 |AO...c.. | ovvrennee 30,431 | e 121,725 | 07/14/2014. | 04/01/2024.
12189L AV 3 |Burlington Northern Santa Fe SrNL........covvovvrerininieiescesssesnssnsssnnes | vevenns | oo | eevenienees ] [ et IFE | v 6,967,380 |...100.770 7,000,000 6,975,609 | ...cooevvirrinireriis | 2,985 [ i [ [ 3.000 |...... 3.054 03/04/2015. | 04/01/2025.
12527G  AB 9 |CF Industries Inc Nt 3,524,830 |...109.030 2,815,000 | ... 3,069,195 104,971 | cocoies(104,126) | oo [ e [ s 7125 |...... 3.063 05/20/2013. | 05/01/2020.
125896 BS 8 | CMS Energy Corp Sr Nt 4,033,520 |...100.884 4,000,000 4,031,729 | oo | e (T s e [ 3.450 |...... 3.351 04/21/2017. | 08/15/2027.
14040H BK 0 |Capital One Financial Corp St NL.........cocuucvveivemreriecieseiseseessesessssesssssseenss | eveens | [eovnrvenes | eerinFE | o, 3,562,309 |..... 99.580 3,563,842 | ...veevreeerreinnnens | e 1,083 [ | e | s 3.750 |...... 3.793 134,063 | 07/25/2016. | 07/28/2026.
14149Y AT 5 |Cardinal Health INC St NE.........covvviviiierisscesssessssssenissseensnsnnes | eovenes | oo [eevveeen 1| it 2FE | i 5,091,750 |...105.434 4,738,918 | oo | erreneed(76,650) [ v [ e [ 4.625 |...... 2.741 208,125 | 02/21/2013. | 12/15/2020.
151020  AE 4 | Celgene Corp SINL.....ocucveeeeieeieseeieseissssssesssessessssssssssesssssssssssssssenns | soenves | oo | cevviensiesd | eiienn2FE [ i 4,925,410 |...103.552 | ...ccoouvnnn 4,659,818 4,666,107 | .vooevorereerrerrrennres | eerreenrr(56,833) [ oo [ v 3.950 |...... 2.568 177,750 | 04/25/2013. | 10/15/2020.
172967 EV 9 | Citigroup Inc Sr Nt 14,170,760 |...108.332 112,458,203 212,029,863 | .ovoovvierrieeniins | reerrre(359,640) | v | e [ 8.500 |...... 5.023 977,500 |02/18/2011. | 05/22/2019.
20030N  BS 9 [ComCast COrP SINL......c..ovvuerecrcreerieeseeeesisesesssessesssessssssssssssssesssensens | oeenns | oo | eevveenniesd | erieeIFE | i 6,986,840 |...100.743 7,051,975 6,989,013 | ovvovvrvrrniennins | e 1162 | s | e [ 3.150 |...... 3.172 220,500 | 02/16/2016. | 03/01/2026.
200339 AJ 8 |Comerica Bk Sub Nt 5,087,920 |...127.792 4,795,475 | oo | veeeeene(T1,324) | s | e [ 7875 |...... 5.025 315,000 |07/10/2013. | 09/15/2026.
205887  BR 2 | ConAgra FOods INC ST NL.........cccerrerreerrrrenrrennneennnessnnesssnessnnnssssssssnnnssnne | voneeen | oo [ eevonnenns T | i 2FE | i 4,804,800 |...101.033 4,855,986 | ....covrvercrrieininns | verreernnn28,307 [ s [ [ 3.200 3.831 160,000 | 12/08/2015. | 01/25/2023.
232820 AJ 9 |CytecInds Inc SrNt............... 8,825,490 |...101.723 9,000,000 8,893,136 | ...ocovvereriiriicnns | e 17,857 | oo [ [ s 3.500 |...... 3.749 315,000 |10/23/2014. | 04/01/2023.
23317TH  AA~ 0 | DDR Corp Sr Nt ..5,063,800 |...105.434 5,000,000 5,032,595 ({6 ) (USSR DS O 4.625 |...... 4465 |JJ...... | . 231,250 | 07/10/2012. | 07/15/2022.
233331 AS 6 |DTE Energy Co SrNt 1,748,495 |...102.278 1,750,000 1,748,999 137 [ o [ | e 3.500 |...... 3510 [JDccces | o 5,104 | 61,250 | 05/06/2014. | 06/01/2024.
233331 AV O |DTEENErGY CO SINL.....coooecveecreeceeeeeseeeeseesesenesesssssssesssssessssssssssnssssnnssns | eonesen | o [ evvevnneiia | eeen 2FE | i, 3,081,586 |...101.475 3,000,000 3,061,787 | covooereereererreeiinns | e (12,853) [ .ovvererereercrnns [ errverirerieeeseeinns [ v 3.300 |...... 2.805 400 | e 99,000 | 06/13/2016. | 06/15/2022.
23338V AB 2 |DTE Electric Co Sr Nt 4,979,550 |...104.957 5,000,000 4,987,094 1,820 | oo | e | e 3.650 |...... 3.697 182,500 | 08/20/2013. | 03/15/2024.
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233851  BE 3 |Daimler FiIn NA LLC S NL.......ciricrierieiscisnissresieseseeseessssssessenssessssenss | ovenes | oo | veverneenns [ 1FE| coovir 1,596,976 |...100.814 | .............. 1,613,022 | oo 1,600,000 1,598,547 [ ..oceovveerrrvcrrerinns | eevrreerneneenn29 | i [ [ s 2.875 |...... 2.905 03/03/2014. | 03/10/2021.
26441C  AK 1 | Duke ENergy Corp ST NE.........ooirveerriirrireinsiessisseisessiessiesssssssssnnssins | s 2,996,730 |...100.028 3,000,000 2,999,690 | ...vveeevvereerrennes | eerereereeenBTA | e | oo | e 2.100 |...... 2123 06/10/2013. | 06/15/2018.
26441Y AZ 0 |Duke-Weeks Realty LP Sr Nt.. 4,212,285 | ..... 99.111 4,125,000 4,201,164 3.250 |...... 3.002 07/14/2016. | 06/30/2026.
26884T AA 0 [ERAC USA Finance Company Sr N 5,655,994 |...106.725 5,000,000 5,257,669 | ...ovvvvrrrerreririnns | ererreennn(88,397) [ oo | e | s 5.250 |...... 3.271 08/26/2013. | 10/01/2020.
26884T AD 4 [ERAC USA Finance Company S NL.........coccveerrrnernerernreneensesnernessensseenens | eovenne | oo [ eoverreee 1| e 2FE| v, 1,076,530 |...105.470 1,000,000 1,040,538 | ...covvvevrrvcrrerrns | verreeerne(10,383) | oo [ [ s 4.500 3.304 05/12/2014. | 08/16/2021.
29250R  AS 5 |Enbridge Energy Partners LP SriNL........ccccovieriniinnrinneinernsienineenssissisennins | venee | oo | veversnnensd | v 2FE 2,842,725 |...105.244 2,500,000 2,616,835 | .oocovvvcrieieriinns [ e (50,619) [ oo | e | s 5.200 |...... 2.990 04/11/2013. | 03/15/2020.
29250R AU 0 |Enbridge Energy Partners LP SrNL.........ccccoouerinerieineienriessessssssssssssssensins | oenies | oo | ververneesd | v 2FE| . 1,176,065 |...103.949 1,100,000 1,136,379 [ v | verirerereee9,109) | o [ [ s 4.200 |...... 3.244 05/15/2013. | 09/15/2021.
302508  AM 8 | FMR COMp Nb....coouiicieciiiiiciineieiiesiseissssississessessssessesssssssssssssssesnsns | oevenne | oo | eevenenen ] [ s 1FE| ... 4,966,360 |...106.959 | ... . 4,000,000 4,248,019 | ..ocvivieniinicnni [ e (164,385) [ s [ [ 7490 |...... 3.093 05/15/2013. | 06/15/2019.
345397 WY 5 | Ford Motor Cr CO SINL......ccouvereemrerierierieseseesssssssessseniessseessssssssssssssensnes | vevene | or | eevensrnens | vovees 2FE| s 5,000,000 |...100.065 | .............. 5,003,270 | c.ovvvvnneen 5,000,000 5,000,000 | .coouverererererrninns [ e [ e | e 2.597 2.597 10/28/2014. | 11/04/2019.
345400  AA 7 [FOrd MOtOr Cr €O Ni......uvuueiieiineieiiciiesieeiseeise e sseesssisesssssesssesens. | seeees ....14,940,900 |...100.012 15,001,845 | ............15,000,000 | ........... 14,999,493 | ... [ 12,354 | s | e 2375 |...... 2.459 01/08/2013. | 01/16/2018.
361448 AP 8 | GATX COMP ST NL....oouieiieiieiiesiecisissiessssiessessssssssssessssssssenssssssssssssnsss | oevsiee | oo | evvensseen ] [ e 2FE| v 3,989,440 |...100.090 | ....ccoovuves 4,003,604 3,998,835 | ...ovvverierinrinnns | v L9T6 [ | e | s 2375 |...... 2.426 X 03/14/2013. | 07/30/2018.
361448  AQ 6 | GATX COMP ST NL....coouiiiriiiiciieeiseseeineissiiesieesessssssssssessensessssesssssssnssss | oeveiee | oo | eevenenen ] [ e 2FE ...10,781,943 |...102.880 11,149,084 | ...........10,837,000 | ........... 10,805,612 | .cooovvvvrrvcrveriinns [ e 5,276 [ | e | s 3.900 |...... 3.962 |MS......| oo 106,835 | ........ 422,643 | 03/06/2014. | 03/30/2023.
361448 AR 4 | GATX COMP ST NL....oouieiiiieiiesecissiissiessiessessessssssssssesssssssessssssssssssssss | oevsies | oo | evvessseen ] [ e 2FE| v, 1,030,124 |..... 99.965 | ..coovevenee 1,029,643 | .. 1,030,037 [ .vvevverreerreries | cverrieniirenenne(30) | v [ e 2500 |...... 2497 [MS......| v 7,582 | oo 25,750 | 10/03/2014. | 03/15/2019.
369622 SM 8 | General Elec Cap Corp SUD Ni........c.oovuevveerieeeeciecreesieesesesesiesesessesssienses | eevees | oo | evensrienns | voeens {113 13,739,040 |...107.979 | ............ 14,577,179 | oo 13,500,000 | ....coenee 13,587,975 | eovvvevnernerrerennees | ernerenne(25,497) [ oo | e | s 5.300 |...... 5.071 | FA oo | v 278,250 | ....... 715,500 |02/23/2011. | 02/11/2021.
375558 AU 7 | Gilead SCIENCES INC ST NL..........cvvrvriircieeeiseiessissiesiessssssssssesssssssesssssssnns | oeviee | oo | evvensieen T [ s 1FE| oo 1,488,165 |...106.655 1,343,000 1414536 [ ..o | eerreeene(16,998) | v [ [ s 4.400 |...... 2.949 [ Do | ceeriins 4924 | ... 59,092 | 06/05/2013. | 12/01/2021.
391164  AF 7 | Great Plains ENergy SrNte.....oooiveecvecieeiiecieeeeeeeeesesseeseesssessssssssssisessns | eevees | oo | evvenneen ] [ s 2FE| ... 5,664,400 |...108.711 5,000,000 5,388,231 | oo | cerreneeen(79461) [ oo | v | e 5292 |..... 3.398 | JD.ccve | i 11,760 | ........ 264,600 | 05/09/2014. | 06/15/2022.
437076 BM 3 [Home Depot INC S&NE........civeiiiririeiinieiesierisreiesisssiesiesessssssssssnenes | eoveene | oo [ vevevinenes (i 1FE| oo 3,974,240 |...100.131 4,000,000 3,978,589 | ...ovvvverrernriinns | v 2,289 [ | e | s 3.000 |...... 3.074 |AO...... | ..........30,000 | ........ 120,000 | 02/03/2016. | 04/01/2026.
438516 BL 9 [Honeywell International INC St NL..........coovivurierrieiineieeieeseseeissieenienes | ceiis 2| 1FE 4,850,000 |..... 96.721 | ... . 5,000,000 4,865,008 | ....cvveverneiivinneins | eerreenen 13,295 [ i [ [ 2500 |...... 2.848 |MN......]| .........20,833 | ........ 125,347 | 11/09/2016. | 11/01/2026.
446413  AK 2 [Huntington Ingalls INdUStes SrNL.........ccc.vevenieiiriieieinireenssserienes | eeeene | oo [ everirenns (A 2FE| s 8,794,098 |..... 99.750 | .ovvverine 8,728,125 | ..ot 8,750,000 8,793,772 | oo | verreriinencend(326) [ o | e | e 3483 |...... 3422 | Do | 025,397 | i 11/29/2017. | 12/01/2027.
465685 AN 5 [ITC Holdings COrp SINL.......coovvuerirrieireeineinerieniesisensesisssssensessssessensnens. | eeenne | oo [ evvenneees | e 2FE 100.073 ...1,501,089 1,500,000 1,498,072 [ .o | e | e e | s 3.350 |...... 3.365 12/20/2017. | 11/15/2027.
49446R AP 4 | Kimco Realty Corp SrNE.......ccvvveueiriieiiiesiesiseessiessisesiesissesssssssssssssssssses | oeveiee | oo | evenneen T | s 2FE| coieenrn991,690 | ... 94.394 943,935 992,707 | ..vovverrvrrrinnrnes | e FAT | e [ s 2.800 2.895 ...7,000 ..31,344 | 08/09/2016. | 10/01/2026.
494550 AW 6 [Kinder Morgan Energy - LP St NL.......c..oovoieeievecrecrieeeceeeeesesesseesiesseseenns | evieens | o [ eeeerieenn | e 2FE ....10,982,600 |...124.335 12,433,460 | ............10,000,000 | ........... 10,858,564 | ...ocovuvrvriierienes | s (VA0 | R IR DO 6.950 |...... 6.196 | JJ.coies | o 320,472 01/10/2011. | 01/15/2038.
546676 AW 7 |Louisville Gas & Elec CO 15t Mtg Bd........cccocuvvvrrrermrinernniinrernrissienensensnnnns | vevenes | oo [rvvriencnn T | i TFE| oo 1,036,610 |...102.529 | .............. 1,025,291 | .. 1,030,196 (B,436) [ .ooveverrrervrries [ eerrreererenineirenens [ s 3.300 |...... 2.863 02/04/2016. | 10/01/2025.
55336V AJ 9 [MPLXLP S NL..ooiuoiiiiiecieceeeeiecseeseeiesiessessses s ssssssesssesssssnsnns | evienns | o | seesriienns 1 2FE| s 3,625,020 |...107.172 | .ovcvvneee. 3,751,020 | coovrernnens 3,500,000 3,614,554 | oo | e (10,488) [ ...vvvvercererrns [ cererrerieeineeiinns [ e 4.875 |...... 4.339 03/10/2017. | 06/01/2025.
55336V AK B | MPLX LP STIN ..ottt ssssessssenies | eveens | o | eviesenens 1] 2FE | oo 1,959,360 |...102.424 2,000,000 1,962,109 2,749 | oo e [ 4125 |...... 4.378 03/17/2017. | 03/01/2027.
559080 AK 2 | Magellan Midstream Partn St NL............ccoooeevuieineveesiesiesiessessiessese e | evvens 2| ... 2FE 3,307,350 |...111.080 ...3,332,406 3,282,327 | oo | e (P07 ) | R IR PO 5.000 |...... 3.622 03/01/2017. | 03/01/2026.
58405U AD 4 |Medco Health Solutions INC St NL..........cceeveirinirieriericinnieniseierenesseenes | ovenen | oo | verernenees | v 2FE ....13,966,565 |...101.011 11,363,704 LA1,351,423 [ | e (497, 141) | oo [ e [ e 7.125 2.596 06/01/2012. | 03/15/2018.
585055 AZ 9 | MedtroniC INC SI NE.......cvuuevicriereneereriseineienieeeseesssisenssensensseessenssssssnnes | vevene | oo | eevennenn T [ s 1FE ...11,971,800 |...100.249 . v 11,984,276 Y2 Y IO DUNORTRRTIN DO 2.750 |...... 2.777 03/19/2013. | 04/01/2023.
626717  AF 9 |Murphy Oil Corp Sr Nt LS. [ [T ] s SFE| oo 5,011,800 |...100.375 5,000,000 | ......c...... 5,006,771 | oevvvven 172,021 (QV7Z010) SRR ISR BOOS 4.700 |...... 3.670 05/16/2013. | 12/01/2022.
628530 AX 5 |Mylan Inc SrNt... ..2,994,547 |...100.166 3,000,000 2,999,371 1,291 [ | e | oo 2.600 |...... 2.644 03/04/2014. | 06/24/2018.
64952W  CH 4 |New York Life Global Fdg Sec Nt...........ccccovvvevicvnivcrirerininne 3,989,080 |..... 95.444 4,000,000 3,990,478 999 [ v | s 2.350 2.381 08/16/2016. | 07/14/2026.
65339K AK 6 |Nextera Energy Capital Sr Nt. 5,000,000 |...100.612 5,000,000 5,000,000 | ..cooivrrerirnrirreriens [ e [ e | e | s 2.700 |...... 2.700 03/06/2014. | 09/15/2019.
655044 AH 8 |Noble Energy Inc SrNt...... 6,759,222 |...102.818 6,750,000 6,756,754 (B44) [ v | e [ s 3.900 |...... 3.883 11/14/2014. | 11/15/2024.
666807 BG 6 | Northrop Grumman Corp Sr Nt. 1,465,086 |...102.044 . 1,400,000 1,454,924 (9,045) [ ..o | s 3.250 |...... 2493 11/09/2016. | 08/01/2023.
682134 AC 5 | Omnicom Group Inc Nt...... ..1,033,926 |...104.905 ,049,046 1,000,000 1,013,844 (4,924) [ oo | e | s 4.450 |...... 3.889 08/26/2013. | 08/15/2020.
693304 AT 4 |Peco Energy CO 1St Mg Bd.........oovrveeeeeereeeeeeseeeeeeseseeeseeseneseessneesssssesensesanns | evveees | oo | comeevreeesd | evvene TFE| oo 4,107,640 |...100.714 ..4,028,576 4,000,000 4,088,879 | ..ocvercerrrinrinenns | s (10,071) [ ooverevereeerneriens [ e [ e 3.150 |...... 2.830 02/04/2016. | 10/15/2025.
71270Q  EB 8 |Peoples United Bank SrNL..........cocveiiiiniiniiciiesessnissieesesisessessssssenns | s 5,135,226 |...100.998 5,176,000 5,145,635 3970 | oo [ [ 4.000 |...... 4.103 |Jdoceis | 95,468 | ... 207,040 | 02/24/2016. | 07/15/2024.
713448  CG 1 |PePSICO INC ST NL......cvuiiiiicieiesieiscee st snssssensas | ceeres 9,626,969 |...100.910 9,625,000 9,626,081 (194) | oo [ e [ e 2.750 |..... 2748 [MS....| ....88,229 | ... 264,688 | 02/25/2013. | 03/01/2023.
713448 DN 5 | PEPSICO INC ST NL......oouiieeiiiiiiiiesie e | eneees 2,436,108 |..... 95.100 . 2,500,000 2,442,626 5772 | oo [ v [ 2.375 |...... 2,671 59,375 | 11/09/2016. | 10/06/2026.
718172 AA 7 |Philip Morris Intl Inc Sr Nt... 101.425 ,014,253 1,000,000 1,003,934 (10,257) [ oo [ e [ v 5.650 |...... 4.571 . ..56,500 | 10/20/2009. | 05/16/2018.
718172 AT 6 |Philip Morris Intl Inc Sr Nt... . 2,320,525 | ... 99.082 | ... L2,477,048 | .. 2,500,000 2,398,437 19,851 | v [ [ 2.500 |...... 3.455 |FA....... 62,500 | 11/07/2013. | 08/22/2022.
720198  AD 2 | Piedmont Operating Partnership St NL..........ccccvvvereerineerieenerenirnernenineennnns | ovenes | oo | veverneenns 1 2FE| e 2,093,116 |...104.082 | .............. 2,159,704 | .............. 2,075,000 2,087,353 (1,712) [ oo | e | e 4.450 |...... 4.339 |MS......| ... 27,188 | ..o 92,338 | 05/12/2014. | 03/15/2024.
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74005P BN 3 | Praxair INC S NE......ovcceereeieeeiseeeseessssesssssesssesssssssssssssssssssnssssssssnnses. | eevenns [P I [ 1FE| oo 3,735,638 |..... 98.940 | ..coovvrene 3,710,231 | oo 3,750,000 3,739,422 1,336 [ oo | ceerveninernenienins | oeeens 2.650 2694 |FA.....| 040,302 | oo 99,375 | 01/29/2015. | 02/05/2025.
771196 BK 7 |Roche HIAGS INC ST NL.......coiiiiiriciescsessieeieesesssississsssnsinnes | oeveee | oo | evvnneinen ] [ s 1FE| ............1,435,558 | ..... 97.482 ..1,413,490 1,450,000 1,437,932 1,267 [ oo | o | e 2625 |.... 2737 [MN.o| o 4,864 | e 38,063 |02/22/2016. | 05/15/2026.
774341 AH 4 | ROCKWE COINS SINL......coooveveeereecieeisseneienesssnesseessssnssssssssssssssssnssssnsssns | snenees | oo [ eevvneeensT | v 2FE| . ...100.141 ,001,409 1,000,000 999,413 83 [SSSTURRRRIN PO 2.800 |...... 2.815 |MS...... . ..12,056 |03/28/2017. | 03/15/2022.
774341 A 0 | Rockwell Collins Sr Nt JO IR IOV 2FE| . .997,120 |...100.767 1,000,000 997,380 260 [ .o [ e [ e 3.200 |...... 3247 [MS..oo | oo 9422 | 13,778 | 03/28/2017.| 03/15/2024.
774341 AK 7 | ROCKWEN COINS SINL.....coouiveraeireeiieeeiseeeieesiseessesssessssessssessssessnensnas | seveees [P PO IOV 2FE| s 5,084,650 |...101.818 5,000,000 5,079,410 [(C102Z0) ORI DO 3.500 3.294 |MS...... ..75,347 | 04/19/2017. | 03/15/2027.
780153 AW 2 |Royal Caribbean Cruises Ltd St Nt.........coocvuirieinriinnriiissessesssissniins | ceeeees [P IO I 2FE 5,976,120 |..... 99.092 6,000,000 5,976,213 93 [ o | e | s 3.700 |...... 3747 |MS...... 11/30/2017. | 03/15/2028.
842400 GF 4 | Southern CA Edison CO 18t MtG BA........cc.evvurverrierieeiieciseiessissiesisseisnins | eveees [P PO IOV 1FE| oo 6,428,571 | ..... 99.029 | ... 6,428,571 6,428,571 | oo v [ e [ e [ 1.845 |...... 1.845 [FA....| .. 49,420 | ... 118,607 | 01/13/2015. | 02/01/2022.
842587  CJ 4 | SOUNErN CO ST NL...ouiiuiiiiiriircireiesiee ettt | eeeias JO PO IOV 2FE| ... 4,989,900 |...100.291 | ... ..5,014,535 | .. 5,000,000 4,998,593 2,081 | oo | e [ s 2450 |...... 2493 |MS......| ........40,833 | ...... 122,500 | 08/21/2013. | 09/01/2018.
84756N  AD 1 | Spectra Energy Pamners Nb..........ccoceveererierireeeerinsinesiensssessesssssssssseees. | s [P I 1 2FE| s 9,976,500 |...108.718 | ............ 10,871,770 | cooovveneee 10,000,000 9,984,617 2,086 | oo | e | e 4.750 |...... 4779 |MS......| .......139,861 | ........ 475,000 | 09/16/2013. | 03/15/2024.
883556 BE 1 | Thermo Fisher SCIEntific INC SrNE..........couuiuiiiciieiscieeeeeeeeesienieees | e e | 2FE 9,979,600 |...100.244 10,024,380 . 9,995,540 4,012 [ e | e | e 2400 |...... 2442 |FA.......| .......100,000 | ........ 240,000 | 12/04/2013.| 02/01/2019.
89054X  AB 1 |Topaz Solar FAmMS LLC Ni........oorverrrerrrerrrernerinnseenssssssssssssssnessssssssnnes. | eevenns [P PO IOV 2FE| v 7,698,550 |...104.986 | .............. 8,037,537 ....7,655,848 7,694,274 (994) | ovvvvererirrirens [ e [ e 4.875 ... 4.837 |MS...... | ... 94,342 | ... 373,223 | 04/24/2013. | 09/30/2039.
893830 BB 4 | Transocean Sedco Co Gtd Nt. LS. | o] s 4FE ...108.000 5,000,000 | ....ccceeee. 5,319,497 | ............ 397,013 | ..o (TT517) [ o | e | e 6.375 |...... 4589 [UD.......| cooeren 14,167 | e 412,500 | 06/06/2012. | 12/15/2021.
902494 AW 3 | TysoN FOOOS INC SINE.......couivuriimirireririerreiesiiesiesiecesseiessie e eseseessssees | eeeees (TSSO I I 2FE| ... ...100.482 . 1,000,000 999,778 132 | e [ s [ e 2.650 |...... 2,664 |FA.....| coeeee 10,011 | i 26,500 | 08/05/2014. | 08/15/2019.
