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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Safepoint Insurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

U.S. treasury securities
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies
1.22  Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding
mortgage-backed securities)
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
Mortgage-backed securities (includes residential and commercial
MBS):
1.51

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

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-backed securities issued
or guaranteed by agencies shown in Line 1.521

1523 Allother ...

Other debt and other fixed income securities (excluding short term):

1.52

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) ...
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................
2.3 Affiliated securities ...
Equity interests:
3.1 Investmentsinmutual funds ...
3.2 Preferred stocks:
321 Affiliated ...
322 Unaffiliated .................coo
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
342 Unaffiliated ...
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52 Unaffiliated ...................
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............ccoooiiiiiii
46  Mezzaninerealestateloans ......................cco
Real estate investments:
5.1 Property occupied by company .................
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ..........................
5.3 Property held for sale (including $
satisfaction of debt) ..................
Contract 10aNS ...
DerivatiVes ..o
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested @ssets ...............coooiiiiiii
TOTAL Invested @SSetS ........iueiiiiiiei e

20,509,696

274,109
4,094,588

20,509,696

274,109
4,094,588

...4.542

Gross
Investment Holdings
1 2
Amount Percentage

..... 20,509,696 |.......... 21.320
..... 15,466,808 |.......... 16.078
....... 1,700,000 |............ 1.767
......... 274,109(............0.285
....... 4,094,588 |............4.256
....... 4,438,933 |............4.614
..... 26,295,643 |.......... 27.334
....... 2,172,801 |............ 2.259
....... 4,438200(............4.614
..... 16,809,357 |.......... 17.473
..... 96,200,135]......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Safepoint Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooococc | L 1,573,276
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted carrying value:

6.1  TOTALS, Part 1, Column 15 ... ..o

6.2 TOTALS, Part 3, Column 13 ... ... | e
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1 TOTALS, Part 1, Column 11 ... 42,167

8.2 TOTALS,Part3,Column9 ... L 42,167
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| | 1,531,109
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines 9 minus10) ..........................................| | 1,531,109

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ «m @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/reg I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Safepoint Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS,Part3,Column9...................o7 o |
6.  TOTAL gain (loss) ondisposals, Part3,Coumn 19 M N 4 X R B _ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
8. Deduct amortization of premium and depreciation ... ... ............| |
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) .................oooooo |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 66,175,170
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 35,274,609
3. Accrual of Discount ... 25,330
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

4.2  Part2,Section 1, Column 15 ... 46,744

4.3  Part2, Section 2, Column 13 ...

44 Partd, Column 11 e (2,456) ... 44,287
5. TOTAL gain (loss) on disposals, Part4, Column 19 ................. | 10,848
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 21,385,102
7. Deduct amortization of premium ... 754,364
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2. Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 79,390,778
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 79,390,778
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Safepoint Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 21,286,703 |......... 21,267,297 ......... 21,584,937 |......... 20,814,585
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... | 21,286,703 |......... 21,267,297 ......... 21,584,937 ......... 20,814,585
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | |
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | |
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 ... e 25,197,431......... 25,122,253 |......... 25,369,171 ......... 24,806,980
8. United States .................. [ 26,295,643 |......... 26,227,915(......... 26,695,382......... 25,869,000
Industrial and Miscellaneous and 9. Canada ........................ | 1,440,510 |........... 1,432,019........... 1,460,787 |........... 1,425,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... [............. 732291 |............. 726,857 |............. 733977 |............. 700,000
1. TOTALS .............ooooooi|is 28,468,444 |......... 28,386,791|......... 28,890,146 |......... 27,994,000
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 74,952,578 |......... T4T76,341|......... 75,844,255|......... 73,615,565
PREFERRED STOCKS 14.  United States ..................|.cccoooeinn 4,120,666 |........... 4,231,375 ........... 4,077,361
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  Other Countries ............... [............. 317,534 |............. 319,800 ............. 314,506
17. TOTALS ..., 4,438,200 (........... 4551,175|........... 4,391,867
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[........... 4,438,200 (........... 4,551175)........... 4,391,867
COMMON STOCKS 20.  United States .............oooo oo [
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23. TOTALS ..o i L
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[......coooveviiioiins | [
26.  TOTALStocks .................f.c......... 4,438200(........... 4551,175|........... 4,391,867
27.  TOTAL Bonds and Stocks ... |......... 79,390,778 ......... 79,327,516 ......... 80,236,122
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GoIs

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

34 NAICT

47 TOTALS ...

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

Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

Industrial and Miscellaneous (unaffiliated)
6.1
6.2
6.3
6.4
6.5
6.6
6.7

AAAAAAAAAA 6,346,392
.......... 1,788,086

AAAAAAAA 16,216,496
.......... 2,466,824

AAAAAAAAAA 1,390,676
............ 259,970

........ 23,953,564
.......... 4,514,880

........ 21,269,357
.......... 5,528,732

........ 23,953,564
.......... 4,514,880

Hybrid Securities

74 NAICT
72 NAIC2 ...
73 NAIC3 ..
74
75 NAICS ...
76 NAICG ...
77 TOTALS ...

81 NAICT ...
82 NAIC2 ...
83 NAIC3 ...
8.4
85 NAICS ...
86 NAICG ...
87 TOTALS ...
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L0IS

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Values By Major Types of Issues and NAIC Designations

Distribution of All Bonds Owned December 31, at Book/Adjusted Carryin

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

70,740,834
4,514,880

.. 70,740,834
4,514,880

100.00

100.00

59,571,035
5,528,732

.. 59,571,034
5,528,732

100.00

100.00

70,740,834
4,514,880

59,571,034
5,528,732

.. 70,740,834
4,514,880

Quality and Maturit
1 2 3
1 Year Over 1 Year Over 5 Years
or Through Through
NAIC Designation Less 5 Years 10 Years

9. Total Bonds Current Year
9.1 NAICT Lo (d)...... 14,839,763 | ......... 50,524,185 |........... 5,257,362
9.2 NAIC2 ..o d........ 1,788,086 (........... 2,466,824 |............. 259,970
9.3 NAICS .o (d)re |
94 NAICA .. (d)r e
9.5 NAICS ..o (d)r e
9.6 NAICE ..o (d)iii i
9.7 TOTALS oo 16,627,848 |......... 52,991,009 |........... 5,517,332
9.8 Line9.7asa % of Column®6 ....................... ... 2210 ... 7041 ... 7.33

10. Total Bonds Prior Year

101 NAICT ..o L 7,508,917 |......... 44,968,510 |........... 6,913,151
102 NAIC2 ..o L 4,314,862 |........... 1,213,870
103 NAIC3 ..o e
104 NAICA ..o e
105 NAICSH ... [ L
106  NAICHE ......ooooeiiiiiiiiiiie i L [
107 TOTALS ..o L 7,508,917 |......... 49,283,372 ........... 8,127,021
108 Line10.7asa%ofCol.8 .................ooooo [ 153 7570 12.48

11. Total Publicly Traded Bonds
14 NAICT 14,839,763 |......... 50,524,185 ........... 5,257,362
112 NAIC2 ... 1,788,086 (........... 2,466,824 |............. 259,970
113 NAIC3 ..o e
14 NAICA ... L
115 NAICS ... L
16 NAICOE ..o L
17 TOTALS ..o 16,627,848 |......... 52,991,009 |........... 5,517,332
118  Line11.7asa%of Col.6 ... | 2210 .. 7041 7.33
11.9  Line 11.7 asa % of Line 9.7, Col. 6, Section 9 ... |................ 2210 ... 7041 7.33

12. Total Privately Placed Bonds
120 NAICT o e
122 NAIC2 ... L
123 NAIC3 ..o L
124 NAICA ..o e
125 NAICS ..o e
126 NAICHE ......ooooiiiiii i L [
127 TOTALS ..o L L
128  Line12.7asa%of Col.6 ... | [
12.9 Line12.7asa % of Line 9.7, Col. 6, Section 9 ... [............oooooii [ |

(a) Includes §............... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(c) Includes §............... 0 current year,

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

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*"
means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.

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.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............... 0;NAIC 28§............... 0; NAIC 3§............... 0;NAIC4§.......... 0;NAIC58§.......... 0;NAIC6S........ 0.
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Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

k/Adjusted Carrying Values by Major Type and Subtype of Issues
3 5 6

1 2 4 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.1 1sSUEr OBIIgatioNs ... | 456159 |....... 15,505,762 .......... TASATE | ..o [ 20,812,832 19,887,122 .............30.55|....... 20,812,832 (...
1.2 Residential Mortgage-Backed Securities ................cooii i [ 231209 | 419454 126344 e TTT00T L 103 L 860485 L 132
1.3 Commercial Mortgage-Backed Securities . ......
14 Other Loan-Backed and Structured Securities . ..
15 TOTALS L
2. All Other Governments
2.0 1SSUEr OBlGAtioNS . ... ..o
2.2 Residential Mortgage-Backed SECUMHES .. ...........ooiiii
2.3 Commercial Mortgage-Backed SECUMHIES ... . ... .o
24  Other Loan-Backed and Structured Securities ...
25 TOTALS ........cccoiiiiiiiiiiiiiiii,
3. U.S. States, Territories and Possessions, Guaranteed
31 IsSUEr OBlGAtioNS .. ...
3.2 Residential Mortgage-Backed SECUNtIES . ....... ...
3.3  Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ...
35 TOTALS Lo
4, U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 1sSUr OBlIGations . ... ...
4.2  Residential Mortgage-Backed Securities . ..
4.3  Commercial Mortgage-Backed Securities ... ..
‘£ 44  Other Loan-Backed and Structured Securities ...
8 45 TOTALS ..o
5. U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
5.1 1sSUET ODBlIGAtIONS ... ... e [ 2,269,683 |....... 13,109,313 ......... 1787813 [ . [ 17,166,808 | ............. 2281|....... 11,040,703 | ............. 16.96|....... 17,166,808 | ..................
52  Residential Mortgage-Backed Securities 1,430,885 |......... 5273160 ......... 1,207,054 | .......... 119,260 ........... 265(......... 8,030,623 |............. 1067 |......... 6,513,367 |............. 10.01]......... 8,030,623 |.......iiiinnn,
53  Commercial Mortgage-Backed SeCUrties ..............ooiiii i | | L
54  Other Loan-Backed and Structured Securities . ..............ocoviiiiiiiiiiiiiiiiiii e e
5.5 TOTALS Lo [ 3,700,568 |....... 18,382473|......... 2,994,866
6. Industrial and Miscellaneous
6.1 Issuer Oblgations . ....... ..o | 8,134,477 (....... 18,683320|......... 1,650,646
6.2  Residential Mortgage-Backed Securities ...
6.3  Commercial Mortgage-Backed Securities .......
6.4  Other Loan-Backed and Structured Securities ... . o o
8.5 TOTALS ..o [ 8,134,477 |....... 18683320|......... 1,650,646
7. Hybrid Securities
7.4 Issuer Obligations ...........ooei i e [
7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities
74 Other Loan-Backed and Structured SECUMHES ...........ooivi e |
75 TOTALS .o L e
8. Parent, Subsidiaries and Affiliates
8.1 ISSUEr OBlIGations . ... ...
8.2  Residential Mortgage-Backed Securities . ..
8.3 Commercial Mortgage-Backed Securities ........ ... e [
84  Other Loan-Backed and Structured Securities ..o | L
85 TOTALS ..o L L L L L L L
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31

at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.5

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

Total Bonds Current Year

.......... 5,517,332

22.10

70.41

................ 7.33

10.

.......... 6,137,419
.......... 1,371,497

45,157,458
.......... 4,125914

.......... 6,431,037
.......... 1,695,984

57,725,914
.......... 7,373,852

57,725,914
.......... 7,373,852

11.53

75.70

12.48

1.

14,965,754
.......... 1,662,094

47,298,395
.......... 5,692,614

.......... 4,183,935
.......... 1,333,398

66,448,084
.......... 8,807,630

57,725,914
.......... 7,373,852

66,448,084
.......... 8,807,630

.......... 5,517,332

................ 7.33
................ 7.33

................ 0.16
................ 0.16

12.

