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Annual Statement for the year 2015 of the First Community Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury SECUMHES. .........cvvveveeveveeeeieieeee ettt senans | eeveneesnssnees 2,302,900 |............ 2.8 | oo 2,302,900 | ..o | v 2,302,900 |............ 2.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies..........ccoevuiereiirereivieuerieeeiiens | coersrereessessssssesensniens | oeesesinnn 0.0 [ oo e | e (0] 0.0
1.22 lIssued by U.S. government sponsored agencies............cocevveveureenns | coveveerrevnnnns 2,779,896 | ............ 34 | 2,779,896 | ..o | e 2,779,896 |............ 3.4
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHES).....vvvvrrvireiciie ettt snses | sressesssssssesssssssesssssnsense | essessesnd 0.0 [ e | oo (1 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.............coccoeves | verreneneinrnrnninsneinees | vereireennd 0.0 [ eererereireereireneineiiee | eerreereieesetnseeeenes | e (V1 I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations..............ocueeeenrereeneieinenees | ceereeeneneireieeseeneineenens | eeereeeennd 0.0 [ i | et | e (01 PR 0.0
1.43 Revenue and assessment obligations..............cccoevvveevriveeeiiceeeies | evvereriieeinnd 665,453 |............ (O O 665,453 | ..o | e 665,453 |............ 0.8
1.44 Industrial development and similar 0bligations..............cccovvevevieriei [ | e 0.0 [ e | e (1 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMA and FHLMC
1513 Al OtET ...ttt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | wcoverriennee. 1,731,987 |............ 21 | s 1,731,987 | oo | e 1,731,987 | ..cooueeen. 21
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.521........ccoviriinenrrinennineiees [ eoreeneinsinsissisessssenssseens | eeneeeesens 0.0 [ et | e | e (0] 0.0
1,523 AlLONET ... | sereessenens 19,941,919 |........ 243 | e 19,941,919 | .o | e 19,941,919 |......... 24.3
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 35,953,579 | .eovveveeeeeeeeiees | e 35,953,579
2.2 Unaffiliated non-U.S. securities (including Canada)... .1,856,800 |... ....1,856,800
2.3 Affiliated SECUMHIES. .......ocvueveeereeeerereeeeneressneseieneessiseiseeensnni | erneneinensennsnnsnneenienss | enenenen0000 [ | v | e 0
3. Equity interests:
3.1 Investments in MULUAI fUNGS..........ccoiiiiniieceesieieine [ e | cereeeneend 0.0 [ 1o | e | e (V18 PR 0.0
3.2 Preferred stocks:
321 AFFIlIAEEG. ..ot eeiees | ettt entens | renienen 0.0 [ oo [ e | e (U U 0.0
3.22 UNGFfiliALEA.......ceoieeceeeee ettt entsennas | eestesiest st stentens | eesienea 0.0 [ oo [ e | e 0 [ 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIIAEE. ..o nes | eente sttt sntens | eenienin 0.0 [ oo [ et | et (V1 O 0.0
3.32 UNGFfilAte.......verereireieerereieieeississie et ssesssssssssessessssssnes | vessessssssnsssssnssesssssnssns | esssessenes 0.0 [ oo [ ervesiiesiesiesissienes | e 0 [ 0.0
3.4 Other equity securities:
341 ATFIIAEEA. ...ttt es | eeseesent ettt nnane | eeeseeaenes 0.0 [ oo [ erveeseienesisesiesienes | e 0 | 0.0
342 UNGffiliated......cuoiviceiii st | ettt eniens | reniene 0.0 [ oo [ e | e (VU 0.0
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3.51 Affiliated.....
3.52 Unaffiliated

Mortgage loans:

4.1 Construction and land development

4.2

43

44

45

46

Real estate investments:

5.1

5.2

5.3

satisfaction of debt)
Contract loans
Derivatives

Receivables for SECUrties..........ouuurvrerrrniereereinineen.
Securities lending (Line 10, Asset Page reinvested collateral)
. Cash, cash equivalents and short-term investments
. Other invested assets
. Total invested @ssets..........c.ccvvrereirnircrcrniniiens

Other equity interests including tangible personal property under lease:

AGFCURUPAL.....o e
Single family residential properties.....................
Multifamily residential properties........................
Commercial [0aNnS.........c..eeeevreereenereieieinnes
Mezzanine real estate 10ans...........cccoceveereeneenne

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

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

.............. 82,148,735
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Annual Statement for the year 2015 of the First Community Insurance 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.ttt bbbt bbbttt

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.......c..ccoocvevee... IR R - 0 R B
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15......c.iiicicies ettt bbbttt
6.2 Totals, Part 3, COIUMN 13......coiiiee ettt

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 O......ouieiiite ettt bbbttt sttt

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st

10.  Deduct total NONAAMIEA AMOUNES..........cuiiiiiiieicisiiei ettt s b s bbb 88 s s bbb s bbbt n bbbt

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, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt
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, ...ttt ettt bbbt s
3.2 Totals, Part 3, COIUMN 11 ...ttt ettt s

4, ACCTUAL OF QISCOUNL......ovtverericiieie sttt s st b s s ssb s8R £ EEseRR £ RS ee R d R n s e n bt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan

5.2 Totals, Part 3, COUMN ..o " ‘ JORER R
Total gain (loss) on disposals, Part 3, Column 18............ccccoevvrvrnnrrrrree JJo o N IR v

Deduct amortization of premium and mortgage interest points and COMMIIMENE EES..........c.ouiuiieriiirieice et
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13, ...
9.2 Totals, Part 3, COIUMN 13, ...

10. Deduct current year's other-than-temporary impairment recognized:
10,1 TotalS, Part 1, COIUMN 1. ettt ettt bbbt
10.2  Totals, Part 3, COIUMN M0.......uuiuuiiuiereriacieserieriseresestsessse ettt sttt bbbttt

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, TOHAl VAIUBLION AIOWANCE..........ceuierieriereiereeiseies ettt bbbk bbbt
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 at end of current period (Line 13 minus Line 14)
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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 177,573
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 0

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 0

Accrual of discount

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...ttt ettt b s st s st s bt s bt en s san b s e ssesees (169,946)

5.2 Totals, Part 3, COIUMN ..ottt sttt a bbb sttt s st s et b s s et s s sa st nea (169,946)
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19........ciiiieiiiieieiesise sttt st E bbbt 13,015
Deduct amounts received on disposals, Part 3, COIUMN 16...........coiuiieiciireie ettt bbb a bbb a s a st ss st en s senens 10,988
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 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt

10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccceerermiriiirireissiieise ettt bbbt 9,654
Deduct total NONAAMILEA AMOUNLS............ciiiiiiii bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiuriuiieieiiieieisississsess sttt sttt s bbbttt tns 9,654

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMBET 31 Of PHIOT YEAN..........ccuciiieiieicice ettt sttt bbb bbbt s bbb s bbb bbb ae st 72,609,285
Cost of bonds and stocks acqUIred, Part 3, COUMN 7..........c.cueiiuiieieiieese ettt bbb bbb s bbb bbbttt aen 22,225,525
ACCTUBI OF QISCOUNL. ...ttt R8RSR 163,813
Unrealized valuation increase (decrease):
A1 PAM T, COIUMN 2.ttt st b et bbb e bt s st e b st et en bbb s st n e s sntas (14,144)
4.2 Part2, SECtON 1, COIUMN 5.ttt
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas
A4 Part4, COIUMN T coooeeeeeeseeeseeeseeeseees s eess s ss ettt s8££ 2,728 (11,416)
Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 1.ttt sttt s8££ e E bt n st 79,378
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7 ...ttt bbbt nann 29,247 199
DedUCt @MOMtZAtION OF PIEMIUM........coiiiviteictctete ettt a s b bbbt s bbb s bbb st s bbb e s e b s bbb s bbb s bbbt bbb n e 586,856

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.

8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt

8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt

8.4 Part 4, COIUMN 15, ..ottt 0

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

9.1 Pt 1, COIUMN 14t

9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st

9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s

9.4 Partd, COIUMN 13 ..ottt e s e a bbb bbb bbbttt 0

Book/adjusted carrying value at end of current period (LINES 1+2+344+5-6-T48-9)........cuririuriereireieineeieesetet ettt ettt 65,232,530

Deduct total NONAAMILEEA BMOUNTS............cceieiiieie ettt b e e s a4 s st b bbb s et e bbbt s bbbttt

Statement value at end of current period (LINE 10 MINUS LINE 11).....uovuiiiieiieieiiise sttt ettt bbbt bbbt en et st 65,232,530
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Annual Statement for the year 2015 of the First Community Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States 2,748,019 2,762,049
Governments (Including all obligations 2. CANAUA ..o | e | s | s
guaranteed by governments) 3. Other COUNMES......civerieies | i | eveererissessessssessssssssssessssessens | eessssesssssssessessnsessesnssnssssnsons | eresissessesnsenssssesnssssessnsnses
4. Totals.oooooversiceisiiciiieins | i, 2,748,019 | oo 2,775,772 | oo, 2,762,049 | oo 2,700,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. . oveovesieisisisressisriisienes | eeeresrsssssesssesssssnssssssssenssnss | eossssossesssssenssnssnssessenssnssnsses | cesesessessonsinssessesssnssnssessessons | sressensansnssessanssnssessessansansases
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B, TOMAIS. . oveeeeeieirisisreriiriisiiens | reersmrsrsssessesesossssnssssssssssssnses | sossssossssssssssnssnsssssessenssnsnsses | cesesessessonssnssessanssnssnssessessens | sressensssssssessanssnsssssesssnsansases
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...oocniieniisiinsiiisiins | v 4,732,216 | oo 4,824,058 | ....cooovivriiennns 4,695,946 | ..o 4,772,377
Industrial and Miscellaneous and Hybrid 8. United States........cccoeeveveces | covrvereieneies 55,895,498 | ..ccooereirirne 55,464,412 | oo 56,311,009 | c.ovoverrririenn 54,675,635
Securities (Unaffiliated) 9. CaNada. ... | s 199,430 | oo 201,585 | ..o 199,338 | oo 200,000
10._Other Countries........cooccceeies f o, 1,657,370 [ oo, 1,641,981 | i 1,662,666 [ ...ooccoovvrevienne, 1,625,817
11, Totals. oo | e, 57,752,298 [ ......cocovcvcnennn 57,307,978 | ..ccooovvvvnne. 58,173,013 | ..ovovirie, 56,501,452
Parent, Subsidiaries and Affiliates 12, Totals. .o L [ | e | s
13. Total Bonds.....oooussernsssesnnns | covvvivrciniennen 65,232,533 [ ..o 64,907,808 | ......coovrirenene. 65,631,008 [ .....coovrrnrenend 63,973,829
PREFERRED STOCKS 14, UNited StAES......oovvernrerereens [ e | v esssssnes | seveeseessesssessssess s
Industrial and Miscellaneous (Unaffiliated) 15, CANAGA. ..o | e | srenresiessn st sessesnes | sttt
16. Other Countries........ccooennee [eoniniiniiniisiiniiniiii | | s
17. Totals..
Parent, Subsidiaries and Affiliates 18. Totals.....coovsicicicicinn,
19. Total Preferred Stocks...... | .cooviiiiiiiiiiiicciinnn, {01 RN [0 R 0
COMMON STOCKS 20. United States......c.uvereeerrieees | revrirerrinerieeinerineessesieens e | s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.......coeeceieieeeiees [ [ s [ s
22. Other COUNHEs......covvevicienes | cvvvriiissiisscicsisssiessi e Lo |,
23, Totals...oieiiciicsiciiciiciiies | e 0 o) (O RO 0
Parent, Subsidiaries and Affiliates 24, TotalS....ooocieveriicriicicicnies | e L |,
25. Total Common Stocks....... | ..o, 0 o) (O RN 0
26. Total StOCKS....crueururmsernsarss | coveiiiiiisciscisciscisciens 0 oo (O 0
27. Total Bonds and Stocks.... | ........c...oneeeen. 65,232,533 [ oo 64,907,808 | ...ovvorreercenn. 65,631,008
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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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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)

U.S. Governments

11,038,061

1,627,877

...114,489

62,868

4,723

4,776,550 |.

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

5.1
5.2
53
54
5.5
5.6

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

3,587,146
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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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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)
Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tttt ssssntas | eestessienssness 6,042,619 | ..cooovvvnne. 21,898,797 | ..o 13,665,032 | oo 507,056 | ..ovvovvrrernrireenn 175 | s 42,113,679 [ .09 | e 48,950,479 |..ooovvrrririreneennB7.0 [ o 26,776,470 | ....cooeeeeee. 15,337,208
6.2 194,724 9,496,939 6,888,916 31,376 |. .16,611,955 |. .13,894,915 ..14,942 258 1,669,697
B.3 NAIC 3io ettt esssennss | estssssssessssssesssesssesssens | serisesis st sseestas | cteesiensi s ensensensenssenes | sessenssenst sttt enstes | reeseesen st enens | oessess st 0 [roirinrieened0.0 | 469,926 | ...ovovrrrrnrrrnnennnd08 | [
B4 NAIC 4ottt ssesssesias | crbesssssssssssssnsssssssesssees | sertsssssesssesssesssesssesssesssas | cteessessseessessesssenssenssenes | sebtesstenst st eest st estnntans | eessensen et enens | oestesb st 0 [roininrieeeend0.0 | 306,859 | .04 [ | e
B.5 NAIC 5.ttt ssensss | crsssssssssssssssssssesssesssens | sesisessssssseessssssesssssssesssas | creessnsssesssesssesssesssenssenes | sessesssesstessseestesstsstesstaes | rensssesensenssensenssenssenens | oesiessesses s 0 [ o000 | o, 79432 | oo 01 | [
B8 NAIC Bttt ettt ss s ennns | snssssssssssssssssssnssnsssnssens | oosssessssssssnssssssenssssssensss | esensssnsssnsssnsssnsssnssenssenes | sessssssssssossssesssssssssssssses | osnsssnssonsenssssssnsssnssansss | tosssssessiesssessesssenseas 0 fiiiiinn00 | f 0.0 | [
B.7 TOtAIS. ..ottt | errrensrenseenes 6,237,343 | oo 31,395,736 [ ..o 20,553,948 [ ..o, 538432 | oo 175 | oo, 58,725,634 [...ccooiien84.9 | 63,701,611 [ 87 | 41,718,728 | ..o 17,006,905
. Hybrid Securities

T4 NAIC ettt ssensss | sstsssssssssssssssnsssssssesssens | sesisesisssssessssssssssssessenssns | etesssnsssesssnsssssssesssesssenes | sessesssesssessssssssssssssnssans | coeessnessesssesssesssesssesssansns | sessesssessessessenssenseas [V [ 0.0 | [ o 0.0 | e [ s
T2 NAIC 2.ttt sssesssensss | srssssnssssssssssnsssnsssesssens | sesisnsisssssnsssnsssssssssssenssas | srnessnsssssssnsssssssesssesssenes | sessesssesssessssssssssssnssans | consssnessssssesssssssssssnnsssnsss | sesssssssssesssesssesssenseas [V [ 0.0 | [ e 0.0 | i [ s
T3 NAIC 3io sttt ssssssssnsns | ssssssssssssssssssssnsssssssesssens | sosssesssesssssssnssssssssssssnssas | sresssnsssesssesssesssesssenssenes | sessesssesssesssssssssssssssnssans | soesssesssnsssenssesssesssnsssansss | sessessessessessesssenseas [V [ 0.0 oo [ e 0.0 | oo [ s
T NAIC Aottt essssnsss | ersssssssssssssssssssesssesssens | sesesesisssssnsssesssssssssssenssns | conessnsssesssesssesssesssesssenes | sessesssesssesssssssssssssnssans | coesssnessssssesssssssensssnssansss | sessessessessiessesssenseas 0 [ 0.0 | oo [ e 0.0 | i [ e
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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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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
10,119,965 | ....ccovunee. 23,579,600 |....ccovveneee 17,366,667 | ...cccoveern 1,522,655 | oo 4,898 | 52,593,785 [ oo 780 | e XXX s e XXX [ i 37,256,578
................ 194,724 | .................9,496,939 | .................6,888,916 v 16,611,955 cereernennnnnn 14,942 258
T TOtAIS .ot sessensnseens | seeniennennenn 10,314,689 | ..............33,076,539 | ...............24,255 583 | ................. 1,554,031
9.8 Line9.7asa % Of COol B....ooviveriiicieissscisississsssessssssssensssssnns | ervssensssssensensenseen 14 i 7.8 | iiiiin35.0 | e, 2.2
10. Total Bonds Prior Year

....568,706

............... 33,851,465
8,850,155

13,317,030
4,486,057

................. 2,105,173

58,353,458
.13,894,918

............... 40,788,773
11,812,878

Line 10.7a52 % 0f COL 8.

