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Annual Statement for the year 2018 ofthe T riumphe Casualty Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury SECUMHES. .........cvvveveercreiee et ssasnaens | eveesnaenns 2,156,788 | ............. 43 | i 2,156,788 | ....ooeveiereeirieeens | e 2,156,788 | ............. 4.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies..........cocveuerriireinieversieesesseesesees | cevevssiesesssssesssssesnns | cvvesesennd 0.0 [ oo et | e (01 I 0.0
1.22 lIssued by U.S. government sponsored agencies............coeeveveeevererrenns | covevrevnns 3,165,726 | ............. [ 3,165,726 | ..o | e 3,165,726 | ............. 6.4
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHES).....vvveverieiseieieieictesie ettt sense s | ensesessnsensesssssssesens | sesessesiesnn 0.0 [ | e | e 0] e 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............coccevereereens | cerereereernenceneneinins | ceereereinns 0.0 [ e | e | reeeeiees s eneene (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............cccoeeveveereiereersieiesiens | cerieinnnns 2,175,100 | ............. 44 | 2,175,100 | .o | e 2,175,100 | ............. 4.4
1.43 Revenue and assessment obligations...............ccccceviveverieceniveesieeens | cveveaes 12,515,870 | ........... 252 | e 12,515,870 | .oveveivieeeiceiiees | e 12,515,870 | ........... 25.2
1.44 Industrial development and similar Obligations............cccccevcveiricienieiies | e | cevesieienad 0.0 [ | e | e 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............cocorrnnrrrnennnereinenees [ rereennnnineeseensnennns | eennereenness0:00 | orinisineiesinrnens | | e [V 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........ccccocoevvvivevcinns | corierrene 1,437,967 | o029 | et TA3T,967 | e | e 1,437,967 | coovrnnnn 2.9
1.513 AlLONET ..o sssssnssnnssnnes | snssnsssssssnsssnsssssssnnses | srensenssend020) | ot | oesnsssssssssssinns | cevesssessessessses s (O I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......ccccoocee | ovrienrnnn. 2,209,927 | ..oovorrenn 45 | 2,209,927 | .oovveiririrniieins | e 2,209,927 | ..ocooennn 45
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.521........coverninrirrnennneneinineensinees | vvereeeennes 406,216 | ............. 0.8 | oo 406,216 | ..overveerreeereieereienne | e 406,216 | ............. 0.8
1,523 AlLOHNET ..o snines | coeesseisneees 600,705 | ..ccovevenee 1.2 | 800,705 [ ..oorerrerereerirerinenins | reveneiineiineens 600,705 | ..ccoovevnnee 1.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUMHES). . ..vo vttt | oessneens 20,559,926 | .......... 414 | . 20,559,926
2.2 Unaffiliated non-U.S. securities (including Canada)... 799,283 ...799,283 |....
2.3 Affiliated SECUMEIES......c.cvuieeecreieeeiseseeeesniseseenseesssiseneeenenes | nessenssssensensensssnnnes | eeneniennnenn0:00 | oerninineeeeene
3. Equity interests:
3.1 Investments in MULUAI fUNGS..........ccoviiiniicceeeneieseens | cereieeesseeesenns | conenieeenes 0.0 [ e e | e (V1 0.0
3.2 Preferred stocks:
321 AFIlIAtE. ... | ensenssnssnsssssnnnns | o000 | || (O I 0.0
3.22 Unaffiliated........ooouierieieeeeeisissiesissississsssssssssssnsens | eevnnsssssssssssssnnsinnes | soeseennneni020) | ot || e (O S 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFilIAtE. ... | ernniississssnssnsnnis | soeenreenneni000) | || s (O I 0.0
3.32 UNaffillated.......coveerrrrrerirrirnissississieiesssisssssssssssssssessssssssssssssssssssssnsnes | cssssessnsssssssssnssnssnsse | sesssssneenss020 [ rrrmrnnnnnnissinsinninns v | e (O I 0.0
3.4 Other equity securities:
341 AFFIlIAEEA. ... sseeesesestenssesenssnssnssnees | ressensnnessnnssensensnnnns | senenneenns020 [ e [ | s (O I 0.0
342 Unaffiliated.........oovvvieiiiiiisesiesssssisssissississsssssnsens | enensssssssssnssnnns | o020 | || s (O S 0.0

© o N >

35
3.51 Affiliated.....
3.52 Unaffiliated
Mortgage loans:
41
4.2
43
44
45
46
Real estate investments:
5.1
5.2

53
satisfaction of debt)

CONrACLIOBNS........cvoivieicteie et
DEIVALIVES. ....cucviiecterccteisie ettt bbb aen

Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)
. Cash, cash equivalents and short-term investments...........cccccoveereeenesieieinns
. Other invested assets
. TOtal INVESIEA @SSELS. ..o

Construction and land development
AGFCURUFEL ...
Single family residential properties
Multifamily residential properties.....................
COMMEICIAI I0BNS.......oovvrrirrierieeii s
Mezzanine real estate loans

Other equity interests including tangible personal property under lease:

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

.......... 49,659,520
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Annual Statement for the year 2018 ofthe T riumphe Casualty Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens

3.2 Totals, Part 3, COIUMN 1. ... s
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.cccveuneend NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s

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

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens

8.2 Totals, Part 3, COIUMN 9.t bbbt
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb
11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........c.eieiiuiieieiieeieisiesiss ettt bbb st bbb st been

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 Of PrOr YEAN............ccuiiriiniiirerr bbb
2. Cost of acquired:

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

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

3.1 Totals, Part 1, COIUMN 12. ...t

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan

52 Totals, Part 3, COIUMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.......c.cccovvvrrrrrnrncrrrn. . N N IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

10,1 Totals, Part 1, COIUMN 11 ...ttt

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eueeieeeieireiieeieieieissstseise et ees st ess st e sse s es b se st s8££ 42888422828 n et een
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE T4).........ocuriiriirrieinieneise ettt ettt st
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEE 31 Of PHOT YBAI..........ccccevicieies ettt ettt bbbt s bbbt bbb s e ae b n sttt n e baen
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s
3.2 Totals, Part 3, COIUMN 12. ...ttt bbb st bbb s s

Accrual of discount

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......cceivreiereerssse e N 0 W W R
5.2 Totals, Part 3, ColUMN 9.......coovuireeeiresresssree s e B v B i

Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19........ciiiieiiiieieiesise sttt st E bbbt
Deduct amounts received on disposals, Part 3, COIUMN 16...........coiuiieiciireie ettt bbb a bbb a s a st ss st en s senens
Deduct amortization of Premium @Nd AEPIECIAtION. ..........urueriierrerieiierisireesse e ss e see s st s s es st ess s s st s et a8 s b s s sen s s srs s
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s

9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s

Deduct current year's other-than-temporary impairment recognized:
101 T0talS, Part 1, COIUMN 15.. ...ttt
10.2 Totals, Part 3, COIUMN T .. .ottt

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccceerermiriiirireissiieise ettt bbbt
Deduct total NONAAMILEA GMOUNIS...........c.ueiiieieiiire s8££ bbbt

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiuriuiieieiiieieisississsess sttt sttt s bbbttt tns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT VBN ... seesessisesssss st essessssssssssse st st ss st s s st s s ss s s s s s s bses s s st s s s st nsnns

Cost of bonds and stocks acquired, Part 3, Column 7....
Accrual of discount.......
Unrealized valuation increase (decrease):

4.1 PA T, COIUMN 12.c.oiiiieiii ettt bbbk bbbttt
4.2 Part 2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
4.4  Part4, Column 11......

33,454,798

17,865,134

115,567

0

Total gain (10ss) 0n diSPOSalS, Part 4, COIUMN 19..........cuiiiiieiieie ettt bbb st s bbbt bbbt et

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7...
Deduct amortization of premium......
Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15
8.2 Part2, Section 1, Column 19
8.3 Part 2, Section 2, Column 16
8.4 Partd, COIUMN 15, ...t b bbb bbb a bbb st bbb bbb ns

10,102

5,112,026

306,067

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

9.1 Part 1, COlUMN T4ttt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuuviriiieeesisieceses st
9.3 Part2, SECHON 2, COIUMN T4.......ouivimiuiceiriesieceies sttt
9.4 Part 4, COIUMN 13ttt

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LIN€ SR(2)..........ccceueierreieierseieeseseese s
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)........ccocvuurermieiiiiiieissesises sttt s st
Deduct total NONAAMIMEA BMOUNLS. ...ttt s8££t

Statement value at end of current Period (LINE 11 MINUS LINE 12)......cveicveieeicrieesieeisiese et teses sttt s st s e b s s s ss s s st s st es s b s s saesnsensessnsanee