9.1 Issuer Obligations ...
9.2 Residential Mortgage-Backed Securities ......
9.3 Commercial Mortgage-Backed Securities ...
94 Other Loan-Backed and Structured Securities
9.5 TOTALS oo
9.6 Line9.5asa%ofCol.6 .......................
Total Bonds Prior Year

101 Issuer Obligations ..............................
10.2  Residential Mortgage-Backed Securities ......
10.3  Commercial Mortgage-Backed Securities .....
104  Other Loan-Backed and Structured Securities
105  TOTALS ..o
106 Line10.5asa%ofCol.8 ......................
Total Publicly Traded Bonds

1.1 Issuer Obligations ..............................
11.2  Residential Mortgage-Backed Securities ......
11.3  Commercial Mortgage-Backed Securities ...
11.4  Other Loan-Backed and Structured Securities
15  TOTALS ..o
11.6 Line11.5asa%ofCol.6......................
11.7  Line 11.5as a % of Line 9.5, Col. 6, Section 9
Total Privately Placed Bonds

121 Issuer Obligations ..............................
12.2  Residential Mortgage-Backed Securities ... ...
123 Commercial Mortgage-Backed Securities ...
12.4  Other Loan-Backed and Structured Securities
125 TOTALS ...
126  Line125asa%ofCol.6 ......................
12.7  Line 12.5as a % of Line 9.5, Col. 6, Section 9
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0LIS

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear ... 984,005(.............. 984,005 ... [
2. Cost of short-term investments acquired ... 33,784,378 .......... 33,784,378 | ...
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (108S) on diSPOSAlS ...... ..o 96 (..o 96| [
6. Deduct consideration received on disposals ....................coocoi e 34,458,244 .......... 34458244 | ...
7. Deduct amortization of premium ... 7,00 ... 7,000
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[.............. 303,136 .............. 303,136 | .. [ [
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ... | 303,136 |.............. 303,136 | ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment: 0
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SI11 Schedule DB Part A Verification .........................ccoooit NONE
SI11 Schedule DB Part B Verification ..........................ccooot NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE

SI11 - Sl14



ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Safepoint Insurance Company

SCHEDULE E - VERIFICATION BETWEEN YEARS
(Cash Equivalents)

1. Book/adjusted carrying value, December 31 of prioryear .........................co
2. Cost of cash equivalents acquired ...
3. Accrual of dISCOUNT ...
4. Unrealized valuation increase (decrease) ................cocoviviiieiiiiiiiiaiii,
5. TOTAL gain (10sS) 0N diSPOSAlS ... .....oviiii
6. Deduct consideration received on disposals ...
7. Deduct amortization of premium ....................
8. TOTAL foreign exchange change in book/adjusted carrying value ............................
9. Deduct current year's other-than-temporary impairment recognized ..........................
10. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)
1. Deduct total nonadmitted amounts ...
12. Statement value at end of current period (Lines 10 minus 11) ...

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Safepoint Insurance Company
SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
5 6 7 8 9

1 2 Location 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's Total Gross Income Taxes,
Book/Adjusted Other-Than- Current Total Foreign Eamed Less Repairs,
Date Carrying Value |  Fair Value Current Temporary Year's Change in Exchange Interest and
Date of Last Amount of Less Less Year's Impairment Change in BJ/AC.V. Change in Incurred on Expenses
Description of Property Code City State | Acquired Appraisal Actual Cost | Encumbrances | Encumbrances | Encumbrances | Depreciation Recognized | Encumbrances | (13-11-12) B./A.C.V. Encumbrances |  Incurred
Properties occupied by the reporting entity - Administrative
Office Building .......................... | Temple Terrace ............. FL | 05/22/2014 |.............|..... 1,596,166 |.............. |..... 1,531,109 ..... 1,531,109 ....... 2167 .. (42,167) ... | 145664 | ...... 86,148
0299999 Subtotal - Properties occupied by the reporting entity - Administrative .............................o 1,596,166 |.............. |..... 1,531,109 ..... 1,531,109 ....... 42167 .. (42167) | .............. ... 145664 | ...... 86,148
0399999 Subtotal - Properties occupied by the reporting entity ... 1,596,166 |.............. |..... 1,531,109 ..... 1,531,109 ....... 42167 .. (42167) | .............. ... 145664 | ...... 86,148
0699999 TOAIS .. ... 1,596,166 |.............. |..... 1,531,109 ..... 1,531,109 ....... 2167 .. (42,167) ... | 145664 | ...... 86,148

103
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E02

E03

E04

EO05

E06

EO07

E08

E09

Schedule A - Part 2 Real Estate Acquired .................cciiiiiinns. NONE
Schedule A - Part 3 Real Estate Disposed ..................cccciiiin... NONE
Schedule B Part 1 - Mortgage Loans Owned ..................ccovntn.. NONE
Schedule B Part 2 - Mortgage Loans Acquired . . ...............ccovin.... NONE
Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE
Schedule BA Part 1 - Long-Term Invested Assets Owned ................. NONE
Schedule BA Part 2 - Long-Term Invested Assets Acquired ................ NONE
Schedule BA Part 3 - Long-Term Invested Assets Disposed ............... NONE

E02 - E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 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 Current

0 Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code| N | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized BJ/AC.V. of Interest | Paid Accrued Year Acquired |  Date

U.S. Governments - Issuer Obligations
912828A34 ...... UNITED STATES TREASNTS ... oo e | 1 594,422 598,992 596,400 | ..o | 1190 [ [ 1.250 | ..... 1461 [MN .. [ ... 856 ... 7,500 |02/11/2015| 11/30/2018
912828H52 ...... UNITED STATES TREASNTS ... oo [on |t 1., .. 694,151 ..689,227 894,581 [ e 830 e 1.250 | ..... 1446 [JJ .| 3862) 08/31/2015| 01/31/2020
912828HAT ..... UNITED STATES TREASNTS ... oo [ | 1., ..633,107 .. 597,863 598427 [ e (20483) | e [ 4750 (..... 0.950 | FA .. 26,790 [02/12/2015| 08/15/2017
912828HHG ..... UNITED STATES TREASNTS ... oo e | 1., 665,214 ..635,178 635425 | .o e (18097) [ [ e 4250 ..... 1.055 [ MN . 25,500 [02/11/2015| 11/15/2017
912828HR4 ... UNITED STATES TREASNTS ... oo [oe | oo, 1., 645,170 ..629,952 630,693 | ... | (13963) [ e 3500..... 1.056 | FA .. 21,000 [02/11/2015| 02/15/2018
912828JR2 ...... UNITED STATESTREASNTS ... oo [ oot 1.. 326,263 .. 320,964 2322210 | e (A052) s e e 3750 ..... 1122 | MN . 5,625 [06/19/2015| 11/15/2018
912828KD1 ..... UNITED STATESTREASNTS ... oo [ oot 1.. 632,085 .625,194 623264 | ............... | (B850) | e 2750 ..... 1475 | FA . 16,500 | 02/11/2015{ 02/15/2019
912828LJ7 ...... UNITED STATESTREASNTS ... oo [ oot 1.. . 764,106 751,569 749230 ... e (2200 | e 3625]..... 1619 | FA . 21,750 [06/05/2015| 08/15/2019
912828MS6 ..... | UNITEDSTATESTREASNTS .................o oo oo [ooooie 1.. .679,715 665,743 667189 ... e (12188) | e [ 3.000]..... 0711 | FA . 15,750 | 06/05/2015( 02/28/2017
912828MV9 ..... UNITED STATESTREASNTS ... oo [ oot 1.. 745,748 .720,125 T84 | oo (18807) | s 3250 |..... 0.807 [ MS . 22,750 [12/18/2014| 03/31/2017
912828NA4 ... UNITED STATESTREASNTS ... oo [ oot 1.. . 743,541 .720,181 T2529 | oo (18459 | 3125|..... 0.796 | AO . 17,969 | 06/05/2015( 04/30/2017
912828ND8 ... UNITED STATES TREASNTS ... e [on |, 1., 761,737 752,556 750,570 | v | (9862) [ e 3500..... 1.742 [ MN . 21,000 06/05/2015| 05/15/2020
912828NT3 ...... UNITED STATES TREASNTS ... e e |t 1., 737,190 727,153 734679 | .o | @B [ [ 2625(..... 1511 [FA o 6941 08/26/2015| 08/15/2020
912828PF1 ...... UNITED STATES TREASNTS ... e o |, 1., 615,412 608,694 609,954 | ... e (B261) [ [ 1875 ..... 0.958 | AO .. 11,250 [02/11/2015| 10/31/2017
912828PKO0 ... UNITED STATES TREASNTS ... oo [ | 1., 726,775 715477 714,895 | oo | (T858) [ e 2250 ..... 1122 [ MN . 15,750 [12/18/2014 11/30/2017
912828PS3 ...... UNITED STATES TREASNTS ... oo e | 1., 464,396 450,549 450,806 | ... | (T [ [ 2000..... 0.347 | JJ .. 9,000 |04/10/2014| 01/31/2016
912828QA1 ..... UNITED STATES TREASNTS ... oo e |, 1., 467,423 452,003 452,051 .o | (B303) [ e 2250 ..... 0.395 | MS . 10,125 04/14/2014 03/31/2016
912828QB9 ..... UNITED STATES TREASNTS ... e [on | oot 1., 635,674 622,830 625,385 | ..o | (10,288) e e e 2875(..... 0.966 | MS . 17,250 01/28/2015| 03/31/2018
912828QF0 ... .. UNITED STATESTREASNTS ... oo [ oot 1.. 720,756 703,500 703635 ... [ (10983) | e 2.000]..... 0422 [ AO . 14,000 | 12/18/2014( 04/30/2016
912828QJ2 ...... UNITED STATESTREASNTS ... oo [ oot 1.. 465,864 451,247 451282 | ..o e T8TR) e e 2125|..... 0.366 | FA .. 9,563 |04/14/2014| 02/29/2016
912828QN3 ... .. UNITED STATESTREASNTS ... oo [ oot 1.. 753,567 744,464 B N ¢ 1 1) T N [ I 3125|..... 1.850 | MN . 21,875 [02/03/2015| 05/15/2021
912828QQ6 ... .. UNITED STATESTREASNTS ... oo [ oot 1.. .625,771 616,896 615707 | ... o BT e 2375]..... 1.270 | MN . 14,250 | 02/11/2015{ 05/31/2018
912828QR4 .. ... UNITED STATESTREASNTS ... oo [ oot 1.. 460,434 452,075 A52214 | (AA36) | e e 1500 ..... 0.508 [ JD .. 6,750 [04/14/2014| 06/30/2016
912828QX1 ..... UNITED STATESTREASNTS ... oo [ oot 1.. 460,634 452,268 452552 | ..o e @369 | e 1500 ..... 0522 (JJ .. 6,750 [04/10/2014| 07/31/2016
912828RE2 ..... UNITED STATES TREASNTS ... oo [on |, 1., 703,253 704,648 702,603 | .o | (B08) [ [ 1.500|..... 1.357 [ FA .. 7,365 |12/18/2015| 08/31/2018
912828RF9 ...... UNITED STATES TREASNTS ... e o |, 1., 454,931 450,914 451,310 | oo | (1968) [ [ 1.000|..... 0.559 | FA .. 4,500 |04/14/2014| 08/31/2016
912828SN1 ..... UNITED STATES TREASNTS ... e [on |, 1., 648,348 651,853 649,025 | ... | 388 [ [ 1.500|..... 1.548 [ MS . 8,250 |06/05/2015| 03/31/2019
9128288X9 ...... UNITED STATES TREASNTS ... e e |t 1., 640,149 642,740 643,036 | ..o | 1983 [ [ 1425 ..... 1449 [ MN . 7,31302/03/2015| 05/31/2019
9128288Y7 ...... UNITED STATES TREASNTS ... e o |, 1., 496,916 497,795 498214 | oo | 1250 [ e e 0625]..... 0.880 | MN . 3,12512/18/2014| 05/31/2017
912828UES ..... UNITED STATES TREASNTS ... e [on |t 1., 591,954 595,944 595,593 | v | 2024 [ [ 0750 ..... 1123 (D .. 4,500 |02/11/2015| 12/31/2017
912828UJ7 ...... UNITED STATES TREASNTS ... oo o |t 1.. 745417 746,250 JTABT2T | 1260 [ e 0875(..... 1.088 | JJ ... 4,813 |12/18/2015| 01/31/2018
912828VC1 ..... UNITED STATESTREASNTS ... oo [ oot 1.. 144,502 144,899 144913 [ oo [ 285 0250 ]..... 0413 [ MN .. .. 363 [04/14/2014| 05/15/2016
912828WF3 ..... UNITED STATESTREASNTS ... oo [ oot 1.. 699,664 699,069 699895 | ... | M9 0625]..... 0.642 [ MN .. 4,375 [12/18/2014| 11/15/2016
912828WW6 ... | UNITED STATES TREAS NTS T T R 1 660,336 652,262 658260 |............... |.........Q0TT) | ..o o 1625]..... 1.261|JJ .. 10,563 | 01/28/2015| 07/31/2019
0199999 Subtotal - U.S. Governments - Issuer Obigations ... ..................ccoooueeuiiiaieiraiis | oin. 20,804,626 20,491,070 20,509,696 XXX XXX . | XXX 393,861 [. XXX [.. XXX.
U.S. Governments - Residential Mortgage-Backed Securities
36202FDM5 ... GNMA PASS-THRU M SINGLE FAMILY .. 2. 89283 |..... 107.0340 88,948 ...88593 .. (7<) N [P [P 4500 ..... 2.187 | MON . 3,754 {01/08/2014| 01/20/2025
3620ARSD4 ... .. GNMA PASS-THRU X SINGLE FAMILY .. 2. 186,053 | ..... 103.6690 184,353 .. 185516 | .. (666) [...oooveeeeee e 3.000]..... 1.859 | MON . 5,345 12/15/2014| 12/15/2025
38373APD2 ..... GNMA REMIC TRUST 200965 ......... 2. 62,035 ..... 102.6880 60,097 ...61251] .. [(CES ) N [ P [ 4.000]..... 0.270 | MON . 2,369 [01/27/2014| 05/20/2038
38377NC69 ..... GNMA REMIC TRUST 2010-167 . 2. ...94162 ..., 102.5930 ..91,839 ...92,989 .. (945) [ ... 4.000]..... 0.506 | MON . 3,626 {01/28/2014| 11/20/2038
38377TMF5 ... GNMA REMIC TRUST 2011-3 ... o2 .. 348778 | ..... 101.2630 350990 .. 348,658 | .. (18) | oo | 2500..... 2.246 | MON . 8,720 |10/29/2014| 07/20/2040
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Secumles .. e 780,312 ... XXX e, 176,227 X .. L T77,007 | .. . . (2 614) XXX XXX XXX L. 23814 . XXX XXX .
0599999 Subtotal - U.S. Governments ... ................oooiiiiiiiiiiiiiiiiiii 21,584,937 ... XXX ... [...... 21,267,297 | ...... 20,814,585 ...... 21,286,703 | ............... |....... (208,096) XXX XXX XXX 417,676 | . XXX . XXX
U.S. Special Revenue, Special Assessment - Issuer Obligations
190760HFS ...... COBB-MARIETTA GA COLISEUM&EX ........oo|en [ovn |oevnnnn 600,000 596,826 600,000 | .. | e [ 2800 ..... 2.800|JJ .. 09/01/2015| 07/01/2022
3133ECGS7 ... FEDERAL FARM CR BKS 1 .. 338,153 .. 335437 0338,255 [ e e 103 e 2000..... 2,045 | FA .. 03/30/2015| 02/22/2021
3133EEWB2 ..... FEDERAL FARM CRBKS ... 1 ..500,000 .. 498,885 2500000 | ..o e e e [ 1540 ..... 1.540 | AO . 03/27/2015{ 04/01/2019
3133EEZTO ..... FEDERAL FARMCRBKS ....... 1 .. 449,150 .. 447,152 LAA9243 1 OB e e 1970 |..... 2.004 [ AO . 04/21/2015( 04/21/2021
3133XFJF4 ...... FEDERALHOMELNBKS ...................... [ | | oot .. 388,991 .. 356,258 L.356554 | ... e (1T1B4) | e e 5375]..... 0.446 [ MN . 02/26/2014( 05/18/2016
3134G34R8 ..... FEDERAL HOME LN MTG CORP ... 1 ..192,040 .. 198,090 2193450 | 1080 | e e 2.000]..... 2637 (JJ .. 09/09/2014| 07/23/2021
3134G3A91 ..... FEDERAL HOME LN MTG CORP 1 .. 434,680 .. 434,438 CA36276 . e 989 e e 1400 ..... 1641 | FA .. 03/30/2015{ 08/22/2019
3134G3XB1 ..... FEDERAL HOME LN MTG CORP 1 .. 401,600 .. 400,380 401,055 | o e (B22) s e 1250 |..... 1.116|JD .. 12/15/2014| 12/27/2017
3134G7U8 ... FEDERAL HOME LN MTG CORP 1 .. 699,580 .. 700,966 899,625 [ .. e B e 1425 ..... 1145 [ MS . 09/01/2015| 09/21/2018
3137EACAS ... FEDERAL HOME LNMTG CORP ... ve oo [erenins .. 437,388 .. 428,264 CA2BBTT [ e (@BAB) | e 3750 ..... 1.705 [ MS . 06/17/2014 03/27/2019
3137EACT4 ..... FEDERAL HOME LNMTGCORP ... ve oo [enenins .. 366,208 .. 352,692 2352875 [ e (T0B4) | e 2500..... 0.471| MN . 02/27/2014| 05/27/2016
3137EACWT ..... FEDERAL HOME LNMTG CORP ... ve oo [erenins .. 362,677 .. 352,818 20353249 Lo e BIT3) | e 2000..... 0.568 | FA .. 02/21/2014 08/25/2016
3137EADB2 ..... FEDERAL HOME LNMTGCORP ... e oo [eneninn ..207,839 ..202,778 208,864 [ e (OTB) | e 2375(..... 1773 (W .. 02/03/2015| 01/13/2022
3137EADGT ..... FEDERAL HOME LN MTG CORP 1. .. 505,376 .. 503,750 505,255 [ i e (120) | e 1750 | ..... 1.433 | MN 12/02/2015| 05/30/2019
3137EADRT ..... FEDERAL HOME LNMTG CORP ... ve e [eninins ..590,977 .. 590,742 592,804 [ .o e 1866 | e [ 1.375|..... 1.663 | MN 02/03/2015| 05/01/2020
3137EADVS ... FEDERAL HOME LNMTGCORP ..o voe | [oniiins 500,255 497,285 500,210 | .o | @B) [ [ 0750 |..... 0.722] JJ . 09/03/2015| 07/14/2017
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Showmg all Long-Term BONDS Owned December 31 of Current Year