Total Publicly Traded Bonds

T1 NAIC ottt seessss s seesssssnssnsenns | cevveesissensens 7,565,724 | ............... 11,865,738 | ..cvvvevne. 16,297,563 | ..ovvvrenne. 1,522,655 [ .oovverereinn 4898 [ ..o 37,256,578 | oo X 40,788,773 | cevvvvererereeeeennn55.8 | e 37,256,578
..194,724 ..14,942 258 11,812,878 ..14,942,258
.............. ...469,926
117 TOtAIS .ot ssssssssessssssssssesssssnssesssssnsnnes | evsesssesersenns (3 100,448 | i 20,111,246 | ........... 22,768,213 | cooerernne 1,554,031
11.8 Line 11.7.a52 % Of COL. B.....covvvrerrrcrererseserieesesesesesiseisesesens | vervessesesiesienienne 149 | i385 | 836 | e 3.0
11.9 Line 11.7 asa % of Line 9.7, Col. 6, Section 9.......cccocoeveevecreinnnnns
12. Total Privately Placed Bonds

11,713,862
1,251,431

1,069,104
...418,266

15,337,207
1,669,697

............... 17,564,683
2,082,037

Line 12.7asa % of Col. 6........ccevvvrrrrrernnne
Line 12.7 as a % of Line 9.7, Col. 6, Section 9

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

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

Includes $.....17,006,905 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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

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

.....0 current year, §...

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

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;

NAIC2$

......... 0; NAIC3S§.....

..... 0;

NAIC4S§.........

0; NAIC56......... 0;

NAIC6§.......... 0.

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa 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
U.S. Governments
1.1 IsSUET OBlIGAtIONS.......c.ocvecvcieieectece ettt sssssnees | eevesiaesaesinns 1,003,398 | ...cccouue. 1,299,502 [ .ocovoevereeieeiiererieerieieens | creeeeeeisseeieesiesiesiens | cereeiieiesseessesessssessenns | cevveeiiesesis 2,302,900 | cooerrrerereieeieeies 33 | 4,320,625 | .oovevereeeeinas 5.9 | i 2,302,900
1.2 Residential Mortgage-Backed Securities 34,664 | ... ...228,375 445119 | .. 06 ... ..455925 | ... 06]. 445119 |...
1.3 Commercial Mortgage-Backed SECUMLIES..........coveveerereieresisiinns e [ e [ e [ e [ e | e 0 0.0 [
1.4 Other Loan-Backed and Structured SECUMLES.........ccveuervrrurriersrnriiens | erismesissisiiessssssssssisssens | sesssssessessssssessansssssesosses | eonsesssssessssssessessanssesosss | sonsossssssesssnsssssessansensas | ssosssnssessessonssessessonssnses | sosssssessessosssnsssssassneas 0 0.0 i [ e
1.5 TOtAIS..couuieeee ettt ettt ssensntans | ensassessasseanes 1,038,062 | ....ccconnneven. 1,527,877 | oo 114489 | 62,868 | i 4,723 [ 2,748,019 6.5 | i, 2,748,019 | oo, 0
. All Other Governments
2.1 1SSUET ODlIGAHONS. ......oveeceerereeieeeireireeireieieesseteeseese e sessesssssessesssstenes | sessesssssssssesssssssssesssssessns | ressessnssssssessessssssssesseses | eosseessessssssessssasssnsnessens | sessssnsssessssssssnssessessnes | sessesnsssessessssssesssssessnes | sesseessssessesssssnssnssnes 0 0.0

0.0 ..
00 ..

2.2 Residential Mortgage-Backed Securities.
2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured Securities. . ..
2.5 TOHaIS ...t esienessessenensnennes | eneesesrensesssrsnsensenserensa0 | areereseneriesisseneseeeens0 | evveresenssnissessseniernens0 | eessierieresssisseneenenne0 | a0 | e

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS. ......ooverrerrirceeeeieeieee ettt seaees
3.2 Residential Mortgage-Backed SeCUrities..........cccoerrvreiererrerieriessenns
3.3 Commercial Mortgage-Backed Securities.... .
3.4 Other Loan-Backed and Structured Securities.............cccoevererrrererennn.
3.5 TOHAIS ...t

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations........c..ccc.ceuvee..
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities.

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.1 ISSUET OblIgatioNS.........ccvveierierrireeiesies i sisssessessessssssessssnssenes [ cesesssessseniens 3,015,361 | oo 69,435 | ..ooovrrrrrnnn 2,862,684 | ...oovvrrnnnns 497,741 | oo | e 6,445,221 | v 9.3 | 1,725,993 | oo 24 | 6,445,221
5.2 Residential Mortgage-Backed Securities 23,924 | ... . ..124,463 454,990 |... 1,286,868 2,900,435 | .... 40| .. .1,286,868 |...
5.3 Commercial Mortgage-Backed SECUMHES..........ourrurrerrrirrerenrirrereinns | reenrinreseinssnsessisessssnnens [ conensensinsissssnsinsinssssenes | eesmenssnssnsssssessnsssssssssens | seeseessssessnssssssessssssssess | sessessessessssssessessnnssnssess | snnesnssessnsssssssssensnnnens0. | eovmerernmesnesssnnneensi020 [,
5.4 Other Loan-Backed and Structured SECUNHES............coveivrcveiriveeiieiies [eovsiiisiisiesesiesiessssesses | esressessissessessssssssssenes | ereesessessessessessssssssessans | ansesssessessssssssssssassenssnns | anseeseessessensssssessassenssens | sonsessessansenssessensansenssQ | covsrenenssssesssnssersss0a0 [ ooiiisiississesssesessessessens
5.5 TOtAIS. ...ttt sttt ensennes | crsensienssenieas 3,039,285 [ .o, 152,926 | ..o, 3,587,147 | i 952,731 | i i 7,732,089 | i 112 | 4,626,428
. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations.......c..cc.cceeevenee. 2,026,385 | .... ..14,620,885 | .... .12,207,204 M7 ..24,374,304
6.2 Residential Mortgage-Backed Securities. 061,616 | .... 7,534,608 ...593,964 18.4 ..20,500,724
6.3 Commercial Mortgage-Backed Securities.... s [ 213,123 104 1,237,931
6.4 Other Loan-Backed and Structured Securities. N 149,341 | ... 9,240,243 | ... ...539,656 14.3 ..11,588,654
8.5 TOtAIS. ...ttt | crsensienisenieas 6,237,342 | oo 31,395,736 [ ...ccoovonnnnn 0,553,947 84.9 63,701,613
Hybrid Securities
7.1 ISSUET OBlIGAtioNS.........cvveviercreiee ettt
7.2 Residential Mortgage-Backed Securities..........ccooeveeriereverriieieisennns

7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities

7.5 TOtAIS. .ottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OBlIgAtioONS.........cvvevveercreiie et
8.2 Residential Mortgage-Backed Securities.....
8.3 Commercial Mortgage-Backed Securities....
8.4 Other Loan-Backed and Structured Securities.

8.5 TotalS.....ooeririeieies e
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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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa 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
9. Total Bonds Current Year
9.1 ISSUET OblIGAtIONS........vvuveerierrieiierieiierieeieeississssssesssessesssessssssees | creeesinesenenens 6,045,144 | ...........c.. 15,989,822 | .....cccounnee. 15,069,888 | ...ovvvvivrnns 497,741 | o0 | e 37,602,595 | oo 543 | XKX s | e XXX | 000000 33,226,459 [ i 4,376,136
9.2 Residential Mortgage-Backed SECUMtIES..........cccvvvererrerereriseiressninens | cerveiesinninns 4,120,204 | oo 7,846,474 | ..o 1,432,916 [ .o 1,056,290 | .coooverevrierernnnn 4,898 | o 14,460,782 | ..ovovvvreeieiereenn20.9 | XXX e e XXX [ i 11,759,254 2,701,529
9.3 Commercial Mortgage-Backed SECUMHES..........ccceveveverniereieeiesiiens | v (01 SRRSO | N ISR 7213123 | oo (01 USRS | N ST 7213123 | o104 | e b XXX | e XXX e | e 1,213,123 | s 0
9.4 Other Loan-Backed and Structured Securities...........coc.vuvnerrernernernns [onsinsiiisiiinniens 149,341 [ ... 9,240,243 | oo 539,656 | ..o, (O [P RORIOY I (PP 9,929,240 | ..o 143 |k XXX | XXX | i [ 9,929,240
9.5 TORAIS.....vvueeurereietiei ettt | eees ...10,314,689 ..24,255583 | .... ..1,554,031 ..69,205,740 ..17,006,905
9.6 Line9.5858 % Of COL B.....ccvuuivuiieiiiiciiiisiissississississississsssnessnes | cenesnessessessinnees 149 [ 7.8 | i 35.0 | o 22 | 00 [ 100.0 . e XXX s [ XXX [ XX v 754 | i, 24.6
10. Total Bonds Prior Year
101 1SSUET ODlGALIONS.......covrerrerricierireeise et entensenssnies | reeiesieninns 1,893,619 [ .covrennnn. 20,859,990 | ...ccccovvvrnen 7,169,659 | ..o 497,653 | ..evvereernrnerneinenns | cerrrnenee e XXX i i ) .9 ORI S 30,420,921 | .vvocrcrrerinene 416 | e 25,565,368 | ........co.... 4,855,554
10.2 Residential Mortgage-Backed SeCUrties. ..o | v 7,647,765 | ..o 12,656,916 1,521,751 [ v 1,626,222 | ....covvevreennb04,431 | o XX i [ v XX K [ e 23,857,085 | oo 32.6 | oo 18,104,550 | .....covvuuee. 5,752,534
10.3 Commercial Mortgage-Backed SECUMLIES.............cervcvereiiererrerieieens [ ererirereresietesesessessessnes | e 7,237,932 ...1,237,932 ..1,237,931
10.4 Other Loan-Backed and Structured Securities..........o.couvrermrrnrrneiinens | cossieisieisieisienees 9,565 [ ..o, 9,683,580 1,895,509 11,588,654 2,550,022
10.5 TOHAIS. ..o nsentenies | resiesiesinns 9,550,949 | ..ooovivnnns 43,200,486 | .....cccoonne. 17,824,851 | ....ccvuneee. 2,123,875 | v B04,431 | e e XXX [ ) ,9 ORI S 73,104,592 53,457,871
10.6 Line 10.5858 % 0f COL. 8......ouuiieiiiiiiisiissisiississi s | consninsnessnessnessnenas 131 [, 591 | i 284 | e 29 |06 [ XX |, D .0 R [N 100.0 | .o XXX | i 731
11. Total Publicly Traded Bonds
11,1 1SSUET ODlGAtIONS.......couivriecicieiei e niensensenies | et 5,375,236 | ..cocvveeneee 13,160,320 | ..coovvvrnnee. 14,193,161 | oo 497,741 | oo | e 33,226,458 | ..ooooves 48.0 | oo 25,565,368 | ....coovvriinnes 35.0 | oo 33,226,458 | .............. XXX
11.2 Residential Mortgage-Backed SeCUrties............ccocuevneenerenerinerinneiienis | oo 2,385,211 | oo 6,950,925 | ..coovvrrriine 1,361,929 [ ..o 1,056,290 | ..oocvorrercrirnene 4,898 | .o 11,759,253 | oo, 17.0 [ e 18,104,550
11.3 Commercial Mortgage-Backed SECUMHES............cccverereeeieieiieiiiiens | eorerssiieieiesiseesesisssees | seviessssseis s sessssses | sessnesiessenons 7,213,123 7,237,931
11.4 Other Loan-Backed and Structured SeCUNtIES.........coovrereneineineiinens o [ | s 2,550,022
115 TORAIS ..ottt sntns | oneiesienies 7,760,447 | ..o 20,111,245 | .......cc...cc. 22,768,213 53,457,871
11.6 Line 11.585@ % Of COL B.....ouvvurerririiniiineineineineneisecsnensesssessesiees | cenesinesinesinesinenins 149 [ s 38.5 | e 43.6 0,9 CR
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........ccceuviniinninniiniinnne | e 112 [, 291 | s 32.9 XXX
12. Total Privately Placed Bonds
12.1 Issuer Obligations............cccccuueenne. 2,829,502 | .... ..876,727 |. 4,376,136 4,855,554 ...4,376,136
12.2 Residential Mortgage-Backed Securities 895,549 | .o 70,987 2,701,529 5,752,534 2,701,529
12.3 Commercial Mortgage-Backed SECUMLES..........c.cccveieieireiieieireiieiiens | et sessssiees | ceviesessessieessssssssessssses | sesssessessesssssessesssssessesss | sesssssessessssssssssssssessas | sessessessessesssssessssssnses | sssesssssssssssessessessessas 0 | coeereeierierienieeeeen0.0 | e 0 [ cveeeverierieereeeeen0.0 e e XXX [ e 0
12.4 Other Loan-Backed and Structured Securities...........ocouevrrrnevnrirnrrne | ioiinississiis 149,341 [ .. 9,240,243 | ....coovvienes 539,656 | ..o | e | e 9,929240 | .o 143 [ 9,038,632 | ..oooovvviniennn 124 | XX i 9,929,240
12.5 TOHAIS ..ottt nsins | reeinsienis 2,554,241 | ... 12,965,294 | .....ccoouuneene. 1,487,370 [ oo 0 [ oo () [P 17,006,905 19,646,720 17,006,905
12.6 Line 12.585@ % 0Of COL B.....ouvvuieiiciiineineineineneiseisesssesssessssssees | cesvesinesinsssssinsnes 15.0 [ oo, 76.2 | o A I 0.0 [ oo 0.0 [ oo 100.0 XXX oo e XX e XXX [ e 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovviiiiniinnininn | o 37 [ 18.7 [ oo 21 [ 0.0 | i 0.0 [ i 24.6 XXX e XXX e XXX | i, 24.6
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year 495,303 | oo 495,303 | oottt sesses | ettt ettt sttt nes | sebebiee e Rt E bRt
2. Cost of Short-term INVESIMENS ACQUITEM...........ccvrvveeeicreeese ettt sttt s bbb s st tensens | evsessssssssssessssssses e s s senssssesaseaes 23,575,869 | oo 23,575,809 | ..ot ssasssesesn | serieiese s st s s sneens | steniese ettt s ettt s
3. ACCTUAL OF GISCOUNL.......ceuveeieieiie ettt bbbttt | sebb ettt 0 [ oottt | et | eehe bbbkt | Hheenb iR
4, Unrealized valuation INCrEASE (ABCIEASE).........cvvveieicrieerce ettt s st es st a st s s s st st ss s s sssssssssessnsns || stestessssssesssssesnssstesses st essessssessessasansansns 0 [ et | e et ae st aessnaebs | sbebebetee et s ettt et et s et b s et et s et b saebebesnas | netebieaetebe et et ee b bt et e s et bbbt et bebans
5. Total Gain (I0SS) ON ISPOSAIS........cveurerrerrerrerereiseseseeeiseessseeeessessssesessessssssessessessessssssessessassessessasssssessessanssessessesssnssessans | sesessassssssessmssssnessessassssssessessssssssessesssnens 0 [ oottt | vttt b st s b bns | sbstesae bbbttt b bt s b s st st st enbesas | eebestes et e s bbbttt st s bbbt nes
6. Deduct consideration reCeivVed ON QISPOSAIS.........ccuiueireiriiisieisesissieie sttt sss st sss s sessesssssnsens | sssessesssssssessessssessessssnsessessnsans 23,097,837 | overeereieesieesssseenean 23,007,837 | coveieiriirieieisieie s sssssesenns | st snsens | sbesest e ettt
7. Deduct amortization Of PrEMIUML.........c.co ettt sttt ettt ns e ssessensn | oesssssssssssessesssssessessansnsestensanssessessansanes 0 [ oottt | vttt s e sns | cbesbesae sttt bbbt s st sttt nbenas | eebesaes ettt ettt s et en et nes
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccceuciueeencveieeeseieiese et ssesisssessesesies | ctresssssssese st st b b besseeae 0 [ ettt | sesreine e s st s sntens | sbiebesses et s bbb s bt s bbbt s st bentenae | eebentes et et ettt ettt nas
9. Deduct current year's other-than-temporary impairment reCOGNIZEA............c.evuruririereirriniiereecseiseeseessseseessssesesssessessees | seersssssssssssssssssssss st s sssessensssssesenssnsseens 0 ettt | sttt ese st st nee s s sesensesessensesessssens | ehistesssseesnsast et et estes st ebstessesesssetentesntenteses | 4entestesistintesee st et st ettt en st ten st st entis
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cc.cecvrierireiierereseeieseseeiens | eevesressie e ses e ssesseeas 973,335 | oo 973,335 | e 0 [ e 0 | oo 0
11. Deduct total NONAAMItEd BMOUNLS.........c.uieriiricicee ettt | fent et 0 ettt ettt ens s | seieesersenssnses st st ses st st snsestensensenssensenssnsees | fensensestenssnsessessenssnssest st et sestensentsnsesentenss | eetensesestent et sent st et s e ettt
12. Statement value at end of current period (Lin€ 10 MINUS LINE 11).........ovivieiiiieiiiiesiciieeseeesesseseesssssnessssssessnsennssses | eorsesissessessssssnsssssssnssssessesessseses 973,335 | oo 973,335 | o 0 ] e nneeea 0 ] oo resnaenen 0
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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, SI14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 0Of PHOr YEaN.........covuvvririneireirereneeseseiesesesessesssssseees | ceeveereesessseeneeneennes 1,650,008 | ...oooveeeeirerereireeeeneireireieees | e 1,650,008