Si03

46,027,508

46,027,508




Annual Statement for the year 2018 ofthe T riumphe Casualty Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......ccovvrvenecne | veveereneereireenens 2,328,422 | ..o 2,306,754 | ..o 2,340,648 | ...ooovererenne 2,316,078
Governments (Including all obligations 2. CANAGA. ...t | e | et enenes | sresest ettt tentens | sreseses ettt bnee
guaranteed by governments) 3. OthEr COUNMMMES. ..eurererierreares | eenmrenessesmssrsssessssssssnsssssseins | assssssssssssesssssssssesssnssnsssssesss | sessssessanssssssssessesssnssssessansans | sossossssssssessesssnssssssssassssssnses
4. TOtalS.....ooeveeereenrererisnrnnniees | e 2,328,422 | oo 2,306,754 | .ooovevreririniri 2,340,648 | ..o 2,316,078
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceeieiiieieiieisssisinsinnes [ onreessessiesssnsseenssnsesnssnseesnses | neesssesssssssssssssssnssnsesssesnsesnns | sesssessessessesssensessssensesnnsansess | sressesnsassensessneessesnsesnsesssanes
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cccoeieeiiericiceiiieies | e 2175100 | oo 2,193,460 | ..o 2,392,151 | v 2,125,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7.
Industrial and Miscellaneous, 8.
SVO Identified Funds, Bank Loans 9.
and Hybrid Securities (Unaffiliated) 10. Other Countries.........ccoevoeeees | coereerersisicisniinens 799,283 | oo 780,559 | oo 798,730 | oo 800,000
11, TOtalS. e | e 22,366,130 | ..coovorrirririinnns 22,221,599 | ..o 22,354,809 | ...ocooooririniiin 22,431,323
Parent, Subsidiaries and Affiliates 12, TOAIS.....cvieieiiieieicteieteeieii | erieseiesies s sssssssiesssies | eeressessssssssessesssssssesssssssesins | evossssssssssssssssessessssessessssansess | sressesosssssesssssssessessssessessssanes
13. Total BONdS....couserussmssssmssssnns | coveeviinnirencnenns 46,027,508 | .....cooorririinnns 45,837,656 | ...ooovrrieriinnns 46,954,136 | ...ooovrrreriinnns 45,506,768
PREFERRED STOCKS 14, UNItEd STAIES ... || rreieinsise e snsssinees | ceresssesnse s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA........cvevercieeeieieieiees | errese e sstesie s | eevsssssssses et esses s sestes e sstenaes | srtessesssestes st es et serees
16. Other COUNMMES........ooriiiiinis | o | oo ssessesssessnessnes | conesssessssssssssessssse s
17, TOtAIS...cvecveiviirisiisiisiieniens | v 0 [ s 0 [ i 0
Parent, Subsidiaries and Affiliates 18, TORAIS....vooveieciiiiiisnisins | o | oo | seressnesse s
19. Total Preferred Stocks......... | woccveiniineiniiniiniiniines 0 [ oo 0 [ e 0
COMMON STOCKS 20. UNited SEALES.......veveervcriieens [ eerirriieiinceiscsiresiesinenes | oeesieneiessissesssess st | seseese s
Industrial and Miscellaneous (Unaffiliated) 271, €aANAAA. ... | e | e | esres bbbt
22. Other COUMTIES. .....c.veuieriiens | eoiriisiessinssesssesssenssnssenses | seenesesssenssenssenssenssenssenssensns | weesssenssesssenssenssssssensensenence
23, TotalS.....cciviiniiniiniinisniinin | s 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS......oceriieecieiiieieiiieieiiies | ereiesssssiessssssessssssesessssssssnss | srsssessssssessssssesessssesessssssesanse | sssssesessssesessssssesassesessssnsesanns
25. Total Common StOCKS.....ceee | ovvevieiiiiniisiisiiiiinnes 0 [ oo 0 [ oo 0
26. Total StOCKS......cmuesmsmsssmsssnnss | covveiiiiiniiisiissississienees 0 [ oo 0 [ oo 0
27. Total Bonds and Stocks...... | ..ccccccovvvrerinnans 46,027,508 | ... 45,837,656 | ..ovovvreriinnnns 46,954,136
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SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

......................... 5.1
......................... 0.0

......................... 6.4 |........2,328,422
......................... 0.0

GoIs

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

XXX
XXX
XXX
. XXX..
XXX
XXX
XXX

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 NAIC 1ot | seeensenisene 3,268,453 |............ 10,183,357 | ..ccvvvrcren 3,043,683 | ..covvvnnnnn 488,575 | oo 531,982 | ..ccoo.ne 99,9 CHNNIOIE IR 17,516,050 | ..o 381 [ 16,592,112 | .o 496 ..o 17,516,050 | ..o
5.2 1,641,806 . . . 1,641,806
5.3
5.4
55
5.6
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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 (continued)

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

507,459
504,210

............... 9,620,967
1,379,241

............... 8,964,771
995,318

10,237,189
601,626

............... 6,965,638
............... 2,878,769

Totals

Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC 5
NAIC 6
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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 (continued)

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
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
5,969,384 |............ 22,071,024 |............. 12,045,228 | ....ovovrenn 884,528 | oo

..504,210 |..

.3,021,047

..995,318

TOtAIS .o senienens | eenenenenn. 0,473,594 | ..........25,092,071 |.............13,040,546 | ................. 884,528 | ..cvvrrran 536,769
11.8 Line 11.7a58 % 0f COl. 7...ovvvereiiereiceserieeessencsnsneniens | wvesssnienssisneene A | i385 | 0000283 | e 1.9 | e 1.2
12. Total Bonds Prior Year
............. 19,248,904 |...............6,851,570 1,028,520 | .................642,552 e 28,217,733 | ..............6,973,426

2

263,639 |....

2

263,639 |....

642,552

12.8 Line 12.7asa % 0f COl. 9....c..cevverrverercrcrsiserseeieensnienennes | coerenienienenieniene 10.2 | i [ 205 | v KT 1.9
13. Total Publicly Traded Bonds
131 NAIC Tttt sssses e sessssassssans | cnveesensenennD, 101,564 | v, 13,599,271 |..............8,591,241 | .o 495,152 | v 531,982 | ooveereeeeeeieererenns | ceeveiienas 28,985,210 | .ovevvvvrereereeenna63.0 [ 124,217,733 | e 724 [ 28,985,210 | ........... XXX oo
............... 3,021,047 rveeeienennn 8,520,575 veveriereenenni, 520,575 | i XXX
Line 13.7.@5@ % Of COL. 7..ovviriicieiieesee e sseeisinnes | vt T ] B | 6 | il 1S | 10 | 0.0 | 100.0 | XXX e XXX e e XK K | e O e XXX
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.....cccccvvivcrrins | covrrsrinsnsninirnnns 136 | oo 361 | oo 208 | oo I i 12 00 | i 728 | XXX | e XX K | e XX K | e 728 | .o XXX e
14, Total Privately Placed Bonds
149 NAIC Tuiieeisecnreenssseesssssnessssssesessssesessssssssnsessenns | sensennsenessn201,820 | ovivireineen 8,471,753 | i 3,453,987

201,820

............... 3,453,987

................. 389,376

14.8 Line 14.7 as a % of Col. 7.... et eanen 16 . 218 | s 3.1

14.9 Line 14.7asa % of Line 11.7, Col. 7, Section 11........cccccocvcvcvic | covvvrvrerirircrcrernan 04 | oo 184 | ol L 0.8

(@) Includes $.....12,521,723 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(c) Includes$......... 0 current year of bonds with 5G| designations, $.......... 0 prior year of bonds with 5* or 5GI designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5GI" 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; NAIC2S......... 0; NAIC3S...... ;. NAIC4S........ 0; NAIC5S.......... 0; NAIC6S......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUEE OblIGAtoNS......c.ovvuvrirceieieierieeiseseseesti bbb | eeesenieenn 1,851,591 [ 305,197 [ I 90,9 ORI RO 2,156,788 | ..o T | 1,954,318 X 2,156,788

.90,964 | .. . XXX... 171,634 | . 4. ..198,369

171,634 |..

1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities.

37,319

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

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities. 0 [

80IS

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

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

.................. J[en...2,209,170

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

.............. 7,602,388 e 10,015,735 | 218 11,631,235 rereennn 10,015,735

5.2 Residential Mortgage-Backed Securities... 1,657,517 |... ...3,476,260 ...4,150,079 ...3,476,260 |..

5.3 Commercial Mortgage-Backed SECUMLIES............ccvieiriniieiriieriiieiins | e | eerereieeseesesssseeeenenees v | e XXX [ s 0

5.4 Other Loan-Backed and Structured SECUtIES...........ccoeevveieeeeeeenieiiees | e 543,463 |.............. 2,565,258 | ..............1,655,933 | ....cce0ee369,225 | ..o 531,982 | ek XXX [, 5,665,861 R T 2472811 | v 1 | 5,665,861 | ...cvvveeireeieiiicirenns
.............. 3,268,453 |............11,825,163 vieeen 19,157,856 | oo 416 |l 18,254,125 v 19,157,856 | v l0

Industrial and Miscellaneous (unaffiliated)

6.1 1SSUET OBlIGAtIONS........c..cvecvieieciiei et | eraesesniesens 504,210 | ...ccvvvevn 4,054,797 |.............. 6,506,103 | ...oovovererrrereiieieies | erereenrenenieeneniens | eerrere e XX e [ v, 11,065,110 | oo 240 | 4,129,891 | o123 | 9,243,702 | .....cou... 1,821,408

6.2 Residential Mortgage-Backed Securities... ..364,667 |. 470,793 |... ..105,150 ..61,523 ...1,006,921 ...1,061,684 ..600,705 |.. ....406,216

6.3 Commercial Mortgage-Backed SECUMLIES..........ccceiieiriieieiieniieiies [ errirsieieisiessseieienns | errereiesssseisssssesessnees | ereesssnssesessssesssssesens | svssenseesssssesssssesensns | sesseessssssessnsesessnsnes | sereeness XK utrmrerennnns | sreremereenssssssssesenns 0 0 [

6.4 Other Loan-Backed and Structured Securities..........cccovverrieierriieinnns [ oineeninnnas 142,792 |.............. 6,474,618 |.............. 3,348,836 |......ccovneen. 327,853 | .o [ eneneeen XX K [ 10,294,099 | .o 224 | 5,647,241 29 [ | 10,294,099
.............. 1,011,669 |............11,000,208 |..............9,960,089 | .................389,376 v 22,366,130 | o486 | 10,838,815 | 324 9,844,407 12,521,723

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

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities.
8.4 Other Loan-Backed and Structured Securities..
8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed

SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO....
9.3

XXX.
XXX.

XXX.
XXX.

XXX,
L XXX,

10.

Bank Loans
10.1 Bank LOANS - ISSUED..........cvevieiiriiiiciriieieee s
10.2

10.3

1.

