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Annual Statement for the year 2020 ofthe T riumphe Casualty Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments.... 3,790,979 | oo 6.5 ..3,790,979 |.. 3,790,979 [ v 6.5
1.02 All Other Governments 0 [ | | e (U [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | coevceeeevnevneviesinenns [ cevvveeniinenns 0.0 [ [ e | e (U [P 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0sSESSIONS, GUATANLEEM...........oocveievecieeeeiecese e esesenns [ ceeveeresesesssssessssenes | ceveriesssenan 0.0 [ | e | e (01 I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed........... .10,993,862 v 10,993,862 | ..
1.06 Industrial and Miscellangous...............ccceueeeveeveiereereiereeeesieeesnens | eveiiins 28,003,501 | .coceeerd8.0 | i 28,003,501
1.07 Hybrid Securities
1.08 Parent, Subsidiaries and Affiliates....
1.09 SVO Identified Funds.
1.10 Unaffiliated Bank LOANS..........c.cocveerureneeneineeneierneneiereeseeneeneeenns s | aeensnsneennns0:0 | i,
1.11 Total Long-Term Bonds...........cccovevevierererneenressienensessensessssnenss | conieneernnd2,188,342 | o 734 | e
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)...........cccoererrirerieisrineiciisiesiseiienns | coveiesesiseiiesesssnsines | eesessssssennns 0.0 | oo [ | e (1N 0.0
2.02 Parent, Subsidiaries and Affiliates............ccoereereeneerneirneneneinenens [ | o 0.0 [Liiiiiiiiii | | e (] 0.0
2.03 Total Preferred Stock
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........cco. | coverrenrrrrnininnnnnns | ovrenrireinnnad 0.0 | [ | v (1 I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other..........cccoevrrenrrrerninineinnns
3.05 MUtUI FUNGS....c.ociuieieceeieiecscse et
3.06 Unit Investment Trusts..
3.07 CloSed-ENd FUNMS........ccvivieiiniinieieieeiseiseiseieise s
3.08 Total COMMON STOCKS. ......cuuevrrieiereereeiineiseiee et
4. Mortgage Loans Schedule B):
4,01 Farm MOMQageS. ......covueireiiiriieieiiissieseissieie e ssessssenees
4,02 Residential Mortgages
4.03 Commercial Mortgages
4.04 Mezzanine Real Estate Loans..
4.05 Total Valuation AlIOWANCE...........ceevreriercrriniireiereriesissisesseesisnians
4.06 Total Mortgage Loans.........cccvrnrerunrnrissinsissiseisssesssesesssssseseesnes
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........ccorverrnrerrirernernrerensressssesnesees | eereessssssssessssesssssnnenes | oessnsessensen 0.0 | oo [ v | v (1 I 0.0
5.02 Properties Held for Production of INCOME............cocveerrurnenerrreineis | corrirneineinersinsnsneinns | veeneinsenennd 0.0 | [ v | s (1 I 0.0
5.03 Properties Held for SalE...........ouurienrrriieiecneeneeseesseeseseesesssssssenees | essssssssssssssssssssssssseses | ssssssssssssens 0.0 | Lo | s (V1N I 0.0
5.04 Total Real EState......cccvrvureeeeiecireecsereieecneiseeieeeseies e | eereessiseiseeseseeeeseens (V] I (U0 (O SR (U1 IO (1N 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......ccocoveneneneineneneineneseseeneesnees [ eevneeneirnnenenB84,878 | il 01 | i 84,878 | s [ e 64,878 [ ..o 0.1
6.02 Cash Equivalents (Schedule E, Part 2)........cccccoeeoveenninninnennecnneonnns [ erreeeen 15,436,360 | o265 | 10 15,436,360 | oo [ v 15,436,360 | .....ccvvenee. 26.5
6.03 Short-Term Investments (Schedule DA) 0 e Lo | e [V I 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cccccvnce. 15,501,238 | ....ccoee. 26.6 [..cocnne. 15,501,238 [ .ooovvvvereeicieieinns (0] I 15,501,238 | ... 26.6
7. CONrACE LOANS......ooiiriircieieieeieeieeiseseisees st sssssssssssssssssssesss | cneesnessnesssessseessenssees | oreesseesneesnens 0.0 [ [ e | s (U [P 0.0
8. Derivatives (SChedule DB)........cccocuereiirrieisiessessiesssssssesessessssssssessenes | sersssssssssssssessssssssens | covsssnssiesones 0.0 | eoveeeevereisreneens [ | e (V1N 0.0
9. Other Invested Assets (SChedule BA).........cvvcveeeveveeereseeseeeeseeeneneens | eeeeeseseeesesessssnens | eeveressienand 0.0 [ | e | e (1 I 0.0
10. Receivables for SECUMHIES..........ovuriieieceieeeeeriesiesiesiesienes | crtveriesinenssensnenneninens | svesenensened 0.0 [ [ e | s (U [P 0.0
11. Securities Lending (Schedule DL, Part 1)......cccoveenrnrnrninensneieennens [ conernrnsnsinnsssnsnnnnes | cevenseneenneenns (0 R PR ) 0.0, G I ) 0.0, G P XXX
12. Other Invested Assets (Page 2, LiNe 11)......cevrrrrerneneenrreieererneessessenees [rseisnssssessessssssssennes | oosesssssesssens 0.0 | Lo | o (V1 I 0.0
13. Total INvested ASSELS........ooiiiiiieisiesessei s snsssnssensens | essesenenns 58,289,580 | ............ 100.0 |........... 58,289,580 [ ..oooioiiiiieinnn) 0 f 58,289,580 | ............. 100.0
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Annual Statement for the year 2020 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......

46,275,817

11,752,309

24,672

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

32,873

15,095,195

213,087

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

0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........c.ccvevvereieiieeiicieieseee 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

10,953

42,788,342

42,788,342
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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.......cvevrevnernens | crvvererirerirerirenenes 3,790,979 | oo 3,836,225 | .o 3,799,585 | .o 3,787,189
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.....oeveeereenrererissrrneiees | v 3,790,979 | oo 3,836,225 | ...ovoriirirnirii 3,799,585 | .oovvriirirniriis 3,787,189
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) 8. TOMAIS. ... ceereriieieieisisnsinsinnes [ erreessesseesssnssesnsnsesnssnssessses | neesssessssssssssenssssssnseessssssessns | sessssssessesssssssessessssensessnsansess | erossessssssessessnsessesnsssnsesssanes
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, Unaffiliated Bank Loans 9.
and Hybrid Securities (Unaffiliated) 10. Other Countries.........cocoeveeeres | covvrsreriisiennnad 6,737,968 | ......covvcrernne 6,758,292 | ....cooovvvrerre 6,737,045 | ..o 6,737,925
11, TOtalS. e | e 28,003,501 | ..oocverrreriniinnns 29,037,189 | ..ocvrrrirrerinnn 27,913,867 | ..o 28,035,147
Parent, Subsidiaries and Affiliates 12, TOAIS.....cvieieiiieieicteieteeieii | erieseiesies s sssssssiesssies | eeressessssssssessesssssssesssssssesins | evossssssssssssssssessessssessessssansess | sressesosssssesssssssessessssessessssanes
13. Total BONdS....couserussmssssmssssnns | coveeviinnirencnenns 42,788,342 | ..coooovvrririns 44,119,919 | oo 43,085,083 | ...ooovrrreriinnnns 42,438,054
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 0
27. Total Bonds and Stocks...... | ..ccccccovvvrerinnans 42,788,342 | ..o 44,119,919 | v 43,085,083
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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

......................... 8.9
......................... 0.0

..... 1,623,998

......................... 35
......................... 0.0

............... 3,790,979

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

XXX
XXX
XXX
L XXX..
XXX
XXX

XXX

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 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)
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tttt ensnes | seesessessenens 4,506,794 |...covevenn. 18,135,005 |.....ccconne 2,211,684 | oo 765,563 | oo 328,255 | .......... 9 0.9 G DR 25,947,301 | .oovrreeierirninn 60.6 |..coorrnne 22,091,997 | ..o 7.7 | 5,856,102 | .....ccrvnne 20,091,199
2,056,200 | ..oocvveerreereinieineinnnnn | eereensieeenenensneennns | eeeneeenesenseensennennennee | coerneeee XK Kuvrnnennnn | rernennnenni2,096,200 | o8 2,375,334 | B 1,996,086 | ...cooovvrrrnenns 60,114
............... 7,852,188 |.............20,151,313

Totals

Unaffiliated 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
............. 24,647,132 |.............T/443342 | ................T96,034 | ...............1,182,745 venennnn. 20,640,943 | .............20,091,199
.2,056,200 ...60,114

TOtAIS. ...t | ereneennn 8,002,889 | .............26,703,332 | ............... 7,443,342 | ................T96,034 |............... 1,182,745
11.8 Line 11.7858 % 0f COl. 7...oovvverereeieieiesisiesissienisissenienes | sverserssisniansennnen 198 | iiviiiiiiiiieiennnn024 | e 174 | i 1.9 | e 2.8
12. Total Bonds Prior Year

6,877,273

21,916

,050

............. 11,957,495

...... 996,039 |..

1,114,890

............. 27,062,817
3

996,115 |....