2. Cost of cash eqUIVaIENtS ACGUINEA...........evivcieiiireieissesssiese st ssessssssessensens | esssssessssssssssessens 3,249,887 | oo 2,999,487 | oo 250,400

3. ACCTUAL OF GISCOUNL........ouoiiiiieiiiiii ittt | cbbesbe sttt 385 | 385 | s

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON AISPOSAIS.........ccvveiririririeiieississisi sttt s sttt s ssensas | ssassssssssassesssssessessassssssssseses 0 [ oot | e s

6. Deduct consideration received 0N dISPOSAS..........ccvveviuriieieiciiieieieisie et ssssens | cressessessssesisssssesieseees 150,000 [ .oovoeveiereieereeeeeeeenenes | e 150,000

7. Deduct amortization Of PrEMIUM...........ouiurirircrrireie ettt et ssssss s ssenssssees | consssssnssnssesssssssssessasssssssssnses 0 | et | e s

8. Total foreign exchange change in book/adjusted Carrying ValUE............cocceuererireeiesssissienssissiieiiens | snsiresesssiesssssssesssssssssenes 0 | e | e

9. Deduct current year's other-than-temporary impairment reCOgNIZEd............coeveuiueieeireirieieiei e e 0 ] e | e
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cevverveveeees | covverrieveieeieis 4,750,280 | oo 2,999,872 [ c.oovieieeeen 1,750,408
11. Deduct total nonadmitted @MOUNTS...........c.coviiiiiiirr s |t 0 e L
12. Statement value at end of current period (Ling 10 MiNUS LINE 11)....cvevcuiieiiiieiiisieieisieesiieniesesisnens | seeresesseessssessessesanes 4,750,280 [ oo 2999872 [ .o 1,750,408
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

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

EO01, E02, EO3, E04, E05, E06
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Annual Statement for the year 2015 of the First Community Insurance Company

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted Unrealized (Depreciation) or Temporary Capitalized Total Foreign Commitment for
Desig- Originally | Type and Carrying Value Less | Valuation Increase |  (Amortization) / Impairment Deferred Interest | Exchange Change Investment Additional Percentage of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation Acquired Strategy Actual Cost Fair Value Encumbrances (Decrease) Accretion R i and Other in B./A.C.V. Income Investment Ownership
Joint Venture or Partnership Interests That Have L ing Cl istics of Real Estate - Unaffiliated
000000 00 0 |Phillips Edison Strategic Investment FUnd L............ooocesescsce [....... [Cincinnati......ooee. |oH... [ Philips Edison & Company | [oorgi2007.]........... 9,654 R N P P e e e 0.400
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated . 0 0 9,654 .(169,946) 0 0 0 0 0 0 XXX
4499999. Subtotal - Unaffiliated. 0 0 9,654 .(169,946) 0 0 0 0 0 0 XXX
4699999. Totals 0 0 9,654 | ....cc..... (169,946) 0 0 0 0 0 0 XXX
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

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

NONE
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Current Year's
Book/Adjusted Current Year's Other-Than- Book/Adjusted
Date Carrying Value Less Unrealized (Depreciation) or Temporary Capitalized Total Change in Total Foreign Carrying Value Less Foreign Exchange
Originally Dispoal | Encumbrances, Prior | Valuation Increase| (Amortization) / Impairment Deferred Interest BJAC.V. Exchange Change| Encumbrances on Gain (Loss) on Realized Gain | Total Gain (Loss) Investment

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Year (Decrease) Accretion Recognized and Other (9+10-11+12) in B.JA.CV Disposal Consi { Disposal (Loss) on Disposal| on Disposal Income
Joint Venture or Partnership Interests That Have L ing Cl istics of Real Estate - Unaffiliated

000000 00 O |Philips Edison Strategic Investment Fund | |Cincinnmi IOH... ‘Phillips Edison & Company..........cccccevieennnnan 09/18/2007. | 08/31/2015. 10,988 0 oo | eveeeienieissieisnieiinien | evereenenen 10,988 | v | e 13,015 | s 13,015 |,
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. 10,988 0 0 0 0 0 0 0
4499999. Subtotal - Unaffiliated 10,988 0 0 0 0 0 0 0
4699999. Totals 10,988 0 0 0 0 0 0 0
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

oL3

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Dates
5 8 9 12 13 14 15 16 17 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 Effective Admitted Amount|  Amount Rec. Maturity

CUSIP Identification Description CHAR | nation Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rate of Due & Accrued | During Year Acquired Date
us. - Issuer Obli

912828 RE 2 [UNITED STATES TREASURY NOTES.......cocimmriirrmisinnssessssssessssssssssssssssssesssssssesssssssssssneenss | ODen | [ eoeeveesnees [ wevsenenne 1 ..100.704 | oo 1,309,152 | .ocvvvrecens 1,300,000 | ...covvneen. 1,299,502 182 w1500 .o 1.510 |FA oo | v 6,589 | cooovrvinnnne 19,500 | 04/17/2014. | 08/31/2018.
912828 RU 6 |UNITED STATES TREASURY NOTES........ccocoooiiiiiiiisiiiisiisssisssisssisssisssisssssissssssssesssssesssissseses | 9Dk | oo | evnsiinnnes | covioennes 1 ..100.090 | oo 1,000,900 | .....ccccoe.. 1,000,000 | .............. 1,003,398 (3,704) .....0.875 | ...... 0.500 .8,741 | 03/19/2013. | 11/30/2016.
0199999. U.S. Government - Issuer Obligation: XXX 2,310,052 2,300,000 2,302,900 0 (3,522) 0 0] XXX XXX 28,241 XXX XXX
us. identi Backed

38375K 2 0 |GOVERNMENT NATIONAL MORTGAGE A 07-43 Sl.......ovvvverrernriienriesssiessssssssssessssssssssnssssesssssnsssens | connens | oo | eeres 134 | s 1FE 37,603 24,988 .e0.280 ... 2.840 19,312 | 07/30/2007. | 07/20/2037.
38377L  AQ 1 | GOVERNMENT NATIONAL MORTGAGE A 10-116 HB.......ooooservveeissiinenssssiiesssssnessssssnessssssessssssssesees | evvees | oo | evonnennd [ eveeee 1FE ...107.029 428,117 400,000 420,131 (3,893) .....4.000 |...... 2.910 16,000 | 09/17/2014. | 09/20/2040.
0299999. U.S. Government - Residential Mortgage-Backed Securitie: XXX 465,720 400,000 445119 0 (3,893) 0 0 XXX XXX 25,312 XXX XXX
0599999. Total - U.S. Government XXX 2,775,772 2,700,000 2,748,019 0 (7,415) 0 0| XXX XXX 53,553 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obli U.S. Political

3133EE  E6 3 |FEDERAL FARM CREDIT BANK........cociiiiriinriicriieniiicniiensiiesessssisensssesissssssssssssssssssssssssssssenns | conves | oo | cvveern ] | eecd IFE | rii0001..998,750 [ ... 98.987 | ..oorverinnnd 989,870 | ...covoueen. 1,000,000 998,833 83 2.660 |...... 2.670 13,300 | 04/27/2015. | 04/29/2024.
3135G0  SG 9 |FANNIE MAE.......oiieerinerieenissnnissnisssisessssssssssssssssssssssesssssssssssesssnssssesssssesssessssesssssssnsssss | vevese | oo | evvveere] [ oee TFE | i 796,622 | ... 99.253 802,957 809,000 797,892 1,270 2.360 |...... 2.570 19,092 | 02/17/2015. | 12/14/2022.
3135G0  UJ 0 |FANNIE MAE.......coiiiiiiiiiieieniieniiesienisesisssissssisssssssssssssssssssssessssssssesssnssisnssssnssssssssnnnss | conves | oo | cvvveern ] | eed IFE | 1ii00.....980,300 [ ... 99.220 | .oovrvrerinnnnd 992,200 | ..o 1,000,000 983,171 2,104 2.500 |...... 2.760 25,000 |08/15/2014. | 02/22/2023.
882854 RP 9 |TEXAS ST WTR DEV BRD ...106.076 530,380 500,000 497,741 89 .000 |....... 5.040 25,000 | 06/25/2008. | 07/15/2033.
976002 BR 5 |WINTER PARK FL ELEC REVENUE ...107.923 183,469 170,000 167,712 428 ..4.500 |...... 4.810 08/28/2009. | 10/01/2024.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation XXX 3,498,876 3,479,000 3,445,349 0 3,974 0 0 XXX XXX XXX XXX
U.S. Special Revenue & Special Obligations and all N Obligations of Ag ir U.S. Political ortgage-Backed it

3136A1 BR 5 | FANNIE MAE 11-103 PB, ..101.729 90,975 89,428 90,864 (1,717) 3.500 2.620 12/06/2013. | 02/25/2039.
3136AK  J5 3 | FANNIE MAE 14-52 GH......ccocoouuiiicriiinicieiscsiereiesieseissiesssisssiesssssssssssssssssssssssssssssnssssensssnns | cenvie | oo | eoveeneenens | conn TFE [ 434,408 | ... 99.915 449,618 450,000 435,565 874 .000 |...... 3.300 09/19/2014. | 09/25/2034.
3136AK  YP 2 | FANNIE MAE 14-56 VH ...103.132 464,094 450,000 455,108 (608) 3.500 3.320 09/19/2014. | 09/25/2034.
31394B  E9 1 |FANNIE MAE 04-101 CM ..101.124 87,019 86,051 86,777 (299) 5500 |...... 5.260 02/08/2005. | 01/25/2035.
31394D S 0 |FANNIE MAE 05-38 ST.......ccooomiiiiniiinniiinniissiissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | covinee | oo | oneevens 3. 1FE ...103.392 75,629 73,147 73,764 (2) 8.000 |...... 7.720 08/29/2005. | 05/25/2035.
31394P  QJ 5 |FREDDIE MAC -2744 HS..........cooviiiiiiiiisnisciessisssiisssiss s ssssesisessssssssesssins | sveens | oo | coesiens 13 .. 1FE ...108.459 11,088 10,223 10,261 16.173 | ....11.400 02/26/2004. | 02/15/2034.
31395W X7 7 [FREDDIEMAC -3012 ZE........ccooiiiiiiiiiisiiiississsisissississsisscsssi s ssssesssssssssssssees | connene | o | avvennes 1] 1FE ...109.091 146,759 134,528 134,528 .....5.750 |....11.340 03/19/2007. | 08/15/2035.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. XXX | s 1,325,182 | ..coooeuecee. 1,293,377 | oo, 1,286,867 0 (1,752) 0 0| XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: XXX [ i 4,824,058 | .............. 4772,377 | oo 4,732,216 0 2,222 0 0 XXX XXX XXX XXX
Industrial & Mi (Unaffiliated) - Issuer Obligations

00101A  AA 3 |ADOP CO (AVERY DENNISON) ...107.542 752,794 700,000 752,227 (28,950) 6.625 2.250 03/25/2014.| 10/01/2017.
021441 AF 7 |ALTERA CORP ...104.132 265,538 255,000 271,107 (1,329) 4.100 |...... 3.180 03/27/2015. | 11/15/2023.
023135 AJ 5 [AMAZONCOM INC.........ooirviriiinriisrcinneinnsisnssssssnssssissssssssssssssssssssssssssssssssssssssssssssnsssnnsses | voene | oo | wooneeees ] [ ein2FE | iiiiiiinnnn...,.683,662 | ..... 96.746 677,225 700,000 684,946 1,284 2.500 |...... 2.840 05/01/2015. | 11/29/2022.
02360F AA 4 |UNION ELECTRIC CO ...109.430 547,150 500,000 548,203 (12,146) 5.100 |...... 2390 03/04/2014.| 10/01/2019.
026074 AA 2 | AMERICAN FINANCIAL GROUP. 121317 424,610 350,000 416,267 (17,563) 9.875 3.950 07/24/2013.| 06/15/2019.
037833 BF 6 |APPLE INC. ...100.267 752,006 750,000 748,734 114 2.700 |...... 2.720 05/06/2015. | 05/13/2022.
052769 AC 0 |AUTODESK INC 99.354 993,541 1,000,000 998,719 159 3125 |..... 3.150 06/02/2015. | 06/15/2020.
053332 AM 4 |AUTOZONE INC ..101.737 727,420 715,000 733,820 (2,218) 3.700 |...... 3.210 06/03/2015. | 04/15/2022.
06406H CW 7 |BANK OF NEW YORK MELLON ...100.294 501,470 500,000 499,929 18 2.300 |...... 2.300 09/04/2014.| 09/11/2019.
081437  AF 2 |BEMIS COMPANY INC. ..113.218 113,218 100,000 113,444 (3,517) 6.800 2.820 02/21/2014. | 08/01/2019.
081437  AF 2 |BEMIS COMPANY INC ..113.218 566,090 500,000 567,219 (17,585) 6.800 2.820 02/21/2014.| 08/01/2019.
11133T AB 9 |BROADRIDGE FINANCIAL SOL ...103.645 621,873 600,000 603,711 (714) 3.950 |..... 3.800 01/09/2014. | 09/01/2020.
12189P  AG 7 |BURLINGTN NO SF 00-1 TR ...112.008 494,745 441,702 513,049 (21,703) 8251 |..... 1.900 11/13/2014. | 01/15/2021.
12189P AM 4 |BURLINGTN NO SF 02-2 TR ...104.979 318,892 303,766 317,219 (14,155) 5.140 |...... 1.800 12/16/2014. | 01/15/2021.
198280 AC 3 |COLUMBIA PIPELINE GROUP.........oooeiiiiricriinriisnsieniissienssssisnsssssisssssssssssssssssssssssssssssssonss | eovnene | oo | oennees ] [ 2FE | 00,499,100 | ....! 97.370 486,854 500,000 499,204 104 . 3.330 05/19/2015. | 06/01/2020.
21079T AA 6 |CONTL AIRLINES 2009-1 ...103.150 493,045 477,988 500,814 (13,076) 9.000 |...... 6.430 10/08/2013. | 01/08/2018.
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SCHEDULE D - PART 1

