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Annual Statement for the year 2015 of the OLYMPUS INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross
Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1 2

Amount

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© o N o

. Cash, cash equivalents and short-term investments...........c.ccocovvnenernininennie
. Other invested assets
. Total invested assets

Bonds:
1.1 U.S. reaSUrY SECUMEES......cveveevieireieieieieeiss ettt ebes
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCi€s.........cowuvrererrurrerreneerernesnnennennes
1.22 lIssued by U.S. government sponsored agencies............ooueveveeriennnns
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES)......ucvervirieeiirieisiscei e nnns
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.......................
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations............c.ccccoceeriiiennes
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMA and FHLMC............cccccvvuueee.
1,513 AlLOHNET ...t
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........
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.........ccccovvvevierenenieniesiiennns
1.523 Al OtNT......ooocvvevecivcisiicis s nes
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hYDF SECUMHIES).....vvveeveieiecicseiete e
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMHIES. ..ot

Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:

3.21 Affiliated

3.22 Unaffiliated. ..ottt
3.3 Publicly traded equity securities (excluding preferred stocks):

331 AfIIATEA. ..o

3.32 Unaffiliated
3.4 Other equity securities:

3.41 Affiliated

3.42 Unaffiliated.......coveeeeeeieee et
3.5 Other equity interests including tangible personal property under lease:

351 AfIIATEA. ..o e

3.52 Unaffiliated.......coovvrerieiiririe et
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL ..ottt nes
4.3 Single family residential Properties............covruermenreresinsnessiessseseeeenes
4.4 Multifamily residential properties.
4.5 COMMETCIal I08NS.........vvvrirrirrirriseinsieie st ssessnes
4.6 Mezzanine real estate 10aNS..........c.vvreerniniineinieeese s
Real estate investments:
5.1 Property occupied by COMPANY.........ccoerrieieirrinieeesie s
5.2 Property held for production of income (including §.......... 0 of

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

satisfaction of debt)
CONFACE IOANS........eeeeie ettt nen
DEMIVALIVES. ...t
Receivables for SECUNHIES. .........overuurierrreieecneireie et
Securities lending (Line 10, Asset Page reinvested collateral)

........... 1,444,228

........... 1,747,212

........... 1,411,881

......... 13,622,198

1,216,353 | ...

............ 2.6

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

............ 3.1

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

............ 3.1

............ 6.1

................ 1,444,228

.............. 13,622,198
.1,216,353

................ 1,444,228

................ 1,747,212

I [ 1,411,881

............ 2.7

............ 6.5

............ 0.0
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Annual Statement for the year 2015 of the OLYMPUS INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAN.........cc.ciiiueiicieiicieete ettt bbbt bbb bbbttt bbbt a bbb a st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COMUMN 13 ...ttt bbbt
3.2 Totals, Part 3, COMUMN 1. ...ttt bbbt

4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een

5. Deduct amounts received on disposals, Part 3, Column 15..........cccoceeee... I .. 0 IR B
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ouiieeecieieisc ettt sttt b s
6.2 Totals, Part 3, COIUMN 13......oieiceesss ettt s bbbttt

7. Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, COUMN 2. ...ttt bbb bbbt
7.2 Totals, Part 3, COIUMN 0. ..o iesssss st ssssss et s st s sttt

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1.ttt sttt
8.2 Totals, Part 3, COIUMN ...ttt s sttt

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee
10.  Deduct total NONAAMIEEA AMOUNLS...........c.eviveieicteees ettt sttt ettt a bbb e sa bbb e sttt s b b ae s b et b st b bt es e bes b s saeses st nse st

11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbbttt bbbt s st
3.2 Totals, Part 3, COIUMN ..ottt sttt ns e

4. ACCIUAI OF QISCOUNL.......o.veviititet sttt ettt bbbttt b st s s a4 eS8t st s b st A2 bbb s s b s A bbb s s bbbt b s st n s bbb s s st n i

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.....ouieiiiiiiceeieeie ettt bbb bbb bbb

5.2  Totals, Part 3, Column 8........c.coocniimmiiniririrnersesseseese e . " 0 SRR R
Total gain (loss) on disposals, Part 3, Column 18..........ccccccoveververcervereereen . N B IR e

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13, ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt

© ®©® N o

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 1. oottt
10.2  Totals, Part 3, COIUMN 0. ...ttt bbb

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s
12, TOtAl VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R
13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt
14, Deduct total NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e

15. Statement value at end of current period (LINE 13 MINUS LINE 14)........ieicieiiercieeeeie ettt bbb bt es b s ettt n e
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Annual Statement for the year 2015 of the O LYM PUS I N S U RAN C E CO M PANY

© o N o

10.

1.
12.
13.

Ea

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT........c.oiiiueiiietcieieie ettt bbbt s bbb

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN TB.......coieiiiieii ettt

3.2 Totals, Part 3, COIUMN 12........iiiieieicicisste ettt bbbttt st baen

ACCIURD OF GISCOUNL. ...ttt
Unrealized valuation increase (decrease):
5.1

Totals, Part 1, Column 13........couieieserse s N 0 IR R,
5.2 Totals, Part 3, Column 9.......cccccoevverrereeieieeesseee e o) .- B i,

Total gain (10ss) on disposals, Part 3, COIUMN 19.........cciuiiiiiiieieeiiereee ettt st s ettt a et sttt s bt es s et st e sttt s e s bassnenn

Deduct amounts received on disposals, Part 3, COIUMN 1B...........ceveieueieieiciee ettt as sttt s s s st et s st enans

Deduct amortization of premium and EPIECIALION...........c.cucveiciecee ettt bbb bbb bbbt e st e ettt n e saes

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt sttt nnn

9.2 Totals, Part 3, COIUMN 1.ttt sttt nen

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15........ooiieieissiscieis ettt s s

10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes

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

Deduct total NONAAMILIEA AMOUNES............cceieiiieie ettt b se sttt s bbb s s s sttt et en s ses s st st nta

Statement value at end of current period (LiNe 11 MINUS LINE 12).......c.vuerririnrinririnississessiesssssssssesssssssssssssssssssssessesssssssssessassssssessessssssessessessssssessnes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PrIOT YEAT. ..ottt sttt bbbt

Cost of bonds and stocks acquired, Part 3, COIUMN 7........c..c.iuieieieiecisese ettt bbb bbbt

ACCIUAL OF QISCOUNL. ...ttt bbb s8££ s8££ 22 E £ E 24842 E e E e E e A e bbbt
Unrealized valuation increase (decrease):
A1 Part 1, COIUMN T2 .ottt ettt a ettt a et s s s et se st b s et et e as s e s s e et e s s as e et naetesensetesseaeteseneetesnans

16,085,482

26,853,358

14,745

4.2 Part2, SECHON 1, COIUMN 15........iiiiiieiciceie et ettt a bbb aes

4.3 Part2, SECON 2, COIUMN 13........uiicieieee ettt et b bbb bbbt bbbttt baes

44 Partd, COIUMN T ottt ettt bbbt bbbt bbb bbb an

(34,320)

Total gain (loss) on disposals, Part 4, COIUMN 19..........cciiiicie ettt st a bbb s bbb bbb s st bbbt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ciiiieiieiiieie ettt naes
Deduct amOortization Of PIEMIUM.............ccccuiieiieeie ettt ettt bbb s bbb st e bbb s bbb bbbttt
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15ttt

26,067

13,855,095

58,410

8.2 Part2, SECHON 1, COIUMN 19.......iiicicieisetc ettt bttt bbbt

8.3 Part2, SECHON 2, COIUMN 16.........vueiiiieieeietcieitete sttt bbb bbbt bbb e

8.4 Partd, COIUMN 5. ...ttt b bt b st bbb sttt

Deduct current year's other-than-temporary impairment recognized:
9.1 P T, COIUMN T4t

9.2 Part2, SECHON 1, COIUMN 17 ...ttt b bbbttt b e s

9.3 Part2, SECON 2, COIUMN 4.ttt ettt srns

9.4 Partd, COIUMN 13ttt bbbt s s

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........c.cccvrrireiieerericises ettt enaen

Deduct total NONAAMItIEA AMOUNTS..........cuiieieiiieieeieise e s s R8s st s st ntn

Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviviriieieiesieiesetese ettt sttt b st s s snaen

Si03

29,031,827

29,031,827




Annual Statement for the year 2015 of the O LYM PUS I N S U RAN C E CO M PANY

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.. ...1,634,970 1,631,425 ...1,636,531 .1,638,333
Governments (Including all obligations 2. CANAGA. ..o | et | ettt ents | seesestene sttt ettt enns | setsestent sttt
guaranteed by governments) 3. Other COUNHES. ...cvuivirerreree | orerrisreisssersssesssesssnessessseses | sessenssssssssessassssssessasssnssnssnsss | sessossessssssessenssssessessenssnssnsss | sessessossssssessassassnssessassansssess
4. TOtAIS.cooveeerrcessrreessnrresnnes | covrersssnessssseenns 1,634,970 [ oo 1,631,425 | oo 1,636,531 | oo 1,638,333
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...oooooiieeiiieceiiiees | e 1,747,212 | o 1,786,590 [ oo 1,756,095 [ .o 1,450,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....oovireirnrnrinisisiins | o 1,411,881 [ .o 1,434,086 [ ..o 1417613 [ oo 1,150,000
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..oocnnirensiissiessiissiens | v 6,365,116 | .cooovvvvrriinn. 6,457,680 | ..oooooovviiine, 6,369,452 | ..o, 6,048,204
Industrial and Miscellaneous and Hybrid 8. United States.......ccoeveeecvees | covervieiiriinnns 14,686,846 | ........ccoveveee. 14,603,586 | .....ccovvvevee. 14,701,804 | ...ccoocvirrnee. 14,640,098
Securities (Unaffiliated) 9. CaNada.....coomeeverrrenneeriienns | e 662,047 | oo 652,257 | .oooorereeeerriseeennd 661,481 [ ..ot 670,000
10._Other Countries.......ccenseerees | ovsrrieinsniiiissiiienes 554,306 | ..oooorrininriiinniens 548,930 | ..o 555,107 | ..oosvvenirrrissnieens 550,000
11, Totals...ooerssinssnisssien | e, 15,903,199 | .ooovriiiiiriennaes 15,804,773 | .ooovveisciiecnnee, 15,918,392 [ .oooovviiiciieenes 15,860,098
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o L ] e L e reneiens | creneneetes st enensereneneaesenastenas
13. Total Bonds.......cooooseemmssennas | covvsvrieisiiiennnes 27,062,378 | ..coooorvenn. 27,114,554 | oo, 27,098,083 [ ..coooovisiiieenne 26,146,635
PREFERRED STOCKS 14, UNted SEALES......cveeevererrenn [ rerieecinnericenieeees [ s | s
Industrial and Miscellaneous (Unaffiliated) 15, CaANAAA........cooveiercieicciis | e | e [ s
16.
17.
Parent, Subsidiaries and Affiliates 18.
19. Total Preferred Stocks.......
COMMON STOCKS 20. United States.......ccooeevernreees
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.......coceeerereieins [ e | s | s
22. Other COUNMES. ....ccvveirenss | o | e | e
23, TotalS. ..o | v, 1,969,445 [ oo 1,969,445 | .o, 2,003,765
Parent, Subsidiaries and Affiliates 24, TotalS...ooviveesireiiesciciieins | e | e | s
25. Total Common Stocks....... | ..ccccovcernnn. 1,969,445 [ oo 1,969,445 | oo, 2,003,765
26. Total StoCKS....umueeuusssirrsnans | v, 1,969,445 [ oo 1,969,445 | .o, 2,003,765
27. Total Bonds and Stocks.... | ........c.cc....... 29,031,823 [ ..oovvvvereenn. 29,083,999 | ..ovvvrrrrerennn. 29,101,848
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Annual Statement for the year 2015 of the OLYM P US IN S U RAN C E COM PANY

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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

6.9
0.0

4.1
4.2
43
44
4.5
46
4.7

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

Totals

................. 1,411,881

5.1
5.2
53
54
5.5
5.6

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

................. 1,297,217

................. 4,484,698
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

B.1 NAIC oottt ssssssnnas | evssesssenssnnes 1,627,782 | ..ovvvrenee. 7,836,095 | ..coovvrrrnne 2,186,570 | covvvrrerrerirns 28,986 | ..cooovvrererinnn 291,713 | oo 11,971,146 | oo 438 [, 8,796,253 | .covervrrrrerireriins 519 [ 11,971,145 | oo
B.2 NAIC 2.ttt sttt sssesins | eesesssssssssssnsssnsssssnsssnns | consisnsiinnins 3,060,413 | oo 871,641 | oo [ s | e 3,932,054 | .o 144 |, 1,049,919 | .o 6.2 | s 3,932,054 | oo
B.3 NAIC 3i.oooe sttt sssssssssses | sesssssssssessssssssssssnssssens | ssessssessssnsssssssssessssanssss | svsssssssssssssssssessssssssnns

B4 NAIC 4ottt sssssssses | seesssesssssssssssssssssssssssens | sessssessssssssssssssessssasssss | sesssesssssssssssssesssessssnes

B.5 NAIC 5.t sssss s sssssssssssssssssssnssss | sessssassssesssssssssssssssnssssns | ssessssssssnssssnssssessssanssss | sessssssssssssnssssessssansssnes

B.8 NAIC B...ooveoeeciiineessiesesesesessssesssssssssssssssssssssssssssnssssesssns | ssssssssssssssssssssssssssssssans | esssssssossssssnssssssssssssassses | sssssossssssssssssssessssassssanes

6.7 Totals... 1,627,782 ...10,896,508 .3,058,211 ..15,903,199

741
72
7.3
74
75
76

Hybrid Securities

8.1
8.2
8.3
8.4
8.5
8.6
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC e eeeeseesessesensensssnsenssssssssssssssesssnssenens | (@)ererieeeeni 2,730,917 [ oo 11,214,031 | oo 6,642,880
.............................................................................................................. 3,060,413 | ....................871,641
7 Totals....ccevevernee, 2 7
9.8 Line9.7a5a% 0f COL B.....cvvvieerieeieiecieseceisieisecsnesenseiens | eeeneeresresieneeseenenee 10000 | i 523 | e

10. Total Bonds Prior Year

101 NAIC 1ottt et sssssstssaesaens | cevvessissnsaens 5,850,088 | .......c..c......9,058,016 | ..coirirerenn 129,687 [ oo 219,008 | ..oooveereereerenn852,081 | oo e XXX s [k XXX [ e 15,908,880 | ..ovovvvrcrrrrireinns 93.8 | .o 15,908,880

10.2 NAIC 2..... 1,049,919 ... 1,049,919 1,049,919

10.3 NAIC 3.ttt stesssssens | svtessssssssessssssssssssssssses | sessesssssiessessssssssessssssnsas | seessessessissessssssssesssssenss | sresssessesssssesesssssessssens | sevessssssesssssessessssssessesses | cesseessesees XK Kurverennens [ ernrreerseree XK Kureverenns | eerverenveiissiesiseeeeens0 | evveeeeeisieeiieieene 000 [

104 NAIC Ao tee e sees s sesssssssssssssssssnsnns | svsessessesssssssssesssssssssnsns | sevsessessisssssssssesssssssssensas | senssessesssssssssssssssensssssenes | soeessessesssssnssssssnsenssnssens | svsensesssesssnsenssssssnsensnsens | eersersensees XX Kurrrernnrnns [ wrnrrerseeree XK Kurrrrerenes | eeverreereereseenseenneenns0 | eoveeeeeseerieeeeen00 [

10.5 NAICS.....

10.6 NAICSG.....

10.7 Totals....covveerrrerrrennn. 129,687 | .... 19,008 | .... 52,081 |. ..16,958,799

10.8 Line 10.7.258 % Of COL 8.....uovuiviiiiiiiiecisiississisieesesiesssienes | eresessssssssssessensnees 40.7 | o 534 [ i, 0.8 | oo 13 [, 38 | XXX e [ XXX e 100.0 e XXX | i
11. Total Publicly Traded Bonds

T4 NAIC Lottt ssessssssssensans | sesssssiessseens 2,730,917 | coovvrerrnee. 11,214,030 | covovrrrnan 6,642,880 | .coooverrrerrerinns 639,129 | .ovvrerverne 2,152,575 | coovvrernne. 23,379,531

............................................................................................................................................................................................................................................................ 3,932,054

Line 11.7 as a % of Col. 6....