SCHEDULE D - PART 1

1 2 Codes 6 Fair Value 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 Current

0 Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
|dentification Description Code| N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B/ACV. of Interest | Paid Accrued Year Acquired Date

3130A0NR7 ..... FEDERAL HOME LOANBANKS ................. 1 100,000 | ..... 100.0020 100,002 | ......... 100,000 100,000 01/13/2014{ 01/29/2018
3130A14L9 ...... FEDERAL HOME LOAN BANKS ...... . 1 ..349965|...... 99.8400 | ... ..349440 | ......... 350,000 | ... .. 349,986 | .. 03/01/2014( 03/24/2017
3130A4TTY ...... FEDERAL HOME LOAN BANKS .. ... 1 ..500,000 | ..... 100.0240 ..500,120 | ......... 500,000 ..500,000 | .. 03/27/2015| 06/29/2018
3130A6AET ..... FEDERAL HOME LOANBANKS ........oovovve | voe oo [enennns .. 700,210 | ...... 99.5050 ..696,535 [ ......... 700,000 .. 700,186 | .. 08/26/2015| 09/14/2018
313371N28 ...... FEDERAL HOME LOANBANKS ..o voe oo [onenns L T19125 (... 101.9500 L T13650 [ ...l 700,000 L TI5712 L. 09/03/2015| 12/08/2017
313380275 ...... FEDERAL HOME LOAN BANKS .. ... 1. 437,290 ...... 98.0850 441383 (... 450,000 .. 440,616 | .. 07/29/2014 10/24/2019
31359M7X5 ... FEDERAL NATLMTGASSN ......oovvvevenee|vee oo [enennn ..508,265 | ..... 105.3790 L ATA206 [ ... 450,000 L ATA819 | .. 04/10/2014 05/11/2017
31359MH89 . ... FEDERALNATLMTGASSN ......oovvveeenee|vee oo [enenns ..383622(..... 100.9320 353262 (... ... 350,000 .. 353294 .. 02/21/2014 03/15/2016
3135G0D75 ..... FEDERAL NATLMTGASSN ......oovvveeenee|vee oo [enenns ..648815(...... 98.7550 ..641,908 [ ......... 650,000 ..648878 | .. 09/28/2015| 06/22/2020
3135G0ESS ..... FEDERALNATLMTGASSN ..............ooooo oo oo | oot ..357,060 | ..... 100.4640 ..351624 ... 350,000 ..352.244 | .. 02/26/2014( 11/15/2016
3135G0G72 ..... FEDERAL NATL MTG ASSN ... 1 ..497160 | ...... 99.1670 ..495835|......... 500,000 .. 497234 | .. 12/02/2015| 12/14/2018
3135GORM7 ..... FEDERAL NATL MTG ASSN ... 1 ..501,056 | ...... 98.7680 ..493840|......... 500,000 ..501,004 | .. 09/28/2015{ 10/30/2020
3135G0TGS ..... FEDERALNATLMTGASSN ..............oooooi oo oo | oot L. 4430912 ... 99.3440 L 447048 450,000 .. 446,710 | .. 04/10/2014( 02/08/2018
3135G0ZES ..... FEDERALNATLMTGASSN ..............oooo oo oo | oot ..651,906|..... 100.7660 ..654979|......... 650,000 ..651,719 | .. 06/05/2015( 06/20/2019
3135G0ZLO ..... FEDERALNATLMTGASSN .............ooooo oo oo | oot ..70269 |...... 99.7750 ..698425|......... 700,000 .. 702,267 | .. 08/31/2015{ 09/27/2017
3136FPDCS ... FEDERAL NATL MTG ASSN ... 1 ..509,675 | ..... 100.3220 ..501,610 [ ......... 500,000 ..501,467 | .. 12/15/2014| 03/08/2016
3136G0QW4 . ... | FEDERAL NATLMTG ASSN ... 1 ..199,500 | ..... 100.2120 ..200424 [ ... 200,000 ..199,707 | .. 02/27/2014| 07/11/2018
3136G1V2 ... FEDERAL NATL MTG ASSN ... 1 . 347690 (...... 99.5400 ..348390 [ ......... 350,000 .. 348,705 | .. 02/27/2014| 04/17/2018
3136G2CP0 ... FEDERAL NATL MTG ASSN 1 ..670,938 | ..... 100.1530 L B71,025 (... 670,000 .. 670,867 | .. 08/26/2015| 01/30/2020
65819WADS ... NORTH CAROLINA EASTN MUN PWR A . e 1 ..600,000 | ..... 100.6280 .. 603,768 [ ......... 600,000 ..600,000 | .. 07/17/2015| 07/01/2019
92818LPD8 ..... VIRGINIA STRES AUTH INFRASTRU ............ T T 500,000 ...... 99.2450 496,225 |......... 500,000 500,000 05/14/2015| 11/01/2018
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations ......................... [ 17,303,799 ... XXX ... |...... 17,130,458 | ...... 17,099,000 | ...... 17,166,808 . XXX . XXX .
U.S. Special Revenue, Special Assessment - Residentia Mortgage -Backed Securities
31336SUJ5 ... FHLMCPC ~ 1YRLIBORVR .... 2. .. 153,658 .. 153217 .. 153425 | .. QRO | e 252 |..... 1.019 | MON . 3,418 02/26/2014| 07/01/2033
3128PSKA4 ... FHLMCPC ~ GOLD15YR ...... L2 .. 186,819 .. 185,247 .. 185,769 | .. co(BB2) e e 3500..... 1.987 | MON . 6,21203/01/2014| 09/01/2025
3128PSSZ1 ..... FHLMC PC GOLD15YR .... 2. ... 81,633 ... 81,293 ...81207 | .. @) 3500 ..... 2.168 | MON . 2,723 {02/06/2014| 10/01/2025
31204L7K3 ... FHLMC PC GOLD CASH 15 . . 2. ... 81,308 ... 81,689 ...80,783 .. L@ 4500 ..... 2.703 | MON . 3,437 {01/08/2014| 06/01/2025
3128P7ANS ..... FHLMC PC GOLDCASH20 ................ 2. .. 184,402 .. 184,892 .. 183320 | .. B C24) N U N R 5500 ..... 1.965 | MON . 9,240 [02/25/2014| 08/01/2025
31335HXDO ..... FHLMC PC GOLD CASH 20 . . 2. ... 72416 ... 72,662 .. 71,587 | .. L (4B0) L 5500 ..... 1.896 | MON . 3,633 {01/08/2014| 05/01/2023
3128MCJ89 ... .. FHLMC PC GOLD COMB 15 ... 2. .. 165,588 .. 163,455 164,606 B e N N 4.000]..... 1.618 | MON . 6,215 [02/25/2014| 11/01/2024
3137A8RX8 ..... FHLMC REMIC SERIES 3841 ...... 2. 193,364 191,869 191,814 8B 3.000]..... 1.509 | MON . 5,647 05/06/2014| 10/15/2038
3137AJAKO ... FHLMC REMIC SERIES 3955 ...... L2 81,498 80,629 81,142 @) e 2500..... 1.555 | MON . 1,992 01/28/2014| 11/15/2025
3137ANF59 ..... FHLMC REMIC SERIES 4013 ...... L2 274,604 273,554 274,329 (198) | e 2500..... 2.155 | MON . 6,836 |02/25/2014| 02/15/2031
3137B6XDS ... FHLMC REMIC SERIES 4287 ...... L2 261,604 257,342 261,222 BB | e 2000..... 1.398 | MON . 4,291 02/04/2015| 12/15/2026
3137BDPC4 ..... FHLMC REMIC SERIES 4389 . ... L2 262,927 258,416 262,172 o (TB8) | e 2500..... 1.755 | MON . 5,346 |02/04/2015| 08/15/2028
3137B36H6 ... FHLMC REMIC SERIES K-029 ... L2 415,786 412,147 415,078 COT) | e 2839(..... 1.552 | MON . 2,838 |09/01/2015| 10/25/2022
3137AQT24 ... FHLMC REMIC SERIES K-708 .................. L2 709,641 705,901 706,014 B9 |- 2430 (..... 1.828 | MON . 14,910 (08/22/2014 01/25/2019
3137B2GW4 ... FHLMC REMIC SERIES K-713 .........covnee. L2 308,988 302,049 307,628 (1,360) [ .o e | 2313 (... 1.650 | MON . 4,626 |04/09/2015| 03/25/2020
3137B6ZM6 ... .. FHLMC REMIC SERIESK-714 .................. 2. 313,641 309,573 310,547 (2283) [ ..o 3.034]..... 2.210 | MON . 9,102 {08/22/2014| 10/25/2020
31405BMN8 .. ... FNMA PASS-THRU ADJLIBOR ................ 2. 123,640 122,743 123,557 B G2 N e I 2050 ..... 0.775 | MON . 2,292 {02/26/2014| 05/01/2034
31405MA64 . .. .. FNMA PASS-THRU ADJLIBOR ................ 2. 122,093 122,660 122,022 (L) N T P [ 1972 ..... 0.589 [ MON . 2,297 (02/26/2014| 07/01/2034
31416CAF3 ..... FNMA PASS-THRU ADJLIBOR ... . 2. 96,583 96,358 96,439 JR (70 I I 2437|..... 1.087 | MON . 2,141 {01/08/2014| 11/01/2036
31381IN7G2 ..... FNMA PASS-THRU BLLN MULTI7+ .. 2. 305,075 298,894 304,089 (987) .oooeeee 3270 ..... 0.639 | MON . 3,179 {08/20/2015| 10/01/2020
3138A7GZ5 ... FNMA PASS-THRU INT 15 YEAR .... 2. .270,251 . 268,173 268,772 O ) N N I 3500]..... 2.012 | MON . 8,986 [03/01/2014| 02/01/2026
3138EH4D1 ... FNMA PASS-THRU INT 15 YEAR ... L2 187,767 188,410 187,207 (B20) | e 3.000..... 2.318 | MON . 5,477 |03/01/2014| 05/01/2027
3138ENGMS5 ... FNMA PASS-THRU INT 15 YEAR ... L2 174,557 173,306 174,162 O | e 3000..... 2.067 | MON . 5,039 |12/12/2014| 11/01/2027
31412QEPO ..... FNMA PASS-THRU INT 15 YEAR ... L2 87,388 . 87,461 . 87,013 (409) | v e 4500..... 2,088 | MON . 3,669 |12/12/2014| 08/01/2024
31417C6Y6 ... FNMA PASS-THRU INT 15 YEAR ... L2 256,487 252,125 256,013 @73) | oo e 2500..... 1.807 | MON . 5,188 |02/04/2015| 09/01/2027
31417VP23 ... FNMA PASS-THRU INT 15 YEAR ... L2 144,888 144,413 144,362 (B73) | oo e 4500..... 1.744 | MON . 6,090 |12/12/2014| 12/01/2024
31418MWG3 .... | FNMA PASS-THRU INT 15 YEAR .... L2 62,255 60,843 61,457 (409) | v e 4500..... 1.548 | MON . 2,64101/08/2014| 03/01/2021
31371NH57 ... FNMA PASS-THRU INT 20 YEAR ... 2. . 60,243 60,971 59,935 A74) [ 6.000]..... 1.782 | MON . 3,263 02/06/2014| 08/01/2027
31417YINS ... FNMA PASS-THRU INT 20 YEAR ... 2. . 68,980 69,049 68,709 (149) [ ... [ 5.000]..... 2.004 | MON . 3,157 {02/06/2014| 12/01/2029
31418DKG6 ..... FNMA PASS-THRU INT 20 YEAR ... 2. . 93,025 94,958 92,794 (M) .o [ 4.000]..... 2.950 | MON . 3,569 [01/08/2014| 09/01/2031
31416CD52 ..... FNMA PASS-THRU LNG 30 YEAR ... 2. 75,113 76,573 75,029 @O 6.000]..... 2.234 | MON . 4,071 {01/08/2014| 04/01/2039
3138NJAES ..... FNMA PASS-THRU MEGAMULTI?7 .. 2. . 274,518 269,573 273,677 B4 ..o 3632]..... 0.606 | MON . 3,133 {08/28/2015| 12/01/2020
31417YMF1 ... FNMA PASS-THRU SHRT 10 YEAR .. 2. 129,792 127,722 . 128,118 Q) ..o [ 4.000]..... 1.156 | MON . 4,934 {04/09/2014| 03/01/2020
31417YRYS ... FNMA PASS-THRU SHRT 10 YEAR ... L2 134,263 132,029 132,640 (962) | v e 4.000..... 1.320 | MON . 5,095 |04/09/2014| 08/01/2020
31418AIND ...... FNMA PASS-THRU SHRT 10 YEAR ... L2 195,605 193,294 194,615 (BIT) | v e 2500..... 1.629 | MON . 4,769 |02/25/2014| 09/01/2022
31418AT99 ...... FNMA PASS-THRU SHRT 10 YEAR .. L2 323,835 319,672 323,282 (563) | v e 2000..... 1.511 | MON . 6,393 |12/15/2014| 06/01/2023
31394CQE5 ... FNMA REMIC TRUST 200510 ......... L2 282,624 280,143 282,304 1) e e 5000 ..... 1.792 | MON . 4,31208/28/2015| 03/25/2025
31398GGHS ... .. FNMA REMIC TRUST 2009-M2 ... L2 301,672 297,929 299,861 (B [ | | 4.001 (0.441) | MON . 2,899 |09/01/2015| 01/25/2019
3136A8MS56 ... FNMA REMIC TRUST 2012117 .. . L2 240,655 238,597 239,342 OT) | oo e 3000..... 2.075| MON . 6,976 |05/06/2014| 01/25/2038
3136AJ6Z4 ...... FNMA REMIC TRUST 2014-M5 ................. L2 306,188 301,905 304,581 | ... | C808) | - 2034 |..... 1.373 | MON . 5,504 |01/23/2015| 03/25/2019
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2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mortgage-Backed Securities .......[....... 8,065,372 ... XXX ... |....... 7,991,796 | ....... 7,707,980 | ....... 8,030,623 |............... (26,128) XXX XXX XXX |....... 20,267 195,628 [ . XXX XXX .
3199999 Subtotal - U.S. Special Revenue, Special ASSESSMENt ... .........o.ourreeinieraanianeeeanan| e, 25,369,171 ... XXX ... [...... 25122253 | ...... 24,806,980 | ...... 25,197,431 . (104,718) XXX XXX L[ XXX ] 94,145 ....... 395371]. XXX |.. XXX.
Industrial & Miscellaneous (Unaffiliated) - Issuer Ob
88579YAET ..... SMCO . 400,752 | ...... 99.8590 399,436 | ......... 400,000 400340 ... e (220) e e 1.000]..... 0.942(JD .. 4,000 {04/10/2014| 06/26/2017
002824AZ3 ...... ABBOTT LABS L 249525 (..., 99.6660 L 249165 [ ......... 250,000 249599 (L e TA e 2000..... 2,040 | MS . 2,569 |03/05/2015| 03/15/2020
03523TBB3 ... ANHEUSER BUSCH INBEV WORLDWIDE ........ .. 440320 ..... 108.4860 433944 (L 400,000 CA33198 [ e BT | e 4375 |..... 2633 | FA .. 17,500 [10/21/2014 | 02/15/2021
037833AQ3 ..... APPLEINC ...........co.evie .. 199,924 | ..... 101.1690 L 202,338 (... 200,000 199,948 L e 15 e 2400 ..... 2108 | MN .. 4,200 |04/29/2014| 05/06/2019
0B40BHCAS5 ... BANK NEW YORK MTN BK ENT ... 622721 ... 100.9440 .. 605,664 [......... 600,000 L B08,638 [ ... e (8883) | [ [ 2400..... 0.897 | JJ .. 14,400 [12/11/2014| 01/17/2017
0B406HCW?7 ..... BANK NEW YORK MTN BK ENT .. ..307,050 | ..... 100.2940 ..300,882 [ ......... 300,000 305,707 [ e e (1343) | e 2300..... 1.766 [ MS . .. 6,900 |02/05/2015| 09/11/2019
05531FAGS ..... BB&T CORPORATION ........ .. 624879 ..... 100.2740 ..601,644 [......... 600,000 L B01,840 [ e (14841) | e 3200..... 0.744 | MS . 19,200 12/11/2014 03/15/2016
05531FAL7 ...... BB&T CORPORATION .......... ..300,297 | ..... 100.1150 ..300345|......... 300,000 2300478 o e (M) s e e 1600 ..... 1.561 | FA .. 4,800 [12/11/2014| 08/15/2017
084670BD9 ... .. BERKSHIRE HATHAWAY INC DEL LA1134 100.8680 .. 403472 ... 400,000 404155 ) (B808) | e [ 1900 ..... 0.932(JJ .. 7,600 04/14/2014| 01/31/2017
09247XAJ0 ...... BLACKROCKINC ................ ..520,735 | ..... 103.4500 ..517250 ... 500,000 519037 | e (1898) | e e 3375]..... 2724(JD .. 16,875 | 05/14/2015( 06/01/2022