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

1’013

1 2 Codes 6 Fair Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
o 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./AC.V. Rateof | Rateof | Paid | Due & Accrued | During Year Acquired Date
247361 ZH 4 |DELTA AIR LINES 2010-2A .750,281 |...105.000 718,463 684,250 731,155 (20,692) 4950 | ... 1.880 |MN...... 3,575 33,870 | 05/29/2014. | 11/23/2020.
25271C AK 8 |DIAMOND OFFSHORE DRILL .586,885 |...101.351 506,756 500,000 557,388 (16,391) 5875 | 2.270 [MN..ooo | v 4,896 03/04/2014. 05/01/2019.
29364W AN 8 | ENTERGY LOUISIANA LLC.....orveveummrreeummrrerismresessmnesssssssessssssessssssssssssssesssssssesssssssesssssssessssssneenss | seeeens | oo | evessenne 1 883,712 |...108.012 864,096 800,000 875,975 (7,737) w4800 ... 2.780 6,400 06/04/2015. | 05/01/2021.
309601 AA 0 [FARMERS INSURANCE EXCH. ..126.633 405,226 320,000 418,266 (9,659) [ ..oovveveieireieeis [ | 1008625 | L. 4.210 05/29/2014. | 05/01/2024.
31677Q BB 4 |FIFTH THIRD BANK.......c.cosiiiiiiiiiciiciisiiesisssiieseisssisssissssss s ssssssssssssssssssssssnsns | coenees | o | ceveiees 1 ...100.330 40,132 40,000 39,982 5 | | | 02375 [ 2.380 04/22/2014. | 04/25/2019.
31677Q BB 4 [FIFTH THIRD BANK ) — 1 ...100.330 762,513 760,000 759,661 97 | v | e | 0002375 | 2.380 04/22/2014. | 04/25/2019.
361448 AL 7 [ GATX CORP.....cvittuurreetmeereesissesessss s sessss s st | sreenes . 550,935 |...105.201 526,005 500,000 544,775 (6,160) [ +vvvvverrevrerrreererenne [ ervermeerrrireernriiies [ 850 | e 3.040 03/02/2015. | 06/01/2021.
39121  AA 8 |GREAT RIVER ENERGY. 69,642 |...102.454 71,530 69,816 69,768 59 | e | e [ 05,829 [ 5.900 04/28/2009. | 07/01/2017.
41283L  AD 7 |HARLEY-DAVIDSON FINL SER 599,508 99.528 597,171 600,000 599,629 94 [ oo [ e | 002400 | e 2410 09/12/2014. | 09/15/2019.
46625H JC 5 |JPMORGAN CHASE & CO 540,000 |...106.422 532,115 500,000 532,372 (G170 ) [STR— P-—— QX U - 3.080 07/02/2014. 08/15/2021.
46625H JC 5 |JPMORGAN CHASE & CO . .216,000 |...106.422 212,846 200,000 212,949 (2,079) [ covvverrerrerreiinrenne [ e [ 350 | 3.080 07/02/2014. | 08/15/2021.
49446R AL 3 [KIMCO REALTY CORP......couiiiiiiiriiiiiiiiiies s | coeees | s 1 .598,800 |...100.107 600,643 600,000 599,067 158 3.230 |MN...... 3,200 19,200 | 04/14/2014.| 05/01/2021.
494550 BC 9 |KINDER MORGAN ENER PART T72,443 | ..... 99.541 671,902 675,000 751,493 (13,334) 3.390 [MS...... 13,050 39,150 | 05/23/2014.| 03/01/2021.
500255 AR 5 |KOHLS CORPORATION .625,488 |...102.641 615,846 600,000 620,406 (3,271) 3.320 06/02/2014. | 11/01/2021.
512807 AM 0 |LAM RESEARCH CORP 499,610 |..... 96.706 483,534 500,000 499,665 55 | s e [ 02,750 [ 2.760 06/03/2015. | 03/15/2020.
57772K  AC 5 |MAXIM INTEGRATED PRODUCT .847,944 |..100.017 846,151 846,000 848,170 (240) | coveevereriericericens | e | 00002500 e 2.400 05/29/2015. | 11/15/2018.
615369 AA 3 |[MOODYS CORPORATION .789,838 |...110.192 766,936 696,000 770,015 (12,799) | .ooverveereerrerireenees | wevmeenerimeensesnns [ 2008500 | 3.030 11/10/2015. | 09/01/2020.
61746B DJ 2 |MORGAN STANLEY. 781,414 |..102.426 768,195 750,000 779,035 (2,379) [ o v 0003750 [0 3.140 04/30/2015. | 02/25/2023.
637417 AD 8 |NATL RETAIL PROPERTIES 793,688 |...110.422 772,958 700,000 776,823 (13,111) | o e [ 005,500 [ 3.220 09/10/2014. | 07/15/2021.
65339K AK 6 |NEXTERA ENERGY CAPITAL .300,000 |..... 99.556 298,670 300,000 300,000 [.evveeveueveernrnrenren [ eerrrrinenneiinnnniins | e | | 2o 700 [ 2.700 03/06/2014. | 09/15/2019.
654740 AH 2 |NISSAN MOTOR ACCEPTANCE 249,883 | ..... 99.629 249,073 250,000 249,924 23 | s | e [ 002,350 | e 2.360 02/25/2014. | 03/04/2019.
68389X BB 0 [ORACLE CORP. JEVSSTORN PV IOSPR 1 747,263 |..... 98.151 736,133 750,000 747,501 239 2.550 04/29/2015. | 05/15/2022.
B9353R  EP 9 |PNC BANK NA. ... | ceniias IO I 1 897,930 |..... 99.104 891,942 900,000 898,159 229 | [ | 2000:2.300 | 2.340 05/27/2015. | 06/01/2020.
6944P0  AB 1 [PACIFIC LIFE GLOBAL FNDG.........oovcuurrecimmrreiasmnreesssnssessssssessssssssssssssssssssssssssnssssssssssssssnsessess | coveeee | oo | coevveees 3 621,750 |..... 99.400 596,400 600,000 600,484 (B,724) [ covoovveeerveiinenns [ e [ 3,844 | i 2.960 03/08/2012. | 02/06/2016.
747525 AE 3 |QUALCOMM INC. .799,69% |..... 98.997 791,976 800,000 799,720 24 | s | e [ 000:3.000 | i 3.000 05/13/2015. | 05/20/2022.
811065 AF 8 |SCRIPPS NETWORKS INTERAC..........covmrveermmrreesiernesssseressssssssssssssnssssssssssssssessssssssssssssesssssnsenses | wovee | o | covnnenne 1 797,520 |..... 96.216 769,730 800,000 797,711 191 3.550 05/18/2015. | 06/15/2022.
832389 AC 4 |SMITHS 1994-A3 PT TRUST. RO I 422,243 |..110.181 392,481 356,212 396,701 (26,855) | ..vveevcircireiieiins | e [ 0009.200 [ 2130 || 16,295 | 32,772 | 09/03/2013. | 07/02/2018.
871911 AS 2 |SYSTEM ENERGY RESOURCES...........ivivriirneriiiiesseisisessessssssssssessesssssssssssessssssnessssssessssssnessnss | wevenes ] s 1 630,858 |...102.000 613,021 601,000 628,365 (2493) [ covooevrerrerreiisenne [ e 4100 | 3.360 [AO...... | ccoverrrrierenB,160 | o 12,321 | 04/06/2015. | 04/01/2023.
87305Q  CK 5 | TTX GOttt bbbttt nssssssssensiseniins | creneis | o | ceviiens 1 499,975 | ..... 98.154 490,770 500,000 499,979 A | | | 2002600 ] 2.600 [JD..coce | v 578 | 6,753 | 06/01/2015. | 06/15/2020.
920355 AE 4 |VALSPAR CORP 677,106 |...105.189 631,134 600,000 629,932 (21,886) 2.230 36,300 | 10/22/2013.| 05/01/2017.
92553P AV 4 |VIACOM INC - 688,688 |..... 98.227 687,591 700,000 691,373 2,524 | .o | e | 002,200 | 2590 |AO.... | 3,850 | o 15,400 | 12/03/2014. | 04/01/2019.
12591D  AC 5 |CNOOC FINANCE 2014 ULC v | A 199,338 |...100.792 201,585 200,000 199,430 56 | oo | e | 250 [ 4.290 8,500 |04/24/2014.| 04/30/2024.
11042A  AA 2 |BRITISH AIR 13-1 A PTT .o | ceniens F 691,950 |...104.250 682,943 655,101 686,654 (4,922) | ..o i | 0 4625 | 3.680 |MJSD.. | ..o 926 | v 30,298 | 06/05/2014. | 12/20/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 28,363,714 XXX | v 27,532,938 | ....ooc...u 26,746,835 27,881,139 0 (303,448) 0 0 XXX XXX 265,944 980,206 XXX XXX
Industrial & Mi (Unaffiliated) - Residenti Backed Securities
03072S P8 2 |AMERIQUEST MORTGAGE SECURITIES 05-RIAFA4...........cocvvviriiriiiniineiisniensisssisssisssessssins | e | oo | cevieend | 1FM 440,500 |...101.778 432,872 425,310 434,776 (5,309) D444 3.670 [MON... 20,167 | 03/24/2014. | 11/25/2035.
040104 DB 4 |ARGENT SECURITIES INC 03-W7 M2 497,711 | ... 96.673 483,570 500,212 500,217 2,533 23046 | ... 4.030 [MON... 05/13/2015. | 03/25/2034.
05531R  AG 2 |BCAP LLC TRUST 09-RR4 3A1 ...100.075 47,942 47,906 47,906 149 1961 2400 |MON... 02/14/2014. | 04/26/2037.
05948K SN 0 |BANC OF AMERICA ALTERNATIVE LO 04-6 4A1 ...100.404 312,021 310,765 314,015 ......5.000 |...... 5.100 | MON... 04/22/2012. | 07/25/2019.
05948X W9 8 |BANC OF AMERICA MORTGAGE SECUR 04-1 1A18 ...100.726 74,368 73,832 74,000 (350) w5500 | 4.970 |MON... 10/01/2013. | 02/25/2034.
05948X Y2 1 |BANC OF AMERICA MORTGAGE SECUR 04-1 4A1 ..101.104 103,188 102,061 102,854 (694) ......5.000 |..... 4.130 [MON... 05/20/2015. | 02/25/2019.
07324Q CU 8 |BAYVIEW FINANCIAL ACQUISITION 03-AA M1.....ccoumviiriinniireisnniienessnisnessssisssssssisssssssssenss | coneee | oo | evvenn T el IFM | 0. 131,904 | L 99.833 129,241 129,457 130,205 (1,172) 3.530 [MON... 11/01/2013. | 02/25/2033.
1248MA  AD 9 |CREDIT-BASED ASSET SERVICING A 07-SP1 A4 ..103.437 495,544 479,078 475,114 1,104 .r8.020 | 6.190 |MON... 07/24/2012. | 12/25/2037.
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12642H EK 3 |CREDIT SUISSE MORTGAGE TRUST 09-9R 10A1 .305,808 |...102.564 301,405 293,870 302,965 (8,849) 205500 ... 2.680 |MON... 1,347 02/03/2015. | 12/26/2035.
12644W AC 0 |CREDIT SUISSE MORTGAGE TRUST 10-16 A3 .147,006 |...100.179 146,954 146,692 146,613 (289) 250 . 3.140 |MON... 06/11/2015. | 06/25/2050.
126670 EH 7 [COUNTRYWIDE ASSET-BACKED CERTI 05-12 2A4. /495,000 |...104.263 573,447 550,000 530,273 5,629 ..5.575 | ... 6.850 | MON... 03/03/2008. | 02/25/2036.
126671  5J 1 |COUNTRYWIDE ASSET-BACKED CERTI 04-4 A........cooomvvrimriinerinnnrinersisssesnesssssssssssssssssssssnenen | eovneee | oo | onenes 13 [ et IFM] .01 190,546 | ... 91.528 181,907 198,745 190,546 1.161 |...... 1.940 | MON... 11/18/2010. | 08/25/2034.
16162W KQ 1 |CHASE MORTGAGE FINANCE CORPORA 05-S1 1AT........iiiicriinnriicnisenicsnsisenissssissnissenisenins | eeniee | oo | evveen T et IFM | i 19,177 [ L 99.663 18,472 18,534 18,653 (838) 205500 | 2.200 | MON... 05/13/2013. | 05/25/2035.
22944F  BW 8 |CREDIT SUISSE MORTGAGE TRUST 09-2R 2A5..........cnmmmrrvemmmmrermsensessssssssssssesssssssssssessssssssessses | svvseee | oo [ eereenn23 | coee IFM | i, 160,975 | ... 99.951 159,797 159,876 160,791 (1,413) 22.366 | ...... 1.500 | MON... 05/28/2014. | 06/26/2037.
251510 CX 9 |DEUTSCHE ALT-A SECURITIES INC 05-1 2A1 102.054 428,900 420,268 429,744 (530) 5.803 |...... 4.730 |MON... 07/09/2013. | 07/25/2050.
251563 BQ 4 |DEUTSCHE MORTGAGE SECURITIES 03-1 2A 100.790 40,725 40,406 40,500 (BAN) [ oo [ e [ 005,000 | oo 4.390 |MON... 11/07/2013. | 04/25/2018.
362341  ZB 8 |GSAMP TRUST 05 HES M1.....uvvveicrriiicrriiieessisisessesssensesssesssessseensssssenssssssssssssnssssssssssssnnens | wvnee | o [ erneeen 13 [ IFM| i 545,956 | ... 98.661 548,938 556,388 550,144 BATE [ oo [ eervvinenneiinnennnns | 00841 |, 1.620 | MON... 04/29/2015. | 11/25/2035.
45660N B2 0 |RESIDENTIAL ASSET SECS TR 04 A2 1AT......coiviiincrviissnneciiesnnsisisssssisssessessssssssssessssssssssssinsens | evvvene | oo | vovvennnsd [eecd TFM 00,112,365 98.519 108,898 110,535 111,195 (938) [ cevvvverrerrnenreinnenne [ e [ 0000 | e 2.840 [MON... 10/11/2013. | 05/25/2034.
45660N  RM 9 |RESIDENTIAL ASSET SECURITIZATI 03-A8 A2........covveeerreernnerrisnnsersisssensesssensessseessssssesssssnnennes | eevnees | oo | evereec 13 [ oo IFM] 0. 305,575 | ... 98.781 307,606 311,402 305,950 3,601 [ oo [ eerrrineenninnennnis [ e 0771 | 3.130 [MON... 09/18/2014. | 10/25/2018.
45660N  ZF 5 |RESIDENTIAL ASSET SECURITIZATI 04-A1 A2........ovvvinerernirirnerirnnerineresnerisessssensssssssesssssessenssens | eevene | oo [ervrnen 13 ool IFM | 000,372,235 [ .. 96.871 373,183 385,237 378,768 6,612 [ cvvvvrerrvsenrriinnns [ eerriinernriisnnnnin [ 2000.0.921 | s 3.150 [MON... 08/28/2014. | 04/25/2034.
46634B DG 4 |JP MORGAN REREMIC 09-12 7A3 .100.615 824,708 819,663 824,601 (3,321) [ oo [ e [ 1005500 | e 2.230 |MON... 10/30/2015. | 08/26/2037.
525221 CA 3 |LEHMAN XS TRUST 054 1A3........coveerveerrieeriesssissssesssssssssessssssssssssssssssssssssssssnsssssssssnssssnssssnssssnnes | eoeene | oo | coeneien 13 [ eoie IFM . 303,417 | ... 95.493 305,998 320,440 312,030 T84 | oo | cevereeerreeeisennnens | e 1,221 | 4.030 [MON... 05/14/2014. | 10/25/2035.
542514 EX 8 |LONG BEACH MORTGAGE LOAN TRUST 04-1 M4. 366,356 92.534 346,173 374,104 374,144 7,515 921 | 3.160 [MON... 11/19/2014. | 02/25/2034.
55265K 2K 4 |MASTR ASSET SECURITIZATION TRU 03-11 7AS5. 195,300 |..... 99.724 188,289 188,810 195,300 (3,005) 5.250 |...... 4440 |MON... 09/18/2013. | 12/25/2033.
576434 EW 0 |MASTR ALTERNATIVE LOANS TRUST 03-4 B1 226525 |..... 91.172 209,738 230,046 209,738 | .ovvvvvreee (14,144) 82 6.004 |...... 7.190 [MON... 06/06/2013. | 06/25/2033.
576434 VX 9 |[MASTR ALTERNATIVE LOANS TRUST 04 10 4A1 197,606 |...101.485 192,520 189,703 194,751 (2,913) 6.000 |...... 4.350 |MON... 03/13/2013. | 09/25/2019.
57643L LB 0 |[MASTRASSET BACKED SECURITIES 05-AB1 A3B .389,344 |...101.805 387,774 380,898 385,187 (5,472) 5233 |..... 3.730 [MON... 12/17/2014. | 11/25/2035.
57643 FS 8 |[MASTR ASSET SECURITIZATION TRU 04-9 6A1 120,272 |...100.749 119,382 118,495 120,004 (1,104) 5.000 |...... 3.700 [MON... 02/03/2015. | 09/25/2019.
589929 2N 7 |MLCC MORTGAGE INVESTORS INC 03-F A2 .255,806 |..... 96.693 256,650 265,427 258,424 4,371 .1.206 |...... 3.440 [MON... 12/10/2014. | 10/25/2028.
61744C  VH 6 |MORGAN STANLEY HOME EQUITY LOA 05-4 A2C 247,052 |..... 98.509 248,335 252,094 252,124 5,356 0741 ... 1.720 |MON... 03/12/2015. | 09/25/2035.
73316P GG 9 |POPULAR ABS MORTGAGE PASS-THRO 05-5 AF3 681,954 |...100.739 677,258 672,290 677,447 (4,507) 4274 | ... 3.480 [MON... 04/17/2015. | 11/25/2035.
73316P  GK 0 |POPULAR ABS MORTGAGE PASS-THRO 05-5 AF6 247,874 |...100.647 246,360 244776 246,859 (2,944) 4478 3.020 [MON... 05/07/2015. | 11/25/2035.
749280 AC 9 |RBSSP RESECURITIZATION TRUST 09-1 2A1 60,237 |...102.106 58,884 57,669 58,750 (2,314) 6.000 |...... 2.020 |MON... 05/27/2014. | 02/26/2037.
749280 AJ 4 |RBSSP RESECURITIZATION TRUST 09-1 5A1 173,874 |..101.978 168,870 165,594 168,817 (6,763) 6.000 |...... 2.090 |MON... 03/11/2014. | 09/26/2037.
760985 YV 7 |RESIDENTIAL ASSET MORTGAGE PRO 03-RZ4 A7 ...62,110 |...101.648 61,943 60,939 62,110 (1,042) 4790 |...... 3.680 [MON... 08/26/2013. | 06/25/2033.
76110H HG 7 |RESIDENTIAL ACCREDIT LOANS IN 03-QS16 A1 160,690 |..... 99.954 158,230 158,302 160,690 (1,009) 5.000 |...... 6.440 |MON... 07/09/2013. | 08/25/2018.
76110H MA 4 |RESIDENTIAL ACCREDIT LOANS IN 03-QS20 A1 ...100.024 182,787 182,743 187,377 (2,035) 5.000 |...... 5.200 [MON... 02/07/2013. | 11/25/2018.
76110H SS9 |RESIDENTIAL ACCREDIT LOANS IN 04-QS5 A2 ...100.342 93,781 93,462 95,897 (2,107) 5.500 |...... 3.700 | MON... 05/21/2013. | 04/25/2034.
76110V NV 6 |RESIDENTIAL FDG MTG SECS I 03 HS3 Al4 ...101.810 269,191 264,405 261,326 2,181 5550 |...... 5.990 [MON... 04/18/2012. | 09/25/2033.
76111X  EA 7 |RESIDENTIAL FUNDING MTG SEC | 03-S20 2A1 ...100.900 330,348 327,401 328,693 (863) 4750 |...... 4.190 |MON... 09/10/2015. | 12/25/2018.
81744U AB 0 |SEQUOIA MORTGAGE TRUST 12-2 A2 ...100.151 286,808 286,376 290,934 (6,465) .3.500 |...... 2.100 | MON... 08/25/2014. | 04/25/2042.
83611M  GS 1 [SOUNDVIEW HOME EQUITY LOAN TRU 05-OPT3 A.....ccccoouvvinrinrinnniisneinnissssssnssssssssnsssnnssns [ eoveene [ oo | enenn 13 [t IFMY 00.27,220 ] L. 99.942 27,934 27,950 27,907 473 .0.721 2.550 | MON... 09/24/2013. | 11/25/2035.
85172H AC 9 | SPRINGLEAF MORTGAGE LOAN TRUST 13-3A M2 ...101.638 381,143 375,000 385,767 (1,362) 4.610 |...... 3.860 | MON... 05/27/2015. | 09/25/2057.
86359B MF 5 |STRUCTURED ASSET SECURITIES CO 04-3 3A1 ...100.592 163,049 162,089 168,284 (2,271) 5500 |...... 5.660 |MON... 01/16/2013. | 03/25/2019.
86359B SV 4 [STRUCTURED ASSET SECURITIES CO 04-S2 MA.........cooommerrviimennrisnenrisssssssssessissssssssssessssns | ovneeee | oo [eereenc 13 | IFM | ... 342,890 | ... 96.985 403,093 415,624 394,747 16,426 2446 |..... 4.730 [MON... 08/22/2008. | 06/25/2034.
863590 JL 2 |STRUCTURED ASSET SECURITIES CO 05-14 1A1 325,145 | ..... 83.333 296,935 356,324 326,313 8,421 1138 |...... 5.610 [MON... 02/04/2014. | 07/25/2035.
881561 VX 9 |TERWIN MORTGAGE TRUST 05-12AL AF3 171,985 |...100.345 169,662 169,079 170,790 (2,187) 4941 |..... 2.390 |MON... 05/15/2015. | 07/25/2036.
94981X AB 9 |WELLS FARGO MORTGAGE BACKED SE 04-AA A2 ...100.058 9,370 9,365 9,320 181 2853 |..... 3.890 [MON... 09/23/2011. | 12/25/2034.
94983B  AE 9 |WELLS FARGO MORTGAGE BACKED SE 06-4 1A5........ccocoinusrmvennnsnnisissessisissssssessssssssssssssessssssseses | evnseee | oo | eeneeee 13 | oo IFM | ciiiiiiee0...333,889 | ... 96.885 343,223 354,259 335,237 3,253 L4121 3.460 | MON... 01/14/2014. | 04/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. XXX 12,677,414 ..12,783,901 12,728,797 8,419 0 0 XXX XXX XXX 37,249 393,820 XXX XXX
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Industrial & Miscell (Unaffiliated) - Ct Backed Securities