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

Total Privately Placed Bonds

Includes $
Includes $

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

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.

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

Includes §.......... 0 current year, $.......... 0 prior year of bonds with 5* designations and §.......... 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 1§.......... 0; NAIC2S........ 0; NAIC3S§...... 0; NAIC4§..... 0; NAIC5S..... 0; NAIC6S...... 0.




Annual Statement for the year 2015 of the OLYMPUS INSU RANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 ISSUET OblIGAtIONS.......vvvereceeiieisrie e ssesssssessesssnens | svsesssssessessnnes 749,209
1.2 Residential Mortgage-Backed SECUMHES............ccceveireereieieeieciereeins [ v
1.3 Commercial Mortgage-Backed Securities.... .
1.4 Other Loan-Backed and Structured Securities. B [

................. 1,693,434

All Other Governments
2.1 1SSUET ODBlIGAtIONS........couivericieiecsciciesse e siessssessenes | eeviesesssses e
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured SeCUrties...........ccoevveveiervereirieiies s

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS. ...ttt sessessssesssenes | seeseessssssessessssessssesssseenas
3.2 Residential Mortgage-Backed SECUMLIES...........cccocveveerrererseieeiieienieens | e
Commercial Mortgage-Backed Securities....

................................................ NAT212 | 0 | i) 47, . 0. 1,747,212

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGALIONS.......cooieeceecieeeectce ettt sesssssesssesssnaas | cveeseessessiessessessesssesssssns | eeveesssssesseesessesssssssssseas | seessesssseesens 1411881 [ oo [ e | v 1,411,881 | oo 5.2 | eoeeeeeeeeeeeeeeeeeeeseesns | eveereeieeieeieseeid 0.0 | oo 1,411,881 | .o
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations............ccccevuee.
5.2 Residential Mortgage-Backed Securities.
5.3 Commercial Mortgage-Backed Securities.... B SOOI
5.4 Other Loan-Backed and Structured SECUMLIES...........ccoevvivevereereieiieiees s | eereesisiesesesesssssesessssens | eessesssseseesiesssessssesssesns

1,100,675
...196,542

..3,136,216 |...
2,932,924 | ...
295,976 |...

5.5 TOtAlS....oivvesciiesissii s | s 353926 | .o 2242968 | ....oceoeoe.... 1,297,217

. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations..........cccevevcvevereieresiereseeseeesvese s eesseesesssssnsenes | cverisnieneenennn 1,120,435 | ..........8,838,922 | .o 1,590,893
6.2 Residential Mortgage-Backed Securities...........cccovuviuereieerererieniseinns
6.3 Commercial Mortgage-Backed Securities.... .
6.4 Other Loan-Backed and Structured SECUNHIES..........cc.ervrvrererserrerienins | ornnrseiiersneans 507,346 | ..ooviirnnas 2,057,586 | ..ooooriiieninns 694,379

8.5 TOtAlS......cee e | i 1,627,781 | ..o 10,896,508 | ................. 3,058,211

Hybrid Securities
7.1 ISSUET OBIIGAtIONS........cveveiecieteiieieiesieieie st ssesssssssenss | sesissssssssesessssessesssssssens | sessessssessessssssssssessessssens | svessessssessesiessssessessessssns
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities.... .
7.4 Other Loan-Backed and Structured Securities.............couvrereenrereinrennen.

7.5 TOHaIS. .o sessnsenensnsnsensessnses | snesessssssnsensesssanersnssd | sneerierssenseneessnsnereessd | sresesissiseesessssenanens

Parent, Subsidiaries and Affiliates
8.1 ISSUET ODlIGAtIONS......coocvevereercreeeie ettt ssessssssseses | sresssisssssesssssssessesssssssens | seseesissessessesisssssesessssens | svessesisssssesissessessssessnsns I O | | e s
8.2 Residential Mortgage-Backed SECUMEES..........ccccveericieiseireieiseieens | ceveiiesissiesiesissesiie s | cesiesiesssssessse st senes | sesssssessssesse e ssesssssanes I O e | s
8.3 Commercial Mortgage-Backed Securities............coevevererererrersierennns
8.4 Other Loan-Backed and Structured Securities.

8.5 TOHaIS......ouiieiceie e
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Annual Statement for the year 2015 of the OLYM P US IN S U RAN C E COM PANY

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 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET OblIGAtIONS.......vvuveereeierieitieeiieeiieiie ettt ssessssssssseseees | cesesisessseneens 2,119,415 | oo 11,273,827 | v 5,850,661 | ..coovveeeeeei295,090 | covoivnieiieiiniens 0 [ 19,538,993 | oo 715 e XXX [ e XK e [ i 19,538,993
9.2 Residential Mortgage-Backed Securities..... 104,155 ...456,312 ...196,542 1,860,862 ..2,932,924
9.3 Commercial Mortgage-Backed SECUMHES.........ccoevevevercereereeceresiens | cvvrveeieeeeeesee s 0 486,718 772,939 | o0 | e, 291,713 1,551,370
9.4 Other Loan-Backed and Structured Securities..........cc.ccvvvevereeerrieiens | covvereiisienenn. 507,346 |....ccoernne. 2,057,586 | ...ccovvrrnnen. 694,379 | .o 28,986 | oo 0] 3,288,297 | i 12,0 | e XK e XK | e, 3,288,298 | ..o 0
0.5 TOtAIS.....vveieeriiiiieiees sttt ennes | sriessiensienieas 2,730,916 | coovvrvnee. 14,274,443 | ... 7,514,521 | .ooveverrn839,129 | oo 2,152,575 | oovierernn 27,311,584 [ e 100.0 | XXX [ e XX [ 27,311,585 | oo 0
9.6 Line9.5858 % Of COL B.....oovuiiiiiiiisiisississsissssssss s ssssssssesssssness | cessesssssssssssssnees 100 [ 52.3 | i 275 | i3 | 79 [ 100.0 | XXX e e XX | XK s | s 100.0 | oo 0.0
10. Total Bonds Prior Year
10.1 ISSUET ODlIGAtIONS........ouiveieriieiieiieesese st ssestsntnnens | rreseeinsins 6,025,021 | ccooovvirinnes 7,360,013 | coooeeeenernneneereeieenns [ o [ o [ 90,9 CHRIN PO ) .0 RN IS 13,385,034 | oo 78.9 | oo 13,385,035 | ..o
10.2 Residential Mortgage-Backed SECUNHIES. ..o | e | v 24,459 | .o, 129,687 | .oovvveeriiene 219,008 | .covvrreerinn 652,081 |...covvennen. 9 0,9 CHRIIN PO ) .0 I O 1,025,235 | oo 6.0 [ oo 1,025,235 | ..o
10.3 Commercial Mortgage-Backed SECUMHES...........cccuevrieereeieieieiieiiens | erreeiseiesieese e | cevveesesssssennns 253,348 | ..o | e | s | ), 9., G P )%, &. GO [FURRRR 253,346 | oo 15 | e 253,346 | ..o
10.4 Other Loan-Backed and Structured SeCUNtiEs...........ocvvereenernernernens | s 874,985 | ..o 1,420,197 [ | e | s | s 9,9, SORTNINY [T D 8,9, SOTRIRTY (RN 2,295,182 | oo, 135 | o, 2,295,183
10.5 TOHAIS. ..ot stenteniaes | resiesiesinns 6,900,006 | ...oovervennes 9,058,015 | ..covrerrirenne 129,687 | .coovvvvrierene 219,008 | .o 652,081 |...ovvennee. 90,9 CHTIN PO ) .9 NN IR 16,958,797 | oo 100.0 | .o 16,958,799
10.6 Line 10.5858 % 0f COL 8.....u.ivuiiiiiiiiiiiisississssssssisssssssssesssssssnss | cosssssssssssssssssssseaas 40.7 [ 534 | e (U3 I 1.3 [, 38 [ XXX e, XXX [ o 100.0 |.oovenneee. D0, S [P 100.0
11. Total Publicly Traded Bonds
11,1 1SSUET ODlIGAtIONS........oovveiirieiie e 11,273,827 295,090 | .eeorveererrerereeeeneneeeerens | e 19,538,993 13,385,035
11.2 Residential Mortgage-Backed SeCUrties...........coverrrerecereereeneneireennees | veveeveeinnennennn 104,155 | L 456,312 315,053 | .cooviene 1,860,862 | ...cocoveuennee. 2,932,924 | oo 107 | e 1,025,235 | o0 [ i 2,932,924
11.3 Commercial Mortgage-Backed SECUMHES..........ovuurerineeneenrinincireiiees | eerreireieeeneineieessineisees | eeereeseessseneena 486,718 | oo 772,939 | e | e 201,713 | oo 1,551,370 | oo BT | 253,346 | oo 15 | 1,551,370
11.4 Other Loan-Backed and Structured Securities..........cccoovneeneinnennecnnes | cevnseinnennnnn 507,346 [ oo, 2,057,586 | ....cooceeee0ee094,379 | i 28,986 |...coooiiiciinincici | e 3,288,297 | o120 2295183 | il 135 | 3,288,297 |.............. XXX
115 TOtAIS ..o
11.6 Line 11.5asa % of Col. 6......cccovvvrrrvvrrnnns
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12,1 1SSUET ODlIGALIONS. ......vereeerirrieeirie e esesssesseessesssesssssesssnens | cessssesssnssssesssssnsssesssssns | sessessessessssssnssesssssssssessos | sesssesssssessnsssssessassnssnsss | sressessessessassnssesssssansns | sressssssessessenssssessessansns | sesesssssesssssenssssessenens 0 | o000 | o0 | 0.0 | e b XXX | e
12.2 Residential Mortgage-Backed SECUMHES..........ovurrerrurririinrrrieenrnnins [ cerrereineirsieeinsnsieennines | seereesssnsesseessessssesessssns | seseseesssessnsssesssssssssssess | cesssseessessnssnssseessssansns | coeesssessssessessnsssessessansns | sesessssssesssssassssssessesens O o000 | o0 | 0.0 | e b XXX | e
12.3 Commercial Mortgage-Backed SECUMLIES. .........crvrrerrurireneinrrsininees [ eerrensineirsiseinsinsiesneines | seeneeesensssessssesssssessssss | ceseseeessessnssessessssssseseess | cessseeessessnssssssesssssessns | coessssesssesssssnsssesssssnnsns | sesesssssessssssssnsssessesens 0 o000 | e | 0.0 | e b XXX | e
12.4 Other Loan-Backed and Structured SECULIES. ........cvereereererneenriiniines | eorsrssessinsisnississiisissinns | seessessessessssnsssessesssssess | eosessessssssssssssessssssessessess | eoosessssssssssssessssssssnssssss | conmessessssenssssssssessssessess | sesssesssssssssessesssssssasens 000 [0 | 0.0 | XXX | i,
12.5 TOtAIS ...t sssstssenesessesssssssssssssssnnes | cessssnsnseesssnssnesnenneens0. | oveneennsneneenssnneenennen 0 | o0 [0 |0 | 0 | 00 | 0 [ 0.0 [ XXX |
12.6 Line 12.585@ % 0Of COL. B......cecevrerrirrirnriineinineisneineeneinseeseenseeseenees | eoneensensenssnssennnens0:00 [ e 00 | 0.0 | 0.0 | 00 | 0.0 [ e XXX s | e XXX e XK s [ XXX e

12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9........ccccooviriniiieisrsssnnnns
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Annual Statement for the year 2015 of the OLYM P US IN S U RAN C E COM PANY