\ ...31,058,932
12.8 Line 12.7858 % 0f COL O...ccoovevercrieccceeeeecesee s | cevsrsisnieneeninnas 19.2 | e 495 | 280 | 009 | e 28 000 [ XK s e XK e [ i 10000 | b XXX [ 67.1
13. Total Publicly Traded Bonds
131 NAIC T esesiesssssssesesessssssssssnnns | cnveenensnnsesn 3,304,330 | oveiannan. 11,159,994 |..............5,231,658 | .ooooveiereeen 30,471 | irienn854,490 | e [ e 20,640,943 | ...oooovvviieeeeenn88.2 | 27,062,817 | o585 [ 20,640,943
............... 1,996,086 rvennennn. 1,996,086 revereerennnnn 1,996,086
Line 13.7.@5@ % Of COL. 7..ovviriicieiieesee e sseeisinnes | vt R A . . B 0.0 |
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11......cccevcreivriniee | covrrvsninnenrsinnennns 7.9 | e, 30.7 | oo 12.2 [ e, [0 2.0 [ cviriniriinineennd0.0 [ e
14, Total Privately Placed Bonds
149 NAIC 1o sisesissssesesssssessssssssssenssssnses | sennerneennes 3,298,589 | i 13,487,138 | 2,211,684 | e 765,563 | cooverrrinnns 328,255 | ..o | vrieeeineins 20,091,199 | oo 7.0 [ 15,216,885 | 32,9 [ XXX [ 20,091,199

...60,114

...60,114

3,298,559

............... 2,211,684

................. 765,563

................. 328,255

14.8 Line 14.7 as a % of Col. 7.... ....16.4 . OO 0 R 38 | 1.6

14.9 Line 14.7as a % of Line 11.7, Col. 7, Section 11........cccccocvvvcvic | covvvrvrererircrcrernan [ K} A 5.2 | oo 18 | ol 0.8

(@) Includes $.....20,151,313 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes §.......... 0 current 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.

(c) Includes$.......... 0 current year of bonds with 5G| designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §$.......... 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.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §......... 0;

NAIC 2§.........

.0; NAIC3S§....

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

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

NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

Maturity Distribution of
1

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

Other Loan-Backed and Structured Securities..

2 3 9 1 12
1 Year Over 1 Year Over 5 Years Total from Column Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years 7 Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS. .......cvucvrirricicieieiiee it | b 200,293 |...coovvenee 3,531,626 | ..o v e | e XKX e [ 3,731,919 |87 [ 1,486,219 | oo 3.2 [, 3,7
1.02 Residential Mortgage-Backed Securities.. . .
1.03 Commercial Mortgage-Backed Securities.....

2.01
2.02
2.03

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

3.01
3.02
3.03
3.04
3.05

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......oevveveieeireiciiieieese e
Residential Mortgage-Backed Securities............ooovvirrreinineincenns

Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals...

80IS

4.01
4.02
4.03
4.04
4.05

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

1SSUET OBlIGAtIONS.........oveererrrcrierireicec e
Residential Mortgage-Backed SeCUrities...........cocoveriierncienirirennns

Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals.......

o 1837862

5.01
5.02
5.03
5.04
5.05

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

ISSUEr OBlIGAtioNS..........ceeiriieiicieiteeee e

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

.............. 1,013,547
................. 911,606

.............. 1,135,175
.............. 1,589,180

224144 |

4,927.768 |..

.............. 5,662,865

039,222

.............. 2,148,722
.............. 2,833,856

6011284 | ..

.............. 1,930,201

.............. 2,948,499

.............. 5,230,200

18,346,627

............ 10,993,862

.0

6.01
6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......cvvveeieciciciei s
Residential Mortgage-Backed Securities............coovvvivrvriirineinninn.

Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
Totals

................. 958,092
.............. 1,285,046

.............. 8,347,176
.............. 1,591,809

10,252,220 | ..

.............. 9,305,268

10,502,963
.............. 3,875,563

...10,088,805

.............. 7,472,847
................. 379,341

.............. 1,832,421
.............. 4,449,320

13,869,572

............ 20,191,205

24,467,331

......... 20,151,313

7.01
7.02
7.03
7.04
7.05

Hybrid Securities

1SSUET OBlIGAtIONS. .. ...ovvvreieicicie s

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

8.01
8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates

ISSUET OBlIGAtIONS. ......cvecvececrciicere e

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

Affiliated Bank Loans = ISSUE............ccccoveueueiireniieiesicees s

Affiliated Bank Loans - Acquired..

TOMAIS. ...t
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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

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 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccccovvvveviveninns | e D00, O ) 0.9 NN ) .9 GRS ) 0.9 SN XXX ooeivvievies | cerreienenessssesennies | oo (01 (V01 TN
9.02 Bond Mutual Funds Identified by the SVO..........ccovevevinenerrcnins | o R0.0, S I 0.0 ST 0.0 ST .0 S XXXrvrrrrarins [ eormenmesniensssssesnssnens | conerensssensssnssnesnenas {01 0.0 |t
.......... XXX [ ernereee XK e XX | v e XXX s | e XK [0 [ 0.0 |0

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired...
10.03 Totals

1. Total Bonds Current Year
11.01 ISSUET ODIIGAtIONS.........vvevvciiieiieicieeie et | ensesnssnean 2,171,932 {1 13,013,977 | o0 | 0 |0 e b XXX e | 0000000 15,185,909 | 355 b XXX [k XXX [ 13,353,488 1,832,421
11.02 Residential Mortgage-Backed SECUNIIES. .........cveveerreereereeneireirieireine | erreeeeneens 2,222,252 | ... 3,212,991 | ... 1,491,488 | 466,425 | 328,421 | XK X e e T T25TT | 180 [ b XXX e XX K 00000 3,272,256 [ e 4,449,320
11.03 Commercial Mortgage-Backed SECUMEIES. .........c.cvivrieieireieieieieeiens | oo 0
11.04 Other Loan-Backed and Structured Securities.. ...2,268,705 |.

60IS

11.05 SVO Identified FUNAS..........ccccovereriieieieieieieesesseeseeseessenenes | seneeese XX .

11.06 Affiliated Bank Loans..... .0

11.07 Unaffiliated Bank LOANS............ccouiiriiriniiieiicisiieesesiseeseeissisnens | oereesnssssssssssessssssees 0

11.08 Totals......c.ccovvvrrrercrennnen. ...6,662,889

11.09 Line 11.08 a5 @ % Of COL 7....ovuvviveiiiiiiieiieiicisses ettt nsssniens | srensessssniesenanes 15.6
12. Total Bonds Prior Year

12.01 ISSUET ODIGAtIONS.........vvevreiriieiieiciiieie et | ersesnaeneas 5,501,142 |....coeo..n. 9,996,510 |....cco... 3,992,257 | .covvveveierieiierieenies | eneniesenneniesseisnenne | e XK e XX | e e XX [ e 19,489,909 | .o 82,1 | 17,663,142

12.02 Residential Mortgage-Backed Securities... ...1,880,945 |. 5,902,728 |... ...1,520,701 ..9,657,882 ...6,356,568 |..

12.03 Commercial Mortgage-Backed SECUMIES. ........cccourvririreuenierriesinees [ e JRTSR trrrreeneennseneneenns | e | erneneessnseennneeensens | svereenn e XK urnneenns [erereenn e XXX Lo XXX | 0 | 000 e [

12.04 Other Loan-Backed and Structured Securities.. ...1,496,200 |. 7,015,875 |... ...1,440,575

12.05 SVO Identified Funds. XXX

12.06 Affiliated Bank Loans..... .

12.07 Unaffiliated Bank LOANS...........cceriiirieiieriieieieeeieeissie e | enssreeessssessnsssesessnnees b riereenneeinnssenensnnens | erennnsensnnsensnssensnns |esensensnseressnseensnsens | eonserens XK Kurerenrerens | ereeernnn e XXX iririiaen Leveinneeee XXX | vrireinieisiniieiennned0 | vieiiiiieininen000 [ [

12.08 Totals............. ...8,878,286 |.

12.09 Line 12.08 a5 @ % 0f COL O....cvuvvieiviiiieieiciecei st sesiniens | cresrenisiesiesienanes 19.2 | e 5 | 280 | 09 i 24 | 0.0 [ XX e XK e | i 10000 | b XXX [ YA 32.9
13. Total Publicly Traded Bonds

13.01 IsSUET OblIGAtioNS.........cviveveirircieiricieeeesie st snsstes | ensesesnnees 2,171,932

13.02 Residential Mortgage-Backed Securities... ..1,187,350 |.

13.03 Commercial Mortgage-Backed Securities..... O .

Other Loan-Backed and Structured Securities..

................. 854,49
...... 3.8

.............. 3,364,330
13.09 Line 13.08 as a % of Col. 7....... ...14.9

13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities.
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans
14.07 Unaffiliated Bank Loans.

