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Annual Statement for the year 2015 ofthe. N@tional Specialty 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. re@SUNY SECUMHES......o.vvuveeieecieeeieeieeieeseeieesesisse s sssesseessness | soeessessssseons 5,305,776 |............ 84 | e, 5,305,776 | ...coorvreerneerneiineiins | e 5,305,776 |............ 8.4
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.eeveeererrerens | woervereneennns 1,814,766 |............ P B 1,814,766 | .o | cvvereiriiennns 1,814,766 |............ 2.9
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | woevvereirennnn 1,428,025 |............ 2.3 | e, 1,428,025 | ..o | v 1,428,025 |............ 2.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 2,738,299
1.43 Revenue and assessment obligations . 5,867,900
1.44 Industrial development and similar obligations.............c.ccccoeveeiveveiees | oeverrireienae, 139,971 |............ 02 | oo 139,971 [ oo | e, 139,971
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccoeveveereiereeereeieiens | cevririieienienad 957,501 |.cvvverenne 15 | e 957,507 | v | e 957,501 |.cvvvernnee 15
1.512 Issued or guaranteed by FNMA and FHLMC..........cccoooovrioniens | v 10,159,663 |.......... 16.0 | oo 10,159,663 | ..coovvvrrrreineireinns | v 10,159,663 |.......... 16.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceevevrevennn. 6,134,010 |............ 9.7 | e 6,134,010 | oo | e 6,134,010 |............ 9.7
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521........cc.covuuiienmiunnivineensineineins | oevireeineiies 1,122,738 |............ 1.8 | i 1,122,738 | oo | e 1,122,738 |............ 1.8
1,523 All ONEI...vvveieeicice ettt enssnssens | seessessessnens 4,096,692 |............ 6.5 | e 4,096,692 | ..o | v 4,096,692 |............ 6.5
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvevvveerrireireiiiiiie it | aresssiseseens 13,701,781 |.......... 216 | e 13,701,781 | oo | v 13,701,781
2.2 Unaffiliated non-U.S. securities (including Canada) 1,384,479 |.... 1,384,479 |.... ..1,384,479 | ..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MUtUal fuNdS.........ccoocriirinincininncneeeennseens e | eneenennn020 [ [ | e (V1N I 0.0
3.2 Preferred stocks:
321 AR, .. ..o sesessesissisnesnens | eenenninssnsissinssnssnnes | neeneennei0:0) | ot | | s (V1 O 0.0
3.22 UNAffiliated. ..o eeiseieiseseiseesseseseseessssessseseesesssssnens | seesessnsssesssssessssssnssessnns | sessnenneess0:00 | erreneirsiinsinsinsinsssinriins | reesssnsessesssesssnsees | seeeesessesesseessenenssaens (V1 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIAIEA. ... snnseessenteneens | sensessnnnnessnsesssesenensnns | sessnennesss0:00 | nrrineiieinne s | e enens | ettt nnniens (01 O 0.0
3.32 Unaffilidted........cvvereerirririeririessseseensesesiensenssnssnsensns | eernensnssnssnssnssnssnnes | neesnennnei0:00 | ot | | e (V1 O 0.0
3.4 Other equity securities:
341 AR, .. oo | cereninsnnsnnssssssnes | sreeneennei0:0) | it | | (V10 O 0.0
342 Unaffilidted..........ooveririieiiesseccieisieeienisnisssensns | eeneneninnsssnsissssssnssnnes | eeernersend020) | i | e | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AfIIEEE. .. ..o ssisnssninnens | ceneensissinssnnsnssnssnnes | eeeeeesend0200 | ot | s | e (01 O 0.0
3.52 UNAffiliated.......ccovverrrerrieierisrireerneseiesssisessssisssssessssssssessssseess | sessesssnssssssssesssnssessensnns | sessnnnsesss0:00 | vortreirminsinsissinsnsinnins | ovesssssssssssssessnsens | sessessssesssssessessnnsens (010 O 0.0

© o N o

. Total invested assets

Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:
5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets

............ 0.0
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Annual Statement for the year 2015 ofthe. N@tional Specialty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

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

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

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

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

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

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

5. Unrealized valuation increase (decrease):

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

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 53,265,433
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 12,362,227
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 28,675
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 41,378
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 10,396,584
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 449,531
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 54,851,599
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 54,851,599
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Annual Statement for the year 2015 ofthe. N@tional Specialty 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.. ...9,436,821 9,507,232 ..9,507,592 9,251,473
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4. TOtaIS.cooveererrresssressnrriisnnes | conreessssissnneens SRRIR: A [ 9,507,232 | oo 9,507,592 | ..ovveeisnrriranenes 9,251,473
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..ooocreenisricsssiinsssiienss | v 1,428,025 | oo, 1,483,318 | oo, 1473720 [ e, 1,220,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ooooiieiiiiiieiiiees | e 2,738299 | .o 2,804,627 | coooveiiin 2814291 [ i 2,295,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.ooririsssiissssiinsns | s, 20,942,765 | ..oooovvvrinn. 21,157,939 | oo 21,251,861 | .oooviviien. 19,644,292
Industrial and Miscellaneous and Hybrid 8. United States.......ccoeevevveeees | coverriiirieinns 18,921,211 | oo 18,808,543 | ...coevvrerne 18,954,669 | .....cccocvvereeee. 18,773,063
Securities (Unaffiliated) 9. CaNada.....oomeverrreeeeenriinns | e 499,776 | .o 505,943 | ..ooorrveerrireenns 498,849 | ..oovveenns 500,000
10._Other COUNtries. ....ocreensrrreee | eovvnnrieinsnsiiissnieens 884,703 | ..o 869,364 | ...cooovriniiriiiiens 883,070 | ..ooooovvrecriins 890,000
11, Totals..oniscirnssiissin | v, 20,305,690 | ..oovivriienen 20,183,849 | ..o PIRKIHT:I T — 20,163,063
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......ccsssseenssanee | coveensiiiiisniens 54,851,599 | ..oooovirriiinnnnees 55,136,965 | .cooovscrieennines 55,384,054 | ...oooovsvriiinnes 52,573,827
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

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

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

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

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

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

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

27. Total Bonds and Stocks.... | ..........ccccc...... 54,851,599 | ...ccoovvrrernnne 55,136,965 | ....cvvvrrererenn 55,384,054

S104




GoIs

Annual Statement for the year 2015ofthe N@tional Specialty Insurance Company

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

2,738,299

2,199,755

2,738,299

5.1

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

................. 2,604,677

................. 7,877,361

................. 8,211,604

................. 1,861,048

............... 22,157,343

............... 20,942,765
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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 Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
8.1 NAIC oottt ssss s sssssssssssssssesssssssssesssnsns | sosversinsenssns 1,773,102 | oo 8,390,942 | .ovvverrerens 5,929,832 | coovverreerenrnnn132,980 | oo 2,806 | 16,229,663 [ o282 [ 15,190,834 | ..ooovvevvrreeeeennn27.9 | e 10,586,343 | ..ovvverrerrnns 5,643,320
100,150 | .covrvereerenee. 1,621,794 | ..o 2,627,393 | coooeeeeeeeeeeeeeeeeeens | eevereeseneseeseessnseesensns | eeveennnenend, 349,337 [ e 75 | 3,589,459 |..oovvrreererireeeeen0.6 | e 3,995,902 | c.ooverrrnne 353,435
Totals... .1,873,253 ...10,012,736 .8,657,225 ...18,780,293 ...14,582,245 .5,996,755

Hybrid Securities
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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

Line 10.7 as a % of Col. 8

................. 7,378,475
...486,179

cerin 20,857,958 | ..

1,255,851

............. 17,606,659

1,847,428 |....

3,702,933

1 2 3 4 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Total Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Current Year 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC Toeeeeeeeeeeeeeeeeeeeeeeeeeesesssssnssssesssnssssnssssssnssnssssens | (A)eveenenn 1,412,290 | oo 21,516,952 | .ooueveneee. 20,780,506 | .................2,381,561 | ................1,184,185 | ............... 53,275,494 | coooereeeeeeen92.5 [ b XXX [ XX XK [ s 47,463,995 | ... 5,811,499
............................................................................................................. 1,621,79% | .................2,627,393 ceveerennnnn 4,349,337 ceerienrnnnnn3,995,902 | ....................353,435
7 Totals.....ooeveerenrnnes 6,164,934
9.8 Line9.7a5@ % 0f COL 6....ouveevirieiiiieiecceieeceesieseeseneenenns | vnressnissesnsssneenens 1.0 | e 0.2 | o068 | e L2 i 100.0 [ XXX ek XXX s [t XXX e [ 89.3 [ 10.7
10. Total Bonds Prior Year

............... 50,796,941
3,589,459

............................ 2.3

...54,386,400

Total Publicly Traded Bonds

Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9

e 19,165,516 | ..
................ 1,467,020

............. 18,025,678
................. 2,428,732

............... 47,463,995
................. 3,995,902

Total Privately Placed Bonds

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

................ 2,351,436 | .

...154,774

................ 2,754,828
....198,661

................. 5,811,499
....353,435

................. 5,811,499
....353,435

(d

Includes $.....6,164,934 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.....5,128 current year, $

0 prior year of bonds with Z designations and $

....... 0 current year, §..........

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

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

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

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

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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 18§.....2,773,231; NAIC2§......... 0; NAIC3$ NAIC6 §.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column 6 as

a

% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col.

7

Prior Year

1

0

Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

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

................. 2,600,003
....434,507

................. 3,471,959
1,776,691

................. 1,733,736

................. 7,805,698
4,131,044

................. 5,546,647
4,072,026

7,805,698
3,962,865

2.1

22
23
24
25

All Other Governments

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

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

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

................. 1,428,025

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

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

................. 2,738,299

................. 2,738,299

5.1
52
53
54
5.5

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

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

2,220,137
5,636,025

.3,141,006

4,987,183 |....

7,682,666
..13,120,129

.................... 139,970

.7,039,320
...14,978,056

R 139,967

139,970 |

................. 8,211,604

............... 20,942,765

............... 22,157,343

............... 2

0,942,765

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

................. 5,187,324

............... 10,670,806
1,168,581
4,050,850

............... 11,171,913

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.

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

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

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 Column 6 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
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouierierieii s 3,798,691 | oo 10,452,235 | .....ccounee. 16,074,567 | coovvvverrrnrinniennn0 | 0 | 30,325,493 B[ e XXX [ e XK e [ e 29,173,653 1,151,840
9.2 Residential Mortgage-Backed Securities..... 2,795,924 | ... 7,954,766 | .... 4,138,675 ..18,419,754 | . 17,262,975 1,156,779
9.3 Commercial Mortgage-Backed SECUItES.........cc.ceveerereereereieiseeieens | evreeieireieinns 153,283 [ oo 786,324 | .overern 311,242 | o0 [ el 0 4,050,850 | ..oooovevererereeeeen 7.0 etk XXX e | et XXX s | e 989,244 3,061,606
9.4 Other Loan-Backed and Structured Securities............ccooevvverververeveerens [ o 764541 | .o 3945420 | .o 83416 | .o 35,357 | v [V I 4828734 [ oo 84 [ XXX e [k XXX i | 4,034,024 ... 794,710
9.5 TOtAIS.....cvvervrireiiciici ittt sttt sttt | enniienienins 7,512,440 | oo, 23,138,746 | ..ccoveeee 23,407,899 |...c0e00eni 2,381,561 | oo 1,184,185 | ...ccvvnnvee. CYACYZR K I Iy (1[0 X1 ISSD, o0 G PR ¢, ¢, G ER— 51,459,897 | ..cccvvvrnenn 6,164,934
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneees | erenssssssesssssessessees 130 o 402 [ s 406 [ .o A1 21 [ 100.0 | XXX [ e XXX i e XX [ 89.3 | i, 10.7
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oveereeiiciieieeeee e | ceeseeeeneinees 3,732,959 | oo 9,944,024 | ......coou..... 13,153,353 | oo YKL T N RN ) 0.9 G DR 90,9 CHIININ U 27,587,971 | oo 50.7 | oo 27,587,971 | oo
10.2 Residential Mortgage-Backed SECUMHES...........coueerinrineineineineineines | cevireiineiinees 2,892,176 | ccooovrrrennen 7,988,050 | oooovvrrinns 4,402,135 | ....ccoonve. 2,895,938 | ..coovvrr. 1,250,916 | ..ccovvvenee ) 0.9 CHUIIN I 90,9 CHININ U 19,429,214 | oo, KISV 19,429,214 | oo
10.3 Commercial Mortgage-Backed Securities.............coocveveererrererseverienes | oviveiieieiinn, 598,130 | vooverereris 509,126 | .o 1,807,993 | .o | e | s D, 9.0, N RN 0,90 G (PR 2915248 | ...covveveene, 54| s 2,915,248 | ..covvveerrerereiriins
10.4 Other Loan-Backed and Structured SECUMHES...........cvvereereerneerneerneens | corisiisiiisiinnnss 641,390 | .o 3,672,610 | oo 90,606 | ...ocvevieiennns 49,361 | .o | e 0,9, ST [ D, 9, SRR [P 4,453,967 | .oooovvniniiis 82 [ 4,453,967
10.5 TOHAIS....ceuuereereireineineisesesee s ensessens | oesbsesnesnees 7,864,654 | ... 22,113,809 | ..o 19,454,087 | ..ccoovvvnne. 3,702,933 | oo 1,250,916 |...ccovevnnee ) .9 N P 90,9 CHUININ R 54,386,400 | ...cooovvvvrrrernnee 100.0 | oo 54,386,400
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 145 [ 407 [ o KEX: 1 [ (R 23 [, XXX i, XXX oo [ oo 1000 [ D, O S [P 100.0

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 15,476,830 29,173,653 27,587,971 29,173,653
11.2 Residential Mortgage-Backed SeCUrties...........couwrveneererneneeneereernenenns [ coveireienennn2,571,056 | oo 7,382,696 | oo 3,904,921 17,262,975 19,429,214 17,262,975
11.3 Commercial Mortgage-Backed SECUNLIES...........ccccvevrriereiereieiieiees | evveirisieeiseesessiesenens | v essssssenens | covsvessesiesessenns 989,244 | ..o | s | e 989,244 T i 2,915,248 A 989,244
11.4 Other Loan-Backed and Structured Securities.............cocveerneermeerneernees | coeriensiennnn. 563,544 | 3,351,707 [ 83,416 [ 35,357 [ [ e 4,034,024 O 4,453,967 2 [ 4,034,024

115 TOtAIS...e e
11.6 Line 11.5asa % of Col. 6.......ccceevererennne.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds

12,1 1SSUET ODIIGALIONS. ...euvviecicieieieieie ettt sessessssensss | crnsssessssessssssssessesssessnes | sesseeessessnnenes 554,102 | covvrererreins 597,737 | cooreeeeeenerereeeeinninens | ceereireiessnseseisesssnsenees | oevseeensennennns 1,151,840 O [ e O e XXX e [ s 1,151,840
12.2 Residential Mortgage-Backed SECUtIES. ........crwerverrerrernreneereereeneeneenns [ v 224,868 | ..o 572,070 | e 233,754 | oo 123,280 | covereeeeeerereenn 2,806 [ ..oooorereennn 1,156,779 O [ o O e XXX e [ e 1,156,779
12.3 Commercial Mortgage-Backed Securities...........cccceeeeveivereesiciees | veveeeiierieienns 153,283 [ oo 786,324 | ..covereren 2,121,998 | ..o [ e | e 3,061,606 B O [ e XXX | e 3,061,606
12.4 Other Loan-Backed and Structured Securities............ccoevvvvecreeeeeveveces | evveeerecienaen. 200,997 | oo 593,713 | oo L e | e | e 794,710 N O Lo XXX e | e, 794,710

12.5 TOHAIS ..o ssnsnnns | eveeesaesssessainses 579,149 | oo 2,506,210 | coooovrrrrnee. 2,953,489 | ...ocvvrnen. 123,280 | ..oovveerrecienane 2,806 | .ocvverrnennd 6,164,934 T O [ e XXX e [ e 6,164,934
12.6 Line 12.5858 % Of COL B.......covecvercrecrcrciee st ssessenns | seesiesssesssessaessaessens L 407 [ oo 479 [ e, 2.0 [ o, 0.0 [ oo 100.0 | oo XX e e XXX [ e XX [ e e XX s | e 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccoeeriveisrierisnisiones | covveresssissiesesesnnas 10 [, 4.3 ] s B o 0.2 ] oo 0.0 | oo, (LU N 0.0, SN NPTy ¢,0, CRRRUN NRTIND o,0, CRUNTITIY IR o0, CRUTRTE [RroRRo 10.7
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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, DECEMDET 31 Of PHOF YEAI.........cociiuireireieiiieiie ettt ssss s b s s ssssessesssns | sesessesissesses s s s senees 1,120,966 | ..vovvreereeeeicee e 1,120,966 | .ooeeieecveecceeeeee ettt ese e | cereter ettt ses e s s etens | erersnaeses ettt bttt ettt en st anaes
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas 3,825,524 | ..o BT Y. S N DU OO
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON QISPOSAS............cccvevireieiriieieies ettt et s s ses s ssssssesssssssenes | evtesssessessesss st et asses s ssaenas 4,673,180 | coocveeererereeeeeee e LA T < [ OO OO
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccovumrmrnriininensnnissnsnninnens | sevssensessssnssssessssesssssessesssssssenns 273,310 | oo 273,310 | o0 [ e 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviiiiiiiiiiieiieiicecssiesiessssssssssssssssssssssssssessssssses | onsesssssssnssssesssssesssssssenssnssssnsnees 273,310 | oo 273,310 | oo essnsnsresesnenenses | i snans 0 ] o 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, Sl14
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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 Of Prior YEaI........cc.ccueieieivcieeeeee e tesssiesiens [ eesesiesise e s s sesanes 0 | e [ e