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, DECEMDEr 31 Of PHOT YEAN.........curu et sseessetsesessssssesessesssssessessessnns | sevsessssssssssssssassssssessesssssssssessasean 873,316 | oo 873,318 | covveevereiieiieteeete ettt s senes [ eebeste sttt saesaes | eebestes ettt sttt aen
2. Cost of short-term INVESIMENS ACQUITEA...........cvviveieeicieiieie ettt sse st bensens | evsesessssssssesssssses e ssses s s sanaaes 36,850,587 | .cvevereieieinee e 36,850,587 | .oeveeeerereeiieteeere ettt senes | ettt st sees | setestes et et e st a et s bt n e saes
3. ACCTUAI OF BISCOUNL.......oovvvvrirreessriresi st | etnt e s e 0 [ [t nss s | et | et
4. Unrealized valuation INCrEASE (ABCIEASE).........eiueiueireiiieieieieessiseeisstesse ettt s st ss bbbt s b b s s sse st nsessesns || stestessesssessesse s st ass e s st en s s ben s s bt ensns 0 [ ettt | vttt ettt s s bensens | Sbestesae bt st s st et s b e bbb s s s s bt n s st en s s | entetseb st sttt ettt an
5. Total Gain (I0SS) ON QISPOSAIS.......cuuvurerrerrirrereeeeseeseeeeeeseeseeeseeeaseessseeeseesesessesessess e s ssessess s eesestenssessessessssasssessassanssnssns | oessessossssessssassssssssessastnesessessanssessessssnnes 0 [ oottt | vttt bbbt enaens | Shetaebae bt bbb st bbb s e b b s st st stessesas | ebtesies st sttt s e bbbt ne s
6. Deduct consideration reCEIVEd 0N QISPOSAIS............ccueveeicviiiieeieieisete ettt es s s s s s saessssnsens | evsesessssssssesssssses s sessensesessansaes 3T ATAB97 | oo R A A O O T
7. Deduct amortization Of PIEMIUM............cc.ccviiieiiicteee ettt ettt b sse s bt s sesasssssssessnsnns | ertessssssssssssesnsssses e s s sesses s s ssssesassnsanee 0 [ ottt sns | et b et s s sssnetes | Sbebeereses et b et et et b s st s st b s aebe s s aesnae | netebeset ettt e bbb s et et a bbbt s et aeans
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............cceviueieiieiisiscics et ssnies | cvesssssssess st 0 [ e | ettt sensens | Shentese bbbttt s e b et st nses s | entetse s st s sttt ettt an
9. Deduct current year's other-than-temporary impairment rECOGNIZEA............c.eviurrerireenrireieeereireeeesneeeessessseseseeseesessees | seeessnsssssessss s ses et sss et 0 ettt nsrsses | eereetestesi st esses s bt es e sesssssesses st entensesntanaess | Shsiessstistonsessctestens et et st s sesset st essessessnsentetas | estetietstesses et et en e s eh st es sttt en bt neen s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........ccocrrrrrmrnrinnrninrnninssnsnsinsinns | covesssnssssesssessssssssssssssssssssessnens 249,206 | ovovvereeeeeereeeeee e 249,206 | .oveeverrreeernniresnererenrissenssessssnnssenni0 [ e 0 [ oot 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).......oviiiuiiiisiiiiisisicsiiiesssiiseesessessessssssssssssssssssnssnes | eossesssessssssssssnsssssssnssssessesnsansases 249,206 | oo 249,208 | .vovieeieeeerersesessnsnenrenenee0 | s nesnens 0 | oo 0




Annual Statement for the year 2015 of the 0 LYM PUS I N S U RAN C E CO M PANY

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

Sch. E - Verification
NONE

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

SI11, SI12, SI13, SI114, SI15, E01, E02, E03, E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2015 of the OLYM P US IN S U RAN C E COM PANY