902494  AX 1 | TySON FOOOS INC ST NL......couiimiiriieieieiiesise et sessssinns | eeeeas [P I 1 2FE| s 9,010,680 |...105.167 | ..............9,465,039 | .............. 9,000,000 9,007,785 (1,020) [ oo | e | e 3.950 |...... 3.935 |FA......| ........134,300 | ........ 355,500 |09/11/2014. | 08/15/2024.
907818 DY 1 | Union Pacific COMP Ni.......ccuueivuirrrirrireieerieireeieniseissenssessesesseesesssssssenssenes | eveens [P IO IOV 1FE| oo 1,495,035 |...102.383 | ... 1,500,000 1,496,449 442 | e [ e, 3250 |...... 3.288 |Jdoies | 22,479 | i 48,750 | 08/07/2014. | 01/15/2025.
90783R  AA 2 |Union Pacific RR PTC Ser 2002-1 OO IO [ IR IOV 1FE 1,259,010 |...107.641 | ... ..1,176,325 1,092,824 1,185,343 (5,832) [ .ooueererenerrenins | e | e 6.061 |...... 2.010 | Jooss | 030,174 | e 66,236 | 05/30/2013. [ 01/17/2023.
911312 AK 2 | United Parcel Service Sr Nt O JP PP IOV 1FE ....15,803,640 |...103.718 14,001,944 | ...........13,500,000 | ........... 14,016,524 | ...ovvcvviverrcrs cereeeee(B05,1684) | oo [ s [ 5.125 |..... 2.002 |AO...... | ... 172,969 | ........ 691,875 | 06/04/2013. | 04/01/2019.
913017 BV 0 | United Technologies Corp St NL.........co.uiuuririeieneiieeieeseeeieseeessessseines | eeeens JO IR IOV 1FE]| ... 1,784,065 |...101.857 | ... 1,731,562 1,767,740 [ .o | e (14ATT) [ e [ e [ e 3.100 |...... 2149 | D | 4,392 | 52,700 | 11/09/2016. | 06/01/2022.
913017  CH 0 | United Technologies Corp St N.........c.eveuieeiieivnerienierineeriesiesiensssises | eveees . 2| ... 1FE 4,339,192 |..... 96.311 | oo 4,237,666 4,345,300 5,408 | ... [ e [ 2.650 |...... 2.810 [MN......| .cc...... 19,433 | ....... 116,600 | 11/09/2016. | 11/01/2026.
92343V BR 4 [Verizon Communications INC SFNL..........cocuriurrieieiieiineieeissisessessesenennas | seves e | 2FE ....10,795,050 |...111.264 11,126,440 | ............10,000,000 | ........... 10,507,948 | .coovvvvrriericris revrnennee(TT,805) | v [ e [ s 5.150 |...... 4.140 |MS......| .......151,639 | ........ 515,000 |01/24/2014. | 09/15/2023.
941063 AQ 2 |Waste Management INC CO Gtd Nt...........ccovrvuiviirinrineirniineerissineiienienens | ceveees JO PO IOV 2FE| v 7,681,522 |..106.192 | .............. 7,353,768 7,255,550 revreeeeee(98,208) | v [ s [ s 4.600 |...... 3.006 |MS......| .......106,183 | ........ 318,550 |06/03/2013. | 03/01/2021.
963320 AR 7 | WHIrlPOOl COP ST NL......ouvuuieuiieiireiseieerieeiiessesssse et eesseesssssssssenes | eeeeas JO PO IOV 2FE 4,206,250 |...105.070 4,000,000 4,162,905 | ..ocvereieinninenns [ s (23,504) [ .ooverererrerneriens [ e [ e 4.000 |...... 3.265 |MS......| ........53,333 | ........ 160,000 | 02/16/2016. | 03/01/2024.
982526 AU 9 |Wrigley WM JrCo St NL....cvuieiiicisciensiessssss e sseenssssssensnssssens | coenes [N [T I IO 1FE] o 4,990,650 |...100.284 | ... ...5,014,200 | .. 5,000,000 4,998,424 1,924 | o | s [ e 2.400 |...... 2440 |AO..... | 023,333 | .o 120,000 | 10/16/2013. | 10/21/2018.
98385X AT 3 [XTOENEIGY INC Nb...oo.veovieiiecieeeceeese e sessisennes | evveens [P I [ 1FE| coveirnne 9,472,735 |..104.141 | ............. 9,893,414 | ..oovvvnecn. 9,500,000 9,496,545 3406 | oo | e [ e 6.500 |...... 6.540 |JD.......| oo 27,444 | 617,500 | 08/04/2008. | 12/15/2018.
98978V AL 7 | ZOBLS INC ST NL.....ivieieiiiceicicc e eniens | evaees . 2 2FE 2,986,310 |..... 97.684 3,000,000 2,986,672 362 [ oo | e | s 3.000 |...... 3,053 |MS...... 09/06/2017. | 09/12/2027.
292505 AJ 3 |EnCana Corp Sr Nt | ST O IO 1 2FE| . 2,018,960 |...102.775 2,000,000 2,008,712 (2,054) [ ..o | e | e 3.900 |...... 3.778 |MN...... v 18,000 | 07/12/2012. | 11/15/2021.
65334H  AG 7 [NEXEN INC ST NL...o.ioeiieiiriiiee e ensns. | soeees JP PO IOV 1FE| oo 1,932,480 |...130.428 2,000,000 1,941,132 1,458 | oo | e | e 6.400 |...... 6.673 |MN......| ..........16,356 | ........ 128,000 | 01/11/2011. | 05/15/2037.
65334H  AJ 1 [NEXEN INC ST NL...o.veeieeiciceeccse st | soeees [P PR IOV 1FE 1,635,465 |...147.734 1,500,000 1,621,501 (V1T SRR [N IR 7.500 |...... 6.780 |JJ.orrs | e 47,188 | e 112,500 | 01/12/2011. | 07/30/2039.
T1644E  AJ 1 | Petro-Canada SriNL. ..o ssssssesssnies | orenes JES TSRO B RO 1FE] oo 5,711,500 |...137.823 5,614,302 | ..vvvvveervrieienins | v (LY 0 [ VORI P 6.800 |...... 5.767 06/29/2010. | 05/15/2038.
00507U AS 0 |Actavis Funding SCS Sr Nt D e | 2FE| ... ..4,028,623 |...101.805 4,021,682 (2,582) JSSSTRRRRRIN B 3.800 |...... 3.714 03/13/2015. | 03/15/2025.
05565Q DF 2 |BP Capital Markets PLC S NL........cccovuiieiiiieiisssisieseensssseeessssissienis | covenes D 20 1FE| oo 967,170 | ... 99.106 969,263 2,003 [ oo e [ 3.017 |...... 3.415 04/10/2017.| 01/16/2027.
05565Q DN 5 | BP Capital Markets PLC Nt........ccociueiveeriiineieiineseeiseississessesssessenins | vveens D oo | e IFE | 6,000,000 |...101.229 6,000,000 | ..ooverrereerieinenns [ e [ | e [ 3.279 |...... 3.279 09/14/2017. | 09/19/2027.
06849U AC 9 |Barrick Australia Finance Gtd Nt s | C.. ....11,590,920 |...104.914 | ............12,589,668 | ............12,000,000 | ........... 11,898,442 | ..o | e 45,955 | oo [ | e 4.950 |...... 5.394 12/30/2009. | 01/15/2020.
21684A  AA 4 [Rabobank Nederland SUb Ni...........ccocveenerinenernsennennerneneseessssssssensnenens | eevenee | D v | ool IFE | i, 5,231,420 |...107.195 5,213,585 (4,857) [ oo | e | e 4.625 |...... 4.499 01/08/2014. | 12/01/2023.
423012 AF 0 |Heineken NV SrNt ...102.021 5,000,000 4,969,324 1,724 JERSOIRRNTORIN PO 3.500 |...... 3573 03/20/2017. | 01/29/2028.
456873  AA 6 |Ingersoll-Rand Lux Finance Nt.............cccocoeeverrveriecessesseieserssssesessissesesssenns | evveens | C | evveiiein | i 2FE | o.......999,340 | ... 99.973 1,000,000 999,710 119 | oo [ e [ s 2625 |...... 2.638 10/23/2014. | 05/01/2020.
88167A AC 5 |Teva Pharmaceuticals NE Sr Nt 4,991,750 |..... 91.347 5,000,000 4,994,042 1,593 [ | s 2.200 2235 | | 048,889 | e 110,000 | 07/18/2016. | 07/21/2021.
88167A AD 3 |Teva Pharmaceuticals NE Sr Nt R 4,983,300 |..... 87.081 . 5,000,000 4,986,484 271 [ PO J 2.800 |...... 2.853 [ | 062,222 | ..o 140,000 | 07/18/2016. | 07/21/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: et ettt ens e sensnnennens | aniesiens 550,607,525 XXX | ..........550,763,775 | .......... 531,425,243 | ......... 538,947,723 | ............ 674,005 | ...... (2,518,355) 0 0 XXX XXX XXX | ... 5,654,250 |....20,472,931 XXX XXX
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
07332B  AA 7 |Bayview Opport Mast Fund Trust RMBS Ser............ccccc.ouruemrrimreimnreinnniiinnes | eevinne [ I 4| ... 1FM | s 1,417,793 {...100.030 | ..cccovvrneee 1,408,677 1,417,429 (3B4) | evvveeereernrieens [ e [ s 3.000 2.925 |MON... | cooveererenns 352 | . 27,461 | 04/28/2017. | 03/28/2057.
07332H AA 4 |Bayview Opport Mast Fund Trust RMBS SEr...........ccoveuereeirmerneriiniseineiinens | s | | 1FM ....16,427,956 |...102.636 16,357,988 | ...........15,937,928 | ........... 16,374,721 | oo [ s (52,919) [ .ooverererrercenns [ e [ e 4.000 |...... 3.428 |MON... | .cocvvrne 5313 | .......d 687,102 | 11/22/2016. | 04/28/2055.
38082 AA 7 | Golden Bear LBASS Ser 2016-2A Cl A..........oviviiiveeriieiiseneiieeeiiessiisnsiinns | ceeeees ] 1FE 4,347,007 |..... 98.950 4,301,363 4,347,007 | covvorievieenineniins | | oo | cevveeeieessneenes | oo 3.160 |...... 3160 |MS......| oo 38,539 | ........ 121,339 | 10/25/2016. | 09/20/2047.
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64352V KU 4 [New Century Home Equity Ln Tr RMBS S€r 2........cccvvvuveiernerireriereneernneinnnns | eeeene | o [ eoverienes 4| ... M| s 5,837,516 |...100.045 | .............. 6,233,629 | ....ccoouuc. 6,230,838 6,078,372 | ..ooeverrercevrinenns | e LRV O IO PO 2.002 3.596 |MON... | ..cocvvrnee 2,040 | ... 109,733 | 01/14/2015. | 06/25/2035.
64828A  AA 1 |New Residential Mtg Ln Tr RMBS Ser 2014-...........coouvvemmrvemmmrinnnnnrneneneeinnnns [evvree | oo | ovnneernidh | i 1FE 3,933,775 |...101.975 3,809,185 3,911,732 (6,002) [ ..o | e | e 3.750 |...... 3.338 |MON... 142,844 | 05/22/2014. | 01/25/2054.
648290 AG 1 |New Residential Mtg Ln Tr RMBS Ser 2014-..........cccoveveveneenmrenernerienensninens | oveven | oo | veverneeceidh | o 1FE ..2,600,943 |...102.159 2,532,145 2,595,171 (RGP T SN NI IR 3.750 |...... 3.549 |[MON... | . 94,955 | 12/10/2014. | 11/25/2054.
863500 AE 9 |Structured Asset Sec Corp RMBS Ser 2006-.............couvveverinieinninniinniinciinens [ evvnes | [ overieendb | s 1FM 3,570,459 |..... 98.592 ..3,889,713 3,945,258 3,674,288 25487 | oo | e | oo 1812 |...... 3.081 |MON... 52,929 | 09/16/2014. | 04/25/2036.
94980G  BF 7 | Wells Fargo Home Equity Tr RMBS Ser 2004..........ccocvinieininnnmnnsnssmnsnnenennees |onnns | oo | eevnneenidh | s 1FM ....10,638,515 |...100.396 11,075,241 20,146 | oo | | s 2.052 |...... 2442 [MON... | oo 3,705 | ... 230,514 | 01/15/2015. | 10/25/2034.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. ...48,773,964 XXX 49,737,851 | ...........49,242124 | .......... 49,100,527 | ...ccoovririnrnnnrad (U 132,598 0 0 XXX XXX XXX | e 70,958 | ..... 1,466,877 XXX XXX
Industrial & Miscell (Unaffiliated) - C cial Mortgage-Backed Securities
06427D  AS 2 |Bank of America Comm Mtg CMBS Ser 2017-B...........ccocuvrummeineemneinneineiineines | oveien | oo | veverneenns 4| ... LY . 11,174,641 |...103.651 | ............ 11,246,079 | ..occveaeee 10,850,000 | ........... 11,148,535 | .ooooeieveriieiiens [ s (26,108) [ ..ovvvverrereenns [ e [ e 3574 |..... 3.224 |MON...| .cccvennee 32,315 02/02/2017. | 02/01/2050.
12532C  BA 2 [CFCRE Comm Mort Trust CMBS Ser 2017-C8 C........cc.oveurveenvernerrerineenennnee | eevvvne | o [ eoverienns 4| ... M| s 1,029,997 |...102.152 | ..cooovvvrneee 1,021,518 | oo 1,000,000 1,028,452 (1,544) [ oo | e | e 3572 3222 |[MON... [ coovvernnes 2,977 05/18/2017. | 06/15/2050.
12593Q BE 9 |Comm Mortgage Trust CMBS Ser 2015-CR26 C..........ccocvovvrvemmrvemneevnnnirnnnins | evvivee | oo || i 1FM ..104.119 832,949 824,724 (1,901) [ oo | e | e 3.630 |...... 3.178 |MON...| .ccovvnnee 2,420 05/04/2017. | 10/10/2048.
12650Y AJ 2 |Credit Suisse Mortgage Trust CMBS Ser 20..........c.cocuuremrenernerneneninnenenis | covens | oo | vevveennidh | e 1FM ...102.398 .15,359,715 | ............15,000,000 | ........... 15,119,050 (26,064) [ ...vovrercerreiens [ e [ e 3.811 |...... 3.627 |MON... | ..ccoouue 47,635 12/04/2015. | 11/15/2034.
20048E AW 1 |Comm Mortgage Trust CMBS Ser 2013-LC6 Cl v e o [ | 1FM ...100.110 .10,010,970 9,978,165 6,197 | oo [ e [ s 2478 |..... 2558 |MON... [ ........ 20,650 06/06/2013. | 01/10/2046.
36161R  AE 9 | GE Cap Assurance Co CMBS Ser 2003-1 Cl A........cccovvumerrerermrerneenernmennennens | eovneen | [ eoverivecd | s 1FM| ... ...101.831 353,431 (124) | ceveoeerrniieens [ e [ s 5.743 |..... 5.741 |MON...| ccovvrns 1,693 09/23/2003. | 05/12/2035.
36251X AS 6 | GS Mortgage Securities Trust CMBS S€r 20..........occcrverreenreeenneeenneeennnees | eeviee | oo | ovneeeonns 4| ... M| s 2,265,918 |...101.986 2,256,488 (8,693) [ ..vucerurererrerins | eeernerrnrinerineeins | s 3.278 |..... 2.819 [MON...| .cocvennc 6,010 11/16/2016. | 11/10/2049.
61691E  AY 1 |Morgan Stanley Capital | Tr CMBS Ser 201.........ccovvemmveenirverirmrerereseesensinnninee | verree oo [ eevvvreedh | M| s 2,265,917 |..101.393 | ..............2,230,637 | ..oocvvneve. 2,200,000 2,256,907 (8,451) | v [ v [ e 3.436 2.983 [MON...| coooov... 6,299 11/22/2016. | 12/15/2049.
61764R  AA 6 |Morgan Stanley BAML Tr CMBS 2015-C20 Cl.......cccovverrremerrrerererrnsnirseisensnnns | oveee | oo | vevereeidhyB | i 1FE 2,155,191 | .....2.108 1,590,260 [ ...coouevvrererierires | cevreens (129,814) | covvvvereererinens [ e [ e 0.302 |...... 4.084 |MON... [ ... 18,371 01/26/2015. | 02/15/2048.
61764R  BF 4 |Morgan Stanley BAML Tr CMBS Ser 2015-C20.........ccouverrvmvenernrinennennneen | eovneee | [ eoverivecdh | e M| s 4,800,367 |...101.379 4,796,236 | ....coevnnn 4,731,000 4,794,319 (6,048) [ ..o | e | e 3.249 |...... 3.033 |MON...| wcccvvenee 12,809 04/25/2017. | 02/15/2048.
61764R  BG 2 |Morgan Stanley BAML Tr CMBS 2015-C20 Cl.......ccovvunirrerierereiseiierissinenes | s e BTTT | ..3,220,729 3,237,230 (255,321) | covovvereirsrinnens [ e [ s 1.383 |...... 3.630 |MON...| .cccveueee 54,753 01/26/2015. | 02/15/2048.
67087M  AA 4 | OBP Depositor LLC Tr CMBS Ser 2010-OBP C.......ccccvvvemrverirernieinrinerirenes | ceveeee . 104.559 | .o 10,455,850 | ............ 10,000,000 | ........... 10,479,572 | covovvvvervcrrerinees | v (187,118) | cevevvereeririeens [ e [ s 4.646 |...... 2.632 |MON...| .cccouunee 38,718 06/06/2013. | 07/15/2045.
87246A AE 8 |TIAA Real Estate CDO Ltd CMBS Ser 2007-C........ccovveuevuerierereerensssensisnnes | seies ...100.307 226,997 226,003 L VORI DUOVITRRTIN PO 5476 |.... 7.031 |MON... | coovvererens 723 05/21/2010. | 08/15/2039.
90270R  BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-...........cccvvvemrrererirereneinrineiienns | vrenes ...100.131 ..1,272,378 7442783 | oo | s 47,102 [ oo [ e [ e 2459 |...... 3.218 |MON...| .cccvuunee 14,882 08/16/2013. | 12/10/2045.
92939K AE 8 | WFRBS Commercial Mtg Tr CMBS Ser 2014-C2.........ccouveureenerrerieriseersseinnns | cevee ...103.614 248,674 247,780 (T04) | oveoeereerreinens [ e [ s 3.607 |...... 3.071 |MON... | covvvereres 721 05/04/2017. | 11/15/2047.
92939K  AF 5 | WFRBS Commercial Mtg Tr CMBS Ser 2014-C2.........cccovvuvivevinrirersineirersninnes | covers ..102.237 | ... ,345,077 4,324,645 | ..o | e QALY ] [T VRO PO 3.324 | ... 2.871 [MON... | .ocvouee 11,773 10/24/2014. | 11/15/2047.
94989 BA 3 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2..........vcuveeeruereneereeiseersseinns | eeeens 102,407 | e 180,493 180,321 (549) | cevevnrererrnrinens [ e [ s 3.306 |...... 2.775 |MON... | covvrererenns 486 05/02/2017. | 05/15/2048.
95000 AW 8 |Wells Fargo Comm Mtg Tr CMBS Ser 2016-LC.......cccovvivinrnrnnninnisnsnnsninninne | eevenes | oo | onrinnenns 41 ... 1FM | e 2,059,906 |..102.881 | ....c.ocouvee 2,057,614 2,051,458 (8,402) | ...vvvvirririnrnns [ e s 3.486 |...... 3.020 [MON... [ coovrverns 5,810 11/22/2016. | 12/15/2059.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. ........uuuuirsrriireriersiisssrisirsseni e nens ....80,049,257 XXX 77,649,508 | ..........71,290,172 | ........... 77,240,123 | oo 0] e (624,967) | ovovvveeniens (0 0 XXX XXX XXX | s 279,045 | ..... 3,289,377 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00164M DG 5 | ALM Loan Funding CLO Ser 2015-12A ATR.......ovvunevmmremernerineineessssissrnenne | vevene [ oo | cevneranes 4 .. 1FE| covirnnee 10,000,000 |...100.225 | ............ 10,022,492 | ............10,000,000 | ........... 10,000,000 | .ceouveeerenerierernees [ e | e | v | e 2409 |...... 2.416 124,207 | 06/08/2017. | 04/16/2027.
01082# AA 3 |Alameda Cnty CA CTL Ser2002-A...........ccormrrrernmmrneerersineirensssssesnssenssnssnsnenss | overes |0 | vervenenedt | vevernnns L [ 1,195,734 |...111.399 ,256,643 1,147,126 (AAT4) [ o [ e [ 7.500 |...... 6.921 ..84,604 | 08/15/2002. | 06/15/2021.
02377D  AA 0 |American Airlines Inc LBASS EETC Ser 201 ..1,000,000 |..... 99.259 ..992,586 1,000,000 [ ..oceouveerrnerierins | rererneereninsinenins | e | e | e 3.700 |...... 3.700 .. | 09/26/2017. | 04/15/2027.
023770  AB 0 | American Airlines Inc LBASS PTC Ser 2013.........ccocevvvverivnneerirennnnsermnsennns | vevnns | oo | eormrrnneed ] [ et 2FE | o 7,396,735 |...106.423 ...71,530,414 7,262,551 | .ooocvcinicrciiens | e (40,007) [ 1evvnvererrerirverens | ceererrersnsneeennns [ e 4.950 |...... 3.973 350,260 |07/30/2014.]01/15/2023.
04964K AN 1 |Atrium CDO Corp CLO Ser 9A CI BR 10,000,000 |...100.541 .10,054,146 | ............10,000,000 | ........... 10,000,000 | ...cvovueviriniiinies [ e | e | s | s 3.218 3.230 182,754 | 03/30/2017. | 05/28/2030.
05164# AA 5 |Aurora Health Care (Badger RE) CTL.......covvrvrnrinverniiiineinninns ...109.542 438,303 396,530 B61 | v e [ 6.990 |...... 7.489 12/27/2002. | 12/15/2022.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea ...102.988 ..657,604 640,536 (350) | evereeermerrnerrens [ v [ e 6.950 |...... 6.930 10/17/2002. | 05/15/2022.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le ...104.905 ..929,668 886,200 | ... | e | et | e | 5.980 |...... 5.981 11/19/2002. | 01/15/2024.
126650 BP 4 | CVS Health Corp LBASS PTC Ni.......cvoueurierierierieesenisssessessssessenssnsas . 111.169 916,254 (8,284) [ ..o | weernerinienerineeins | s 6.036 |...... 3.850 05/29/2013. | 12/10/2028.
14041N  FN 6 |Capital One Multi Asset ExecTr LBASS Ser. . 9,599,258 |..... 99.368 9,599,326 B8 | oo [ e [ 1.990 |...... 2.003 10/04/2017. | 07/17/2023.
17305E  GB 5 |Citibank Cr Card Issuance Tr LBASS Ser 2...........occnvvvvermerirerneneseenernneninens | veverne | or | wervverenndh | ol IFE | i 5,004,102 | ..... 99.376 5,003,647 (5515) 1 SOOI IURORRIRPRIN BN 1.920 |...... 1.886 09/27/2017. | 04/07/2022.
17305 GG 4 | Citibank Cr Card Issuance Tr LBASS S€r 2..........ccccurivemrrersrernreisinsiieenninns 10,085,402 |..... 99.064 | ...........10,005,424 | ............10,100,000 | ........... 10,086,652 1,249 [ oo | e | s 1.860 |...... 1912 [FAcoo| s 74,622 09/28/2017. | 08/08/2022.
31331F  AX 9 |Fedex Corp ABS PTC Ser 1998-1A .847,387 |...108.000 ..868,666 812,167 (VX740 N NSO IR 6.720 |...... 6.034 124,923 09/22/2003. | 07/15/2023.
31331F  AY 7 |Fedex Corp ABS PTC Ser 1998-1 CI B . .109,582 |...102.000 | ... .107,99 | .. ...105,879 106,067 (197) | cevereeererrinrieens e [ e 6.845 | ...... 6.362 07/11/2002. | 01/15/2019.
34530W  AA 5 |Ford Credit Auto Owner Tr LBASS Ser 2015.........cccouevvereneeniennierenenennenenseens | eovneen | e | vvnrinendt | el IFE | s 11,024,096 |...100.382 | ............ 10,898,463 | ............ 10,857,000 | ........... 10,955,865 | ..oouevererernerienes | e (CTA5K1:) | SRR IR DO 2440 |...... 2.080 02/25/2016. | 01/15/2027.
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