110122AS7 ... BRISTOL MYERS SQUIBB CO ... L.297973 | ... 99.4440 ..298332|......... 300,000 2299078 | oo e BT e [ 0875]..... 1.072| FA .. 2,625 (02/26/2014| 08/01/2017
14040HAX3 ..... CAPITAL ONE FINLCORP ... ..600,638 | ..... 100.9240 ..580313|......... 575,000 L.581548 | e (12,058) | e [ 3150 |..... 1.026 | JJ .. 18,113 |12/11/2014{ 07/15/2016
166764AC4 ... .. CHEVRON CORP NEW .. ..403305..... 100.0250 ..400,100 | ......... 400,000 400692 . e (1ABB) | e e 0889 ]..... 0528 JD .. ... 3,556 (04/10/2014| 06/24/2016
17275RACE ... .. CISCOSYSINC ..............oo.e ..329612..... 100.6380 ..301914 ... 300,000 2302076 | oo s (14590) | L e e 5500 ..... 0.610 [ FA .. .. 16,500 02/26/2014| 02/22/2016
209111ET6 ...... CONSOLIDATED EDISON CON'Y INC ..567,750 | ..... 108.1290 ..540,645 [ ......... 500,000 546512 L e (20130) | e [ 5850 (..... 1.624 | AO .. . 29,250 [12/11/2014| 04/01/2018
126650CA6 ... CVSHEALTHCORP ................ .. 403638 | ..... 100.0180 .. 400,072 (... 400,000 L A01,233 [ e (1318) | e 1.200|..... 0.866 | JD .. 4,800 |04/10/2014| 12/05/2016
235851AL6 ...... DANAHER CORPDEL ........ 416945 (... 100.5620 402248 (... 400,000 CA03A97 [ e (1295) | e 2300..... 0.466 | JD .. 9,200 |04/14/2014| 06/23/2016
25468PCE4 ... DISNEY WALT COMTNSBE ... 449413 (L 103.3320 L A13328 (... 400,000 CABTET L e (19,383) | e [ 5625(..... 0.733 | MS . 22,500 |04/14/2014| 09/15/2016
263534CD9 ... DU PONT E | DE NEMOURS & CO .. 410,350 | ..... 100.0310 . 400124 [ ... 400,000 .. 400,215 | .. (5513) [ ovveveiiene e | 1.950 | ..... 0.566 | JJ .. 7,800 |04/14/2014| 01/15/2016
29736RABG ..... ESTEE LAUDER COSINC ........... ..340,783 [ ..... 105.2870 315861 [ ... 300,000 317,367 | .. (12465) [ ..o o e 5550 (..... 1.282 [ MN . 16,650 02/26/2014 05/15/2017
31677QBDO ..... FIFTH THIRD BK CIN OHIO MTN BE ..299,949 | ..... 100.2850 ..300855 | ......... 300,000 2.299955 . [N T N 2150 ..... 2456 [FA .| ... 2347 ... 08/17/2015{ 08/20/2018
354613AH4 ... .. FRANKLINRESINC ................ ..499875|...... 99.8180 ..499,000|......... 500,000 ..499,922 | .. A5 . e 1375]..... 1.384 | MS . 6,875 [12/16/2014| 09/15/2017
369550AQ1 ..... GENERAL DYNAMICSCORP ........ ..311663 | ..... 100.6550 ..301,965|......... 300,000 ..302,603 | .. (4807) ..... 2250 ..... 0.635(JJ .. 6,750 [02/26/2014| 07/15/2016
36962G4R2 ... .. GENERAL ELEC CAP CORP MTN BE . ..329190 | ..... 108.5580 ..325674|......... 300,000 ..324159 | .. @A770) ... 4375]|..... 2549 [ MS . 13,125 | 12/11/2014{ 09/16/2020
36962G5W0 ... GENERAL ELEC CAP CORP MTN BE . ..232595 | ..... 101.2270 L2176 225,000 ..228,341 (2492) [ ... o 2300 ..... 1.165| AO .. 5,175 [04/14/2014| 04/27/2017
36962G6Z2 .. ... GENERAL ELEC CAP CORP MTN BE . ..406,625 | ..... 100.4830 ..401932 ..., 400,000 .. 401,491 (793) [ ..o 1500 ..... 0795 JJ .. 6,000 {04/10/2014| 07/12/2016
38141GGQ1 ..... GOLDMAN SACHS GROUP INC .. .. 446,500 | ..... 110.5620 442248 (L 400,000 .. 438441 | .. BATT) oo | | 5250 (..... 3.345|4J .. 21,000 [09/09/2014| 07/27/2021
38145XAAT ... GOLDMAN SACHS GROUP INC ..201,920 | ..... 100.7150 L 201430 ..ol 200,000 ..201,330 | .. LD e 2625(..... 2400 JJ .. 5,250 |07/21/2014| 01/31/2019
427866AS7 ...... HERSHEYCO .............. .. 409123 [ ..... 100.4690 401,876 (... ..., 400,000 .. 402,858 | .. @a0) | 1.500 | ..... 0.639 | MN . 6,000 |04/14/2014| 11/01/2016
437076BE1 ...... HOME DEPOTINC ... 347340 (... 100.7010 .. 352454 ... .. 350,000 ..348129 | .. 516 | e | 2000..... 2.161|JD .. 7,000 |06/17/2014| 06/15/2019
40428HPNG ... HSBC USA INC NEW .. .. 499,695 | ...... 99.5810 497,905 | ......... 500,000 .. 499,762 | .. BB e 2375(..... 2.388 | MN . 11,875 11/05/2014 11/13/2019
458140AL4 ...... INTELCORP ...\t 399,132 ..... 100.1330 400532 | ......... 400,000 .. 399,563 | .. 208 | i e | 1.350 | ..... 1407 (D .. 5,400 |04/10/2014| 12/15/2017
459200HKO ..... INTERNATIONAL BUSINESS MACHS . 297,943 | ...... 99.8080 1299424 ... 300,000 ..298,909 | .. 507 L 1250 |..... 1426 | FA . 3,750 [02/26/2014| 02/08/2018
478366AX5 ... ... JOHNSONCTLSINC ............... 263,269 | ..... 102.7920 250812 ......... 244,000 ..259,970 | .. 720 I O 4250 ..... 2878 MS . 10,370 | 10/30/2014( 03/01/2021
48126EAAS ... .. JPMORGAN CHASE & CO ... 507,844 | ..... 100.3390 501,695 (......... 500,000 ..504,136 | .. (2,500) [ ..o o 2.000]..... 1482 | FA .. 10,000 | 12/11/2014( 08/15/2017
48127THAAT ..... JPMORGAN CHASE & CO .. 399,152 | ...... 99.1900 396,760 | ......... 400,000 ..399,348 | .. 182 2200 ..... 2.245( A0 . 8,800 [10/15/2014| 10/22/2019
494368BP7 ... ... KIMBERLY CLARK CORP ... 499,690 | ...... 98.6330 493165 | ......... 500,000 ..499.741 | .. TP I 1850 |..... 1.863 | MS . 4,728 02/24/2015| 03/01/2020
501044CW9 ... .. KROGERCO ........... 508,230 | ..... 100.2620 501,310 [ ......... 500,000 ..506,389 | .. L7 P P [ 2300 ..... 1.866 | JJ .. 5,750 {02/04/2015| 01/15/2019
57636QAA2 ... .. MASTERCARDINC ................... 502,850 | ..... 100.3910 501,955 |......... 500,000 ..502,172 | .. 642) (... 2.000]..... 1.862 | AO . 10,000 | 12/11/2014{ 04/01/2019
58013MEEQ . .... MCDONALDS CORP MED TERM NT BE . 458,043 | ..... 107.0770 428308 |......... 400,000 CABLTTE [ e (18298) | e 5350 (..... 1.606 [ MS . 21,400 [04/10/2014| 03/01/2018
585055BA3 ... MEDTRONICINC .............eues 397,740 | ...... 99.4640 397,856 | ......... 400,000 ..398,754 | .. S5A0 [ e | 1375 ..... 1.516 | AO .. 5,500 |04/14/2014| 04/01/2018
594918AV6 ... .. MICROSOFT CORP ... 402,880 | ..... 100.6380 402,552 | ......... 400,000 .. 402,846 | .. @A) e 1625]..... 1376 [JD ... | 4BT 12/18/2015| 12/06/2018
61747YDW2 ..... MORGAN STANLEY ... 499,560 | ...... 99.7280 498,640 | ......... 500,000 .. 499,638 | .. T8 e 2650 ..... 2669 JJ .. 6,625 |01/22/2015| 01/27/2020
61761JB32 ...... MORGAN STANLEY ......... 301,923 ..... 100.3180 300954 | ......... 300,000 ..301,778 | ... C(MB) [ e 2800 ..... 2658 |JD .. 4,200 |08/11/2015| 06/16/2020
655844BB3 ... .. NORFOLK SOUTHERN CORP . 437480 ..... 100.1210 400484 | ......... 400,000 400,782 [ e (20001) | e [ 5750 (..... 0722 4J .. 23,000 [04/10/2014| 01/15/2016
665859AL8 ...... NORTHERNTRCORP ....... 535,500 | ..... 104.5070 522535 |......... 500,000 ..529473 | .. G714 [ 3450 ..... 2161 [ MN . 17,250 | 12/11/2014( 11/04/2020
68389XAQ8 ... .. ORACLECORP .................... 305,846 | ..... 101.5440 304,632 (......... 300,000 ..303,680 | .. (1165) [ ..o 2375]..... 1.957 | JJ .. 7,125 {02/27/2014| 01/15/2019
69371RM29 ..... PACCAR FINL CORP SR MTNS BK EN 0299829 | ...... 99.5940 298,782 ......... 300,000 ..299.872 | .. B [ [ 2200 ..... 2212 MS . 6,600 {09/10/2014| 09/15/2019
713448BN7 ... .. PEPSICOINC ..................... 435888 | ..... 108.6090 434436 (......... 400,000 ..435582 | .. (30B) [..oooeeeeee 4500 ..... 2487 () ... .......08300) ... 12/18/2015| 01/15/2020
69349LANS .. ... PNC BKNAPITTSBURGHPA ..... 404,390 | ..... 100.2130 400,852 (......... 400,000 .. 401,201 (772 [ 1300 ..... 0.851 [ AO .. 5,200 [04/14/2014| 10/03/2016
69353RDZ8 ..... PNC BKNAPITTSBURGHPA ... 302316 | ..... 100.3880 301,164 | ......... 300,000 ..301,791 | .. @A 2400 ..... 2.235[A0 . 7,800 [10/27/2014| 10/18/2019
78355HIV2 ... RYDER SYSMTNBE ...... 407,800 ...... 99.9130 399,652 | ......... 400,000 .. 405,264 | .. “ 764) AAAAA 2450 ..... 1.977 [ MN . 9,800 |07/21/2014| 11/15/2018
85747TTAHG ..... STATE STRCORP ... 513459 | ..... 100.3520 501,760 | ......... 500,000 502,001 [ e (10,857) | e [ 2875(..... 0.690 | MS . 14,375 [12/11/2014| 03/07/2016
871829AX5 ...... SYSCOCORP ...... 499,900 ..... 100.1580 500,790 | ....v.. 500,000 499,905 [ L e B e 2600..... 2604| A0 .| 3358 L 09/28/2015| 10/01/2020
882508ARS ..... TEXASINSTRSINC .........v. 415665 | ..... 100.5530 402212 ... 400,000 .. 402,667 | .. (7079 [ e | | 2375(..... 0.593 | MN . 9,500 |04/14/2014| 05/16/2016
38147TMAA3 ... THE GOLDMAN SACHS GROUP INC .. 512,095 | ..... 101.9550 509,775 ... 500,000 ..510,732 | .. (1,363) [ oo e | 2900 ..... 20820 | 8525 08/31/2015| 07/19/2018
89236TAY1 ..... TOYOTAMOTORCRED ............ 403280 ..... 100.5660 402,264 | ......... 400,000 .. 402,070 | .. LT e 2000..... 1.811|AO .. 8,000 |04/14/2014| 10/24/2018
89233P4R4 ... TOYOTA MTR CRD CORP MTN BE ... 312,969 (..... 100.0290 | ... 300,087 | ......... 300,000 | .........300,189 | .. B773) [ i | 2800 ..... 0533 JJ .. 8,400 |02/26/2014| 01/11/2016
91159HHDS ... U S BANCORP MTNS BKENT ..... 406,636 | ..... 100.3020 | ... 401,208 | ......... 400,000 | ... .. 402,774 | .. (2125) [ ..o 1650 |..... 1.107 | MN 6,600 [04/14/2014| 05/15/2017
92343VBFO ..... VERIZON COMMUNICATIONSINC .............. 370610 |...... 99.0830 371561 |......... 375,000 372806 |............... | 1A72 o 1100 ..... 1.425 | MN 4,125 |04/14/2014| 11/01/2017
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92343VCHS ... VERIZON COMMUNICATIONSINC .............. AU U P I 249725 | ..... 100.3480 250870 (......... 250,000 249,747 08/11/2015{ 02/21/2020
931142DF7 ...... WAL-MART STORESINC ........... S PUU UU ..395,008|...... 99.5830 | ... ..398332|......... 400,000 | ... ..397.219 | .. 04/10/2014( 04/11/2018
931427AE8 ...... WALGREENS BOOTS ALLIANCE INC . Y [P U U ..500990 |...... 99.8050 | ... .. 499,025 | ... 500,000 | ... ..500,843 | .. 08/31/2015| 11/17/2017
94106LAX7 ...... WASTEMGMTINCDEL .......... AU U PO N I .. 416922 | ... 100.6920 | ... .. 402,768 | ......... 400,000 | ... .. 404523 | .. 04/10/2014| 09/01/2016
949746NX5 .. ... WELLS FARGO & CONEW ... R U PUUE L. 447200 | .. ... 107.2840 | ... L 429136 | ...l 400,000 | ... .. 430,849 | .. 12/111/2014| 12/11/2017
94974BFQ8 ..... WELLS FARGOCOMTNBE ...........oooooeiit] oo oo | eeeennn ..201,360 | ..... 100.5590 | ... L2008 L 200,000 | ... ..200,884 | .. 04/14/2014| 01/15/2019
94974BFU9 . .... WELLS FARGO CO MTN BE Y IPUUR [ I ..200244 | ..... 100.1210 | ... ..200242 | ...l 200,000 | ... ..200,170 | .. 06/24/2014| 04/22/2019
064149D87 ...... BANKN SHALIFAX ...... P VU (O I I ..519632|..... 1004410 | ... ..502,205 | ......... 500,000 | ... ..502,672 .. 12/11/2014| 03/29/2016
06367VHL2 ..... BANK OF MONTREAL ... PP IV O IV B L.7T16,785 | ... 100.8420 | ... ..7058% | ......... 700,000 | ... L T13179 .. 03/27/2015| 01/25/2019
064159BE5 ....... BANK OF NOVASCOTIA ........ N 1 L.224370 | ...... 99.5200 | ... ..223920|......... 225,000 | ... ..224,659 | .. 04/14/2014( 12/18/2017
822582A01 ...... SHELL INTERNATIONAL FINBV . e R ..429480 | ..... 106.5800 | ... ..426320|......... 400,000 | ... ..429,.209 | .. 12/18/2015| 09/22/2019
89153VAKS ... TOTALCAPITAL .....................o ... R|..1.. 304,497 | ..... 100.1790 300,537 |......... 300,000 303,082 07/21/2014| 01/10/2019
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obllgatlons AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 28,890,146 | ... XXX ... |...... 28,386,791 | ...... 27,994,000 | ...... 28,468,444 . XXX Lo XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) . ... [ 28,890,146 | ... XXX ... [...... 28,386,791 | ...... 27,994,000 | ...... 28468444 | ... ... | (271,078) | ..o XXX [0 XXX
7799999 Subtotals - Issuer Obligations ..............oooiiui it [ 66,998,571 | ... XXX ... [...... 66,008,319 | ...... 65,152,000 | ...... 66,144,948 | ............... | (555,150) | .o vvvveeen CXXX [0 XXX
7899999 Subtotals - Residential Mortgage-Backed Securities ... 8845684 [ ... XXX ... [....... 8,768,023 [ ....... 8,463,565 [ ....... 8807630 .........coeuvn et (28,742) | ... XXX [0 XXX
8399999 Grand Total - BONAS ... .. ..........uu 75844255 ... XXX ... [...... 74776341 |...... 73615565 | ...... 74952578 | ... .. .. ... . (583,893) | ............... . XXX [0 XXX