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-Ti
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
o Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828 A7 5 [USTREASURY N/B.......coooriiiiirriiiisrsiiissseiiisssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssinnins | woiins | oo | cosvvessinns | coveeneens L] 197,852 |...100.453 200,906 200,000 198,685 L1 ORI [T DO 1.500 |...... 1.720 01/08/2014. | 12/31/2018.
912828  G9 5 [USTREASURY N/B.......ooiiiiiiiiiiiiiiissiiss i sssssssssssssssins | ceviens .250,654 |...100.003 250,010 250,000 250,529 (GV5) | RO NP DO 1625 |...... 1.570 01/05/2015. | 12/31/2019.
912828 UG 3 [USTREASURY N/B......coooiieriioreiieeeisseeses s ssssess s ssse s sssessss s esssssssssessssnnsss | enesons .500,176 |...100.004 500,020 500,000 500,002 (59) | i | ererieeeeiieniiseniens | ceeend 0.375 |...... 0.360 01/22/2013.| 01/15/2016.
912828 VA 5 [USTREASURY N/B........ooiiioiiiiiiiisiississi s ssssssnssssssssssissssssssssssnsne | avoens | oo | covnnnennnes | coveennees (1 P 493,984 |....97.714 488,574 500,000 495,012 1,027 [ Lo | s 1125 |...... 1.360 01/28/2015. | 04/30/2020.
0199999. U.S. Government - Issuer Obligation: 1,442,666 XXX ..1,439,510 ....1,450,000 .1,444,228 1,268 0 0] XXX XXX XXX XXX
U.S. Government - Ci ial Mortgage-Backed
38376G__ 3W 8 |GNR 2011-109 AC | ....... ‘ . ‘ ......... 2 I ........... L1 193,865 | ...101.902 191,915 188,333 190,742 (1,399) [ oo | | ceeeas 3.250 |...... 2.460 |MON... 08/03/2011. | 04/16/2043.
0399999. U.S. Government - Commercial Mortgage-Backed Securitie: 193,865 XXX 191,915 188,333 190,742 (1,399) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. Government 1,636,531 XXX [, 1,631,425 | .............. 1,638,333 ....1,634,970 (131) 0 0] XXX XXX XXX XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
373384 Z8 B | GEORGIA ST....ooiieeirieriiueriieeeissessesessiessss st ss st sssenninas | seseens 372,237 |...126.188 378,564 300,000 370,210 (VX174 ) [N DN DU 5.000 |...... 2140 |FA....... 7,167 09/11/2015. | 02/01/2025.
19791 U2 2 [HAWAIL ST ..o | ceniias .357,693 |...120.376 361,128 300,000 355,737 (1,956) | oo | e [ coveas 5.000 |...... 2.070 [MN...... | cooveverinnns 2,500 | oo 7,500 | 09/23/2015. | 11/01/2024.
B0412A  EE 9 [ MINNESOTA ST...oouiiiiiiiiriiiiiiiesiiesissse st sisse s ssssssssse s sssse st sss sttt ssssenss | onenes .362,616 |...123.944 371,832 300,000 361,000 (R L) OUTORIROIO DO PO 5.000 |...... 2590 |FA....... 5,500 09/14/2015. | 08/01/2028.
882723 RA 9 | TEXAS ST | e .359,709 |...122.301 366,903 300,000 357,552 (2E51:) ) UUORURRUPORN DU PO 5.000 |...... 2130 [AO...cc. | oo 3,750 | oo 7,500 | 09/10/2015. | 04/01/2023.
939740 SJ 8 [WASHINGTON ST......ciuuuiiuiiiiiiiisesissesis s sssis st | cosnis .303,840 |...123.265 308,163 250,000 302,713 (1127) | v | e 5.000 |...... 2510 |FA....... 2,882 10/01/2015. | 08/01/2027.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 1,756,095 XXX [ 1,786,590 | ............. 1,450,000 .....1,747,212 (8,884) 0 0] XXX XXX S0 21,799 [ oo 15,000 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 1,756,095 XXX [ e 1,786,590 | ..cooovvnve 1,450,000 .. 1,747,212 (8,884) 0 0 XXX XXX XXX | e 21,799 | oo 15,000 XXX XXX
U.S. Political of States, Territories & F (Direct and - Issuer Obli
052397 AK 2 [AUSTIN TX ..ot | cenieas .232,368 |...125.913 239,235 190,000 231,469 (899) [ cvvvvorerreerrrerereins [ e | s 5.000 |...... 2450 [MS...... 2,375 09/10/2015. | 09/01/2025.
159808  EJ 9 [CHARLES CNTY MD......oviuuiiiurienriiserisesisssasesesissesssssessssssssses st essssessssens | seseni 197,448 |..123.817 198,107 160,000 196,591 (857) [ coveeerererrirrerirnenin [ eererneeiieriineniiens | e 5.000 |...... 1.850 |MN...... 1,578 10/06/2015. | 11/01/2023.
160069 XA 3 |CHARLESTON CNTY SC.......coiiiiiriieriisiiissiissiis e ssssssssnas | cosen 377,139 |...126.318 378,954 300,000 376,017 (1,122) | o | e [ v 5.000 |...... 2130 |MN...... 2,417 10/22/2015. | 11/01/2026.
438670 Y7 0 [HONOLULU CITY & CNTY Hl...oooviiiiiicis st siesssiesins | ceviens .303,038 |...123.134 307,835 250,000 301,854 (1,183) | oo | evereieenieeniieeeians [ e 5.000 |...... 2580 [AO...... | coovrrrerrienas 3125 | o 6,215 | 09/25/2015. | 10/01/2028.
613340 4B 1 |[MONTGOMERY CNTY MD.....couireureeunresiinessnssssenesssesssesssssnsssesesssensssesssssensssessssesssssssssssssssssssssssns| soveens .307,620 |...123.982 309,955 250,000 305,950 (1,670) | oo | onerensssiseseessniens | ceeead 5.000 | ...... 1.910 [MN...... 2,083 6,250 | 09/25/2015. | 11/01/2023.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 1,417,613 XXX 1,411,881 (5,731) 0 0 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 1,417,613 XXX 411,881 (5,731) 0 0] XXX XXX XXX XXX
U.S. Special Revenue & Special A Obli and all N d Obli of Ag and Authorities of and Their U.S. Political Subdi - Issuer Obli
3130A0 C6 5 |FEDERAL HOME LOAN BANK.......ciiiiiiiiiiiiiiieciiiesiie st | s .249,285 |.....99.780 249,452 250,000 249,771 229 | e [ e | e 0.625 |...... 0.710 11/14/2013. | 12/28/2016.
3135G0  ZY 2 |FANNIE MAE........ st | cenieas 497,770 |...100.513 502,567 500,000 498,258 L. OSSO [ DO 1.750 |...... 1.840 . 11/05/2014. | 11/26/2019.
3136G0  TE 8 | FANNIE MAE ... ...ttt sttt | areinns 484,350 |.....98.493 492,468 500,000 489,276 2,892 | oo | e [ 1.330 |...... 1.910 |AOC...... 1,238 6,650 | 02/26/2014. | 10/24/2019.
B137EA DG 1 |FREDDIE MAC.... ... iiuertrimmiririsismesessessssssssssse st sssse s ssss s ssss st sssssssssesssessssssesssesenssnnses | seveons .503,875 |...100.749 503,748 500,000 503,146 ([722) ) [OOSR PO YN 1.750 |...... 1.560 |MN...... T53 | 8,750 | 03/04/2015. | 05/30/2019.
485424 QK 4 |KANSAS ST DEPT OF TRANSPRTN HL.....ccecovuiiiiiiiniiisiiinissesississsssisssssssssssssssssssssnes. | ceveeas 146,563 | ...123.347 148,016 120,000 146,420 (143) [ oo [ e | e 5.000 |...... 2430 [MS...... 350 12/03/2015. | 09/01/2029.
64990E  H9 1 |NEW YORK ST DORM AUTH ST INC TAX REV......cosiiiuriiiriieriineriieseieesiisesssessisesssessssssssiessssnns | coneees .360,855 |...122.350 367,050 300,000 358,957 (1,898) | i | e | oo 5.000 |...... 2.330 |FA...... 5,667 09/14/2015. | 02/15/2024.
65829Q CF 9 |NORTH CAROLINA ST LTD OBLIG........covciviiviiiniiissiinniississsisssisisssssssssssssssssssssssssssssssnssssssssannes | seveees .304,068 |...123.316 308,290 250,000 302,604 (1,464) | oo | e [ oo 5.000 2220 |[MN...... 2,083 6,250 | 09/24/2015. | 05/01/2025.
796253  4F 6 | SAN ANTONIO TX ELEC & GAS REVENUE...........covcrveeeucrriemereiisnsesssesssisssssssssssssssessssssssssens | wevenns .295,618 |...120.943 302,358 250,000 295,090 (57274 ) PO DU PYOOOR 5.000 |...... 3.520 |FA...... 4,792 09/24/2015. | 02/01/2032.
917567 AT 6 |UTAH ST TRANSIT AUTH SALES TAX.....cuuiiuiiirerisrssssnesssssssssssssssssessssssssssssssssnssssssssenssssssssssssssenes | soneens .293,813 |...121.095 302,738 250,000 292,694 (1,119) | | eneresssnissesesssnnens | ceeead 5.000 2.920 |JD....... 556 6,250 | 09/14/2015. | 06/15/2031.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 3,136,197 XXX 3,176,687 2,920,000 3,136,216 (2,532) 0 0 XXX XXX XXX | s 16,303 | oo 38,213 XXX XXX
U.S. Special Revenue & Special Obli and all N Obli of Ags and Authorities of and Their U.S. Political - i ial Mortgage-Backed
128L0 LU 4 [FGABBABY...........coieiiriiiisississssssisssss s | arssns | ae | ceeneees 2 | 1 I 50,439 |...112.019 55,573 49,610 50,250 (348) 5.330 |[MON... 02/01/2008. | 11/01/2037.
313070 HR 0 [FG J24TA40.........c oot | s .190,510 |...103.429 191,653 185,298 189,687 (9B9) [ cvvevereverriecriiennies [ eerieeeriieenincninens | 0000 3.000 | eeec 2.580 |MON... 07/19/2013.| 07/01/2028.
3137BD  JG 2 [FHR4384 HD 275,517 |...102.077 271,402 265,879 275,078 (T46) [ covoovecriirriinccis [ e | 0000 3.000 | e 1.450 |MON.. 09/09/2015. | 06/15/2040.
3137BK  ZX 1 [FHRAB0B BA ... | ceniaas .291,131 |...102.885 290,103 281,967 290,757 (803) [ coveoeveeriicriinnnis | eevieeriircriinniinens | 0000 3.000 | i 2.070 |MON... 09/09/2015. | 12/15/2038.
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3138WC  2C 6 |FN AS3470 .485,291 |...105.886 483,276 456,409 484,843 (2,987) | ovvvererernrreenrerienne | cvereersmeeisneesinneens | 2000 | 3470 [MON.. 06/02/2015. | 10/01/2044.
3138YK X7 3 |FNAY6101 .504,344 |...103.308 507,703 491,444 504,148 (A18) | oo [ e [ 200 3.500 | oo 3.270 |MON... 06/10/2015. | 06/01/2045.
3138YT CG 7 |FN AZ1870. 514,132 |...105.886 513,205 484,673 513,769 (1,180) | oo | orerieneieerisnens | 24000 [, 3.490 |MON... 07/06/2015. | 06/01/2045.
31397Q WZ 7 |FNR2011-15VB .106,250 |...106.527 106,527 100,000 106,021 (229) [ covveereereerrenineenee [ eevreereeineeneiens | 0000 | e 2.030 |MON... 11/10/2015. | 09/25/2029.
31406V UM 6 |FN 821488 .125,833 |...105.164 130,617 124,202 125,366 1,082 [ oo [ [ 2002337 | 2.210 |MON... 06/10/2008. | 06/01/2035.
31410F  SK 2 |FN 888022 .108,488 |...110.312 120,164 108,931 108,507 T [ [ e | 20005.0000 | i 5.000 |MON.. . 01/31/2008. | 02/01/2036.
314130 BH 9 |FN 942040 104,820 |...113.464 118,692 104,608 104,704 2 [ e [ e | 00008000 | e 5.940 |MON... 6,276 | 07/29/2008. | 07/01/2037.
31413Y P2 1 |FN 959541 113121 106,606 94,241 94,641 (B) | v | ereeiieriieeniienis [ 286,000 [, 5.900 |MON... 5,654 | 06/24/2008. | 12/01/2037.
31414) R5 4 |FN 967708, 5,709 |...107.273 91,032 84,860 85,153 (350) [ cevveurrrerserrirnsnnnne [ conesnrissscnninens | 00005.000 | oo 4.800 [MON... | cocoveccreeeenn354 | oo 4,243 | 01/09/2008. | 01/01/2023.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. 2,937,279 XXX 2,986,553 2,832,122 2,932,924 (6,841) 0 XXX XXX 9,007 62,943 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed
3136AP 37 3 |FNA2015-M12 FA. ..o sosnss s sssns s s sssss st ssnsssssssssnssssssssssssssnssnns | oveneee | o | seresnencd | cossrssanee L1 295,976 |.....99.445 294,440 296,082 295,976 1 | | | 000540 |, 0.540 |MON... | coooereverreeen 138 | o 406 | 09/10/2015. | 04/25/2020.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities. 295,976 XXX 294,440 296,082 295,976 1 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 6,369,452 XXX 6,457,680 6,048,204 6,365,116 (9,372) 0 XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
00287Y AT 6 |ABBVIEINC 498,773 |.....98.994 494,973 500,000 498,919 146 | oo [ e | 0000 2.500 | iaec 2.550 05/05/2015. | 05/14/2020.
037833 AH 3 |APPLE INC, 499,478 |.....99.965 499,825 500,000 499,941 74 | s [ e | 200450 | L 0.480 05/01/2013. | 05/03/2016.
05531F AG 8 |BB&T CORPORATION .260,913 |...100.273 250,684 250,000 250,569 (4,554) | oo | ererieeniineniineeis | 20003200 [ 1.360 09/11/2013. | 03/15/2016.
06051G  EX 3 |BANK OF AMERICA CORP .254,440 |...100.325 250,815 250,000 253,572 (868) [ .vvvoorvverreerrrirnriin | e | 00002600 | oo 2.110 03/18/2015. | 01/15/2019.
06406H CZ 0 |BANK OF NY MELLON CORP. .253,100 |.....98.914 247,287 250,000 252,650 (450) [ covvooveerieeriennis [ e | 0002150 | i 1.870 04/07/2015. | 02/24/2020.
14042E  4A 5 |CAPITAL ONE NA .252,380 |.....98.939 247,348 250,000 252,000 (380) [ vevveverrerrmerrennieenns [ eevveerniirneeneiines | e 2400 | 2.160 04/07/2015. | 09/05/2019.
14912L 6D 8 | CATERPILLAR FINANCIAL SE .250,232 |.....99.641 249,104 250,000 250,127 (TT) ] oo | e 001250 [ 1.210 08/14/2014.| 08/18/2017.
151020 AT 1 |CELGENE CORP .249,985 |...100.022 250,055 250,000 249,987 2 [ [ e | 2125 | 2.120 08/03/2015. | 08/15/2018.
17275R AR 3 |CISCO SYSTEMS INC .251,278 |...100.858 252,146 250,000 250,958 (2272 [SSRN ENRRT DO ;3 B 1.990 11/21/2014. | 03/01/2019.
172967 HM 6 |CITIGROUP INC 251,643 |...100.406 251,015 250,000 251,432 (211) [ oo [ e | 0000 2.550 | e 2.360 06/23/2015. | 04/08/2019.
172967 JJ 1 |CITIGROUP INC .250,688 |.....98.830 247,075 250,000 250,587 (101) [ covererererrirerienenis [ eerivereiveniinenninens | 00002400 | oeecs 2.340 03/18/2015. | 02/18/2020.
212015 AN 1 |CONTINENTAL RESOURCES 126,278 |.....70.442 105,664 150,000 126,608 331 | s [ [ 20.3.800 | 6.200 11/03/2015. | 06/01/2024.
22160K AG 0 |COSTCO WHOLESALE CORP 493,645 |.....99.192 495,960 500,000 494,354 709 | oivereenerineriienes [ eovereenenieereinenns [ e 1750 | 2.030 06/12/2015. | 02/15/2020.
24422E SX 8 | JOHN DEERE CAPITAL CORP .250,022 |.....99.546 248,867 250,000 250,019 ()| v e [ 2 1.600 [ 1.590 07/10/2015. | 07/13/2018.
268948 AA 4 |EAGLE BANCORP INC 202,100 |...101.000 202,000 200,000 202,094 (6) 5.590 12/07/2015. | 09/01/2024.
373334 JP 7 | GEORGIA POWER COMPANY .546,385 |...106.740 533,701 500,000 540,998 (5,387) | covvvvvrrerenrerenniinnns | eeneeseneisneisnnennns | 2250 | 2.060 06/12/2015. | 12/01/2019.
40428H PR 7 |HSBC USAINC 496,435 |.....98.837 494,188 500,000 496,846 A | | | 002350 [ 2.510 06/03/2015. | 03/05/2020.
406216 BH 3 |HALLIBURTON COMPANY. ...54,955 |.....98.413 54,127 55,000 54,956 LI FFUURSRPPIOUPPPORPOOIS DUTPOPPTTOOPPOOUORR DOPPOOE: 1< (T IO 3.380 11/05/2015. | 11/15/2022.
458140 AL 4 |INTEL CORP .250,765 |...100.133 250,333 250,000 250,427 (216) [ cvvvoveereseriineis [ e | 0001350 | i 1.260 05/30/2014. | 12/15/2017.
46623E JY 6 |JPMORGAN CHASE & CO. 249,875 |.....99.798 249,49 250,000 249,953 A2 | oo | e | e 1.350 [ 1.360 |FA....... 1,275 3,375 | 02/12/2014. | 02/15/2017.
494550 BV 7 |KINDER MORGAN ENER PART. .134,046 |.....86.063 129,095 150,000 134,265 219 [ | e | 04250 [ 5.800 [MS...... 2,125 11/03/2015. | 09/01/2024.
57636Q AA 2 |MASTERCARD INC .249,412 |...100.391 250,979 250,000 249,612 115 [ [ e | 2000 2.000 | e 2.040 |AO...... 1,250 5,000 | 03/26/2014. | 04/01/2019.
61761 B3 2 | MORGAN STANLEY .249,700 |...100.318 250,795 250,000 249,731 31 2.820 |JD....... 292 3,500 |06/11/2015. | 06/16/2020.
637138 AC 2 |NATIONAL PENN BANCSHARES. .165,495 |...100.472 165,779 165,000 165,494 ()] oo | ceveeieerieenieeni [ 24250 [ 4.200 [MS...... 1,773 12/07/2015. | 09/30/2024.
69353R DD 7 |PNC BANK NA 500,305 |...100.444 502,221 500,000 500,267 (38) [ covveeeeereeceseereceeens | oo | 00002250 | . 2230 |JJ........ 5,594 5,625 | 06/03/2015. | 07/02/2019.
713448 CW 6 |PEPSICO INC. 249,920 99.992 249,982 250,000 249,938 18 [ [ | 1125 | 1.140 |U........ 1,281 07/14/2015.| 07/17/2017.
717081 DL 4 |PFIZERINC 502,395 |...100.887 504,439 500,000 502,077 (318) [ oo | eevieericeeniieniieens | 00002100 | i 1.970 |MN...... 1,342 5,250 | 06/11/2015. | 05/15/2019.
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74005P AZ 7 |PRAXAIR INC. 515,610 |...101.227 506,136 500,000 514,308 (1,302) | oo | everiereiseriinnins | 20e:3.000 [ 2.450 .5,000 .7,500 | 06/04/2015. | 09/01/2021.
882508 AZ 7 |TEXAS INSTRUMENTS INC .490,020 |.....97.410 487,050 500,000 491,077 1,057 [ cooreeneriereineniens [ eeenerirereiseninneens | e 1750 | 2.180 1,458 | ... 4,253 | 06/12/2015. | 05/01/2020.
89233P 6D 3 |TOYOTAMOTOR CREDIT CORP. .498,170 |...100.643 503,219 500,000 499,474 370 | [ [ 1750 | 1.820 048 | 8,750 | 05/17/2012. | 05/22/2017.
910304 AA 2 [UNITED FINANCIAL BANCORP. .101,050 |...100.250 100,250 100,000 101,046 ()] oo | ererieeneiseniienn | 08750 [, 5.590 1,438 12/07/2015. | 10/01/2024.
92343V CH 5 | VERIZON COMMUNICATIONS 499,575 |...100.347 501,739 500,000 499,630 55 | s [ [ 202,625 | 2.640 4,740 6,563 | 06/12/2015. | 02/21/2020.
98956P AE 2 |ZIMMER BIOMET HOLDINGS. .249,974 |.....99.383 248,460 250,000 249,980 B | e | e | 0000002000 [ 2.000 1,250 .2,667 | 03/11/2015. | 04/01/2018.
064159 HB 5 |BANK OF NOVA SCOTIA 149,988 99.537 149,306 150,000 149,988 | ....oovovcvriierenies | v | s | weveseeneesssenneninnns | e 2500 | 4.500 281 12/09/2015. | 12/16/2025.
136385 AT 8 | CANADIAN NATL RESOURCES 142,013 |.....88.282 132,424 150,000 142,134 121 [ [ e | 2000 3.800 | i 4.560 1,203 11/03/2015. | 04/15/2024.
78010U BY 2 |ROYAL BANK OF CANADA .249,693 |...100.209 250,525 250,000 249,928 103 [ oo [ eerveneineninenenens | e 1450 | i 1.490 1,128 3,625 | 09/04/2013. | 09/09/2016.
89352H AH 2 | TRANS-CANADA PIPELINES 119,788 99.997 119,997 120,000 119,997 T | e [ [ 200750 | 0.800 415 900 | 01/10/2013.| 01/15/2016.
00507U AM 3 |ACTAVIS FUNDING SCS .199,902 |...100.104 200,208 200,000 199,928 26 | e [ e [ 20022350 | 2.360 1,423 2,350 |03/03/2015. | 03/12/2018.
06738E  AD 7 |BARCLAYSPLC 355,205 99.634 348,721 350,000 354,379 (22 [ [V Dy (|| I DO 2.400 17 | 9,572 | 03/18/2015. | 11/08/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET ObIIGALIONS...........ivuiirirsisieriessesiessess s essess s ss et sns s ens st sns s ensansssanssnnas | sesensnsens 11,565,631 XXX oo 11,475,988 | ............11,540,000 | ............ 11,550,250 (11,026) 0 XXX 70,899 | ........... 136,028 XXX XXX
Industrial & Miscell; (Unaffiliated) - C Backed Securities
12592X  AZ 9 |COMM 2015-CR22 A2.........oouviieiiiriiiesiisseiiesiiesiiesess s | onnees ...87,549 |...101.264 86,075 85,000 87,501 (48) | v e [ 002856 [ 2.640 |MON.. 202 | 1,821 | 03/18/2015. | 03/10/2048.
36191Y BB 3 |GSMS 2011-GC5 A4 .264,727 |...104.863 262,158 250,000 264,583 (144) | oo [ e [0 3707 [ 2510 [MON... 772 12/08/2015. | 08/10/2044.
61690Q AB 5 |MSBAM 2015-C23 A2..........cooieiiciiniiiciisesisiississss s | cenieas 154,493 |..101.794 152,691 150,000 154,439 (5) | v | e [ 00 2.982 [ 2.770 |MON... 373 2,237 | 06/05/2015. | 07/15/2050.
90270R  BE 3 [UBSBB 2012-C4 Ab..........oiiiiiieiiieiiieriiie i | s .248,945 |.....98.123 245,309 250,000 248,952 T | | | 00000 2.850 [ s 2.900 |MON.. 594 12/08/2015. | 12/10/2045.
94988H  AC 5 |WFCM 2012-LC5 A.....ooiieereiireiieiieeties ittt sttt sssseenes | onenes ..49,773 |.....99.401 49,701 50,000 A9, 7T4 | oo | ceveireriineniineeines | eeerisssssssesssssssines | eeeeresnenesnensnenees | 202918 | 2.940 |MON.. 122 12/10/2015. | 10/15/2045.
94989Q AV 2 [WFCM 2015-SGT Ad... ..o | coneees 259,453 |...102.285 255,713 250,000 259,404 (49) 3.290 |MON.. 789 12/08/2015. | 12/15/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: 1,064,940 XXX ..1,051,647 ....1,035,000 .1,064,653 (289) 0 XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
00104U  AA 6 [AEPTC 2012-1 Al | s . .....99.605 76,851 77,156 77,156 0.880 |...... 0.880 03/07/2012. | 12/01/2018.
126135 AC 8 |CNH 2013-C A3 ..ottt ssssssesssssnns | seveees 6,056 |.....99.884 65,988 66,064 66,062 ([0[RI OSSN PO 1.020 |...... 1.020 08/20/2013. | 08/15/2018.
126185 AC 1 |CNH 2013-D A3...c.iiiirieceinisissssssssssssssssssssssssssssssssssssssssssssssssssssnssssnsssnsssnss | connie | oo | evveeen | ceee TFE [ e 72,858 |.....99.638 72,598 72,861 72,861 (£2)) ESPUURURRIONOOIN DN PPN 0.770 | ...... 0.770 11/14/2013. | 10/15/2018.
12632X  AC 2 |CNH 2014-C AB.....ooiririieeii sttt bbb | enenes .159,994 |.....99.368 158,989 160,000 159,997 3 [ [ e | e 1.050 |...... 1.050 10/16/2014. | 11/15/2019.
14041IN DG 3 |COMET 2007-AT Aot | cenieas .299,016 |.....99.711 299,135 300,000 299,234 218 | s [ s [ e 0.475 |...... 0.490 09/09/2015. | 11/15/2019.
15200M  AA 5 |CNP 2008-A Al....cccoumiimreieriieneiseniiesssiessissssisssisssssssisssssssesssssssssssssssssssssssssssssssnssssensssssssssonsssnnss | svenens | oo | coerevenc2 | eoven IFE | i, 76,890 |...100.998 77,687 76,919 76,915 (1)) ETEOTTTRPIONPORN DOUOPPOOPTORPPORRPIORS DO 4192 |..... 4.200 01/29/2008. | 02/01/2020.
161571 GN 8 [CHAIT 2014-AB AB.......oorc s | cosin 299,625 99.507 298,522 300,000 299,653 28 | s [ s [ e 0.795 |...... 0.610 09/09/2015. | 04/15/2021.
17305E FS 9 |CCCIT 2014-AB AB.......oouvviieriiiiiieiiiesiiceiieseiiesis s | s 250,693 |...100.478 251,196 250,000 250,536 (145) [ oo [ e | e 2150 |...... 2.080 [ | i 2478 | oo 5,151 | 11/24/2014. | 07/15/2021.
254683 BP9 [DCENT 2015-A2 A....ocooumieerreiieriiteisesiise it | eeniins 499,849 |.....98.628 493,142 500,000 499,861 13 [ | e | e 1.900 |...... 1.900 | MON... 04/22/2015. | 10/17/2022.
36159 CK 0 [GEDFT 2014-1 Av..oooisess s | cenieas .298,500 |.....99.859 299,577 300,000 298,890 390 | o [ e [ e 0.805 |...... 1.030 |MON... 09/09/2015. | 07/20/2019.
43814H  AC 2 [HAROT 2014-3 A... oo sssssissssssss sttt | aresine .154,970 |.....99.751 154,615 155,000 154,988 13 [ [ e | e 0.880 |...... 0.880 |MON.. 08/12/2014. | 06/15/2018.
438140 AC 8 [HAROT 2014-4 AB.........ooiiccircseesss s | ceeieas 174,969 | .....99.668 174,420 175,000 174,978 /N [OOSR PSR DO 0.990 |...... 0.990 |MON.. 11/19/2014. | 09/17/2018.
44890Q AC 7 [HART 2013-C A3 ... sissssessssenssissssssssssssssssssssssssnssssssssnssssensssonenens | envens | oo | sovnenenel | oo TFE | i 82,891 |.....99.983 82,893 82,906 82,904 (1)) ESOPUOUURPIONIORN DOVOPOIOPTORIORRTIORS DOV 1.010 |...... 1.010 | MON.. 09/11/2013. | 02/15/2018.
54627TR  AK 6 [LCDA 20T4-ELL A2........ooourirerirreiseciseseie s sssssessesssssssse st ssse s asssessssssnssssssssssnns | conenes .256,250 |...101.954 254,885 250,000 256,134 (A1) [OOSR FOPPIURROIRROOOINY YOO 3.240 |...... 2.860 |FA....... 10/30/2015. | 08/01/2028.
65478A  AD 5 | NAROT 2015-C A3......ooiiiiiiriiiiiesiis st | s .249,968 |.....99.308 248,271 250,000 249,971 3 [ [ e | e 1.370 |...... 1.370 |MON... 10/06/2015. | 05/15/2020.
89231TM  AC 9 [TAOT 2014-A Aottt seiee s siee bbb bbbt | ceiens 171,654 |....99.788 171,828 172,192 171,660 B [ oo [ e | e 0.670 |...... 1.230 | MON.. 12/17/2015. | 12/15/2017.
98161 AD 9 [WOART 2015-A A3.......iici s | s 96,485 99.525 96,540 97,000 96,500 ST OSSO [OOSR DO 1.340 |...... 1.630 |MON... 12/08/2015. | 05/15/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 3,287,823 XXX 3,277,137 3,285,098 3,288,300 409 0 0 XXX XXX XXX [ oo 8426 | ......coo..... 23,978 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............cccocuiiiiiiiiiiiiiiisiiis i | i 15,918,394 XXX [ 15,804,772 | ............15,860,098 | ............ 15,903,203 (10,906) 0 0] XXX XXX XXX | i 82177 | oo 164,064 XXX XXX