2. Cost of cash equUIVAIENtS ACAUINE............cceveiiveiieie ettt bs s sssns | evsessesessssssssesssinees 2,499,921 | oo 2,499,921 | oo

3. ACCTUAI OF QISCOUNL.......oveeeeiercresriesie ittt enssennes | sestsnest s eses et 0 [ v [ e

4. Unrealized valuation increase (decrease)

5. Total gain (10SS) ON AISPOSAIS........cvvrerrrerierieiiiieiesssseie sttt esssssssssessssssnnss | srvsssessssssssessssssssssssessssssssens 0 [ o | e

6. Deduct consideration received 0N ISPOSAS............cuueeuieruririeeereiseieesneieessesssesesssesesssessessssssessssses | conseseesnssssssessssssssssssessssssssens 0 | oot [ e

7. Deduct amortization Of PrEMIUM............ccvvviieieiciesie ettt sse s ssssessssssssssesens | seesiessssesississessessssssssessesesad 0 | oo seesesenes [ et

8. Total foreign exchange change in book/adjusted Carrying ValUE............ceenerinieneineineneieensineineeees | et sseseseeenend 0 | e [ e

9. Deduct current year's other-than-temporary impairment reCoOgnIzed...........covvveeveevverererieriereserieieiees |eerierssesessessesssssssssssseesnnad 0 ] o | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccceevvrrververins [ cervererreireierneinn 2,499,921 | oo 2,499,921 | oo 0
11. Deduct total Nonadmitted @MOUNLS..........c.ocuerieririeiieiiiie e essesss s |t 0 [ | et
12. Statement value at end of current period (Line 10 MiNUS LINE 11)......civiveviiiiceeesieenessienseesiens | cevrerisiissssssensenens 2,499,921 | oo 2,499,921 | 0
(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