12626  BP 6 | COMM MORTGAGE TRUST 13-CR11 B......oovtrvirrinnriciinenrinesiissrisesssssssssssssesssssssssesssessssssesssnenss | evenee | oo | sonerees [ IEM| i 1,092,777 |...110.382 1,103,820 | ...cooevees 1,000,000 | ...cccevveee 1,077,166 (9,184) 5.330 |...... 4.100 4,302 52,332 | 04/14/2014.| 10/10/2046.
12632Q AW 3 |COMM MORTGAGE TRUST 14-CR18 A4. ..101.253 ..1,012,530 ....1,000,000 .1,008,442 (1,013) 3.550 |...... 3.410 2,958 06/19/2014. | 07/15/2047.
17322A  AD 4 |CITIGROUP COMMERCIAL MORTGAGE 14-GC19 A4, ...104.755 ..1,047,550 1,000,000 11,029,574 (3,231) 4023 3.580 3,353 04/09/2014. | 03/10/2047.
17322 AW 6 | CITIGROUP COMMERCIAL MORTGAGE 14-GC21 A5, ...103.976 181,958 175,000 179,482 (477) 3.855 |...... 3.480 05/07/2014. | 05/10/2047.
17322M  AY 2 |CITIGROUP COMMERCIAL MORTGAGE 14-GC21 AS ...103.032 850,014 825,000 846,911 (2,313) .. 4026 |..... 3.630 05/09/2014. | 05/10/2047.
46641W AV 9 |JPMBB COMMERCIAL MORTGAGE SECU 14-C19 A4 ..104.374 1,043,740 | .............. 1,000,000 | .......cceee. 1,025,515 (2,813) 3.99% |...... 3.610 04/29/2014. | 04/15/2047.
61763M AF 7 [MORGAN STANLEY BAML TRUST 14-C16 A5, ...104.187 (2,792) 03892 .. 3510 06/05/2014. | 06/15/2047.
94988Q AQ 4 |WELLS FARGO COMMERCIAL MORTGAG 13-LC12B . ...100.649 (2,983) 4434 4.060 04/09/2014. | 07/15/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: 7,254,034 XXX 0 (24,806) 0 XXX XXX XXX XXX
Industrial & Mi (Unaffiliated) - Other Loan-Backed and Structured Securities

03764D  AA 9 [APIDOS CDO 13-12A A.....cviiiviiirriiisssesisssssisisssssssssssssssssssssssssssssssssssssnssssssonssssssssssssssnsenss | connene | oo | eeveens 13 [ eeeet IFE | s 988,200 |...... 97.79% | oo 977,940 | .ccvvvrecn. 1,000,000 992,708 3,205 [ oo [ eerriinnenniisnnnnins [ 001722 | s 1.900 07/02/2014. | 04/15/2025.
04014) AA 2 |ARESCLOLTD 13-1AA 666,225 |..... 98.106 662,215 675,000 669,871 2,304 | oo | e | e 1722 | 1.900 04/10/2014. | 04/15/2025.
04964R  AA 4 |ATRIUM CDO CORP -10A A .988,600 |..... 97.692 .976,920 ....1,000,000 992,753 2,964 [ oo [ e [ 2001739 | e 1.900 07/02/2014. | 07/16/2025.
13470)  AA 0 |CAN CAPITAL FUNDING LLC 14-1A A 498,398 |..... 99.671 498,355 500,000 499,040 554 | oo [ e [ e 317 3.230 10/29/2014. | 04/15/2020.
143100  AC 1 |CARLYLE GLOBAL MARKET STRATEGI 13-2A A1 .990,000 |..... 98.253 .982,530 994,614 2,773 [ oo [ v [ 2001769 |, 1.880 . 04/25/2014. | 04/18/2025.
26249G 8 | DRYDEN SENIOR LOAN FUND 14-33A A ,000,000 |..... 99.319 | .... 993,190 | ..............1,000,000 | .............. 1,000,000 [ ..ooooiverciinriiiens | e e [ e | 2102 | 2.010 .3,901 04/09/2014. | 07/15/2026.
38137D AA 5 | GOLDENTREE LOAN OPPORTUNITIES 13-7A A .989,000 |..... 97.827 | o 978,270 993,719 2543 [ oo [ e | 1469 | 1.710 2,736 04/16/2014. | 04/25/2025.
817176 8 | SENECA PARK CLO LTD 14-1A A 824557 |..... 99.200 818,400 825,000 824,961 (39) [ covevrrerrrreenriienni [ e | 2000:2.099 e 2.030 3,044 05/09/2014. | 07/17/2026.
823832 AS 9 |SHERIDAN SQUARE CLO LTD 13-1A A2 .989,000 |..... 97.885 | ..ccoovernnnnnd 978,850 | ..oovvuuc. 1,000,000 993,552 2,944 | oo [ | e 1792 [ 1.920 3,229 04/24/2014. | 04/15/2025.
87157V AA 7 |SYMPHONY CLO LTD 13-11A A .994,500 |..... 98.395 | ..oorvcerinnnd 983,950 | ...covouec. 1,000,000 997,306 1,943 | i | e 1919 [ 1.920 .3,320 04/15/2014.| 01/17/2025.
26827E  AA 3 |ECAFLTD 15-1A A1 970,716 |..... 98.797 959,038 970,716 970,716 | ..o e | e | [ 3473 | 3.470 1,498 06/15/2015. | 06/15/2040.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 9,899,196 XXX 9,809,658 9,970,716 9,929,240 19,191 0 XXX | XXX | e 29,666 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 58,173,013 XXX 57,307,982 | ............ 56,501,452 57,752,299 | ............ (14144) | ........... (300,644) 0 XXX | XXX | e 356,957 XXX XXX
Totals
7799999. Total - Issuer Obligation: 34,115,769 XXX 33,341,866 | ....... 32,525,835 33,629,388 (302,996) 0 0 XXX XXX 1,098,489 XXX XXX
7899999. Total - Residential MOrtgage-BaCKed SEOUMNES.........ovv.uuuiiiissiiisississsssss s ssssss sttt bbb st | enneesssaas 14,362,010 XXX 14,468,316 | ............ 14,477,278 14,460,783 | ............. (14,144) 2,774 0 0] XXX XXX 471,566 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie 7,254,034 XXX 7,287,972 | oo 7,000,000 | ..oocccvveeee 7,213,123 (24,806) 0 0 XXX XXX | XXX | 24,098 | 290,475 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securitie: 9,899,196 XXX 9.809,658 9,970,716 9,929,240 19,191 0 0 XXX XXX 165,428 XXX XXX
8399999. Grand Total - Bonds 65,631,009 XXX 64,907,812 | ............ 63,973,829 65,232,534 | ............. (14,144) (305,837) 0 0] XXX XXX ,025,958 XXX XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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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. Special R e and Special A
3133EE  E6 3 |FEDERAL FARM CREDIT BANK 04/27/2015........ WELLS FARGO FINANCIAL........orumviiieeriiieriesiesireresisee et 998,750 | ..vorveicerriereeiereniee 1,000,000 | ..ooveeiereriieeeeeneeeereie
313560 SG 9 [FANNIE MAE... ...ttt 02/17/2015........ AMHERST SECURITIES GROUP INC...... 796,622 809,000 3,394
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. ..........c.iuerieiieiieieieieitetestssesssesssssssasiesssiass etsstessessessessssessessesasssssesssssesassessessessssessessessssassessessessssessessesassessessessesessessessssssessessessssassessesssssssassessesassessessessesassassessssssessessesans | stessssossessesssassessessesessastessesansessessesns | stessessessessssossassessessssssassas 1,795,372 | oo 1,809,000 | ..oovovieeririiieiccecee 3,394
Bonds - Industrial and Mi:

021441 AF 7 | ALTERA CORP......c.eviiiriiitiesiiseisei et TRADE WEB. . 272,437 255,000 3,950
023135  AJ 5 | AMAZONCOM INC.....ccooomivirrimimriiriesiesisseessese e ssssss s 05/01/2015........ FALCON SQUARE.........ccovivirieririeierisierisssieessesessenns 683,662 700,000 7,632
037833  BF 6 |APPLE INC......ccooooiiiiiiiiiiicisriisccee s 05/06/2015........ JP MORGAN SECURITIES INC.......ccooovvciinriiciiininns 748,620 750,000 | ..coovericirerieieeeeeee s
040104 DB 4 | ARGENT SECURITIES INC 03-W7 M2.......coovrmiiierniiienieseieeessiesiennenes 05/13/2015........ WELLS FARGO FINANCIAL........cvviiiiriirierisiieieississe s 554,579 557,365 912
052769  AC 0 |AUTODESK INC......ooiriieieiiierieieeeiisisssi s 06/02/2015........ JP MORGAN SECURITIES INC.......cooovvvcrinricieriens 998,560 | ... 1,000,000

053332 AM 4 |AUTOZONE INC.......covovvreririreerrieeiersienienes 06/03/2015. VARIOUS......... 736,039 715,000

05948X Y2 1 |BANC OF AMERICA MORTGAGE SECUR 04-1 4AT......cooivminierieiieieieisieninennns 05/20/2015........ NATHAN HALE. 74,947 ...74,854

12642H EK 3 |CREDIT SUISSE MORTGAGE TRUST 09-9R 10A1..... 02/03/2015........ PERFORMANCE TRUST CAPITAL PARTNERS........ccoovieiniieiirnireiscesseesienenie 566,500 544,384

12644W  AC 0 | CREDIT SUISSE MORTGAGE TRUST 10-16 A3......oovuiimiiririiiiirierssiesiesisees s 06/11/2015........ WACHOVIA CAPITAL MARKETS. ..61,078 ...61,308