Totals




€0l3

Annual Statement for the year 2015 of the OLYM P US IN S U RAN C E COM PANY

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-Ti
7

2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

o Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
7799999. Total - Issuer Obligation: ....19,318,202 XXX 19,312,861 ..18,510,000 19,289,787 0 (26,905) 0 0] XXX XXX XXX 122,422 .216,269 XXX XXX
7899999. Total - Residential Mortgage-Backed Securitie 2,937,279 XXX 2,986,553 2,832,122 2,932,924 0 (6,841) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 1,554,781 XXX | i 1,538,002 | .............. 1,519,415 | ..............1,551,371 0 (1,687) 0 0] XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. 3,287,823 XXX 3,277,137 3,285,098 3,288,300 0 409 0 0 XXX XXX XXX XXX XXX
8399999. Grand Total - Bond 27,098,085 XXX [ 27,114,553 | ...........26,146,635 | ............ 27,062,382 0 (35,024) 0 0] XXX XXX XXX XXX XXX
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Annual Statement for the year 2015 of the OLYM P US IN S U RAN C E COM PANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 yal
3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying [ Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary B/AC.V. Total Foreign Exchange |  Desig- Date
CUsIP Description Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion Impait R i (15+16-17) Change in B/A.C.V. nation Acquired

NONE
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Annual Statement for the year 2015 of the OLYM P US IN S U RAN C E COM PANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 11 12 13 14 15 16
F Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
Common Stocks - Mutual Funds
921943 85 8 | VANGUARD MSCI EAFE ETF......coooouuveriviriririsssesisssssesssssesssssssssssssssssssssssssssssssssssssssssssssssssssse s | soeeeeess | coe [ ovvenienenns 10,510.000 385,927 36.720 385,927 400,589 (14,662) (14,662) L | 10/16/2015.
921946 40 6 |VANGUARD HIGH DVD 6,021.000 401,902 66.750 401,902 400,728 3,607 1,174 1174 L | 10/16/2015.
922042 85 8 | VANGUARD EMERGING MARKET ETF 5,510.000 180,232 32.710 180,232 200,536 876 (20,304) (20,304) L | 10/16/2015.
922908 76 9 | VANGUARD US TOTAL STOCK MARKET ETF........oooumiiiiimiiiimssisssmsesssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | cvssesees | coe | consensesesnees 9,601.000 ...1,001,384 | ....... 104.300 1,001,384 1,001,912 5,597 (528) (528) L | 10/16/2015.
9299999. Total - Common Stocks - Mutual Funds 1,969,445 XXX 1,969,445 2,003,765 0 10,080 0 (34,320) 0 (34,320) 0 XXX XXX
9799999. Total - Common Stock: 1,969,445 XXX 1,969,445 2,003,765 0 10,080 0 (34,320) 0 (34,320) 0 XXX XXX
9899999. Total Common and Preferred Stock 1,969,445 XXX 1,969,445 2,003,765 0 10,080 0 (34,320) 0 (34,320) 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.

