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Annual Statement for the year 2015 ofthe AMerican Integrity Insurance Company of Florida

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. reaSUMY SECUMHES........cvueerricicireiiriisereee ettt esssssinens | sesseessssees 23,869,084 |.......... 129 | 23,869,084 ... | e 23,869,084 |.......... 12.9
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s (O] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveni [ e | eieiennnd 0.0 [ oo e | s (O] IO 0.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoeorvnrenrnninrnniieiienes [ eornvenninns 0.0 [ oo e | s (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

2.1 Unaffiliated domestic securities (includes credit tenant loans and

hybrid securities)

2.2 Unaffiliated non-U.S. securities (including Canada

2.3 Affiliated securities
Equity interests:
3.1
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
33
3.31 Affiliated
3.32 Unaffiliated
34
3.41 Affiliated
3.42 Unaffiliated
35
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and la
4.2 Agricultural
43
44
45
46
Real estate investments:
5.1
5.2

Multifamily residenti

5.3 Property held for sa

satisfaction of debt)

Investments in mutual funds

Single family residential properties

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

Other equity securities:

nd development

al properties.

Publicly traded equity securities (excluding preferred stocks):

Other equity interests including tangible personal property under lease:

COMMENCIAl IOBNS........coeveeieciereiese et
Mezzanine real estate loans

le (including §......... 0 property acquired in

CONrACE I0ANS.......oocviieieciceecet s
DBIIVAIVES. ...ttt nnn

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets
. Total invested assets

114,747,005 |....

114,747,005 | ...

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

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

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

............ 0.0
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Annual Statement for the year 2015 ofthe AMerican Integrity Insurance Company of Florida

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

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

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2015 ofthe AMerican Integrity Insurance Company of Florida

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

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

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

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

5. Unrealized valuation increase (decrease):

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

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 122,184,556
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 51,321,437
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 137,355
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt (43,060)
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 34,835,581
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 148,618
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 138,616,089
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 138,616,089
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Annual Statement for the year 2015 ofthe AMerican Integrity Insurance Company of Florida

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.. .23,869,084 ...23,863,078 23,873,293 ..23,860,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.ccooveererrrccssrreenssrrrisnens | s 23,869,084 | ..ooovrrrviiisniees 23,863,078 | ..o PARTEIA KT — 23,860,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS..overeiieriesressieississiin | rniisissessiisi s sse s ssesssens | eosnrensssessesnssnessesnesnssenssnsens | srensenssessenssne s ensans s entanens | crensinssensenssest sttt
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS..ooooveieeeeesrissiersninsinns i st | eosnesne e see ettt | ceene e sttt
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals....covcenireniiriiiiiisiieies L | e L | e
Industrial and Miscellaneous and Hybrid 8. United States........cccoeevervevees | covereerrieeienns 114,747,005 | ...cooevvreee. 114,198,798 | ..coovvevernee. 114,775,464 | ... 115,970,222
Securities (Unaffiliated) 9. CaANAGA......ooeeiicieieeieis | e [ e | s | s
10. Other Countries.......ccocevrienes | evoniiniineiisiesiessicsiscescie [ | s |
11, Totals...oooocrnnniissiicnsniss [, ATNZYRV Y —— (T REENAL T I— 114,775,464 | ..o 115,970,222
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......coosmseemsmsrees | coveviiciiicnnnes AREKIROL SN — (RIS RTLC — 138,648,757 | ..covvcniieenas 139,830,222
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..ocooovivvviiiciiciiiciinnn, 0 o 0 i, 0

COMMON STOCKS 20. UNQted StALES......vvvrrrrerrrens | rrreeesrnnerisssecessseesissesessns | cerseessssssssssesessesssssessens [ eevessessssesessseessssssesssseees

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other COUNMES......covcvriiiens | v | e | s

23. TotalS....ooieisisisiicicsies | o) 0 i 0 [, 0

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StockS....oo. | oo 0 i 0 i, 0

26._Total StOCKS....ouvmmmmsssrisins | v 0 i 0 i, 0

27. Total Bonds and Stocks.... | ................... 138,616,089 | ......covevverneee 138,061,876 | ....occvvrevrernnee 138,648,757
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Annual Statement for the year 2015 ofthe AMerican Integrity Insurance Company of Florida

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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

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




Annual Statement for the year 2015 ofthe AMerican Integrity Insurance Company of Florida

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

90IS

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 NAIC oottt | crenssenssensens 6,849,810 | .cocovrvrrrnnns 8,912,085 | ...............26,363,715 | .............. 66,432,836 [ .....cooorrrrrrrrrrnrrrrienes | rrrrenrnnn 108,558,446 | oo 783 [ i 75,537,466 | ....ocoovovvrrrerierinnn 614 [ 108,558,446 | ....ccoovvverrrrierierinns
8.2 NAIC 2.ttt | ceensiesieeniens 1,008,754 | ...ccoovvvvnen. 3,035,608 | ...oovvvrrrierieninnieniens | e | s A17,709 | 4,462,071 |32 [ 19,624,636 | ...oovvvvvririrnne 15.9 | o 4,462,071 | oo
.................................................... 1,015,100 cervrnnreennneen LT | 0.6 [ 01,309,772 |
............................................................................................................................. 258,087
Totals... .7,858,564 ...12,962,793 ...66,432,836 ...96,209,930

Hybrid Securities
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Annual Statement for the year 2015 ofthe AMerican Integrity Insurance Company of Florida

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

Line 10.7 as a % of Col. 8

..18,962,726 |....

.................... 789,741
.................... 258,087

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC ottt seen (d).......... 12,749,025 | ............... 26,881,954 | ............... 26,363,715 | ovunvevn 66,432,836 | .oveereeeereeeerenan (V)N I 132,427,530 | cvveveeerenrreceeenn955 | e e XXX e e ek XXX e [ 132,427,530
9.2 NAIC 2.t [(C) I 1,008,754 | ...ccevoernnn. 3,035,608 | ..ooererririiieiinne (U1 TN (V1N 417,709 | oo 4,462,071 | oo 3.2 | oo XXX [ e e XX [ s 4,462,071
1,309,772 1,309,772
Line 9.7 as a % of Col. 6
10. Total Bonds Prior Year
101 NAIC oottt ssensens | eetaesseessaeneeas 905,569 | ..oocevveece. 63,915,896 | .....ccevoec... 5,057,315 | ccoooverenne. 32,538,881

Total Publicly Traded Bonds

............... 12,749,025
................. 1,008,754

............... 26,881,954
................. 3,035,608
................. 1,015,100

............. 132,427,530
................. 4,462,071
................. 1,309,772

............. 102,417,661
............... 19,624,636
789,741

............. 132,427,530
................. 4,462,071
................. 1,309,772

11.7 Totals....ccoveveererrernne ...66,432,836

11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns 479

11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccoeeercerecverees | evvveeeierieiiieieeeenn 9.9 |23 | e 195 | s 479
12. Total Privately Placed Bonds

(d

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year, §......... 0 prior year of bonds with Z designations and $

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

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

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 non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

NAIC 2§.......... 0;

NAIC3§.......... 0;

NAIC4S........

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

NAIC6S........

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

0.