€ol3
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total
Nonadmitted Unrealized Current Other-Than- Change Foreign
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Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
Industrial and Miscellaneous (Unaffiliated)
010392488 ..... ALABAMAPWRCO .............o..e e e [0 1672000 [ 27200 ..., 45,478 ... 27200 ....... 45478 ....... 43,896 P1UFE ...| 11/03/2015
020002879 ..... ALLSTATECORP .............. ... 1655000 |.............. [....... 27.750....... 45926 ....... 42,892 P2LFE ... | 07/17/2015
02005N308 .... [ALLYFINLINC ....... ... 1747000 |.........2500....... 25740 |....... 44968 |....... .. 45788 ... PALFE ... | 11/03/2015
060505310 ..... BANK AMER CORP .. e e [9,705.000 | e e | 245379 . 245379 ... P3LFE ... | 07/17/2015
060505344 ..... BANKAMERCORP ................... v e [0 1270000 | L e e 31575 .. 31,575] ... P3LFE ... | 07/17/2015
0640582009 ..... BANK NEW YORK MELLONCORP ....|.... |.... |... 4000.000].........25.00....... 25.820(...... 103,280]....... .. 99,980 ... P2LFE ... | 05/22/2015
054937602 ..... BB&T CORP . ... 4,000.000].........2500(....... 25.100]...... 100400 {....... .. 96,743 ] ... P2LFE ... | 05/21/2015
14040H402 .... | CAPITAL ONE FINL CORP ... el e [0 9520000 | e e [ 236,958 . 236,958 ... P3LFE ... | 07/17/2015
14040H709 .... [ CAPITALONEFINLCORP ............ veee |eeno ... 1,650.000.........25.00 | ....ooiiiinn | oei.. 42,639 ....... 27550 ....... 45458|....... 42,639 P3LFE ... | 09/24/2015
12542R506 ... [CHSINC ..., v e [0 2455000 ... [ 27270 ... 66,948 ... 27.270....... 66,948 ....... 67,117 P2L...... 05/19/2015
12542R704 ... [CHSINC .................. vl o]0 1,265.000 (L | 26810 (L. 33915 31,673 P2L...... 07/17/2015
173080201 ..... CITIGROUP CAPXIIl ...... vl [ ] 1766000 (... ... 2500 L [ 45,853 46,873 RP3LFE .| 11/04/2015
172967341 ... CITIGROUPINC ........ e e [0 1,845,000 | L | 43T 43,711 P3LFE ... | 09/23/2015
172967358 ..... CITIGROUPINC ... oo | e 790.000 [ ....ooovveen | e 21451 21,451 P3LFE ... | 07/17/2015