0

the total $ value (included in Column 8) of all such issues $..
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Annual Statement for the year 2015 of the OLYM P US IN S U RAN C E COM PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  G9 5 |US TREASURY N/B.....cooviiiiiiiiiiiiisisiesssssiesss s sessssanes 01/05/2015........ BARCLAYS CAPITAL. ...ttt sssssss s sssessssssnssssnsss | sessosssssssssnessessssssessssssssensesssnssesesss | sovseeees
912828 VA 5 |US TREASURY N/B.....coiiiiiiiiiiniinisisssiserisni e sensesssseenssnnses 01/28/2015........ BANK OF AMERICAL. ... ..ottt enies | coensensssssenssenssnssnssenssnsssnsenssensenssensensns | ooneseees
0599999, TOtal - BONAS = U.S. GOVEIMMENL. ...ttt ittt es ettt 22888888k 8 08 £E8 408 S8 o6 oeE84EE£E o084 E 88 E o8 £EE4EE R e b8 £8E oL E A8 oL EE b8 L8 E£EEEEE£E 8 L8R £ EE 48 £EE £ E 1oL E L b4 E L8 E e Ef L8 E b L8 EE oA EE e E b EEeE bt b o0 oeksnbses e bt en bbbt | enescees
Bonds - U.S. States, Territories and P
373384 Z6 6 | GEORGIA ST ..ot 09/11/2015........ GOLDMAN SACHS & €.t sesesss st sssessensnenes | soestesssssntesessesssssesssessesss e estesias | estsessesssnssessessesssessesssssenenn 372,237 | oo 300,000
419791 U2 2 [HAWAII ST oo ssnen 09/23/2015........ RAMIREZ......coovtiiitiiteet ittt bbbttt tis | £tbens et s bt b st b st s bbbttt b et ents | ebntessens e bbbt 357,693 | oo 300,000
60412A  EE 9 [MINNESOTA STttt sssssensenes 09/14/2015........ RAMIREZ........cooviiiiiiiireteie ettt | £oeet s ees s s bbb ent st | enbsessessnes et 362,616 ...300,000
882723  RA 9 | TEXAS ST ..ottt e 09/10/2015........ BARCLAYS CAPITAL......oivirriiieisesiiseistssssi st sb st ssessenss | foestesssssssesessess s bbbt estenias | onbsessessnssessenssssessessssseneon 359,709
93974D  SJ 8 |WASHINGTON ST ...t snsssssseenes 10/01/2015........ JP MORGAN SECURITIES......ccoiiiiiiiiiiiiiiiitissss i sssssssssssenssnssssenssenssnss | oosssnssessessnssenssessssssnssessenssnssenssesssnsns | sossmssessonssnsssnssenssnsssnssnssnssas 303,840 250,000 | .o
1799999. Total - BONAS - U.S. StAteS, TEITIHOMES & POSSESSIONS.............c.evieiveieiieteieiecteteeitetetietetetestetevesetesessetesesstes etesesassessssesesesssesesassesesessesesessesessssssesesassssesessesesessssesesaesesesassesesassseesessssetesssssesaesesetesessesessnsesesesassetansesesesssetesassesesassesetesssastanss | etessssesesssetesassssesessssetesssssensnsesetasnses | tevessesa .1,756,095 1,450,000 | 16,917
Bonds - U.S. Political Subdivisions of States
052397 AK 2 JAUSTIN TX oot snees 09/10/2015........ JEFFERIES & CO....iviiicieseei et | esssssessess s s st bt ssensnnses | eessessessessnssssssess st neesse 232,368
159808  EJ 9 | CHARLES CNTY MD.....couiiriiiiiiiriieisisssiesissssiesiss s ensessaes 10/06/2015........ CITIGROUP. ...ttt | erbetb s b b n bbbt es | ebbsebses bbbttt 197,448
160069 XA 3 | CHARLESTON CNTY SC......oovuiiiireiirieiniisieesissinesseie s 10/22/2015........ JP MORGAN SECURITIES........cooiiiiiiireiiiiriesieiseieie s sssss s sasnss | esssssessessenssesssesasssssssesssssnssessesssnsans | sessessessessnssosssesssssssssssenssns 377,139
438670 Y7 0 [HONOLULU CITY & CNTY Hl...oovvouirriiecirirercinieericee s 09/25/2015........ CITIGROUP......o ittt | ebbete s bbb st bbb senies | eebsesses b e b st 303,038
613340 4B 1 |MONTGOMERY CNTY MD....cootiimiiiiiiiniriisinisnisssiisenessessenssssassssssesseensenes 09/25/2015........ CITIGROUP..... otttk | chbeent bbbt | eibsees et 307,620
2499999. Total - Bonds - U.S. POItICAl SUDAIVISIONS Of STALES.............c.ceiiiiicieieciiieicetei ettt etets eevatastetssetesesaesesassesesesssetesassseesssssesesssseees e sesetesassesassesesesssaesesansesesessesetessnses et e et et b assesen e s et s s sesesesses et et snses et s seeesssnsetesssetennse | emnsesessassesasassens 1,417,613
Bonds - U.S. Special e and Special A
3136AP  3Z 3 |FNA2015-MI2 FA ..ot 09/10/2015........ MERRILL LYNCH......ocviiitieiiiiiie st essessnes | soessesasssssssessessnese st sssss e sssssnssessas | onssessssansssssessnsssessessssseneon 299,892
137BD UG 2 |FHR 4384 HD......ocicicci et 09/09/2015........ INTERNATIONAL FCSTONE INC......octuiiuiiiireriiiissieresiseierisisssssse i enss s sssessses | soestsesssssstssesssssssses s ssssssssessssiessesias | asisessnssssssesssessnsssessesssssesenn 284,538
3137BK  ZX 1 |FHRAB03BA........ociiiicns s 09/09/2015........ BOENNING & SCATTERGOOD..........cuuurieiiriiiirisesisessieesiessissssesssssssssssssessessssesssesssns | stissssssssssesssessssssessssessesssssssssssssssns | soresesssssssssessesssesssesessssens 305,222
3137EA DG 1 |FREDDIE MAC 03/04/2015. BNP SECURITIES.......ocoiiiiiieiieieicietesisee ettt bssnsenin | soestessessntesessessssses s essss e ssensessenins | onisessesssnesesssessnsssessesssssenenn 503,875
313BWC 20 6 [FNASBAT0. ...t 06/02/2015........ GOLDMAN SACHS & CO...ccruririairnirerieieeiesisissssessssssisessssssssessssssssssssessssssessessssssessssss | oesssssssssssesssssssesssessessssssessassessosses | sasssessessnssessessassessessnssosson 529,808
B13BYK X7 3 [ FNAYBT0T ..ot 06/10/2015........ NOMURA SECURITIES INT'L INC......ouiviiiniriiereriseierisiresesiersesesesssssessesssessesssessessnne. | soesssessesssesessessnssessessessssssesssssssssesses | oresessesssnsssssessnssessessnssensnn 513,125
3M138YT  CG 7 | FNAZIBT0...c.coieiriiiciresieresise e 07/06/2015........ JP MORGAN SECURITIES........couiiiiiiiiiiiieiirinssiciissisi s sssssiasss [ sbssssiesss bbb | essasss s 528,549
31397Q° WZ 7 |FNR 2011-15 VB..oouiiiiirieiceeieiesses st 11/10/2015........ INTERNATIONAL FCSTONE INC......ocuuuiemiieiiieriieriseeeseesiaesienssessessssssessessssesssenssas | stessssssnssssesssesssssssesssssesssessssessssssssnssns | sisemesmsssssssesssesssesssssesnssen 106,250
485424 QK 4 | KANSAS ST DEPT OF TRANSPRTN HL....cocovuiiiiriiiiriieiinciesiiesisie e nenenes 12/03/2015 MORGAN STANLEY & CO.....vuuiiuieiiiiiirieriesisteesisisesise st ss s sssesiess. | soestesssssstesessessssses s sesss e ssessestesins | esbsessessssssessessesssessesssssenens 146,563
64990E  H9 1 |NEW YORK ST DORM AUTH ST INC TAX REV 09/14/2015........ GOLDMAN SACHS & CO...cvvuririiirniereiitieeiesisisssisssssssesessssssssessssssssssssesssssessessssssassssss | risssssssssssesssssssesssessessssssessasssssossas | sassessosssssesssesssssessessssssesson 360,855
65829Q  CF 9 |NORTH CAROLINA ST LTD OBLIG......c.ouuiiiiirrinririerieiseieeerseiesseescsseneenes 09/24/2015........ MESIROW FINANCIAL INC......coviririiiererieiieriesiesisseesssessesssie s esse s ssssessssssessessnes | soesssessssssssessssenssessessnssssssessessssssessas | orssessssonsssssessesssessessnssenson 304,068
796253  4F 6 | SAN ANTONIO TX ELEC & GAS REVENUE.......... 09/24/2015........ CITIGROUP. ...ttt bbbt | ebbeb bbb st bbbt es | ebbsetsen bbbt 295,618
917567 AT 6 | UTAH ST TRANSIT AUTH SALES TAX 09/14/2015........ PIPER JAFFRAY INC......iiiiiiiiiiiiiiiiiiesi et ssess s ssnsssssssenssenes | stissssssssssensesssnssssssssessensssnssssnsssnssss | sooomessmsssnmmsensensssenssnsesssssens 293,813
3199999. Total - Bonds - U.S. Special Revenue and Special A IS ettt ettt ettt et et et et et aeuetesetetebete ebetasuetessssetessssetassseetesssaetesassseesesssietesesaee et et etetesastetesseAetesasaetesesseAetessetetes s ses et e s etet s aesetes e Aetet s aetetessetetessstetesnseeesessetetesanaetanss | etessrsetessietesassseetesstetesesastenansetetarnaes | berertera 4,472,176
Bonds - Industrial and Mi:
00287Y AT 6 [ABBVIE INC.......oooiieieiciricesreeei ettt 05/05/2015........ VARIOUS ...ttt ns | ebise s bbbt es | eeseesen e 498,773
06051G  EX 3 |BANK OF AMERICA CORP.........ccoovviririiiirniiernnieieissieneniees 03/18/2015........ FIRST TENNESSEE BANK........couiiiiiiitiriierinsieiesisisssi st essess s essssssssessas | oessssssssssssessssssssesssesssssssssessassssssessas | osssessesssssssssessnssessesssssenson 254,440
06406H CZ 0 |BANK OF NY MELLON CORP.......cccovvriiriiiiniiienissseisieissiesiesissenes 04/07/2015........ UBS SECURITIES INC....oviiiiiiiiiiieiseisieie s ssss e sisssssses | coessesasssssssessessnssesssesssssssssesssssnssesses | evesessssanssesssessnsssessessnesenson 253,100
12592X  AZ 9 | COMM 2015-CR22 A2.......ccovuiiiireriniineieeieiesissie st nesiees 03/18/2015........ DEUTSCHE BANK SECURITIES........cooiiiirriiineieriseienisierssiseseciseeesisiees 87,549
14041IN DG 3 | COMET 2007-AT Ao 09/09/2015........ SOUTHWEST SECURITIES.......coiiiiiniiiieiseieisesisiesssssssssiessssssesessss st ssasssessessnes. | oesssssessessssssesssessssssssesssssssessessansns | sssssssesssssessssssessssssssssessas 299,016
14042E  4A 5 | CAPITAL ONE NA.....commiiiirese e 04/07/2015........ NOMURA SECURITIES INT'L INC......couiviiiuirrieieiiseierissiseesiensssiesesissiessessssssessessessnns. | soessessessssesesssssssesssessesssssessssssessessns | osssessessssesesssersesssessessnsssessnn 252,380
151020 AT 1 | CELGENE CORP......cceeuiriiitiririisisieesi et 08/03/2015........ JP MORGAN SECURITIES........coiiiiiiiiieiitiiniisieiissis st sssssiiess | shisessiesss bbbttt | esiasbsess bbb 249,985
161571 GN 8 | CHAIT 2014-AB5 AB.......ooiiiieeeeeeie e 09/09/2015........ JP MORGAN SECURITIES........cooiiiiiiireiiiiriesieiseise s essesasnss | essesssessessesssesssesssssssssesssssssesssesssnssns | sesssssessessnssosssessssssssssssnssne 299,625
172967  HM 6 | CITIGROUP INC.........comiiiiiieieiiic st 06/23/2015........ CITIGROUP. ...ttt | ebbtbs e bbb s bbbttt enbes | eebaetsen bbbt 251,643
172967  JJ 1 [ CITIGROUP INC......ouiriiiiiiie ettt nsen 03/18/2015........ BROWN BROTHERS HARRIMAN & CO......coririiriimiiiiiiiieiresssissessssesssssesssssssssessesnns. | oessssssssssssesssssssessssssssssssessasssessosses | sasssessosssssosssessassessesssssosson 250,688
212015 AN 1 | CONTINENTAL RESOURCES.........cccouririmirinriienrirerenise s sseeseneenes 11/03/2015 WELLS FARGO. ...ttt es | etsesesessess s st bbbt nsentes | eebstesestes st nie 126,278
22160K AG 0 |COSTCO WHOLESALE CORP.. 06/12/2015........ US BANK ... e | e 493,645
24422E  SX 8 | JOHN DEERE CAPITAL CORP.......ccoeriiieirircinrierienreseeier e 07/10/2015........ GOLDMAN SACHS & €.t seesssssssse st ssssssessessssssesseses | soesssessssstesessssnssessessessssssessesssessessas | orssessossonsssssessssssessessnesesson 250,022
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Annual Statement for the year 2015 of the OLYM P US IN S U RAN C E COM PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 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
254683 BP9 | DCENT 2015-A2 A....cooiiiiieiiieinricieseissiseessssieneenisnene 04/22/2015........ BARCLAYS CAPITAL......ovurirririieresitiseeiesse s st ssssssss et ssessessesis | soessessessntesessesssssesssessesssssesssssessenins | onssessesssnesesssessessessessnsesenend 499,849 | ....covvevrrrernrrerinereeenrnD00,000 | i
268948  AA 4 |EAGLE BANCORP INC......ocouiiiiiririieisiiseiesisisssessss st snsssanes 12/07/2015........ SANDLER O'NEILL AND PARTNERS.......coovttiuiiriiiitiresisisssseessssssssessssssssssssssssssessenss | oerssssessesssssessssssssssssessssssssessessassns | ssssessessosssssssssessssssssssesss 202,100 3,163
36159L  CK 0 | GEDFT 2014-1 A .ot nnees 09/09/2015........ NOMURA SECURITIES INT'L INC.......evuiiriririiereriirrisseietiesieeesisissssesesssseessessssssessens. | oesssssessssssssesssesssssssssesssssssssesssessnssnes | sesseesesssessessssssessnssssssessessae 298,500
36191Y BB 3 [GSMS 2011-GC5 Ad.....ooiiiiiieiieieesi et 12/08/2015 CITIGROUP......o bbb | etbtb s bbb bbbt enb s | etbaetses bbbt 264,727
373334 JP 7 | GEORGIA POWER COMPANY .....oouiiiiirriiieeiisisiisie s ssssessssissssesesssssssessssonns | soesissesessnes 06/12/2015........ SUMRIDGE PARTNERS......oooiiiiiieiieiiieitesisssisesi s sssessenes. | oesssssessessenssesssesanssssssesssssnssesssesssnsans | sesssesessesinssosssesssssssssessnssns 546,385
40428H PR 7 |HSBC USAINC. 06/03/2015........ |HSBC SECURITIES........coiiiiieiiieiisicie ittt ns | ebitesens s es st b sttt naentes | eebseesesiesees bt es bbb 496,435
406216  BH 3 |HALLIBURTON COMPANY ....ocviiiiiiririiersiseiesississesesss s ssssisessssenes 11/05/2015........ BANK OF AMERICA.........otiuiiriiiiisiesisisissie st 54,955
494550 BV 7 | KINDER MORGAN ENER PART.......coviiirriinmieriniisieenierseissie s sessesesssessesseseenes 11/03/2015........ SCOTIA CAPITAL INC......cviiieiiieiieie ettt nires | esssesessesssssess s st ensnnses | eessessessessnssssssessesssnseneesse 134,046
54627R  AK 6 |LCDA 2014-ELL A2.....c.ovoiiieiicieieenscessees i 10/30/2015........ JP MORGAN SECURITIES.......couiiiiiireiiesieeisssiss sttt sss st ssssssbsess | sbsessssesssasssessssss bbb sss bbb sssens | eesssssssssssesss s ssees 256,250 .
61690Q  AB 5 | MSBAM 2015-C23 A2.........coeviiiiiiiiineieiseiseie st sssnenes 06/05/2015........ MORGAN STANLEY & CO.....vuuiiiiiiriiiieiniseiesis i essesssssessesissssssensenes. | soessesssssssssessessnssesssesssssssssessssssssesses | evssessessenssesssesssssessessnssenens 154,493 | oo 150,000 | .ovoeenereeierreerseeen 211
617610 B3 2 |MORGAN STANLEY ..ottt 06/11/2015........ MORGAN STANLEY & CO.....vuuiriiiiiiiiririesisteesi it bsssssse st sssesssess | soestesssssstssessessssses s s esss e essenins | oebsessessssssessesssssessesssesesenn 249,700 .250,000
637138 AC 2 | NATIONAL PENN BANCSHARES........c.coovuuiririiieriieriereiesssiiesienns 12/07/2015........ SANDLER O'NEILL AND PARTNERS........cootiimriimiinmiiesirerisessssissisessesssessssessssssssssnens. | stiesssessssssssssssssesssessssssssssssssssesssnns | oessssssssesssesssessssssssessensssnens 165,495 .165,000
65478A  AD 5 |NAROT 2015-C A3.......covrrierrenriereeiiee s 10/06/2015........ MERRILL LYNCH. ..ottt essnsnes. | ssesssesssssssesesssssssesssessessssssessesssessenses | ovssessssonessssessnsssessessnnesenson 249,968 | ... 250,000
69353R DD 7 [PNC BANK NA. ...ttt 06/03/2015........ MIZUHO. ...t ne | £oente b s bbb bbbt | enbses st 500,305
713448 CW 6 |PEPSICO INC.....cooiieiiiiiiiiesieisisie e 07/14/2015........ JP MORGAN SECURITIES........cooiiiriiiireiiiiriesieiseiee s sssssss s sasnss | esssssessessesssesssesasssssssesssssnssessesssnsans | sesseesessessnssosssesssssssssssesssne 249,920 .
717081 DL 4 | PFIZER INC ..ottt enins | coenincsseniees 06/11/2015........ US BANK .-ttt | Heenb bbbt | enbr st 502,395 | ..o 500,000
T4005P  AZ 7 [PRAXAIR INC ...ttt 06/04/2015........ MORGAN STANLEY & CO....couviuirivmiiririerirrisieissisesiesssessessesisessessssessessssssssssssssenss. | stissssssnssssesssessssssssnsssesssessssssssssssnssns | soremesmsssssssessesssessesessssens 515,610 .500,000
882508 AZ 7 | TEXAS INSTRUMENTS INC.....coovvriimiiernririeerisrienisenesiesereeseesenenenes 06/12/2015........ MESIROW FINANCIAL INC......oovirviiiiirerieiieriesiesiseesisessssssee s essssssessssiessessses | ssessnesssssntesessesssssesssessessssssessesssessesins | osesessesssnssesssersesssessessnsssensnd 490,020 .500,000
89231M  AC 9 | TAOT 2014-A A3....oriieicieiiese e 12/17/2015........ INACTIVE WILLIAM BLAIR ...ttt sssss st sssssessessssssessnsas | oesssssssssssesssssssessessessssssessasssnssossss | sasssessossnssosssesssssessessnssonson 171,654 | oo 172,192