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on



80IS

Annual Statement for the year 2015 ofthe AMerican Integrity Insurance Company of Florida

SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 5,899,215

............... 17,969,869

............... 26,880,195

............... 26,880,195

2.1

22
23
24
25

All Other Governments

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

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

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

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed SeCUrities...........couveerieerierierereierennnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

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

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

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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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
Total
Current Year

7
Column6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total

Publicly Traded

1
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET OblIGAtioNS........ovvecveriericie st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SeCUrties..........c..oevvrvrrnrerrerrinnenns
TOtAIS. . veevereeier ettt
Ling 9.585 2 % Of GOl 6.

............... 30,932,662

............... 27,075,103

138,616,089

............... 13,757,779
............................ 9.9

.................. 417,709
.......................... 0.3

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUET OBIIGAtIONS.......ovvvecicieieictse et
Residential Mortgage-Backed SECUNtIES..........ccovvverivrieieieieieieiieis
Commercial Mortgage-Backed Securities..............ccouvevveierveeiverernennns
Other Loan-Backed and Structured Securities............cocuuevriuniunrinennn.
TOAIS ..ot
Line 10.5a58 % 0f COL 8.

.................... 905,569
............................ 0.7

................. 6,105,143
............................ 5.0

.................. 661,910
.......................... 0.5

11.1
11.2
113
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.............cruureenrenreneneincneinnes
Other Loan-Backed and Structured Securities
TOAIS ..o
Line 11.5as a % of Col. 6...
Line 11.5 as a % of Line 9.5, Col. 6, Section 9

13,757,779

27,075,103

417,709

12.1
12.2
12.3
12.4
125
12.6
12.7

Total Privately Placed Bonds

ISSUET OblIGAtIONS. ......ceurerrerieerereieiie e sssenenns
Residential Mortgage-Backed SeCUrities...........coveerrerereeneereirnincineins
Commercial Mortgage-Backed SeCUrties.............overenrenreneereineeneinees
Other Loan-Backed and Structured SeCUrities...........ccocuveerieeneereineenns
TOAIS .ot
Line 12.585@ % Of COL B......vuurvurerrrineiniiniseiseisiseise s
Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........c.cccvvrivicsicsiinens
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Short-Term Investments

SCHEDULE DA - VERIFICATION BETWEEN YEARS

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

oLIsS

10.

1.

12.

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

. Cost of short-term investments acquired

. Accrual of discount

. Unrealized valuation increase (decrease)

. Total gain (loss) on disposals

. Deduct consideration received on disposals

. Deduct amortization of premium

. Total foreign exchange change in book/adjusted carrying value

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

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

Deduct total nonadmitted amounts
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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

Si11, SI12, SI13, Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
. Book/adjusted carrying value, December 31 0f PrOr YEAI.........c.c.evcveieireiceieesee et sesissiesieses | coveiessssessesesens 39,954,382 | ..o | e 39,954,382
. Cost of cash equIVaIENES ACQUIFET..........cccveveuierieiciesee ettt b s sssnnes | seesssssssssssessesenas 50,020,622 | ..o | e 50,020,622

o ACCTUAL Of QISCOUNL........oocveieitce ettt

. Unrealized valuation increase (decrease)

. Total gain (I0SS) ON AISPOSAIS........ccvurercieriieieiierise ettt sees

. Deduct consideration received 0n diSPOSAS............cccueiiuireieicieisieseiesee et ssssessesnsas | seevsssessesssessesenns 39,954,382 | ..ot | e 39,954,382
. Deduct amortization Of PrEMIUM..........cc.ocveieieiciese ettt s st ses s sssssssssesenns | sssssssisssssesisssssessssssssssisssa | esseesesssssessssssssssssssssesessssesses | eesersssssssessssssessssssessesessssssns
. Total foreign exchange change in book/adjusted Carrying ValUE...........c.ccoeenieneirrenineineinensiinensinnenns | eeneeneenensinessssssseesssssnennd0 [ et sessssiesees | resiesiseessssessssssesssssssss e sseseseens
. Deduct current year's other-than-temporary impairment reCOGNIZEA............cvevevevreerieereiereeeseeeeenens L esisissessssesessessesssessessessenee | eosrissisesessesssssssessssssssesssssseses | osressssssssssssssessessssessessssasssssans
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........cc.cecovrrververienns | coverververrreireiieninns 50,020,622 | ....ccoooevererrrerrererieeireerine (01 IO 50,020,622
. Deduct total nonadmitted @MOUNLS...........ceueierruririreeereie e sseesseseseesessssssssesssssesssessessessssssnssns | ensssssssssssssssssssssnsssssssssnsssssssd | conmeimssssssnssssssssenssssssssesssnssnssess | sessosssssssssessssssessesssnssnsssssenssens

Statement value at end of current period (Ling 10 MiNUS LINE 11).......oviiveiiveriieiciiieccresiesesiesisniines | seresnesseessssesesenes 50,020,622 | ..o (L 50,020,622

a) Indicate the category of such investments, for example, joint ventures, transportation equipment...... Repurchase Agreement

SI15
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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, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