.............. 1,832,421 v 1,832,421 31,826,767 9 e XX | 1,832,421
.............. 1,462,611 cerveneenn 4,449,320 4 |.............3,301,313 A XXX | 4,449,320

14.08 TOAIS.......ooeecccccicec s sesnessssssnesnnnes | crnrinenensen 3,298,909 | 113,547,252 | ... 2,211,684 | ..o 765,563 |.....cccovvvne 328,255
14.09 Line 14.08 @5 @ % Of COl. 7......cvuuiviiiiiiiriiniinininissssssssiesienes | e 164 | o B7.2 | v 110 | i 38 | 1.6

14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11.........ocoevevevvvvevvvevee | coveveeeeeieieiait LT | v 31T | e 52 | oo 18 | el 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

.......................................................... 8,704,776

........................................................ 22,804,382

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

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

1 2 Codes 6 7 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 6C 9 |UNITED STATES TREASURY SD.. 600,047 |...102.656 615,938 .600,000 600,023 [ ..o (220 USSR VRN PO 2500 |...... 2.497 03/06/2019. | 02/15/2022.
912828 PX 2 |UNITED STATES TREASURY SD.. 206,844 |...100.391 200,781 .200,000 200,293 (VIRT()) [SSTIRTIRRIN FRURRRRR PR 3625 ... 2412 03/07/2018. | 02/15/2021.
912828 XG 0 |UNITED STATES TREASURY SD.. ..100,406 |...102.984 102,984 .100,000 100,093 [(CI0) 1 [STOUSTOURPOUN ITSPPORPOORROOOOR IOV 2125 |...... 2.062 07/16/2015. | 06/30/2022.
912828  XT 2 |UNITED STATES TREASURY SD.. 583,761 |...106.109 615,434 .580,000 582,618 (U470 ) [T SRR PO 2.000 |...... 1.863 06/06/2019. | 05/31/2024.
91282C AJ 0 |UNITED STATES TREASURY SD.. ..1,994,027 |..... 99.656 | ...ocovvvrnnee 1,988,142 | ..ccoovvvee 1,995,000 | ...coovovueee 1,994,081 50 [ oo | e | e 0.250 |...... 0.260 . | 09/24/2020. | 08/31/2025.
91282C  AJ 0 |UNITED STATES TREASURY .....otiiiieiiriimirsmmissnsssrssnssenssssesssnsssnsssnsenes | svseens 254,801 |..... 99.656 254,123 .255,000 254,812 L3 R TR P 0.250 |...... 0.266 09/24/2020. | 08/31/2025.
0199999. U.S. Government - Issuer Obligation OO OO OO OO OO OO POO PO OO PO OPPOPPOPPRPOPRPOTE IFPPVOPTOROOR 3,739,886 XXX | 3,777,403 | oo 3,730,000 3,731,919 [ 0 (3,129 0 0] XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securitie:
38373A D9 4 | GNR 2009-069 PV - CMO/RMBS..........ovvumiirerirrireerseinsisssssssssessssessnnss | weneen | oo | vevereeens A11A s | 6,320 |...109.547 | coovovirirnrirnnns 6,583 | ovvvrrirriiens 6,009 | .ovvvriirri (I 728 I [L0) ] RSN SRR PO 4.000 |...... 2722 08/17/2011. | 08/20/2039.
38379X KD 1 |GNR 2016-083 AP - CMO/RMBS.......ccciiuiiimmirimrernemsiminssmsssisssssssnsssessenes | esnnes | oo | convernenes A11A i [ 53,379 |...102.071 L5180 [ 52,828 | .o [CLC)] N (RN F 3.000 |...... 0.648 07/28/2016. | 10/20/2045.
0299999. U.S. Government - Residential Mortgage-Backed Securities 59,699 XXX ...57,189 59,060 | ..o 0 (56) 0 0 XXX XXX XXX XXX
0599999.  Total - U.S. GOVEINMENE. .. vvuieeiresiisssississsenssens s ens . 3,799,585 XXX s 3,836,225 | ..o 3,787,189 3,790,979 | i 0 (3,184) 0 0] XXX XXX XXX XXX
U.S. Special R & Special A t Oblig and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
29509P JB 6 |ERIECNTY NY INDL DEV AGY SCH FAC REV........ccouvvmvermmrvneeinernnennee | SDe | oo | cvviveioes | 1D FEviiiis | s 607,560 |...106.172 530,860 .500,000 515,935 | ..o [ e (11,836) | evvrvereererinns [ e [ e 5.000 |...... 2.549 04/25/2012. | 05/01/2022.
413890 CX 0 |HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV.......ccccouvvvimnrrinrienns 120,454 |...109.579 109,579 .100,000 107,633 (1,809) [ coooovevrrerrreies | i | e 5.000 |...... 2429 12/10/2014. | 11/15/2023.
756872 HT 7 |REDRIVED FIN CORP TEX ED REV. 543,680 |...110.537 552,685 .500,000 511,607 (4,968) | ...ovvverererrnnins | vererneerneniseriienin | s 5.000 |...... 3.889 08/28/2013. | 03/15/2025.
917328 PN 0 |UTAH ASSD MUN PWR SYS REV.... . 805,203 |...103.537 724,759 .700,000 709,483 [ ..oovverrriierrieens | cevrrinn (12,376) | .oveoreeeeeriins | cevrrieeniineniieenns | e 5.000 |...... 3.149 04/11/2012. | 04/01/2023.
917328 PN 0 |UTAH ASSD MUN PWR SYS REV.... . ..345,087 |...103.537 | . 310,611 .300,000 304,064 [(IHPA] RN RN Fr 5.000 |..... 3.149 04/11/2012. | 04/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... . 2,421,984 XXX | e, 2,228,494 | ..o 2,100,000 2,148,722 | ccoovevreviirrien0 | i (36,101) | oo (L 0 XXX XXX XXX XXX
U.S. Special R & 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
3128P7 XX 6 |FH C91594 - RMBS........coviiirireiiniineiiesiesissenssisssssssssesssssssssssesssnssss | aenees | oo | vevesenens A11A s | 51,057 |...106.055 | ...oocvverernncs 51,494 | oo 48,554 | .oovvrers 50,645 | ..o (LD SRR SRR PO 3.000 |...... 1.463 08/16/2016. | 01/01/2033.
313204 H3 6 |FH G30949 - RMBS.......ccovvirierrirecsniserieniesssessssissessssssssssessssesssnsns | svnees 1A .. 110,112 |...108.111 112,971 .104,495 108,698 (106) | vvvrvereererrnes [ errerereeerseesssninens [ e 3.500 |...... 2.051 11/16/2016. | 08/01/2036.
3133N3 VG 6 [FHREBO15 - RMBS.......cooiiiiirireiineieiiesiee s ssssssessssssssissssanss | sevie 1A .. 697,463 |...103.731 713,122 687,473 695,157 (1,918) [ oo | e | e 3.500 |...... 2.995 10/18/2019. | 09/01/2049.
3136A5 BB 1 |FNR2012-40 PA - CMO/RMBS.........coovvrmrremrieeireriieesississsesssessesssssesins | eeeies 1A e | s 5,073 |...102.678 (V2] ORI ISVOTRRRIN PO 2.000 |...... 1.877 04/25/2012. | 09/25/2040.
3136AC A5 0 |FNR 2013-18 PA - CMO/RMBS........ccoormriiiririrniinssiesisesssessssssssssssssnss | svseens 1A .. ..103.293 34 | s [ [ 2.000 |...... 2483 06/25/2014. | 11/25/2041.
3136AT CK 8 [FNR 2016-50 BN - CMO/RMBS.........coomrererrieiierineeienississenssssssnsenes | seeee 1A.. ..103.827 [C<I0) ) TSRO ISR PO 3.000 |...... 1.930 09/26/2016. | 02/25/2046.
3136AT  JR 6 [FNR 2016-49 PA - CMO/RMBS..........oooomrirrirniisississssisssssesssesssesssssins | aesis 1A .. ...105.258 (94) [ oo | e | s 3.000 |...... 2.495 05/24/2017. | 09/25/2045.
3136AT U8 5 [FNR 2016-77 BA - CMO/RMBS..........ccooomrierrrieriiersssiessssssssssesisssssssiens | avvis 1A .. ..103.891 (550) | vvvrrereeraernnes [ ererereeerneesnninens [ ervee 2.500 |...... 1.619 09/22/2016. | 01/25/2045.
3136AU  RZ 6 |FNR 2016-92 DA - CMO/RMBS.........ccostvimrieirierinieiinissiseiiesienesienesssenns | cviens 1.A ...100.920 (T47) | covvoerernrieens [ e [ e 3.000 |...... 0.041 12/07/2016. | 02/25/2034.
3136AV VO 7 |FNR 2017-22 BE - CMO/RMBS..........cooeeeeeievessieessiessessiessssssssssssinss | sveeees 1A.. ..102.477 (142) | covvoerreeererienns [ e [ e 3.500 |...... 1.120 04/26/2017. | 08/25/2040.
3136AW  JZ 1 |FNR 2017-31 QA - CMO/RMBS..........covvmirieririiriininsiesiesiesesssessssinns | criens 1A .. ..102.487 ...88,966 ..91,453 (194) | vvoveverrrrieens [ e [ e 3.500 |...... 0.924 05/24/2017. | 11/25/2045.
3137B0  DW 1 |FHR 4183 ME - CMO/RMBS........cooriemriiimerierisneesseississessssssesssssssssesas | eeens 1A .. ..102.571 .206,101 207,539 (228) | veoreeeeererienns [ e [ e 2.000 |...... 1.664 08/17/2016. | 02/15/2042.
3137BC  GX 0 |FHR 4360 KA - CMO/RMBS..........cooovveeeeereeineeessiessiesseesesseeesssssssenssnnes | cveenes 1A .. ..101.365 (V{0 R SRR PO 3.000 |...... 0.302 08/24/2016. | 05/15/2040.
3137BR 6T 7 |FHR 4608 HA - CMO/RMBS........oovveoreeicieiceeesneeessesessesessesessssssseeees | oeeees 1.A ...100.802 (G512 ) SRR VRN PO 2500 |...... 0.201 09/26/2016. | 06/15/2041.
3137BS  YX 5 |FHR 4631 AC - CMO/RMBS........oooiveereereerieseeeneeieeeessessseesssesssssnssnnses | sveenes 1A .. ...104.161 (T17) ] e [ e [ e 3.500 |...... 2.138 12/19/2016. | 08/15/2043.
3138ER VP 2 [FNALIB21 - RMBS......ooieriireieiieiiesiesiseesssisssssesssesssessssissessssinns | avsees 1A .. ..109.139 [CEC) ) IR ISR PO 4.000 |...... 2.065 03/27/2017. | 01/01/2037.
3138ES B8 0 |FNAL9IIE2 - RMBS........ocierieeiiiciieriereeessisssisessesssesssenessssssnsnns | cviens 1A .. ..107.454 (35) [ oo | e | s 3.500 |...... 2.076 04/26/2017. | 01/01/2036.
3140QC DT 0 |FN CA4613 - RMBS.......coooiiirieireiineisiiesiesisessssisesssssssssssenssssessssanns | sesien 1A .. ..103.848 387,382 .373,027 377,346 (R IV 1) IO IR P 3.500 |...... 2673 11/07/2019. | 11/01/2049.
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31417Y  SD 0 |FNMADSTE - RMBS......couiieiiiiniiieritiseissiieiiesiesssessssisessessasssenes. | evens - 1A .. ...106.124 ..55,122 (151) | covverererererrrrieens [ e [ e 3.500 |...... 2459 [MON... | o188 | e 1,900 |12/31/2010. | 09/01/2025.
31418A  AJ 7 |FNMAD908 - RMBS.......ooiuiemiimeiierireiseesssisss s sssssssisssssssssssssenes. | oeeens - 1A .. ...109.207 ...65,391 ...68,390 (125) | ovevreereeererienne [ erverieeeneeinnsinens [ ceve 4.000 |...... 2.078 |MON...| .... 12/28/2016. | 11/01/2031.
31418A  F2 9 |FNMA1084 - RMBS........ooorermrriimneesseesssesssssssssssssssssssssssssssssssssnnes ..108.459 | . 117,137 .108,001 114,502 (250) | vvvvrereereriens [ e [ e 3.500 |...... 1.066 [MON... | ... 09/27/2016. | 06/01/2032.
31418A  HQ 4 |FN MA1138 - RMBS. . ..108.090 | . 307,528 284,511 300,626 (601) USSR VPRSPPI IOV 3.500 |...... 1.218 |MON... 08/11/2016. | 08/01/2032.
314188 7E 0 |FNMA2692 - RMBS.......oovoeiieiriesiisesiesssssi e e e . ...04,645 .. 107.618 | ..o 96,660 | .ooovriniinnns 89,818 | .o 93,621 |... (10 RN [RRN Fr 3.500 |...... 2.050 [MON... | .... 11/16/2016. | 07/01/2036.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities... . 2,856,481 XXX | s 2,899,954 | ............. 2,766,672 | . 2,833,855 | .o 0 (6,429) 0 0| XXX XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
196479 N9 6 |COLORADO HSG & FIN AUTH . JSSSTURURREN IO . ..108.951 | . 817,133 .750,000 780,600 (8,772) | oo | e | e 4.000 |...... 3.281 |MN...... 04/12/2018. | 11/01/2048.
57419R  GH 2 [MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C.. ...102.108 ..95,020 | ... ...95,020 ceevnee [ e | s 4.000 |...... 4.000 |MON... 08/14/2013. | 07/01/2043.
594654 CM 5 | MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . ...108.906 | . 844,022 .775,000 807,594 (U721 [OTRTTIN IVRRRRIN DO 4.000 |...... 3.268 |JD....... 03/09/2018. | 12/01/2048.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F 210,665 |...101.624 | . 214,087 .210,665 210,665 ((0)]) SRR ISVIRTRIN PO 2.800 |...... 2.800 {MON... | .... 01/13/2015. | 02/01/2045.
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F 281,451 |..102.739 |. 289,160 281,451 281,451 ((0)]) USRS ITUTIRRIRN PO 2.930 |..... 2.930 |MON... | ... 02/10/2017. | 03/01/2047.
61212R  8H 2 |[MONTANA STBRD HSG.......cc.covvvrnece 429,956 |...108.848 | . 440,834 405,000 422,562 (I SRR ISR PO 4,000 3294 |JD....... 03/23/2018. | 06/01/2049.
63968M RE 1 | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.. ..819,149 |..108.518 | . 835,589 .770,000 805,106 (8,422) ISRTOTOORN RO B 4.000 |...... 3.335 |MS...... . 03/07/2018. | 09/01/2048.
647200 X6 6 |NEW MEXICO MTG FIN AUTH - MBS................ 272,386 |...102.612 | . 268,751 261,910 267,188 (BA1) [ oo | e | e 4.500 |...... 4.360 |[MON... | .o 982 | e 11,785 | 08/08/2013. | 10/01/2043.
647201  JJ 2 |NEW MEXICO MTG FIN AUTH............... ..2,127,273 |..105.293 | ...cccoonve. 2,079,537 | cocovvrrnns 1,975,000 | ..coovvvnnes 2,111,907 | v | e (15,114) | vveoreiecrires | e [ e 3.500 |...... 2.640 |JJ...... ceeennn 34,563 | L 45,402 | 10/03/2019. | 07/01/2050.