90270R  BE 3 [UBSBB 2012-C4 AB.........ooiiieiicise s 12/08/2015........ UBS SECURITIES INC......ooiiiiiiiiieiieiseiierie s ssss e ssssinsses | soessesssssssssessessnesesssesssssssssesssssnssenses | ovssessssansssssessnssessesssesesson 248,945 .250,000
910304  AA 2 | UNITED FINANCIAL BANCORP.......cocvvmiireriiiniirerisieie s 12/07/2015........ SANDLER O'NEILL AND PARTNERS.......cotttiitireiiiintiesieississiesisiessessessesssssssssiesseses | oerssssessesssssessessssssssesssssssessssssnses | stsessesssssnssssnesssssesssssessses 101,050 .100,000
92343V CH 5 |VERIZON COMMUNICATIONS.........ovuuirmmiienirienireririessiasiesessesssesssesessssssssens 06/12/2015........ MESIROW FINANCIAL INC......couuiemiiiiiriieniesiseissiesesie s essesesssssessens 500,000
94988H  AC 5 |WFCM 2012-LC5 A3.....ouireiiiciieietessciesissisese e 12/10/2015........ WELLS FARGO.......cvuririiiiieeireieti ettt 50,000
94989Q AV 2 |WFCM 2015-SGT Ad.....coovvrirricirireiersseesississssssssssenes 12/08/2015........ SOCIETE GENERALE SEC CORP. 250,000
98161)  AD 9 |WOART 2015-A A3......oriiiieeseiereni ettt 12/08/2015........ INTERNATIONAL FCSTONE INC......ovoriiiiiirrieineiesissisiesie i sisiessessessensse s
98956P  AE 2 | ZIMMER BIOMET HOLDINGS.........coviiiirmeriiniierinsieeinsieissieissinsine 03/11/2015........ VARIOUS e
064159  HB 5 |BANK OF NOVA SCOTIA........ A 12/09/2015........ CITIGROUP s
136385 AT 8 | CANADIAN NATL RESOURCES..........cccovririrmrinrieriniiciinrinenes A 11/03/2015........ SCOTIA CAPITAL INC......oveuiririiiciieieriesi et sises | ebbesesessesb s en bbbttt sntes | etbseesen bbbt et nies 142,013
00507U  AM 3 | ACTAVIS FUNDING SCS.....ccovvirriiernrineirerisisesssiseissssssesssssessesssssnnees F 03/03/2015........ JP MORGAN SECURITIES......ccoviiiiriiiireriiisisesieissssiessssiesss st ssss s esssssssesssessnsss | sesssssessessssssesssessssssssesssssssssesssessansns | atsssssessssssssssssesssssssssssessns 199,902 .
06738E  AD 7 | BARCLAYS PLC.... ottt nnees F 03/18/2015........ BARCLAYS CAPITAL. ...ttt sensenss | eoensosssssssnssensensnesensserssns s senssnssnnsenses | omssessosssnesenssenssnssensenssnesaneon 355,205 .350,000
3899999. Total - BONdS - INAUSHIIAl AN MISCEIIANEOUS............c.oivieeiseveiiiieieeitei sttt sttt siess s sesetessessesesssssssesssses  febssssssesssssessssasssssessessesassessesssssssessessesasssssesssssessssessessnsssssssessessesassessessessesassessesssssssessessessssassessessessssessessesansessessessesansessesssssnsessns  sesessesssssssossessesnsessessessnsassessesssssnsesses | soossossessessnssssessessessnsansns 11,922,314 11,874,192
8399997, TOtal - BONMS = Pt 3.8 E 0808+ 88 LR f e E e E R E R E LR e E e E LSRR e E LRk edEenE etk ettt | eerenst st 20,312,836 .19,360,931
8399998. Total - Bonds - SUMMANY HEM fTOM P 5........c.oiieiii ettt ettt st et ee et eeseseesnsenseesetans | feksessesessessessssassessessessesessessesasseesesseesesaeseeseeeeseteeseeseeseseeteeseeeeseseeseEseEaeeeeseeseE oot eeseeteEsee et eeseEseE e e eeEeeseEeEseteesee e b aeteesetset et antentetns | 4eietsntastessessnssnsastessesansansessessnsansantasnns | sessssseas 4,536,757 | . ..4,500,000
8309999, TOAl = BOMAS. ... rveeeerrtteissseerseres s ssseessse s ess e ess s e e840 8810888488808 48140840 E 081408 E8ee 8408 a0 1eEEeEeE e R RS 4EE R oL R LR e R L AL 8RR R L LR LR 88 R L8R R £ LR R R E LR L8R LR E R R R R Rt eEbeEeE et et E et n bttt | eebnstaneen st et 24,849,593 | ..o 23,860,931
Common Stocks - Mutual Funds
921943 85 8 |VANGUARD MSCI EAFE ETF...... 10/16/2015........ BNY CONVERGEX........couuiiiiiiiiiieiieiciecisiesissssssi st sssnssssssans | oessssssesssssssessessssssessenes 10,510.000 | coovevveereriirerierseienis 400,589 XXX [
921946 40 6 | VANGUARD HIGHDVD.... 10/16/2015 BNY CONVERGEX........cooiiiiiiiiieiseieiecissiesiesssssssi et ..6,021.000 ..400,728 XXX
922042 85 8 |VANGUARD EMERGING MARKET ETF 10/16/2015........ | BNY CONVERGEX ..5,510.000 ..200,536 XXX
922908 76 9 | VANGUARD US TOTAL STOCK MARKET ETF.....ccotiiriimirirnnisrsssessssessssesssssssssssssssssssssssnsssssnsane 10/16/2015........ BNY CONVERGEX......0ottuttseisutiresieisssssseenssses sttt ssssnsas ..9,601.000 ,001,912 XXX
9299999. Total - COMMON SEOCKS = MULUAI FUNGS..............c.cvevieiieiitcteteictete ettt te bt tetesaeaetess tevassesessssesesssssesasseeesessesesesssseesessesesesaeeesessesesesssseseseseeesessssesesassesesessetesesnesetes e setes s ses et s setetesansesassnsesessans .2,003,765 XXX
9799997, Total - COMMON SIOCKS = PAIE 3...........oveiiieeieeiseteiieiieieei ettt sttt st st eesssessessebeessssesssssesessessesssssns | febasssssessessesassassessessessssessessesansessessessesassessesssssesessessessesassessessessssessessesassessesssssesassessessnssnsessessessnsansessessssnsan .2,003,765 XXX
9799999, TOAl - COMMON SEOCKS. .......teieiteiseies ettt ess ettt E e eE 08k e840 o08oEE e f R EEEeEEEeE o EoEEeEE R Ef£EE £ E 08 S8 008 e £ E £ E L E e o080 E R e E 08 E o0 oEE o0 E o E L1080 E s E e E e h b edbeteentees sttt | enssnises .2,003,765 XXX
9899999. Total - Preferred and COMMON SIOCKS.............c.c.cuiviiiieieiiicteiecteteee ettt ettt et eaetesesaeteaetesstese evetastesessesesessaesesessesesesasaesessseeessssetesesassssessesesesesssseseseeesessssesessesesesssesesesseseeee e setes s assasessese st s setasnsesesssnsetesessseesnsetesasesssesns | atessssesessssesasassssesessssesesessssessnsesesesraes | tevesseras .2,003,765 XXX
9999999. Total - BoNdsS, Preferred @NA COMMON SEOCKS...........ccvieiuiiiieeiiietetetsieeesesseetesesesessssesesesesassesssesessessstesass  4esassssassssesesasassssasssesasssesesassseesssesesesasasses s s esetesassesesseset et s sesesassesesee s seses s seees st esetes s eetes et ee et s s e s etesseseses e se s et s e sees s esetessensasnse  eeamsesessssssesasnsesesssnsesansssessnsssetesnsnsns | tevessesessssnssssensasnsnsesneas 26,853,358 XXX 104,007
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain Total Gain Dividends Stated
g| Disposal Number of Shares of | Book/Adjusted Increase (Amortization) / Impairment BJ/A.CV. Change in Carrying Value at | Gain (Loss)on| (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Ci Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S.
38376G 3W 8 |GNR2011-109 AC ..| 12/01/2015. | MBS PAYDOWN 61,667 61,667 63,479 61,205 462 462 61,667 0| 1,496 | 04/16/2043.
912828 A7 5 |US TREASURY N/B. .. | 10/09/2015. | NOMURA SECURITIES INT'L INC .304,358 | ........... 300,000 296,777 297,390 498 498 297,888 12/31/2018.
912828 SM 3 |US TREASURY N/B . [ 09/09/2015. | RBS GREENWICH CAPITAL . .502,889 500,000 509,746 505,556 | ...ooocvviiiaiiins [ i, (1,717) (1,717) 503,840 03/31/2017.
0599999. Total - BONdS - U.S. GOVEIMMENL..........oeeic e cbeiness s | annosansees 868,914 | ........... 861,667 | ........... 870,002 864,151 0 (757) 0 (757) 0 863,395 0 XXX
Bonds - U.S. Special Revenue and Special
3128L0 LU 4 |FG A68439 ..| 12/01/2015. | MBS PAYDOWN 24,263 24,263 24,668 24,188 75 75 24,263 0 914 | 11/01/2037.
31307D HR 0 [FG J24740. .. | 12/01/2015. | MBS PAYDOWN 28,351 28,351 29,149 28,352 0 28,351 07/01/2028.
313560 LN 1 |FANNIE MAE .| 07/02/2015. [MATURITY ...coovvmiriiriniiniiniieiinnienesesiesiesiesins | s | s 500,000 500,000 501,508 500,454 (454) (454) 500,000 07/02/2015.
313560 SB 0 |FANNIE MAE .. | 09/28/2015. | JP MORGAN SECURITIES 500,023 | ........... 500,000 | ........... 499,460 499,821 140 140 499,960 12/21/2015.
313560 VA 8 |FANNIE MAE .. | 09/28/2015. | NOMURA SECURITIES INT'L INC .500,113 500,000 501,480 500,632 (381) (381) 500,251 03/30/2016.
3136AP  3Z 3 |FNA2015-M12 FA ..| 12/01/2015. | MBS PAYDOWN 3,918 3,918 3,916 0 3,918 0 4 | 04/25/2020.
3137BD JG 2 |FHR 4384 HD .. | 12/01/2015. | MBS PAYDOWN 8,705 8,705 9,021 9) 9) 8,705 0 44 | 06/15/2040.
3137BK  ZX 1 |FHR4503 BA .| 12/01/2015. MBS PAYDOWN.......covviiiiniiiinninsinnissisinniinens | sevieiieiinssiesinesines | e 13,647 | v 13,647 | oo 14,090 (14) (14) 13,647 0 70 | 12/15/2038.
3137EA DH 9 |FREDDIE MAC .. [ 09/1412015. [ CITIGROUP........cooiviiiiiniinriisssiisriisssiissesienines [ coeensssssissssssnninns | oneninann 502,483 | ........... 500,000 | ........... 498,667 499,338 220 220 499,558 06/29/2017.
3137EA DT 3 |FREDDIE MAC .. | 09/24/2015. | GOLDMAN SACHS & CO. 251,108 250,000 249,598 249,720 88 88 249,808 02/22/2017.
3138WC 2C 6 |FN AS3470 .. [ 12/01/2015. [ MBS PAYDOWN.........covvirimiriiniiiicieseiissiissenis [ covnnesisnisissssnnnnes | e 41,868 | ........... 41,868 | ............. 44,517 (109) (109) 41,868 0 515 | 10/01/2044.
3138YK X7 3 [FNAY6101 .. | 12/01/2015. | MBS PAYDOWN 8,556 8,556 8,781 (3) 3) 8,556 0 72 | 06/01/2045.
3138YT CG 7 |FNAZ1870. .| 12/01/2015. MBS PAYDOWN.......covviiiiiniiiininsienissisiinniinnns | sevieiiesissiesinesines | e 13,591 | v 13,591 | oo 14,417 (10) (10) 13,591 (V1 IO 167 | 06/01/2045.
31406V UM 6 |FN 821488 .. [ 12/01/2015. [ MBS PAYDOWN.........cevvvirriminiiniissiieniissiisseiis [ coesnesississsiisninns | coresinnns 49,239 | ....ccc..... 49,239 | ............. 49,885 49,157 82 82 49,239 0 679 | 06/01/2035.
31410F SK 2 |FN 888022 .. | 12/01/2015. | MBS PAYDOWN 33,552 33,552 33,416 33,541 1 1 33,552 0 890 | 02/01/2036.
31413D BH 9 |[FN 942040 .. | 12/01/2015. | MBS PAYDOWN 32,020 32,020 32,085 31,993 27 27 32,020 0 886 | 07/01/2037.
31413y P2 1 |FN 959541 .. | 12/01/2015. | MBS PAYDOWN 30,626 30,626 30,813 30,575 51 51 30,626 0 919 | 12/01/2037.
31414J R5 4 |FN 967708 . [ 12/01/2015. | MBS PAYDOWN......oootuuiiiiiiiiiiiiiiinsisnsississsiesnsens | ossessnssnesnesnssnnees | onneseennees 44,205 | ..o 44,205 | ............. 44,647 44,185 20 20 44,205 0 [ 1,149 | 01/01/2023.
3199999. Total - Bonds - U.S. Special ReVENUE aNd SPECIAl ASSESSMENES. ... ...verurrererersiiieriiris  tresiessessassssessssesesas st assessasssss et es s st ess st st st eses st ens st ansansessnssensensensanses | snssees 2,586,268 | ........ 2,582,541 ....2,590,118 2,491,956 0 (266) 0 (266) 0 2,582,118 0. 4149 | ... 4,149 | ......19,141 XXX
Bonds - ial and Mi
00104U AA 6 |AEPTC 2012-1 A1 .. [ 12/01/2015. [ MBS PAYDOWN.........ccevvvirriiiniiniissieseiissiisseiis [ coesnesissisissiisninns | e 48,638 | ............. 48,638 | ............ 48,638 48,638 0 48,638 0 333 | 12/01/2018.
0258M0 DG 1 |AMERICAN EXPRESS CREDIT. .. | 06/15/2015. | SUSQUEHANNNA FINANCIAL GROUP LLC 250,523 250,000 250,239 250,127 (37) (37) 250,000 | ..o [ i 433 | 433 | ... 2,871 | 07/29/2016.
126138 AC 6 |CNH 2013-C A3 .. [ 1211512015, [ MBS PAYDOWN.........crvveremiriinniiincieneissisnenis [ covsnssisnisinsisnnines | e 48,936 | ............. 48,936 | ............. 48,930 48,925 12 12 48,936 0 333 | 08/15/2018.
126188 AC 1 |CNH 2013-D A3 .. [ 12/15/2015. [ MBS PAYDOWN.........ccevvuimiiniiiriissiisseiissiieniiins [ coienesissisississsinns | o 47139 | oo 47,139 | oo 47,137 47,131 7 7 47,139 0 293 | 10/15/2018.
12623M AC 7 |CNH 2012-A A3 .. | 02/15/2015. | MBS PAYDOWN 24,459 24,459 24,457 24,459 0 24,459 0 23 | 05/15/2017.
15200M  AA 5 [CNP 2008-A A1 .. | 08/01/2015. [ MBS PAYDOWN.........ceovuerriiiniireinniieseiissiiesiiis [ covsnssissisnsissninns | o 71,885 | oo 71,885 | oo 71,857 71,885 0 71,885 0 2,209 | 02/01/2020.
161571 FX 7 |CHAIT 2013-A5A .. | 05/15/2015. [ MBS PAYDOWN.........costvvemrrireniirmniiesiiensiissiienssins | eoeessessssissssinssies | oneresens 500,000 | ........... 500,000 | ........... 499,995 499,999 1 1 500,000 0 979 | 05/15/2017.
191216 AX 8 [COCA-COLA CO/ THE .. | 03/13/2015. [ MATURITY. 250,000 250,000 249,720 249,981 19 19 250,000 0 938 | 03/13/2015.
22160K AD 7 [COSTCO WHOLESALE CORP .. [ 06/12/2015. [ MARKETAXESS.........coooiriuieriiiriieneinssiiesiissniienes | ceiesssissssssssisnsies | onerenen 500,420 | ........... 500,000 | ........... 499,550 499,859 70 70 499,929 | ..o [ e 491 | 491 | . 1,715 | 12/07/2015.
36962G 5M 2 | GENERAL ELEC CAP CORP ..| 01/09/2015. | MATURITY .500,000 | ........... 500,000 | ........... 499,480 499,996 4 4 500,000 0 5,375 | 01/09/2015.
373334 JY 8 |GEORGIA POWER COMPANY. .. | 06/12/2015. | SOUTHWEST SECURITIES, .249,935 250,000 249,881 249,976 18 18 249,994 (59) (59)| oo 1,599 | 08/10/2015.
38141E A7 4 |GOLDMAN SACHS GROUP INC .. | 08/01/2015. | MATURITY 500,000 500,000 501,616 | ..oorveeriiecis | v (1,616) (1,616) 500,000 0 18,500 | 08/01/2015.
43814G AB 6 |HAROT 2014-2A2 .. [ 1211912015, [ MBS PAYDOWN.........oevvviriiiniiniiinnieseissiieneiis [ covnssississssissnines | verinans 375,000 | ........... 375,000 . 374,986 14 14 375,000 0 817 | 09/19/2016.
44890Q AC 7 |HART2013-CA3 .. | 12/15/2015. | MBS PAYDOWN 87,094 87,094 87,078 87,074 20 20 87,094 0 596 | 02/15/2018.
565849 AJ 5 |MARATHON OIL CORP o [ 1110172015, [MATURITY cooovcirenciiseississssississsssnniens [ covnsssnssssssissnsses | ovesesens 300,000 | ........... 300,000 299,964 299,990 10 10 300,000 11/01/2015.
74432Q BL 8 |PRUDENTIAL FINANCIAL INC. .. | 01/14/2015. | MATURITY. 250,000 250,000 258,955 250,101 (101) (101) 250,000 01/14/2015.
882508 AT 1 |TEXAS INSTRUMENTS INC. . 1 06/12/2015. | AMHERST SECURITIES. 324,805 325,000 323,528 324,708 228 228 324,937 08/03/2015.
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91324P  BX 9 [UNITEDHEALTH GROUP INC .. | 10/15/2015. [ MATURITY. .500,000 | ... 500,000 501,823 500,487 (487) (487) 500,000 10/15/2015.
92343V BH 6 |VERIZON COMMUNICATIONS .. | 06/12/2015. | BROWN BROTHERS HARRIMAN & CO.........cccovcuvves | cormriniiniiniincins . .249,880 250,000 249,463 249,821 99 249,920 (40) . 11/02/2015.
92553P AK 8 [VIACOM INC .. | 02/27/2015. [ MATURITY. 250,000 250,000 250,120 250,006 (6) 250,000 0 [ 1,563 | 02/27/2015.
63307A  2A 2 |NATIONAL BANK OF CANADA A | 06/26/2015. | MATURITY. 275,000 275,000 274,335 274,890 110 275,000 0 2,063 | 06/26/2015.
961214 CF 8 | WESTPAC BANKING CORP F | 09/09/2015. [ WELLS FARGO 251,160 250,000 249,660 249,722 38 249,760 | ..o | o0 1,400 | ..o 1,400 | e 6,516 | 01/17/2019.
3899999. Total - Bonds - Industrial and Miscellaneous 5,854,874 5,853,151 | .......5,870,921 | ...........5,854,377 0 (1,597) 0 5,852,781 0 . XXX
8399997. TOtAl - BONGS = P 4.ttt et o0ttt nninnes | eniia 9,310,056 9,297,359 9,331,041 9,210,484 0 (2,620) 0 9,298,294 0. 11,761 | ......... 11,761 | .......89,839 XXX
8399998. Total - Bonds - Summary ltem from Part 5.t ot | aniieasdd 4,545,039 e 536,757 | [ | v (6,024) (6,024) | ..o [ 0000 4,580,733 | | 14,306 | ......... 14,306 | .......64,460 XXX
8399999. TOAI = BONDS. ...ttt stttk 848484 E 848 ooEEeeEE ook se Sk 1eLEeLE LR eEE LR 4R E R4 E bbbttt | ariian 13,855,095 |.... ......13,867,798 | ...........9,210,484 0 (8,644) 0 (8,644) 0].....13,829,027 |...........0 | cooues 26,067 | ......... 26,067 | ... 154,299 XXX
9999999. Total - Bonds, Preferred and CommON SOCKS...........ruuuururuiiiieri i oot | caneees 13,855,095 | XXX [.... 13,867,798 9,210,484 0 (8,644) 0 (8,644) 0].....13,829,027 |.............0 | ...... 26,067 | ......... 26,067 | ..... 154,299 XXX
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Bonds - U.S.