ol3

1 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
5 8 9 12 13 14 15 19 20 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated
NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Admitted Amount|  Amount Rec. Maturity
CUSIP Identification CHAR | nation Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828 C4 0 |US TREASURY N/B ...100.004 5,900,236 5,900,000 5,899,921 3,177 04/22/2014. | 03/31/2016.
912828  WH 9 [USTREASURY N/B.......ccoviiiriiiriniiinsineiississssssissssssisssssssssssssssssssssssssssssnsssssssssssnssnns | conenee | o [evveseiinnns | e TFE [ 1iii0000000.9,022,781 [ ... 99.938 8,994,420 9,000,000 9,010,426 (7,569) 05/28/2014. | 05/15/2017.
912828 WL 0 |WITREASURY SEC. ...100.094 8,968,422 8,960,000 8,958,737 657 07/23/2014. | 05/31/2019.
0199999. U.S. Government - Issuer Obligation: XXX 23,863,078 23,869,084 (3,735) 0 XXX XXX
0599999. Total - U.S. Government XXX 23,863,078 23,869,084 (3,735) 0 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
02665W AC 5 |AMERICAN HONDA FINANCE SR ...100.713 503,565 500,000 498,932 378 10/03/2013. | 10/10/2018.
04013P  AG 6 |Ares XXII CLO LtG....oveocveeceeeeeeeeseeeeseeeseeeeseeeseeeseeesesessesesessssssnssenssssssssssssssnsssnssssssnsssnsssssnsssnsssins | eoveeee | oo | ceonerennnes | eorie IFE | irrrrinn.3,975,000 | ... 99.691 3,962,717 3,975,000 3,975,000 09/30/2014. | 04/19/2023.
04523X  AB 3 |ASPECT SOFTWARE INC..........cooiiirrieriiicciinrccciereissesssessssssssssssssssssssssssssssssssssssssssssssnsses. | aovses | oo | woesnieinnens | eond IFE | i 428,750 | ... 78.000 390,000 500,000 435,333 6,107 11/05/2015. | 05/15/2017.
05765W AA 1 |BALBOA MERGER SUB 83.625 418,125 500,000 416,827 466 12/11/2015. | 12/01/2021.
055451 AT 5 [BHP BILLITON FIN USA.......civeureirrirnreinerinnresensssssssensssssssenssesssssesssssssssesssssssssesssnssssesssnsssnes | conenen | o [ eevnserernes | conen TFE [ 519,241 [, 98.231 510,801 520,000 519,584 149 2,665 10,660 | 09/25/2013. | 09/30/2018.
118230 AL 5 |BUCKEYE PARTNERS LP......coooiiiiiriiiiisniiscsissiisesiisssiisssisssssisssssssssssssssssssessssssssssssssssssnssses. | connese | oo [ evvensinnns | ceeeFE [ ciiiiniinnn. 389,310 [, 96.204 375,196 390,000 389,605 134 11/06/2013. | 11/15/2018.
14311N AG 9 |CARLYLE GLOBAL MARKET 100.000 2,000,000 2,000,000 1,913,562 683 11/10/2015. | 10/20/2027.
14308L AE 3 | CARLYLE GLOBAL MARKET STRATEGIES C........coovvvinriiinniinriinniisnisnsissssssisssssssssssssssssssnnns | convene | [evveneinnns | cone TFE [ 1000011..2,952,000 | ..... 99.007 2,970,210 3,000,000 2,957,140 5,393 09/19/2014. | 07/27/2026.
14311H  AC 1 |Carlyle GMS Finance MM CLO........cccccommiiiriimmniineiinniiiseiinssiisesisessissssssssssssssssssssssssssesssssssnesssens | conenes | o [ evvenserirnes | conen TFE [ 1i000010..5,000,000 | ... 99.077 4,953,850 5,000,000 5,000,000 06/04/2015. | 07/15/2027.
14912L  5M 9 | CATERPILLAR FINANCIAL SE NOTES.........coooomrirriiereiinnisreienississnissnssssnssssssssssssssssssssssisnies. | convene | oo [ eovsneiinns | cone IFE [ 1i0222..1,000,000 | ..... 99.972 999,720 | ...ooeevve. 1,000,000 | .............. 1,000,000 02/25/2013. | 02/26/2016.
161571 BR 4 |CHSE ISSUANCE TRUST CHAIT 2007.........ccccuumeriiriiieriiniiieniiensiessssissssissssssssisssssssssssssssssssssnes | coneees | o [ evvennsennns | cone TFE [ it 785,657 |, 99.489 791,932 796,000 789,878 3,468 205 3,504 | 01/24/2014.| 04/15/2019.
20029P AG 4 |COMCAST CABLE COMMUNICAT COMPANY. 109.645 339,900 310,000 340,529 (22,696) 04/24/2014. | 05/01/2017.
257375  AD 7 [DOMINION GAS HLDGS LLC SR.......covviriiriiiiciisreiissiseisssiseisssissssssisssssssssssssssssssssssssssssens | conenee | oo [evvsseiinns | cone TFE [ riiiiii.879,766 | ... 99.894 879,067 880,000 879,913 115 08/01/2014. | 11/01/2016.
25755T AC 4 |DOMINOS PIZZA MASTER ISSUER LL 102.863 402,400 391,200 417,709 (519) 06/18/2014. | 01/25/2042.
26244K  AE 6 |Dryden Senior CLO..........ccoocuriiriirciciisreniseississessnisssssssssnsssssssssssssssssssssssssssssssssss | covses | oo | oeseeinnnns | e IFE | 10001....3,200,000 ... 97.492 3,119,744 3,200,000 3,200,000 10/01/2015. | 10/15/2027.
263901 AE 0 |DUKE ENERGY INDIANA INC 1ST MORTGA ...100.000 | .cooovieeas 1,120,000 | ....cooouve. 1,120,000 | ....oooucee. 1,120,000 1,687 6,936 |07/08/2013. | 07/11/2016.
26829C AA 5 [ECPCLOLTD ...100.000 2,000,000 2,000,000 2,000,000 03/10/2015. | 04/20/2027.
26829C AJ 6 |ECPCLOLTD ...100.000 5,000,000 5,000,000 4,926,022 819 11/01/2015. | 04/20/2027.
281020 AF 4 |EDISON INTERNATIONAL SR 103,161 | oo 1,031,610 | .oocvvevecens 1,000,000 | ...covvnene 1,036,865 (21,345) 02/07/2014. | 09/15/2017.
29365P AN 2 |ENTERGY GULF STATES LA 1ST MORTGAG ...109.283 284,136 260,000 280,203 (8,540) 09/16/2013. | 05/01/2018.
36159) CL 3 |FE CAPITAL CREDIT CARD MASTER ...100.066 819,541 819,000 820,784 863 04/25/2014. | 05/15/2019.
34528Q CG 7 |FORD CREDIT FLOORPLAN MASTER 99.995 557,972 558,000 557,524 227 11/27/2013. | 01/15/2018.
345397 WS 8 [FORD MOTOR CREDIT CO LLC SR......ccoviiiriiiriiiriiniiisesiissiisssiissisississsssssssssssssssssssssssssssssnssnas | conenee | oo [ evvnseiinnns | coeeniFE [ ciiiiii....600,000 | ... 98.715 592,290 600,000 600,000 06/03/2014. | 12/06/2017.
36318W  AC 4 | GALAXY coooriiriieieniiesiiiessies s ssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssnns | eonses | oo | ovserennenns | vered TFE | iiiir0002..2,880,000 | ... 96.388 2,891,640 3,000,000 2,894,052 TLTT8 | e | wveeenenineesnnnns [ 002921 [10..3.452 | JAJOLL. | oo 18,740 | coovoorvnnad 87,053 | 10/02/2014. | 04/15/2025.
36150L BW 5 |GE DEALER FLOORPLAN MASTER NOT GED ...100.121 772,934 772,000 775,750 1,214 247 6,686 |09/20/2013. | 04/22/2019.
375558  AY 9 |GILEAD SCIENCES INC ...100.067 500,335 500,000 499,105 218 4,896 8,290 | 11/12/2014. | 02/01/2020.
377372 AG 2 | GLAXOSMITHKLINE CAP INC ...100.018 | oo 1,000,180 | ..ccoovuuve. 1,000,000 999,908 A34 | e [ | 200700 |.0.745 [MS. | 2,003 | oo 7,000 |03/13/2013. | 03/18/2016.
38174G  AE 4 |GOLUB CAPITAL PARTNERS CLO LTD......cccoummriicriinriiieniisesiisssisesissssisnsssssssssensssnesssenssssnssnseses | coeeee | oo | cenvivenniens | eeen IFE | 100000022...2,000,000 | ... 99.190 | oo 1,983,800 2,000,000 2,000,000 | .eoorvvrrenriiiiennes | coeseessiressssiiienns | e | oo | eenn 084 |1 8.194 [FMAN. | coovvvieeee 12,705 | coovvverrrann 47,087 | 03/31/2015. | 02/05/2027.
40538C AL 4 [HalCyon 2014-1A......ovimrererireriinerisessssssissssssesssessssesssessssesssssssssssssssssssssssssssssessssssssssssssssonsssses | eovenee | oo | veeverensnens | eveee IFE | v 1,130,694 | ... 95.710 ...1,100,665 1,057 7,731 05/13/2015. | 04/18/2026.