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09



Annual Statement for the year 2015ofthe N@tional Specialty Insurance Company

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

ol3

1 2 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 15 16 17 19 20 21 22
Current Year's
Other-Than- Total Foreign Stated
NAIC Rate Used Current Year's Temporary Exchange Contractual
Desig- to Obtain Book/Adjusted (Amortization) / Impairment Change in Effective Admitted Amount|  Amount Rec. Maturity
CUSIP Identification Description nation Fair Value Fair Value Par Value Carrying Value Accretion Recognized B./A.CV. Rate of | Rate of Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828 B9 0 |US TREASURY NOTE ...100.832 655,408 650,000 654,086 () SSTUTSURTISIOR VRTINSO DO 2.000 |...... 1.872 |FA....... 4,393 12/30/2015. | 02/28/2021.
912828 HH 6 |US TREASURY NOTE ...105.863 529,315 500,000 500,000 [ .ooouveererieiiniienins [ v || s | s 4.250 |...... 4.250 [MN...c..| oo 2,744 | .o 21,250 | 11/14/2007. | 11/15/2017.
912828 KS 8 |US TREASURY NOTE ...100.352 100,352 100,000 100,081 (494) 2625 ... 2121 |FA...... 887 02/25/2011. | 02/29/2016.
912828 LY 4 |USTREASURY NOTE ...106.781 427,124 400,000 422,423 (5,531) | oo | e [ oo 3.375 |..... 1.867 04/09/2014. | 11/15/2019.
912828 MP 2 |US TREASURY NOTE ...107.859 458,401 425,000 453,429 (6,563) 3.625 04/09/2014. | 02/15/2020.
912828 ND 8 |US TREASURY NOTE ...107.508 537,540 500,000 531,023 {(HA1<) ) ORI DO PO 3.500 04/09/2014. | 05/15/2020.
912828 NT 3 |US TREASURY NOTE ...103.879 311,637 300,000 315,333 (3,182) | oo | e [ e 2.625 02/19/2013. | 08/15/2020.
912828 PC 8 |US TREASURY NOTE ...103.898 363,643 350,000 358,830 (1,704) 2.625 05/02/2014. | 11/15/2020.
912828 PT 1 |US TREASURY NOTE ...103.094 103,004 100,000 103,854 (1,830) 2.625 01/23/2013. | 01/31/2018.
912828 QN 3 |US TREASURY NOTE ...106.352 505,172 475,000 495,966 (3,631) 04/14/2014. | 05/15/2021.
912828 SN 1 |US TREASURY NOTE ...100.285 300,856 300,000 303,323 (998) 02/19/2013. | 03/31/2019.
912828  UB 4 [US TREASURY NOTE......coociirrirrerrrernressneisssesssssssssssssssssssssssssssssssssssssssssssssssnssssssssssssssssssssnsssonns | ODue | oo [ evermsrrernns | cvnerernen [ criinnrinnnnn 478,693 | . 97.738 488,690 500,000 483,745 3,966 . 09/22/2014. | 11/30/2019.
912828 VB 3 |US TREASURY NOTE.......ooiveruirresmisssesssssssesssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssees | sonsene | oo | avevnsssnees | cossnneeres] | sveevnsssneesns: 583,668 [ coves 97.426 584,556 600,000 583,683 LI PSSR [UTTRTTRRY P 1.750 1,356 12/29/2015. | 05/15/2023.
0199999. U.S. Government - Issuer Obligation: XXX 5,365,787 5,200,000 5,305,776 (26,671) 0 XXX | XXX [ XXX | e 27,958 | ..........114,313 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
30254R AA 8 |FDIC TRUST 2013-R2 A......oiriiiiiiriinincisssississssissssssssssssssssssssssssssssssssssssssssssssssssssssssnsssnns | covnes | oo | svnieiii | evveenne ] | v 167,697 | L. 95.750 163,638 170,902 168,179 380 08/15/2014. | 03/25/2033.
36202F 3J 3 |GNMAII #5301 ...104.553 216,478 207,051 216,131 (476) 09/13/2013. | 02/20/2027.
36202E UL 1 |GNMA PASS-THRU M JUMBO FHA ...106.019 24,001 22,639 24,219 (18) 07/30/2010. | 07/20/2038.
36202E Y8 6 | GNMA PASS-THRU M JUMBO FHA ...105.488 34,387 32,598 34,777 (45) 08/09/2010. | 01/20/2039.
36202E YF 0 |GNMA PASS-THRU M JUMBO FHA ...106.380 65,575 61,643 65,933 (36) 07/23/2010. | 12/20/2038.
36202F AN 6 |GNMA PASS-THRU M JUMBO FHA ...105.580 53,420 50,597 52,809 (35) 12/28/2010. | 08/20/2039.
36202F BA 3 |GNMA PASS-THRU M JUMBO FHA. ...105.488 48,734 46,199 48,223 (27) 12/28/2010. | 09/20/2039.
36202F M4 5 | GNMA PASS-THRU M JUMBO FHA ...104.719 285,759 272,882 272,716 1 12/28/2010. | 12/20/2040.
36179N  MP 0 | GNMA PASS-THRU M SINGLE FAMILY. ...104.508 241,805 231,375 242,692 (457) 10/11/2013. | 09/20/2028.
38376G  TE 0 |GNMA REMIC TRUST 2010-110. ...102.588 418,150 407,601 412,048 (218) 01/30/2012. | 09/16/2041.
38376G  ET 3 | GNMA REMIC TRUST 2010-16. ...101.542 219,978 216,637 227,321 (758) 01/30/2012. | 01/16/2042.
38377F 2G5 | GNMA REMIC TRUST 2010-73 ...102.597 314,684 306,718 310,748 (2,045) 01/30/2012. | 02/20/2040.
38376G  5M 8 | GNMA REMIC TRUST 2011-127. ...102.182 510,910 500,000 506,753 (173) 01/30/2012. | 03/16/2047.
38376G W4 8 | GNMA REMIC TRUST 2011-86. ...103.336 413,344 400,000 414,439 (2,057) 12/08/2014. | 09/16/2051.
383788  E2 1 |GNMA REMIC TRUST 2012-114.......ccvoiriiriinrieniinsisieeiisssisssissssssssinsssssssssssssssssssssssssssssnssnns | eevses | oo | svineeii | eevvennee T | v 128,099 | 000 97.488 121,502 124,633 127,753 (94) 09/14/2012. | 01/16/2053.
38378K Q2 8 | GNMA REMIC TRUST 2013-125, ...100.908 | ............. 1,009,080 | .............. 1,000,000 | .............. 1,006,302 (573) 07/29/2015. | 10/16/2045.
0299999. U.S. Government - Residential Mortgage-Backed Securitie: XXX | e 4141445 | .............. 4,051,473 | ............ 4,131,044 (6,631) 0 XXX XXX
0599999. Total - U.S. Government XXX 9,507,232 9,251,473 9,436,821 (33,303) 0 XXX XXX
U.S. States, Territories & F ions (Direct and ) - Issuer Obli
56052A  YB 6 |MAINE ST. ...124.580 436,030 350,000 418,335 (7,236) | cooovvverereerreirenniene | weeeessenrereesenennens | cevene 5.000 06/24/2014. | 06/01/2024.
57582P Q8 6 |MASSACHUSETTS ST. ...118.868 237,736 200,000 222,912 (3,575) | oovrrrveermerreerennees | werreeesnisesesiinees | e 5.000 08/01/2013. | 08/01/2023.
882723 SL 4 |TEXASST. ...119.409 202,995 170,000 199,732 (4,867) | .ooovverrrerreireniens | wreerinensiessisennins [ oo 5.000 12/04/2014. | 10/01/2021.
928109 H9 1 |VIRGINIAST ...125.106 250,212 200,000 244,665 (4,805) | ..o | e [ e 5.000 08/26/2014. | 06/01/2024.
97705L M4 6 |WISCONSIN ST. ...119.679 179,519 150,000 167,966 (2,331) | oo | e [ oo 5.000 09/13/2013. | 11/01/2022.
97705L Q3 4 [WISCONSIN ST......oouiiiiiiiisiiissiississsiissi s sssssssssssssssssssssssnne | connese | oo | cvvonsieinns | connee 1FE ...117.884 176,826 150,000 174,416 (2,991 ] v | | 5.000 05/09/2012. | 05/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX s 1,483,318 | oo 1,220,000 | ..cooovveeen 1,428,025 (25,806 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX s 1,483,318 | oo 1,220,000 | .ooovrvennnns 1,428,025 (25,806) 0 XXX XXX XXX
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U.S. Political Subdivisions of States, Territories & P (Direct and d) - Issuer Obli
013518  4F 9 [ALBUQUERQUE N MEX.......comiruimrriremmimriimmeniessessnesssssesssessssessssesssssssssssssesssssssssesssssssssessssssssnsses | coneees ...119.884 359,652 300,000 356,026 (CC1 1 ) OO DRSO PO 5.000 |...... 1.929 |W........ 8,375 06/01/2015. | 07/01/2022.
05914F  MX 5 [BALTIMORE CNTY MD......couiiiiiiiiiiiniiiiiiseis s sssssssssssssanns | seees ...119.282 238,564 200,000 226,212 (4,326) | ..oocvverierienniiens | e [ e 5.000 |...... 2473 06/25/2013. | 08/01/2021.
079365 2R 2 [BELLEVUE WASH. ...ttt sssse st | enenes ...123.307 616,535 500,000 609,799 (LCIE<1015) ) SOOI DU POSON 5.000 |...... 1.988 04/28/2015. | 12/01/2023.
161035 EV 8 |CHARLOTTENC SD.. ...118.922 160,545 135,000 151,258 (VA ) ] ORI DO PO 5.000 |...... 2634 09/01/2013. | 07/01/2021.
447025 RE 9 |HUNTSVILLE ALA SD.. ...124.069 310,173 250,000 301,842 (5,398) . 2.322 09/01/2014. | 08/01/2024.
545896  6G 2 [LOUDOUN CNTY VA.....ooiiiiiriimirereeiseesseesssessssessssessssssssesssssssssssssssssssessssssssnsssssssssssssnsssssssssanss | coneees ...120.341 150,426 125,000 149,036 (G- 7)) SR DRSO PO 5.000 |...... 1.583 07/23/2012. | 12/01/2021.
737050  ZC 1 [PORTSMOUTH NH......coiiiiiiiiiiiiiniisississssss s sssssssssssssssnies | neees ..123.416 228,320 185,000 219,521 (4,231) | oo | e [ e 5.000 |...... 2.254 07/16/2014. | 06/01/2023.
930863  5F 8 [WAKE CNTY NC......oiiiiiiiiiiimeiiiesiieiie i sisessise st sssieens | enenes ...123.908 359,333 290,000 351,522 (7,354) | oo | e [ oo 5.000 |...... 2.002 09/01/2014. | 09/01/2023.
967244  3U 6 [WICHITAKANS........coiiiiisiississi s ssssssnsssnnes | connene | oo | covnssiennns | connee AFE | e 382,915 |...122.929 381,080 310,000 373,081 (7,408) | .o v | e 5.000 |..... 2137 09/01/2014. | 10/01/2023.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 2,814,291 XXX 2,804,627 2,295,000 2,738,299 (48,471) 0 0 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 2,814,291 XXX 2,804,627 2,295,000 2,738,299 (48,471) 0 0 XXX XXX XXX XXX
U.S. Special Revenue & Special A Obli and allN d Obli of Ag and Authorities of and Their U.S. Political - Issuer Obli
022447 XQ 4 [ALVIN TEX INDPT SCH DIST.....ccvourvermrermrremmresmeessesssessssessssssssesssessssssesssassssssesssesssssssssesssssesssnses | coneees ...119.838 419,433 350,000 412,062 (9,4B5) | .vvvverreerreireniiene | weeeeiieniiessieennins [ ceeene 5.000 |...... 1917 |FA | s 6,611 | v 12,347 | 12/03/2014. | 02/15/2022.
040654 WH 4 |ARIZONA ST TRANSN BRD HWY REV SD.. ..123.184 492,736 400,000 487,108 (8,184) | .o | e [ e 5.000 |...... 1.874 |JJ........ 10,000 8,500 |03/27/2015. | 07/01/2023.
31331G DL 0 |FEDERAL FARM CRBKS........ooviirierreirsiiseiss s ssssss st s ssss s esssssnnses | sosenne 111192 555,960 500,000 561,838 (21,593) . 5,271 10/17/2012. | 10/22/2018.
31331Q¢ MY 0 |FEDERAL FARM CR BKS SD.. ...104.683 261,708 250,000 254,226 (3,871) | oo | e [ e 5.180 |..... 3.531 |U........ 01/11/2010. | 01/20/2017.
3133XG  JA 3 |FEDERAL HOME LN BKS SD.. ...103.126 257,815 250,000 252,789 (KR 1C) Tl FUUTIRPTO DO PORNOR 5375 |..... 3.722 |MS...... 03/09/2009. | 09/09/2016.
3133XL  F8 1 |FEDERAL HOME LN BKS SD.. ...106.486 409,971 385,000 408,593 (16,135) 5625 |...... 1.312 |JD....... 01/10/2012. | 06/09/2017.
3137EA DB 2 |FEDERAL HOME LN MTG SD.. ...101.390 354,865 350,000 337,320 1,888 | oo | e [ o 2375 |..... 3.037 |U........ 09/06/2013. | 01/13/2022.
35880C QY 3 |FRISCO TEX INDPT SCH DIST.....coiiiiuiiiriiieriissisesissssssesssssssssessssssssesssssssssessssssssssesssesssssesisns | sesiene ..122.225 488,900 400,000 473,612 (5,332) . . 05/21/2015. | 08/15/2023.
363334 V2 6 | GALENA PARK TEX INDPT SCH DIST. SD.. ...105.503 369,261 350,000 382,018 (VI A<) ] FSOTOIO DO PO 4500 |...... 3379 |FA...... 01/06/2012. | 08/15/2025.
37358M DG 3 [GEORGIA ST RD & TWY AUTH REV.......coiiiiiiiicriiiriiicsiissiiesiiseiiesiisssssss s sissssssssssssssssssinss | oneees .A22427 183,191 150,000 179,011 (3,986) | ..vvvrvvvermcrriirnennens | wernernissneessisnens | e 5.000 |..... 1.930 |AO...... 06/01/2012. | 10/01/2022.
382604 D7 8 |GOOSE CREEK TEX CONS INDPT SCH......ccrvuemrrermrrimeeernrireessesesssssssssssssessssssssssssssssssessssesesne | coneees 121,707 243,414 200,000 227,799 (B,A76) | ooevvereerereereriiene | eoreeeerenrieseeeennens | cevene 5.000 |...... 2.832 |FA....... 07/02/2013. | 02/15/2023.
454624  S3 2 [INDIANABD BK REV........oiiiiiiiiiiiiciieci s ssssssns | eneees ...104.857 209,714 200,000 200,360 (162) [ cvvvevrerrverrerrriieens [ eevvireenenineenniinnn [ e 4202 |..... 4111 |FA...... 01/30/2012. | 02/01/2018.
495026  SD 9 [KING CNTY WASH SCH DIST NO 400..........rrrerrmuerrermmersessmessesssssssssssessesssssssssssessssssssessessssssssnns | soneees ...119.839 599,195 500,000 583,335 (7,520) | coonveeerierereireniiens | wveeeiiensiessiennins [ cevene 5.000 |..... 1.999 |JD....... 06/04/2015. | 12/01/2021.
498531 BS 0 [KLEIN TEX INDPT SCH DIST.......oiiiiiiiiriiiiiissiiiesiissisissssssssssssssssssssssssssssssssssssssssssssssssssssannes | coneees ...121.596 303,990 250,000 293,088 (6,602) | ..oovveorieeriieriiens | e [ e 5.000 |...... 1.979 |FA...... 04/01/2013. | 02/01/2022.
515300 QP 9 [LANE CNTY ORE SCH DIST NO 4-J......oouiiiiiiiiiieiiisiise i ssissessssssssssssssssssssssssesssssssenas | coneees ..121.541 364,623 300,000 358,153 (7,112) | o | e [ oo 5.000 |...... 2.170 [JD....... 09/05/2014. | 06/15/2023.
575577 MW 8 |[MASSACHUSETTS BAY TRANSN AUTH SD.. ...119.180 178,770 150,000 172,405 (3,803) | oo | e [ e 5.000 |...... 2109 (o] .. 06/08/2012. | 07/01/2021.
64990E  R9 0 |NEW YORK ST DORM AUTH ST PERS........coviiiiiiiniiiieiissineississississssssssesssssssssssssssssnins | ceveies ...104.853 5243 5,000 5,128 (17 TTOTRSRTOR VPO DR 5.000 |...... 2.664 |FA....... 09/11/2015. | 02/15/2017.
64990E S99 |NEW YORK ST DORM AUTH ST PERS SD.. ...104.898 519,245 495,000 507,712 (3,392) | oovvverreirreireniiens | e [ oo 5.000 |...... 2.663 |FA...... 09/11/2015. | 02/15/2017.
65829Q AG 9 |NORTH CAROLINA ST LTD OBLIG........cooiiriiiiiiieiiissiiiesiiesciissiississsssssssssssssssssessssssssesssasssses | coseee ..117.025 175,538 150,000 171,601 (4,231) ] oo | e [ e 5.000 |...... 1.870 |MN...... 06/01/2012. | 11/01/2020.
68607D RP 2 |OREGON ST DEPT TRANSN HWY USER SD.. ..124.701 374,103 300,000 366,918 (5,926) | ..oovverrierriieniiens | erereiieniiesiieeniins [ e 5.000 |...... 2.443 |MN...... 09/02/2014. | 11/15/2025.
759870 BF 4 |RENO SEDGWICK FINNEY CNTYS KAN SIN @.oe | | oo [ TFE | 166,718 ] L 99.889 224,750 225,000 222,556 LS:LCY2 UUURRSURORPOOOOR VSOORSTOOOOR) DRSO DO 4.392 [N/A..... 04/14/2008. | 04/01/2016.
796253  2J 0 [SANANTONIO TEX ELEC & GAS REV.......coiiiiiiiiiiriisniiieciiessiessiissiiessisssiessssssssisssssissssssssias | oneees ..124613 373,839 300,000 363,877 (7,098) | ..oovverieeriicriiens | e [ e 5.250 |...... 2343 [FA o] o 6,563 | ...ocovve 15,750 | 09/19/2014. | 02/01/2024.
787855 VW 2 | ST CHARLES MO SD.. ...100.460 110,506 110,000 110,679 (201 OISO IVRTORRURRTORRTIRON DO 1.500 |...... 1.300 [ MS.cooe | covverereirennnnd 550 | covvereeiinnes 1,650 | 02/19/2013. | 03/01/2019.
882117 W9 1 |TEXAS A &M UNIVPERM UNIV FD SD.. .. 118.772 118,772 100,000 115,648 (7211574 ) SRR PRSI PO 5.000 |..... 1.983 |W........ 2,500 5,000 |07/01/2012.|07/01/2021.
977123 J7 4 |WISCONSIN ST TRANSN REV. SD.. ...120.936 241,872 200,000 234,829 (4,948) | oo i [ 5.000 |...... 2.118 |JJ........ 5,000 5,583 | 12/01/2014. ] 07/01/2022.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 7,954,568 XXX s 7837413 [ ... 6,870,000 | .......cc..... 7,682,666 [ ...coooovveieienn0 [ o (121,088) 0 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A Obligations and all Non-Guaranteed Obligations of Ag and of Governments and Their U.S. Political Subdivi - Residential Mortgage-Backed Securities
312968  JG 2 |FHLMC PC GOLD #ATT4B3.........oooooerieceiiriiesissssssssssssssssssssssss s ssssssssssssssssssssssssssssssssssssnssses. | seviees ..111.997 25,582 22,841 23,202 ()] U [N DO 5.500 |...... 5.007 |MON.. 01/23/2004. | 01/01/2034.
3128K0  NE 9 |FHLMC PC GOLD #A40389..........coouurieuiiiiiieiiiesisissiiesssss s ssssssssssssssssssssssssssssssssssnsnses. | ceveees ..114.223 23,558 20,624 20,772 (V2] SOOI [NV DO 6.000 |...... 5.768 |MON.. 12/09/2005. | 12/01/2035.
312940  EU 9 [FHLMC PC GOLD #AQTIAT........ccoourioeriieiiresiiss i sssse s sssess s sssss st ssss s ssse s sssesessssesssenens | onenes ...109.805 99,786 90,876 94,064 (724 ) FSSSSTUTTN DO DO 5.000 |...... 4,051 |MON.. 01/30/2012. | 04/01/2040.
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31292L  HQ 1 |FHLMC PC GOLD #C03839. ...103.128 170,212 165,049 170,727 (99) MON... 481 5,801 | 04/13/2012. | 04/01/2042.
31292 WB 8 [FHLMC PC GOLD #C042B9............ooooveeeeeeeeeeeeeeeseeeeeeeeeseeees e eseeessee s essesessseseseseseseesssessesesennan | coneeee ...100.068 199,432 199,296 209,030 (195) MON... 10/16/2012. | 10/01/2042.
31294K Q6 5 |FHLMC PC GOLD #ED-1377......ouiiiiiiiiceiissiiscsissiisssssssssssssssssssssesssssssssssssssssssesssssssssesssans. | seveies ...103.240 20,075 19,445 19,445 MON... 05/19/2008. | 05/01/2018.
31294K  RF 4 [FHLMC PC GOLD #E0-1386..........ccourrverruuereesmmerresssessssssessessssssssssssssesssessssssssssssssssssssssessesssnssess | coveees ...103.423 29,281 28,312 28,951 (233) MON... 09/29/2009. | 06/01/2018.
3128M5  4E 7 [FHLMC PC GOLD HGO4121......ooooeeereeeerreiiissseesssesessssesssssssesssssssssssssssssssssesssssssessssssessessnsessess | coneees LA111.222 43,064 38,719 42,009 (27) MON... | ... 01/24/2012. | 04/01/2038.