912828 G7 9 |US TREASURY N/B BARCLAYS CAPITAL.......covoivinrinrinnas 11/02/2015 [ NOMURA SECURITIES INT'L INC.......... 250,000 249,658 250,956 249,753 95 | |98 [ e | 1,203 | .......... 1,203 | ......... 2213 | 151
912828 TC 4 |USTREASURY N/B. CITIGROUP........ooovririniisriiseniis 09/09/2015 | CITIGROUP 500,000 | ........... 489,395 | ........... 493,494 490,660 | ....oooovienrins | i 1,268 2,834 3,533 | et 884
912828 VK 3 |US TREASURY N/B. JEFFERIES & CO.....oooovviiiiinicniis 09/09/2015 | RBS GREENWICH CAPITAL 500,000 502,598 504,510 502,192 (405) 2,318 | 2,318 | e 4857 |...... 1,215
0599999. Total - BONAS - U.S. GOVEMMENL. ...t ss oobs b0 | ceonsees 1,250,000 1,241,651 1,248,960 1,242,605 958 0 0 0 6,355 | ..........6,355 | ....... 10,603 |...... 2,250
Bonds - U.S. Special Revenue and Special

3130A4 GJ 5 |FEDHOME LOAN BANK VARIOUS. 09/14/2015 | GOLDMAN SACHS & CO.....covvmrvmrrnnis | cevirerirs 500,000 | ............ 499,663 501,888 499,719 56

313560 A7 8 |FANNIE MAE BMO CAPITAL MARKETS........ccocoouvuu 09/28/2015 [ NOMURA SECURITIES INT'L INC........... 500,000 503,490 504,298 503,134 (356)

3135G0 YT 4 |FANNIE MAE BNP SECURITIES........cccoooiiiiiiniiiniinnnias 09/24/2015 | GOLDMAN SACHS & CO. 500,000 504,430 508,461 503,787 (643)
3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAl ASSESSMENES. ... ..iureririeriersersassassasess  oersersassassassssssessesessessassassassssesssssssesessesseesassessss8ssaeeseeessessensensess st e ssesessensensansenssnssesessensensensansensansss | sessssens 1,500,000 1,507,583 1,514,647 1,506,640 (943) 0 0 0
Bonds - ial and Mi

20825C AR 5 [CONOCOPHILLIPS WELLS FARGO.........coommimmirnirnirnies 11/03/2015 | MILLENNIUM ADVISORS 250,000 285,523 279,495 279,908 (5,615) (5,615)

278642 AK 9 |EBAYINC SUSQUEHANNNA FINANCIAL GROUP . | 12/10/2015 | MILLENNIUM ADVISORS 500,000 | ............ 497,195 | ............ 494,260 497,422 227

61747Y DW 2 |MORGAN STANLEY GOLDMAN SACHS & CO.......ccccvvvurinane 11/03/2015 | WELLS FARGO. 250,000 253,458 251,180 253,040 (417)

761713 BC 9 |REYNOLDS AMERICAN INC . VARIOUS, 12/08/2015 | GOLDMAN SACHS & CO 500,000 501,882 506,005 501,583 (299)

05565Q CX 4 |BP CAPITAL MARKETS PLC. F GOLDMAN SACHS & CO.......cocoouviennie. 11/03/2015 | MILLENNIUM ADVISORS. 250,000 249,468 250,493 249,535 68
3899999. Total - Bonds - INAUSTTIAl @GN MISCEIINEOUS.............oo.ooveeeeveeeeeoeeeeeeeeeeeeeeeeeveere eveveeeeseeseseeeesssseseesesseesssesesssseesesesssessessesssesssesssessseesssssessnessseeseseessseesseeseseessnesnsnesenesenesenesssnsnenens | overrerne 1,750,000 1,787,526 1,781,433 1,781,488 | ..coooocevee 0 | o (6,036) 0 (6,036) 0 0
8399998. OBl - BOMGS. .. L | nsieanes 4,500,000 4,536,760 4,545,040 4,530,733 (6,021) 0 (6,021) 0 0 [ e 14,305 | .........14,305 | ....... 64,459 | ..... 14,451
9999999. Total - Bonds, Prefermed and COMMON STOCKS................curiuiirririiiriieeiiesiieesieeeieseiieiis evtesieeeessseseseseseseseessessseesseessee s e s e s ss e s s b e e es e ee s eessenssesssenssensnenes | aesisees 4,536,760 4,545,040 4,530,733 | .0 | (6,021) 0 (6,021) 0 0| 14,305 | ........14,305 | ....... 64,459 |..... 14,451




Annual Statement for the year 2015 of the O LYM PUS I N S U RAN C E CO M PANY

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 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 2015 of the OLYM P US IN S U RAN C E COM PANY

SCHEDULE DA - PART 1

ecember 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Owned D
6 7 8

1 Codes 5 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 Dy Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion R i B.JA.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Exempt Money Market Mutual Funds
4812A2 82 7 |JPMORGAN 100% US TREASURY. ‘ ........... | . | 12/31/2015. | JP MORGAN SECURITIES.........c.cooovsiinniinnisiiisiiinnss [ v XXX..... 249,206 [ ...ooovvoverviencicians | oo e [ | s | i 249,206 | ....ccooovrecriniiinne s [ [ [
8899999. Total - Exempt Money Market Mutual Funds 249,206 0 0 0 .249,206 0 0 XXX XXX XXX
9199999. Total - Short-Term Investment; 249,206 0 0 0 .249,206 0 0 XXX XXX XXX




Annual Statement for the year 2015 of the 0 LYM PUS I N S U RAN C E CO M PANY

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 O LYM PUS I NS U RAN C E CO M PANY

SCHEDULE E - PART 1 - CASH

1 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 Dt
State of FL Bureau of Collateral Securities. Tallahassee, Florida I 1.218 5,286 1,120 366,012 | XXX
JP Morgan Chase Bank VENICE, FIOMTA. ......vevvereeririeieeseiesieeiesies e esssssensens | veeseene 75 | XXX
JP Morgan Chase Bank VENICE, FIOMAA. .....co.ceeeeceeeeceeeceeeece et sss s sennns | ereeins 219 219 219 | XXX
JP Morgan Chase Bank VENICE, FIOTIAA. .......cvoceeceeeeeeeeee e ssenneens | erinien 11,411,622 | XXX
JP Morgan Chase Bank VENICE, FIOMAA. ........ceeeeceeeeceeeceeece e sss s isn s sennis | evenins 11,609,222 | XXX
0199999. Total - Open Depositorie: XXX XXX 5,505 1,339 23,387,150 | XXX
0399999. Total Cash on Deposit. XXX XXX 5,505 1,339 23,387,150 | XXX
0599999. Total Cash XXX XXX 5,505 1,339 23,387,150 | XXX

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

1. January. 28,388,977
2. February 17,484,753
3. March 16,749,193

4. April 18,629,226 | 7. July. 28,814,563
5. May 25,626,031 | 8. August 29,229,241
6. June 32,333,922 | 9. September. 25,788,153

10. October. 25,239,409
11. November. 24,838,813
12. December. 23,387,075

E26
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Annual Statement for the year 2015 of the OLYM P US IN S U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2015 of the O LYM PUS I NSU RAN C E CO M PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama............cccceeeeveveveeveiein AL | i
2. Alaska
3. AMZONA.....
4. Arkansas.......cevevneinenn AR [ i
5. California..
6. Colorado... .
7. Connecticut.........cccoueeriurcriuc CT| s
8.  Delaware
9. District of Columbi .
10, Florida.......coevereerieeeeiecieins FL|...... ST.. | Property and Casualty. 366,012 366,012
11.  Georgia
12.  Hawaii .
13, 1daho....cce, D]
14, lllinois. Il
15, Indiana........cccocooeviieriiieniieniis IN|. .
16.  lowa, A
17.  Kansas
18.  Kentucky... .
19.  Louisiana........ccccceuvervcvenicvencs LA | o
20.
21. .
22.  Massachusetts..........ccocoeeeee. MA L
23.  Michigan...
24.  Minnesota.
25, MisSISSIPP......ccvveucreerriierieeene MS |
26. Missouri.
27.  Montana...
28.  Nebraska..
29.  Nevada
30.  New Hampshire
31, New Jersey.
32.  New Mexico..
33.  New York..
34, North Carolina..
35.
36.
37.
38.  Oregon
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina..
42.  South Dakota
43.  Tennessee....
44, TeXaS....coooromrreeriinerieeniieneneeen TX | i
45.
46. .
47, Virginia......o.cooevevveevecveeieenn VA L
48.  Washington
49.  West Virginia.
50.  Wisconsin........ccccoevevvenivennveneee WH
51.  Wyoming
52.  American Samoa..
53, GUAM...ccverrerereirerirenreirereeenn.GU |
54.
55.  US Virgin Islands.. VI, .
56.  Northern Mariana Islands........... MP | .o
57.  Canada.......cccooervmmerrerenneee . CAN | i
58.  Aggregate Alien and Othe . XXX XXX 0 0 0
59.  Total XXX XXX 366,012 366,012 0
DETAILS OF WRITE-INS
5801.
5802. . .
BB03. oot | s
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @boVe)........ccoeveereiiiiiiaae XXX XXX 0 0 0

E28
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