405388 AE 2 |HALCYON LOAN ADVISORS FUNDING..........ccoovueriiiriieniicniieniissniieniisnissssssssssssssssssssssssssssnns | eevees | or | ovnevvsnnns | e TFE | iiii0000.1,270,750 | ... 95.072 | ... ...1,235,936 | .. . 3,505 09/12/2014. | 04/28/2025.
437076 BE 1 |HOME DEPOT INC SR 100.701 | coooverirnee 1,007,010 | .cocovernn. 1,000,000 997,357 741 06/09/2014. | 06/15/2019.
440543  AQ 9 [HORNBECK OFFSHORE SERV COMPANY..........ccoimviimriinnriinniinniissessssissssissssssssssssssssssssssssssnsones | conenee | oo [ evenneiinns | coeen3FE [ 292,950 ... 68.000 204,000 300,000 294,672 908 | | e [ 0000:5.000 {5488 [MS...o.| oo 5,000 | .o 15,000 | 04/25/2014.| 03/01/2021.
24422E SF 7 |JOHN DEERE CAPITAL CORP ..100.425 | .o 1,004,250 | .............. 1,000,000 998,749 A16 | oo [ e | 00001950 1000.2.005 [ D | e 975 | o 19,500 | 12/10/2013. | 12/13/2018.
46623E  JV 2 | JPMORGAN CHASE + CO SR UNSECURED. ...100.008 ...1,000,080 | ..............1,000,000 | .............. 1,000,000 02/21/2013. | 02/26/2016.
57629W BU 3 | MASSMUTUAL GLOBAL FUNDIN SR ...100.508 . 999,293 209 . 04/02/2014. | 04/09/2019.
61747Y DD 4 |MORGAN STANLEY SR UNSECURED ...100.847 | coovvoieene 1,008,470 | ..covovec. 1,000,000 | ..ccvvvrene 1,008,754 (26,586) | vvveovveerrrreriennnee | eervreeereiennicinnninns | 00003800 [ 11113 [AOucies | v 6,544 | ..ovvviine 38,000 |03/03/2014.| 04/29/2016.
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
64952W  BR 3 |NEW YORK LIFE GLOBAL FDG SECURED FE 997,870 99.957 999,570 1,000,000 999,198 681 01/16/2014. | 03/01/2017.
65251 AE 5 [NEWSHA TIUSL.....vvcrvvveererriessreeissesscsssesnssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssnnsssssssssssssnnes | soennee | oo | sevssensenes [ eoeen IFE | vvsserionnns 3,000,000 |..... 99.195 2,975,850 3,000,000 3,000,000 03/03/2015. | 01/20/2027.
65531TW  AA 8 | NOMAD 2013-TA AT..oooiiiiiiiiisinsss s | ceniies .1,016,185 |..... 97.857 | oo 1,003,034 | ............ 1,025,000 | .............. 1,016,912 975 03/04/2015. | 01/15/2025.
65531TW  AE 0 | NOMAD CLO, LTD....oouiiuuiiemriineeia s sisse st sssse s ssse s ssse s ssse s s sesesssssessssesssesssesenies. | ceviens ..2,947,500 |..... 98.342 2,950,260 3,000,000 2,954,040 7,025 09/12/2014. | 01/15/2025.
67401C  AA 5 |OAKTA 2015-B 1A Ao ssssnnns | ceveeas ..5,000,000 |...100.000 5,000,000 5,000,000 5,000,000 02/20/2015. | 02/15/2026.
67107K AE 6 |OCP CLOLTD ..2,873,640 |..... 96.528 2,895,840 3,000,000 2,885,296 11,262 11/01/2014. | 10/20/2026.
67590Q AE 7 |OCTAGON INVESTMENT PARTNERS XXI, L....c.cvvrurrererererernrerneresseeesensssssssensssneessesssssesssessssnens | eeenee | oo | vovvereseeens | eoeen IFE | eiiiinnrr.5,000,000 | ... 99.308 [ ..vvevuer 4,965,400 5,000,000 5,000,000 09/24/2014. | 11/14/2026.
67108K  AC 9 |OZLM FUNDING V, LTD..coouriiiriicriisriisesiisssisesisesissssssssssssssssssssssssssssssessssssssssssssssssssssnssssnnnes | eonses | oo | ovsevvenens | eoned TFE | iiiii00...4,960,000 | ... 99.131 ..4,964,421 6,281 09/26/2014. | 01/17/2026.
69688V AG 0 |PalMmEr SQUANE.........oovvereeieriereieeiesseiss s sssssesssssssssessssssssssssssnssssssssssssssanssssnnsss | envsee | oo | cvssessinnens | eoned TFE | 4,818,750 | ... 98.935 | ... ..4,946,750 | .. .4,838,115 16,677 " . 10/24/2014. | 10/17/2025.
717081 DL 4 [PFIZERINC SR........oiiiiiiiiiriicicinissiisssssss s ssssannns | neees 100.888 | ...covvveev 1,008,880 | .............. 1,000,000 998,726 366 | ..o | [ 021000 (1002451 IMNC | 2,683 | 21,000 |05/12/2014. | 05/15/2019.
75887TH  AC 6 |REGATTAV FUNDING LTD.......cooviirricriinniieniinssiicnsisessssssssessssssssesssssssssesssssssssessssssssssssnsssnns | censes | ae | ovsnvnnnnns | eonee TFE | i0000001....2,505,000 | ... 96.049 2,401,225 2,500,000 2,504,698 49 60,553 | 04/16/2015. | 10/25/2026.
75887TH  AE 2 |Regatta V FUNdINg Ltd........coovvvooerreveeeecercesscscseseescessessesnessssssessssesssssssssesssssssssssssnsesssssssssssssnsens | evvvi | oo | covnvesseinns [ oo IFE | v 4,839,100 | ... 96.167 | ..oeveeeees 4,808,350 | ...ooovvnee 5,000,000 | «ovooouernne 4,854,561 (929) ....160,439 | 10/08/2014. | 10/25/2026.
774341 AD 3 [ROCKWELL COLLINS INC.......coouriiriicriinciiiesiisssiisssisesssssssesssssssssssssssessssssssssssssssssnsssnssssnssses | conenee | oo [ evvenseinnns | conen TFE [ riiiii.....850,000 | ... 99.816 848,436 850,000 850,000 12/11/2013. | 12/15/2016.
82817R AD 3 | SilVer Spring CLO........ovcvurrrieriieiieriressisseisssiesisssssessssssssssssssssssssssssssssssssssssssssssnssssssssnssssns | eeveee | oo | onserersenes | veree TFE | 1,984,000 ... 95.813 | oo 1,916,260 | .............. 2,000,000 | ..oerrvenner 1,984,831 1,092 05/26/2015. | 10/15/2026.
83172L  AF 8 [ SMART TRUST SMAT.....cooiiiriiiniiisiienesssisneississssssiesssssssssssssssssssssssssssssssssssssssnsssnnns | conenee | o [ evvveseinnns | cone TFE [ i 83,181 [, 99.621 82,708 83,022 82,989 9 08/14/2014. | 03/14/2017.
83172L  AD 3 [ SMART TRUST SMAT 2012......ccourierrrereiieneinsisessisnssssesssssssssesssssssssesssssssssssssssnsssssssssssssssssssssnnses | coenees | o [evevnsesrens | coeen IFE [ i, 351,345 [, 99.105 349,842 353,000 352,044 360 . . . 01/28/2014. | 08/14/2018.
87264A  AF 2 | T MOBILE USA INC COMPANY .......cooviiriiriiiereinsiiisssisssasssesssssssssssssssssssssssssssssssssssssssssssssssnsosas | seveeas ...104.250 260,625 250,000 250,000 [ ..o [ e | e | e | 6.542 |..... 6.649 |AO...... .6,951 10/08/2013. | 04/28/2020.
87243Q  AB 2 | TENET HEALTHCARE CORP........ccoouriiiiriiiiiiesii ettt | siiees ...105.250 268,388 255,000 257,550 (525) [ cvvvvererreenreerriinnens [ eevvermeeeeninsenniinns [ e 6.000 |...... 5.803 |AO...... .3,825 05/09/2014. | 10/01/2020.
881575 AF 1 | TESCO PLC SR UNSECURED..........cocomtriureienirereienisereesesiensssssssssssssssssssssssssssssssssssssssssssssnsssnse | conenee | o [eevvneerinnes | coeen2FE [ ciiiiiinnn. 513,435 [ . 99.999 499,995 500,000 504,569 (4,485) | .ovvverrverreicniirene | ereeesienrieesiieenins [ ceveen 2.700 |...... 1.783 | W........ .6,600 01/07/2014. | 01/05/2017.
89153U AD 3 | TOTAL CAPITAL CANADA LTD COMPANY Gi.....ovveuuriiuieiiiissiissiississsssssssssessssssssssssssssassssans | ceveeee 999,990 1,000,000 | .............. 1,000,000 1,498 01/10/2013. | 01/15/2016.
89236T BP 9 |TOYOTA MOTOR CREDIT CORP. 1,001,790 1,000,000 998,064 527 . . . 19,622 07/15/2014. | 07/18/2019.
90331H  MC 4 |US BANK NA CINCINNATISR.......oiriiiriiriinriinniisnsississsisssisssssssssssssssssssssssssssssssssssssnsssnns | aovses | oo | ovsevinnnns | cond IFE | 21,999,850 | ..... ..998,560 ....1,000,000 999,946 LT SRR IO PR 1.100 |...... 1.106 |J........ 4,583 01/27/2014.| 01/30/2017.