253868707 ... DIGITALRLTY TRINC ... L 410000 . . P3LFE ... | 0311012015

253868871 ..... DIGITALRLTYTRINC ................ RUTE U 390.000 [ .......oooeos | [ 10,144 10,144 P3LFE ... | 10/01/2014
254709207 ..... DISCOVERFINL SVCS ... 8,845.000 |...........ou o | 227672 227,672 P4ALFE ... | 07/17/2015
233331602 ... DTEENERGYCO ...... R U I 820000 |.........2500 | ........oooon | 21125 21,129 RP2LFE ..| 05/19/2015
30255P103 .... [FNBCORPFLA .......... s [ [ 2356.000 (L | 64387 64,387 P3LFE ... | 11/04/2015
316773605 ..... FIFTH THIRD BANCORP ....... e [ |0 2414000 | e 64203 64,293 P3LFE ... | 11/03/2015
m 33582V207 .... | FIRST NIAGARAFINLGPINC ......... v e [0 2495000 L e [ 67,934 70,218 P3LFE ... | 11/04/2015
- 33616C209 .... | FIRST REP BK SAN FRANCISCOCAL .|.... |....|... 1675000 (.............. |....... 25980|....... 43517 |....... 42,731 P2LFE ... | 05/20/2015
- 33616C407 ... | FIRST REP BK SAN FRANCISCOCAL .|.... [.... |..... 425000 ... | 26490 13T 10,541 P2LFE ... | 07/17/2015
33616C886 .... | FIRST REP BK SAN FRANCISCO CAL .|.... |....[...2000.000|.............. |....... 261120|....... 50,240 ....... 49,420 P2LFE ... | 05/21/2015
38144G804 . ... | GOLDMAN SACHS GROUPINC ....... RUTE U 550.000(.............. |....... 20396 |....... 11218 ....... 11,258 P3LFE ... | 07/17/2015
38145G308 .... | GOLDMAN SACHS GROUPINC .......[.... |....|... 1,855.000.............. |.....ooooooon | oon... 37,386, 37,355 P3LFE ... | 07/17/2015
38148B108 .... | GOLDMAN SACHS GROUPINC ... .. o e [0 1855.000 | L | | 41,945 41,945 P3LFE ... | 05/19/2015
416518504 ..... HARTFORD FINL SVCS GROUPINCD |.... |.... |... 1,430.000.........25.00 |.............. [....... 42843 |....... 31.600|....... 45188|....... 42,962 RP2LFE .| 03/03/2015
40428H805 .... |[HSBC USAINCNEW .................. v e e 485.000.........25.00(....... 22080 ]....... 10,709 |....... 22.080(....... 10,709 |....... 10,565 P2LFE ... | 07/17/2015
40428H888 .... [HSBC USAINC NEW ... I PO P 920000 |.......oooooo | 23990 .. 22071 21,063 P2LFE ... | 07/17/2015
450828207 ... IBERIABANKCORP ................... U O 440.000(.........2500|.............. |....... 10,833 |....... 10,833 P4LFE ... | 07/30/2015
45822P204 .... | INTEGRYS ENERGY GROUPINC ..... v e e 410.000|.........25.00 | .............. [ 10,697 ...l 10,698 RP2LFE ..| 07/17/2015
481246700 ..... JPMORGAN CHASE&CO ............ RUTE U 850.000|.............. f...... 26260 ....... 22,321 ... 21,272 P2LFE ... | 07/17/2015
48127A161 ... | JAMORGAN CHASE & CO ... 1,235.000|.........25.00|....... 27480 ....... 33,938 |....... 32,924 P2LFE ... |09/23/2015
48127R461 .... | JAMORGAN CHASE & CO ... 8,000.000.............. |....... 26.120...... 208960 |....... 200,186 P2LFE ... | 05/12/2015
48127X542 .... | JAMORGAN CHASE & CO ... ... 2440000 |.............. |....... 25890 |....... 63172 ...... 60,899 P2LFE ... | 06/05/2015
48248A405 .... [KKRFINLHLDGSLLC ....... ... 1,200.000 |.........2500 |.............. |....... 33502(....... 33,672 RP2LFE . .| 05/20/2015
617478504 .... | MORGAN STANLEY ... ... 1,676.000 | ... [ ] 33968 L 33,968 P3LFE ... | 11/03/2015
61761J406 ... MORGAN STANLEY . ... ...8,000.000{.........25.00 | .............. |...... 206,397 |....... 206,397 P3LFE ... | 05/12/2015
61762V200 .... | MORGAN STANLEY .... Lo 1585.000 .. | 43277 28630 ... 45379 ... 43,277 P3LFE ... | 09/23/2015
61762V507 .... | MORGAN STANLEY ......... v e [28,000.000 L e | 206,985 206,985 P3LFE ... | 05/12/2015
61763E207 .... I[MORGAN STANLEY .................. v e e 405.000 | ... e e 10,645 L 10,645 P3LFE ... | 07/17/2015
637417601 ... .. NATIONAL RETAIL PPTYSINC ........ U O 840.000|.............. |....... 26110 ....... 21,933 |....... 20,961 P2LFE ... | 07/17/2015
693475832 ... .. PNC FINL SVCS GROUPINC ......... oo ... |...4000.000].........2500....... 25550 ...... 102200 ....... 99,201 P2LFE ... | 05/21/2015
693475857 ..... PNC FINL SVCS GROUP INC .. sl | .. 3,832000 L [l 28550 (... 103,694 ... 98,918 P2LFE ... | 11/04/2015
74913G709 ... |QWESTCORP ..................cee RUTE U 875.000|.........25.00 | ............. |l 21651 21,551 RP2LFE ..| 09/15/2015
754730208 ... RAYMOND JAMES FINANCIALINC ....|.... |....[... 1225000 f.........2500|.............. |....... 32349 |....... 26.660|....... 32,659 (....... 32,388 RP2LFE ..|07/17/2015
74928K208 .... [RBSCAPFDGTRV .................. U O 435000 |.........2500|.............. |....... 10,584 | ....... 24540|....... 10675|....... 10,584 P3LFE ... | 11/21/2014
74928M204 ... |[RBSCAPFDGTRVI ..............ooo oo | [ 885.000|.........25.00 |.............. |l 21234 21,234 P3LFE ... | 07/17/2015
74928P207 .... [RBSCAPFDGTRVII .......... [ PR PUOUR P 890.000|.........25.00|.............. |[....... 20,900 |....... 20,900 P3LFE ... | 07/17/2015
7591EP308 .... [REGIONS FINLCORPNEW ........... oo oo |...8860.000.........2500|.............. |...... 220,651 ....... 220,651 P3LFE ... | 07/17/2015
78409G206 .... [SCETRIV ............................ U O 871.000|.........2500|....... 27.160]....... 23,656 |....... 21,973 P2LFE ... | 08/27/2015
83413U308 .... [SOLARCAPLTD ...........ooveee oo oo |onnnn 205.000|.........25.00 | ..........o [ 4902 4,898 RP2LFE ..| 07/01/2014
857477608 ..... STATE STRCORP ... e o]0 1,695.000 (L [l 27680 ... 46918 44,096 P2LFE ... | 07/17/2015
867914889 ... .. SUNTRUSTBKSINC ...... s o] 8880000 L | | 218484 218,484 P3LFE ... | 05/11/2015
87161C402 .... [ SYNOVUSFINLCORP ........... e e [ 190,000 | L e 33027 33,027 P4LFE ... | 09/29/2015

879433845 ..... TELEPHONE & DATASYSINC ........ v || 1,295,000 RP3LFE ..| 04/09/2015
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90263W201 ....|UBSPFDFDGTRIV .................. v e 575.000 | ..o e 10,5181 ....... 194771 ....... 11,199 ....... 10518 ............ 10| ..o 121 P3LFE ... | 07/17/2015

902973817 ..... USBANCORPDEL ................... coee | [0 2,090.000 ) s 56054 ... 26820....... 56,054 |....... 57,778 ... e 2947 P2LFE ... | 11/03/2015

902973833 ..... USBANCORPDEL ................... coee | [0 1,915,000 . .. 54999 (... 28.720(....... 54999 |....... 55074 ... ..2,984 ] .. P2LFE ... | 07/17/2015

919794206 ... .. VALLEY NATLBANCORP ............. v e 435000 ... L1919 27400(....... 11919(....... 10,884 ... .. 361 P2LFE ... | 07/08/2015
92339V209 ... [VEREITINC ...............coeiene, coeo | |20 1,365,000 ... ..29932(....... 24600....... 33,579 (....... 29,932] ... ..2,257 .. P3LZ ..... 07/17/2015

947890406 .. ... WEBSTERFINLCORPCONN .........|.... [ |.eens 205.000 ... L4994 25850 (......... 5299|.........49%| ... ... 328].. P3LFE ... | 06/30/2014

949746366 ... .. WELLS FARGO & CONEW ........... veeo |eeeo|... 5,000,000 ... . 133,700 (....... 26.7401...... 133,700 ...... 129,100 ... ...5625].. P2LFE ... | 05/21/2015

949746465 ... .. WELLS FARGO & CONEW ........... coe e 022 2,390,000 .. .. 68665(....... 28.730(....... 68,665(....... 65760]... ...2,892].. P2LFE ... | 09/23/2015

949746879 ..... WELLS FARGO & CONEW .. coeo oo o] 1,600.000 ... . 44928 (... 28.080....... 44028 ....... 46,804 ... ..3,028] .. P2LFE ... | 11/03/2015
97650W405 ....| WINTRUST FINLCORP ........ sl o]0 1,320.000 .. 32,887 ....... 26590 ....... 35,099 |....... 32,887]... ... 660].. P4LFE ... | 07/21/2015

989701859 ..... ZIONS BANCORPORATION ... e [ 405.000 ... v e 10,234 26.129(....... 10,582 ....... 10,234 ... . 638 .. P3LFE ... | 10/16/2014

989701867 ..... ZIONS BANCORPORATION ........... v e 634.000 ... e 16,965 ....... 26.780(....... 16,9791 ....... 17,265 1,180 P3LFE ... | 11/03/2015

007924509 ..... AEGONNV ... | RO 450.000 A33 ). 10,860 ....... 24133 ....... 10,860 ....... 10,084 ... [ 446 P2LFE ... | 07/17/2015

007924608 ..... AEGONNV ... R [..... 390.000........ e M125) 27540 (....... 10,741 ....... 11,152 ... R £:11] RP2LFE ..| 05/19/2015