3128M7 YV 2 |FHLMC PC GOLD #G05824 ..111.823 201,936 180,586 190,888 (116) MON... 01/30/2012. | 01/01/2040.
3128M7 3L 8 [FHLMC PC GOLD #G05903..........coumreeersmmreessssrseesssessssssessssssssssssssesssssssssssssssssessssssssssssssssssssssesssss | soneees ...112.361 189,939 169,043 185,157 (190) MON... 01/04/2012. | 03/01/2040.
3128MJ QU 7 |FHLMC PC GOLD #GOBABB...........cooumrveeerieiriiiciiseisesiisesisss s sssssssssssssssssssssssssssssssssssssses | sosees ...103.116 229,439 222,505 226,505 (64) MON.... | ... 01/30/2012. | 11/01/2041.
3128MM  AB 9 [FHLMC PC GOLD #G1-800T.........rvverrmurressmarressmmessesssssssssssessssssssssssssessssssssssssssssessssssssssssssssssnsnns | coveees ...103.515 85,908 82,990 84,830 (458) MON... | ... 10/15/2009. | 07/01/2019.
3128M1 B9 9 [FHLMC PC GOLD HGT1964.........oooomrveeerrreiiireseesseessissesssssssessssssssssssssssssssssssessessssessssssessesssssesssss | coneeee ...105.885 41,355 39,057 38,905 23 MON... | ... 06/16/2008. | 04/01/2021.
3128M1 Q8 5 |FHLMC PC GOLD #G12379 ...104.116 34,266 32,911 32,911 MON... 04/15/2008. | 06/01/2021.
3128M1  TK 5 [FHLMC PC GOLD #G12454..........oooeveeeeereeeereeeseisesesesessessssesesssessssesssssssss st ssssssssssssssssssassssnes | coseees ...107.342 60,342 56,215 56,081 16 MON... | ... 03/30/2007. | 11/01/2021.
3128MB XH 5 |FHLMC PC GOLD #G13180.......couurveeermerriiemmrriessmersesssssssssssessssssssssssssessssssssessessssssssssssessesssssssssssnns. | coveees ...108.780 60,841 55,930 55,918 1 MON.... | ... 01/30/2012. | 06/01/2023.
3128MB X7 7 |FHLMC PC GOLD #G13202.........cooveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseesssseeeesesssesssessseessssesssssssssessssssseesnses | eoves ...108.083 39,264 36,327 36,193 11 MON... | ... 07/28/2008. | 07/01/2023.
3128PS L9 6 |FHLMC PC GOLD #J13052.........cmvveermerieeriaeeriosmiesissiseesessssssssssssissssessssssssssssssssssssssessssssessessnsens | wesenne ...104.999 74,773 71,214 72,762 (108) MON... 01/30/2012. | 09/01/2025.
3128PX  T7 1 |FHLMC PC GOLD #J17774. ...103.235 279,702 270,937 280,144 (414) MON... 11/04/2013. | 01/01/2027.
31281B  KG 4 [FHLMC PC GOLD #N3-1195.........ouvrieiireeiireesssereesssessesssesssssssessssssssssssssesssssssessssssesssssssesssssns | coveees ...105.902 19,452 18,368 18,891 (32) MON... 12/18/2009. | 04/01/2025.
3132GG  CG 8 |FHLMC PC GOLD #QO2771......couiieucriiiciiieriiiesiiesesssisesssses st ssssssssissssias | siveees ...106.293 298,626 280,946 291,384 (120) MON.... | ... 01/30/2012. | 08/01/2041.
3132G)  EL 9 |FHLMC PC GOLD #Q03139......c.ccvvoeereveieseeeeseoeseesioeesessasessesseseessssssessesssssesssssssssssssssssessssssssssssssens | sooins ...106.293 293,177 275,820 288,212 (157) MON... | ... 01/30/2012. | 09/01/2041.
3132GL VB 7 |FHLMC PC GOLD #QOB410..........couourieeriiiriiiriiseiiesissesisssis s sssss s sssssssssssssssssssssssssssssas | sosenee ...103.055 243,162 235,953 241,094 (81) MON... 01/30/2012. | 01/01/2042.
3132L5 AF 0 |FHLMC PC GOLD #Vv80006 ...100.068 206,563 206,422 212,799 (44) MON... 05/10/2013. | 04/01/2043.
3128MJ VR 8 |FHLMC PC GOLD COMB 30........cvvueruuereeeemmrresssssressessssssssssssssssessessssessssssssssssssesssssssesssssssessssssnss | wesne ...103.023 373,647 362,684 380,894 (150) MON... 01/26/2015. | 01/01/2045.
312943 LN 1 [FHLMC PC GOLD COMB 30......c00uuumuirriesemsrressesaeresssssesessesmesssssssssssssssessssssssssssssessssssesssssssessesssneesees | coneens ...106.410 866,642 814,437 871,820 (1,383) MON.... | ... 12/16/2014. | 11/01/2040.
312944 PM 7 [FHLMC PC GOLD COMB 30.........ccoummrrieeemmrreeemmmreesasnssessassssssssssssssssnsssesssnsssssssesssssssssssssssessssssssnoes | coneeee ...109.127 425,494 389,908 419,354 (341) MON... | ... 03/11/2014. | 12/01/2040.
31394K  3M 4 |FHLMC REMIC SERIES #2688...........coooereeeecreesessseseesssessessesssesessesssssssssssssssssssssssssssssssesssssssssnsssns | aevee ...106.171 75913 71,500 72,678 (101) MON... 01/30/2012. | 10/15/2023.
3137GA HR 1 |FHLMC REMIC SERIES #3743.......cccerreiviinesrisissssssssessisssssssssssssssssssssssssssssssssssssssssssssssssssssns | conenes ..101.117 226,614 224111 228,008 (354) MON... 02/01/2012. | 12/15/2039.
3137AT  GC 0 |FHLMC REMIC SERIES #4091.........ooooierrrriierrerinnnrisnesrinsesssensessssnsssssssnesssssesssssnnsssssssssssns | oonneee oo | svvviini | conneenensd | eviiinrennnnnn 175,155 [ L 97.274 166,123 170,779 173,926 (193) MON... 10/01/2012. | 05/15/2041.
3137AT 6B 3 |FHLMC REMIC SERIES #4098...........coomermrrirrrierissenrisssessisssssssssssssssssssssssssssssessessssssssnsssssses | vonseee oo | sevvenn | vonsenvens] | evviinrennnnn 169,864 [ 98.846 165,831 167,767 169,200 (76) MON... 08/23/2012. | 05/15/2041.
3137AW 6V 2 |FHLMC REMIC SERIES #4125.........oociverrvrierirrieresnisssnessissessssnsessssssesssssssssssssssessesssssssssnsesssss | oonnene oo | svvvirni | conneenens T | v 182,491 | L 98.183 175,045 178,285 180,943 (159) MON... 12/01/2012. | 08/15/2041.
3137A5  MJ 0 [FHLMC REMIC SERIES 3795......cccrvvuummrreimmrreismsrseisssessssssesssssssesssessssssssssssssssssssssssessssssessssssnes | coveees ...106.726 366,358 343,270 366,959 (2,186) MON... | coovverrver 1,287 | oo 15,534 | 09/24/2014. | 10/15/2039.
3137AL  2Z 1 [FHLMC REMIC SERIES 3990.........couuuureiiuirriiiiirsiiiisssissssssssssssssssssssssssssssssssssssssssssssssssssssns | soveees ...103.924 369,548 355,595 371,380 (3,375) MON... | ... 12/11/2014. | 05/15/2030.
3137AM N8 6 | FHLMC REMIC SERIES 40712........covvouuureeeereeeiirenseisssesesssesesssssesesssssessssssssssssssssssssessssssssessssssnnes | coveees ...102.472 116,994 114,172 117,661 (500) MON... | ... 09/04/2014. | 06/15/2038.
3137B9 P74 |FHLMC REMIC SERIES 4330........c0vuuuumrreimmrreisssnrsessassssssssessssssssssssssssssssssssssssssessssssssssssessssssnes | aoveees ...101.592 311,147 306,271 310,938 (544) MON... 09/23/2014. | 11/15/2043.
31397H N8 7 [FHLMC SERIES #3337 .......cooirieiirreiieeresiiessesssessesssssssssssesssssssesssssssssssssssessssssssssssssesssssssssssessans | cvveees ...110.449 78,835 71,377 70,922 21 MON... 09/14/2007. | 06/15/2027.
31418U  ED 2 [FNMAHADBAZT.......covveererevisiereeiissesis it | ceneins ...109.240 110,724 101,359 104,088 (28) MON... 01/30/2012. | 06/01/2040.
B13BE7  TW 4 [ FNMAHAKB264........oooiivirciirceiicsiesies sttt ssntssnenas | senenee ...103.547 311,102 300,445 314,048 (934) MON... 03/26/2013. | 02/01/2027.
3138WF  T5 5 |FNMAPASS-THRU INT 15 YEAR......cmirriiiiirriimerressseesessssesssssssessessssesssssssessssssessssssesssssssssssssns | cvveees ..103.160 | ..ccovcrreene 1,010,617 | covvverecrenns 979,660 | ...occvvevnn. 1,010,466 191 MON... 12/29/2015. | 10/01/2030.
3138A7  FP 8 |FNMAPASS-THRU LNG 30 YEAR.....ccocosiriiirimriinseiiesiinsssieesisessseesssesssssessssssssesssssessssesssssessssenes | seseeee ...106.466 207,424 194,827 206,890 (191) MON... | ... 09/05/2014. | 02/01/2041.
31418Q PN 7 |FNMAPASS-THRU LNG 30 YEAR.......ccooiiriiiiriiireiissiissiiie s sssssnases | coseee ..111.515 367,729 329,758 366,133 (1,144) MON... | ... 08/20/2014. | 04/01/2040.
31418B  G6 7 |[FNMAPASS-THRU SHRT 10 YEAR......osiirriiuurreimmerressiessissesssssesessssssessessssessssseesssssssessesseeenees | coveees ...101.841 375,196 368,413 377,402 (720) MON... 08/28/2014. | 09/01/2024.
314010 ES 6 [FNMAPASS-THRU INT 15 YR#T04945...........ccovvvirnericsrsrisnssiissssssissssessssssssssssssssssssssssssnessens | cvveees ...104.249 22,991 22,054 22,315 (102) MON... | ... 10/27/2009. | 05/01/2018.
31417B ZA 8 |FNMA PASS-THRU INT 15 YR #ABB236.........crreereeririereiieeisseessessssessssssssnssssssssssssssssssssssssasseses. | sevenne ...103.550 247,482 238,998 248,879 (636) MON... | ... 05/22/2012. | 05/01/2027.
31417C  WR 2 |FNMA PASS-THRU INT 15 YR #ABBO5B...........ovveeerrerrreeisseeesseeesseessssesssssssssessssesssssssssssssssssssnsssns | aovee ..101.614 176,039 173,242 180,509 (511) MON... 11/20/2012. | 09/01/2027.
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31417K Q5 9 |FNMAPASS-THRU INT 15 YR #AC1375. ...105.845 47,065 44,466 44,584 (8) MON... 01/30/2012. | 08/01/2024.
31418S  UT 4 |FNMA PASS-THRU INT 15 YR #ADB093..........ccouerreririinrirensiesriseessessessessessssssssesssssssssssssssssssnes | seveeee ...104.926 90,487 86,239 88,546 (162) MON... 01/30/2012. | 10/01/2025.
3138E0  SF 7 |FNMAPASS-THRU INT 15 YR #AJTTAT oo ssssssssssines | ceviias ...103.547 231,713 223,776 230,246 (434) MON... | ... 01/30/2012. | 12/01/2026.
31403E  MD 6 |FNMA PASS-THRU INT 15 YRETABEEG..........oooveeeeeeveeseeeeseeiesseessseessesessseessssesssesssssssssssssssesssssssssinns | aevee ...103.363 45,636 44,151 44,998 (282) MON... | ... 10/15/2009. | 10/01/2018.
3137IN. J6 3 |FNMAPASS-THRU INT 20 YR #256885............cccocovrierriiciiincincisssississsssssissssssssssssssssssssssssns | ceveees ..112.847 58,762 52,072 55,312 (101) MON... 10/22/2009. | 09/01/2027.
31412P  CD 1 |FNMAPASS-THRU INT 20 YR #930768. ...106.709 93,874 87,972 88,164 (7) MON... 10/23/2009. | 03/01/2029.
31416X QT 0 |FNMA PASS-THRU LNG 30 YR #AB22B5...........ooooreverriersisisssisessssssssssssssssssssessssssssssssssssssssssssssssssns | arvsene ...106.715 313,740 293,998 305,680 (152) MON... 01/30/2012. | 02/01/2041.
314174 UM 2 |FNMA PASS-THRU LNG 30 YR #AB3BET .........ccocueriririiniiieciinesississsisssisssssssssssssssssssssssssssnas | seveees ...103.423 313,546 303,169 314,399 (179) MON... | ... 03/12/2012. | 11/01/2041.
31417A VT 3 [FNMAPASS-THRU LNG 30 YRHABA225..........cocovvoieseeriessessiessssiessessesessssssssssssssssssssssssssssansons | eoveies ...103.481 397,031 383,675 404,669 (162) MON... | ... 05/23/2013. | 01/01/2042.
314170  CZ 4 |FNMAPASS-THRULNG 30 YR #ABB38Y..........ccoooereeiirieiiriisisseississsssssisssssssssssssssssssssssssseans | seveees ...100.449 197,572 196,689 207,045 (209) MON... 10/04/2012. | 10/01/2042.
3138EG  HX 5 |[FNMAPASS-THRU LNG 30 YR #AL0245. ...106.468 200,023 187,871 194,690 (73) MON... 08/01/2013. | 04/01/2041.
3138M4  ZR 6 [FNMA PASS-THRU LNG 30 YR #APTB51........cooureeeererrrirereisenessessissssssessssesssessssssssssesssssssssssssnsses | coneees ...100.394 201,012 200,224 207,041 (139) MON... 08/10/2012. | 08/01/2042.
31418A  BZ 0 |FNMA PASS-THRU LNG 30 YR #MAQOSS..........coooriiiriiriiieriiniiiesisesiseesssessssessssssssssesssesssseness | seveees ...103.424 246,798 238,627 243,807 (79) MON... | ... 01/30/2012. | 01/01/2042.
31371L  AB 5 [FNMAPOOL H254802..........ccevvveseeviorssessssesessssssssssssesessssssssessssssssssssssssssssssessssssssesessssesssssssssssssnns | coneees ...103.335 15,049 14,564 14,645 (29) MON... | ... 05/20/2003. | 07/01/2018.
3137IN. CY 9 | FNMAPOOL #256687...........couvveiieiiiiisiiineiis s sssss s sssssssassessssnsoses | seveeee ...108.420 15,754 14,531 14,303 2 MON... 04/12/2007. | 04/01/2037.
31371N  GK 5 |FNMA POOL #256802 ...111.340 28,980 26,028 25,808 7 MON... 09/06/2007. | 07/01/2027.
3137IN. LG 8 |FNMAPOOL #256927..........coovieiiiieiiiciiiseiissisississsssssssss s sssssssossssssnsones | seveeae ...111.340 23,689 21,277 21,232 1 MON... 09/14/2007. | 10/01/2027.
137N MJ 1 [ FNMA POOL #256961.........coouuiiiniiiiiisiiieii s ssss s sisannsies | ceniias ..111.340 12,116 10,882 10,882 MON... | ... 10/10/2007. | 11/01/2027.
B137AN SN 6 [FNMA POOL H257125.........vvvvrieevisssessisisessessssesssssssesssssssesssssssesssssssessssssssssssssssesssssssesssssssessssssnens | aoveees ..111.340 35,150 31,570 31,994 (1) MON... | ... 02/19/2008. | 03/01/2028.
31402D BG4 |FNMAPOOL #725539.........c0cmmumiriiiiiiiniiiieiisiisiesisssssse s ssssssssssssssssssssessssnsones | seveeee ...105.547 16,756 15,876 15,815 15 MON... 10/10/2007. | 06/01/2019.
31402Q GS 4 |FNMA POOL #734709 ...104.491 6,883 6,587 6,611 (7) MON... 11/10/2003. | 09/01/2018.
31402R DG 1 |FNMAPOOL #735503............cooumieiieiiciiineiissisiesesssssssssss s sssssssssssssssnsones | seveeas ...113.954 14,047 12,327 12,484 (2) MON... 01/11/2006. | 04/01/2035.
31403K GO 8 |FNMA POOL #750024............covveriiiiiiisiiseiis i ssss s ssssnsies | ceniias ...104.249 46,895 44,983 44,683 94 MON... 01/30/2012. | 10/01/2018.
31405F  JB 9 [FNMA POOL HTBTBEB.........covrvverrmmrrressessesssessssssssssssssessssssssssssssssssssssssessssssssssssssessssssssssssssessssssns | soseees ...103.677 21,489 20,727 20,527 53 MON... 06/23/2004. | 06/01/2019.
31405R  G8 3 |FNMAPOOL #HT9B823...........ooriviiieiiiiiieii s ssseesssssines | ceviiae ..113.707 25,740 22,637 22,889 (5) MON... 02/01/2006. | 09/01/2034.
31407B US| FNMA POOL #B25B73.........0uvuviviiisneissssisssssssssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssesssssnssssnssses | avvssne ...105.059 9,351 8,901 9,015 (22) MON... | ... 06/20/2005. | 07/01/2020.
31407M TR 6 [FNMAPOOL #834960............0ccrvveiiirciiiciiiisssiisesse s | oneees ..113.379 23,698 20,902 21,279 (4) MON... | ... 10/05/2005. | 07/01/2035.
31408B U5 5 |FNMAPOOL #BABT04............ocvverieiiiiriisiis i ssssssies | seniins . ...114.084 15,749 13,804 13,988 (2) MON... 01/18/2006. | 01/01/2036.
31410M KB 5 [FNMAPOOL #891390..........c0mrimiciiiniiiniissisisssssissssssssssssssssesassssssesass s ssssnnes | oneees . ..20,663 |...113.482 22,689 19,994 20,657 (8) MON... 01/30/2012. | 10/01/2035.
3136A8 V6 4 |FNMAREMIC TRUST #2012-113.....ccoiiiiiiiiiieciiniissinissssssissssssissssssssssssssssssssssssssenns | convees | oo | covenees 2 [ 1] e 214,128 | ... 99.070 207,722 209,672 212,698 (207) MON... 10/26/2012. | 10/25/2040.
3136AA MP 7 |FNMA REMIC TRUST #2012-139.......crvuerrierrirneisseisessissessssssssssssssssssssssssssssnssssssssssssssessssssssssonssss | eoeene | oo | vonereini2 | evvvnnnernsd | corvvenninnnnnn 179,229 |0 99.331 174,165 175,338 178,218 (142) MON... 11/20/2012. | 05/25/2042.
3136AB  LF 8 |FNMAREMIC TRUST #2012-148.........ccocosiviiriireiisniinicssiinsisssisnssississssssssisssnsssssssssssssssssnsses | eoeene oo | connieinn2 | evvvnneieesd | v, 180,308 | ... 98.913 174,635 176,554 179,163 (317) MON... 12/14/2012. | 03/25/2042.
3136AK  3W 1 |FNMA REMIC TRUST 2014-B4........c00iiieiiiiiiiiiiiissis i | cesenie ...102.410 332,744 324,914 327,772 (465) MON... | ... 09/11/2014. | 03/25/2044.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. XXX s 13,177,790 | ............ 12,634,292 | ........... 13,120,129 0 (18,773) 0 XXX XXX XXX
U.S. Special Revenue & Special A Obli and all N Obligations of Ag and of and Their U.S. Political - Other Loan-Backed and iti
54627R  AK 6 [LCDA 2014-ELL A2.......cocoviviiiiiiisiiisiiissie i s ssns e s | seneees | ........... 2 l ...... 1= P 139,966 | ...101.954 142,736 140,000 139,971 3 | | | e 3.240 |..... 3.243 |FA....... . 08/01/2014. | 08/01/2028.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 139,966 XXX 142,736 140,000 139,971 0 3 0 0] XXX XXX XXX | ... .1,890 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 21,251,861 XXX | e 21,157,939 | .ccovveneee 19,644,292 20,942,765 (o I (139,857) 0 0] XxX XXX XXX | oo 153,978 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
002824  AZ 3 [ABBOTT LABS.......oooiiiiiireicniieriiesisesesienisessssesisessssesssessssessssssssssssessssssssssssssesssssssssssnsssns | conenee | | eevveee ] |l IFE [ ciiiii.294,440 | 99.666 294,015 295,000 294,527 88 [ oo [ e | e 2.000 |...... 2.040 [MS......| oo 1737 | e 3,032 | 03/05/2015. | 03/15/2020.
009363 AN 2 [AIRGAS INC.......orvirerrriinriissiissiisssisssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssssnnss | conneee | | sevvenn ] | e FE [ 199,184 | L 99.566 199,132 200,000 199,500 229 | | | s 1.650 |...... 1.771 |FA...... 1,247 3,300 |08/14/2014. | 02/15/2018.
02665W  AH 4 | AMERICAN HONDA FIN CORP MTN......coooiiiiiiriiinniiriissiesessiesssssssisssssssssssssssssssssssssssssssssss | cvvens | o0 ...100.246 250,615 250,000 249,656 90 [ [ e | e 2.250 |..... 2290 |FA...... 2,125 5,250 | 09/04/2014. ] 08/15/2019.