83756C EP 6 |SOUTH DAKOTA HSG DEV AUTH. ..103.073 | . 226,761 .220,000 224,144 (I TG SURRTIN NN PO 4.000 |...... 3.155 |MN...... cevernenen LABT | s 9,611 | 11/07/2013. | 11/01/2044.
924190 EL 1 |[VERMONT HSG FIN AGY . . ...103.226 ....5,000 (R Tl [ERRROR JO 4125 |..... 2.940 |MN...... [ERSTeeTTC /35 [PV 206 | 04/11/2012. | 11/01/2042.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . . . 6,093,166 XXX ..5,749,046 ) 0 0 XXX XXX XXX 57,875 | .......194,751 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: s [T [ 11,371,631 XXX ...10,615,718 )] (L 0 XXX XXX XXX 90,015 | ........ 389,432 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
03027W  AJ 1 [AMTT 2013-2A 2A - RMBS......ovvimiiiiriieciseiiseisesissisesesesssssessssssssenns | aevies e L2 LA FE i | i 974,120 |..101.843 | ..ccooouee. 1,018,428 | ..ccoovvvrenne 1,000,000 | ..cocovvernncns 987,614 | ..o, 5,516 | covvorererineieens [ e [ e 3.070 |...... 3.683 | MON... 06/11/2018. | 03/15/2048.
05579H AE 2 |BNZ INTERNATIONAL FUNDING LTD (LONDON BR.......cccmmvireerrriniriens | ceveene Cl. 499,120 |...102.846 | . 514,230 .500,000 499,792 IS A PO IR PO 2.900 |...... 2.937 |FA....... 02/13/2017. | 02/21/2022.
115637  AS 9 |BROWN-FORMAN CORP.......cccoourrirmrriieriineiissssssssisesssessssssssssesenes | cviees . 796,424 |..110.741 | . 885,931 .800,000 797,753 | ... BAT [ v | e | e 3.500 |...... 3.571 |AO...... 03/22/2018. | 04/15/2025.
115637  AS 9 | BROWN-FORMAN CORP.........coovierrimiimiieriiensesisse e sssssssssessseseseenas SD.. [ e T2 [ 1.GFEu s | v 199,106 |...110.741 | . 221,483 .200,000 199,441 | oovoeierni 53 | ceveeeneerneinens [ e [ 3.500 |...... 3.571 |AO...... 03/22/2018. | 04/15/2025.
14912L  6G 1 | CATERPILLAR FINANCIAL SERVICES CORP........coovvevrirerivnrirerieniniiins | cevie . 990,140 |...110.631 ......1,000,000 1407 [ s [ e | e 3.250 |...... 3.415 |JD....... 03/12/2018. | 12/01/2024.
17401Q  AQ 4 |CITIZENS BANK NA ..ottt esssessssisssssssssesssenes | eeens . 998,550 |...106.959 278 | o | e | s 3.700 |...... 3.731 |MS...... 03/26/2018. | 03/29/2023.
233851  CS 1 | DAIMLER FINANCE NORTH AMERICA LLC ..102.398 (110) | ovvvrverrerriiens [ e [ e 2.850 |...... 2.658 |JJ...... 05/02/2017. | 01/06/2022.
24422E  UE 7 |JOHN DEERE CAPITAL CORP ..112.018 . 83 | oo [ e [ 3450 |...... 3.454 |MS...... 03/08/2018. | 03/13/2025.
24422E UE 7 |JOHN DEERE CAPITAL CORP L12.018 | 11,202 | 010,000 | e 9,998 (V1 [UPOUPPURORTONOPRN VURPPORTPOOTRPORPPIORPOR BOTO 3450 |...... 3.454 |MS...... 03/08/2018. | 03/13/2025.
29977G  AB 8 | TIAAFSB HOLDINGS INC . ...100.156 | . 500,778 .500,000 500,000 | ooouerrvrerrerieees [ e | e | e | e 6.000 |...... 6.001 |MS...... 03/09/2016. | 03/15/2026.
40139L  AD 5 | GUARDIAN LIFE GLOBAL FUNDING.........cccociermrieiieriirienirnsessseiessiiens | revees [P 1.BFE......... 284,641 |...103.048 | . 293,686 .285,000 284,900 {72 ISTOTOTRURORN IUROTPRRTRORIOR OO 2500 |...... 2.526 |MN...... 05/03/2017. | 05/08/2022.
458140  AJ 9 |[INTEL CORP.....coovverrrreierierirneriens OO I - 477,609 |...102.214 |. 465,074 455,000 458,092 (4,063) | ..oovvrrercrinnins | e | s 3.300 |...... 2.376 |AO...... 12/09/2015. | 10/01/2021.
871829  BG 1 |SYSCO CORP.....oviiiirinririeriseisissiie st | criens - . 994,800 |..111.319 | covvveen. 1,113,193 | v 1,000,000 | ..coovvvrnnee 996,745 | ... T06 | e 3.550 |...... 3.634 |MS...... 03/08/2018. | 03/15/2025.
882508 BB 9 | TEXAS INSTRUMENTS INC... . SD.. [ | 12| 1EFE i | s 342,347 |...106.743 | . 368,263 .345,000 343,672 [ oo 7L [V IOVITIRN PO 2625 |..... 2.745 |MN...... 04/27/2017. | 05/15/2024.
904764  AX 5 |UNILEVER CAPITAL CORP.... . v | s - LA0BTAT | 85,398 | ..o 80,000 | ..oovrererirnes 79,603 B4 | e | e | e 2.600 |...... 2.757 |MN...... 05/02/2017. | 05/05/2024.
904764  AX 5 |UNILEVER CAPITAL CORP.... . . SD.. |..|. ..106.747 | . 112,084 .105,000 104,479 |... 96 | oo [ [ e 2.600 |...... 2.757 [MN...... 05/02/2017. | 05/05/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX | s 10,056,250 | ..cocvernves 9,330,000 | . 9,305,268 | ...covvviiriiniinn 0 5,300 0 0] XXX XXX XXX XXX XXX
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Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
073877 CS 9 |BSABS 2005-SD3 1M1 - RMBS v [ oo | e e | LD FMuci | 307,730 |..... 99.512 |. 380,926 .382,793 379,341 [ oo 4,833 | i | e | e 0.798 |...... 2.666 | MON... 12/05/2013. | 07/25/2035.
46637V AA 3 [JPTEP A= CMOIRMBS........otemiriiiierierieeeseiseise et ssessneens 237,433 |...105.523 | . 255,010 .241,662 237,885 56 | oveoeereriieiens [ e [ 3.000 |...... 3.330 {MON... | .... 12/02/2013. | 09/17/2042.
63862X AA 0 [NHLT 2020-1 A-RMBS.........cccccoevvvurrns ..937,503 |...100.101 |. 938,449 .937,503 937,503 0 RSUTOTOORN RO PO 1.269 |...... 1.269 |MON... 09/21/2020. | 09/25/2030.
74968R  AA 3 [RPIT 191 A= CMO/RMBS.......ccovtemieirierieeineesseissesssess s essssesssssssees ...1,684,886 |...100.508 | .............. 1,706,655 | ...cooevenne 1,698,030 | ..oooovvenee 1,686,977 1,596 [ ooveeerrrerrenins [ e | e 2.750 |...... 2.936 |MON...| .... 10/09/2019. | 10/25/2063.
76971E  AA 2 |RBIT 20HBT AT - ABS.....oiiiiiiieiieeieceiseese i 999,921 |...100.342 | .............. 1,003,338 .999,922 999,921 (V1 [OOSR ORI PO 1719 |...... 1.719 |MON... | .... 10/14/2020. | 10/25/2050.
95002F  AA 2 |WFMBS 2019-4 A1 - CMO/RMBS s . . 586,438 |...103.919 |. 598,756 576,175 587,035 (A4 R RN Jr 3.500 |...... 2.035 [MON... | ... 11/19/2019. | 09/27/2049.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities s 4,753,911 XXX s 4,883,135 | ..o 4,836,086 | ............. 4,828,662 4,714 0 0] XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00180A  AA 7 |AMSR 2020-SFRT A= CMBS.......ccoomiirrieireiinsiiesiesiseissssisssssssssesssessses | reeens . ..101.868 | ....cccoonue 1,017,702 .999,041 999,394 390 | e | e [ 1.819 ... 1.817 |MON... 03/04/2020. | 04/17/2037.
03666L  AA 0 [ANTR 201 A1 = CDO....coorririeriserieriesieessessessesiessssessesssssssssssssssenes | cveens ..100.692 | oo 1,006,915 | oo 1,000,000 | ..coovrrenee 1,000,000 [ oooevrrercerrrrnenns [ everierineeneninees e | e | v 2125 |...... 2127 |JAJO.. | ... 09/18/2020. | 10/23/2031.
05377R  CQ 5 |AESOP 2017-1 A-ABS........... . SRS D . ..103.276 | . 103,276 .100,000 99,996 A | i | s | 3.070 |...... 3.092 |MON...| .... 03/08/2017. | 09/20/2023.
05377R  CY 8 |AESOP 2018-1A-ABS........... . - ...105.388 ....1,053,881 ......1,000,000 58 | covereeerineinens [ ererreeineeneninens [ e 3.700 |...... 3.733 |MON... | .... 04/24/2018. | 09/20/2024.
15674H  AA 3 |CERB29A - CDO.....oiiiiiiiiiiisiceiss st ¢ 1,000,000 |...100.000 | .. 1,000,000 ..1,000,000 ,000,000 v [ | 2.106 |..250.000 |JAJO.. .| 10/16/2020. | 10/15/2032.
23342K AC 8 |DRB2017-A A2B - ABS s - 363,732 |...101.539 | . 369,467 .363,866 363,781 12 [ s [ e | e 2.850 |...... 2.877 |MON... | .... 04/13/2017. | 05/27/2042.
36255C AC 3 [ GPMT 2018-FL21 AS - CDO......covumieriiniiiciiericeinissiisesissiiesiesiissiies | cvviens - ...1,000,000 |..... 98.963 | ..covrvcrirns 989,629 | ....cccooune 1,000,000 | ....ccooveuee 1,000,000 (162) | vvvvvvrrererienne [ everereeirseeisnsinens [ v 1.352 |...... 3.127 [MON... | cocoorrrern 813 | i, 18,736 | 04/26/2018. | 11/21/2035.
38172X  AG 4 |GOCAP 16 ATR - CDO......ecererrrierierinerieniseesssnissrssesssssssensssessesssnssns | wvneee | G| vercvnendd | TAFE i | ciiii0002.250,000 | ... 99.517 | . 248,792 .250,000 250,005 L. ORI VRN PO 1915 |...... 4.030 |JAJO.. | .covieeernnn891 | e 7,514 | 06/23/2017. | 07/25/2029.
38175B  AA 2 |GOCAP 36 A - CDO......ccoovvvrisrisriinniscreninneisnsississsisssssssississssessinns | woenne | G v | TAFE it | 1..221,000,000 | ... 98.850 | ..ocovrecrinnn 988,504 | .....ccooouc 1,000,000 | ....ccooveeee 1,000,140 (74 IR RN PO 1525 |...... 1.524 | FMAN. 02/23/2018. | 02/05/2031.
42806D AH 2 |HERTZ2015-3A-ABS...... ..100.097 | . 216,395 .216,185 216,185 524 ceevnee [ e | s 2670 |...... 3.027 |MON... 03/15/2017. | 09/27/2021.
58003U AC 2 |MF12020-FL4 AS - CDO... ..100.184 | ...cccvenee 1,001,840 | ....ccceveeee 1,000,000 | ....ccooveuee 1,000,000 | ooovvrrereirniieninn [ [ e 2252 2.285 [MON...| .... 10/28/2020. | 12/17/2035.
67590A BB 7 |OCT14 14R ABR - CDO......costurrrererierinreeniseenerinnnnsnsesessssessissssssssnss | vneeen | oo | cvevennendd | TAFE i | v 15,000 | oo 99.698 | ..ooverrerirnns 14,955 | oo 15,000 | .oovercrrneinne 15,002 (V1 [OOSR ORI PO 1612 |...... 1.604 [JAJO.. | coovvirennnB2 | i 413 | 05/09/2017. | 07/16/2029.
78449P AB 5 |SMB2018-A A2A - ABS ..105.886 | . 952,982 .900,008 899,927 27 | o [ [ 3.500 |...... 3.528 |MON...| ...........1,400 | .......... 31,500 | 03/14/2018. | 02/15/2036.
803169 AQ 4 |SRANC 3RAFR-CDO......cccormurrner ..100.238 | . 990,276 .987,925 988,031 [ TR USRI DOt 4.088 |...... 4.104 |MJSD. | .o 1,010 | oo 40,386 | 04/30/2018. | 06/24/2030.
82652K AA 2 [SRFC171A-RMBS......cccoovvumnen. - . . 101772 | . 156,374 .153,651 153,645 2 | eeeeeeeeeeeeeeieens | e [ v 2.910 2.929 [MON... | oo 137 [ 4,464 | 03/13/2017. | 03/20/2034.
85022W AP 9 |SCFT 2020-A A- ABS et | eenien [ A4[1AFE s | v 1,374,101 {..100.533 | ............c. 1,381,496 | ..cccoverenne 1,374,169 | ............. 1,374,101 0 [ oo [ e [ e 1.970 |...... 1.980 [MON... | .ccoovirrenndBT | s 6,768 | 09/16/2020. | 09/26/2037.
89613T  AA 6 |TAH 18SFRT A= RMBS.......coooiiiriiesieriieeissisisssiessssssssssesssssssesssnnes | venens - 986,594 |...106.439 | .............. 1,056,208 .992,315 992,315 [ ..o | eerrnerieninneenes [ e | e | s 3.530 |...... 3.517 [MON...| .ccccee..2,919 | .. 35,587 | 04/11/2018. | 05/19/2037.
92257A  AB 0 |VCC 2018-1 A= CMBS......ooomeeeiiieiineeieeississssssssessesssessssissessssssens | reeens - . 516,724 |...104.736 | . 541,378 .516,900 517,156 |... (1) TR USRI PO 3.590 |...... 3.584 |[MON...| ...........1,546 | .......... 18,554 | 04/06/2018. | 04/27/2048.
98955R AB 5 |ORIIATF-CDO..... s | e (o] I 4|1AFE.. ...1,000,000 |...100.773 ...1,007,734 +.1,000,000 | oooreeer 1,000,000 [ oo | e | | | e 3440 |..... 3455 [JAJO.. | ...c.....8,784 | .......... 29,431 | 11/08/2019. | 01/21/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. . . . .13,860,055 XXX .14,097,805 | ...........13,869,061 | ...........13,869,571 | .oorrirrrnnnn 0 .807 0 0 XXX XXX XXX | ........28,909 | ........ 289,338 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. e | ceeeenreaes 27,913,867 XXX | s 29,037,189 28,035,147 28,003,501 | ..o 0] s 10,822 [ .o (] IR 0] XXX XXX XXX | ........106,169 | ........ 696,734 XXX XXX
Totals
7699999.  Total - ISSUET OBGAIONS. ........rvisieesiisiiiieierii sttt | cnissnienes 15,461,771 XXX | s 16,062,147 | ..oovvenees 15,160,000 | ........... 15,185,909 | ...ovvivvvririininns (V)] (33,929) | ..o, (] [ 0 XXX XXX XXX [ s 109,687 | ........ 462,891 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities . 7,670,090 XXX ...7,841,911 7,659,047 LTT21578 | i 0 (1,770 0 0 XXX XXX XXX [ s 11,204 | ....... 176,936 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities s [ 19,953,221 XXX ..20,215,861 | ...........19,618,107 | ... 19,880,855 | ..ovriviriirirninns 0 s (49,322) | .ovvovviiiins 0 s 0 XXX XXX XXX | s 86,783 | ... 484,089 XXX XXX
8399999, GraNd TOAl - BONGS. .......uuevuveeusiesiiseeseeseiseesees ettt bbbt | enbinsisn 43,085,083 XXX | 44,119,919 | ............ 42,438,054 | ........... 42,788,342 | oo (V1N I (C15X0P20) I (V1 T 0] XXX XXX XXX | e 207,674 | ... 1,123,916 XXX XXX