92330J  AC 0 |Venture 2015-20A.........cccooriuiriiriiieniireiesiessiisssiesssissssissssssssssssssssisssssssssssnsssssssssnss | soenes | on | ceevvennies e IFE | 1000000000..3,001,500 | ... . 2,970,300 3,000,000 3,001,422 A04 | oo | e | e 2421 |..... 2464 |AO...... 15,532 05/14/2015. | 04/15/2027.
92328W  AE 1 |VENTURE CDO LTD.....omirerrrirereierireesinressnsssesssssssssessssssssssssssssssnssssesssssssssssssssssssssssssssssssssones | eeneee | oo | ovserernenes | senees TFE | vviiiinnnnn. 909,188 | ... 93.402 910,670 975,000 911,010 IR I [OOSR FRURRTORIRRTRPIORY DO 0.697 |...... 1.868 |JJ........ 1,359 10/26/2015. | 01/20/2022.
92328X  AC 3 |VENTURE CDO LTD......cosiiiiriiniiiniiiniiiesisneissinesissiienssssssssssssssssssssssssssnssssssssnssssssssnsssnss | eenses | or | ovneivnnnns | e TFE | i00000101....2,996,400 | ... 97.374 2,921,220 3,000,000 2,996,497 B60 [ .ovvoeerrreerrerrriiiens [ e [ e 3421 ... 3.527 [JAJO...| woovver 21,948 04/24/2015. | 07/15/2025.
92328C AL 9 [VENUE Xl...ooouorvieeieciiiireiinsiiisssiiissssisssssssssssssssssssssssssssssssssssssesssssssssssssssssssssssssnsnssssns | sovseee | oo | coessesses [ een TFE | iiii00002..2,000,000 | ... 98.804 2,000,000 2,000,000 | ..voerreeeeniireriines | s [ e [ e | e 2312 |.... 2.361 |FMAN. 5,779 04/23/2015. | 11/14/2022.
928668 AA 0 [VOLKSWAGEN GROUP AMERICA COMPANY........ccooomiriinrriinriisnsiisniisssissssissnsssssssnssssssssnnssnnns | coneeee | o [ evvvsnirens | e TFE [ 1iii0000....999,380 [.....97.610 | .................976,100 | .............. 1,000,000 999,712 204 | oo | | 1.250 |...... 1.275 |MN...... 1319 ). 05/15/2014. | 05/23/2017.
25468P DA 1 |WALT DISNEY COMPANY THE SR......ccomuriimmirirnriininiissiinnsiiessissssissssssssisssssssssssssssssssssssssssssnses | aevees | oo | wovserivnnnns | eoned TFE | iiiii000002...999,000 {...100.155 | .............. 1,001,550 | ..oooovcrvnnee 1,000,000 999,317 195 [ oo [ e | e 1.850 |...... 1.880 |MN..cco. | covrrrirens 1,542 | oo 18,500 | 05/28/2014. | 05/30/2019.
96524W AL 8 |WHITEHORSE LTD......coooiiiiiiiiiciniinnisssssisssississsssssisssssssssssssssssssssssssssssssnssssssssnsssnnoses | aovsee | oo | oonevinnnns | eened TFE | iii000000..2,914,500 | ..... 96.721 2,901,630 3,000,000 2,919,752 5,422 | oo | e | e 3.079 |..... 3.475 |FMAN. 15,138 68,884 | 04/23/2015. | 05/01/2026.
981464 DB 3 |WORLD FINANCIAL NETWORK CREDIT WEN.......covoiiiiiiiicriiriissiiesiissssissiiesssesessssssesssaennes | oneees 100.085 430,366 430,000 426,331 B51 | e [ e | e 1.760 |...... 1.940 [MN..oooo [ v 336 | oo 7,568 | 10/03/2013. | 05/17/2021.
981464 DS 6 |WORLD FINANCIAL NETWORK CREDIT WFN.......ccvoiriireriierieneeienisnseseenssssssssenssnssssensssessnensss | conenee | oo [ervvneerrnes | conen TFE [ i 403,265 | ... 99.393 405,523 408,000 405,695 LST:LC TN I IO D 1.610 |...... 1.778 |MON.. 292 6,569 | 12/03/2013. | 12/15/2021.
98954R  AE 0 [ZIGGURAT CLO LTD......cciiiiiieiiiissiiisississi s | coneees ..4,826,500 | ... 96.598 | .............. 4,829,900 | .............. 5,000,000 | .............. 4,842,262 14,371 | [ [ 3421 |..... 3.885 |JAJO...| oo 34,680 | ...........150,720 | 12/01/2014. | 10/17/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 114 XXX 115,970,222 ..114,747,005 23,257 0 0 XXX XXX XXX | ..........604,106 | ......... 2,317,563 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) . 114,775,464 XXX 115,970,222 ..114,747,005 23,257 0 0] XxX XXX XXX | c..604,106 | ........ 2,317,563 XXX XXX
Totals
7799999. Total - Issuer Obligation: ..138,648,757 XXX 139,830,222 ..138,616,089 19,5622 0 0] XxX XXX XXX | ceeer...631,003 | ........ 2,554,713 XXX XXX
8399999. Grand Total - Bonds ..138,648,757 XXX 139,830,222 ..138,616,089 19,522 0 0] XxX XXX XXX | ..........631,003 | ......... 2,554,713 XXX XXX
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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 - Industrial and Miscell
04523X  AB 3 | ASPECT SOFTWARE INC......cooviiririieiiieineieierisssssisssss e sessssesessssenes 11/05/2015........ Undefined.. 428,750 25,825
05765W  AA 1 |BALBOA MERGER SUB 12/11/2015.. BAML. 416,250 2,370
1431IN° AG 9 | CARLYLE GLOBAL MARKET ...ttt sssessenesnssins | sesissnessnes 11/10/2015........ Undefined.. 1,912,820
14311H  AC 1 |Carlyle GMS Finance MM CLO.........ccccoevvirirveinirernirnienieenes 06/04/2015........ CITIBANK ..ot 5,000,000
26244K  AE 6 |Dryden Senior CLO.... 10/01/2015.. Citigroup Global Markets... 3,200,000
26829C AA 5 |ECPCLOLTD 03/10/2015........ CITIBANK ..ottt 2,000,000
26829C  AJ 6 |ECP CLOLTD...coooivrrererreirereiineines 11/01/2015........ Undefined.........cccoocene.. 4,925,000 7,081
38174G  AE 4 |GOLUB CAPITAL PARTNERS CLO LTD 03/31/2015........ WELLS FARGO BANK.......ccotuviiivirniirerienincines 2,000,000 .
40538C AL 4 |Halcyon 2014-1A........ccoviivirerieinenee 05/13/2015........ Added BY SUNGAI..........cooviiir s 1,130,594 | oo 1,150,000 2,929
65251T  AE 5 [ NEWSHAr TIUS.......cvriiciriiciicre s 03/03/2015........ WELLS FARGO BANK.......ccoevririreisiirerierincines 3,000,000 ...3,000,000
65531W  AA 8 | NOMAD 2013-TA Al oottt ssenes 03/04/2015........ CITIBANK ..ottt 1,016,185 . ...1,025,000 2,193
67401C  AA 5|0AKTA 2015-B1A A 02/20/2015........ WELLS FARGO BANK........ccuveiirernrirereriienes 5,000,000 | ..o 5,000,000
75887TH  AC 6 |REGATTAV FUNDING LTD.....covviriiinieierissieeniseeeninies 04/16/2015........ CITIBANK ..ottt 2,505,000
82817R AD 3 | SilVEr SPHNG CLO........ ittt snsenins | esiernssnnine 05/26/2015........ Added BY SUNGAI..........cocviiir s 1,984,000 .
923300  AC 0 | Venture 2015-20A........c.ooueeriiiiieiieiesisese s 05/14/2015........ J P Morgan Chase Manhattan BK............c..cceuiieiimiiieiiieinsicesiesesissisesesiseeniseseesees 3,001,500 | oo 3,000,000 6,730
92328W  AE 1 |VENTURE CDO LTD 10/26/2015........ PARIBAS-630....... 909,188 975,000 170
92328X  AC 3 |VENTURE CDO LTD 04/24/12015........ CITIBANK ..o 2,996,400 . ...3,000,000 3,912
92328C AL 9 |Venture Xl...ooovverveerernriirisrinins 04/23/12015........ CITIBANK ..ot 2,000,000 | .oovourerrrnierreieierieeenenn 2,000,000
96524W AL 8 |WHITEHORSE LTD......cooviiiriiiinireisiianinas 04/23/2015........ PARIBAS-630....... 2,914,500 ...3,000,000
3899999. Total - Bonds - INAUSEIAl AN MISCEIIBNEOUS. .. ... teiietisirestte et sess sttt ees s h £ e eEseEbeEE e b8 b8 E bbb 46,340,187 146,850,000 | ... .
8399997, Total - BONMS - Pt 3. ..t fEehE s 46,340,187 | oo 46,850,000 | ..o 108,539
8399998. Total - Bonds - Summary Item from Part 5. 4,981,250 ...5,000,000 8,761
8399999. Total - Bonds, 51,321,437 51,850,000 | ..voviiriiiiie e 117,300
9999999. Total - Bonds, Preferred and Common Stocks 51,321,437 XXX | e 117,300
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