(05384139 .... | ASPEN INSURANCE HOLDINGS LTD . R [..... 420.000 .. 10584 |....... 25200....... 10,584 |....... 11,283 ]... . 796 P3LFE ... | 07/17/2015

(05384147 ... | ASPEN INSURANCE HOLDINGS LTD . R [..... 415,000 .. 10906 |....... 26280 (....... 10,906 ....... 10,986 ... 718 P3LFE ... | 07/17/2015

(05384154 ... | ASPEN INSURANCE HOLDINGS LTD . R [..... 420.000 ... .. 10538 ....... 25790 (....... 10,832 ....... 10,544 ... . 602 P3LFE ... | 07/17/2015

05382A203 ... [AVIVAPLC ........oiiiiiiii | ROf 795.000 | ... 21T 26470(....... 21,044 ....... 22159 ... 1,562 RP2LFE ..| 05/19/2015

(30397304 .... | ENDURANCE SPECIALTY HLDGSLTD |.... | R |... 1,260.000 ... .o32821 ... 25810(....... 32521 ....... 33127 ... 2,318 P3LFE ... | 07/17/2015
(68603128 .... |PARTNERRELTD .................... R {...2,000.000]... .. 52000]....... 26.000....... 52,000(....... 50,896 ... 1,469 P2LFE ... | 05/21/2015

m (68603508 .... |PARTNERRELTD .................... ... | R [...1566.000]... LoA4TA 28570(....... 447411 ....... 42,063]... 2,045 P2LFE ... | 07/13/2015
= G7498P119 .... | RENAISSANCERE HOLDINGSLTD ....|.... | R [... 2,000.000 ... .. 49880 ]....... 24940 ....... 49,880 (....... 49949 ... 2,016 P2LFE ... | 05/21/2015
. 780097739 ..... ROYAL BK SCOTLAND GROUPPLC .. |.... | R |... 2,165.000|.............. s B2T24) . 254001....... 54991|....... 52724 .............. |......... 3529 P4LFE ... | 05/19/2015
- 80281R888 .... | SANTANDERFINPFDSAUNIPERSN |.... | R |..... 470.000 | ..o e 9540 (....... 22770 ....... 10,702 ......... 9540 | ... [ 479 P3LFE ... | 05/07/2014
8499999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... 4438200 (... XXX ... |..... 4551175/ ..... 4,391,867 |....... 13,1091 ...... 203,187 | .............. XXX L] XXX

8999999 Total Preferred StOCKS . ..........uiuit e | 4438200 (... XXX ... |..... 4551175 ..... 4,391,867 |....... 13,109 ...... 203187 |.............. XXX ] XXX




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Safepoint Insurance Company
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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 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
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Money Market Mutual Funds
99A101031 ....... SUNTRUST INSTL DEPOSIT OPTIONMMKT ... oo [ [ o | 1000 ..o e e 57 .o | e Lo 05/12/2015
9399999 Subtotal - Money Market Mutual Funds ....................o i | XXX 57 o oo XXX XXX
9799999 Total COMMON SOCKS . .. ...\t [ XXX e e L ST i i Lo e XXX XXX
9899999 Total Preferred and CommMON SOCKS ... ....... .. 4,438200|... XXX .. |...... 4,551,175 ...... 4,391,867 |......... 13109|........ 203244 (... | 46,744 ... | 46505|............... XXX XXX
0, the total $ value (included in Column 8) of all such issues $............... 0

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

(A%
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
912828A34 ....[UNITED STATES TREASNTS ... . oo [ . 02/11/2015 . | CHASE SECURITIES, INC. ..o XXX 149,661 (............. 150,000 (........cooivnnn 381
912828H52 ....|UNITED STATES TREASNTS ... L . 08/31/2015 . | DEUTSCHE BANK SECURITIESINC ... | XXX [ 694,151 ............. 700,000 ..ot 761
912828HA1 ... [UNITED STATES TREASNTS ... . oo [ . 02/12/2015 . | NOMURA SECURITIES INTL., FIXED ..o XXX [, 124964 (............. 114,000 ................ 2,678
912828HH6 ... [ UNITED STATES TREASNTS ... [ . 02/11/2015 . | SALOMON SMITH BARNEY INC/SAL ..o XXX [, 163,319 ............. 150,000 | ............... 1,567
912828HR4 ... |UNITED STATES TREASNTS ... L . 02/11/2015 . | MORGAN STANLEY & CO.INC ... | XXX [ 107,180 (............. 100,000 |................ 1,721
912828JR2 ....[UNITED STATES TREASNTS ... . o [ . 06/19/2015 . | DEUTSCHE BANK SECURITIESINC ..........oooooiiii [ XXX [, 326,263 |............. 300,000 ... 1,162
912828KD1 ... |UNITED STATES TREASNTS ... L . 02/11/2015 . | MORGAN STANLEY & CO.INC ... | XXX [ 263,888 |............. 250,000|........coene 3,381
912828LJ7 ... [UNITED STATES TREASNTS ... .o [ . 06/05/2015 . [VARIOUS ... L XXX o [, 327,622 |............. 300,000 ... 3,967
912828MS6 ... | UNITED STATES TREASNTS ... L . 06/05/2015 . | DEUTSCHE BANK SECURITIESINC ... | XXX [ 260,167 |............. 250,000]........coene 2,038
912828NA4 ... |UNITED STATES TREASNTS ... [ . 06/05/2015 . | DEUTSCHE BANK SECURITIESINC ... | XXX [ 261534 ............. 250,000 ...t 828
912828ND8 ... [ UNITED STATES TREAS NTS ... .o [ . 06/05/2015 . | MORGAN STANLEY & CO.INC ...........oooviiii [ XXX o [, 216,813 |............. 200,000 ..o 457
912828NT3 ... |UNITED STATES TREASNTS ... L . 08/26/2015 . | MORGAN STANLEY & CO.INC ... | XXX [ 737190 ... 700,000 |......cooein 599
912828PF1 ....[|UNITED STATES TREASNTS ... . oo [ . 02/11/2015 . | MORGAN STANLEY & CO.INC ...........ooovii [ XXX 102,442 ............. 100,000 (........ccoivnin 539
912828QB9 ... |UNITED STATES TREASNTS ... L . 01/28/2015 . | CHASE SECURITIES, INC. ... XXX [ 635674 |............. 600,000|................ 5,734
912828QN3 ... [UNITED STATES TREAS NTS ... . o [ . 02/03/2015 . | SALOMON SMITHBARNEY INC/SAL ... XXX [, 219212 ... 200,000 ... 1,398
912828QQ6 ... [ UNITED STATES TREASNTS ... [ . 02/11/2015 . | MORGAN STANLEY & CO.INC ...........oooovii [ XXX o [, 155,854 [ ............. 150,000 (........cooivnnn 724
912828RE2 ... |UNITED STATES TREASNTS ... L . 12/18/2015 . | NOMURA SECURITIES INTL., FIXED ...........ocooiiii | XXX [ 210,568 |............. 209,000 ......oieinn 965
912828SN1 ... [UNITED STATES TREASNTS ... .o [ . 06/05/2015 . | MORGAN STANLEY & CO.INC ...........oooviiiii [ XXX 200,633 |............. 200,000 ..o 566
912828SX9 ... |UNITED STATES TREASNTS ... L . 02/03/2015 . | SALOMON SMITH BARNEY INC/SAL ..........cocoiiviii] o XXX [ 299310 ............. 300,000 ..ot 612
912828UES8 ... [UNITED STATES TREAS NTS ... . oo [ . 02/11/2015 . | DEUTSCHE BANK SECURITIESINC .........coooooiii [ XXX [, 148,829 (............. 150,000 (........cooivnin 134
T 912828UJ7 ....|UNITED STATES TREASNTS ... . o [ 1271812015 . [VARIOUS ... XXX [, 248,891 |............. 250,000 ... 539
w 912828WW6 .. | UNITED STATES TREASNTS ... . 01/28/2015 . | DEUTSCHE BANK SECURITIESINC ........................ | XXX 660,336|............. 650,000]................ 5,224
0599999 Subtotal - Bonds - U.S. GOVEIMMENTS ... 6,514,499|........... 6,273,000 .............. 35,975
Bonds - U.S. Special Revenue, Special Assessment
190760HF8 ... | COBB-MARIETTAGA COLISEUM&EX ... . 09/01/2015 . |FIRSTCLEARINGCORP ..........ooooiiiii XXX [ 600,000 |............. 600,000 ..o
3133ECG57 ...|FEDERAL FARM CRBKS ... ..o [ . 03/30/2015 . [FIRST CLEARINGCORP ..........coooviiiii XXX [, 338,153 |............. 339,000 ... 735
3133EEWB2 .. |FEDERALFARM CRBKS ... ... L . 03/27/2015 . | FIRST TENNESSEE BANK,N.A-BOND ... | XXX [ 500,000 (............. 500,000 ......cccoiiiii
3133EEZTO ... [FEDERAL FARM CRBKS ... . oo [ . 04/21/2015 . | CHASE SECURITIES, INC. ... XXX o [, 449150 ............. 450,000(................ 25
3134G3A91 ... | FEDERALHOME LNMTG CORP ..o . 03/30/2015 . |FIRSTCLEARINGCORP ..........oocoiiiii XXX [ 140,140 ............. 140,000 |.................. 212
3134G7UJ8 ... [FEDERALHOME LN MTG CORP ..ot . 09/01/2015 . | BONY/VINING-SPARKS IBGLTD .........ooovvvviiiiii [ XXX [, 699,580 |............. 700,000 ...
3137EADB2 ...| FEDERALHOME LN MTG CORP ..o . 02/03/2015 . | BANC AMERICA SECURITIESLLC ... [ XXX o [, 207,839 |............. 200,000 ..o 277
3137EADG1 ...| FEDERALHOME LNMTG CORP ... . 12/02/2015 . | MORGAN STANLEY & CO.INC ... | XXX [ 505,376 |............. 500,000 ......ccoivinnn 73
3137EADRY ...| FEDERALHOME LN MTG CORP ..o . 02/03/2015 . | MORGAN STANLEY & CO.INC ..........cooiviiii [ XXX [, 198,770 ............. 200,000 ..o 710
3137EADVS ...| FEDERALHOME LNMTG CORP .........ooiiiiiiii . 09/03/2015 . | MORGAN STANLEY & CO.INC ... | XXX [ 500,255 ............. 500,000 |........ccoeiiits 990
3130A4TT9 ... [FEDERAL HOME LOAN BANKS ... ..o [ . 03/27/2015 . |RAYMOND JAMES/FI ... XXX o [, 500,000 (............. 500,000 |........oovoiii
3130A6AE7 ... | FEDERAL HOME LOANBANKS ... . ... L . 08/26/2015 . | MELLON BANK/MELLON FINL MKT ...........ocoooiiii | XXX [ 700,210 ............. 700,000 ..ot 459
313371N28 ....| FEDERAL HOME LOAN BANKS ... ... L . 09/03/2015 . |VARIOUS ... XXX [ 719125|............. 700,000 |........ccoene 2,031
3135G0D75 ... | FEDERAL NATL MTG ASSN ... L . 09/28/2015 . | MORGAN STANLEY & CO.INC ...........oooviiii [ XXX o [, 648,815|............. 650,000 ................ 2,627
3135G0G72 ...| FEDERAL NATL MTG ASSN ... L . 12/02/2015 . | MORGAN STANLEY & CO.INC ... | XXX [ 497160 (............. 500,000 |........ccoeiiits 469
3135GORM7 .. | FEDERAL NATL MTG ASSN ... L . 09/28/2015 . | STIFEL, NICOLAUS & CO.,INC. ...........ooooiivi [ XXX o [, 501,056 |............. 500,000 ................ 3,396
3135G0ZE6 ... | FEDERAL NATL MTG ASSN ... L . 06/05/2015 . | BARCLAYS CAPITALINCFIXEDINC ... XXX [ 302,386 |............. 300,000]........cvne 2,450
3135G0ZL0 ... | FEDERAL NATLMTG ASSN ... L . 08/31/2015 . | SALOMON SMITH BARNEY INC/SAL ..........cocoiiviii] i XXX [ 702,698|............. 700,000 |........ccoene 2,994
3136G2CPO0 ...| FEDERAL NATL MTG ASSN ... L . 08/26/2015 . | G.X. CLARKE & COMPANY ............ooooiiii [ XXX o [, 670,938 |............. 670,000 .................. 854
3137B6XD8 ...| FHLMC REMIC SERIES 4287 ... . 02/04/2015 . | STERNE, AGEE & LEACH, INC. ... XXX [ 307,927 |............. 302,167 ... 134
3137BDPC4 ...| FHLMC REMIC SERIES 4389 ....... ...t L . 02/04/2015 . | STERNE, AGEE & LEACH, INC. .............ooooii [ XXX o [, 306,036 ............. 207483 ... 165
3137B36H6 ... | FHLMC REMIC SERIES K-029 ... L . 09/01/2015 . | G.X. CLARKE & COMPANY ..........oooiiiiiiiiiii XXX [ 424808 (............. 408592 (... 97
3137B2GW4 .. [ FHLMC REMIC SERIES K-713 .. ... [ . 04/09/2015 . [RAYMOND JAMES/FI ... XXX [, 308,988 |............. 300,000 ... 251
31381IN7G2 ... [ FNMA PASS-THRU BLLNMULTI7+ ..o [ . 08/20/2015 . [RAYMOND JAMES/FI ... XXX [, 306,902 |............. 288,595 ... 629
31417C6Y6 ... |FNMAPASS-THRU INT15YEAR .. ... [ . 02/04/2015 . | NATIONAL FINL SERVICESCORP .........cocoiiiiiiiiii | XXX [ 300,496 |............. 290,686 |............oeinns 343
3138NJAES ... [ FNMA PASS-THRU MEGAMULTI7 ... [ . 08/28/2015 . [ STEPHENS, INC. ..o [ XXX [, 276,306 |............. 257103 ..o 775
31394CQE5 ...| FNMAREMIC TRUST 2005-10 ... . 08/28/2015 . | G.X. CLARKE & COMPANY ....................ooc | XXX 306,950 |............. 280,962|................ 1,171
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31398GGHS ... FNMA REMIC TRUST 2009-M2 ........oooviiiiiiii e | . 09/01/2015 . |FIRST TENN SECURITIES CORP ........ooooiiiiiiiieeee |, XXX 320,658............. 298,981 (... 100
3136AJ6Z4 ....| FNMAREMIC TRUST 2014-M5 ... ... L . 01/23/2015 . |RAYMOND JAMES/FI ... XXX [ 306,188 |............. 300,000 ...t 458
65819WADS5 .. | NORTH CAROLINAEASTN MUNPWRA ... . 07/17/2015 . | MLYNCH,PIERCE,FENNER,&SMITH ...................... . XXX o [, 600,000 (............. 600,000 |.........coooiiiin
92818LPD8 ... | VIRGINIASTRES AUTH INFRASTRU ... . 05/14/2015 . | FIRSTCLEARINGCORP ..................coococ] XXX 500,000|............. 500,000]................
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENE ............ ..o 13,646,908 |......... 13,473,569 (.............. 22,424
Bonds - Industrial and Miscellaneous (Unaffiliated)
002824AZ3 ... | ABBOTT LABS ... i L . 03/05/2015 . | CHASE SECURITIES, INC. ... XXX [ 249525|............. 250,000 ...
06406HCW?7 .. [ BANKNEW YORKMTN BK ENT ... [ . 02/05/2015 . | SOUTHWEST SECURITIES, INC. ... [ XXX o [, 307,050 ............. 300,000 ... 2,856
09247XAJ0 ....| BLACKROCKING ... L . 05/14/2015 . | FIRST TENN SECURITIESCORP ..o XXX [ 520,735|............. 500,000 |................ 7,875
31677QBDO0 ... [ FIFTH THIRDBK CINOHIOMTNBE ... [ . 08/17/2015 . | DEUTSCHE BANK SECURITIESINC ..........oooooviii [, XXX [, 299,949 |............. 300,000 ...
494368BP7 ... | KIMBERLY CLARK CORP .........ooiiiiiii e . 02/24/2015 . | DEUTSCHE BANK SECURITIESINC .........cooooiii [, XXX o [, 499690 (............. 500,000 |........oovoiii
501044CW9 ...|KROGER CO ..o L . 02/04/2015 . | WUNDERLICH SECURITIES INC. ............cooooii | XXX [ 508,230 |............. 500,000 |........ccoeiiits 767
594918AV6 ... [MICROSOFT CORP ... ..ot [ . 12/18/2015 . | WUNDERLICH SECURITIESINC. ...........oooooii [ XXX [, 402,880 (............. 400,000 (... 307
61747YDW2 .. [MORGAN STANLEY ... . . 01/22/2015 . | MORGAN STANLEY & CO.INC ... | XXX [ 499,560 (............. 500,000 ......cccoiiiii
61761JB32 ... [MORGAN STANLEY ... ...ttt e . 08/11/2015 . | MORGAN STANLEY & CO.INC ... |, XXX [, 301,923|............ 300,000 (... 1,353
T13448BN7 ... [PEPSICOINC ... .o [ . 12/18/2015 . |BAIRD,ROBERTW.&COINC ...........oooooii [ XXX [, 435888 (............. 400,000(................ 7,900
871829AX5 ... |SYSCOCORP ... . 09/28/2015 . | STIFEL, NICOLAUS & CO.,INC. ... | XXX [ 499,900 (............. 500,000 |........ccoeiiits 108
38147MAA3 ...| THE GOLDMAN SACHS GROUP INC ...t [ . 08/31/2015 . | KEYBANC CAPITALMARKETSINC ... [ XXX [, 512,095|............. 500,000 ................ 1,772
92343VCHS5 ...| VERIZON COMMUNICATIONS INC ... [ . 08/11/2015 . | STIFEL, NICOLAUS & CO.,INC. ... | XXX [ 249,725\ ............. 250,000]........coene 3,154
931427AE8 ... | WALGREENS BOOTS ALLIANCE INC .......oooiiiiii e . 08/31/2015 . | CREWS & ASSOCIATES, INC. ... XXX 500,990 |............. 500,000 |................ 2,576
06367VHL2 ... | BANK OF MONTREAL ... .o ... 1. |. 03/27/2015 . | WUNDERLICH SECURITIESINC. ... XXX [ 716,785 ............. 700,000 |........ccoene 1,234
822582AJ1 ... | SHELL INTERNATIONAL FINBV ... ... .. R...|. 12/18/2015 . |FIRST TENN SECURITIESCORP ..........................o | XXX 429480 (............. 400,000 (................ 4,348
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........... ... 6,934,405(........... 6,800,000 (.............. 34,250
8399997 SUDIOtAl - BONGS = PaIt 3 ... oo it et e e | 27,095,812......... 26,546,569 |.............. 92,649
8399998 Summary item from Part 5 fOr BONAS .. ... ... e [ 3,549,637 |........... 3,478,801].............. 11,884
8399999 SUDLOtAl - BONAS ... 30,645,449 ......... 30,025,370 |............. 104,534
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
010392488 .... [ ALABAMAPWR CO ...\ . 11/03/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........ocoovvi [ oo, 152.000(................ 4095 . [
020002879 ....| ALLSTATE CORP ... . i . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..o | 70000 ... 1,868 | ..o
02005N308 ... [ ALLY FINLINC ... S 11/03/2015 . [VARIOUS ..o 2,222.000|.............. 58,399 |........oooiiii 250
060505310 ....|BANKAMER CORP ... ..o C07M7/2015 . |VARIOUS ... 9,705.000|............. 245379 ..
060505344 ....|BANKAMER CORP ... ..o . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..o | 20.000(........ooeenn S19 .
064058209 .... | BANKNEW YORKMELLON CORP ........cooiiiiiiiiiiie e [ . 05/22/2015 . | MORGAN STANLEY SMITHBARNEY ............coooooo [ 4,000.000(.............. 99,980 (.......ooiiii 250
054937602 ....|BB&T CORP ... ..ot . 05/21/2015 . | MORGAN STANLEY SMITHBARNEY ..o [ 4,000.000.............. 96,743 | ... 25|
14040H402 ....| CAPITALONE FINL CORP .........oooiiiiiiie e [ S 07M7/12015 . [VARIOUS ..o | 8,020.000|............. 200,969 ..o |
14040H709 ....| CAPITALONE FINLCORP ..o . 09/24/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..........coooooiii oo 960.000|.............. 25393 (...l 25|
12542R506 ... | CHSINC ..o . 05/19/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..........oooovvi oo 160.000|................ 4269 (...
12542R704 ... |CHSINC ... . 07/17/12015 . | FOX RIVER EXECUTION TECHNOLOGY ..........ooooovi [ 30.000 (..o T8 | [
173080201 ....| CITIGROUP CAP XIIl ... - 11/04/2015 . |VARIOUS ... 151.000|................ 3879 ... 25|
172967341 ... |CITIGROUP INC ... . 09/23/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..........ooooovvi [, 875.000(.............. 23550 (..o [
172967358 ... | CITIGROUP INC ... . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..o 20.000(........ooeenn 558 |
253868707 ... | DIGITALRLTY TRINC ..o . 03/10/2015 . | WACHOVIA SECURITIES CAPITAL ..o 410.000(.............. 10,709 | .o
254709207 ....[DISCOVERFINLSVCS .. ...ooiiiiiiiiii e S 07M7/12015 . [VARIOUS ..o | 8,020.000|............. 206,633 (..o |
233331602 ... [DTEENERGY CO ..ot . 05/19/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..o oo 50.000|................ 1,303 .. 25|
30255P103 ....[FNBCORP FLA ... o L . 11/04/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........ocoovvi [ oo, 181.000(................ 5,021
316773605 ....| FIFTHTHIRD BANCORP ... L . 11/03/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..o oo 129.000|................ 3,632 . .
33582V207 ....|FIRSTNIAGARAFINL GP INC ... [ - 110412015 . [VARIOUS ... 325.000 ... 8780 ..o
33616C209 ....| FIRST REP BK SAN FRANCISCO CAL ........oooiiiiiii [ . 05/20/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..o oo 80.000|................ 2,082 ..
33616C407 ....| FIRST REP BK SAN FRANCISCO CAL ........ooooiiiiiiii [ . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..o 20.000(........ooeenn S19 .
33616C886 ....| FIRST REP BK SAN FRANCISCO CAL ... [ . 05/21/2015 . | MORGAN STANLEY SMITHBARNEY ............ooooo [ 2,000.000|.............. 49420 (... [
38144G804 ... | GOLDMAN SACHS GROUPINC ... . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..................... | 85.000|................ 1740 .