198280 AC 3 |COLUMBIA PIPELINE GROUP..... 05/19/2015........ JP MORGAN SECURITIES INC........ooovvvrieiercineires 499,100 500,000 [ ..erevreerereeeirerreeeee s
29364W AN 8 |ENTERGY LOUISIANALLC... 06/04/2015 PIERPONT SHAREHOLDER SERVICES 883,712 800,000 4,053
361448 AL 7 | GATX CORP.....otiriiiricrere s 03/02/2015........ FIRST TENNESSEE..........oiiiiiiieeisetire e 550,935 500,000 6,332
362341 ZB 8 | GSAMP TRUST 05 HES M1......oviiririiieieriicinisenseiesecseieniniees 04/29/2015........ MORGAN STANLEY & CO.....vuuiririiiiieieieiieiesssissisesis st ensnes . 637,813 650,000 .33
46634B DG 4 | JP MORGAN REREMIC 09-12 TA3........cooorierreireirerneireeeieeeeiseseseseeesieenees 10/30/2015........ GUGGENHEIM CAPITAL MARKETS.......coutimiieireiierissisesiessssssie s esssssssesessessssssesses | oevsessessessnesesssesssssssssessssssessessessenssns | ersesssssesssssessessessnsssessnes 1,190,775 | oo 1,182,277 5,238
512807 AM 0 |LAM RESEARCH CORP........ccecrmrimiirmirnrierieineieninein 06/03/2015........ JP MORGAN SECURITIES INC.....c.ovvernriiiiernnrcirnnienns 499,610 500,000 3,285
57643M  FS 8 |MASTR ASSET SECURITIZATION TRU 04-9 BAT.......ccvvvvrrirrreieeirererineens 02/03/2015. BAIRD,ROBERT W. & CO., INC... 196,227 193,327 215
57772K  AC 5 | MAXIM INTEGRATED PRODUCT.......c.evuiirirrirerrrieierieiesiesseisninenes 05/29/2015........ BAIRD,ROBERT W. & CO., INC... 350,149 346,000 433
615369  AA 3 |MOODYS CORPORATION.......ccevuiirirrierriiie et sissisessesees 11/10/2015........ JP MORGAN SECURITIES INC......c.ovovverrierirercirerirnee 106,456 ...96,000 1,100
61744C  VH 6 | MORGAN STANLEY HOME EQUITY LOA 05-4 A2C 03/12/2015........ DA DAVIDSON.......cvutiriiaiiaieiiieissie st 305,493 311,727 .81
61746B  DJ 2 [MORGAN STANLEY.......coriiiriieiireiniineierssisceesisei s nssniessssesseessessees 04/30/2015........ VARIOUS.......oiiirieiisiet et | cree 781,414 750,000 5,123
68389X BB 0 |ORACLE CORP........coooviiiririiiiierieiseisie e sses 04/29/2015. JP MORGAN SECURITIES INC 747,263 750,000

69353R  EP 9 |PNC BANK NA. ..ottt 05/27/2015........ CITIBANK ...t 897,930 900,000

73316P GG 9 | POPULAR ABS MORTGAGE PASS-THRO 05-5 AF3.. 04/17/2015........ BAIRD,ROBERT W. & CO., INC.........cccovvrrrrrnn 681,954 672,290

73316P  GK 0 |POPULAR ABS MORTGAGE PASS-THRO 05-5 AF6.. 05/07/2015........ PERFORMANCE TRUST CAPITAL PARTNERS 498,135 491,944

747525  AE 3 | QUALCOMM INC.....ocvmiiiiriieiiiisiseissieisesisisess st ssesssene 05/13/2015........ JP MORGAN SECURITIES INC.....cooovvvirririnirrrcirininns 799,696 800,000 | .eoveerrieieiceee e
76111X  EA 7 |RESIDENTIAL FUNDING MTG SEC | 03-S20 2A1.... 09/10/2015. VARIOUS.......ooiirirniierssiceesse e 464,459 462,121 1,306
811065 AF 8 |SCRIPPS NETWORKS INTERAC 05/18/2015........ WELLS FARGO FINANCIAL..........ccovvvne. 797,520 800,000 | .voveerrieieieie e
85172H  AC 9 | SPRINGLEAF MORTGAGE LOAN TRUST 13-3A M2......coriiriiiriniieierirersniseeesisesessessesinsenes 05/27/2015........ WELLS FARGO FINANCIAL........otuuriireiinirerisiesiseresissee s nen 387,129 375,000 1,345
871911  AS 2 |SYSTEM ENERGY RESOURCES 04/06/2015........ FALCON SQUARE..........ccriviiiirrieisiisiessssiesssss s 630,858 601,000 548
87305Q  CK 5 | TTX CO..uiiiiiiiiicriirieie ittt 06/01/2015........ JP MORGAN SECURITIES INC......c.ccoevmrriirirircirerirenes 499,975 500,000 [ ..ooveureecerrierienireeerieene s
881561 VX 9 | TERWIN MORTGAGE TRUST 05-12AL AF3.....c.cvvviveriireirnrieinnienns 05/15/2015........ WELLS FARGO FINANCIAL.......coriririiieririierisiesieissssseessssissssssse st sssssssssenes . 258,908 254,546 710
26827E  AA 3 [ECAF LTD 15-TA Al it 06/15/2015........ DEUTSCHE BANK ...ttt | foemt b st en bbbt en et | ensnsesssne s enssensenesensenine 1,000,000

3899999. Total - BONAS - INAUSEIIAI GNA MISCRIIANEOUS..............c.ovveieerireeeteieiieeeeeeetetete et eeee vt seeeesesesaesesesassens aeverassessssessesasesses s esesesseesssasaseseesseset et s asesseseeetesessssas e s e e et sae s et s s e s e e e se s et s es e e s e s et et et saet e s e s et et s e seetasaneseasssans et sasasnnsnentasnssansanse  avaressessssnsssasasessssesssesasassanansnsesssnansas | eversseesiesssssesssssasenessinees 18,361,933

8399997, TOtAl = BONMS = P 3.ttt 848 R4 £ E L £EE s E R E Sk 16 oLk oEEfeEEfEEEEE4EE R f oL b oA £EE R LA E#EE £ EEEE L4 EE £ EE L8 £EE LR L E4EE R f L b oEE£EEHEE L E£EE e E b HEE £ E £ L L SEE £ EE4EEHEE L E 4L £EE L EEEfeEE e E b £EEeEE e e EE R oL 1 eEEseEtenE R e e n bbbt | sebeent e et 20,157,305

8399998. Total - BoNdS = SUMMEANY HEM fIOM P 5.......c.ueiuieirieitisisissiarsssstesess st ass s sss e erssss s assseesans st essseesaase | e88aeEseeteeEseEsoe8 8108408108080 84888 4E 8808408401408 E8 40081 eE 8404081088848 E 80 E 48408048140 E 0848 £E L8480 £ E L1408 E o0 b0 E b e E e feebeEsen b e et n bbbttt 2,068,220

8399999, TOAl = BOMAS. ...ttt et es sk R E £ E L8 EE R L E 88 £E R R 8 £EE e EfeEE S8 eEE S0 eEEoEEeeEEHe R EEEoEEEEfEEE SR £EEEEE L E£EE £ EE oL £EE £ L E£EE R E SR L E 4L 8L E oL E L E R R E£EE L E L £EE L E R E £ E L E LR f b EEE R R EEE£EE e E oL EE b E R L E b L eeEeLEEenE R h bbb 22,225,525