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 Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
912828 C4 0 |US TREASURY N/B .. | 12/15/2015. | US BANK NA CINCINNATI SR 999,868 | ........ 1,000,000 998,438 999,023 747 747 999,770 98 98 2,654 | 03/31/2016.
912828 WH 9 |US TREASURY N/B . [ 11/23/2015. | US BANK NA CINCINNATI SR ......2,005,672 | ........ 2,000,000 ..2,005,000 2,003,960 |...oooooooriisiiens | o (1,421) (1,421) .2,002,540 |..oooovvceciies | 0000 3,133 | 30133 | 17,264 | 05/15/2017.
0599999. Total - Bonds - U.S. Government. ....3,005,540 ....3,000,000 ,003,438 3,002,983 0 (674) 0 (674) 0 23,002,310 |..oooceeee0 |1 3,231 103,231 | 19,918 XXX
Bonds - Industrial and Miscell
59562V AW 7 |BERKSHIRE HATHAWAY ENERG.... .| 04/23/2015. | MILLENNIUM ADVISORS . 484,127 | .. .485,000 484,542 484,639 47 47 484,686 05/15/2017.
084664 BX 8 |BERKSHIRE HATHAWAY FIN COMPANY. .. | 05/14/2015.| TORONTO DOMUNION, ...1,003,940 | ....... 1,000,000 999,470 999,714 65 65 999,779 08/15/2016.
09247X  AK 7 [BLACKROCK INC SR UNSECURED.........cocccouvieriiieriiiriieniins .| 06/01/2015. | MATURITY 829,046 829,866 134 134 830,000 06/01/2015.
05565Q CN 6 |BP CAPITAL MARKETS PLC .. | 06/18/2015.| TORONTO DOMUNION, . ceene.400,000 | 400,000 400,000 0 400,000 11/07/2016.
15189T AG 2 |CENTERPOINT ENERGY SR .| 06/01/2015. | MATURITY ....1,000,000 | ........ 1,000,000 | ........1,069,400 | ...........1,025,643 (25,643) (25,643) | ..o | e 1,000,000 06/01/2015.
126408 GN 7 [CSXCORP SR .| 04/01/2015. | MATURITY 267,000 267,000 281,944 270,688 ..(3,688) (3,688) 267,000 04/01/2015.
126650 CB 4 |CVS CAREMARK CORP .. | 04/24/2015. | MILLENNIUM ADVISORS........orurerinrienreenreereinniins [ eorreneenrineennennies | cvienirens 404,701 | ........... 395,000 394,554 394,646 27 27 394,673 12/05/2018.
233851 AZ 7 |DAIMLER FINANCE NA LLC COMPANY. .| 05/14/2015.| TORONTO DOMUNION. 276,702 275,000 274,711 274,847 35 35 274,882 08/01/2016.
240019 BS 7 |DAYTON POWER + LIGHT CO 1ST MORTGA. .. | 04/23/2015. | MILLENNIUM ADVISORS 277,448 275,000 274,659 274,731 49 49 274,779 09/15/2016.
25459H AN 5 |DIRECTV HOLDINGS/FING COMPANY GUAR .| 03/15/2015. | MATURITY 412,324 402,153 (2,153) (2,153) 400,000 03/15/2015.
25746U BW 8 [DOMINION RESOURCES INC SR.... . | 04/23/2015.| TORONTO DOMUNION. .874,108 874,339 92 92 874,431 03/15/2017.
25755T AC 4 |DOMINOS PIZZA MASTER ISSUER LL .| 10/25/2015. | US BANK NA CINCINNATI SR 227,200 227,200 243,494 243,339 (245) (245) 243,094 01/25/2042.
26441C AM 7 |DUKE ENERGY CORP SR .. | 05/14/2015. | BAML ...1,001,410 | ........ 1,000,000 | ........1,000,000 | ...........1,000,000 (U RN ISR 1,000,000 04/03/2017.
26884T AJ 1 |ERAC USA FINANCE LLC COMPANY........cooumiumrirrierirrinriines .. | 05/06/2015. | PIERPONT SECURITIES 597,550 596,000 601,350 599,616 (970) (970) 598,646 4,775 | 04/15/2016.
30219G AD 0 |EXPRESS SCRIPTS HOLDING COMPANY.. .. | 04/24/2015. | MILLENNIUM ADVISORS ..1,024,490 | ....... 1,000,000 ,040,220 | ... 1,031,684 | ...ccoooiiiiiiii | e (4,637) (4,637) | oo | e 1,027,047 | .o [ c000end(2,557) | e (2,557 18,697 | 02/15/2017.
34528Q CN 2 |FORD CREDIT FLOORPLAN MASTER . | 06/15/2015. | US BANK NA CINCINNATI SR .455,000 .455,000 454,385 454,587 76 76 454,662 2,935 | 06/15/2017.
373334 JZ 5 |GEORGIA POWER COMPANY. .| 11/15/2015. | MATURITY . . e 144,471 744,846 154 154 745,000 11/15/2015.
459200 HW 4 [IBM CORP SR UNSECURED .. | 05/14/2015. | BAML v 1,004,910 | 1,000,000 | ........1,000,000 | ...........1,000,000 (U PPN ISR 1,000,000 02/12/2019.
502413 BC 0 |[L E COMMUNICATIONS CORP COMPANY........cocoririmmriirirrinnes .. 1 04/30/2015. [ PIERPONT SECURITIES........oooeeeeeeeeeeeeeeeeeeerenes | ceeeeieeseseeeeerenenns | coerinein 992,260 | ........ 1,000,000 998,510 998,814 160 160 998,974 05/28/2017.
524901 AS 4 |LEGG MASON INC SR .| 05/14/2015. | MILLENNIUM ADVISORS..........cooooiirinriieniieniiienis | coerevnenieniiseniiens | oo 100,696 | ........... 100,000 | ............. 99,779 99,800 15 15 99,816 07/15/2019.
58933Y AD 7 |MERCK+COINC .. | 05/14/2015.| TORONTO DOMUNION, v 1,002,050 | ........1,000,000 999,730 999,875 33 33 999,909 05/18/2016.
581557 BA 2 |MICKESSON CORP SR < | 09/10/2015. | MATURITY ... | cosresississsssissisens | coveeniens 900,000 | ........... 900,000 | ........... 900,000 900,000 0 900,000 09/10/2015.
594918 AV 6 |MICROSOFT CORP SR .| 06/18/2015. | MILLENNIUM ADVISORS ....1,006,540 | ........ 1,000,000 | ........... 994,230 995,429 523 523 995,953 12/06/2018.
63938P AH 2 [NAVISTAR FINANCIAL DEALER NOTE.......cccooimrviinririnriinrins .| 09/25/2015. | US BANK NA CINCINNATI SR 280,000 280,000 280,000 280,000 0 280,000 09/25/2018.
63938P AD 1 [NAVISTAR FINANCIAL DEALER NOTE NAV.......ccccoovmrrivnriinnnens .| 01/26/2015. | US BANK NA CINCINNATI SR......oorvviriinniinniienns | o | o 330,000 330,000 330,011 330,041 0 330,041 01/25/2018.
68268N AK 9 |ONEOK PARTNERWS LP .. | 04/24/2015. | MILLENNIUM ADVISORS........coomiinrinrinrinniininiis [ | cvveniens 452,720 | ........... 440,000 439,714 439,784 17 17 439,802 09/15/2018.
68389X AR 6 [ORACLE CORP SR UNSECURED...........ccooommmvimriinriiiniiinniis .. | 05/14/2015. | BAML we 1,011,470 | 1,000,000 | .. ,007,700 | ...........1,006,829 (331) (13D U [, 1,006,498 01/15/2019.
69371R L7 9 [PACCAR FINANCIAL CORP. .| 05/14/2015. | BAML ...1,004,320 | ........ 1,000,000 | ........1,000,000 | ...........1,000,000 (U PPN ISR 1,000,000 12/16/2018.
69331C AF 5 |PG+E CORP. .. | 06/06/2015. | MILLENNIUM ADVISORS 206,267 205,000 204,654 204,709 23 23 204,733 03/01/2019.
69362B AZ 5 |PSEG POWERLLC .. | 04/30/2015. | BAML 222,944 220,000 219,670 219,742 21 21 219,763 11/15/2018.
74913G AT 2 |QWEST CORP SR .| 0412412015, | MILLENNIUM ADVISORS......ccccccccrcvrrreasssssvssvreenssnss | eoesssssissosneesssssssis | soveeveess 818,237 | .....oo... 751,000 853,324 832,275 | .ovvveccciriiens | e (14,531) v [, (14,531) 821,930 . 06/01/2017.
78355H JV 2 |RYDER SYSTEM INC .. | 05/06/2015. | BAML 526,874 520,000 | ........... 518,809 519,070 80 80 519,150 e [ T24 | ) 6,228 | 11/15/2018.
80282P AF 2 | SANTANDER DRIVE AUTO RECEIVABLE... .. | 08/17/2015. | US BANK NA CINCINNATI SR......ccovvvviinriniiiniiiniins [ eonrivnnicnnicnsiissiinnis | c0eeee.850,000 | ..........650,000 | ........... 670,281 664,236 | .....coooviiiciins [ v (3,454) (3,454) 660,782 ...(10,782) | . 10,782)| ....... 15,013 | 02/15/2017.
80282X AD 0 |SANTANDER DRIVE AUTO RECEIVABLE... .| 06/15/2015. | US BANK NA CINCINNATI SR 321,725 320,828 (159) (159) 320,669 | ...ovveeerieens [ s (1,395) ] . (1,395) | ... 1,599 | 03/15/2017.
78446K AF 0 [SMART TRUST SMAT. .. | 04/14/2015. | US BANK NA CINCINNATI SR 286,264 285,914 (223) (223) 285,691 | .o | e (1,937) | ovoeee (1,937) ] .oovece 1,889 | 04/14/2017.
83172L AF 8 |SMART TRUST SMAT. .| 12/14/2015. | US BANK NA CINCINNATI SR 350,039 349,942 (61) (61) 349,880 (507) (507) | e 1,223 | 03/14/2017.
85771P  AS 1 [STATOIL ASA .. | 05/14/2015. | BAML . creeeen900,000 | e 500,000 500,000 0 500,000 | ..ooovvoecrirens [ e (1,030) | .......... (1,030)| ......... 1,862 | 11/08/2018.
883556 BD 3 |THERMO FISHER SCIENTIFIC .| 05/06/2015. | BAML ....1,049,517 ...1,050,000 | ........1,049,381 | ...........1,049,588 68 (5120 PPN IO 1,049,656 |......ccooovvvvveee | cerrrrins (139)] v (139)] ....... 10,617 | 02/01/2017.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