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.JA.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
50026*  AA 3 |Kohls Corp CTL ShElbY Ml.......ccoiveuirierierireererineiseriensienssseseesessssssssensenes | seveiee | oo | eevenennnes L 2| i 849,417 |...109.952 817,479 (2,518) [ oo | e | e 7.600 |...... 6.990 [MON... | .covrvrnee 2,716 09/11/2002. | 12/15/2022.
52465%# BP9 |Legg Mason Mtg Cap Corp LBASS Ser 2003-C.......coouvvermrrernreernriineiinnniins | ervenne .649,690 |...104.281 649,690 | ....vvvurrierrienins [ e | e | e | 4820 |...... 4.869 09/05/2003. | 03/01/2023.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd 434,373 |...104.704 434,373 | e | e | e | e | e 5.900 |...... 5.901 10/22/2002. | 01/15/2020.
653240  AA 9 |Newtown CTL Ser 2002 ...107.489 1,404,378 3 [ e [ [ 6.082 |...... 6.160 08/08/2002. | 05/15/2023.
67020B  AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls I I ...109.722 877,008 | ..ovooverrevemrieneries | verirerirneernninenins | vevierensessninens | veveeeesseeinssnenes | e 6.500 |...... 6.589 09/19/2002. | 11/07/2023.
67109B CC 6 | OHA Loan Funding Ltd CLO Ser 2015-1A Cl.......cccucmrvvemmrrinerriiereeereeeeeiieens | crvenne ..101.704 | ..........10,170,372 | ............10,000,000 | ........... 10,000,000 | ..ocvvermerereriirenies [ e | e | e | s 2.826 |..... 2.836 11/29/2016. | 08/15/2029.
67109F AC 9 |Oak Hill Credit Partners CLO Ser 2015-11 ...100.952 9,000,000 | ..vveuvererirererneerens [ e [ e | e 3.563 |...... 3577 10/23/2015. | 10/20/2028.
76126C GB 2 |RACERS TrABS Ser 1999-24-S-CCE CI A1.. ..101.616 | ... ..46,509 45,589 215 | e [ s [ s 6.625 |...... 7.649 12/14/1999. | 05/15/2018.
78442G GG 5 | SLM Student Loan Tr LBASS Ser 2003-4 Cl.........ccoeevvemerimmrreeresressreensieniisnnns | eoveres | oo | conveeniedt | e IFE | 510,233 | .o 99.454 | ..oovoerirns 494,978 | ..o 497,696 503,544 (G773 IR B 2.338 |...... 2.180 03/25/2004. | 03/15/2033.
915328 AA 6 |Upland Ltd CLO Ser 2016-1A CIATA.......c.oiiiiriirriirereieseeeseieessisensieenies | e . ...100.679 5,000,000 | ...covormrverrriiinnies [ e | e | s | e 2.963 |...... 2972 03/23/2016. | 04/20/2028.
915328  AC 2 |Upland Ltd CLO Ser 2016-1A Cl A2A.........cccvvvunernerrnericrineenseisssrseriessenene | veveine | oo | ceenereneidh [ s 1FE| oo 5,000,000 |...100.558 5,000,000 | ...vvorumrerrmrirnnees [ e e | e | e 3.763 |...... 3.778 03/23/2016. | 04/20/2028.
917374  AA 3 |United States Govt SS Ls FinTr CTL GSA Gu...ovvvuvernvinrierineirseissieesiesieeinns | seines .869,731 |...101.342 872,325 240 | oo [ s [ s 4704 |...... 4.797 06/24/2003. | 11/15/2018.
92851@ AA 3 [ VIVENMi SPC TT CTLu oottt | seseees 2 [ .345,289 |...107.114 345,289 [ ..o e | e | e | e 6.630 |...... 6.722 11/25/2002. | 04/15/2022.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20, FSSPTURUURRROOR VURPIOR VR PP 7N I 2| s 584,588 |...111.587 584,588 | ...oveucrirrircirinris | errierienineineens | e | s | e 6.650 |...... 6.743 07/28/2002. | 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRA L.......c.ocvrirmirnerieresressriinsinens | ceves ...128.018 1,512,531 (2,297) [ oo | e | e 7.380 |...... 7.019 07/30/2002. | 05/15/2032.
94978#  AX 5 |Wells Fargo Bank Northwest NA CTL CVS CO......vvuuvvmrrennrirneereineirersssinnens | cevnes 2 | ...108.357 949,013 | .vvreireirinrineriies | eerrerineineninnis | eererineinninnns | e | e 6.640 |...... 6.733 10/09/2002. | 10/10/2024.
98881@ AA 4 | ZC Specialty Ins Co CTL Ser 2002-31.......ccouimmiiimreninininisniisnnissnssenesresssninnns | onenes | oo | vevesneens 1 s K4 533,757 |...111.728 596,358 533,757 RRKI Y/ RN [N PO DRI IR 7.338 |..... 7.339 12/20/2002. | 12/23/2022.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNHIES. ........urvriiiiiriiiiniiinsiisissssisssississssessssees | oonenns 107,725,403 XXX 08,945,460 | ..........106,886,505 | ......... 107,342,483 | oo 0 | s (96,697) | ..ovvvrrinnii (0 P 0 XXX XXX XXX [ 659,448 | ..... 2,761,116 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... enesssssssssssnsssneenesees | eosseens 787,156,149 XXX | s 787,096,594 | ......... 758,844,044 | ........ 772,630,856 | ............ 674,005 | ...... (3,107,421) 0 0 XXX XXX XXX | ... 6,663,701 | ....27,990,301 XXX XXX
Totals
7799999. Total - Issuer Obligations............ccerrcreireniiesiinnns ........895,518,575 XXX | s 926,854,312 | .......... 856,306,222 | ........ 897,614,539 | ......... 5,117,656 | ...... (3,647,649) [ ..ovvovrrvirinnn [ 438,568 | XXX XXX XXX | e 8,694,671 |....29,246,311 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES...............rvverveeerreemeeeeeeeeeeeieeesieseseessesssesssessssessssessssessssesssnesenne | aneseeee 109,206,685 XXX | s 109,841,982 108,137,740 | ........ 109,461,397 O 114,003 | oo (0 0 XXX XXX XXX | s 240,408 | ..... 3,500,302 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 80,049,837 XXX | e 77,650,111 | .. 71,290,774 | ........... 77,240,722 L0 (624,967) 0 0 XXX XXX XXX | e 279,048 | ..... 3,289,417 XXX XXX
8099999. Total - Other Loan-Backed and StruCtUred SECUTIES.................o..oveeiiveeeeeeeeeeeeeeeeeeeeeeseeeeeeeseeeeeeeeeseeesseesseseeseseesseenses | evvreenne 145,089,155 XXX | s 147,454,242 | ......... 142,226,505 | ......... 142,814,648 | .ooooviriicn 0 ] e (330,582) | ovocrreiinns (0 P 0 XXX XXX XXX | s 992,603 | ..... 4,463,966 XXX XXX
8399999,  Grand TOtal = BONGS.........cvuverrriirireieieiitie ittt nsanines | nnien 1,229,864,252 XXX | e 1,261,800,647 | ....... 1,177,961,241 | ...... 1,227,131,306 | ......... 5,117,656 | ...... (4,489,195) | ...ovvvrvrernnns (V) 438,568 XXX XXX XXX ]....10,206,730 |....40,499,996 XXX XXX
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/AC.V. Change in Desig- Date

CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./AC.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
C Stocks - Parent, Subsidiaries and Affiliates
35644@ 10 6 |Freedom Specialty Ins Co Com o] +.n.292,000.000 22,833,345 22,833,345 25,488,157 164,515 | ....... 164,515 K| 01/14/2011.
81052@ 10 5 |Scottsdale Surplus Lines Ins Co.... . 10,000.000 48,660,199 148,660,199 ....42,000,000 830,212 830,212 K'| 03/17/1997.
92555@ 10 4 | Veterinary Pet Ins Com oo ....6,935,387.000 | ... 101,810,154 58,187,101 | oouiicieerierirncirinnns | ceeeeirnesinssissiiesienes | sevsesisesissessssissssenns | seeessse (2,565,021) | ....... (2,565,021) K | 12/31/2009.
95831# 10 1 | Western Heritage Insurance Co COM.........ouuuirmmiemreinimsssesssnssssmsssnsssesssnsssesssnssnes | coneeeas .| ...4,776,076.000 | ........... 115,501,563 57,000,000 . 3,289,195 |....... .....3,289,195 K 12/07/1999.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 288,805,261 | XXX  |.........288,805,261 | ........... 182,675,258 [ {0 P (O I 1,718,901 1,718,901 XXX XXX
9799999. Total - Common Stock........ . 288,805,261 | XXX | ......288,805,261 | .......... 182,675,258 0 | o 0 1,718,901 .....1,718,901 XXX XXX
9899999. Total Common and Preferred StOCK.............cvoveviiivereieieciiieieie e . 288,805,261 XXX ..182,675,258 0 1,718,901 ..1,718,901 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2017 of the SCOTTS DALE I N S U RAN C E COM PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government