9999999. Total - Bonds, Preferred @nd COMMON SOCKS................ciuiiiiriririiiiiiiiiieiiieesiesies it sbi et feeisates st es st es bbbttt 22,225,525
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Bonds - U.S. Government
38375K 2J 0 |GOVERNMENT NATIONAL MORTGAGE A 07-43 Sl.......cccovvuuuee ..| 12/20/2015. | INTEREST ONLY PAYMENT. 6,744 6,913 0 6,913 | oo [ e (6,913)| .......... (6,913) .........1,330 | 07/20/2037.
912828 RU 6 |UNITED STATES TREASURY NOTES........ccoooooiiiiisiiiisiiiasiis .. 1 09/29/2015. [ WELLS FARGO FINANCIAL........ccooovmmiiossiissnisniies | v | o, 2,009,688 | ........2,000,000 | ........2,027,344 2,014,203 (5,521) (5,521) 2,008,682 | .....cccooooveri | o 1,006 | .......... 1,006 | ....... 14,565 | 11/30/2016.
0599999. Total - Bonds - U.S. Government 2,009,688 2,000,000 2,034,088 2,021,116 0 (5,521) 0 (5,521) 0 2,015,595 0 (5,907) (5,907) ....... 15,895 XXX
Bonds - U.S. Special Revenue and Special A
199545 AD 6 |COLUMBUS OH REGL ARPT AUTH MF ..| 01/05/2015. | SECURITY CALLED BY ISSUER at 100.000 65,000 65,000 65,000 0 65,000 11/20/2018.
30250G AB 4 |FDIC STRUCTURED SALE GUARANTEE 10-S1 2A. cee | [ 09/09/2015. | VARIOUS........oocoiiriiicriiriiiesiiesiisesissiiesiisnsiins | cossisisssssssssssesisnns | sveeees 1,254,773 | .......1,223,780 | ......1,267,504 | .......... 1,263,927 (9,578) (LSRST£:) ) RIS IO 1,254,348 | ....ccooovevi 04/25/2038.
3136A1 BR 5 |FANNIE MAE 11-103 PB ..| 12/01/2015. | PAYDOWN .120,160 121,049 (889) (889) 120,160 02/25/2039.
31393E AL 3 |FANNIE MAE 03-74 KN .. | 06/08/2015. | VARIOUS . 7,840 | ... .17,880 17,730 (33) (33) 17,697 08/25/2018.
31393H Y8 9 |FREDDIE MAC -2550 DK ..| 07/02/2015. | VARIOUS 21,835 21,323 | .. ..20,683 20,907 102 102 21,009 11/15/2032.
31394B  E9 1 |FANNIE MAE 04-101 CM o [ 1200172015, [PAYDOWN.......oorvimriiriieriissiiiesissssisssissesissniies. | covsssssssssssssssnness | soonssinend 42,376 | ............ 42,376 | ............. 42,734 42,435 (59) (59) 42,376 01/25/2035.
31394D SJ 0 |FANNIE MAE 05-38 ST. ..| 11/25/2015. | PAYDOWN 204 0 204 05/25/2035.
31394P RU 9 |FREDDIE MAC -2744 TU .. | 07/02/2015. | VARIOUS 79,062 0 79,062 05/15/2032.
31395C AZ 4 |FREDDIE MAC -2830 DA ..| 07/02/2015. | VARIOUS 19,367 28 28 19,395 07/15/2019.
31395W X7 7 |FREDDIE MAC -3012 ZE .. | 12/01/2015. | PAYDOWN 47,135 0 47,135 08/15/2035.
976002 BR 5 |WINTER PARK FL ELEC REVENUE...........ccoovnnniinniiniiniisiis .. | 10/01/2015. | SINK FUND PAYMENT. s 15,000 14,990 10 10 15,000 10/01/2024.
3199999. Total - Bonds - U.S. Special Revenue and Special A 1t v 1,684,250 | ........1,651,109 | ........1,686,866 | ........... 1,691,806 | ..ccooovvnns 0] . (10,419 [ oo 0 | (10,419) ] oo 0] e 1,681,386 |............ 0 XXX
Bonds - Industrial and Mi:
018490 AM 4 |ALLERGAN INC. .. | 03/26/2015. | WELLS FARGO FINANCIAL 523,430 500,000 510,071 . N ) (1,944) 508,127 04/01/2016.
02005B AD 8 [ALLY AUTO RECEIVABLES TRUST 12-5 Ad...........ccccovcvnvuvnneeees | .. | 06/30/2015. | JP MORGAN SECURITIES INC........oooviviiriicii | o | ceveiiieees 149,783 | .......... 150,000 150,103 (39) (39) 150,064 01/16/2018.
03072S P8 2 |AMERIQUEST MORTGAGE SECURITIES 05-R9 AF4.................. .. | 12/01/2015. | PAYDOWN .145,746 146,613 (867) (867) 145,746 11/25/2035.
030955 AM 0 |AMERITECH CAPITAL FUNDING .. | 08/28/2015. | JP MORGAN SECURITIES INC. . .546,880 | ... 556,078 | .....ovvvvivarii | cereeean (11,938) | ..o | v (11,938) 544,140 2,740 2,740 36,371 | 01/15/2018.
03523T AH 1 |ANHEUSER-BUSCH INBEV WOR..........cccoovomiriimriinriinciiiinniiiens o [ 01/15/2015. [ MATURITY c.oooiiiriiiiiiciineiieseisssiiessiisssisessisseniss [ coviessssssssesssssnnins | coveriines 500,000 | ........... 500,000 | .......... 499,315 499,994 6 6 500,000 0. 10,313 | 01/15/2015.
040104 DB 4 |ARGENT SECURITIES INC 03-W7 M2 .. | 12/25/2015. | PAYDOWN 57,154 57,154 56,868 259 259 57,154 0 526 | 03/25/2034.
05522R  CQ 9 |BANK OF AMERICA CREDIT CARD TR 14-A1A.. .. | 06/30/2015. | WELLS FARGO FINANCIAL 99,875 | ...cceoeee 100,000 ...100,285 100,244 (31) (31) 100,213 06/15/2021.
05531R  AG 2 [BCAPLLC TRUST 09-RR4 3A1 .. | 12/01/2015. | PAYDOWN ..72,190 72,190 72,070 120 120 72,190 04/26/2037.
05948K SN 0 [BANC OF AMERICA ALTERNATIVE LO 04-6 4A1...........cccvvuunce .. | 12/01/2015. | PAYDOWN . 154,298 | ... 154,298 155,911 0 155,911 07/25/2019.
05948X W9 8 |BANC OF AMERICA MORTGAGE SECUR 04-1 1A18.................. o [ 1200172015 [PAYDOWN.......ovvvoriiriiriisneinsiissesissssssniisnenes | eovisssssinssssssssinnins | onnrennes 134,002 | .......... 134,002 134,250 (249) (249) 134,002 02/25/2034.
05948X Y2 1 |BANC OF AMERICA MORTGAGE SECUR 04-1 4A1 .. | 12/01/2015. | PAYDOWN 55,126 55,126 32,200 (180) (180) 55,126 02/25/2019.
07324Q CU 8 |BAYVIEW FINANCIAL ACQUISITION 03-AA M1 .. | 12/01/2015. | PAYDOWN 56,560 56,560 56,777 (217) (217) 56,560 02/25/2033.
12189P AG 7 |BURLINGTN NO SF 00-1 TR .. | 01/15/2015. | SINK FUND PAYMENT 65,625 65,625 65,632 (7 (7) 65,625 01/15/2021.
12189P AM 4 |BURLINGTN NO SF 02-2 TR .. | 01/15/2015. | SINK FUND PAYMENT 57,930 57,930 57,930 0 57,930 01/15/2021.
12489W MT 8 |CREDIT-BASED ASSET SERVICING A 05-CB5 AV.........ccocvvvunec .. | 08/25/2015. [ PAYDOWN.......ocrveurimmrrimriissisesssnesisssesaesissssies. | crsssssssesssesesssnnsess | soonessinnns 15,685 15,507 178 178 15,685 08/25/2035.
12489W MW 1 |CREDIT-BASED ASSET SERVICING A 05-CB5 AF.. .. | 09/01/2015. | PAYDOWN 436,895 441,518 | [ e (4,623) (4,623) 436,895 08/25/2035.
1248MA  AD 9 |CREDIT-BASED ASSET SERVICING A 07-SP1 A4.. .. | 12/01/2015. | PAYDOWN . 115,643 115,525 118 118 115,643 12/25/2037.
1248MP  AA 2 |CREDIT-BASED ASSET SERVICING A 07-MX1 A1.. .. | 01/01/2015. | PAYDOWN 9,667 9,667 0 9,667 12/25/2036.
12642H EK 3 |CREDIT SUISSE MORTGAGE TRUST 09-9R 10A1.. <o | .. [ 12/01/2015. | PAYDOWN 250,515 250,515 260,692 [ ..o e [ s (4,171) (4,171) 250,515 12/26/2035.
12644W AC 0 |CREDIT SUISSE MORTGAGE TRUST 10-16 A3..........cccovvvvrnunnas o [ 1200172015, [PAYDOWN.......ocvvvuiiiriiiiiisneiississssisssissssssnnenes. | cosssssssssssssssssinnens | cvnrinnns 189,616 | ........... 189,616 | ........... 190,103 160,144 (367) (367) 189,616 06/25/2050.
12669E EJ 1 |COUNTRYWIDE HOME LOANS 03-15 2A1........cccooovervevnerrrerenens | - | 12/09/2015. | VARIOUS .110,204 112,588 (172) (172) 112,415 (2,211) 06/25/2018.
138616 AB 3 |CANTOR FITZGERALD LP .. | 06/26/2015. | MATURITY. .440,000 A4T 13 | [ e (7,113) (7,113) 440,000 06/26/2015.
144538 AB 1 |CARRINGTON MORTGAGE LOAN TRUST 06-FRE1 A. .. | 02/03/2015. | VARIOUS .168,297 163,095 0 163,095 5,202 07/25/2036.
152314 NP 1 [CENTEX HOME EQUITY 05-C AF5... . | 07/06/2015. | VARIOUS .703,759 711,248 (7,863) 703,385 374 374 | ....... 18,466 | 06/25/2035.
16162W KQ 1 |CHASE MORTGAGE FINANCE CORPORA 05-S1 1A1 . | 12/01/2015. | PAYDOWN 140,242 142,746 (2,504) 140,242 0.....4,081 |05/25/2035.
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17305E  FQ 3 |CITIBANK CREDIT CARD ISSUANCE 14-A4 A4 .. | 06/30/2015. | MORGAN STANLEY & CO 974,845 34 34 974,879 | ..o [ e 1,264 | ... 1,264 ...8,395 | 04/24/2019.
186108 BU 9 |CLEVELAND ELECTRIC ILLUMINATING .. | 06/04/2015. | PIERPONT SHAREHOLDER SERVICES, . 871,655 | ..oovvviciicniis | e (18,404) | ... [ (18,404) 853,251 11/01/2017.
21079T AA 6 |CONTL AIRLINES 2009-1 .. | 07/08/2015. | SINK FUND PAYMENT e 49,616 44,769 (305) (305) 44,464 01/08/2018.
225458 FB 9 |CSFIRST BOSTON COMMERCIAL MOR 05-2 1A10... .. | 02/05/2015. | VARIOUS 134,506 142,696 121,582 0 121,582 03/25/2035.
225458 NS 3 |CS FIRST BOSTON COMMERCIAL MOR 05-AGE1 A.. .. | 12/01/2015. | PAYDOWN .191,396 ....195,702 192,263 (868) (868) 191,39 02/25/2032.
22944F BW 8 |CREDIT SUISSE MORTGAGE TRUST 09-2R 2A5..........ccccovvvnne ..| 12/01/2015. | PAYDOWN 353,696 353,696 356,127 354,691 (995) (995) 353,696 06/26/2037.
247361 ZH 4 |DELTAAIRLINES 2010-2A .. [ 11/23/2015. [ SINK FUND PAYMENT.......coovvviriimininiinsniinsiiienns [ crviessiiscniisssiisnnins | veriiens 12,718 | ... 112,718 | e 123,595 114,251 | e [ s (1,533) (1,533) 112,718 11/23/2020.
251510 CX 9 |DEUTSCHE ALT-A SECURITIES INC 05-1 2A1.... ..| 12/01/2015. | PAYDOWN .169,813 ...173,848 173,488 (89) (89) 173,399 07/25/2050.
251563 BQ 4 |DEUTSCHE MORTGAGE SECURITIES 03-1 2A.. . | 12/01/2015. | PAYDOWN 145,242 146,149 145,595 (354) (354) 145,242 04/25/2018.
254683 BJ 3 |DISCOVER CARD EXECUTION NOTE T 14-A3 A3.. ..| 06/30/2015. | JP MORGAN SECURITIES INC. 575,449 ceveeernn 574,853 574,885 25 25 574,911 10/15/2019.
362341 ZB 8 |GSAMP TRUST 05 HE5 M1 .. | 12/25/2015. | PAYDOWN 93,612 | .o 93,612 | e 91,856 767 767 93,612 11/25/2035.
36804P AK 2 |GATX FINANCIAL CORP .. | 06/25/2015. | GUGGENHEIM CAPITAL MARKETS........cooevimrimninns | corrreiieiieiiieiinenines | i 515,050 | ........... 500,000 556,350 520,768 (8,792) (8,792) 511,976 03/01/2016.
38141G RC 0 |GOLDMAN SACHS GROUP INC. .. | 08/27/2015. | MORGAN STANLEY & CO 657,423 | .......... 650,000 650,712 (152) (152) 650,560 01/22/2018.
39121 AA 8 |GREAT RIVER ENERGY ..| 07/01/2015. | SINK FUND PAYMENT. 36,156 36,156 36,157 (1) (1) 36,156 07/01/2017.
413875 AK 1 |HARRIS CORPORATION .. | 05/27/2015. | SECURITY CALLED BY ISSUER at 112.046...........c.. [ coeerrremcriicnriiicnies | v 560,231 | ........... 500,000 S57141 [ [ i (7,753) (7,753) 549,388 12/01/2017.
42710T AA 7 |HERCULES CAPITAL FUNDING TRUST 12-1AA....c.cccovvivericnnns .. | 04/16/2015. | PAYDOWN 99,299 99,299 99,299 99,299 0 99,299 12/16/2017.
428236 BL 6 |HEWLETT-PACKARD CO .. | 11/02/2015. | TENDER OFFER........ccocooviiieriiiniinniiisninssiissiieens [ covieessiisesiisssinnnins | veriiens 507,085 | ........... 500,000 ....497,860 499,118 517 517 499,634 06/01/2016.
45660N B2 0 |RESIDENTIAL ASSET SECS TR 04 A2 1A1 ..| 12/01/2015. | PAYDOWN 65,116 65,116 66,194 65,312 (196) (196) 65,116 05/25/2034.
45660N PH 2 |RESIDENTIAL ASSET SECURITIZATI 03-A4 A3.. . | 09/09/2015. | VARIOUS 324,239 326,015 ...318,037 321,586 3,407 3,407 324,994 05/25/2033.
45660N RM 9 |RESIDENTIAL ASSET SECURITIZATI 03-A8 A2.. .. | 12/25/2015. | PAYDOWN 289,240 289,240 283,828 287,523 1,717 289,240 10/25/2018.
45660N ZF 5 |RESIDENTIAL ASSET SECURITIZATI 04-A1 A2.. .. | 12/25/2015. | PAYDOWN .115,408 115,408 .. 111,513 114,264 1,145 115,408 04/25/2034.
466247 ZC 0 |JP MORGAN MORTGAGE TRUST 05-A8 6A2...... .. | 05/21/2015. | VARIOUS covveene 12,174 ..84,586 69,063 69,490 1,487 70,978 11/25/2035.
46634B DG 4 |JP MORGAN REREMIC 09-12 7A3 oo [ 1200172015, [ PAYDOWN.......ocvviuriiriicriissiiisesiisesiisssisesssesiies. | covinssssssssssssssnnins | conesiienen 362,614 362,614 365,220 (238) 362,614 0 08/26/2037.
525221 CA 3 |LEHMAN XS TRUST 05-4 1A3 o [ 1212512015, [PAYDOWN.......ooovviiiiririnriisriiissiisssisssissssisnnnnes. | cosssssssnsssssssssnnins | soinessnnns 72,153 | oo 72,153 | ....oooud 68,320 71,308 845 72,153 0 10/25/2035.
525221 DS 3 |LEHMAN XS TRUST 05-8 1A2 .. | 12/31/2015. | PRIOR PERIOD INCOME 0 0 .....6,859 | 12/25/2035.
542514 EX 8 |LONG BEACH MORTGAGE LOAN TRUST 04-1 M4. .. | 12/25/2015. | PAYDOWN 54,779 54,779 53,945 835 835 54,779 0 515 | 02/25/2034.
55265K 2K 4 [MASTRASSET SECURITIZATION TRU 03-11 7A5.. cee | oo [ 1200172015, [ PAYDOWN.......orvimriiriimeniiesieneisesisessssesssnseies. | cessasssssesssnssssnness | covereines 105,440 | ........... 105,440 106,060 (620) (620) 105,440 0 ....3,588 |12/25/2033.
576434 A4 6 |MASTR ALTERNATIVE LOANS TRUST 04-13 10A2...........cccoooeuee .. [09/09/2015. [ VARIOUS.........ooorereinreincienesssiesessssissesinnss [ covissssssnssssssssnnies | s 494555 | ........... 491,480 | .......... 500,389 498,147 (5,063) (5,063) 493,083 | ..o | e 1472 | ... 1472 | ... 17,101 | 01/25/2035.
576434 EW 0 |MASTR ALTERNATIVE LOANS TRUST 03-4 B1.. .. | 12/01/2015. | PAYDOWN 83,841 83,841 83,060 963 (182) 781 83,841 0 3,340 | 06/25/2033.
576434 VX 9 |MASTR ALTERNATIVE LOANS TRUST 04 10 4A .. | 12/01/2015. | PAYDOWN 51,320 51,320 51,666 (346) (346) 51,320 0 f....1,565 |09/25/2019.
576436 AA 7 |MASTR SPECIALIZED LOAN TRUST 04-1 A1.. .. | 11/25/2015. | PAYDOWN 627,599 620,572 [ ..oooviiiins [ e 7,027 7,027 627,599 0 .....1,906 | 07/25/2034.
576436 AG 4 |MASTR SPECIALIZED LOAN TRUST 04-1 A2.. coe | [ 111252015, | PAYDOWN........ooomiiiiriineiissciissiississnsisnniinnes | covvssnsssssssssssssnns | coveineenns 177,610 177,610 0 177,610 0 679 | 07/25/2034.
57643L LB 0 |MASTR ASSET BACKED SECURITIES 05-AB1 A3B.........cccooeuuue. .. | 12/01/2015. | PAYDOWN 234,719 236,267 [ ..oovvveiiriinins [ i (1,549) (1,549) 234,719 0 6,335 | 11/25/2035.
57643M FS 8 |MASTR ASSET SECURITIZATION TRU 04-9 6A1 .. | 12/01/2015. | PAYDOWN (287) (287) 74,832 0 2,017 | 09/25/2019.
589929 2N 7 |MLCC MORTGAGE INVESTORS INC 03-F A2, .. | 12/25/2015. | PAYDOWN 73,317 787 787 74,105 10/25/2028.
61744C VH 6 |MORGAN STANLEY HOME EQUITY LOA 05-4 A2C.... .. | 12/25/2015. | PAYDOWN 909 909 59,634 09/25/2035.
61748H SC 6 |MORGAN STANLEY MORTGAGE LOAN T 05-10 1AX. .. | 06/25/2015. [VARIOUS........ccooiiiiiiiiiiiiniiniiciiniisiissisissiniins | cevissississississins | i 71,528 | .o 89,465 | ...occcocinans 79,432 | oo 1,765 | ......... (11,208) (9,443) 69,989 12/25/2035.
61751) AF 8 |MORGAN STANLEY MORTGAGE LOAN T 07-6XS 2A................. .. | 07/07/2015. | VARIOUS 534,129 | .......... 546,416 | .......... 515,680 519,089 [ ..oovviiriiiini | e 15,606 | ..o [ v 15,606 534,695 02/25/2047.
69362B AZ 5 |PSEGPOWERLLC .. | 07/01/2015. | DA DAVIDSON 500,920 500,000 | ........... 499,250 499,415 75 75 499,490 11/15/2018.
73316P GK 0 [POPULAR ABS MORTGAGE PASS-THRO 05-5 AF6.................... .. | 12/01/2015. | PAYDOWN 247,167 247,167 250,261 | ..oooveceenieneis [ | (1,165) (1,165) 247,167 11/25/2035.
743873 AX 9 |PROVIDENT FUNDING MORTGAGE LOA 05-1 2A1 « | 03/11/2015. [VARIOUS.........coiriiiiiiririsriscinieninisiniiniins | sevissiisiisssisssiensins | consiinens 318,969 | ........... 317,665 ...317,069 317,665 0 317,665 05/25/2035.
74928D AC 9 |RBSSP RESECURITIZATION TRUST 09-1 2A1 . | 12/01/2015. | PAYDOWN 67,746 67,746 ..70,763 68,937 (1,190 67,746 02/26/2037.
74928D AJ 4 |RBSSP RESECURITIZATION TRUST 09-1 5A1.... . 112/01/2015. | PAYDOWN......coovuiiiiiiiisisiissiissiisissessesisnies | ossisssssssssssinsies | sovesienns 199,157 | .coveuve. 199,157 209,114 202,782 (3,625) 199,157 09/26/2037.
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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
ei 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 BJ/ACV. Change in Carrying Value at | Gain (Loss) on| ~ (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Consi { Par Value Actual Cost Carrying Value (Decrease) Accretion Recognizt (11+12-13) B/A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
74928D BG 9 |RBSSP RESECURITIZATION TRUST 09-1 9A3.... .. | 09/01/2015. | PAYDOWN 205,820 205,820 210,033 207,996 (2,175) (2,175) 205,820 0 5,065 | 08/26/2037.
75405K AB 4 |RESIDENTIAL ASSET SECURITIES C 06-EMX1 .. | 03/25/2015. | PAYDOWN 91,092 91,092 90,983 109 109 91,092 0 51 | 01/25/2036.
760985 5U 1 |RAAC SERIES 04-SP1 Al4 .. | 04/02/2015. | VARIOUS 83,473 83,927 84,795 (268) (268) 84,526 | ...coovveririens [ s (1,053) ] .......... (1,053) | .........1,389 | 08/25/2027.
760985 YV 7 |RESIDENTIAL ASSET MORTGAGE PRO 03-RZ4 A7... ..| 12/01/2015. | PAYDOWN 81,920 81,920 82,452 (532) (532) 81,920 0 2,290 | 06/25/2033.
76110H B5 7 |RESIDENTIAL ACCREDIT LOANS IN 04-QR1 A1 o [ 07/01/2015. [ PAYDOWN.......cvvviuriiriiicriisssiiesiisssiiesiisssisssises. | covsnssssssssisssiansnins | verinens 183,521 | .......... 183,521 184,116 (595) (595) 183,521 0 |.......3,184 | 10/25/2034.
76110H HG 7 |RESIDENTIAL ACCREDIT LOANS IN 03-QS16 A1... ..| 12/01/2015. | PAYDOWN 81,344 81,344 81,562 (218) (218) 81,344 0 2,007 | 08/25/2018.
76110H MA 4 |RESIDENTIAL ACCREDIT LOANS IN 03-QS20 Af... .. | 12/01/2015. | PAYDOWN 95,864 95,864 96,261 (396) (396) 95,864 0....3,108 |11/25/2018.
76110H PQ 6 |RESIDENTIAL ACCREDIT LOANS IN 04-QS1 A1 ..| 03/01/2015. | PAYDOWN 5,791 5,791 5,803 (12) (12) 5,791 0 01/25/2034.
76110H SS 9 |RESIDENTIAL ACCREDIT LOANS IN 04-QS5 A2. .. | 12/01/2015. | PAYDOWN 67,314 67,314 67,976 (663) (663) 67,314 0 04/25/2034.
76110V NV 6 |RESIDENTIAL FDG MTG SECS Il 03 HS3 Al4 o | 1210172015, [PAYDOWN.......cooiiriiiiiinninsissississeisssisssisesisiinne | sevisssssssssssssssiessins | coneeinnens 157,369 156,812 558 558 157,369 0 09/25/2033.
76110W 5F 9 |RESIDENTIAL ASSET SECURITIES C 05-AHL2 A... .. | 02/25/2015. | PAYDOWN ...11,060 11,051 8 8 11,060 0 5 | 10/25/2035.
76110W UK 0 |RESIDENTIAL ASSET SECURITIES C 03-KS9 Al ..| 01/01/2015. | PAYDOWN 2,796 12,796 0 12,796 0 48 | 08/25/2031.
76110W WE 2 |RESIDENTIAL ASSET SECURITIES C 04-KS2 Al .. | 11/01/2015. | PAYDOWN .193,251 191,527 | oo [ i 1,725 1,725 193,251 0 |....4,578 [12/25/2031.
76111X EA 7 |RESIDENTIAL FUNDING MTG SEC | 03-S20 2A1 ..| 12/01/2015. | PAYDOWN 134,720 (182) (182) 134,720 0 2,054 | 12/25/2018.
76111X XK 4 |RESIDENTIAL FUNDING MTG SEC | 05-S6 A2.... .. | 04/01/2015. | PAYDOWN . 462,041 | ... 465,191 (3,150) (3,150) 462,041 0....6,228 |08/25/2035.
81744U AA 2 |SEQUOIA MORTGAGE TRUST 12-2 A1... . [ 0710172015, [ VARIOUS..........oooriirrieriiesieniinesissssssssissssssnnns [ covssssssinssssnssssnnons | veeiianes 740,849 | ........... 736,509 735,447 228 228 735,675 [ ..o | v 5174 | ........... 5174 | ... 13,949 | 03/25/2042.
81744U AB 0 [SEQUOIA MORTGAGE TRUST 12-2 A2... .. | 12/01/2015. | PAYDOWN 398,734 398,734 402,310 (3,577) (3,577) 398,734 0 6,581 | 04/25/2042.
832389 AC 4 |SMITHS 1994-A3 PT TRUST, .| 07/02/2015. | SINK FUND PAYMENT. 88,464 88,792 (328) (328) 88,464 0]......4,294 | 07/02/2018.
83611M GS 1 |SOUNDVIEW HOME EQUITY LOAN TRU 05-OPT3 A.. .. | 12/25/2015. | PAYDOWN .104,067 103,045 1,022 1,022 104,067 0 11/25/2035.
85171Y AC 3 |SPRINGLEAF MORTGAGE LOAN TRUST 12-3A M2... .. | 10/01/2015. | PAYDOWN . .750,000 761,770 . (1) OSRN IS (11,770) 750,000 0 12/25/2059.
85171Y AD 1 |SPRINGLEAF MORTGAGE LOAN TRUST 12-3A M3, oo [ 10/01/2015. [PAYDOWN.......ocrveuriinriimcniiesisenissesisessisessseseies. | cossnssssssssssssssnnnses | coneresaens 500,000 12411 [ [ v (12,411) | o | e (12,411) 500,000 0. 12/25/2059.
863572 SK 0 |STRUCTURED ASSET SECURITIES CO 98-RF1A.. .. | 01/05/2015. | PRIOR PERIOD INCOME 0 0. 04/15/2027.
863579 ET 1 |STRUCTURED ADJUSTABLE RATE MOR 04-16 5A2................... .. 103/25/2015. [ VARIOUS........coooiriiiiieriisciiiereisssiieseisssiieseisnnns [ covisssssssssssssssnnnins | veniines 133,089 | ........... 139,89 | ........... 130,453 130,453 254 254 130,707 2,382 2,382 11/25/2034.
86359B MF 5 [STRUCTURED ASSET SECURITIES CO 04-3 3A1.. o [ 1200172015, [PAYDOWN.......oovvoiiiiriiieriisciiisrissssisssissssiinniies. [ cosssssssnsssssssssnnins | coneesnnns 70423 | ... 70,423 70,843 (420) (420) 70,423 03/25/2019.
86359B SV 4 [STRUCTURED ASSET SECURITIES CO 04-S2 M4. .. | 12/25/2015. | PAYDOWN 97,117 97,117 94,865 2,252 2,252 97,117 06/25/2034.
86359D JL 2 [STRUCTURED ASSET SECURITIES CO 05-14 1A1. .. | 12/25/2015. | PAYDOWN 96,956 96,956 95,726 | ...ovvvirriini | e 1,230 1,230 96,956 07/25/2035.
881561 VX 9 |TERWIN MORTGAGE TRUST 05-12AL AF3 .. | 12/01/2015. | PAYDOWN 85,467 85,467 R (465) (465) 85,467 07/25/2036.
92867R  AD 1 [VOLKSWAGEN AUTO LOAN ENHANCED 14-1 Ad...........ccccooeuve. .. 1 06/30/2015. [ BARCLAYS CAPITAL.......oooieenreierinreiisnesnniins [ evvinesiinssisseiiinnins | e 748,828 | .......... 750,000 | ........... 749,933 749,945 10 10 749,955 09/21/2020.
94981X AB 9 |WELLS FARGO MORTGAGE BACKED SE 04-AA A2... .. | 12/01/2015. | PAYDOWN 31,859 31,859 31,616 242 242 31,859 12/25/2034.
94983B AE 9 |WELLS FARGO MORTGAGE BACKED SE 06-4 1A5.... . | 12/25/2015. | PAYDOWN 68,040 68,040 67,652 388 388 68,040 04/25/2036.
98419M AA 8 |XYLEMINC .. | 06/22/2015. | DIRECT 461,264 461,121 (3,088) (3,088) 458,034 09/20/2016.
12591D AA 9 |CNOOC FINANCE 2014 ULC A|09/23/2015. | WELLS FARGO FINANCIAL .199,510 199,400 188 188 199,588 04/30/2017.
11042A  AA 2 |BRITISHAIR 13-1 APTT. F | 12/20/2015. | SINK FUND PAYMENT. 28,995 29,104 (110) (110) 28,995 12/20/2025.
26827E AA 3 |ECAFLTD 15-1AA1 F | 12/15/2015.| PAYDOWN 29,284 29284 | ... 29,284 0 29,284 06/15/2040.
449200 AC 2 |HYUNDAI CAPITAL SERVICES F | 07/07/2015. | RBC CAPITAL MARKETS........ccvvuurinrirrineineeieeiees [ coreineiesissiesienes | oeeeneena 413,520 | ........... 400,000 | ........... 426,696 416,155 (5,345) (5,345) 410,810 . 07/27/2016.
902118 BN 7 |TYCO INTERNATIONAL FINAN F | 07/02/2015. | TRADE WEB. 53,293 53,000 | ....... 52,828 52,973 18 18 52,991 302 302 | .........1,307 | 10/15/2015.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS............uuiuiii et ot | cibenis 23479712 |....... 23,132,172 |....... 23,786,516 | .......... 22,048,639 | ........... 2,728 | ... (108,809) | ...ccoovvvecead 0 o (106,081) 0 23,395,078 0 [ 84,636 | ......... 84,636 | ..... 528,106 XXX
8399997. Total - BONAS - PAM 4. | cerani 27,173,650 |....... 26,783,281 | ....... 27,507,470 | ......... 25,761,561 | .........2,728 | ......(124,749) | .....c.oec....0 | oo (122,021) ] ... [ 27,092,059 | ..o 0].... 81,592 | ......... 81,592 | ... 583,991 XXX
8399998. Total - Bonds - SUMMANY EM FIOM PAIE 5. ..tttk stk otk b eeet e oL f e f R E L8 E L E L E L LE bbbttt enniens | beannens 2,073,549 | .......2,076,113 | ........2,068,220 7,544 2,075,764 (2,214) (2,214)| ....... 14,836 XXX
8399999. Total - Bonds 29,247,199 28,859,394 29,575,690 25,761,561 | ..........2,728 | ....(117,205) | ....ooccceeeee0 | e (114,477) 0 29,167,823 0].... 79,378 | ......... 79,378 | ..... 598,827 XXX
9999999. Total - Bonds, Preferred and Common Stocks. 29,247,199 XXX 29,575,690 25,761,561 | ........2,728 | .....(117,205) | ..ccoccovcn0 | (114,477) 0 29,167,823 0 ... 79,378 | ........ 79,378 | ... 598,827 XXX