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 28,678,261 1B s 1,779,756 1C e 812,642 D 1,993,919 1E .. 1,485,638 1F s 3,471,185 1G ... 2,510,741
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3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SvVo Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
2A 2B . 2C .. .0
3A 3B . 3C .. .0
4A 4B .. 4C .. .0
5A .. 5B .. 5C .. .0
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2020 ofthe T Fiumphe Casualty Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
91282C  AJ 0 |UNITED STATES TREASURY ......ctuiiiiriririniiisiiniisnsniserssisessnsssesnssnises | 09/24/2020........ GOLDMAN. ...ttt 2,248,828 2,250,000 275
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 2,248,828 2,250,000 275
Bonds - Industrial and Mi:
00180A  AA 7 |AMSR 20SFRT A = CMBS.......ovvirrirreriinirierierseesesissssessesssessesessenns 03/04/2020........ GOLDMAN......ovvirirrirreneeessiee et essssesessssssessenes 999,963 1,000,000
03666L  AA 0 |ANTR 201 A1 - CDO.....cooiiiiiiiciiiecicissssiss s [ 09/18/2020 BNP PariDas...........oouiiiiiiciiciisiiiss s 1,000,000 1,000,000
15674H  AA 3 [CERB 29 A - CDO......oiemeeiiniiieriesiees it ssesssensenes c 10/16/2020........ WELLS FARGO SECURITIES LLC.... 1,000,000 1,000,000
58003U  AC 2 [MF120FL4 AS - CDO.......ovviiiiriciiriiciississis s [ 10/28/2020........ JP MOMGaN.....ooiiiie s 1,000,000 ....1,000,000
63862X  AA 0 [NHLT 201 A-RMBS.......ooiiiiieiininiieienireese e 09/21/2020........ CREDIT SUISSE SECURITIES (USA)......ooeiiiiriiirirniieisiieeeeissesesiesssssssesess s 999,999 1,000,000
76971E  AA 2 |RBIT 20HBT AT - ABS.....oooiiciicecsseee s 10/14/2020........ NOMURA SECURITIES/FIXED INCOME 999,999 ....1,000,000
85022W AP 9 | SCFT 2020-A A - ABS......oiiiiiiiiirieieeises s 09/16/2020........ CREDIT SUISSE SECURITIES (USA) 1,499,925 1,500,000
3899999. Total - BONdS - INAUSHIIAl AN MISCEIIANEOUS.............c..eveieieeieeieeiete ittt ettt ettt ettt sessesssessessesssssssessssesas  febsesssssssessessesasssssessessesassessessessesessessesssssssessessessesessessesssssssessessesansessesssssesassessesssssesessessessesassessessessssassessesansessessessesansassesssssnsesses  aesessesssssssssessessssssessessesnsansessessnsnsan 7,499,887 ....7,500,000
8399997, TOtAl - BONMS = P 3. .ottt E 0S8 re eH8 oL e E R EEoEE R fEEE RS EE R E LR EE oL LE e E LR R R EE LR eEE LR E R E e E LRt LR E L E R R E e G eeEnes et Rttt 9,748,715 9,750,000
8399998. Total - BoNdS - SUMMANY HEM fTOM P 5.......c..eiuii ittt sttt ess sttt ees 8808 e84 ee48 40808 £E 8oL 8 81081 E 108 E £ 848 E 8oL E 808408408408 E8 4081 eE 8414081 E e E 84088 eEE L0 8 4E £ 008 4L 8481 E 4848 E e E 8L EE b0 E e E b E b b £ eebeE e bR e bbb bbbt 2,003,594 .. 2,000,000
8399999, TOAI - BOMMAS. ...tttk 8 480 E o0 E R E e 08 SR eEEEEeeEE R ehE LR f e E LR e R e E L EE LR EE R E SR EE LR f e eEE R AL EE e E e f SR LR E R R e h et ek ettt | eerennt et 11,762,309 | v 11,750,000
9999999. Total - Bonds, Preferred and COMIMON SEOCKS..........c.eueiiveiieiieieieieiteiie et isesesie et esse e st ss s sa s st essesse febsessessssassessesssssssessessesesseesesses et e s sesse b s e s e s s s se s e s ee s e s se s s a8 e s s e s s e b s e e s oL s S e 4 e s a2 s b s A e s S se s A et b s s e s s s s e b e s s st s s e s s e b st sses Aekiesssessesassassebaes et st essessnsensessessesnsas | eosebssessessssssssssensessessnsses 11,752,309 XXX