912828 U6 5 |U S Treasury Nt 1.750% 11/30/21......oiiiviiiinnirnisirerniinninas 09/21/2017........ CIIGIOUD. .ttt enentee | corensensnesenssen st sen e st ennsnnseneenes | enrees 12,980,239 | oo 13,000,000 | oo 70,861

0599999, TOal - BONAS = U.S. GOVEIMIMENE. ...t ertitetisiteeseisstesessessseeess st eessss st eess e s 8108888080848 eE8 1010 E4e88 408 o1 8oL 8488140881408 E L8 4EE 81 EE4EE 814488 4E 808 £E 848180 b AL E£E 1 £ 0884084 E £ E 8L 881 E 8401 £ 8L E 8401108 E 8L E L b E 0L E 8oL E b8 E b e btk eE1enbeeb e b b s bbbt en b nesentennes | batbsenssssnssansenssnb s st s 12,980,239 | .o 13,000,000 | oo 70,861
Bonds - All Other Government

135087 E6 7 |Canada /Govt/ Bd CDN$  1.500% 0B/01/26.........c.mrererrrineiieiieeisssissseissisesssesisssessessssisssssnes 03/20/2017........ RW PFESSPICH & CO.....ouuviiiiiiiiiiiiiiiii s | soebiesssesss bbb sssensisnies | sinsiens 1,470,831 1,498,127 6,895

135087  F8 2 |Canada /Govt/ Bd CDN$  1.000% 06/071/27........ooveimeerrmessasmesssnessssnsssssssssssssssssssssssssssssssssssssn 09/21/2017........ RW Pressprich & Co 3,654,515 4,041,710 | i 12,845

1099999. Total - BONAS = All OtNEI GOVEIMIMENL..............cvivveieiiieieiieceeteteceeteteteeetetesete v saeteteseaesesesasassesseaesesesastesens  tasasssssssssssesassssesssssesesassseeesssssssasssseses s sssesassesesssssesesasssseeesasessssas e seseseseesesas e sese st assssas e ses et et assesas e s et et sassseesssesesesasasssnnsesesass  detesassssssssssaesassesesessssansesansseesnsssantanas 5,125,346 5,539,837 19,740
Bonds - Industrial and Miscell

00164M DG 5 |ALM Loan Funding CLO Ser 2015-12A A1R 06/08/2017.. Goldman Sachs & Company. 10,000,000 .10,000,000 48,150

02377D  AA 0 | American Airlines Inc LBASS EETC Ser 201 09/26/2017 Deutsche Bank Capital..............oeuriririciirieicisceeise et ssessessenns | sesesasssssesssenesssssssesassessessssssssssessesassens | seesesanes 1,000,000 1,000,000

04964K AN 1 | Atrium CDO Corp CLO Ser 9A CI BR 03/30/2017 Credit SUISSE SECUMHES LLC........uvuiirriiciieieicies st esisnies | ceresisssss st 10,000,000 | ..coovoreirrierenieeenines 10,000,000

06051G GV 5 |Bank of America Corp Sr Nt 12/20/2017.. Taxable Exchange 8,593,915 8,623,000

06427D  AS 2 | Bank of America Comm Mtg CMBS Ser 2017-B..........ccovueuriimiiriirieieissieresiseiesesiseesesssensenins | ceneeernsines 02/02/2017. Bank of AMEriCa BISD DBAIET.............c.cveucviieireiieeiete ettt sessaeassesesesensaes | eetetesessssesesissssesesssesssessesesesssesesessnaes | evesens 174,641 | oo 10,850,000 | covvveverieieieeeeee e 16,157

07332B  AA 7 |Bayview Opport Mast Fund Trust RMBS Ser. 04/28/2017 WellS Fargo SECUMEIES LLC.........ovueiieiieieecirisieieis ettt seessnne | etseesessssessessssessesssesessssessesansessenssenesns 1,417,793 1,408,251

12532C  BA 2 | CFCRE Comm Mort Trust CMBS Ser 2017-C8 C 05/18/2017.. Cantor Fitzgerald & Co. 1,029,997 1,000,000 695

125896  BS 8 | CMS Energy Corp SrNt  3.450% 08/15/27 04/21/2017 Bank of AMEriCa BISD DEAIET............c.ouiiiieiriicieireienes s | ereesssesess s res st srenes 4,033,520 4,000,000 | ..o 27,983

12593Q  BE 9 | Comm Mortgage Trust CMBS Ser 2015-CR26 C 05/04/2017 Bank of AMEriCa BISD DEAIET............c.ccueieireriieirieieee ettt ssssenss | sesessssssessssessssessesssssse s s st essesnsns 826,625 800,000 645

14041IN  FN 6 | Capital One Multi Asset ExecTr LBASS Ser. 10/04/2017.. JP Morgan Securities LLC 9,599,258 9,600,000

17305E  GB 5 | Citibank Cr Card Issuance Tr LBASS Ser 2.........cccovueuveinireineirernrineiernennes 09/27/2017 CHIGIOUD...... vttt enis | £esesbe bbbt 5,004,102 5,000,000 44,800

17305E GG 4 |Citibank Cr Card Issuance Tr LBASS ST 2.........cccovuurimrneirnineiieierisneessnnines 09/28/2017 CHIGIOUD. .ot sssssnnts | ceressassnssess e b ess et s st ens st ssensnnns | eebeees 10,085,402 | ..oovvvrvrirrieierieeenis 10,100,000 28,179

446413  AK 2 |Huntington Ingalls Industries Sr Nt 11/29/2017.. VHOUS ... v ee e e s eee e s eeees e es e s esees e s eseee e es s ees e eseeseesseseseren 8,794,098 8,750,000

465685 AN 5 | ITC Holdings COrp SINL.......ccoiuemiiiiieiierieeireississiesieseessssissniesienes 12/20/2017 Morgan StaNIEY & CO LLC ...ttt erenae | seresssetes bbbt 1,498,065 1,500,000 5,304

55336V AJ 9 [MPLXLP SrNt 4.875% 06/01/25 03/10/2017 VIOUS. ...ttt bbb | et b bbb 3,625,020 3,500,000 49,156

55336V  AK 6 |[MPLXLP SrNt 4.125% 03/01/27. 03/17/2017.. Various 1,959,360 2,000,000 8,938

559080  AK 2 [Magellan Midstream Partn SrIN..........ccoioieiiieieccee ettt snsensenns | creeseieseeniees 03/01/2017. UBS FINANCIAl SEIVICES INC......ovvvivcece ettt ettt ettt sse s esassesans | etebsassesssssesesesses et es s sebesensesesssnaebanas 3,307,350 3,000,000 2,083

61764R  BF 4 |Morgan Stanley BAML Tr CMBS Ser 2015-C20 04/25/2017. VIIOUS. ...t | st s 4,800,367 4,731,000 | oo 11,137

774341 AH 4 | ROCKWEI COllINS SENL......cooiieiiieiiciiiicr et nssenssnens | soesieeressees 03/28/2017 Wells Fargo SECUMEIES LLC........c.ovuiireiiiicieiiriceieise ettt sensssssniens | esiesesesess et snees 999,330 1,000,000

774341 AJ 0 | ROCKWEN COIlINS SENL......cooviiiiireiicirireieisss et enssssensensans | sressasssessnes 03/28/2017........ WEellS Fargo SECUMEIES LLC........cvuviieriiiirireiieisiiesis e sssssssssesssssssssens | esssesssssssssessessesssesssssssssessssssssassessons | seessesssssssseses 997,120 1,000,000

774341 AK 7 | ROCKWEI COIlINS SENL......cooiiiiieiiiciiieiese et sssenienens | seesineresines 04/19/2017 NOMUIA SECUMIHIES INH LLC.......oviiieieeiieicice et | ereesite st erees 5,084,650 5,000,000 6,806

780153 AW 2 |Royal Caribbean Cruises Ltd Sr Nt 11/30/2017 VIIOUS. ... bbbt | Sebsee bbb 5,976,120 6,000,000 2,467

92939K  AE 8 | WFRBS Commercial Mtg Tr CMBS Ser 2014-C2..........covvuiurriniieerieieeiesieresissiessesesseessessseses | ceveserenesnnen 05/04/2017........ Goldman Sachs & COMPANY...........wurriirierriirreisire it sesissntens | coeberssessesesss e sss s sesesssennnis | revsesissesessensanes 248,484 240,000 96

94989  BA 3 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2 05/02/2017 Bank of AMErCa BISD DEAIET..............ccoeveriiiieieieieiieie et sss s sesssesns | etsesssssssessssssessessesssssssesse s sessessesessens 180,870 176,250 65

98978V AL 7 |Zoetis Inc SrNt 3.000% 09/12/27 09/06/2017. VIHOUS. ...ttt | et 2,986,310 3,000,000

05565Q  DF 2 | BP Capital Markets PLC SINL........covuiiiiiiiicseie s [ 04/10/2017........ Wells Fargo SECUMHIES LLC........cvuiiiireriiicieiicisissis s ssssss s ensssssssnens | essesssssssssessssssssessssssssassssssssssssessens | seessosssssonseses 967,170 1,000,000 | .ooveveiiiiieeeee e 7,291