Annual Statement for the year 2015ofthe N@tional Specialty Insurance Company

SCHEDULE D - PART 1
erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

y'oL3

1 2 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 16 17 19 20 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated

Rate Used Valuation Current Year's Temporary Exchange Contractual

to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective Admitted Amount|  Amount Rec. Maturity
CUSIP Identification Description Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rate of | Rate of Due & Accrued During Year Acquired Date
035237 BN 7 [ANHEUSER BUSCH INBEV WORLDWIDE...........c.consrverrrererereresnsiesnssesnnesssssssnssssssssssssssssssssnssssnssss | oneeen | | evvevnend | coecd IFE [ i 179,482 | 99.667 179,401 180,000 179,837 104 07/11/2012.| 07/15/2017.
00206R BC 5 |AT&TINC 100.279 200,558 200,000 199,945 48 02/08/2012. | 02/15/2017.
942683  AG 8 [ATAVIS INC....oorrvverrrrriirerisensesissesisssessssssssssssssessssssssssssssssessssssssssessssssssssssssessessnssssnnenss | coneeee oo | sevreeresd [ eeeen2FE | e 54,974 | 99.881 54,935 55,000 54,989 6 05/22/2013. | 10/01/2017.
06051G  FN 4 |BANK AMER CORP.......osmirriemmmrriimnreisiesseisessssssssssssssessssssssssssessssssessssssssssssssssssssssssssnnsssses. | vonseee | oo | cevsvssennes | coeeeni2FE | i 299,367 [ s 97.587 292,761 300,000 299,452 85 04/16/2015. | 04/21/2020.
06406H CW 7 |BANK NEW YORK MTN BK ENT. 100.294 215,632 215,000 214,969 8 09/04/2014. | 09/11/2019.
14042E  3Y 4 |CAPITAL ONE NATL ASSN VA.....cimmimirimmriiimerrissssssssessssssssssssesssssssessssssesssssnssesssssnesssssnnenses | ovenne | o0 [ eeeveesinnens | oreenFE | vvvvviiinennnn 249,295 [ ... 98.986 247,465 250,000 249,429 93 07/21/2014. | 07/23/2021.
14912L  6E 6 | CATERPILLAR FINL SVCS MTNS BE........osvvvierirerircriierereeeserssssssssssssssssnsssssssssessssssssesssnessns | coneene | oo [ evevmesennes | eonen TFE [ i 104,788 | . 99.443 104,415 105,000 104,827 28 08/13/2014. | 08/20/2021.
166764  AE 0 [CHEVRON CORP........ocommrrriirreriinrnerisssissssssssssssssssssssssssssssessssssssssssssssessssssssssssnsessssnsessens [eeveee | oo | vevveened e TFE | v 195,000 | ... 99.489 194,004 195,000 195,000 06/17/2013. | 06/24/2018.
172967  HU 8 |CITIGROUP INC........oervveriirriioeeiieneinsieeseiessssisssssssssssssssssssssssssssssssssssssssssssssssssssessssnssssansssons | sonvens | oo [ evvenesonns | 100 2FE [ ciiiniinnnn. 149,909 [ . 99.849 149,774 150,000 149,934 18 07/22/2014. | 07/29/2019.
200340 AP 2 [COMERICA INC.........covmvrrreirrrrinceriienesrisssssssssessssssssssssssesssssssessssssessssssssssssssssssssonsesssssssssssnns | coneene | oo | wveveseenees | cone IFE | i 250,153 | 99.300 248,250 250,000 250,110 (31) 08/22/2014. | 05/23/2019.
254700  AH 2 [DISCOVERY COMMS........ooommrreimmerriiienreismssessissssssssssssssssssssssssesssssssessssnsssssssssssssssssssnsesnens | eoveee | oo | vevenened [ee2FE | e 79,870 | e 92.136 73,709 80,000 79,902 12 03/12/2013. | 04/01/2023.
29379V AZ 6 |ENTERPRISE PRODS OPER........ooevurrirrrirrirnensnerirsesssenissssssssssssssssssssssssssssssssesssssssssssnsssssess. | eeveee | oo | sovneeie ] [ einFE | e 79,926 | oo 90.426 72,341 80,000 79,945 7 03/11/2013. | 03/15/2023.
268847 AK 8 |ERAC USAFINLLC 144A ...100.649 80,519 80,000 79,934 22 07/18/2013. | 11/01/2018.
316773 CK 4 |FIFTH THIRD BANCORP. ...100.177 100,177 100,000 100,150 (2,232) 12/18/2012. | 01/25/2016.
31677Q BC 2 |FIFTH THIRD BK CIN OHIO MTN BE 99.597 199,194 200,000 199,147 134 09/02/2014. | 10/01/2021.
320209  AA 7 [FIRST FINL BANCORP OH.....cooourriimerrinmmnsessiessesssssssssssssssssessssssessessnsssssssssesssssssesssssnessssss | soneene | oo | sveveseesens | veeeni2FE | riiineernn 300,000 | s 98.505 295,515 300,000 300,000 08/20/2015. | 08/25/2025.
356710 AZ 8 |FREEPORT-MCMORAN COPPER & GOLD.........cccovvvrverrmrrirrenriinnessisnensesnnesssssssssssssnessesnsnssssns | evveee | oo | vovennend [ei@FE | 98,882 | ... 57.000 57,000 100,000 99,054 111 06/06/2014. | 03/15/2023.
36962G 6R 0 |GENERAL ELEC CAP CORP MTN BE 100.001 100,001 100,000 99,998 108 01/03/2013. | 01/08/2016.
432748  AB 7 [HILLTOP HOLDINGS INC......coorvvverrrirrrirenrirerirersisriensissrissssssssessssssssesssssssssssssssssssssesssssssnsnss | conenee | | sevenen] | c0een2FE [ 180,000 | ... 99.500 179,100 180,000 180,000 04/06/2015. | 04/15/2025.
437076 AZ 5 [HOME DEPOT INC.......oomirvriemrrnrinnrriirnensisnnssssissessssssssssssssesssssseessssssessssssnsssssssnssssssssnssssnesnses | coneene | oo | svevrnes ] [eoai IFE | i 174,727 [ 99.240 173,670 175,000 174,795 25 04/02/2013. | 04/01/2023.
49326E  ED 1 |KEYCORP MEDIUM TERM NTS BE ...109.295 191,266 175,000 194,221 (3,364) 12/18/2012. | 03/24/2021.
49446R AL 3 |KIMCORLTY CORP ...100.107 100,107 100,000 99,845 26 04/14/2014. | 05/01/2021.
494550 BL 9 |KINDER MORGAN ENERGY PARTNERS.......cocevvvirmrmrriennrisnssnsisenssssnssessssssssssssssssessssssssnsessess. | ooneene oo | cenvrnnsd [0 2FE | i 99,814 | s 87.052 87,052 100,000 99,873 16 03/07/2012. | 09/01/2022.
494550 BV 7 |KINDER MORGAN ENERGY PARTNERS.......ccocovrvvrmrmrrirnnnrirnsnnsssnsesssssessssssnssssssssssssssssssssnsessess. | svenene oo | svnveriesd o0 2FE | i 114,807 s 85.064 97,824 115,000 114,828 16 09/08/2014. | 09/01/2024.
501044 CS 8 |[KROGER CO ...103.100 128,875 125,000 124,959 5 07/18/2013. | 08/01/2023.
539830 AY 5 [LOCKHEED MARTIN CORP ...102.443 256,108 250,000 263,305 (1,685) 03/20/2015. | 09/15/2021.
539830 BG 3 [LOCKHEED MARTIN CORP 99.934 74,951 75,000 74,527 6 11/23/2015. | 01/15/2023.
55616X AH 0 [MACYS RETAILHLDGS INC........oovvvirrrirniiinsiinsisneiiessisnsssssssssssssssssssssssssssssssssssssssnssssssssssnsssensss. | onvsee | oo | sovnnnid [ e0in2FE | i 144,092 | .00 90.625 135,938 150,000 145,047 605 05/27/2014. | 02/15/2023.
57636Q AA 2 |MASTERCARD INC ...100.391 160,626 160,000 159,590 121 03/26/2014. | 04/01/2019.
59217G  AG 4 |MET LIFE GLOB 144A ...104.094 208,188 200,000 199,908 35 01/30/2012. | 06/14/2018.
594918 AW 4 |MICROSOFT CORP ...105.087 409,839 390,000 388,423 168 12/03/2013. | 12/15/2023.
61747Y  DW 2 [MORGAN STANLEY ......vviirriiinrresisernesssessesssessssssnensssssssesssssessssssnssssssssnessssssssssssnsessssnnsssssns | evveeee | oo | consvensenns [ oo TFE | v 104,908 | . 99.728 104,714 105,000 104,924 16 01/22/2015. | 01/27/2020.
637417 AF 3 [NATIONAL RETAIL PPTYS......oiiiomiinerineisnsssesssssssssensssssssssssssssssssssssssssnssssssssnsssssssssnssssssssanses | voenees | oo | avvevnen] |00 2FE [ i 124,074 | 96.213 120,266 125,000 124,296 84 04/09/2013. | 04/15/2023.
68389X AX 3 [ORACLE CORP. ...101.044 242,506 240,000 240,956 (241) 12/15/2014. | 10/08/2019.
717081 DL 4 |PFIZERINC ...100.888 151,332 150,000 149,806 55 05/12/2014. | 05/15/2019.
74432Q CB 9 |PRUDENTIAL FINL INC MTNS BOOK 99.527 159,243 160,000 160,722 (189) 12/15/2014. | 08/15/2019.
771196 BB 7 |ROCHE HLDGS INC. ..101.322 405,288 400,000 399,077 146 09/22/2014. | 09/29/2021.
828807 CJ 4 [SIMON PPTY GROUP LP. ...100.928 151,392 150,000 149,910 51 03/08/2012. | 09/15/2017.
87612E AZ 9 [TARGET CORP ..101.714 254,285 250,000 248,984 151 01/09/2012. | 01/15/2022.
887317 AR 6 |TIME WARNER INC ...102.032 204,064 200,000 199,503 52 12/11/2013. | 12/15/2023.
91159H HG 8 |U S BANCORP MTNS BK ENT .. 104.717 146,604 140,000 139,874 13 01/27/2014. | 01/30/2024.
91159H HK 9 |U SBANCORP MTNS BK ENT ..101.619 152,429 150,000 149,723 27 09/08/2014. | 09/11/2024.
9130177 BU 2 |UNITED TECHNOLOGIES CORP ...100.565 150,848 150,000 149,962 26 06/01/2012. | 06/01/2017.
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92826C AC 6 |VISAINC .250,676 |...100.413 251,033 250,000 250,672 (3) 12/18/2015. | 12/14/2022.
94974B FC 9 |WELLS FARGO CO MTN BE........coivuuureemmrimmresmresesessesssssssssesssessssessssssessessssssssesssssessesssesssssnenses. | seveene ...103.035 154,553 150,000 154,988 (726) 5,250 |08/19/2014. | 03/08/2022.
963320 AP 1 [WHIRLPOOL CORP.........cosrviiriiriiiniissiissiiseissinssssssssssssssssssssssssssssssssssssssssssssssssssssnsss | conenee | | eevveen] | i FE [ 119,992 [ 99.414 119,297 120,000 119,996 A [ e 2001350 1001353 {MSL | 540 | 1,620 | 12/10/2014. | 03/01/2017.
96950F AD 6 [WILLIAMS PARTNERS L P....ovvviiiiieriinerinerineseinesiisssisesssssssisnssssssssssssssssssssesssnssssssssssssssesssenssss | conenee |0 | eevenen] | e 2FE [ . 220,342 | 92.875 185,750 200,000 218,054 (2,288) 5,250 | 06/05/2015. | 03/15/2020.
983919 AH 4 [ XILINXINC ..ot | neees ...100.256 150,384 150,000 151,947 (B44) | v | e | 0000 3.000 {100 2731 [MSL | 1,325 | 4,500 |05/28/2014. | 03/15/2021.
064159 AM 8 |BANK OF NOVA SCOTIA ...101.328 253,320 250,000 249,892 102 01/05/2012. | 01/12/2017.
89114Q AE 8 | TORONTO DOMINION BANK.......covuiirrriiiriiisireisissiessessesssssssissssessessesssssessesssssssssssssssessessessessessassanes | sveees ...101.049 252,623 250,000 249,884 141 01/30/2012. | 10/19/2016.
00507U  AD 3 |ACTAVIS FUNDING SCS........ccoovriimrrinnriinniiissiisssiississsssssssssssssssssssssssssssssssssssssssssensssnsssnnnes | eeveee | R wovvenn T [nFE | 64,265 | ... 98.919 64,297 65,000 64,430 155 12/09/2014. | 06/15/2019.
055451 AT 5 [BHP BILLITON FIN USA LTD.....ceovuurriereieriiereinenieseisenieessssenssessssessssessssesssessssesssesssssesssesssnens | conenee | R | vevene ] | coecl IFE [ i 149,781 [ L, 98.231 147,347 150,000 149,877 43 09/25/2013. | 09/30/2018.
25243Y AU 3 |DIAGEO CAP PLC........ooiviiriiriiisncisrcisssiisssissssisnsssssssssssssssssssssssssssssssssnssssssssnsssssssssnssssssossnnes | coveeee | R wovveen ] [t IFE | ...196,690 ... 96.612 193,224 200,000 197,475 306 05/17/2013. | 04/29/2023.
49245P  AA 4 |KERRY GROUP FINL SVCS......ooriirreirrirnrieeeesnneeisnsesssssssssssssssssnssssssssnssssssssnssssssssssssssnssssnsssns | enveiee | R| vovnseien] [ in2FE | i 198,492 | ... 96.170 192,340 200,000 198,661 160 12/12/2014. | 04/09/2023.
716473 AC 7 [PETROFAC LTD....cooirrierirerrineireesisrisesssssssssssssssssssenssssesssssssssssssnsssssssssssssssssnssssssssssssnne | coneeee | R | serrnen] |00 2FE [ v 74,720 |, 94.982 71,237 75,000 74,839 54 10/03/2013. | 10/10/2018.
83051G__ AC 2 | SKANDINAVISKA ENSKILDA BANKEN.........cciiiiuuiiiiiiiiissiiissiisssiississssiississssssssssssssssssssssnisns | cosene ...100.460 200,920 200,000 199,421 170 03/21/2014. | 03/25/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX s 10,292,246 | ............ 10,360,000 | ............ 10,397,496 (7,131) 0 XXX XXX
Industrial & Miscell (Unaffiliated) - ial Mortgage-Backed Securities
46644M AS 5 |JP MORGAN 15-3 A3 ...100.195 227,458 227,016 230,164 (79) 05/27/2015. | 09/01/2044.
46641Y  AA 1 |JP MORGAN MTG TR 2014-2........coooiiiircieniisccieeeisssiississssssssssssssssssssssssssssssssssssssssssssnssannes | seveeae ...101.016 311,504 308,371 314,069 1,025 07/29/2015. | 06/25/2029.
46643K  AC 5 [JPMMT 2014-5 A2.......oorreerereiinenrissnsessisssesssssisessesssssssssssesssssssesssssnesssssnsesssssssesssssnsessesensessssns | eoneene | oo | veveeenn2 | oo TEM| i 123,883 | e 99.083 122,060 123,190 123,768 (115) 10/28/2014. | 10/25/2029.
648290  AG 1 [NEW RESIMTG LN TR 20T4-3......coomrreirmmrrinsmssreessssessssssessssssessssssssssssssssssssssesssssssssssssssessessssensess | aoveees ...101.605 112,106 110,335 113,085 (236) 12/10/2014. | 11/25/2054.
64820E  AA 2 [NEW RESIMTG LN TR 2015-2......couiiiiirciecicciie s sssssssssnnssans. | aeveees ...101.452 124,592 122,809 125,400 20 11/20/2015. | 08/01/2055.
759950  FX 1 |RENAISSANCE HEQ 2005-4..........ccvoririiriiiriieniisssiissiissssissiissssisssisssssssssissssssssssssssssssssssssnnnses | conenee | | eeveeen | cone TFEM | it 21,694 [ 98.621 26,273 26,640 26,492 549 12/09/2005. | 02/25/2036.
76110W QR 0 |RESIDENTIAL ASSET SEC 2003-KS2..........ccoorveerminriineinriisnnisnissssisssssssssssssssssssnssssssssssssonss | eevees | oo | vovennni2 | e TEM ] ciii.18,843 | L. 99.883 19,617 19,640 19,351 80 12/21/2005. | 04/25/2033.
81733Y  AA 7 |SEQUOIA 15-2 At..ciiiiiriiiiriiieciieseisesiessisesissssisssissssissssssssssssssssssssssssssssssssossssssssssnssnnnses | aenes | on | svneeini | eoned TEM | 00 207,727 ] L0 99.672 202,366 203,032 207,513 (214) 04/24/2015. | 05/25/2045.
86359B A4 3 [STRUCTURED ASSET SECURITIES CORP........covuuiremurressressenessrssssnssssssssssesssssssssnsssssssssssssssssssenes | seneees ..102.177 8,858 8,670 8,738 (16) 09/01/2005. | 09/25/2019.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX | e 1,154,835 | oo 1,149,702 | .............. 1,168,581 1,014 0 XXX XXX
Industrial & Mi (Unaffiliated) - Commercial Mortgage-Backed Securities
90117P  AC 9 | 1211 AVE OF AMERICA 2015-1211....oociicieiscisnisissssssssssss s | ceveees ...103.436 620,616 600,000 617,397 (599) | covvvevrvvieriveriiienins | e | e 3.901 |..... 3.546 [MON... | ..cccocvvvrnnnne 1,950 | oo 7,801 | 08/07/2015. | 08/10/2035.
05524U AA 7 |BAMLL COMM SEC TR 2012-PARK........costvuuiriiriiieriisriieniissssiessisssssessissssssssssssssssssssssssssnssnss. | eeviee | oo | svneeiii2 | e TEM | ... 246,943 | ... 99.378 248,445 250,000 247,443 K72 RTINS IUOVOPIRTOPTORRPOONN DOPOON 2.959 ... 3.109 [MON... | coovvririinnae 1,253 | oo 7,398 | 05/27/2014. | 12/10/2030.
05538U  AA 1 |BB-UBS TRUST 2012-SHOW.......cccoimriiiriiriiincicnnisnisnnssienssssissssssssssssssssssssssssssnsssnnsenns | eovnes | oo | e | e IEM ] 000,248,643 ] L. 99.481 248,703 250,000 248,818 120 [ [ | e 3430 |..... 3.486 |MON.. 762 8,576 | 05/27/2014. | 11/05/2036.
05529S  AC 3 |BBCMS TR 20M3-TYSN....ouiiiiiiiiiiiiiisciiss s sssssesssasones | ceneies ...104.441 261,103 250,000 261,660 (1) 1 [STUURRTTOORRPTORPPPRN POTOOPPIORPPPOION DOOOON 3756 |... 2.689 |MON.. 104 12/22/2015. | 09/05/2032.
17319W 7 [ CITIGRP COML MTG TR 2013-SMP......couriuuriimriimenieerisesisesessesisssessessssesssssesssssssssessssssssssessseses | coneees ...100.135 183,143 182,896 184,653 (B43) [ covvovorvverreiieens [ e [ e 2110 |...... 1.149 |MON.. 322 3,223 | 02/20/2015. | 01/12/2030.
12625E  AA 7 |COMM MTG TR 2013-SFS........oooiiiiriinriinriisniisssiisssiisssisssssssssssssisssssssssssssssssssssssssssssssssssessssnns | vovenee | oo | conneienn e IEM | 119,001 | 97.586 119,029 121,974 119,451 249 | s | s [ s 1.873 2.623 |MON.. 273 2,299 | 04/24/2014. | 04/12/2035.
12593V T [COMC 2015-GLPA Aottt bbb nns | nenis ...103.180 515,900 500,000 514,898 (98) | covveoreveeriinrriieniis | cervieniiesiieeniiees | e 3.881 |..... 3.523 |MON.. 1,617 12/03/2015. | 11/15/2037.
38406H AA 0 |GRACEMTG TR 2014-GRCE........cooiiriieiiriisresciseisises s | seveees ...102.423 230,452 225,000 231,007 (1,012) 3.369 ... 2.836 [MON... | .coorreacn 632 | oo 7,580 |09/05/2014. | 06/10/2028.
36192L  AA 3 [GS MTG SECS TR 2012-SHOP.........oiiiiriiiiiiiiiieeiieseisssie s ssssssienies | eneees ...101.306 253,265 250,000 254,418 (1,226) | ooovrvveereerriirnennees | eeeeessesesssisnees | veeees 2.933 |.... 2.394 MON... | .ooocriircrianacd 611 | oo 7,332 | 09/22/2014. | 06/05/2031.
36198F  AE 2 [GS MTG SECS TR 2013-GCUM4......ccouurerrrrirreieeisesessesssessssesssssssesessssessssesssesssesesssesssssessssesssenens | oneees ...106.948 299,454 280,000 299,833 (2,301) | vovreveeereeerieeeiiens | sveresiesesiesseesssens [ eovens 4.243 |...... 3471 [MON... | oo 1,056 | oo 11,880 | 09/05/2014. | 08/10/2046.
46361T  AA 0 |IRVINE CORE OFF TR 2013-IRV.....ooiiiiiiiiriiinrieniisssienessiesssssisessssssisssssssssssssssssssssssennies | eevees | on | cvveen | e TEM 000,190,450 | ... 98.618 189,805 192,465 190,974 283 | s | | e 2.068 |...... 2.319 |MON.. 254 3,999 | 03/13/2014. | 05/15/2048.
90270R  BE 3 [UBS-BARCLAYS 12-Cl.....covvvvrrrrirrsrrrissssssisssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssenss [ aoveen | oo | vervenenn2 | ee TEM| i 210,871 | e 98.124 217,835 222,000 213,239 1,905 | oo | e [ oo 2.850 ... 3.505 | MON.. 527 6,327 |09/05/2014. | 12/10/2045.
92936C  AJ 8 |WFRBS COML MTG TR 2011-Ch.....ccoocrecisciieie s | ceveies 109.878 192,287 175,000 190,886 (2,678) | oo | e [ e 4.902 ... 3.043 |MON.. 1,454 8,579 | 04/30/2014. | 06/15/2044.
92890N AU 3 [WFRBS COML MTG TR 2012-C10.......rvveerrrererenresirensessisessesissssssssssessssssssssssssssssssssssssssssssssssssnnnns | evvves | oo | sovvenin2 | oo TFM| .. 205,641 | .. 98.764 197,528 200,000 205,113 (528) [ cvvvvvrerreerreerriinens [ eevvirneeseninsenninnns [ ceeee 2875 |.... 2.460 |MON.. 511 3,833 | 03/27/2015. | 12/15/2045.
92937U AD 0 |WFRBS COML MTG TR 2013-C13.....ccooiirccinriinriinniesissessssssnssssssssssssssssssssssssssssssssnssens | eevses | oo | s | e IEM | 118,448 ] L 98.877 113,709 115,000 117,572 ((CHEC) ) ORI [P DO 3.001 |..... 2.652 [MON... | ..coorernaen 594 | oo 3,451 | 05/01/2013. | 05/17/2045.
92938C  AD 9 [WFRBS COML MTG TR 2013-C15......ccoumiiiriiiiiiriiceiieciiceiesesissisesssssssssesasssssssssssssssssssssssssnns | ceveees ...106.162 159,243 150,000 153,488 (A24) | oo | e | 4153 |..... 3.765 |MON.. 1,073 6,229 | 08/05/2013. | 08/15/2046.