Total Bonds Current Year
11,1 1SSUET OblIGAtIONS........cvvivieieicieiecese et
11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed Securities.....
11.4 Other Loan-Backed and Structured Securities..
11.5 SVO Identified Funds....................
11.6
11.7
11.8 Line 11.7asa % of Col. 7.............

Total Bonds Prior Year
12.1 ISSUET ODlIGAtIONS........cvovriveiiicieieiies e
12.2 Residential Mortgage-Backed Securities
12.3 Commercial Mortgage-Backed Securities.....
12.4 Other Loan-Backed and Structured Securities..
125
12.6
12.7
12.8 Line 12.7 as a % of Col. 9.............

............ 14,400,508
.............. 2,696,989

.............. 3,999,540
.............. 1,196,870

............ 19,080,230
.............. 4,928,331

Total Publicly Traded Bonds

13.1 ISSUET OblIGAtONS........c.oviveiririeieiiee e
13.2 Residential Mortgage-Backed Securities
13.3 Commercial Mortgage-Backed Securities.....
13.4 Other Loan-Backed and Structured Securities..
13.5 SVO Identified Funds...........cc.......
13.6 Bank Loans

13.7
13.8 Line 13.7as a % of Col. 7.............
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11...........ccccccvvrverennn.e.

............ 12,011,514
.............. 2,043,545

Total Privately Placed Bonds
14.1 Issuer Obligations
14.2 Residential Mortgage-Backed Securities............coovriurnreninieineneens
14.3 Commercial Mortgage-Backed Securities
14.4 Other Loan-Backed and Structured Securities..
14.5 SVO Identified Funds...........ccccoveveee
14.6 Bank Loans....
14.7 Totals
14.8 Line 14.7a5@ % Of COl. 7...cvcvvrieeiieeecer s
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

.............. 1,821,408
................. 175,727

........................ 1.6
........................ 04

................. 201,820

................. 389,376

........................ 3.1
........................ 0.8
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PrOr YEa.........cv.ruriierrerrereiieeereire ettt

2. Cost of cash eqUIVAIENtS ACQUINEA..........cc.ruruririireirrie ettt ettt

3. ACCTUAI OF QISCOUNL.......cocviieitieicice ettt sttt

4. Unrealized valuation iNCrEase (ABCIEASE)..........rurrurrrrererirerereieiseessseseeseessssssssesssssessssssessessesssssessesssssssssessasssnenns

5. Total gain (I0SS) ON QISPOSAIS.........vrrererrerrirrienrereiseiseeesstseesessssessee et sttt ss s s ssses st ens s ssessns

6. Deduct consideration received 0N dISPOSAIS. ...........evuiererririeneeeisrereeereeseseeeessssese st sssessssssessessessssssesnns

7. Deduct amortization Of PrEMIUM. ...ttt ss st ess s

8. Total foreign exchange change in book/adjusted Carrying ValUe............cccccveeveveveevciicieeeeeeee e

9. Deduct current year's other-than-temporary impairment reCognIZed...........c.vvureerieerreneeneeerere s

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

11. Deduct total nonadmitted @MOUNTS...........cccviueiriieirece et nas

........................................................ 14,087,987

........................................................ 14,419,514

........................................................ 14,087,987

........................................................ 14,419,514

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment........................
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Sch. A - Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, EO3, E04, EO05, E06, E07, EO8, E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

I E

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 C6 5 |U.S. TREASURY NOTES 1.625 03/31/2019.......ccvemrrmcrirrereriieirneriserrerereens SD.. | [ e [ e L [ 250,215 |.....99.797 | .o 249,492 | i 250,000 250,011 | v (45) [ oo | e | s 1.625 |......1.607 |MS...... 05/09/2014. | 03/31/2019.
912828 F3 9 |U.S. TREASURY NOTES 1.75 09/30/2019 s SD.. |..|... ..607,500 ....600,000 601,216 (1,613) | oo | e | e 1.750 |.....1.475 |MS...... 01/06/2015. | 09/30/2019.
912828 PX 2 |U.S. TREASURY NOTES 3.625 02/15/2021.........cccrererererevirirererinerierierenenes SD.. [..|... R [URROOOOR  I ..206,844 . ....200,000 204,986 s (1,858) . 3.625 |.....2.413 |FA..... 03/07/2018. | 02/15/2021.
912828 R8 5 |U.S. TREASURY NOTES 0.875 06/15/2019........coovrrvrrirrirrreirerineiscriesernens SD.. | [ [ s L 1,002,383 |.....99.266 | ................992,656 | ...ccoonnen. 1,000,000 1,000,364 | ...oovvvvorrriiriii (799) e 0.875 |.....0.794 |JD....... 06/15/2016. | 06/15/2019.
912828 XG0 |U.S. TREASURY NOTES 2.125 06/30/2022.........c0crurermrerimirimemsnssmrsenissesenes SD.. |.. 100,406 ....100,000 100,212 (58) e [ 2.125 |....2.062 |JD....... 07/16/2015. | 06/30/2022.
0199999. U.S. Government - Issuer Obligation . .2,150,000 | .....oooueee 2,156,788 (4.373) | oo 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38373A D9 4 |GNR 2009-69 PV PAC 4.00 08/20/2039......... e | e o] ..9,746 | .. 10,134 (127) | covvvrerererirneirees [ e [ e 4.000 |.....2.295 |MON...| .... 08/17/2011. | 08/20/2039.
38379X KD 1 | GNR 2016-83 AP 3.00 10/20/2045 N [ OO I PR B 155,018 | .. 156,333 161,500 [ (1,512) [ o | | e 3.000 |.....1.956 [MON... | .... 07/28/2016. | 10/20/2045.
0299999. U.S. Government - Residential Mortgage-Backed Securities . . . . 173 300 165,137 | oo 166,078 | .oooovvveae 171,634 | v 0 (1,638) [ ..o 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL......vuuiersiresiisseisssisssensenssseesssassssss st snessesas 2,340,648 XXX | i 2,306,754 | ..o 2,316,078 | ..o 2,328,422 | oo 0 (6,012) [ oo 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
044825 BX 4 |ASHTABULA SD SRS 2012 4.00 12/01/2023, 797,824 |...104.258 771,509 ....740,000 766,657 01/24/2012. | 12/01/2023.
490278  3J 5 |KENT CNTY MI AMT-REF 5.00 01/01/2020. 1,222,036 |...103.037 1,117,951 .1,085,000 1,103,881 11/18/2011. | 01/01/2020.
975672 6Y 7 |WINSTON-SALEM NC REF B 5.00 06/01/2019. . e . . 372,291 |...101.333 303,999 304,561 . 07/09/2012. | 06/01/2019.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation et 2,392,151 XXX ..2,193,460 22,175,100 | 0 | (34,07 | i 0 0 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 2,392,151 XXX ..2,193,460 2,175,100 | o0 |t (34.071) | 0 0 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agenmes and Authorities of Governments and Their U.S. Political Subdivision
11506K  CY 5 |BROWARD PORT-REF-B 5.00 09/01/2019........ccivmmiermrrerrerineeseninseesenen SD.. [..|... ..595,848 |...101.858 560,219 554,473 (6,515) 11/29/2011. | 09/01/2019.
29509P JB 6 |ERIE CNTY NY IDA 5.00 05/01/2022......... .|SD.. |.. . . ..607,560 |...109.911 .549,555 ..538,906 |..... .(11,048) 04/25/2012. | 05/01/2022.
3130A6 LE 5 |FED HOME LN BANK 2.23 07/26/22 (SRS O . 2| i 1. 435,000 |..... 98.062 426,571 434,996 1 10/06/2015. | 07/26/2022.
3130A8 3W 1 |FEDHOME LN BANK 1 05/25/21.... 230,000 |..... 98.476 226,495 230,000 05/16/2016. | 05/25/2021.
3130A8 7G 2 |FED HOME LN BANK 1.20 05/24/2019 . 510,000 |..... 99.481 .507,353 510,000 05/25/2016. | 05/24/2019.
31331 AW 3 |FED FARM CREDIT 4.15 01/07/2019......c.ccccruimrrvinrrersnireernnineesnisersnssssrennns [rvnnee [ [orrenines [ vvcnneen | o 22,667 |...100.024 20,006 (388) 08/26/2011. | 01/07/2019.
3133XX P50 |FED HOME LN BANK 4.125 03/13/2020.........cccuvumerrererneerenineersenisensnensnsenn | eeenee | o [evererneens [ eonemvnnee | v 11,429 |...101.765 . 10,225 (183) 12/27/2011. | 03/13/2020.
3134G8 XX 2 |FREDDIE MAC 0000 1.25 04/28/2021 700,000 .689,639 693,956 2,583 04/20/2016. | 04/28/2021.
3134G8 Z2 8 |FREDDIE MAC 1.125 04/28/2021.............. 700,000 689,728 700,000 04/20/2016. | 04/28/2021.
3134G9  FJ 1 |[FREDDIEMAC 1 05/25/21...c.ccviiiriiisriisiiierieneissisnenns 270,000 270,000 05/03/2016. | 05/25/2021.
3134G9 RQ 2 [FREDDIEMAC 1 06/15/21.....ccoivirvirerinrierieriseireniseenns 20,000 20,000 05/24/2016. | 06/15/2021.
3134G9 UM 7 |FREDDIEMAC 1 06/30/21.. e . JRSRT 215,000 . 215,000 06/09/2016. | 06/30/2021.
3134G9 YJ 0 |FREDDIE MAC 1.3 06/30/21 0001............. I . 2| i 11. 35,000 35,000 | .. 35,000 06/21/2016. | 06/30/2021.
413890 CX 0 |HARRIS CN HOUSTON- 5.00 11/15/2023, s | e [N [FSUOPRN [N 1FE| i 120,454 |...112.873 112,873 | .. ....100,000 111,743 12/10/2014. | 11/15/2023.
49151E 72 2 |KY PPTY & BLDGS 5.25 02/01/2019........... . [ SD [ [ | e AFE| oo 880,402 |...100.264 | .....ccocoonnee. 782,059 | ..oovvvriins 780,000 | ...cooerernees 780,995 12/31/2010. | 02/01/2019.
646136 DY 4 |NJTRNFD SERA 5.25 12/15/2020 . SD. . |.. ...105.451 1,600,000 1,641,806 12/31/2010. | 12/15/2020.
649083 AA 0 |NEW VALLEY GEN 17.299 03/15/19 . ST PR [ I ...100.931 v 26,335 | 26,541 12/31/2010. | 03/15/2019.
724799 BB 6 |PITTSBURGH & ALLEGHENY 5.00 02/01/2022..... SD.. |.. 2 . 104.563 | ..o 1,693,921 | oo 1,620,000 | ...cccovvene 1,652,408 11/21/2011. | 02/01/2022.
756872 HT 7 |RED RIVER TX EDU FIN 5.00 03/15/2025...... . SD.. |.. 2| . 1FE]| .. r543,680 ...112.205 ....500,000 521,331 . 08/28/2013. | 03/15/2025.
917328 PN 0 |UTAH ASSOC PWR-REF 5.00 04/01/2023... SD.. |.. 2] . TFE| oo 1,150,290 |...107.622 . 11,000,000 | .ooovreneee 1,048,347 [ .o | o (16,582) v e [ 5.000 |.....3.150 |AO...... +ern..50,000 | 04/11/2012. | 04/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obl|gat|ons ........... 10,649,826 XXX | 10,150,616 | ...coovevves 9,821,335 | ........... 10,015,735 | o0 | e (91,495) | o 0 0 XXX XXX XXX | ......102,696 | ........ 383,980 XXX XXX