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 Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
89346D AG 2 | TRANSALTA CORP .| 04/30/2015. | MILLENNIUM ADVISORS 308,617 .310,000 309,650 309,716 38 38 309,754 06/03/2017.
913017 BX 6 |[UNITED TECHNOLOGIES CORP.........ccccoviuriiririreireiiciireiis .1 06/01/2015. | MATURITY ...cocieiiiiiiiinnienissisissississisiassiennies [ coreessiieseissesnniennies | cvieniens 750,000 | ...........750,000 | ........... 750,000 750,000 0 750,000 06/01/2015.
92277G  AA 5 |VENTAS REALTY LP COMPANY.. .. | 05/06/2015. | SUMRIDGE 523,120 520,000 .519,532 519,727 54 54 519,781 09/26/2016.
92277G  AC 1 |VENTAS REALTY LP COMPANY.. .. | 05/14/2015.| TORONTO DOMUNION, e 1,029,735 | ........1,030,000 ,028,095 | ...........1,028,545 231 231 [ | i 1,028,776 04/17/2017.
92343V CE 2 |VERIZON COMMUNICATIONS SR .| | 04/23/2015.| TORONTO DOMUNION 600,780 .600,000 599,700 599,756 31 31 599,787 06/09/2017.
92343V BP 8 [VERIZON COMMUNICATIONS SR UNSECURE... . | 04/24/2015. | BAML .410,000 411,052 (83) (83) 410,968 09/14/2018.
3899999. Total - Bonds - Industrial and Miscellaneous 26,930,041 |....... 26,743,601 |.......27,020,871 | ......... 26,921,010 | ..coovvvencn 0] e (54,205) 0 (54,205) 0 26,870,992 0 ....250,406 XXX
8399997. TOtal - BONAS - PAM 4.t bt | canieas 29,935,581 |...... 29,743,601 |.......30,024,309 | ......... 29,923,993 | ...cccoveuucend 0 .(54,879) 0 (54,879) 0 29,873,302 0 ....270,324 XXX
8399998. Total - Bonds - Summary Item from Part 5. ........4,900,000 | ........5,000,000 ..24,091 24,091 | .o | s 5,005,341 | ..o ...(105,341) ] .....(105,341) | ....... 60,059 XXX
8399999. TOtAL - BONAS. ... eheieehe s | conean 34,835,581 |...... 34,743,601 29,923,993 0 (30,788) 0 (30,788) 0 ... 34,878,643 |.... .0 ]......(43,063) | . ....330,383 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...............cuiiuiiiiiieitieeiieit ettt etieeb et se bbbt sissinsen | cnniea 34,835,581 XXX 35,005,559 29,923,993 0 (30,788) 0 (30,788) 0 4,878,643 | ... .0 ]......(43,083) | . ....330,383 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / [ Impairment BJ/A.CV. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Descrip n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion R i (12+13-14) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends
Bonds - Industrial and Mi:
83608N_AE 1 [Sound Point CLO V. I ‘ 05/14/2015 | Added by SunGard............ccccccriniinrianne. 11/01/2015 | PARIBAS-630.........c0ccviiririiisisiennis .........5,000,000 | ......... 4,981,250 | ......... 4,900,000 5,005,341 | ..o | e 24,091 24,091 | e | (105,341) | ......(105,341) | ....... 60,059 |....... 8,761
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ... et ssssnsssnses | conansnes 5,000,000 | ......... 4,981,250 | ......... 4,900,000 | ........... 5,005,341 | o0 | 24,091 0 24,091 0 0... (105,341) | .....(105,341) | ....... 60,059 |....... 8,761
8399998. TORAL = BOMGAS. ...ttt b b b8 e hfeEfeEfeE b £ £464E64EEoLE oL b oEEEE £ E£E €01 £Ef 4L E 4L E oL EHEE oL oeE L0 £E L E 4L b 4L bbb EeEeE£E L L L b oL bbbt b b e en bbbttt enens | eninees 5,000,000 | ......... 4,981,250 5,005,341 | .0 | 24,091 0 24,091 0 0 ... (105,341) | ......(105,341) | ....... 60,059 |....... 8,761
9999999. Total - Bonds, Preferred and COMMON SOCKS..........cuuuuiiiriiiiiirisisssisisiis s oesissssssssas s sss st | e 4,981,250 5,005,341 | o0 | 24,091 0 24,091 0 0. (105,341) | .....(105,341) | ....... 60,059 |....... 8,761
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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. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Special Deposit - FL Tallahassee, FL 3577 344,554 | XXX
Operating Account, BBVA Compass Bank Jacksonville, FL (16,205) | XXX
Claims Disbursement Account, BBVA Compass Bank..............c.cccevuevcveeunnnes JACKSONVIIIE, FL.......oviieiiececicicieiee s enanins | caeiaens ....(4,306,921) | XXX
Master Account, BBVA Compass Bank. Jacksonville, FL 695,417 | XXX
Return Premium Account, BBVA Compass Bank.............c.cc.evvereereerereeerennnns Jacksonville, FL (982,353) | XXX
METABANK SIOUX FallS, SD...oovvveeereernreereeeseeeeseesseessssssessesssessssessssessssesssesseessnns | weeeeens 1,004,317 | XXX
0199999. Total - Open Depositorie: XXX XXX 3577 [ o0 [ (3,261,191) | XXX
0399999. Total Cash on Deposit XXX XXX 3,577 ..(3,261,191) | XXX
0599999. Total Cash XXX XXX KT A RN I R (3,261,191) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (2,878,786) | 4. April (3,702,538) | 7. July. (2,849,370) | 10. October. (3,786,469)
2. February (4,583,821) | 5. May (3,701,781) | 8. August (1,775,364) | 11. November. (1,820,784)
3. March (1,479,638) | 6. June (1,664,528) | 9. September. (3,512,033) | 12. December. (3,261,191)