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3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 4,061,020 XXX ...4,050,515 ....3,964,334 ..4,050,850 0 (7,797) 0 0 XXX XXX XXX 12,994 88,508 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and iti
00110A  AD 6 |AEP TEXAS CTR FDG 2006-2..........ccmvuureiiriiieiissiisisississsssssissssssssessssssssssssssssssssssssssssssses. | seveees ...104.481 181,825 174,026 175,415 (8,001) | oo | e [ e 5.170 |..... 4.450 |JJ........ 4,499 8,997 |09/30/2014. | 01/01/2018.
02005A EK 0 |ALLY MSTROWNR TR 2014-4........coovrimririirinriieeiiessiieeiessssisssissssssssssssssssssissssisssssssssssssssssss | eeniee | oo | svvneeiii2 | e TFE | i, 249,336 | ... 99.641 249,103 250,000 249,640 243 | oo [ [ 1.430 |...... 1.530 |MON.. 159 3,575 | 09/30/2014. | 06/17/2019.
05522R CQ 9 |BA CREDIT CARD TR 2014-1A.......ooiiriiiiinrscesnsissecsessissssssssssssssssssssssssssssssssssssssssssnssnes | covnes | oo | svnseii | e IFE | iiiiiinnn...600,000 ... 99.827 598,962 600,000 600,000 [ ..o [ e | oo | e | s 0.541 |.... 0.541 12/17/2014. | 06/15/2021.
13057A  AC 6 |CALIFORNIA REP AUTO REC 2014-4..........ooovviiriiinniisniiinsisnnisssissssisssisssssssssissssssssssssssssssissens | eovenee [ oo | cvneiienn2 [ eee IFE | i 164,975 | o 99.642 164,409 165,000 164,988 12 1.270 12/09/2014. | 01/15/2019.
14041N  ET 4 [CAPITAL ONE CC TR 20T4-5A......cooureemrirnrernesiseresssessesssssesssessssssssessssssssessssssssesssssessssssssensesns. | coneees 100.019 250,048 250,000 249,949 13 10/06/2014. | 07/15/2020.
161571 GC 2 |CHASE ISSUANCE TR 2013-8A......ccovuiiiieriinniieriissisesiisssisssesssssssssssssssssssssssssesssssssssnsssssssonss | connene | oo | svvevenn | cone TFE [ 200,031 [, 99.910 199,820 200,000 200,013 (17) 12/09/2014. | 10/15/2018.
17121F  AC 8 |CHRYLSER CAP AUTO RECV 2015-B........vreereierieneiereinseiesiseseisessssssssnsssssssssnssssesssssnnssnssses | eoveene | oo | conniieni2 | eoerIFE | i, 149,980 | ... 99.657 149,486 150,000 149,981 1 11/18/2015. | 03/16/2020.
125586 AC 9 |CIT EQUIP COLL TR2014-VT . .ooicscescisscissseisssissesisssssssssssssssnssssssssssssssssnsssnsssssnnes | cvvnes | oo | svnneiii | eond IFE | i 294,976 | ... 99.407 293,251 295,000 294,987 9 11/19/2014. | 10/21/2019.
17305 FU 4 |CITIBANK CCIT 2014-A8 100.234 250,585 250,000 250,918 (394) 12/16/2014. | 04/09/2020.
12632X  AC 2 |CNH EQUIPMENT TR 2014=Cr...oovoooeeeeceereeoecseessssesssissssensssssssssessssssssssesssssssssssnsssssssssssssssssssasssssnns | eoieene | oo | conrrieni2 | eoeenIFE | i, 238,538 | ... 99.368 238,483 240,000 239,009 451 12/15/2014. | 11/15/2019.
34530M  AA 7 [FORD CRAUTO OWN TR 2014-REV1........cooiiiiiiiieniissiiicsiisssissssisessssssssessssssssessssssssesssiens | oseees 100.807 252,018 250,000 250,233 (286) 09/23/2014. | 11/15/2025.
34528Q DL 5 |FORD CREDIT FLRPLN TR A 2014-4.........cooirvmrrininrinerinnnrisseinssnisssssssnisssssssssssssssssssssssssnssssennss | eevenee oo | cvnererni2 | eeenIFE | .. 249,928 | ... 99.549 248,873 250,000 249,961 24 08/19/2014. | 08/15/2019.
36159L  CK 0 [GE DEALER FLRPLN 2014-1........oiiriiiicriiccisresncissiisseisssissssssnsssessssssssssssnsssssssssssssssssens | conenee | | evvvenni | cone TFE [ 00,599,227 [ 99.859 599,154 600,000 599,535 297 12/17/2014. | 07/20/2019.
43814G  AD 2 [HONDA AUTO RECV 2014-2.......cmiverriineririnniiessisssissnsessssesssssssssssssssssssssssssssssssssssssnsssssssssnsssnnes | coeneen | | svviiesni | eonen IFE | i 299,438 | ... 99.570 298,710 300,000 299,649 212 02/18/2015. | 05/18/2020.
477877  AD 6 [JOHN DEERE OWNER TR 2014-B.........oooiiiriiieiceierescieseneai s ssssssssssenssns | oneees 99.534 199,068 200,000 199,981 19 09/01/2014. | 11/15/2018.
65477TW  AC 0 |NISSAN AUTO RECV 2014-B.........ccoomviriiriinriiciiisniiscriissiissssisssissssssssissssssssssssssnsssssssesssnsssonenes | cenvees | oo | svvnenini2 | eened TFE | i 214,993 | L. 99.695 214,344 215,000 214,997 3 12/03/2014. | 05/15/2019.
92887F  AD 3 [VOLVO FINL EQUIP LLC 2014-T.......covorircriierireeiieesisessiesseessssesesessssssss s ssssssssesssssssssessssssnssse | oneees w2 | 1FE | ... ..99,109 |..... 99.065 99,065 100,000 99,509 317 09/26/2014. | 11/16/2020.
98161  AD 9 |WOART 2015-A A3......oiiii s | cvoens | a0 | covsniees 2 [ 1= P 199,999 |..... 99.526 199,052 200,000 199,999 0 02/25/2015. | 05/15/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 4,700,610 XXX 4,689,026 ..4,688,763 0 (7,097) 0 0 XXX XXX XXX 7,519 58,964 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 20,336,588 XXX ..20,163,063 20,305,690 0 (21,011) 0 0] XxX XXX XXX | oo 102,102 | ...........423,610 XXX XXX
Totals
7799999. Total - Issuer Obligation: 28,016,345 XXX | e 27,783,391 | .ccovveneee 25,945,000 27,552,262 0 (229,167) 0 0] XXX XXX XXX | oo 280,541 | ............733,533 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMEIES. ............uuiiiuiiiii s | csssiiessies 18,466,113 XXX |, 18,474,070 | ............ 17,835,466 | ............ 18,419,754 0 (24,391) 0 0] XXX XXX XXX [ s 52,163 | ...........571,366 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie: 4,061,020 XXX ...4,050,515 ..4,050,850 0 (7,797) 0 0] XxX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. 4,840,575 XXX ... ...4,828,989 . ..4,828,734 0 (7,093) 0 0] XxX XXX XXX ...63,437 XXX XXX
8399999. Grand Total - Bonds 55,384,054 XXX | s 55,136,965 | ............ 52,573,827 | ..o 54,851,599 0 (268,448) 0 0] XxX XXX XXX | ..........355,108 | ......... 1,456,844 XXX XXX
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it
38378K Q2 8 | GNMA REMIC TRUST 2013-125......corierieicerrieinsisiensssiesessssesesssssesenssenes 07/29/2015........ BREAN............... 1,006,875 2,500
912828 B9 0 |US TREASURY NOTE 12/30/2015.. NOMURA SEC. INTERNAT'L, I.... 654,090 .
912828 VB 3 |US TREASURY NOTE... 12/29/2015 CITIGROUP.......oovtirirnriniinns 583,666 ..600,000
0599999.  Total - BONAS = U.S. GOVEIMIMENT..........viieiisiiiiiis etttk e6 18 s e o8R0 E 8880t 2,244,632 | o 2,250,000
Bonds - U.S. Political Subdivisions of States
013518 4F 9 |ALBUQUERQUE N MEX.............. 06/01/2015........ HUTCHINSON, SHOCKEY, ERLE..........cccovurerenrerirrririnniernninsinns 360,717 | o 300,000
079365 2R 2 |BELLEVUE WASH................ 04/28/2015........ MSDW. 618,305 ..500,000
2499999. Total - Bonds - U.S. Political SubdiviSions of StateS. ... 979,022 ..800,000 | ..... 0
Bonds - U.S. Special R e and Special A
040654 WH 4 | ARIZONA ST TRANSN BRD HWY REV......c.ccccvtrirmireinrirererineinns 03/27/2015........ BANK OF AMERICA.. 495,292 ..400,000 3,500
3128MJ VR 8 |FHLMC PC GOLD COMB 30.........cccevvuurvenee 01/26/2015........ DAIWA CAPITAL MARKETS DTC.......coovimiierinriierieniseisesisssiesssesessenns 420,250 400,000 | ..o 1,011
3138WF  T5 5 |FNMAPASS-THRU INT 15 YEAR 12/29/2015........ INTLFC ..ot 1,010,274 | oo 979,660 2,368
35880C QY 3 |FRISCO TEXINDPT SCH DIST......coviriiiiriieiririneiersssieresinsines 05/21/2015........ FSW.ooiiieeecninne 478,944 1,778
495026  SD 9 |KING CNTY WASH SCH DIST NO 400 06/04/2015........ PIPER JAFFRAY & HOPWOOD........ccccciiiinirireriersiisnierieninsenas 590,855
64990E  R9 0 [NEW YORK ST DORM AUTH ST PERS 09/11/2015........ JEFFRIES & CO.....coovvvrine 5,163
64990E S99 |NEW YORK ST DORM AUTH ST PERS 09/11/2015........ JEFFRIES & CO.....oocovvivviianns 511,104
3199999. Total - Bonds - U.S. Special REVENUE A SPECIAI ASSESSMENES. ... . ruiuueeitarierseretsersseseesseaseerseessesasassesass | eesesessesseeassseseeseesesesseesesaesseseeseeseeseseeseesesseseessesessesassessessessesassessesansessesssssnsassessnsanes 3,511,881 8,656
Bonds - Industrial and Miscell:
90117P  AC 9 [1211 AVE OF AMERICA 2015-1211 08/07/2015........ JP MORGAN.......covviiiiniieiiseiesieesesesie i 617,996
002824 AZ 3 |ABBOTT LABS 03/05/2015........ BANK OF AMERICA.. 294,440 ..
06051G  FN 4 |BANK AMER CORP.........cccccvvrrririrnes 04/16/2015........ BANK OF AMERICA.. 299,367 | .o 300,000
05529S AC 3 |BBCMS TR 2013-TYSN 12/22/2015........ JEFFRIES & CO 261,719 ..250,000 704
17121F  AC 8 | CHRYLSER CAP AUTO RECV 2015-B. 11/18/2015........ CITIGROUP 149,980 ..150,000
17319W  AA 7 |CITIGRP COML MTG TR 2013-SMP......c.cvevrvrirererirrirerinrinienes 02/20/2015........ JEFFRIES & CO.....c.ovvvvrran 190,734 | oo 188,264 265
12593V AA 7 |CSMC 2015-GLPAA..... 12/03/2015........ CS FIRST BOSTON.....oivuiiiiriiiiiieeinsieesesisiessssisessssisseenssnaes 514,996 ..500,000 755
320209  AA 7 |FIRST FINL BANCORP OH 08/20/2015........ 300,000 ..300,000
432748  AB 7 |HILLTOP HOLDINGS INC............. 04/06/2015........ 180,000 | oo 180,000
43814G  AD 2 |HONDA AUTO RECV 2014-2 02/18/2015........ 299,438
46644M  AS 5 | JP MORGAN 15-3 A3 05/27/2015........ JP MORGAN 253,555
46641Y  AA 1 |JP MORGAN MTG TR 2014-2. 07/29/2015. WELLSBKR......ovtiieiieritieiieissisie st 325,728
539830  AY 5 |LOCKHEED MARTIN CORP....... 03/20/2015.. JP MORGAN. 264,990
539830 BG 3 |LOCKHEED MARTIN CORP....... 11/23/2015 JP MORGAN 74,521
B1747Y  DW 2 [ MORGAN STANLEY......cccovimiieiieriierinsiesssississiesssssssesesssenes 01/22/12015........ MSDW. 104,908
64829E  AA 2 |[NEW RESIMTG LN TR 2015-2 11/20/2015.. MERRILL LYNCH INC.. 127,617
81733Y  AA 7 |SEQUOIA 15-2 Al...ccooeiiiine 04/24/2015. MSDW. 225,088 620
92826C AC 6 |VISAINC 12/18/2015........ VARIOUS ..ot 250,676 163
92890N AU 3 |WFRBS COML MTG TR 2012-C10 03/27/2015.. NOMURA SEC. INTERNAT'L, I.... 205,641
96950F  AD 6 |WILLIAMS PARTNERS L P. 06/05/2015........ DEUTSCHE BANK SECURITIES. 220,342 . 2,479
98161  AD 9 | WOART 2015-A A3......cccvvvene 02/25/2015........ BARCLAYS............ 199,999 200,000
3899999. Total - BoNdS - INAUSHIAl @NA MISCEIANEOUS...........c.vriieieiiieieieiiietete ettt et ts et eteeseeetstsesebessees | etsesetessesesessesesetassesesetesesestses et et s eh et et eseseEaeseb et et sset et e sebebetseseb et e sebetetsesebassesetetsss 5,361,731 ...5,259,128 8,005
8399997, TOtal - BONMS = P 3. ..ottt E o0 L6 eHE e R eEEE LR 12,097,267 | oo 11,488,788 | .o 24,781
8399998. Total - Bonds - Summary Item from Part 5. 264,961 265,000
8399999. Total - Bonds, 12,362,227 1,753,788 | o 24,781
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........ccciicieiiiiiiieiiccte ittt ettt st et b s bete eesetebasstaeses s seteb s seaeses e seteb s se s et s s e s et b s se b e b e e s b b ss s e b e s e s e bbb e s et s s et et s an b et s s s et s nas 12,362,227 XXX e 24,781
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 4 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 19 20 21
12 13 14
Current Year's Bond Interest /
Other-Than- Foreign Stock
Prior Year Current Year's Temporary Total Change in Book/Adjusted Exchange Total Gain Dividends Stated
Disposal Number of Shares of Book/Adjusted (Amortization) / Impairment B/ACV. Carrying Value at | Gain (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value Accretion Recognized (11+12-13) Disposal Date Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
30254R  AA 8 |FDIC TRUST 2013-R2 A .. | 12/25/2015. | PRINCIPAL RECEIPT. ....43,895 43,098 43,895 0 03/25/2033.
36202F 3J 3 |GNMAII #5301 .| 12/20/2015. | PRINCIPAL RECEIPT. 59,622 (2,631) 56,991 0 02/20/2027.
36202E UL 1 |GNMA PASS-THRU M JUMBO FHA.........ccccccovmirirniis .. | 12/20/2015. | PRINCIPAL RECEIPT. 17,652 (1,164) 16,488 0 07/20/2038.
36202E Y8 6 | GNMA PASS-THRU M JUMBO FHA .| 12/20/2015. | PRINCIPAL RECEIPT. 11,720 10,971 0 01/20/2039.
36202E YF 0 [GNMA PASS-THRU M JUMBO FHA. . | 12/20/2015. | PRINCIPAL RECEIPT. 51,210 (3,359) 47,852 0 12/20/2038.
36202F AN 6 |GNMA PASS-THRU M JUMBO FHA. .. | 12/20/2015. | PRINCIPAL RECEIPT. 15,668 15,002 0 08/20/2039.
36202F BA 3 |GNMA PASS-THRU M JUMBO FHA. .| 12/20/2015. | PRINCIPAL RECEIPT. 12,657 12,119 0 09/20/2039.
36202F M4 5 |GNMA PASS-THRU M JUMBO FHA. .. | 12/20/2015. | PRINCIPAL RECEIPT. . 128,407 128,486 0 2,320 | 12/20/2040.
36179N  MP 0 [GNMA PASS-THRU M SINGLE FAMILY.........cccooovrvirnes .| 12/20/2015. | PRINCIPAL RECEIPT. ceeennn 74,578 78,373 (3,795 74,578 0 09/20/2028.
38376G TE 0 |GNMA REMIC TRUST 2010-110. ..| 12/16/2015. | PRINCIPAL RECEIPT. 92,399 93,456 (1,057, 92,399 0 09/16/2041.
38376G ET 3 |GNMA REMIC TRUST 2010-16 .. | 12116/2015. | PRINCIPAL RECEIPT........cocriiiiiiiiirieinrisiiniins [ v | cvveniens 133,363 133,363 140,407 (7,044 133,363 (] I 4,537 | 01/16/2042.
38377F 2G5 |GNMA REMIC TRUST 2010-73, .| 12/20/2015. | PRINCIPAL RECEIPT. 95,413 ..95,413 97,302 (1,890, 95,413 0| 2,760 | 02/20/2040.
38376G RQ 5 |GNMA REMIC TRUST 2010-74 .. 1 12116/2015. | PRINCIPAL RECEIPT........cooiiiiiiriniinniinieniniis [ | cviveniens 114,468 114,468 118,641 (4,173 114,468 0 2,094 | 08/16/2039.
38376G  SC 5 |GNMA REMIC TRUST 2010-83 .| 04/16/2015. | PRINCIPAL RECEIPT. 58,978 58,771 58,978 0 11/16/2051.
383788 E2 1 |GNMA REMIC TRUST 2012-114 ..| 12/16/2015. | PRINCIPAL RECEIPT. 13,882 14,240 13,882 0 01/16/2053.
912828 MR 8 |US TREASURY NOTE .. | 02/28/2015. | MATURITY .325,000 334,233 325,381 325,000 0 3,859 |02/28/2015.
912828 MZ 0 |US TREASURY NOTE .. | 04/30/2015. | MATURITY 50,000 ..51,541 50,126 50,000 0 625 | 04/30/2015.
912828 NL 0 |US TREASURY NOTE .| 06/30/2015. | MATURITY 500,000 500,000 .510,000 501,049 (1,049, 500,000 0 9,375 | 06/30/2015.
912828 PE 4 |US TREASURY NOTE | 1170212015, | MATURITY ..o | cosresississssissiiens | coveeeieas 325,000 | ........... 325,000 327,015 325,401 325,000 0| 4,063 | 10/31/2015.
912828 SE 1 |US TREASURY NOTE . | 02/15/2015. | MATURITY. 250,000 250,000 250,000 250,000 250,000 0 313 | 02/15/2015.
0599999. Total - Bonds - U.S. Government 2,364,885 2,364,885 ...2,417,228 2,393,182 (28,297) 0 (28,297) [ [ 2,364,885 0 0. 37,613 XXX
Bonds - U.S. States, Territories and P
604129 QM 1 |MINNESOTA ST | . ‘ 02/18/2015. | FIDELITY CAPITAL MARKETS........ccoocuniiniiniiniinnes | conrincissiscinsinnns | covvennieas 175,985 | ........... 150,000 | ........... 189,282 176,505 (695) 175,809 |..ocovcvvcrecns | cevnreene 175 | s 175 | e 2,333 | 11/01/2019.
1799999. Total - Bonds - U.S. States, Terrtories & POSSESSIONS.............cuuuiiuuiiiiiiiiieiissiiisiiiiiis ittt | nneiasnes 175,985 | ........... 150,000 | ........... 189,282 176,505 (695) 0 175,809 0 o175 | oo 175 | ......... 2,333 XXX
Bonds - U.S. Political Subdivisions of States
303820 7G 3 |FAIRFAXCNTY VA GO | 1B0/2015. | STIFEL....oooeeeciceiereceieseesiesesiesiins | oo | coveenieas 178,088 | ........... 150,000 | ........... 180,129 175,456 | ..oooovecricccs | e (3,519) (3,519) 171,937 | oo | 006,150 | 6,150 | ......... 8,792 | 04/01/2021.
584002 RQ 4 |MECKLENBURG CNTY N C GO. . 1 02/18/2015. | UBS SECURITIES, 222,030 185,000 222,729 216,551 (657) 215,895 ..6,135 | ......... 2,107 | 12/01/2020.
2499999. Total - Bonds - U.S. Political SubdiviSions 0f States...........ccccuiiiuiiiiiiiiissiisisciiiies i | e 400,117 | ...........335,000 | ........... 402,858 | ............. 392,008 | ..o | e (4,176) 0 (4,176) 387,832 0 12,285 | ....... 10,899 XXX
Bonds - U.S. Special Revenue and Special A
181288 KF 7 |CLARK CNTY WASH SCH DIST NO 11 GO.. .| 12/01/2015. | MATURITY 200,000 200,000 208,418 202,125 (2,125) (2,125 200,000 0 12/01/2015.
262669 EG 5 |DUPAGE CNTY ILL SCH DIST NO 0 GO. o[- 030172015, | CALLED........oooiiiiiiisciseissiiseiissiissiissisinns | conresiesissnssissisens | coveeneens 180,000 | ........... 180,000 | ........... 187,011 181,303 (123) 181179 | [ (BT | (1,179) 02/01/2016.
3133XD TL 5 |FEDERAL HOME LN BKS .| 12/21/2015. | MATURITY 250,000 250,000 284,785 257,826 | ...oooovicicciies [ i (7,826) (7,826) 250,000 0 12/21/2015.
31296S  JG 2 |FHLMC PC GOLD #A17463 .| 12/15/2015. | PRINCIPAL RECEIPT. 4,657 4,657 4,753 4,732 (75) 4,657 0 01/01/2034.
3128K0 NE 9 |FHLMC PC GOLD #A40389 ..| 12/15/2015. | PRINCIPAL RECEIPT. 6,863 6,863 6,920 6,913 (50) 6,863 0 12/01/2035.
312940 EU 9 |FHLMC PC GOLD #A91947 .. | 12/15/2015. | PRINCIPAL RECEIPT. 31,004 32,01 [ | e (1,097) (1,097) 31,004 0 04/01/2040.
31292L HQ 1 |FHLMC PC GOLD #C03839 .| 12/15/2015. | PRINCIPAL RECEIPT. 23,478 24,299 (822) 23,478 0 04/01/2042.
31292L W6 8 |FHLMC PC GOLD #C04269 .. | 12/15/2015. | PRINCIPAL RECEIPT. 20,108 21,109 [ [ v (1,002) (1,002) 20,108 0 10/01/2042.
31294K Q6 5 |FHLMC PC GOLD #E0-1377 .| 12/15/2015. | PRINCIPAL RECEIPT. ....15,591 15,591 15,591 0 05/01/2018.
31294K  RF 4 |FHLMC PC GOLD #E0-1386 ..| 12/15/2015. | PRINCIPAL RECEIPT. 21,035 21,684 (648) 21,035 0 06/01/2018.
3128M5 4E 7 |FHLMC PC GOLD #G04121 .| 12/15/2015. | PRINCIPAL RECEIPT. ..156,519 16,848 | ..o | e (1,330) (1,330) 15,519 0 04/01/2038.
3128M7 YV 2 |FHLMC PC GOLD #G05824 .| 12/15/2015. | PRINCIPAL RECEIPT. 41,719 44,126 (2,407) (2,407) 41,719 0 01/01/2040.
3128M7 3L 8 |FHLMC PC GOLD #G05903 .| 12/15/2015. | PRINCIPAL RECEIPT. 41,742 45,767 | .ocvocecivciees | v (4,026) (4,026) 41,742 0 03/01/2040.