U.S. Special R & Special A t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1’013

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
3128P7 XX 6 |FG C91594 3.00 01/01/2033 . IO I | e [ i 77,184 | 99.459 | oo 73,002 | oo 73,399 | .. 76,863 |...coovvrniicrirans (840) e [ 3.000 |.....1.764 |MON... 08/16/2016. | 01/01/2033.
313204 H3 6 |FG G30949 PT 3.50 08/01/2036.............. . OO IO ] 2 101.266 | o 166,563 | oo 164,481 171,482 (1,809) e [ 3.500 |......2.289 |MON... 11/16/2016. | 08/01/2036.
3136A5 BB 1 |FNR2012-40 PAC 2.00 09/25/40... . SOOI IO ] cevnnrene ] 8,863 | 96.853 | .. 8,544 | oo 8,822 8,840 s 8) e [ 2.000 |......1.883 |MON... 04/25/2012. | 09/25/2040.
3136AC A5 0 |FNR 2013-18 PA PAC 2.00 11/25/2041 . ceveeeenenis [ e [P0 PO IR T 40,351 [1...96.267 | oo 39,631 | i 41,168 | .. 40,547 | .o 177 e [ 2.000 |......2.454 |MON... 06/25/2014. | 11/25/2041.
3136AT CK 8 |FNR2016-50 BN 3.00 02/25/2046 . SOOI IO ] LA .20,988 | .. 21,703 (226) | vvverereeinriaes [ e [ e 3.000 |......1.847 |MON... 09/26/2016. | 02/25/2046.
3136AT JR 6 |FNR 2016-49 PA PAC 3.00 09/25/45. . [SSTTIRIROIINN IO ] LA . .85,027 | .. 86,941 (462) | ..vvovverriirines [ e [ e 3.000 |......2.479 |MON... 05/24/2017. | 09/25/2045.
3136AT U8 5 |FNR2016-77 BA PAC 2.50 01/25/2045 . cevereeenenins [ s ] A 452,188 | ... 97.129 447,876 (4,104 [ oo | e | s 2.500 |......1.512 |MON... 09/22/2016. | 01/25/2045.
3136AU  RZ 6 |FNR 2016-92 DA 3.00 02/25/2034............. . I I ] w1 | .. 206,876 .. 98.989 | .... 205,789 v (1,052) [ oo | e | s 3.000 |......2.428 |MON... 12/07/2016. | 02/25/2034.
3136AV. V9 7 |FNR 2017-22 BE SEQ AD 3.50 08/25/40. et [ s [P0 PO IR 1 2101538 [ i 71,906 | oo 70,817 | .. 73,014 | s (B85) | .oovvveeerririnns [ e [ e 3.500 |......2.436 |MON... 04/26/2017. | 08/25/2040.
3136AW  JZ 1 |FNR 2017-31 QA PAC 3.50 11/25/45 et | s ] 100,993 | .o 267,042 | ..o 264,416 272,871 (2,450) [ ..o | e | s 3.500 |......2.481 |MON... 05/24/2017. | 11/25/2045.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20 . . I I o] 8,581 (13) | covvererrenrrirens | eevvrneriineniiennes [ e 3.000 |.....2.771 |MON... 12/31/2010. | 11/15/2020.
3137B0 DW 1 |FHR 4183 ME 2.00 02/15/2042... . SRR DOV ] 400,233 (1423) [ oo | e | e 2.000 |......1.619 |MON... 08/17/2016. | 02/15/2042.
3137BC  GX 0 |FHR 4360 KA 3.00 05/15/2040............. JESSTURUITORURURTIRRIRNS BVPIN [ I I 157,192 s (2,199) [ oo | e | s 3.000 |.....1.502 | MON... 08/24/2016. | 05/15/2040.
3137BR 6T 7 |FHR 4608 HA 2.50 06/15/2041 . [SSPTURRRRRIEN ROV [P 1 . 64,491 | ..oovoieiens (G231 SO USRS U 2.500 |......1.735 | MON... 09/26/2016. | 06/15/2041.
3137BS  YX 5 |FHR 4631 AC 3.50 08/15/2043 . SOOI BTN ] ...100.606 .61,097 | .. 62,764 (465) | ..o [ e [ e 3.500 |......2.652 | MON... 12/19/2016. | 08/15/2043.
3138ER VP 2 |FNCT PL AL9621 PT 4.00 01/01/37. ST DO ] ...103.253 73,637 | .. 77,741 [(G155) 1 RSOOSR VY 4.000 |......2.632 |MON... 03/27/2017.| 01/01/2037.
3138ES B8 0 |FNCT PL AL9962 PT 3.50 01/01/36. JSSSTURURRTO DOV ] ...101.861 64,937 | .. 67,529 (515) | v [ e [ e 3.500 |......2.578 |MON... 04/26/2017.| 01/01/2036.
313970 RJ 0 [FNR2011-63 MV SEQ 3.50 07/25/24. SO RSURRIRTOOTEN DOTPOON ] ..202,372 | ..... 99.857 | .... ...196,031 196,031 v ) [ ORU IFOORIURIRTRIOTN VPO 3.500 |......2.931 |MON... 07/22/2011. | 07/25/2024.
31417Y SD 0 |FNCIPT 3.50 09/01/2025......... . SOOI IO [P0 SO IOV L [ 109,028 |...101.222 | .ccoovvvrrinnne 106,404 | oooovvvvriinnns 105,119 107,269 | .o (389) | oovvvererrrirnrirans [ e [ e 3.500 |.....2.524 |MON... 12/31/2010. | 09/01/2025.
31418A AJ 7 |FN MA0908 4.00 11/01/2031... . [SSPTURTRRRRTRN BTN ] ...103.299 107,271 (1,245) [ oo | e | e 4.000 |......2.616 |MON... 12/28/2016. | 11/01/2031.
31418A  F2 9 |FN MA1084 3.50 06/01/2032... . SOOIV BTN ] ...101.857 181,413 (AA70) [ oo | e | s 3.500 |......2.047 |MON... 09/27/2016. | 06/01/2032.
31418A HQ 4 |FNMA1138 3.50 08/01/2032... . [SSPTURTRRRRTEN BTN ] ...101.859 469,428 ((CH £ T4 [N [NV IO 3.500 |......1.832 [MON... 08/11/2016. | 08/01/2032.
31418B  7E 0 |FN MA2692 PT 3.50 07/01/2036 . . e e ..101.305 | .... 170,390 . . (1,817) e [ 3.500 |.....2.266 [MON... | ..o 476 [ v 5,709 | 11/16/2016. | 07/01/2036.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities... XXX | i 3,363,544 | ..o 3,367,745 | ..ocvvn. 3,476,260 | ..o 0] s (289,377) | vvvvrvnrinnd 0 0 XXX XXX XXX | 8,695 | e 104,338 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
196479 N9 6 |CO HSG & FIN-B-1-REF -CO 4 48 11/01/2048..... SOOI IO . 2| {113 [ 1,043,253 |...104.842 | ....covvvenee 1,032,694 | ..coovvvvrnnne 985,000 1,036,236 [ ...oooervrrrrerireens (7,816) e [ 4.000 04/12/2018. | 11/01/2048.
57419R  GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043..........ccrermrrrrnrirersnireienineirens | corenns . 2 1FE]| .. 145,144 |...101.155 146,821 145,144 e 4.000 08/14/2013. | 07/01/2043.
594654 CM 5 |MIHSG DEV A 4.00 12/01/2048.... SOOI IO . 2| 1FE| v 1,045,637 |...104.601 | ... ..1,030,320 1,037,668 (8,773) e [ 4.000 03/09/2018. | 12/01/2048.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045... reeeneennens | s . 2| . 1FE| .. 336,994 | ... 94.106 | .... 317,132 336,994 [ ..o e [ | e | 2.800 01/13/2015. | 02/01/2045.
60416Q GQ 1 |MNHSGFIN AGY A 2.93 03/01/2047.... . 2| e 1FE]| .. 454,608 |..... 96.993 440,938 A54,608 | ..o | eerrenierieninein | e | s | e 2.930 02/10/2017. | 03/01/2047.
61212R  8H 2 |MT BRD OF HSG A 4.00 06/01/2049. s | . 2| . 1FE| .. 525,502 |...102.318 506,474 521,817 [ oeeeeevieeen | evrieeerenna(3,958) [ i | e [ e 4.000 03/23/2018. | 06/01/2049.
63968M RE 1 |NEINVESTMENT FIN A 4.00 09/01/2048...........coommerrmrimeirnrineisneriiseesesisseenns | ceves [ I 2| e AFE| v 1,031,915 |...105.866 ..1,026,900 1,024,032 [ oo | overeeneene(9,044) | s [ [ 4.000 03/07/2018. | 09/01/2048.
647200 X6 6 |NM MTGE FIN SFM C |4.50 10/01/2043... . [RUSRIRIRRIRIIN OO . 2| . 1FE| .. 372,882 |...102.089 370,718 | oo [ v (2874) | o | e [ 4.500 08/08/2013. | 10/01/2043.
83756C EP 6 |SD HSG DEV AUTH-E- 2013 E 4.00 11/01/204..........comvremerierineirneriseiserinnns | eeeene . 2| 1FE]| .. 432,601 |...102.989 A18,739 | e | errereeeeen(2,915) | [ s [ 4.000 11/07/2013. | 11/01/2044.
924190 EL 1 |VT HSGFIN AGY B 4.125 11/01/2042... ceeeeeeerenenenes | s . 2| ... 1FE| .. 322,946 |...102.345 .317,270 319,905 e [ 4.125 . .12,788 | 04/11/2012. | 11/01/2042.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . . eeeeerenieies | e 5,711,481 XXX ..5,601,683 | ............5,445286 | ............. 5,665,861 | .......c.ccececeeenn0 | e (35,278) | e 0 0 XXX 32,989 | .. 147,800 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation s . (SRR [PV 19,866,529 XXX | s 19,115,843 | ...........18,634,366 | ........... 19,157,856 [ ..cocoovrenninecnc0 | o (416,150) | oo 0 0 XXX XXX XXX | e 144,380 | ........ 636,118 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
02665W BP 5 | AMERICAN HONDA F MTN 2.90 02/16/2024...........cooorvremrerreriirerneeisirinenirenes | eveens | 1|l AFE | e 496,865 | ... 96.785 500,000 497,642 | ..o | cerrrerienennB20 | s [ [ 2.900 02/13/2017. | 02/16/2024.