Annual Statement for the year 2020 ofthe  Triumphe Casualty Company

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

SCHEDULE D - PART 4

vi3

1 2 5 7 8 9 10 Change in Book/Adjusted Carrying Value 16 18 19 20 21
12 13 15
F Current Bond
0 Year's Interest /
r Current | Other-Than- Total Foreign Stock Stated
i Prior Year Year's Temporary Exchange Book/Adjusted Realized Total Gain | Dividends | Contractual
g Book/Adjusted (Amortization) | Impairment Change in | Carrying Value at Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description Name of Purchaser Consideration Par Value Actual Cost Carrying Value | Accretion | Recognized B./AC.V. Disposal Date on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
38373A D9 4 |GNR 2009-069 PV - CMO/RMBS.........oeverrremrrmerierirens . . | Paydown 2135 (80) 08/20/2039.
38379X KD 1 |GNR 2016-083 AP - CMO/RMBS..........cconiireriririnrienis . . | Paydown 76,528 | vovveeeeeeerecceiins | e (PR, — 10/20/2045.
0599999. Total - Bonds - U.S. GOVEMMENL..........c.curimireireieiriinieeeieseieeeeeeeessssenesnees evenenes 78,663 (2,531) 0 XXX
Bonds - U.S. Political Subdivisions of States
044825 BX 4 |ASHTABULA AREA OHIO CITY SCHDIST....ooccrr - | Call @ 100.00 740,000 | ....... 740,000 752,862 | oooevrcvrcrns | e (12,862) [ .ovccvesvee T40,000 [ oo | v | crrsirrsirnesnO [ 29,600 | 12/01/2023.
490278 3J 5 |KENTCNTY MICH.......ccocoooiviviviininnns . | Maturity @ 100.00 1,085,000 | .......1,085,000 v 1,085,000 | s [ | | sesnenen0 | | e 1,085,000 [ ..ovcevninnns [ o | ervnrensnnnnnn0 [ 27,125 | 01/01/2020.
2499999, Total - Bonds - U.S. Political Subdivisions of States...........ccccovuveviveinirinins v 1,825,000 | ....... 1,825,000 | .......2,019,860 | .......... 1,837,862 | ..coccocce0 | oo, (12,862) | overrrrvenees 0 1,825,000 | ..oovevierei0 | v (U] 0 ... 56,725 XXX
Bonds - U.S. Special Revenue and Special Assessment
196479 N9 6 | COLORADO HSG & FIN AUTH 135,000 | eoovvee 135,000 | oovees 142,984 | oo 136,795 | covververrresres | corneennens (63D 1 — K027 Y DO (1,084) | oo, (1,044 | ..o 2,492 | 11/01/2048.
3128P7 XX 6 |FH C91594 - RMBS 14,114 . 14,748 ) .. 01/01/2033.
313204 H3 6 |FH G30949 - RMBS... . | Paydown 38,649 ..38,649 40,243 ). 08/01/2036.
3133N3 VG 6 |FHREB015-RMBS..........ccoevieireieienns . . | Paydown 183,684 | .......1,200,885 | ........... 1,200,218 ) 09/01/2049.
3133XX P5 0 |FEDERAL HOME LOAN BANKS.........cccoomirmerimrerrninninns . . | Maturity @ 100.00 10,037 ) 03/13/2020.
3134G9 UM 7 |FEDERAL HOME LOAN MORTGAGE CORP...........cccc.... . - Call @ 100.00.......cwwwsssscssssscsenna | 215000 | 215,000 | oo 215,000 | oo 215,000 06/30/2021.
3136A5 BB 1 |FNR 2012-40 PA - CMO/RMBS . . . | Paydown 2057 09/25/2040.
3136AC A5 0 |FNR2013-18 PA-CMO/RMBS........ccoooommmrvirrrireriiinnies . . | Paydown 6.911 11/25/2041.
3136AT CK 8 |FNR2016-50 BN - CMO/RMBS... . | Paydown... 3,484 02/25/2046.
3136AT JR 6 |FNR 2016-49 PA - CMO/RMBS... . | Paydown... 11,764 09/25/2045.
3136AT U8 5 |FNR2016-77 BA - CMO/RMBS... .| Paydown.......oeveeeeeeee | 101019 | 101019 | 104555 | 103,327 101,019 01/25/2045.
3136AU RZ 6 |FNR2016-92 DA - CMO/RMBS... | Paydown......ooevneviseiissiissn | 42138 | 142138 | 445270 | 144,348 142,138 02/25/2034.
3136AV V9 7 |FNR 2017-22 BE - CMO/RMBS . | Paydown . . 29121 | ... 28.810 08/25/2040.
3136AW JZ 1 |FNR2017-31 QA - CMO/RMBS | PAYAOWN. .| 132,338 | e 132,338 | ocveenee 137,590 | covvverens 136,326 132,338 11/25/2045.
3137A2 PF 2 |FHR 3766 HE - CMO/RMBS.... . | Paydown... 2,743 2,779 2,742 2,743 |. 11/15/2020.
3137B0 DW 1 |FHR 4183 ME - CMO/RMBS - | PAYAOWN. .o | 119,030 | e 119,030 | wovveenee 120,351 | cvvverens 119,993 .119,030 02/15/2042.
3137BC  GX 0 |FHR 4360 KA - CMO/RMBS..........covumerierierierirneensninns . .| Paydown... 60,968 05/15/2040.
3137BR 6T 7 |FHR 4608 HA - CMO/RMBS.... . | Paydown... 29 595 06/15/2041.
3137BS YX 5 |FHR 4631 AC - CMO/RMBS, . | Paydown... 17,080 08/15/2043.
3138ER VP 2 |FNAL9621- RMBS . | Paydown... 14,744 01/01/2037.
3138ES B8 0 |FNAL9962-RMBS.... . | Paydown... 18,625 01/01/2036.
3140QC DT 0 [FNCA4613-RMBS........cccooovmrvrmrririrninns | PaYAOWN. e | | 609,144 | ...609,144 | .o 18471 | 618,187 11/01/2049.
31417Y SD 0 |FN MAO0515- RMBS .| Paydown... 25 336 09/01/2025.
31418A  AJ 7 |FN MA0908 - RMBS, . | Paydown... 20,377 11/01/2031.
31418A F2 9 |FN MA1084 - RMBS .| Paydown... 38.179 06/01/2032.
31418A HQ 4 |FNMA1138-RMBS.......cccovvvneee . | Paydown... 97,485 08/01/2032.
314188 7E 0 |FNMA2692- RMBS........ccccoomvrvmrrrnrinennns . .| Paydown... 48,708 07/01/2036.
57419R GH 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG &C..... | .. . | Paydown 32218 07/01/2043.
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . - Call @ 100.00.....cscciisisccean | 435,000 | 135,000 | oo 443,311 | 138,750 12/01/2048.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... |.. . | Paydown 64,606 02/01/2045.
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF... |.. L[ Paydown..........oooenvvvcivmmnniiiiann | 110,686 | 110686 | 110686 | oo, 110,686 110,686 03/01/2047.
61212R 8H 2 |MONTANA ST BRD HSG.......ccocvieriiriirireiierinerienieens . .| Call @ 100.00 56,603 56,315 06/01/2049.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG........ . L[ Call @ 100.00.......coommvvirvsmnnereaa | 130,000 | 130,000 | 138298 | 132,144 131,387 09/01/2048.
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Annual Statement for the year 2020 ofthe  Triumphe Casualty Company