05565Q DN 5 |BP Capital Markets PLC Nt 09/14/2017. Credit SUISSE SECUMHES LLC........cvuuvirrireereriseiiessesiseeiseessessessse st sesssesssssssessensas | reesssssssssssesssesssesesssssssssss s sssssas 6,000,000 6,000,000

423012 AF 0 |Heineken NV Sr Nt 3.500% 01/29/28 03/20/2017. Credit SUISSE SECUMHES LLC......cvuiiiiisiriiii et ssssns s sens s enssnses | cesessssssssasssesssns e senssnb e snssssnssenes . 4,967,600 5,000,000

3899999. Total - Bonds - INAUSEAl ANA MISCEIIANEOUS................c.oveveiieiieiietetete ittt ettt et ceetetesstetetes  etssuetesassseesesssaesessseeesessssetesassseesesessesesassesesessssesesassesesesessesesessesesesessesesesseseeesssssesessesetesessssesessesetesesassesessesetetesassetesassesetesssssasas | euetessssesesassssesessssssesasssesessssnsesassnsesess | stetesessesesissesesassesesansesas 125,157,167 | oo 124,278,501 259,952

8399997. Total - Bonds - Part 3, 143,262,752 | ..vvovvviiiirirnicsiies 142,818,338 [ oo 350,553

8399998. Total - Bonds - Summary Item from Part 5..... e .. 260,562 258,809

8399999, TOAl = BONGS... ..ttt 1k 1 1884488848888 e 8 E 08 e0E L eLE 1oLt oeE Rt oL LR LR oL R oL E LR E R LR E R R84 8 R LR 4L R E L E R E L E R 8L R oL E L E L E L E LR bR L e HhebnE st h et n bttt nnens | anbeniene e et 143,523,314 | oo 143,077,147 | oo 350,553