Annual Statement for the year 2015 of the First Community Insurance Company

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

S

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
ei Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Changein | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJ/ACV. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest 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) BJAC.V. [ onDisposal Disposal Disposal During Year | Dividends
Bonds - Industrial and Miscell
12669E EJ 1 |COUNTRYWIDE HOME LOANS 03-15 2AT1.......cocoovvcvvvnrineinennns | .. | 01/13/2015 | ODEON 12/09/2015 | VARIOUS 44,928 45,041 44,082 44,973 (68) (68) (892) (892) ] ......... 1,660 94
172967 JH 5 [CITIGROUP INC. .. | 0172972015 [ CITIBANK.......oovverriinriiriiieniieniies 07/01/2015 | MORGAN STANLEY & CO.......cccoovvveriies | crvrieniens 600,000 599,544 598,284 599,607 63 B3 | s e | e (1,323)
288547 AB 8 |ELLINGTON LOAN ACQUISITION TRU 07-2 A2A . | 02/25/2015| MORGAN STANLEY & CO. 11/25/2015 [PAYDOWN........oovvirniiniciciciiciieenes | o 1,129,858 | ......... 1,121,604 | ......... 1,129,859 | ........... 1,129,859 8,255 8,255
576436 AA 7 |MASTR SPECIALIZED LOAN TRUST 04-1 A1 .. | 02/17/2015 | DA DAVIDSON 11/25/2015 | PAYDOWN 90,486 89,836 90,486 90,486 650 650
61748H KF 7 |MORGAN STANLEY MORTGAGE LOAN T 05-4 5A3...........cccc0oue .| 02/13/2015| GUGGENHEIM CAPITAL MARKETS...... 08/01/2015 | PAYDOWN........coooovviriiriiiineineineiseins | cevieiies 153,865 | ......co..c. 155,308 | oo 153,865 153,865 | ..o | e (1,443) (1,443)
76110W _WE 2 |RESIDENTIAL ASSET SECURITIES C 04-KS2 Al......c.ococovvonsinenns | .. 04/21/2015 | FIRST TENNESSEE............cccoovcisiinnees 11/01/2015 | PAYDOWN 56,973 56,887 56,973 56,973 86 86
3899999. Total - Bonds - Industrial and Miscellaneous. 2,076,110 | ......... 2,068,220 2,073,549 2,075,763 | ..o | i 7,543 7,543 0 0 (2,215)
8399998. Total - Bonds 2,076,110 2,068,220 2,073,549 2,075,763 7,543 7,543 0 0 (2,215)
9999999. Total - Bonds, Preferred and COMMON STOCKS.............c..c.urvrierieieeeseeesssesseesssesssesssesses evoaesssessssssessssessssssssesssssssssssssseesesesasesseessess s e s eess e s s e s s e s s e s s s s s s s s e s e s s e s e s ssesssesssesssesesessaessassesssssnesnsssasesnsssssesaseessnensnns | erseeees 2,068,220 2,073,549 2,075,763 7,543 7,543 0 0 (2,215)
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Manual|  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis| ~ Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted §$..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Included in Amount
Shown in Column 7,
Section 1

Number of Shares

% of Outstanding

NONE

E16




Annual Statement for the year 2015 of the First Community Insurance Company

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1" 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received | Paid for Accrued
CUSIP Identification Descripti Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/AC.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Class One Money Market Mutual Funds
665278 10 7 |[NORTHERN INST DIVS ASSETS-SH I ........... l . l 12/15/2015. | DIRECT ......coooiiiiiiniiniiiiissisicsiisssicssissississinnes | e XXX..... 973,335 973,335 MON..
8999999. Total - Class One Money Market Mutual Funds. 973,335 0 0 0 (L] XXX 973,335 0 0 XXX XXX XXX | o (1 I 0
9199999. Total - Short-Term Investment; 973,335 0 0 0 (V)] XXX.oooviean 973,335 0 0 XXX XXX XXX | e 0 [ o 0

3
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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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 D
Wells Fargo. St PetersbUIg, FL.......ovveieieieeieeseeeee e sssesesessenns | oeeenns (4,157,816) | XXX
Wells Fargo. St PEtErSDUIG, FL......cvviviviiieieieeeceeeee e | seeisenns (553,677) | XXX
Wells Fargo. St PetersbUIg, FL......cvveieeieiereseeeeee e ssesesessenss | reeenns 7,939,207 | XXX
US AmeriBank St PEtErSDUIG, FL......cvviveiiiiieieieeeceee e sesenns | seeienns 7,847,636 | XXX
Florida Department of Financial Services Treasury...............ccccveuniienriniicnnins TallahasSEe, FL......c.viiiiicieieiceeeee s | eeenns 113,117 | XXX
0199998. Deposits in.....6 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 1,634 (5,535) | XXX
0199999. Total - Open Depositorie: XXX XXX 1,634 0 11,182,932 | XXX
0399999. Total Cash on Deposit. XXX XXX 1,634 0 11,182,932 | XXX
0599999. Total Cash XXX XXX 1,634 0 11,182,932 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 29,724,275 | 4. April 27,357,353 | 7. July. 23,048,382 | 10. October. 8,457,562
2. February. 30,575,942 | 5. May. 25,543,614 | 8. August. 13,574,860 | 11. November. 9,735,041
3. March 36,322,876 | 6. June 31,187,811 | 9. September. 16,482,000 | 12. December. 11,182,932

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
Bonds - U.S. Special Revenue & Special A Obligations and all N Obli of Agencies and of Governments and Their U.S. Political - Issuer Obli
FEDERAL HOME LOAN BANK [ | 11912015 [ 0110 | ...01/1512016 2,999,872 385
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligation 2,999,872 0 385
3199999. Total - U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obligation 2,999,872 0 385
Total Bonds
7799999. Subtotals - Issuer Obligation: 2,999,872 0 385
8399999. Subtotals - Bonds. 2,999,872 0 385
Other Cash
BB&T- St. Petersburg ,FL ) 08/07/2014 | ................0.009 |....... 06/10/2018 200,000 678 454
Bell County Treasurer, TX 03/21/2011 | - 100,000 |-
Bexar County Clerk , TX. B - 03/30/2012 | - 50,000 |-
Brazoria County Clerk , TX .....04/04/2013 | - - 50,000 |-
City Bank Texas, TX. ....06/16/2014 | .................0.006 |....... 07/09/2016 50,400 147 400
Dallas County Treasurer, TX B 11/18/2014 | - 100,000 |-
Denton County Treasurer , TX .....09/26/2014 | ... 50,000 43 12
Harris County Treasurer- Houston, TX. .....05/18/2011 | ... 500,000 566 1,141
Regions Bank - Tampa, FL ....04/16/2012 | ... 50,000 36 50
Regions Bank - Tampa, FL .04/13/2011 450,008 466 1,344
Sage Capital Bank, TX ....02/15/2013 ] ... 150,000 102 525
8599999. Total - Other Cash Equivalents 1,750,408 2,039 3,925
8699999. Total - Cash Equivalents 4,750,280 2,039 4,310
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama AL
2. Alaska AK
3. Arizona AZ
4. Arkansas, AR
5. California CA
6. Colorado. co
7. Connecticut. CT
8. Delaware DE
9. District of Columbia DC
10 Florida.........oovveeeeenrierieans FL|.....O....|BENEFIT OF ALL POLICYHOLDERS 2,324,550 2,360,453 700,008 700,008
11.  Georgia GA
12.  Hawaii HI
13.  Idaho. D
14, lllinoi L
15.  Indiana IN
16.  lowa 1A
17.  Kansas KS
18.  Kentucky. KY
19.  Louisiana LA
20.  Maine ME
21. Maryland MD
22.  Massachusetts. MA
23.  Michigan MI
24, Minnesota MN
25.  Mississippi MS
26.  Missouri MO
27.  Montana MT
28. Nebraska NE
29.  Nevada.......cooooeereeieriiennnnnd NV |.....B.... | Property & Casualty. 212,949 212,846
30.  New Hampshire. NH
31.  New Jersey. NJ
32.  New Mexico NM
33.  New York NY
34.  North Carolina..........covvvvvvrvennnns NC |.....B.... | Property & Casualty. 1,299,502 |...coovrrrnne, 1,309,152
35.  North Dakota ND
36.  Ohio OH
37.  Oklahoma OK
38.  Oregon OR
39.  Pennsylvania PA
40.  Rhode Island RI
41.  South Carolina, SC
42.  South Dakota SD
43.  Tennessee. N
44, TeX8S..cooiivireieieresesesesnieine TX|......0.... | Property & Casualty-Bail Bonds. 2,053,798 2,051,300
45.  Utah ut
46.  Vermont VT
47.  Virginia VA
48.  Washington WA
49.  West Virginia. wv
50.  Wisconsin Wi
51.  Wyoming WY
52.  American Samoa AS
53.  Guam GU
54.  Puerto Rico PR
55.  US Virgin Islands Vi
56.  Northern Mariana Islands. MP
57. Canada CAN
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 2,324,550 2,360,453 4,266,257 |......ccooouc. 4,273,306
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)..........cocvuuuriiencriuanes XXX XXX 0 0 0 0

E28
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