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
646136 DY 4 |NEW JERSEY ST TRANSN TR FD AUTH........cocccvoiennens .. | 12/15/2020. | Maturity @ 100.00. 1,600,000 | .......1,600,000 | .......1,794,992 | .......... 1,620,782 | oo | o, (20,782)| .. (20,782) | e | 1,800,000 | o | e | 0 [ i 84,000 | 12/15/2020.
647200 X6 6 |NEW MEXICOMTG FINAUTH-MBS........ccooccoovvviinni .. [ 12/01/2020. . 82,585 | oo | oo (1,367)] .. ol 1,3687) | oo | eeeieeeeee1.217 [ e | e | o0 | e, 1,178 | 10/01/2043.
647201 JJ 2 |NEW MEXICOMTG FIN AUTH.....cooomivvirrinriirecniies .. [ 10/01/2020. 25,000 | oovoro 26,928 25106 ) | e | eerrrreeeneneen(108) o | 25,000 | oo [ e | cevvveiirisnsns0 | e 574 | 07/01/2050.
724799 BB 6 |PITTSBURGH & ALLEGHENY CNTY PA SPORTS &........ .. | 09/30/2020. 620,000 | ......1,776,719 ..1,632,222 ). 94,274 102/01/2022.
83756C EP 6 |SOUTH DAKOTA HSG DEV AUTH .. | 08/12/2020. .95,000 | .......... 101,474 95 471 ). SOOI | B 1,155 | 11/01/2044.
924190 EL 1 |VERMONT HSG FIN AGY | 11/02/2020. | Call @ 100.00. v vosvssvssvvsvssess | | 140,000 | ... 140,000 ....145,846 142,844 ) 40,751 [ v | (1)) — (T51) | o 4,228 | 11/01/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS..............c...civies covvvisrviiiinsssiissssisssssisssssssssssisssssssssnis | 7,159,508 159,508 619,532 ....7,260,107 ) I o I OO (<X X ) | [ (V) 7,166,986 | ............... 0 ... (7470) | .......... (7,477)] .....253,321 XXX
Bonds - Industrial and Miscellaneous
00180A AA 7 |AMSR 2020-SFR1T A - CMBS........coovvverreirrrirenrieeeenns .. [09/01/2020. | PaydOwN............ccveerrveerenrirrriirns ..959 | .. 959 20959 | s [ | eennreennnn0 [ | 0 | | 04/17/2037.
02665W BP 5 | AMERICAN HONDA FINANCE CORP - 06/29/2020. | CITIGROUP.....covoosveeesveenss |, 532,480 | .......... 500,000 | ........ 496,865 | ............. 498,083 498,302 02/16/2024.
073877 CS 9 |BSABS 2005-SD3 1M1 - RMBS .| .. | 12/28/2020. | Paydown 204,160 204,160 | ......... 164,125 | ovvovvoo. 199,741 204,160 07/25/2035.
075887 AW 9 |BECTON DICKINSON AND CO.......ccoooumvvimmriiniiiinniis .. [ 09/29/2020. | Call @ 100.00.........covvvccemmvvrccieeenc | | 80783 | e 80,000 80,300 | ovvveevenrriens | e (184) e | s (184) [ | v 80,117 | oo 11/12/2020.
17275R  AH 5 |CISCO SYSTEMS INC . . | 01/15/2020. | Maturity @ 100.00 ...20,000 20,007 | ovoeevreeeereens | eeerreeereeeansT) e | eeeeeeeeeeeeeaneT) e | v 20,000 | oo 01/15/2020.
23342K AC 8 |DRB2017-AAZB - ABS.........cooovvirrierieieceeieseriesneienes .. | 12/25/2020. | Paydown 392,718 392 574 392,614 392,718 05/27/2042.
36164Q MS 4 |GE CAPITAL INTERNATIONAL FUNDING COMPANY.... | C| 11/15/2020. | Maturity @ 100.00 299,610 299,931 .300,000 11/15/2020.
42806D AH 2 |HERTZ2015-3A-ABS........cccoovivururiranns .. [ 12125/2020. | Paydown............coooevvvvevvvcvencceenn | L 783815 | 783815 | o 774997 | 781,916 783,815 09/27/2021.
46637V AA 3 [JPTEP A- CMO/RMBS.........ovrvvirrinrinnriereiiesenienees .. [12/01/2020. | PaydOwN...........ccvvemrreieriirniirs 90,822 09/17/2042.
63862X AA 0 |NHLT 2020-1 A- RMBS . .. | 12/25/2020. | Paydown... 09/25/2030.
74968R  AA 3 |RPIT 191 A - CMO/RMBS........oooorrirreirriinneriennrinnes .. [ 12/25/2020. | Paydown... 282,105 280,004 10/25/2063.
76971E  AA 2 |RBIT 20HB1 A1-ABS..... . | 12/25/2020. | Paydown... 78 10/25/2050.
78449P AB 5 |SMB 2018-A A2A - ABS.. . .. | 12/15/2020. | Paydown... 199,992 99,980 02/15/2036.
803169 AQ 4 |SRANC 3RAFR - CDO......cooovvreriirrriierieereeieseeiesenenns C| 12/22/2020. | Paydown 12,075 . 12,075 06/24/2030.
82652K AA 2 |SRFC 171 A=RMBS...oooooococcccccrrrrerscne, .. | 12120/2020. | Paydown... ..76,016 76,012 03/20/2034.
85022W AP 9 [SCFT 2020-A A= ABS........ooiiiirieiiniiseneieceieesesieneeens .. | 12/25/2020. | Paydown... ..125,831 125,831 09/26/2037.
89613T AA 6 |TAH 18SFR1A-RMBS . | 12/01/2020. | Paydown 7,685 AT OO RO (1)) DUSRURRRUITRS ISR () ) DRSSO IO 7,685 | .oovvvevvrres 05/19/2037.
918204 AV 0 |VFCORP | 03/04/2020. | Call @ 100.00..wvvosvvssvssvvsvssens | 310,170 | .o 300,000 | ..o 316,422 | oo 304,674 304,114 09/01/2021.
92257A AB 0 |VCC 2018-1 A-CMBS....... .| 12/01/2020. | Paydown... 2922 696 222 696 222 620 222 864 222,696 04/27/2048.
95002F AA 2 |WFMBS 2019-4 A1 - CMO/RMBS... .| 12/01/2020. | Paydown...........ccoevvvevevmmmmvciiisnnnn | | 414210 | oo 414,210 414,210 09/27/2049.
3899999. Total - Bonds - Industrial and MiSCEIANEOUS.............c.coceevererererirereseiseiereriies veeeians 4,020,555 977,122 5,116 XXX
8399997. TOtal = BONGS = PAM A......oooovivivirirrinisinesss s e | 13,081,195 | ..... 13,037,762 103,398) XXX
8399998. Total - Bonds - Summary Item from Part 5................coooevvviiirriincriiniiins o | 2,014,000 | ...... 2,000,000 | ....... 2,003,594 | eovveoeeeeeeeeeeeeeeeei oo | e, 3 . XXX
8399999. TOtal - BONAS...ooo s s | 15,095,195 | ..... 15,037,762 | ..... 15,670,295 | ......... JPX I E P — 0 [ e (103,395) . .(103,395) XXX
9999999. Total - Bonds, Preferred and COmMMON SIOCKS.........ccvivvrsivrrsivesssnessivnsis s | 15,095,195 XXX | ... 15,670,295 | ........ 12,961,812 | cccovvvn. 0] ... (103,395) | ............. [ (103,395) XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