03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023.... SOOI | e 12|l AFE | 974,120 | 98.484 1,000,000 976,888 | ...ooceverereerirriins | eerreerreen 2,788 | s [ e [ e 3.070 06/11/2018. | 03/15/2023.
05579H AE 2 |BNZ INTL FUNDING/LONDON 2.90 02/21/2022...........cconuveverrerrmnrrerrecennnns | eereeee | C v | et IFE | 499,120 | ... 98.199 500,000 499,433 | ..o | e 170 | e [ s [ 2.900 02/13/2017. | 02/21/2022.
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1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
075887 AW 9 |BECTON DICKINSON 3.25 11/12/2020 . SSUTRIIN BV . 80,639 [ ..o (330) . 3.250 |.....2.807 [MN.....| .cccoccc.......354 | e 2,600 | 03/25/2014. | 11/12/2020.
115637 AS 9 |BROWN-FORMAN CORP 3.50 04/15/2025....... SSSSTURPIRRNOIRN ROV . 995,979 449 ) TSRO DR 3.500 |......3.572 [AO...... | veeeeerrn 7,389 | e 19,347 | 03/22/2018. | 04/15/2025.
14912L  6G 1 | CATERPILLAR FINL MTN 3.25 12/01/2024.........ccomvveriieiriniinerieeiiinsiresinseins | evenns . 991,224 s 1,084 . 3.250 |.....3.415 [ID..cccoi | v 2,708 | e 32,500 |03/12/2018. | 12/01/2024.
17275R  AH 5 |CISCO SYSTEMS 4.45 01/15/2020.......... . OV [P (. {11 [P 21,310 |...101.494 20,183 | ..ovrerrierierieens (170) e [ 4.450 |.....3.547 |J.oes | o100 | 890 |07/27/2011. | 01/15/2020.
17401Q  AQ 4 |CITIZENS BANK NA BKNT 3.70 03/29/2023......... SRS U . 2 2FE| .. 998,550 |...100.219 | .... . 998,753 203 s [ 3.700 |...3.732 [MS.....| v 9,456 | e 18,500 | 03/26/2018. | 03/29/2023.
233851 CS 1 | DAIMLER FINANCE 2.85 01/06/2022 . reevreeinsnns | v [P , . \ , . 60,332 (104) e [ 2.850 |......2.658 |Jd.cooes | v 831 | i, 1,710 |05/02/2017. | 01/06/2022.
24422E  UE 7 |JOHN DEERE CAP MTN 3.45 03/13/2025...... [SOTSTTIRRRTION BN e 1,999,444 64 e | 3450 |.....3.455 |MS...... . 03/08/2018. | 03/13/2025.
263534  CL 1 |DUPONT EI NEMOURS 2.20 05/01/2020...... SUSTRRRORT PR ] 59,970 s 22 ) TSRO DR 2.200 |......2.238 |MN...... . 04/27/2017. | 05/01/2020.
29977G  AB 8 | EVERBANK FINL CORP 6.00 03/15/2026. FSSSTURPRURRTURPURPITEN IRV . 500,000 | ...oovveerrriirrriir e 6.000 |......6.000 |MS...... 03/09/2016. | 03/15/2026.
36164Q MS 4 | GE CAPITAL INTL 2.342 11/15/2020........... . I Cl.. 299,850 78 e [ 2.342 |....2.369 |MN...... 11/20/2015. | 11/15/2020.
40139L  AD 5 | GUARDIAN LIFE 2.50 05/08/2022 SRS PR o] 284,754 69 s [ 2500 |......2.527 |MN...... 05/03/2017. | 05/08/2022.
458140 AJ 9 |INTEL CORP 3.30 10/01/2021 . IV I [P 466,114 (3,867) e [ 3.300 |.....2.377 |AO...... 12/09/2015. | 10/01/2021.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010........c0crermrerreineiseiesesisessssisessssssessssssseness | eveens o] [ESSUTTRURRITN B FROT ceevernesnnnen | s et | e | e | e | s | aeend 0.000 |......0.000 |MS...... 12/01/2012. | 12/23/2099.
871829 BG 1 |SYSCO CORP 3.55 03/15/2025 . v | s |12l 2FE | nne..994,800 ... 97.916 | v 979,158 | ...ccvvvenee 1,000,000 995,317 | vvverrererrenrennnens | eervrrnnnrnnene DT [ [ | 3.550 |.....3.635 [MS...... 03/08/2018. | 03/15/2025.
882508 BB 9 | TEXAS INSTRUMENTS INC 2.625 05/15/2024.........ccccovvvmerirmrerniinsrissiinsienns | cevs 12| AFE | 342,347 | 96.458 332,781 342,929 | ..oovvorierineinens [ v 383 [ | e | s 2.625 |......2.746 |MN...... . 04/27/2017. | 05/15/2024.
88732 AS 7 | TIME WARNER CABLE 8.25 04/01/2019. ST BN . 101.126 505,630 | ....cccerrner.500,000 | covooieririnnes 504,210 8.250 |.....4.801 |AO...... 07/12/2013. | 04/01/2019.
904764  AX 5 | UNILEVER CAPITAL CORP 2.60 05/05/2024.... RTINS PO I 121 .. 1FE| i 183,163 | ... 95.989 177,579 183,566 | ..vvvverevrrrrineriins | erreriieencen 288 | s | e | e 2.600 |......2.757 |MN...... 05/02/2017. | 05/05/2024.
918204 AV 0 | VF CORP 3.50 09/01/2021... [SSSTRRORRIONN IO Y 12] ... 1FE] ... ...316,422 |..... 99.910 | .... 299,729 307,882 [ I 3.500 |.....2.475 |MS...... 11/20/2015. | 09/01/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: . . [ [ 11,161,290 XXX | s 10,983,312 | ....cccoo.ee 11,090,001 | .ccvvenee 11,065,110 [ .0 | oo (17,301) | o 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
073877 CS 9 | BSABS 2005-SD3 1M1 MEZ FLT 07/25/2035. reerree s | e [ 1 e TFM | e 502,441 |.....98.436 | ......ccc....615,222 | oo 625,000 600,705 | ..oovevrerirrcriinns 20,822 s [ 3.156 |.....5.601 [MON... | .cccoovvrrrnn 384 | . 16,537 | 12/05/2013. | 07/25/2035.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42 SRR RTRRRROINY IO Y (I 153 405,626 412,851 406,216 | ..o 1,218 [ I P 3.000 |......3.343 [MON... | .cooovrns 1,082 | s 12,386 | 12/02/2013. | 09/17/2042.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities [T P O P P PT . 908,068 ...1,037,851 | oo 1,006,921 22,040 | .o 0 0 XXX XXX XXX | s 1,416 | .o 28,922 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
05364C AS 1 |AVERY 2015-7A A2 CLO SSNR 3.22 01/15/28 IR I oo | el IFE ] . 249,575 | L. 97.290 249,779 62 e 3.220 11/16/2015. | 01/15/2028.
05377R  CQ 5 |AESOP 2017-1A A ABS SSNR 3.07 09/20/23.... ISR VN | el AFE | 99,984 | 98.794 99,989 3 ) TSSO DR 3.070 03/08/2017. | 09/20/2023.
05377R  CY 8 | AESOP 2018-1A A ABS SSNR 3.7 09/20/2024............coevovrvvirmrnernineirernrirenns | e 101.460 ....1,000,000 999,781 28 e 3.700 04/24/2018. | 09/20/2024.
14312) AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28.. IOV IO oo | e 1FE] coce.....350,000 | ... 98.742 345,599 350,000 350,000 e [ 3.338 12/11/2015. | 01/20/2028.
23342K  AC 8 |DRB 2017-A A2B ABS SNR 2.85 05/27/2042... cerre e [ e G TFE 999,632 L 97.579 975,785 ....1,000,000 999,694 33 e 2.850 04/13/2017. | 05/27/2042.
36255C AC 3 |GPMT 2018-FL1 AS CLO SNR FLT 12/19/2035.......ccvvererrreirnerinersneriesirneenns | eeeens . 100.000 ..1,000,000 1,000,000 1,000,251 251 e | 3.501 04/26/2018. | 11/21/2035.
38172X AG 4 | GOCAP 2013-16A A1R CLO SSNR FLT 07/25/29........cccovvrerivrvvimrsvrsrrerinninne | verenne | oo | wervrenen [ el IFE | iinenr..250,000 ... 99.979 250,000 249,983 4 e | 4.190 06/23/2017. | 07/25/2029.
38175B  AA 2 | GOCAP 2018-36A A CLO SSNR FLT 02/05/2031.........ccconmverserrmmeenerrerinensnenens [ wovsees | oo | conevrnenne | e IFE | <.cee..1,000,000 | ... 98.528 985,280 ....1,000,000 1,000,157 157 e [ 3.882 02/23/2018. | 02/05/2031.
42806D AH 2 |HERTZ 2015-3A A ABS SSNR 2.67 09/25/2021........cccvuvvvrneerernvrmnnerinnsnrens [ ovrne [ oo | vervveieen 1| sl TFE | . 988,750 | ... 98.565 985,652 994,302 3,155 e 2.670 03/15/2017. | 09/25/2021.
67590A BB 7 |OCT14 2012-1A A1BR CLO SSNR FLT 07/15/29........ccnsvremmrvrmerrerernennseerseeans [ eovneen | oo | evnerrnerne | eenend TFE | ittt 15,000 | ..o 99.841 14,976 15,002 1 e [ 3.811 05/09/2017. | 07/15/2029.
78449P AB 5 |SMB 2018-A A2A ABS SNR 3.50 02/15/2036. 100.717 ..1,007,170 999,845 27 e 3.500 03/14/2018. | 02/15/2036.
803169 AQ 4 | SRANC 2014-3A AFR CLO SSNR 4.088 06/30.. IO oo | e 1FE] .......1,000,000 | ... 99.125 999,989 (11) e | 4.088 04/30/2018. | 06/22/2030.
82652K 2 | SRFC 2017-1A A ABS SNR 2.91 03/20/34..........ccooomerireriniiirisninerinesreresnsei | ceves | el AFE | 351,811 98.076 351,815 4 I TSRO DO 2.910 03/13/2017. | 03/20/2034.