'y

Annual Statement for the year 2015ofthe N@tional Specialty Insurance Company

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

5

6

7

8

9

10

Change in Book/Adjusted Carrying Value

20

21

1" 12 13 14 15

F Current Year's Bond Interest /

or Unrealized Other-Than- Total Foreign Foreign Stock

el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated

g Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual

CUSIP Identification Descrip n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date

3128MJ QU 7 |FHLMC PC GOLD #G08466 ..| 12/15/2015. | PRINCIPAL RECEIPT. 32,879 33,480 (600) (600) 32,879 11/01/2041.
3128MM AB 9 |FHLMC PC GOLD #G1-8001 .. | 12/15/2015. | PRINCIPAL RECEIPT. 48,815 | .o | e (1,315) (1,315) 47,500 07/01/2019.
3128M1 B9 9 |FHLMC PC GOLD #G11964 .| 12/15/2015. | PRINCIPAL RECEIPT. 17,059 7 7 17,136 04/01/2021.
3128M1 Q8 5 |FHLMC PC GOLD #G12379 .. | 12/15/2015. | PRINCIPAL RECEIPT. 14,447 0 14,447 06/01/2021.
3128M1  TK 5 |FHLMC PC GOLD #G12454 .| 12/15/2015. | PRINCIPAL RECEIPT. 25,332 68 68 25,400 11/01/2021.
3128MB  XH 5 |FHLMC PC GOLD #G13180 ..| 12/15/2015. | PRINCIPAL RECEIPT. 20,205 5 5 20,210 06/01/2023.
3128MB X7 7 |FHLMC PC GOLD #G13202 .. | 12/15/2015. | PRINCIPAL RECEIPT. ..12,154 12,105 49 12,154 07/01/2023.
3128PS L9 6 |FHLMC PC GOLD #J13052. .| 12/15/2015. | PRINCIPAL RECEIPT. 21,888 22,398 (509) 21,888 09/01/2025.
3128PX T7 1 |FHLMC PC GOLD #J17774. .. | 12/15/2015. | PRINCIPAL RECEIPT. 61,112 A , 63,282 (2,170) 61,112 01/01/2027.
31281B KG 4 [FHLMC PC GOLD #N3-1195 .| 12/15/2015. | PRINCIPAL RECEIPT. 8,900 8,900 9,253 9,169 (269) 8,900 04/01/2025.
3132GG CG 8 |FHLMC PC GOLD #Q02771 ..| 12/15/2015. | PRINCIPAL RECEIPT. 44,765 46,447 (1,682) 44,765 08/01/2041.
3132GJ) EL 9 |FHLMC PC GOLD #Q03139 .. | 12/15/2015. | PRINCIPAL RECEIPT. ...48,009 50,193 (2,184) 48,009 09/01/2041.
3132GL VB 7 |FHLMC PC GOLD #Q05410 ..| 12/15/2015. | PRINCIPAL RECEIPT. 34,640 35,406 (767) 34,640 01/01/2042.
3132L5 AF 0 |FHLMC PC GOLD #V80006 .. | 12/15/2015. | PRINCIPAL RECEIPT. 20,815 21,462 (647) 20,815 04/01/2043.
3128MJ VR 8 |FHLMC PC GOLD COMB 30 .| 12/15/2015. | PRINCIPAL RECEIPT. 37,316 (1,889) 37,316 01/01/2045.
312943 LN 1 |FHLMC PC GOLD COMB 30 ..| 12/15/2015. | PRINCIPAL RECEIPT. 183,573 ..(12,354) 171,219 11/01/2040.
312944 PM 7 |FHLMC PC GOLD COMB 30 .| 12/15/2015. | PRINCIPAL RECEIPT. 74,732 (5,304) 69,428 12/01/2040.
31394K  3M 4 [FHLMC REMIC SERIES #2688 ..| 12/15/2015. | PRINCIPAL RECEIPT. 22,605 (397) 22,207 10/15/2023.
31395L E9 8 |FHLMC REMIC SERIES #2915. .1 06/15/2015. | VARIOUS........coouciiiiiiiciicricrienieniesiesienienieniens [ correiniinsinsisninnies | evieninens 548,450 506,706 (730) 505,976 | ..vovvrrrreri [ e 42,475 01/15/2035.
3137GA HR 1 |FHLMC REMIC SERIES #3743 .| 12/15/2015. | PRINCIPAL RECEIPT. 63,177 64,375 (1,199) 63,177 12/15/2039.
3137AT GC 0 |FHLMC REMIC SERIES #4091 ..| 12/15/2015. | PRINCIPAL RECEIPT. 29,885 30,470 (585) 29,885 05/15/2041.
3137AT 6B 3 |FHLMC REMIC SERIES #4098 .| 12/15/2015. | PRINCIPAL RECEIPT. 28,756 29,015 (259) 28,756 05/15/2041.
3137AW 6V 2 |FHLMC REMIC SERIES #4125 ..| 12/15/2015. | PRINCIPAL RECEIPT. 29,064 29,523 (459) 29,064 08/15/2041.
3137A5 MJ 0 |FHLMC REMIC SERIES 3795, .. | 12/15/2015. | PRINCIPAL RECEIPT. 96,404 103,671 (7,267) 96,404 10/15/2039.
3137AL 22 1 |FHLMC REMIC SERIES 3990 .| 12/15/2015. | PRINCIPAL RECEIPT. ....44,405 46,798 (2,393) 44,405 05/15/2030.
3137AM N8 6 |FHLMC REMIC SERIES 4012 .. | 12/15/2015. | PRINCIPAL RECEIPT. 32,438 33,572 (1,133) 32,438 06/15/2038.
3137B9 P7 4 |FHLMC REMIC SERIES 4330 .| 12/15/2015. | PRINCIPAL RECEIPT. 279,585 279,585 284,478 284,342 (4,757) 279,585 11/15/2043.
31396E  YC 4 |FHLMC SERIES #3062 ..| 07/15/2015. | PRINCIPAL RECEIPT. ...44,355 .42,501 44,211 144 44,355 01/15/2034.
31397H N8 7 |FHLMC SERIES #3337 .| 12/15/2015. | PRINCIPAL RECEIPT. . 8,5% | ... 8,317 18,472 124 18,596 06/15/2027.
314180 ED 2 [FNMA#AD6431 .| 12/25/2015. | PRINCIPAL RECEIPT.........ccevieriiinriiniiinnieniiienns | cosreieniiessiieniiens | ceveveeesenn 26,758 | i 26,758 | ............. 27,479 27,486 (728) 26,758 06/01/2040.
3138E7 TW 4 |FNMA #AK3264. .. | 12/25/2015. | PRINCIPAL RECEIPT. 68,159 (3,146) 65,013 02/01/2027.
3138A7 FP 8 [FNMAPASS-THRU LNG 30 YEAR.........cccoooimmirimniriinriiinriinnes .| 12/25/2015. | PRINCIPAL RECEIPT. 33,864 (2,004) 31,860 02/01/2041.
31418Q PN 7 |FNMAPASS-THRU LNG 30 YEAR.. .| 12/25/2015. | PRINCIPAL RECEIPT. ....79,638 88,699 (9,061) 79,638 04/01/2040.
314188 G6 7 |FNMAPASS-THRU SHRT 10 YEAR .| .. | 12/25/2015. | PRINCIPAL RECEIPT 84,590 86,819 (2,229) 84,590 09/01/2024.
31401D ES 6 |FNMAPASS-THRU INT 15 YR#704945............cccoovvvmnriiinirnnens .| 12/25/2015. | PRINCIPAL RECEIPT. 17,940 18,236 (296) 17,940 05/01/2018.
31417B  ZA 8 |FNMAPASS-THRU INT 15 YR #AB5236.. .. | 12/25/2015. | PRINCIPAL RECEIPT. ....49,880 52,075 (2,195) 49,880 05/01/2027.
31417C  WR 2 [FNMAPASS-THRU INT 15 YR #AB6055.. .| 12/25/2015. | PRINCIPAL RECEIPT. 25,910 27,073 (1,163) 25,910 09/01/2027.
31417K Q5 9 |FNMAPASS-THRU INT 15 YR #AC1375.. .|.. | 12/25/2015. | PRINCIPAL RECEIPT. 22,329 22,392 (63) 22,329 08/01/2024.
314188 UT 4 [FNMAPASS-THRU INT 15 YR #AD5093.. .| | 12/25/2015. | PRINCIPAL RECEIPT. 23,273 23,939 (666) 23,273 10/01/2025.
3138E0  SF 7 [FNMAPASS-THRU INT 15 YR #AJTT1T ... .| 12/25/2015. | PRINCIPAL RECEIPT. ...49,519 51,047 | oo | e (1,528) (1,528) 49,519 12/01/2026.
31403E MD 6 |FNMAPASS-THRU INT 15 YR#746556.... .| | 12/25/2015. | PRINCIPAL RECEIPT. 27,517 28,220 (703) (703) 27,517 10/01/2018.
31371N J6 3 [FNMAPASS-THRU INT 20 YR #256885... .| | 12/25/2015. | PRINCIPAL RECEIPT. ...14,796 15,745 (949) (949) 14,796 09/01/2027.
31412P  CD 1 |FNMA PASS-THRU INT 20 YR #930768.........cccccocvvirmiiniiniinninns .. | 12/25/2015. | PRINCIPAL RECEIPT. 26,568 | ............. 26,568 | ............. 26,635 26,628 (60) (60) 26,568 03/01/2029.