SCHEDULE D - PART 5

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./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) | BJ/A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Government
36179v_HF 0 |GZ MAB530 - RMBS.......ooviireiriininiiinns | . | 03/12/2020 | Bank of America Merrill Lynch................. I 03/23/2020 | Ambherst Securities Group LLC.......ccoceves | covvies 1,000,000 | ......... 1,003,750 | ......... 1,006,250 | ......... 1,003,752 | ..oveviriniiinns | v 2 | | e Y25 [OOSR PP 2,498 | ... 2,498 | ... 1,736 | ... 1,528
0599999. TOtal = BONAS = U.S. GOVEIMMEN. ...ttt eiteisstisstisee it sestiiss | seeseesseee et eE 888888 0E 188848488 LE ARttt | enitanees 1,000,000 | ......... 1,003,750 | ......... 1,006,250 | ......... 1,003,752 | ..o (U [P 2 | e O 2 | s (V)] [ (U 2,498 | ........ 2,498 | ... 1,736 | ...... 1,528
Bonds - U.S. Special Revenue and Special A t
31418D NN 8 |FN MA3996 - RMBS.......coovniiiririiinininns | | 03/12/2020|WELLS FARGO SECURITIES LLC.......... I 03/26/2020|Variou< ............... 1,000,000 | ............ 999,844 | .........1,007,750 | ............ 999,845
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES ... oottt ses st se st ssess et ses st seesseseseesee et sesessee et setensesessesensensensssenessesnsans | ereseseas 1,000,000 | ............ 999,844 ..1,007,750 | ............ 999,845
8399998. Total = BONS.....ooieriiiicieisi s 2,000,000 | .........2,003,594 | .........2,014,000 2,003,597
9999999. Total - Bonds, Preferred and COMMON STOCKS.............cuiuiiiiiis ottt rnnineseninninns | aeesenen 2,003,594 | ... 2,014,000 | ......... 2,003,597
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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.DB - Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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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
Fifth Third Bank Cincinnati, OH..........ovuirirerieercerssss s sssssssssssas | eriees | oo 0.10 135 58,341 | XXX
The Bank of New York Mellon NEW YOrK, NY ... | cesienss | esian 0.01 5,474 | XXX
US Bank St LOUS, MO.......ocoiricr e nnanas | s 1,063 | XXX
0199999. Total - Open Depositorie XXX XXX 135 0 64,878 | XXX
0399999. Total Cash on Deposit XXX XXX 135 0 64,878 | XXX
0599999. Total Cash, XXX XXX 135 0 64,878 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 74,419 | 4. April 84,714 | 7. July. 86,960 | 10. October. 54,942
2. February. 74,088 |5. May. 171,560 |8. August. 86,568 | 11. November. 55,246
3. March 84,675 | 6. June 91,810 | 9. September. 1,688,478 | 12. December. 64,878

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year|
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 41 9 [FIRST AMERITRS OBG V......ooovvrorossccimiasissseeessssssssssssssessesssssssssss s sssssssssss e s1sssss 855555551 s SD | OBHTI2020.. | crvrrrensnenss 0010 e |0 e 2
31846V 80 7 |FIRST AMERITRS OBG Y......uuutiuuieuiesueesseesesessesssesssessseessesssse s s st st ss 88888851428 £ 1848888 E 18£8 R b £t Es | HieEE e b s LR e bbbt een 12/15/2020... 0
825252 40 6 [INVESCO TREASURY INST.....occcoiiiivrvrrmnsisissmsssssesesessssssssssssssses s sssssss o8 555555 s 12029020201 | coverirensiees 0010 | i | 5436340 | e 105
8599999. Total - Exempt Money Market Mutual FUNds @s dENIfIE DY e SVO.............iiiiiiiiiiiiiii s 10180400581 84418188 | 4B AREREA | 105
8899999. Total-Cash Equivalents s L s | B ASERE | 105
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= SR 1C e 1D s 0
TE 0
2A .. .0
BA 0
AA s 0
BA o 0
6 .0




Annual Statement for the year 2020 ofthe T riumphe Casualty Company

POSITS

SCHEDULE E - PART 3 - SPECIAL DE

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
1o AIBDAMA. .o dAL | i | et | crres st enes | sesene et enes | srereni ettt eeneens | enteerenes
2. Alaska....
3. Arizona... . . R
4. ATKANSES......cooiciiis PLEDGED FOR THE PROTECTION OF POLICYHOLDERS........c.ovvuiireinrinees | cererieeinssissesssiesnsssenes | eessssssssssessssssssssssssns | cosssesssssssnsens 154,886 | ..covocrvrrirnns 154,467
5. California... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS.........ccccovuvunee. ..2,014,767 2,185,421
6. Colorado....
7. Connecticut -
8.  Del DE|.. . | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS. .110,000 ...119,845
9. District of Columbia.................... DC|.. .
10.  Florida PLEDGED FOR THE PROTECTION OF POLICYHOLDERS.........ccccosuvunee. 199,441 221,483
11.  Georgia..
12. Hawaii .
13.  Idaho . |PLEDGED FOR THE PROTECTION OF POLICYHOLDERS..........ccccouvniunee 265,009 272,039
14, lllinois.
15.  Indiana...
16.  lowa..........
17.  Kansas
18.  Kentucky
19.  Louisiana LA|..
20.  Maine ME |..
21.  Maryland IVID [ et [ ettt nnae | fesensee ettt ssenaetes | eesenseeesansens et ent s enntnnns | crerseeesansen s st naenetesas | ereeneea
22, Massachusetts..........ccoerernenncd MA|.. . |PLEDGED FOR THE PROTECTION OF POLICYHOLDERS..........ccccouvniunee 149,979 168,027
23.  Michigan
24, MINNESOtA. ..o e N | it | bbbt | eebreb ettt | esiena et | feeneesiene et en i | erinrines
25.  Mi ippi
26, MiSSOUI....ccoverieirricrnieienis
27, MONEANA. ..o MT | s | bbbt | bt bttt | sheriebne et eb st benies | eriebne et eniens | srerenens
28.  Nebraska... re | et | ereress bttt nens | enternn st nins | rereensene st eniennes | erinnins
29. . .| PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 302,713 319,112
30.  New Hampshire........cccccouviverenns INH | e | ettt snenne | Sresaeeesansees s et s netnnns | erseesetansee st ens s eennnans | eeseesesensen et esnenenenanes | ceeenenes
31, New Jersey.... e | ettt | eeeren bttt ens | enteb et | fereeni ettt | e
32.  New Mexico... . . | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 200,293 200,781
33 NEW YOTK. oo NY | it | ot | eebreb ettt | esieei ettt nins | feebeesiene et n e | serinnins
34, North Carolina... . |PLEDGED FOR THE PROTECTION OF POLICYHOLDERS..........ccccovvniunn 305,012 313,102
35. . [SSSTURTRUON IFUROTORIRRRRTIRN ISR
36. PLEDGED FOR BENEFIT OF ALL POLICYHOLDERS.......... 2,717,169 2,838,554 | ..ooviiniieieeeneiens [ s
37. .
38. . |PLEDGED FOR THE PROTECTION OF POLICYHOLDERS..........ccccovunuunee 413,573
39, PEANSYIVANIA. ... dPA | s | ettt | eebene st ns | cerenes sttt | eentens s eents | crbnerins
40.
41.  South Carolina... .
42, SOUN DAKOLA. .....cvoecieriireeeeeSD | ciiiiiiiis [ e | ererer sttt | esteni et niens | frereessene et ent e | derienins
43.  Tennessee.
44,
45,
46.
47.  Virginia... . |PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 515,935 530,860
48.  Washington....
49.  West Virginia.
50.  Wisconsin
51.  Wyoming
52.
53.
54.  Puerto Rico
55.  US Virgin Islands
56.  Northern Mariana Islands..
57, €N ... AN | it [ et | ettt tees | essees et | feerenss e | e
58.  Aggregate Alien and Other. XXX 0 602,619 635,966
59.  Total XXX 2,717,169 2,838,554 5,235,349 5,534,676
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR.........c.cuuuunee . . | WORKERS' COMPENSATION.......ccooevirrireererinrins 602,619 635,966
BB02. et nssenns | et | e bbb bns | Shnesent bbbttt | srsesten et enrents | sreessen et | enrenrnes
BB03. ettt siens | frreesetie | eesiee e8| Sebs ettt enes | eeese ettt een i | sebsees ettt | seentenes
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe).......vverererieiiniinians XXX XXX 0 602,619 635,966
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