85022W  AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029... JSSSTRTEN IO | 1| el AFE | 100,140 | 99.110 99,580 (428) s [ 3.050 05/11/2017. | 04/25/2029.
89613T 6 | TAH 2018-SFR1 A ABS SSNR 3.53 05/17/2037.........cvorevercerirersneensernerirereinees | vevivee | oo [eovvrrvnes | e TFE | iiiii.994,235 [ 97.712 995,086 851 e [ 3.530 04/11/2018. | 05/17/2037.
92257A  AB 0 |VCC 2018-1 A ABS SSNR 3.59 04/25/2048.........ccccoovurrnmrinnreinenissnensersssnennneens [ eonnees | e |onnnnenes T | et IFE | ciiiii....886,754 ... 99.916 .886,309 888,845 2,117 [ I P 3.590 04/06/2018. | 04/25/2048.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. XXX ....10,219,462 | ..........10,303,471 | ........... 10,294,099 6,255 | oo 0 0 XXX XXX XXX
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1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
3899999. Total - Industrial & Miscellaneous (Unaffiliated) s | erniees 22,354,809 XXX 22,221,599 22,431,323 22,366,130 | ooooviiciinnin (I 10,993 | i 0 0 XXX XXX XXX | s 120423 | ....... 594,229 XXX XXX
Totals
7799999. Total - ISSUEr OBGALIONS. .........oviiiieiiiiii st | srisssiiens 26,370,614 XXX 25,469,004 25,186,336 25,412,733 | oo 0 | s (147,239) | v 0 0 XXX XXX XXX [ 0. 236,285 | ....... 812,306 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities . s | s 4,586,590 XXX | s 4,547,506 | ..o 4,571,675 | oo 4,654,815 | oo 0 | s (268,976) | ...ovoovririiinn 0 0 XXX XXX XXX [ 10,534 | Lo 138,340 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities e nieeen ...15,996,932 XXX ...15,821,145 | ... 15,748,757 (29,024) | ..o 0 0 XXX XXX XXX [ .0nn.57,186 | ..o 412,693 XXX XXX
8399999, Grand TOtal - BONGS..........cc.uvueirerririeiieiieieeieeseeesiesieeessees s XXX ...45,837,656 | ............ 45,506,768 | ..........46,027,508 | ........cccocveiee0 | o (445,239) | .....oovvvrnnnn 0 0 XXX XXX XXX .....1,363,340 XXX XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  PX 2 |U.S. TREASURY NOTES 3.625 02/15/2021....... | 03/07/2018........ GOLDMAN SACHS 206,844 200,000 421
0599999, Total = BONAS = U.S. GOVEIMMENL........ruurersiiesirsseseeresstesssessesssess st ess s s 880680k 8 81808808 E 100k £ f4EE 8808 R0 E L1488 Ef£EEE 0L £EE 4848 f £ 408 EEE £ E 4 EE R0 L EEE L E 0L E £ EE 0L LR E bR SLEEeEEE L bbb 206,844 200,000 421
Bonds - U.S. Special R e and Special A
196479 N9 6 |CO HSG & FIN-B-1-REF -CO 4 48 11/01/2048.... 04/12/2018........ BARCLAYS CAPITAL......ooeviririrrieinrieeesississssessesssnseens ...1,059,140 ....1,000,000
594654 CM 5 |MIHSGDEV A 4.00 12/01/2048...........cooiviiirinrirerininiirerseiesssisesssiesesissin 03/09/2018 BARCLAYS CAPITAL......ovriiririiieinsicerissieeisieisssienes ..1,061,560 ....1,000,000
61212R  8H 2 |MT BRD OF HSG A 4.00 06/01/2049..... 03/23/2018........ RBC CAPITAL MARKETS.......coutiiuirimerimrimeisnisssssessessesssseessssssessesssesssesssessssssssssssnsns | coes . 530,810 500,000
63968M  RE 1 |NE INVESTMENT FIN A 4.00 09/01/2048 03/07/2018........ JP MORGAN SECURITIES INC.....cooutiuiiiiiieisiieriniessessnsssssssseesensssss s enssns s ensensnes | oessssssesssnsssssenssesssssssssessssssessnnssssensns | arsmsssssessssssonsssssessssssensanes 1,063,830 | coooveeviiic s 1,000,000
3199999. Total - Bonds - U.S. SPECial REVENUE ANT SPECIAI ASSESSMENES. .. .. . vueuutureissistesetsttstesiseeseesetsesetssessearssesee fetseeseesesasseeseeseeseseeseeseseeeeeseesee a8 ee8eE1 o0 eE 408 eE8eE1 o8 084E8 401 EE L8408 408 £E 128 4E 8408 S0 LE 28408481 £ 08 4E 0408401 £E 18 4L 1S 08 £ 0L EHeE 408 £ 0 £ E L E 408 £ 08 e e E 408401 e e e et Eeesee  4eEeeseeseeseteeseesebeE et ees s et b antensen st sena 3,715,340 3,500,000
Bonds - Industrial and Mi:
03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023..... BARCLAYS CAPITAL B 974,120 1,000,000
05377R  CY 8 |AESOP 2018-1A A ABS SSNR 3.7 09/20/2024...........ccomveeriiirirnriniensisissiese s 04/24/2018........ BANC OF AMERICA SECURITIES.......ccoovviviirernnins 999,753 ....1,000,000
115637  AS 9 |BROWN-FORMAN CORP 3.50 04/15/2025.................. 03/22/2018........ BANC OF AMERICA SECURITIES.......c.ccovvvivererncens 995,530 1,000,000
14912L 6G 1 | CATERPILLAR FINL MTN 3.25 12/01/2024 03/12/2018........ JP MORGAN SECURITIES INC....c.ovvevrmriiiernnicirnrinns 990,140 ....1,000,000
17401Q  AQ 4 |CITIZENS BANK NA BKNT 3.70 03/29/2023........ 03/26/2018........ MORGAN STANLEY ..o 998,550 | oo 1,000,000
24422 UE 7 |JOHN DEERE CAP MTN 3.45 03/13/2025.........ccocvurriirinrinniieniiciieniiens 03/08/2018 BARCLAYS CAPITAL. ....coovveieieieiieieieissiessieisssese s 1,999,380 . 2,000,000
36255C  AC 3 | GPMT 2018-FL1 AS CLO SNR FLT 12/19/2035.. 04/26/2018........ WELLS FARGO BROKERAGE SERVICES. . 1,000,000 | oo 1,000,000
38175B  AA 2 | GOCAP 2018-36A A CLO SSNR FLT 02/05/2031........ccevueerrireririceriieisnieressssesesesssessenssssssss 02/23/2018........ WELLS FARGO BROKERAGE SERVICES. e | s | s 1,000,000 ....1,000,000
78449P  AB 5 | SMB 2018-A A2A ABS SNR 3.50 02/15/2036. 03/14/2018........ BARCLAYS CAPITAL. ...covreirereererneeieereineeseeessssssesseeneeneens 999,817 1,000,000
803169  AQ 4 | SRANC 2014-3A AFR CLO SSNR 4.088 06/30............cccomrrurrirririiiiiisiissiesisisssississsissiiens 04/30/2018........ JEFFERIES & CO....oooiiiiiiiiiii e[ shasbss bbb nisnss | srsbnsbiss bbbt 1,000,000 ....1,000,000
871829  BG 1 |SYSCO CORP 3.55 03/15/2025..........ccoovuueeeeirerinriciresinerseissie s 03/08/2018, JP MORGAN SECURITIES INC 994,800 1,000,000
896137  AA 6 |TAH 2018-SFR1 A ABS SSNR 3.53 05/17/2037.... 04/11/2018........ DEUTSCHE BANK ..ottt 994,235 ....1,000,000
92257A  AB 0 |VCC 2018-1 A ABS SSNR 3.59 04/25/2048 04/06/2018........ CITIGROUP.... s 996,626 996,965
3899999. Total - BONAS - INAUSEIAI BNA MISCRIANEOUS..............c.ovveiveeeiceetieeieieteieetetee et ettt et sae e sesa et esesesaetess teverassesssssesesasasses s e sesessaet et s asese e ese s et s asees e s e e et s essesas s eeens s an s et s s s e ees e aet et s es e e s e s eae s et s ae s e s e s e tes s s s sesasanseaesssaes et s assneansesetesnassnsanse  avarsesessssesesasessesssssesessassasansssesssnsnsas | tevessseesssesesesstasanesansinees 13,942,951 | oo 13,996,965
8399997, TOtAl = BONMS = P 3.ttt s8R 80 E 8 eEE s R e E S e eEEoEE R EEEEeEf 4L e R f L EoEEeEE SR EEEoEEEEEEEE e EE LR LE SR L EoEE R L ESLE£EE SRR E L E e EE L EEE i EE LR E e E SRR E e eEE R G eeEnEdenE Rttt | sereent et 17,865,134 ..17,696,965
8399999, TOtAl = BOMAS.......cviuiiiisiiii etk h o0+ 0L E LR f L E L . 17,865,134 7,696,965
9999999. Total - Bonds, Preferred aNd COMMON SEOCKS............cccuiiuiueieiieeieicictetecieteiit ettt ettt ettt e s e tes s tebebess 4sbsstesassssesesasassesasseseses e sesessseses s se st es s sese s e s et s s aesesessese st s sesesasseses e e bebebsese st se s et b b sesebessese st et ebe b s se b et s e sebeb s setes s ebebebassesasnse  ebsisessssssesessssssesssetesessssetassnsetessssnsesas | bevsssessssesesessssesassnsesesnas 17,865,134 XXX
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Annual Statement for the year 2018 ofthe  Triumphe Casualty Company