Annual Statement for the year 2015ofthe N@tional Specialty Insurance Company

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

cvia

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
31416X QT 0 |FNMAPASS-THRU LNG 30 YR #AB2265. .| 12/25/2015. | PRINCIPAL RECEIPT. 39,031 40,602 (1,571) 39,031 0 843 | 02/01/2041.
31417A UM 2 |FNMA PASS-THRU LNG 30 YR #AB3867. .. | 12/25/2015. | PRINCIPAL RECEIPT. cerennenn 41,725 43,295 (1,570) 41,725 (V1 IO 701 | 11/01/2041.
31417A VT 3 |FNMAPASS-THRU LNG 30 YR #AB4225. .. | 12/25/2015. | PRINCIPAL RECEIPT. 53,014 55,937 (2,923) 53,014 0 890 | 01/01/2042.
31417D CZ 4 |FNMAPASS-THRU LNG 30 YR #AB6387. .. | 12/25/2015. | PRINCIPAL RECEIPT. 21,782 22,952 (1,170) 21,782 0 355 | 10/01/2042.
3138EG HX 5 |FNMAPASS-THRU LNG 30 YR #AL0245. .. | 12/25/2015. | PRINCIPAL RECEIPT. 33,026 34,237 (1,211) 33,026 0 653 | 04/01/2041.
3138M4 ZR 6 |FNMA PASS-THRU LNG 30 YR #AP1651. .| 12/25/2015. | PRINCIPAL RECEIPT. . ..17,857 18,477 (620) 17,857 0 307 |08/01/2042.
31418A BZ 0 |FNMA PASS-THRU LNG 30 YR #MAQ955, .|.. | 12/125/2015. | PRINCIPAL RECEIPT. 38,306 | .. " 39,150 (844) 38,306 0 647 |01/01/2042.
31371L  AB 5 |FNMA POOL #254802 .. | 12/25/2015. | PRINCIPAL RECEIPT. v 10,958 [ 10,958 | .ooocevvnaeee 11,187 11,040 (83) 10,958 0 243 | 07/01/2018.
3137IN  CY 9 |FNMA POOL #256687 .. | 12/25/2015. | PRINCIPAL RECEIPT. 5,790 5,790 5,688 5,698 92 92 5,790 (1N IO 172 | 04/01/2037.
31371IN  GK 5 |FNMA POOL #256802 .. | 12/25/2015. | PRINCIPAL RECEIPT. 8,603 8,603 8,517 8,528 75 75 8,603 0 232 | 07/01/2027.
31371IN LG 8 |FNMAPOOL #256927 .| 12/25/2015. | PRINCIPAL RECEIPT. 6,749 6,749 6,732 6,734 15 15 6,749 0 10/01/2027.
31371IN - MJ 1 |FNMA POOL #256961 .. | 12/25/2015. | PRINCIPAL RECEIPT. 5,371 5,371 5,371 5,371 0 5,371 0 11/01/2027.
31371N SN 6 |FNMAPOOL #257125 .| 12/25/2015. | PRINCIPAL RECEIPT. e 10,078 [ 10,078 | coooocvvaa 10,236 10,217 (139) (139) 10,078 0 298 |03/01/2028.
31402D BG 4 |FNMAPOOL #725539, .. | 12/25/2015. | PRINCIPAL RECEIPT. 8,120 8,120 8,052 8,081 39 39 8,120 0 202 |06/01/2019.
31402Q GS 4 |FNMA POOL #734709 .| 12/25/2015. | PRINCIPAL RECEIPT. 3,970 3,970 4,019 3,989 (19) (19) 3,970 0 87 | 09/01/2018.
31402R DG 1 |FNMA POOL #735503 .| 12/25/2015. | PRINCIPAL RECEIPT. 3,296 3,296 3,341 3,339 (43) (43) 3,296 0 96 | 04/01/2035.
31403K  G9 8 |FNMA POOL #750924 .. | 12/25/2015. | PRINCIPAL RECEIPT. 31,859 | oo 31,859 | ............d 31,350 31,580 279 279 31,859 0 604 | 10/01/2018.
31405F JB 9 |FNMA POOL #787858 .| 12/25/2015. | PRINCIPAL RECEIPT. w1132 | 11,322 | s 11,025 11,184 138 138 11,322 0 255 | 06/01/2019.
31405R G8 3 |FNMAPOOL #796823 .. | 12/25/2015. | PRINCIPAL RECEIPT. 6,021 6,021 6,074 6,089 (68) (68) 6,021 (1 IO 185 |09/01/2034.
31407B  JS 9 |FNMAPOOL #825673 .. | 12/25/2015. | PRINCIPAL RECEIPT. 4,212 4,212 4,328 4,277 (65) (65) 4,212 0 [ 149 | 07/01/2020.
31407M TR 6 |FNMA POOL #834960. .| 12/25/2015. | PRINCIPAL RECEIPT. 6,814 6,814 6,940 6,939 (124) (124) 6,814 0 239 | 07/01/2035.
31408B U5 5 |FNMA POOL #846704 .. | 12/25/2015. | PRINCIPAL RECEIPT. 2,138 2,138 2,170 2,166 (29) (29) 2,138 0 60 | 01/01/2036.
31410M KB 5 |FNMA POOL #891390 .| 12/25/2015. | PRINCIPAL RECEIPT. 8,231 8,231 8,506 8,507 (276) (276) 8,231 0 231 | 10/01/2035.
3136A8 V6 4 |FNMAREMIC TRUST #2012-113. .. | 12/25/2015. | PRINCIPAL RECEIPT. 36,308 | ..coovrnne 36,308 | .............. 37,079 36,868 (560) (560) 36,308 0 361 | 10/25/2040.
3136AA  MP 7 |FNMA REMIC TRUST #2012-139. .| 12/25/2015. | PRINCIPAL RECEIPT. 30,267 | ..ccvvvene 30,267 | ............ 30,938 30,788 (522) (522) 30,267 0 293 | 05/25/2042.
3136AB  LF 8 |FNMAREMIC TRUST #2012-148. .. | 12/25/2015. | PRINCIPAL RECEIPT. 28,040 28,505 (465) (465) 28,040 0 280 |03/25/2042.
3136AK  3W 1 |FNMA REMIC TRUST 2014-64 .. | 12/25/2015. | PRINCIPAL RECEIPT. cerreenn49,990 | X = 50,502 (511) (511) 49,990 0 811 | 03/25/2044.
452252 AT 6 |ILLINOIS ST TOLL HWY AUTH TOLL TOL... + | 07/01/2015. | CALLED.......coovrvimrriiciinniiseiissssisesiisssisesiissssinnens | coneesnenssssssnensnnns | eoverennens 190,000 | oo 150,000 | .....cco.e. 156,354 151,712 (848) (848) 150,864 |....cooucvvciicns | e (LT ) E— (864) | ..o 7,500 |01/01/2016.
64990E BT 3 [NEW YORK ST DORM AUTH ST PERS INC . |..109/11/2015. | JEFFRIES & CO . 500,000 554,782 523,959 [ oo | e, (7,692) (7,692) 516,266 0. 25,000 | 02/15/2017.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: oo 4,611,592 | e 4,446,876 | .......4,668,465 | .........4,547,396 | ................ 0 ... (115441) | oo 0 [ (115,441 | ... (O 4,471,161 |, 0 ... 40431 | ........ 40,431 | .....121,353 XXX
Bonds - Industrial and Miscell
00287Y AG 4 |[ABBVIE INC < | 11706/2015. | MATURITY ..o | cosresississnssissisens | coveenieas 110,000 | ........... 110,000 | ........... 109,926 109,979 21 21 110,000 0. 1,320 | 11/06/2015.
00110A AD 6 |AEP TEXAS CTR FDG 2006-2 ..| 07/01/2015. | PRINCIPAL RECEIPT. 25974 | ... 25974 | ... 28,093 27,375 | [ v (1,401) (1,401) 25,974 0 | 1,343 | 01/01/2018.
02005A CC 0 [ALLY MSTROWNRTR 2012-1 .| 02/15/2015. | PRINCIPAL RECEIPT. 240,000 240,000 242,991 240,181 (181) (181) 240,000 0 576 | 02/15/2017.
05947U 4E 5 |BANC AMER CMBS 2005-6 .| 10/13/2015. | PRINCIPAL RECEIPT. 200,000 200,000 | ........... 195,252 198,807 | ..o | v 1,193 1,193 200,000 (11 I 8,708 |09/10/2047.
07387B CL 5 |BEAR STEARNS CMBS 2005-TOP20... .. | 09/12/2015. | PRINCIPAL RECEIPT. 238,123 238,123 238,192 238,135 (12) (12) 238,123 0 | 6,751 | 10/12/2042.
07387M AE 9 |BEAR STEARNS CMBS 2006-PWR11.. .| [ 1211172015, | PRINCIPAL RECEIPT.......oviiiiiniiirieciisniiesiiins [ e | ceriieens 168,203 | ........... 168,203 | .......... 169,136 168,331 (127) (127) 168,203 0| 7,859 |03/11/2039.
17319W  AA 7 |CITIGRP COML MTG TR 2013-SMP........ovviirirricicirciicnis .. | 12/14/2015. | PRINCIPAL RECEIPT. 5,368 5,368 5,438 (70) (70) 5,368 0 441 01/12/2030.
12625 AA 7 |COMM MTG TR 2013-SFS .| 12/14/2015. | PRINCIPAL RECEIPT. v 14,636 [ 14,636 | ..ocovvnae 14,280 14,304 333 333 14,636 0 [ 134 | 04/12/2035.
260543 CD 3 |DOW CHEM CO .| 09/17/2015. | NOMURA SEC. INTERNAT'L, L....ccevvurrrieriinnnireniins | correireninceineniiens | ceveeen. 143,843 | i 150,000 | ........... 155,909 152,128 | oo | i (1,345) (1,345) 150,783 | .o | i (6,941) ] .......... (6,941) | ....... 11,583 | 02/15/2016.
26441C AE 5 |DUKE ENERGY CORP NEW. .| 04/01/2015. | MATURITY 145,000 .144,948 144,996 4 4 145,000 0. 2,429 | 04/01/2015.
278062 AA 2 |EATON CORP PLC .. | 11/02/2015. | MATURITY . 100,000 | ...........100,368 100,158 (158) (158) 100,000 0 950 | 11/02/2015.
30161M AL 7 |EXELON GENERATION CO LLC .. 102/11/2015. | BANK OF AMERICA..........oooviniiniiniiiniininninninns [ | e 182,908 | i 175,000 | ........... 182,504 182,210 (93) (93) 182,117 | o | s 792 | 792 | . 1,281 | 06/15/2022.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

€via

2 4 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Current Year's Bond Interest /
Unrealized Other-Than- Total Foreign Foreign Stock
Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual

CUSIP Identification Descripti Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
421915 EC 9 [HEALTH CARE PPTY INVS INC .| 03/01/2015. | MATURITY .100,000 100,001 (1) (1) 100,000 03/01/2015.
46361T  AA 0 |IRVINE CORE OFF TR 2013-IRV.......ccooviimrinriniiniieeieninnienis .| 12/117/2015. | PRINCIPAL RECEIPT. 22,673 211 21 22,884 05/15/2048.
46644M AS 5 |JP MORGAN 15-3 A3, .. | 12/25/2015. | PRINCIPAL RECEIPT. (327) (327) 22,984 09/01/2044.
46641Y AA 1 |JP MORGAN MTG TR 2014-2 .. | 12/25/2015. | PRINCIPAL RECEIPT. (189) (189) 12,494 06/25/2029.
46643K AC 5 [JPMMT 2014-5 A2 .. | 12/25/2015. | PRINCIPAL RECEIPT. ..22,143 22,267 (124) (124) 22,143 10/25/2029.
615369 AD 7 |MOODYS CORP. .. | 05/22/2015. | MILLENNI .125,000 127,251 (188) (188) 127,062 (121)| . 07/15/2019.
63946B AB 6 |NBC UNIVERSAL INC .. | 04/30/2015. | MATURITY. . 125,000 | ... 124,980 20 20 125,000 04/30/2015.
648290 AG 1 [NEWRESIMTG LN TR 2014-3 .| 12/29/2015. | PRINCIPAL RECEIPT.........covriiriiinriirniienieniiienes | v | seveveeseen 39,065 [ i 39,665 | ............. 40,743 40,739 [ | e (1,073) (1,073) 39,665 11/25/2054.
64829E  AA 2 |NEWRESIMTG LN TR 2015-2 .. | 12/25/2015. | PRINCIPAL RECEIPT. 2,191 2,191 2,237 (46) (46) 2,191 08/01/2055.
693476 BG 7 |PNC FUNDING CORP. < | 0972172015, | MATURITY ..o | e | coveenieas 120,000 120,000 119,864 119,971 29 29 120,000 09/21/2015.
759950 FX 1 |RENAISSANCE HEQ 2005-4. .| 12/25/2015. | PRINCIPAL RECEIPT. 5,239 5,239 4,267 5,102 137 137 5,239 02/25/2036.
76110W QR 0 |RESIDENTIAL ASSET SEC 2003-KS2........ccoovvuerierinrinrinrinninns .. | 12/25/2015. | PRINCIPAL RECEIPT. cerenreenn 13,528 | 13,528 | ...ccovone 12,979 13,274 254 254 13,528 04/25/2033.
81733y AA 7 [SEQUOIA 15-2 A1 .| 12/25/2015. | PRINCIPAL RECEIPT. e 16,968 | 16,968 | ...cccoouuee 17,360 (392) (392) 16,968 05/25/2045.
86359B A4 3 |STRUCTURED ASSET SECURITIES CORP........c.cccoovvvinrirrinnans .| 12/25/2015. | PRINCIPAL RECEIPT. 6,515 6,515 6,603 6,579 (64) (64) 6,515 09/25/2019.
871829 AS 6 |SYSCO CORP. .| 07/14/2015. | CALLED. 252,500 250,000 251,162 251,109 (122) (122) 250,987 1,513 10/02/2019.
87425E  AM 5 | TALISMAN ENERGY INC 1. | 03/31/2015. | SEAPORT. 98,250 .100,000 .103,582 102,817 (105) (105) 102,712 (4,462) | . 02/01/2021.
71647N__ AG 4 [PETROBRAS GLBLFINBYV. R104/29/2015. |HSBC SECURITIES INC........ocoovvisiiisiiississnicsnies | o | o 117,648 120,000 | ...........119,948 119,962 6 6 119,967 (2,319) (2,319)] ......... 2,459 |03/17/2017.

3899999. Total - Bonds - Industrial and Miscellaneous ........2,679,005 2,676,915 | ........2,698,950 2,633,327 | o0 [ (3,813) 0 (3,813) 0].. .2,690,543 | ... .0 ]......(11,538) | ........(11,5638) | ....... 68,229 XXX

8399997. TOtAl - BONAS - PAM 4. Lo eeh oL | ceies 10,131,584 9,973,675 |.......10,376,783 0142417 | ccvvvcve0 | e (152,422) | .....occoouvnn 0 (152,422) | ..o 0 0,090,230 | .... 41,353 41,353 | .....240,427 XXX

8399998. Total - Bonds - Summary Item from Part 5. 265,000 265,000 264,961 14 14 264,975 25 25 | ... 2,723 XXX

8399999. Total - Bonds. 10,396,584 10,238,675 10,641,744 10,142,417 152,408) .(152,408) .........10,355,205 41,378 41,378 | .....243,150 XXX

9999999. Total - Bonds, Preferred and COMMON STOCKS..........vuuuriuuiirisesissi i ss | cosiisss st sssssssssnnsns | consa 10,396,584 XXX 10,641,744 10142417 | 0 | (152,408) (152,408) | ...ovvovveenn0 | o 10,355,205 | ... 41,378 41,378 | .....243,150 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 5 6 7 8 10 11 Change in Book/Adjusted Carrying Value 17 19 20 21
12 13 14 15 16
Current
Year's Other-
Unrealized Than- Total Foreign Foreign Interest and Paid for
Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange Total Gain Dividends Accrued
g Disposal or Number of Carrying Value at Increase (Amortization) / [ Impairment BJ/A.CV. Changein | Gain (Loss) (Loss) on Received | Interest and
CUSIP Identification n Name of Vendor Date Name of Purchaser Shares (Stock) Consideration Disposal (Decrease) Accretion R i (12+13-14) BJA.C.V. on Disposal Disposal During Year | Dividends
Bonds - Industrial and Mi:
36164E  AC 9 |GEET 2015-1 A3 I . ‘ 02/24/2015 | MERRILL LYNCH INC 12/23/2015 | CALLED 265,000 265,000 264,975 14 14 25 | . 2,723 |
3899999. Total - Bonds - Industrial and Miscellaneous. 265,000 265,000 264,975 14 0 14 0 0 25
8399998. Total - Bonds 265,000 265,000 264,975 14 0 14 0 0 25
9999999. Total - Bonds, Preferred and Common Stock: 265,000 264,975 14 0 14 0 0 25
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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
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2015ofthe N@tional Specialty 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 Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Class One Money Market Mutual Funds
60934N 20 3 | MONEY MKT OBLIGS TR ‘ ........... | . | 11/30/2015. | FROST BANK......oconiisiisiisiissississississississiisies | s D, S I 273,310 273,310 272 [ | | | 1,296
8999999. Total - Class One Money Market Mutual Funds ....273,310 0 0 0 273,310 272 0 XXX XXX XXX 1,296
9199999. Total - Short-Term Investment: 273,310 0 0 0 273,310 272 0 XXX XXX XXX 1,296
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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



Annual Statement for the year 2015 of the

National Specialty Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Frost Bank. SaN ANONIO, TEXES......o.veevereeeeeeeeieeeeeeeeeeeseeesesesess st sesssseessssessssessssnes | ceveneens 5,726,132 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 5,726,132 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 5,726,132 | XXX
0599999. Total Cash XXX XXX 0 0 5,726,132 | XXX

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

1. January. 3,338,097 |4. April 1,508,044 | 7. July. 3,231,856 | 10. October. 4,361,495
2. February 2,979,338 | 5. May. 1,957,341 | 8. August 3,371,929 | 11. November. 4,512,407
3. March 1,789,104 |6. June 2,951,179 | 9. September. 4,294,661 | 12. December. 5,726,132

E26




XA

Annual Statement for the year 2015ofthe N@tional Specialty Insurance Company

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

U.S. Government Bonds - Issuer Obligations

US TREASURY BILL [ [ 120302015 [ oo [.....0112812016 2,499921

0199999. U.S. Government Bonds - Issuer Obligation: 2,499,921

0599999. Total - U.S. Government Bonds. 2,499,921

Total Bonds

7799999. Subtotals - Issuer Obligation 2,499,921

8399999. Subtotals - Bonds. 2,499,921

8699999. Total - Cash Equivalent 2,499,921
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Poli All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccccveicniiiniiniiian AL .o
2. Alaska...
3. Arizona. . | MULTIPLE PURPOSES 717,642 732,228
4. ArKansas........oooreeneererinens
5. California..
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Delaware...... WORKERS' COMPENSATION 103,854 103,094
9 District of Columbia
10, FIOMida. ..o FL|...... B.... |PROPERTY & CASUALTY 468,221 458,646
11, GeOrgid. . GA|... B.... [MULTIPLE PURPOSES. 97,654 101,990
12.  Hawaii HI|.
13, 1dah0....cc ID|..... B.... [WORKERS' COMPENSATION. 250,000 264,658
14, lliinois. IL
15, Indiana..........coocionriinriincriins IN|.
16.  lowa A e
17.  Kansas.
18.  Kentucky. .
19, Louisiana........ccccooemeveneriiinniinnncd LA| s
20.
21.
22. MULTIPLE PURPOSES 820,502 846,314
23.  Michigan...
24. Minnesota.
25.  Mississippi
26.  Missouri .
27.  Montana... WORKERS COMPENSATION 24,187 24,435
28.  Nebraska.. .
29.  Nevada MULTIPLE PURPOSES 338,560 356,508
30.  New Hampshire. PROPERTY & CASUALTY. 551,600 569,265
31, New Jersey. .
32.  New Mexico.. PROPERTY & CASUALTY. 337,320 354,865
33.  New York..
34, North Carolina.. PROPERTY & CASUALTY. 300,953 308,043
35. .
36. PROPERTY & CASUALTY. 256,307 259,745
37.
38.  Oregon MULTIPLE PURPOSES 428,675 434,729
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina.. PROPERTY & CASUALTY. 143,273 143,756
42.  South Dakota
43.  Tennessee....
44. MULTIPLE PURPOSES 2,210,544 2,242,931
45.
46. .
A7, VIginia. .o PROPERTY & CASUALTY. 56,412 57,694
48.  Washington
49.  West Virginia. .
50.  WISCONSIN.......ovveurireriiicriians
51. Wyoming
52.  American Samoa..
53, GUAM....oiicc
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands.........MP | ............
57.  Canada. CAN | oo
58.  Aggregate Alien and Othel XXX XXX 0 0 618,656 612,492
59. Total XXX XXX 2,210,544 2,242,931 5,513,815 5,628,459
DETAILS OF WRITE-INS
5801. OTHER......ccooomirimmrrircrirenirerinn | - .| US TREASURY LONGSHOREMAN'S 618,656 612,492
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).........coccvrvecriincniees XXX XXX 0 0 618,656 612,492
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