9999999. Total - Bonds, Preferred aNd COMMON SEOCKS.............eiiiiiireiiriiieeiiscireieeie sttt sires | eetesessees s esee e s eee et ee e et s e s st R oL b et et e st s ee e b8t eL e et ee e bbbttt ettt e ettt etese | tiebtasesseesensses e essnteeniessenesensensensins | avireriesineesesinsiensi e eenaees 143,523,314 XXX 350,553
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Bonds - U.S. Government
911760 GT 7 |Vendee Mtg Tr RMBS REMIC Ser 1995-3 17........ - 1210172017, | PaydOWN....oovevevevevevevevevevevevsvesessvsvsssssnenene | 100,406 | ......... 100,401 | w.o....... 103,196 101,548 [ covvveeerereeenees | cverreen (R4 ) R (1,147) 0 3,803 | 09/15/2025.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z........ - [12/01/2017. | Paydown.........vvvvnnevessessisssssesissssns | 164,326 164,326 | .......... 163,509 | ..ooovrinnns 163,664 662 662 0 6,223 | 06/15/2026.
0599999. Total - Bonds - U.S. Government......... 264,732 264,727 266,705 265.212 0 (485) 0 ....(485) 0. 10,026 XXX
Bonds - U.S. Political Subdivisions of States
89438V YM 2 |Travis Cnty TX GO Ref 5.250% 03/01/18........... ] . | 03/01/2017. [ Call  100.0000.........covvvereeservvvismnrriesa | 2,000,000 | ....... 2,000,000 | ....... 2,186,200 2,003,352 | covorvvvvcreeerrrcs | iereisnn(3,352) | oo e (3,352) | ccooorrvvecienerine | v 2,000,000 0 52,500 | 03/01/2018.
2499999. Total - Bonds - U.S. Political Subdivisions of States..............cccccveevn.. 2,000,000 | ...... 2,000,000 | ...... 2,186,200 2,003,352 0 (3,352) 0 | o 2,000,000 | ..oovvrnienand 0 0 0 52,500 XXX
Bonds - U.S. Special Revenue and Special Assessment
312905 YJ 5 |FHLMC REMIC Ser 1077-E......ccccoovvvvvrirerirenini . [12/01/2017. | PaYdOWN.........oovevvvriniciis 119,820 19,826 (6) ..19,820 0 05/15/2021.
31339D KD 9 |FHLMC REMIC Ser 2415 CE.. .| 02/01/2017. | PaydOWN........ovvvveveeeeeveevvvveeesvsesssssssvsninnnnns | 1,235 1,233 2 0 6 | 02/15/2017.
3133T3 Q2 7 |FHLMC REMIC Ser 1674-Z .. | 12/01/2017. | Paydown... 15,687 (227) (VR 473 | 02/15/2024.
3133TC 6P 8 |FHLMC Structured Ser 2008 M..........cccovvveererrrenns .| 12/01/2017. | Paydown 19,870 (401) 0 682 | 11/20/2027.
3133TC AU 2 |FHLMC Structured Ser FSPC T-9 AB.........cccovvvvev. .| 12/01/2017. | Paydown... 302 1 0 7 103/25/2029.
31340y DB 2 |FHLMC REMIC Ser 12-A  9.250% 11/15/19........ . [ 12/15/2017. | Paydown... ..1,303 ) 0 56 | 11/15/2019.
31340Y GR 4 |FHLMC REMIC Ser22-C  9.500% 04/15/20........ .| 12/15/2017. | Paydown... ..5,860 18 0 296 | 04/15/2020.
31358E XG 2 |FNMA REMIC Ser 1990-83A........ccovvvveermerrreirinens . 12/01/2017. | Paydown... 2,611 15 (/N 124 | 07/25/2020.
31358G X4 4 |FNMA REMIC Ser 1991-56G... .. | 12/01/2017. | Paydown... 16,978 49 0 852 | 06/25/2021.
31358L VM 5 |FNMA REMIC Ser G92-14Z.... .. | 12/01/2017. | Paydow 12,589 (41) (VN 460 |02/25/2022.
31358N 5B 4 |FNMA REMIC Ser 1992-124 PZ.. .. | 12/01/2017. | Paydown... 23,355 (217) 0 879 | 07/25/2022.
31358N  RT 1 |FNMA REMIC Ser G 1992-30Z .. | 12/01/2017. | Paydown... ..8,758 (53) 0 321 | 06/25/2022.
31359V BH 5 |FNMA REMIC Ser 1998-73 CI MZ... .. | 12/01/2017. | Paydown... L4138 (59) (1 141 | 10/17/2038.
313603 GW 6 |FNMA REMIC Ser 1989-86E... .. [ 12/01/2017. | Paydown... ..5,822 50 0 229 | 11/25/2019.
313603 YL 0 |FNMAREMIC Ser 1990-16E... .. | 12/01/2017. | Paydow 13,111 (193) 0 662 | 03/25/2020.
3138WE  6G 9 |FNMA Pool # AS5370  3.500% 07/25/45... .| 12/01/2017. | Paydown... 2,353,689 2,351,323 | coovvereeeccres | e (G5 T50) | — cronnn:(88,160) 0. 49,237 | 07/25/2045.
3138WE VB 2 | FNMA Pool #AS5109  3.500% 06/25/45.... < [ 1200172017, | PAYAOWN....ovoevensivvnsssinnnsss | L 40142722 | 1,142,722 | 1,182,181 | oo 1,181,225 | oo | (G T0C) N N PR (38,503) 0 [ o 22,191 | 06/25/2045.
3138YH U2 4 |FNMA Pool #AY4200 3.000% 05/25/45.... - | 1210172017, | PaYAOWN....cocoovvvvvvvvveenssssssnnrnsveenisssssses | 995390 | 925300 | oo, 930,595 930,387 [ .ovvvveeeriiennns | e (4,997) | oo 0 [ 15,066 | 05/25/2045.
31392E  SX 9 |FNMA REMIC Ser 2002-59 CI B.. .. | 08/01/2017. | Paydown... 452 0 4 109/25/2017.
31392T WT 0 |FHLMC REMIC Ser 2478 JF .. | 12/01/2017. | Paydow 18,235 (196) 0 577 | 08/15/2022.
31392U KL 7 [FHLMC REMIC Ser 2504 N.... ..| 09/01/2017. | Paydown... 14,490 (26) 0 292 | 09/15/2017.
313920 MQ 4 |FHLMC REMIC Ser 2503 BH .. | 09/01/2017. | Paydown... 6,781 6,571 2 (I 126 | 09/15/2017.
313920 RH 9 |FHLMC REMIC Ser 2501 AN .|..109/01/2017. | Paydown... 2788 ..2,690 ") 0 18 | 09/15/2017.
31392V 2F 8 |FHLMC REMIC Ser 2494 J .. [ 09/01/2017. | Paydown.........covvvvevvmnmvvcevsmemsiivssnniciiens | 47004 | 47204 | 17,534 17,184 19 0 342 | 09/15/2017.
31392V 7G 1 |FHLMC REMIC Ser 2498 BM.. .. [09/01/2017. | Paydown..........ccovvvvmnevviisssnnsiisssisiiisens | 15336 | o 15336 | 15,765 15,332 4 0 284 | 09/15/2017.
31392V SN 3 |FHLMC REMIC Ser 2496 BK... .. | 09/01/2017. | Paydown... 5,096 ..4,941 1 0 94 |09/15/2017.
31393H 6S 6 |FHLMC REMIC Ser 2543 CI AN .| 1210172017, | PaydOWN.......ccrvvvveeeerssssennecvivicvisiseens | | 30044 | o 30044 | 29,781 29,973 71 0 695 | 12/15/2017.
31396N EM 4 |FHLMC REMIC Ser 3140 CI UP .. [ 12/01/2017. | Paydown... 145768 | .......... 145768 | .......... 144,880 145,040 728 (VI 4,413 | 03/15/2036.
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45.... < [ 1200172017 | PAYAOWN. .. | 1,476,160 | ....... 1,476,160 | ....... 1,503,031 | voocoee. 1,502,481 | oo | ceres (26,321) | coovececrcreree | voreeeee (26,321) 0 | 19,766 | 11/25/2045.
314188 SY 3 |FNMA Pool # MA2334  3.500% 07/25/45.. - 12101/2017. | Paydow 1,636,793 | ...... 1,636,793 | ....... 1,690,116 | .......... 1,688,846 | ...ccocceveccreric | core (52,053) (52,058) | oo | e 1,636,793 0 ... 34,108 | 07/25/2045.
649085 AA 5 |New Valley Generation Il Ser 2001 - | 06/01/2017. | Redemption  100.0000.. 196,532 | v 196,532 205,433 198,380 | oovvererenns | v (1,847) e (1,847) 196,532 0 | o 5,475 | 05/01/2020.
64983R  HC 4 |New York St Dorm Auth Rev St Univ Edl Fa.......... - | 0511572017, [ MALURItY ... | 2,500,000 2,500,000 2,927,775 2,515,977 | voooocvereeenereeers | e [GEXT20 ) IS B (15,977) | oo | eevevrnnnnn 2,500,000 0. 68,750 | 05/15/2017.
650013 5L 5 |New York St Hwy&Bldg Tr Fd Rev Second Ge...... .[10/01/2017. | Redemption ~ 100.0000...........oocovemmmmeee | | 8,000,000 | ...... 8,000,000 | ...... 8,145,040 8,013,905 | ..ooerereerrererns | oo (13,908) [ coooeoeeeceereess | o (13,905) 0 ... 400,000 | 04/01/2027.
88275F MS 5 |Texas St Dept Hsg & Cmnty Rev LBASS AMT...... . 06/23/2017. | Call - 100.0000............cmrervverrrmrreiers . 460,000 | .......... 460,000 | .......... 461,964 460,044 37) (B7) | e | e 860,007 | oo | v (10 E— D] 15,603 | 09/01/2027.
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3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............ ooverrvrvevemmsnnneserssesssssssssssssssssssssssssssssssssssssssssssnsens | 19,006,648 | ..... 19,006,648 | ..... 19,811,165 | ......... 19,248,919 | ..ol 0]... (242,262) | vvvvvevene. 0| (242,262) | ccoovvvv [ 19,006,655 | ...ccrverrrrend [ I (4] (7)]....643,011 XXX
Bonds - Industrial and Miscellaneous
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A. .. | 12/15/2017. | Redemption ~ 100.0000.. 111,902 | ........ 111,902 | .......... 118,616 114,208 06/15/2021.
02377U AB 0 |American Airlines Inc LBASS PTC Ser 2013 ..|..|07/15/2017. | Redemption ~ 100.0000.. 675,452 X 706,072 697,083 01/15/2023.
05164# AA 5 |Aurora Health Care (Badger RE) CTL..........ccce..... .. | 12/15/2017. | Redemption  100.0000.. 64,611 | vrvvrrrrr 64,611 | oo 62,700 63,925 12/15/2022.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea........ .. | 12/15/2017. | Redemption  100.0000.. 78,178 | vovvrrrr 78T | o 78,932 78,467 05/15/2022.
06050T KN 1 | Bank of America NA SUD NE.......covvvvvvvicriinvirrrrs | 03/16/2017. | Maturity 3,000,000 | ...... 3,000,000 | ....... 3,332,850 | oo 3,021,005 | .oovovrereccinns — 03/15/2017.
06051G  EX 3 |Bank of America Corp Nt........cccooourvuemrriirerrirennens .. | 12/20/2017. | Taxable Exchange.............ccoecuvvevesvvvvciiens | 8,593,975 | ...... 8,557,000 | ....... 8,566,074 8,560,827 ; I (1,792 01/15/2019.
07332H AA 4 |Bayview Opport Mast Fund Trust RMBS Ser......... .. | 12/28/2017. | Paydown.............. 4,450,822 | ......4,459,822 | ....... 4,596,943 | ........... 4,596,855 |.... o (137,033) .(137,033) . 4,459,822 04/28/2055.
073945 AE 7 |Bear Steams Comm Mtg Sec CMBS Ser 2007-..... .. | 08/01/2017. | PaYAOWN.....occooovccvccevvvvvvcensssscsisinnneens | 3,781,220 | ...... 3,781,220 | ...... 3,798,723 3,776,382 | vovoveveececrs | e 4,838 | oo [ e 4,838 N I 3,781,220 09/11/2042.
07401D BC 4 |Bear Stearns Mtg Tr CMBS Ser 2007-PW18 C...... .. [ 10/01/2017. | Paydown... . . 2,924,073 | ....... 2,924,073 | ....... 2,940,098 2,920,597 3,476 . i 2,924,073 06/13/2050.
09062X AB 9 |Biogen Inc SrNt 6.875% 03/01/18..................... .| 11/2172017.| Call  100.0000 . o, 1,500,000 | ...... 1,500,000 | ...... 1,837,740 | oo 1,582,719 | oo | o [(ZRe7Le) ) E— I 1,519,791 03/01/2018.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ ..| 07/15/2017. | Redemption ~ 100.0000.. R 109,307 | ..oooooees 109,307 | ..ooooeee. 109,307 109,307 N 109,307 01/15/2024.
12508F AC 2 |CDGJ Commercial Mortgage Trust CMBS Ser....... .. | 07/15/2017. | Paydown..................... .10,000,000 | ..... 10,000,000 | ..... 10,000,000 | .........10,000,000 0,000,000 12/15/2027.
125276 AB 9 | CF Industries Inc Nt 7.125% 05/01/20.. | 12/26/2017. | Call 100.0000 3,185,000 | ....... 3,185,000 | ....... 3,988,130 | oo 3,471,650 | ......120,048 | .....(115,825) | cocccvrrcs [ e 223 [ | e BATE873 | .(290,873) 05/01/2020.
126650 BP 4 |CVS Health Corp LBASS PTC Nt. .. | 12/10/2017. | Redemption ~ 100.0000.. 51,860 | .oo........51,860 | ooooooo... 60,238 58,413 12/10/2028.
20173V AE 0 |Greenwich Cap Comm Funding CMBS Ser 2007... | .. | 07/01/2017. | Paydown.............cccoevvvevenemvvesmsnevvissnncnns | k981048 | .........981.048 | oo 985,918 979,925 12/10/2049.
31331F  AX 9 |Fedex Corp ABS PTC Ser 1998-1A. < [ 011512017 | PAYdOWN. .. | 115,454 | 115,454 | o, 121,636 116,993 07/15/2023.
31331F AY 7 |Fedex Corp ABS PTC Ser 1998-1CIB.... .. | .. | 01/15/2017. | Paydown... 2,485 79,987 01/15/2019.
35671D AZ 8 |Freeport-McMoran Copper & Gold Sr Nt................ ..| 12118/2017. | Barclays Capital Inc.. 2,380,581 2202.000 | ... 183.190 | w1321 | 184511 i) 2386511 oo (56,136) 03/15/2023.
36161R AE 9 |GE Cap Assurance Co CMBS Ser 2003-1 CIA...... .. | 12/01/2017. | Paydown 197,214 | ... 197,214 | .......... 198,199 197,107 05/12/2035.
38082 AA 7 |Golden Bear LBASS Ser 2016-2A CI A .. [ 09/20/2017. | Paydown 652,993 | ......... 652,993 | ... 652,993 652,993 [ 1eoovveeeereeene | ereereeeeeeiseennes | eeeerieenrinens | eereeereessreennnd 09/20/2047.
431282 AM 4 |Highwoods Realty Ltd Sr Nt. | 0712/2017. | Cantor Fitzgerald & Co. 4,061,080 | ...... 4,000,000 | ....... 4,082,840 | ........ 4,065,564 | .ooooeereee | o (5,380) | cooeereerrres [ eoreeree (5,380) 4,060,185 | oo | e 895 | oo 895 | ....145,806 | 01/15/2023.
50026 AA 3 |Kohls Corp CTL Shelby MI .. |..[12/15/2017. | Redemption ~ 100.0000.. . 127,379 | ..., 127,379 | oo 134,572 129,911 (2,532) (2,532) ...127,379 0 5,304 | 12/15/2022.
50076Q AY 2 |Kraft Foods Inc SrNt 2.250% 06/05/17............... .. | 06/05/2017. [ MAUFiY.........rvvvvvvvvessssnseeereiviiisssssssenns | ] 10,000,000 | ..... 10,000,000 | ....... 9,983,874 | ... 9,998,374 | ..ovevvveereern | v L1720 T I 1,626 | cooorvveeieeeeri | e 10,000,000 0. 112,500 | 06/05/2017.
52465# BP 9 |Legg Mason Mtg Cap Corp LBASS Ser 2003-C..... | .. [ 12/01/2017. |Redemption ~ 100.0000.............cvvvvvereee . 107,361 | ... 107,361 | ... 107,361 107,361 0 2,822 | 03/01/2023.
61756U AE 1 |Morgan Stanley Cap | CMBS Ser 2007-1Q16......... .. | 08/01/2017. | Paydown... 2,439,491 | ... 2,439,491 | ....... 2,452,872 2,436,235 0. 62,791 | 12/12/2049.
61764R BG 2 |Morgan Stanley BAML Tr CMBS 2015-C20 CI 1210172017, | PaydOWN...ccccooovvvvrvvvcciivvicvcimvccciiieens || 61,881 45580 0 5,029 |02/15/2048.
64352V KU 4 |New Century Home Equity Ln Tr RMBS Ser 2....... .. | 1212612017, | Paydown..........ccoocvvvmmseeevvisssevssissnncsicenns | L 1960162 | ....1269162 | ... 1,189,046 | ........... 1,207,984 | .oovvvcreerreenn. 0. 16,737 | 06/25/2035.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd....... .. | 07/15/2017. | Redemption ~ 100.0000.........coocccvmmmmcce | . BET34 | o 55734 | 55,734 55,734 [V I 2,478 | 01/15/2020.
64828A AA 1 |New Residential Mtg Ln Tr RMBS Ser 2014-......... | 12/01/2017. | Paydown 1,166,013 | ...... 1,166,013 | ...... 1,204,451 | .oocee. 1,199,241 | .o, 0| 21,340 | 01/25/2054.
648290 AG 1 |New Residential Mtg Ln Tr RMBS Ser 2014-......... .. | 12/01/2017. | Paydown 852,924 | ......... 852,924 | ......... 876,098 874,703 0| 16,356 | 11/25/2054.
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23. .. [ 12/15/2017. | Redemption ~ 100.0000.. 213,436 | .oovoonee 213,436 213,428 213,432 (I [ 7,180 | 05/15/2023.
67020B  AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls . [ 12/07/2017. | Redemption  100.0000.. . 117,755 | oo 117,755 | oo 117,755 117,755 (VN 4,140 |11/07/2023.
74340X AY 7 |Prologis LP SrNt 3.350% 02/01/21 . [12111/2017.| Call - 100.0000..........0..cmmsmvvveremririiisenns | 5,000,000 | ....... 5,000,000 | ....... 4,999,200 | ........... 4999424 | oo | o126 | 126 | | 8999550 | e | 450 | oo 450 | ... 413,706 | 02/01/2021.
76126C GB 2 |RACERS Tr ABS Ser 1999-24-S-CCE CI Af......... | .. | 11/15/2017.| Redemption  100.0000 ...87,183 . 86,429 0....4,355 |05/15/2018.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl.......... .| 12115/2017. | Paydown... 64,300 ..65,920 65,113 0 ... 718 | 03/15/2033.
842400 GF 4 |Southern CA Edison Co 1st Mtg Bd..... .. | 08/01/2017. | Paydow! 1,428,571 | ....... 1,428,571 | ....... 1,428,571 | oo 1,428,571 0. 19,768 | 02/01/2022.
86359U AE 9 |Structured Asset Sec Corp RMBS Ser 2006-......... .. | 12/126/2017. | Paydown... B 767,184 | oooo...... 767,184 694,302 709,536 [V 5,422 | 04/25/2036.
87246A AE 8 |TIAA Real Estate CDO Ltd CMBS Ser 2007-C....... .. | 12/10/2017. | Paydown B T 44,546 | ... 44546 | ... 41,205 44,485 (V1N I 1,263 |08/15/2039.
89054X AB 1 |Topaz Solar Farms LLC Nt..........ccceevviiverinrinns .. | 09/30/2017. | Redemption  100.0000.. . 411,985 | oo 411,985 | oo 414,283 414,106 0 16,670 | 09/30/2039.
90270R BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-..... . [12101/2017. | PaYdOWN.........ooooviirieicis . . 101,129 | oo 101,129 | oo 96,657 98,801 (V18 I 2,487 | 12/10/2045.
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
] 12 13 14 15
F Current Bond
4] 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
90783R  AA 2 |Union Pacific RR PTC Ser 2002-1...........cccccevevene .. [ 01/17/2017. Redemption 100.0000........ccccrrrrereee 407,445 .......... 407,445 AAAAAAAAAA 469,405 4441 L T R (36,669) AAAAAAAAAAAAAAAAAA 0. 12’348 01/17/2023.
91737# AA 3 |United States Govt SS Ls FinTr CTL GSA G......... .. | 12/15/2017. | Redemption ~ 100.0000..........ccovvreverrenee . 380,656 | ......... 380,656 | ........ 379,404 380,431 226 0| 9,769 | 11/15/2018.
92851@ AA 3 |VivendiSPCTrCTL 6.630% 04/15/22............ .| 12/15/2017. | Redemption ~ 100.0000.. 66,586 | .. 66,586 | .. 66,586 66586 | | e 66,586 0l 2415 | 04115/2002.
92978Y  AD 2 | Wachovia Bank Comm Mtg Tr CMBS Ser 2007-.... | .. | 04/01/2017. | Paydown 14634201 | ... 14,634,201 | ... 14,426,425 | ... 14,594,008 4,634,201 0]...189,807 | 06/15/2049.
92979F  AD 2 | Wachovia Bank Comm Mtg Tr CMBS Ser 2007-.... | .. | 08/01/2017. | PAYAOWN..ooccvvvsvvvessvvvessssnssssesssssess | 2993414 | ...... 2993414 | ...... 3,008,324 2,987,568 2,993,414 0 ... 46,144 | 05/15/2046.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20......... ..| 12/01/2017. | Redemption ~ 100.0000.. 41,754 i 41,754 41,754 0 s 1,519 | 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRAL..... .. | 12/15/2017. | Redemption ~ 100.0000...........ccrvvrvennee . 55,271 55,271 ..57,869 56,901 | oo | corrrrn (10 ) — 0 2.234 | 05/15/2032.
94978# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co...... ..| 12/10/2017. | Redemption  100.0000.. 106,264 106,264 | ......... 106,264 106,264 0 10/10/2024.
94980G BF 7 |Wells Fargo Home Equity Tr RMBS Ser 2004....... .| 12/26/12017. | Paydown..........cccevvnnee. 909,956 877,539 881,098 28,858 0 10/25/2034.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31.........cccoceuce ..| 07/15/2017. | Redemption S < X 1> Al 33,167 33 167 0 12/23/2022.
00164M AC 7 |ALM Loan Funding CLO Ser 2015-12A CI A1........ C| 06/20/2017. | PaydOWN....oooovvverssvveessssvseesssvneensn | 15,000,000 | ..... 15,000,000 | ..... 14,959,500 | ......... 14,971,479 P73 N T DO XX N N R 15,000,000 0 | ....261,869 | 04/16/2027.
00176J AA 4 | American Money Mgmt Corp CLO Ser 201516A.... | C| 04/17/2017. | PaydOWN...........cooomsevvvvvessvvvssensississsnnns | | 5,000,000 | ...... 5,000,000 | ....... 5,000,000 5,000,000 5,000,000 0 62.957 | 04/14/2027.
44920 AD 0 |Hyundai Capital Services SrNt.... 09/13/2017. | Maturity 3,400,000 | ...... 3,400,000 | ....... 3,617,206 | ........ 3,434,856 [ ..ovocerereres | oerrn(34,856) | oo [ e (34,856) [ oo | e 3,400,000 0 |...119,000 |09/13/2017.
801060 AB 0 |Sanofi SrNt 1.250% 04/10118.. 09/03/2017. | Call  100.0000 ..7,500,000 | ..... 7,500,000 | ...... 7467075 | .........T 491,417 4509 |.... 7,495,926 4,115 | 04/10/2018.
3899999, Total - Bonds - Industrial and Miscellaneous ..121,736,128 |...121,707,698 |...123,429,534 | ....... 122,068,515 | ... 303,238 ). (5,947) 0. 122,062,568 .3,291978 | XXX
8399997. Total - Bonds - Part 4...cocveeesesesrss ..143,007,508 | ...142,979,073 |...145,693,604 | ....... 143,585.998 | ... 303,238 )| ... (252,046) | .oovreee0 | s 143,333,950 | .oovocccens 0 |...(326,447)| .....(326,447) | 3,997,515 | XXX
8399998. Total - Bonds - SUMMArY M from Pt 5....co.oeovsvesvssvsssnssisnsis cvisssisnsssssssssssssssssssssssssssssssssssssssssssssssssssnssnns | 258,809 | ....... 258,809 260,562 ) (1,753) | oo | cocersssn 258,809 2875 | XXX
8399999. Total - BONGS..os oo ..143,266,317 |...143,237,882 |...145,954,166 | ....... 143,585,998 | ... 303,238 )| .. 253,799) | o0 | e 143,592,759 ..(326,447) | .....(326,447) 4,000,390 | XXX
9999999, Total - Bonds, Preferred and Common Stocks ..143,266,317 XXX .. 145954166 | ....... 143,585,998 | ... 303,238 ) (253,799) | o0 | 143,592,759 ..(326,447)| .....(326,447)| 4,000,390 | XXX
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current Interest
o} 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.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends

Bonds - Industrial and Miscellaneous

06051G GV 5 |Bank of America Corp SrNt..........c.cccoweece .| 12/20/2017 | Taxable Exchange..........ccccocurmiunriiinninns 12/20/2017 | Direct 60 60 60 B0 [ [ | e 0 0

Bayview Opport Mast Fund Trust RMBS

07332B AA 7 |Ser 04/28/2017 | Wells Fargo Securities LLC.... 12/28/2017 | Paydown .258,749 260,502 258,749 258,749 0 e 2,875

3899999. Total - Bonds - Industrial and Miscellaneous..........ccccovvvvnnnnne .258,809 260,562 258,809 258,809 0 0 0 0 0] . 2,875

8399998. TOHAL = BOMAS...... it kit E b bt bt | nniisniien 258,809 260,562 258,809 258,809 0 0 0 0 0 ] e 2,875

9999999. Total - Bonds, Preferred and Common Stocks...............cccc..... 260,562 258,809 258,809 0 0 0 0 0 ... 2,875




Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

SCHEDULE D - PART 6 - SECTION 1

913

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
Common Stocks - U.S. Property and Casualty Insurer
35644@ 10 6 | Freedom SPECialty INSUTANCE CO...........iiiiuiirneiiuieiseiseieses st sttt | aebsnsiins 22209.......... 75-6013587...... 2¢iB1 YES 725,192 22,833,345 ..292,000.000
81052@ 10 5 | Scottsdale SUMPIUS LINES INS. CO.....uuvuurerererseimeiaeiiesise st st | aessessies 10672.......... 86-0835870...... 2ciB1 NO 48,660,199 | ...cvorvrrrieiererieeencees | e 10,000.000
92555@ 10 4 |Veterinary Pet Insurance Co...........cccouuiveiieiinrinniicniicsiis 95-3750113...... 2ciB1 YES 1,074,574 | ..o 101,810,154 .6,935,387.000
95831# 10 1 |Western Heritage Ins. Company 86-0561941...... 2ciB1 NO 115,501,563 .4,776,076.000
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 1,799,766 288,805,261 0 XXX
1899999, TOAI = COMMON SHOCKS. ... .v.rvrresrestiserserss st es stttk E 0ttt 1,799,766 288,805,261 0 XXX
1999999. Total - Preferred and Common Stock...........c..verevvivrevrirerninnes 1,799,766 288,805,261 0 XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....706,276,655.
2. Total amount of intangible assets nonadmitted $.......... 0.
SCHEDULE D - PART 6 - SECTION 2
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
Common Stocks
DVM Insurance Agency, Inc.... Veterinary Pet Insurance Co 1.000 100.0
VPLSEIVICES, INC......ocvieieciiiieei ettt s bbbt s st b st es s s s eb st ensesessnnas Veterinary Pet Insurance Co 1.000 100.0
0299999. Total - ComMMON SIOCK e eeeereseeeesereeeessesseseesieesesseseessereesEesserseEeeEeeEereeneoeEerE e et XXX XXX
....... XXX XXX

0399999. Total - Preferred and Common Stock




Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

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

r 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

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rate of | Rateof | Paid | During Year Interest

Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn............cccoouiiniiisniiisiisssicsciccsssssiis ‘ ........... | .. ‘ 12/29/2017. | Various 12/29/2018. | .......... 49,180,085 | .....oveeriiianins s [ | o | s 49,180,085 | ......... 49,180,085 | ....cooovvcvenviivenns | o [ 1.193 |....d 0.426 |MON.. | ......... 6,349 | .o
9099999. Total - Other Short-Term Invested Asset; OO OO OO OO OO OO OO PP O OPO P OP O PP O OO PO PSP YRPOTSPPPOTPRPPPOORPOTPOE (PPPTPPOOR 49,180,085 0 0 0 0 [ DS, S [ 49,180,085 | ..ooovvvviinnien: {0 0| XXX XXX XXX | s 6,349 | .o 0
9199999. Total - ShOM=TEMM INVESHMENES. ... eees e | cenieneed 49,180,085 0 0 0 () S S 49,180,085 | .....ccocounn () 0] XXX XXX XXX | 6,349 | .o 0

3
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJA.C.V. Accretion Hedged Items Exposure Entity end (b)

NONE
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of ltem(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Number of |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amortization) | Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B.A.C.V. / Accretion | Recognized | Hedged Item| Deferred (b)

NONE
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception

Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

[Ticker Symbol|

Number of
Contracts

Notional Amount

Description

Description of Item(s) Hedged, Used for
Income Generation or Replicated

Schedule /
Exhibit
Identifier

Type(s)
of Risk(s)
@

8

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

1"

Transaction
Price

12

Termination
Date

Termination
Price

Indicate Exercise,
Expiration, Maturity
or Sale

Cumulative Variation
Margin at
Termination

Change in Variation Margin

16

Gain (Loss)
Recognized in
Current Year

17

Gain (Loss) Used to
Adjust Basis of
Hedged Item

Deferred

19
Hedge
Effectiveness at

Inception and at
Termination (b)

20

Value of One (1)
Point

NONE
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable | Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 0 0

NONE
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Annual Statement for the year 2017 of the SCOTTS DALE | N S U RAN C E COM PANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, Vorlv)

NONE




Annual Statement for the year 2017 of the SCOTTS DALE I N S U RAN C E CO M PANY

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page
2

SCHEDULE DL - PART 1

and not included on Schedules A, B, BA, D, DB and E.)

1 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity

CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
Industrial & Mi (Unaffiliated) - Residential Mortgage-Backed Securities

362334 BQ 6 | GSAA Home Equity Tr RMBS Ser 2006-3 Cl A........ccoiuiiiirriirriisieiesieeesissesseesssssssesisessesssessessssssesssssssssiens. | sossesessnssnes 1FM 7,553 | oo 7,553 |03/25/2036.......

81376G  AC 4 |Securitized AB Receivables LLC RMBS SEr........oiiiriiiiererisisessssisssssssesenssssssssessssssssssssssssssssssesssssssssesssssssnsonss | sosseessanssnes 1FM 57,284 | oo 57,244 109/25/2036.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES.........o.voveeweriireireriiiee s 64,797 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)..........cccuuriiiiiiniiiiniiniiisnisi s 64,797 XXX
6299999. Total - Residential Mortgage-Backed Securities.. 64,797 XXX
6699999.  SUDLOtAl = BONS.....vvuivriiiriiiiiissisissisr e nses 64,797 XXX
Cash Equival (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY .......ouuuiiuuimimiiiiiiiieiinsinissississsssssenssensssessssssnsssensensesesssssssssssssenssenssne | sosssssnesssenes 8,969,007 8,969,007 | 01/02/2018.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYpe).......ccovereeinrisreisiirnneas 8,969,007 8,969,007 XXX
9999999.  Totals..... 9,033,804 9,033,804 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....(323,060)  Book/Adjusted Carrying Value $.....(323,060)
2. Average balance for the year:  Fair Value $.....7,631,683  Book/Adjusted Carrying Value $.....7,631,683
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....64,798 NAIC 2: §......... ONAIC3: §......... 0 NAIC4: §.....

E24




Annual Statement for the year 2017 of the SCOTTSDALE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page).

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

NONE

E25



Annual Statement for the year 2017 of the SCOTTS DALE I N S U RAN C E CO M PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JP Morgan Chase Columbus, OH (80,783,579) | XXX
The Bank of New York Mellon New York, NY. 35,303 | XXX
0199999. Total - Open Depositorie: XXX 0 0 (80,748,276) | XXX
0399999. Total Cash on Deposit XXX 0 0 (80,748,276) | XXX
0599999. Total Cash XXX 0 0 (80,748,276) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January (55,032,780) | 4. April (56,591,484) | 7. July. (62,253,183) | 10. October. (77,204,309)
2. February. (59,765,597) | 5. May. (56,818,341) | 8. August (56,934,497) | 11. November. (76,525,764)
3. March (58,232,093) | 6. June (44,487,641) | 9. September, (60,084,033) | 12. December. (80,748,276)

E26




Annual Statement for the year 2017 of the SCOTTSDALE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued |  Amount Received During Year

XA

NONE




Annual Statement for the year 2017 of the

SCOTTSDALE INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........ccccomrinriincriinnniand AL |
2. Alaska
3. Arizona
4. Arkansas...
5. California........ccccocoouvvvnrrcnnrrinn. CA | i
6.  Colorado....
7. Connecticu
8. Delaware.....ccccouuervvmrerreiennen DE | o
9. District of Columbia
10.  Florida.
11, GEOIGia. e (CT.N NN
12.  Hawaii HI ..
13.  Idaho. D.
14.  llinois |
15, Indiana.......cocooveevrmnrinecienins
16. lowa
17, Kansas......coinnciinnninennens
18.  Kentucky...
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts............cccooemeruunccd MA | .. . | Workers compensation 100,769 103,023
23.  Michigan M| e
24, Minnesota.......cocouerereerreeneriinenns MN] ..
25.  Mississippi MS|..
26, MiSSOUM.....ooverrererrrrerrirncrirenreree MO | i
27. Montana........c.ooeveeeeevmeriereceienns
28. Nebraska
29.  Nevada......covrmerrvserrneneee NV | i
30.  New Hampshire.
31, New Jersey.... . For protection of state's ph's. 100,769 103,023
32, New Mexico.......ccoocvummrrvuvennnnenes For protection of state's ph's. 155,599 165,344
33.  New York.
34, North Carolina
35, North Dakota.......ccccveeverrvverreenrND | o
36, Ohi0....ocooreriiinerrisserriiennen. OH [ B.... | For protection of all ph's 2,593,314 2,755,725
37.  Oklahoma........cccoovvvrnvrenierrnnn . OK | s B.... | For protection of state's ph's 100,769 103,023
38 Oregon.......ccooeevvecrvsserrerinrennensOR [ i
39.
40.  Rhode Island.
41, South Carolina.........coeceeeerrerernend SC...... B.... | For protection of state's ph's 331,944 352,733
42.  South Dakota SD|..
43, Tennessee........wirmererennne TN ..
44, Texas TX | o
45,
46.  Vermont.
A7, VIRginia.. .o
48.  Washington...
49.  West Virginia. .
50, WiSCONSIN......oooeererrvreererrrvereenn W | s
51.
52.
53.
54.
55.
56.  Northern Mariana Islands............ MP | .
57.  Canada.......ccccconmuerrrmerererne CAN | Lo
58.  Aggregate Alien and Other. XXX XXX 0 0 11,163,813 11,299,857
59.  Total XXX XXX 2,593,314 2,755,725 11,953,663 12,127,003
DETAILS OF WRITE-INS
5801, Canada.........cc.ormmerreermnerreernenreernes | e B.... | Reinsurance. 8,570,499 8,544,132
5802.  New YOrK.......coooowvmriuveriineiiesiiennns | o B.... | Reinsurance. 2,593,314 2,755,725
BB03. s | s
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).......crvwwermrreiesnririeeres XXX XXX 0 0 11,163,813 11,299,857

E28
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Assets Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58
Cash Flow 5 Schedule P-Part 2H-Section 1-Other Liability—Occurrence 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Exhibit of Net Investment Income 12 | Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety 59
Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
General Interrogatories 15 | Schedule P-Part 2M-International 59
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability—-Occurrence 61
Schedule A-Part 1 EO1 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 2 E02 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 61
Schedule A-Verification Between Years SI02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule B-Part 1 E04 | Schedule P-Part 3B—Private Passenger Auto Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability-Claims-Made 63
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability—-Occurrence 63
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability—Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3)-Auto Physical Damage 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 64
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 66
Schedule D-Summary By Country SI04 | Schedule P-Part 3R-Section 2-Products Liability-Claims-Made 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 66
Schedule DA-Verification Between Years S0 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability-Occurrence 68
Schedule DB-Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 68
Schedule DB-Part D-Section 1 E22 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 68
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 41-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Verification SI14 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DL-Part 1 E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DL-Part 2 E25 | Schedule P-Part 4L.-Other (Including Credit, Accident and Health) 69
Schedule E-Part 1-Cash E26 | Schedule P-Part 4M-International 69
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule F-Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 7
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 2-Products Liability-Claims-Made Il
Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty Il
Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty 4l
Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 6-Section 1 25 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 73
Schedule F-Part 6-Section 2 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 7 27 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule F-Part 8 28 | Schedule P-Part 5SE-Commercial Multiple Peril 76
Schedule F-Part 9 29 | Schedule P-Part 5SF-Medical Professional Liability-Claims-Made 78
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5F-Medical Professional Liability—Occurrence 7
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5H-Other Liability-Claims-Made 80
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5H-Other Liability-Occurrence 79
Schedule P-Part 1-Summary 33 | Schedule P-Part 5R—Products Liability—Claims-Made 82
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5R—Products Liability—Occurrence 81
Schedule P—Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P—Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6M-International 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6R-Products Liability-Claims-Made 88
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P—Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 1M-International 49 | Schedule P Interrogatories 93
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule T-Exhibit of Premiums Written 9%
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P—Part 1R-Section 2-Products Liability-Claims—Made 54 | Schedule Y=Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P—Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Statement of Income 4
Schedule P-Part 1T-Warranty 56 | Summary Investment Schedule SI01
Schedule P—Part 2, Part 3 and Part 4 - Summary 34 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2A-Homeowners/Farmowners 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2B-Private Passenger Auto Liability/Medical 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 3 11
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims—Made 58
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