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | 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./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
38373A D9 4 |GNR 2009-69 PV PAC 4.00 08/20/2039................ .| 12/20/2018. | MBS Paydown 2268 08/20/2039.
38379X KD 1 |GNR2016-83 AP 3.00 10/20/2045..............cocoonnce. .| 12/20/2018. | MBS Paydown 24,096 10/20/2045.
0599999. Total - Bonds - U.S. GOVEIMMENL..........c..iriiiiriiiniiiseiisscisssisiiens s, XXX
Bonds - U.S. Special Revenue and Special Assessment
196479 N9 6 |COHSG & FIN-B-1-REF -CO 4 48 11/01/2048...... .. | 11/01/2018. | Paydown (88) 11/01/2048.
3128P7 XX 6 |FG C91594 3.00 01/01/2033........ccocvvveeriniricrirns .. [ 12/15/2018. | MBS Paydown..........cccocovvvvemsvvvimssmnnncenns |k 11501 | 41501 | e 42,094 | 12,065 | U4 | o 01/01/2033.
3130A7 CX 1 |FED HOME LN BANK 0001 0.875 03/19/2018....... .. | 03/19/2018. | Maturity. 499,984 | | e 16 .500,000 03/19/2018.
3130A7 H7 3 |FED HOME LN BANK 0001 1.00 03/29/2018......... .| 03/29/2018. | Maturity. ..120,000 .120,000 03/29/2018.
313204 H3 6 |FG G30949 PT 3.50 08/01/2036 .| 12/15/2018. | MBS Paydown.. 34,811 08/01/2036.
31331 7G 2 |FED FARM CREDIT 3.15 01/12/18. ...| .| 01/12/2018. | Maturity 85011 01/12/2018.
31331X RF 1 |FED FARM CREDIT 5.125 02/05/2018................. .. 1 02/05/2018. | Maturity..........ccocvvvvvvmscrsscrssniivssiiien | L 745000 | oo 745.000 | o 875338 | 746,795 | ..oovveverri 02/05/2018.
3133XP CT 9 |FED HOME LN BANK 4.25 03/09/2018.. .| 03/09/2018. | MALUIItY.......ooovvvvvvvvvvvvvnvvvvvvvvnvvvsvsvsvsvsvsnnnnn [ 38000 | 38,168 03/09/2018.
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40. .| 12/25/2018. | MBS Paydown.. 2075 09/25/2040.
3136AC A5 0 |FNR2013-18 PA PAC 2.00 11/25/2041... .. | 12/25/2018. | MBS Paydown 7,213 11/25/2041.
3136AT CK 8 |FNR2016-50 BN 3.00 02/25/2046. .. | 12/25/2018. | MBS Paydown 2,037 02/25/2046.
3136AT JR 6 |FNR2016-49 PA PAC 3.00 09/25/45..................... .| 12/25/2018. | MBS Paydown..........covvvvvvvvvvvnnisnsnnssnsnseeeec | L 10789 | 13,008 09/25/2045.
3136AT U8 5 |FNR2016-77 BA PAC 2.50 01/25/2045.. .. | 12/25/2018. | MBS Paydown 49,642 01/25/2045.
3136AU RZ 6 |FNR 2016-92 DA 3.00 02/25/2034 .. | 12/25/2018. | MBS Paydown 21,177 02/25/2034.
3136AV V9 7 |FNR 2017-22 BE SEQ AD 3.50 08/25/40. .. | 12/25/2018. | MBS Paydown 10,666 08/25/2040.
3136AW JZ 1 |FNR 2017-31 QA PAC 3.50 11/25/45 .. | .. [ 12/25/2018. | MBS Paydown 25812 11/25/2045.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20........ccovvurrvrvrirnnee .| 12/15/2018. | MBS Paydown 8.250 11/15/2020.
3137B0 DW 1 |FHR 4183 ME 2.00 02/15/2042.... .| 12/15/2018. | MBS Paydown 67,609 02/15/2042.
3137BC  GX 0 |FHR 4360 KA 3.00 05/15/2040.... .. | 12/15/2018. | MBS Paydown 31,156 05/15/2040.
3137BR 6T 7 |FHR 4608 HA 2.50 06/15/2041.... .| 12/15/2018. | MBS Paydown 7,919 06/15/2041.
3137BS  YX 5 |FHR 4631 AC 3.50 08/15/2043.... .| 12/15/2018. | MBS Paydown 13,642 08/15/2043.
3138ER VP 2 |FNCT PL AL9621 PT 4.00 01/01/37. .. | 12/25/2018. | MBS Paydown . 13,885 01/01/2037.
3138ES B8 0 |FNCT PL AL9962 PT 3.50 01/01/36. .. | 12/25/2018. | MBS Paydown.. ...11,453 01/01/2036.
313970 RJ 0 |FNR2011-63 MV SEQ 3.50 07/25/24.. .. | 12/25/2018. | MBS Paydown 142,184 07/25/2024.
31417Y SD 0 |FNCIPT 3.50 09/01/2025 .. | 12/25/2018. | MBS Paydown 09/01/2025.
31418A AJ 7 |FN MA0908 4.00 11/01/2031... .. | 12/25/2018. | MBS Paydown 11/01/2031.
31418A F2 9 |FN MA1084 3.50 06/01/2032... .. | 12/25/2018. | MBS Paydown 06/01/2032.
31418A HQ 4 |FN MA1138 3.50 08/01/2032... .| 12/25/2018. | MBS Paydown.. 08/01/2032.
314188 7E 0 |FN MA2692 PT 3.50 07/01/2036.. ..|.. | 12/25/2018. | MBS Paydown 25134 07/01/2036.
57419R GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043....| .. | 12/01/2018. | MBS Paydown 21,203 07/01/2043.
594654 CM 5 |MIHSG DEV A 4.00 12/01/2048...........cooveorvrrnrenn. .| 12/01/2018. | Paydown 12/01/2048.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045....... .. | 12/01/2018. | MBS Paydown 60,123 02/01/2045.
60416Q GQ 1 |MNHSG FIN AGY A 2.93 03/01/2047. .. | 12/01/2018. | MBS Paydown 34,538 03/01/2047.
61212R  8H 2 |MT BRD OF HSG A 4.00 06/01/2049.. .| 12/01/2018. | Paydown 06/01/2049.
63968M RE 1 |NE INVESTMENT FIN A 4.00 09/01/2048... .| 09/01/2018. | Paydown 09/01/2048.
63968M RE 1 |NE INVESTMENT FIN A 4.00 09/01/2048... .| 11/01/2018. | Partial Call..........cocoerererivirrieeriniiens 110,000 09/01/2048.
647200 X6 6 |NM MTGE FIN SFM C14.50 10/01/2043............... .| 12/01/2018. | MBS Paydown .30,784 31,974 10/01/2043.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | 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./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
649083 AA 0 |NEW VALLEY GEN 17.299 03/15/19.......cccocnevveen. .| 03/15/2018. | Sinking Fund Redemption 133,786 34,608 | .ooovveereriens | e (261) | oo | v 281) o | e 33,786 | e [ | 0 [ s 1,233 | 03/15/2019.
83756C EP 6 |SD HSG DEV AUTH-E- 2013 E 4.00 11/01/204, .| 12/19/2018. | Partial Call 70,000 72,878 (2,878) 11/01/2044.
924190 EL 1 |VTHSG FIN AGY B 4.125 11/01/2042.................. .. | 11/01/2018. | Partial Call...........oovvveoeeeceeeseeeeevvivvciiiiana | 195,000 201,292 | oo | oo (6,292) . 195,000 11/01/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS............ w.cvvvcviiriiiniiscissscsssssssssssss s | 2,645,178 645,178 | ...... 2,832,692 2612142 | o0 0249720 | o0 | 249,720 ...2,645178 |. XXX
Bonds - Industrial and Miscellaneous
08180X AL 6 |BSP 2015-8A A1C CLO SEQ SSNR 3.234 01/28... | .. | 02/09/2018. | Distribution..............cco.cervueerrriiiriiraniienas 200,000 200,000 200,000 200,575 (22) .200,553 01/20/2028.
46619T AC 6 |JFIN 2016-1A AF CLO SSNR 2.737 07/27/28....... .| 1112712018, | Distribution.................coeeeemmmemeevmvvviciiiieens | 9,942 ((0)) [ESRSSR B 9,942 07/27/2028.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42 .| 12/17/2018. | MBS Paydown.. 65057 R ISP & [ 1 DO IO 110 | oo 09/17/2042.
48250W AB 1 |KKR 14 A1B CLO SSNR 3.06 07/15/2028... . | 08/23/2018. | Distribution .20, 20,001 (0) . 07/15/2028.
48274L  AG 6 |KVK2014-1A A2R CLO SSNR 3.00 05/15/2026.... | .. | 11/15/2018. | MBS Paydown.. 296,748 296,748 296,479 [ oo | o238 [ oo | eerereseenen 238 296,748 05/15/2026.
48274L  AG 6 |KVK2014-1A A2R CLO SSNR 3.00 05/15/2026.... | .. | 11/21/2018. | Distribution 203.252 203,252 203,252 203,068 .94 203,131 05/15/2026.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010........ccccoermrrvernne .| 04/06/2018. | Distribution...............cccoovvvveeevmeervivmsnvveens | K10 T ORI USROS IO DYSSTTTSOOR DRSO ESOPROON N DO DR 12/23/2099.
525ESC 1C 3 [LEHMAN ESCROW 12/23/2010 . 10/23/2018. | Distribution..............cccoovvvvvveemecrvivssenneens | i o i i i i o 12/23/2099.
659298 AE 3 |NEND 2013-1A C CLO FLT 07/17/2025.. ...| .. | 03/08/2018. | Distribution.... 500,000 ..492,897 493,337 07/17/2025.
67591E AE 3 |OCT28 2016-1A B2 CLO MEZ 3.1 10/24/2027..... .| 11/29/2018. | Distribution ..25,000 | .. 125,000 | ... 24,989 oA e | e, 24,990 10/24/2027.
69915V AC 4 |PARL 2015-1A A CLO SSNR FLT 07/20/2027...... .| 01/20/2018. | MBS Paydown.. 200,000 200,000 | .......... 194,000 | oo 196,133 K7 N IO 3,867 .200,000 07/20/2027.
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34........... . [12/20/2018. | MBS Paydown............c.cooceemvinrieciinniens 253,610 253610 253592 | ... 253,593 | oo | 14 14 253,610 03/20/2034.
83609W AE 0 [SNDPT 2015-3A A2 CLO SEQ SSNR 3.35 01/28.. | .. | 06/19/2018. | Distribution..........cccoovveermrmrvreesmscvvciisenn | 1 500000 | o.oon.500.000 | oo 500.000 | oo 500,008 | .vooovvorerrrrerins | coveeeereenen 1) 1) 500,005 01/20/2028.
85022W AA 2 [SCFT 2016-AA A ABS SSNR 3.05 04/25/2029..... . [ 12/25/2018. | MBS Paydown.. 42,307 (89) (89) 04/25/2029.
92257A  AB 0 |VCC 2018-1 A ABS SSNR 3.59 04/25/2048.......... . | 12/25/2018. | MBS Paydown 109872 i i i 11 K] 04/25/2048.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..............cccievvviiniiviiinsiiiis v | 9 A0 394 | . 2 437,586 | ....... 2,413,622 2,315,653 0 XXX
8399997. TOtal - BONAS = PAM 4........oooo i e | 5,112,026 | ....... 5,108,217 | ....... 5,272,880 | .......... 4,954,160 | ccoccooc. 0] s 254,739 ..254,739 XXX
8399999. TOHBI - BONAS. v v 0 B | 5,112,026 | ....... 5,108,217 | ....... 5,272,880 | ..o 4,954,160 | o0 | o 254,739 254,739 | .o | 0000n5,101,924 | 0| 110,102 | 0000 10,102 | o XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS.........o.cccoocceivvvrrrisssiiiiiins oo | 5,112,026 XXX ,272,880 | ..o 4,954,160 | o0 | 254,739 254,739 | .0 | 005,101,924 | o0 ]1.10,102 ... 10,102 | o XXX
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Sch.D -Pt. 5
NONE