E26
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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
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Other Cash Equivalents

Money Market Account, BBVA COMPASS BANK............cuuuiiiierireiiseisinsissisesisessssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssenssnnnscens e [ e 08/31/2008 103,085 183
REPO Account - BBVA Compass Bank. 121312012 49,187,639 4,336
US Bank 05/01/2012 729,998

8599999. Total - Other Cash Equivalent: 50,020,622 4519
8699999. Total - Cash Equivalent: 50,020,622 4519
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TS

SCHEDULE E - PART 3 - SPECIAL DEPOSI

1 Deposits for the
Benefit of All Poli All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccccveicniiiniiniiian AL .o
2. Alaska...
3. Arizona.
4. ArKansas........oooreeneererinens
5. California..
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Delaware......
9. District of Columbia
10, FIOMida. ..o FL|...... ST.. | STATE DEPOSIT - REQUIRED BY THE STATE 344,554 344,554
11.  Georgia.
12.  Hawaii
13, Idaho [0 S
14, lliinois. IL
15, Indiana..........coocionriinriincriins IN|.
16.  lowa A e
17.  Kansas.
18.  Kentucky.
19, Louisiana........ccccooemeveneriiinniinnncd LA| s
20.
21.
22.
23.  Michigan...
24.  Minnesota.
25.  Mississippi
26.  Missouri
27.  Montana...
28.  Nebraska..
29.  Nevada
30.  New Hampshire.
31, New Jersey.
32.  New Mexico..
33.  New York..
34, North Carolina..
35.
36.
37.
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina..
42.  South Dakota
43.  Tennessee....
44.
45.
46. .
47, Virginia........cceeeneseees
48.  Washington
49.  West Virginia. .
50.  WISCONSIN.......ovveurireriiicriians
51. Wyoming
52.  American Samoa..
53, GUAM....oiicc
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands.........MP | ............
57.  Canada. CAN | oo
58.  Aggregate Alien and Othel XXX XXX 0 0 0
59. Total XXX XXX 344,554 344,554 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
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).........coccvrvecriincniees XXX XXX 0 0 0

E28
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