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

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
The Bank of New York Mellon NEW YOrK, NY ...oooiiiricreniecesenss s [ soiennns 70 5,021 | XXX
Fifth Third Bank CiINCINAtt], OH.........ouiiiuiiiiiiciiersesssriessise e [ crviieees 395 91,137 | XXX
US Bank Wilmington, DE SD.... 10,000 | XXX
0199999. Total - Open Depositorie: XXX XXX 465 0 106,158 | XXX
0399999. Total Cash on Deposit. XXX XXX 465 0 106,158 | XXX
0599999. Total Cash XXX XXX 465 0 106,158 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 78,994 | 4. April 22,384 | 7. July 164,210 | 10. October. 176,670
2. February. 78,996 |5. May. 22,377 |8. August 164,266 | 11. November. 176,792
3. March 22,391 |6. June 174,349 | 9. September. 248,929 | 12. December 106,158

E26




Annual Statement for the year 2018 ofthe  Triumphe Casualty Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 8 9
CUSIP Description Code Book/Adjusted Carrying Value Amount of Interest Due & Accrued |  Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 |INVESCO ADVISORS INC TREASURY PORTFOLIO INSTITUTIONAL CLASS..........cooosiviiiinnniiisnniisnsssiisinssssisssssssssssssssssssssssssssnnnnss s | s | 120820181 | eiviiiiis000002.300 | oo | 3,525,844 | ..o | e 12,822
31846V 41 FIRST AMERICAN TREASURY OBLIGATION FUND INVESTOR CLASS.. 10 .16
8599999. Total - Exempt Money Market Mutual Funds as Identified DY e SVO..............oiiiiiiiiiiii R 11810 888t ssssssns | 3,525,854 0 .. 12,839
8899999. Total-Cash Equivalents s | 3,525,854 | ... 0. 12,839

XA
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama
2. Alaska
3. Arizona..
4. Arkansas... PLEDGED FOR PROTECTION OF POLICYHOLDERS. 153,919 158,177
5. California... PLEDGED FOR PROTECTION OF POLICYHOLDERS. 2,050,404 2,080,212
6. Colorado
7. Connecticu
8. Delaware PLEDGED FOR PROTECTION OF POLICYHOLDERS. 102,613 105,451
9. District of Columbi
10.  Florida PLEDGED FOR PROTECTION OF POLICYHOLDERS. 203,480 206,074
11, GEOgia. e
12.  Hawaii
13.  Idaho. PLEDGED FOR PROTECTION OF POLICYHOLDERS 265,017 264,382
14.  lllinois Il
15, Indiana..
16.  lowa
17.  Kansas
18.  Kentucky.
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts PLEDGED FOR PROTECTION OF POLICYHOLDERS. 150,055 148,898
23.  Michigan MI..
24.  Minnesota M
25.  Mississippi MS|..
26.  Missouri
27.  Montana....
28. Nebraska
29.  Nevada PLEDGED FOR PROTECTION OF POLICYHOLDERS 306,093 311,525
30.  New Hampshire.
31, New Jersey....
32. PLEDGED FOR PROTECTION OF POLICYHOLDERS 204,986 204,594
33.
34. PLEDGED FOR PROTECTION OF POLICYHOLDERS. 304,561 303,999
35.  North Dakota. .
36.  Ohio... PLEDGED FOR BENEFIT OF ALL POLICYHOLDERS. 2,747,175 2,811,752
37.  Oklahoma.. .
38.  Oregon PLEDGED FOR PROTECTION OF POLICYHOLDERS. 420,713 432,349
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina.........cccooouruunenecad SC..
42.  South Dakota
43, Tennessee...........oomririienns
44, Texas PLEDGED FOR PROTECTION OF POLICYHOLDERS. 61,568 63,271
45, Utah..
46.  Vermont.
47.  Virginia PLEDGED FOR PROTECTION OF POLICYHOLDERS. 538,906 549,555
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51. Wyoming... .
52.  American Samoa.........c..ccocveue AS | ..
53.  Guam GU|..
54.  Puerto RiCO......cccomeruenrrircriinns PR|..
55.  US Virgin Islands..........ccccconernne. VI o
56.  Northern Mariana Islands..
57. SR
58.  Aggregate Alien and Other. XXX XXX 0 0 601,216 596,063
59. Total XXX XXX 2,747,175 2,811,752 5,363,531 5,424,549
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR.....ccccovermervres | e B.... | WORKERS' COMPENSATION 601,216 596,063
5B02. v | s
5803, i | i
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).......ccververirreraririnns XXX XXX 0 0 601,216 596,063
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