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Safepoint Insurance Company

Zeld

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

1 2 6

Number

CUSIP Date of Shares

Identification Description Foreign |  Acquired Name of Vendor of Stock
38145G308 ... | GOLDMAN SACHS GROUP INC ... . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........oooovve [, 50.000
38148B108 ....| GOLDMAN SACHS GROUP INC ..ot . 05/19/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........ccooevi [ 45.000
416518504 .... |HARTFORD FINL SVCS GROUP INCD .......oooviviiiii [ . 03/03/2015 . | BARCLAYS CAPITALLE ... [ 745.000
40428H805 ....|HSBCUSAINC NEW .. ... . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........coooovi [ 20.000
40428H888 ....[HSBC USAINC NEW ... [ . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........oooovvi [, 40.000
450828207 .... | IBERIABANK CORP ... ... e . 07/30/2015 . [BAYPOINT TRADINGLLC .........ocoooiii [ 440.000
45822P204 ....| INTEGRYS ENERGY GROUP INC ..o e . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........cooovi [ oo, 105.000
481246700 .... [ JPMORGAN CHASE & CO ..o [ . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........ooovvie [, 25.000
48127A161 ....| JPMORGAN CHASE & CO ...t | . 09/23/2015 . [VARIOUS ... L 1,235.000
48127R461 ....[JPMORGAN CHASE & CO ..o [ . 05/12/2015 . | MORGAN STANLEY SMITHBARNEY .............ooooviiiis [, 8,000.000
48127X542 ....| JPMORGAN CHASE & CO ..ot | . 06/05/2015 . [VARIOUS ... ... L 2,440.000
48248A405 ... .|KKRFINLHLDGS LLC ... . 05/20/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........ccooovi [ 85.000
617478504 ....|MORGAN STANLEY ... .o [ . 11/03/2015 . | FOX RIVER EXECUTION TECHNOLOGY ............ooooovv [, 191.000
61761J406 .... |MORGAN STANLEY ... ..o . 05/12/2015 . | MORGAN STANLEY SMITHBARNEY ............coooo [ 8,000.000
61762V200 ....[MORGAN STANLEY ... [ . 09/23/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........oooooovi [, 450.000
61762V507 ....|MORGAN STANLEY ... .. . 05/12/2015 . | MORGAN STANLEY SMITHBARNEY .............oooo [ 8,000.000
61763E207 ....|MORGAN STANLEY ... ..o [ . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........ooocoove [, 25.000
637417601 ... [NATIONAL RETAIL PPTYS INC ..o . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........oooovve [, 40.000
693475832 ....|PNC FINLSVCS GROUP INC ... . 05/21/2015 . | MORGAN STANLEY SMITHBARNEY .............ooooo [ 4,000.000
693475857 ....[PNC FINL SVCS GROUP INC .......o.oiiiiiii e [ . 11/04/2015 . | FOX RIVER EXECUTION TECHNOLOGY ............ooooovi [, 997.000
74913G709 ... [QWEST CORP ... [ . 09/15/2015 . | MORGAN STANLEY SMITHBARNEY ............ooooi [ 875.000
754730208 ....| RAYMOND JAMES FINANCIAL INC ... . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........oooovve [, 55.000
74928M204 ... [RBSCAP FDG TR VI ..oooiiii e [ . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........ccoooovi [ 30.000
74928P207 ....|RBSCAP FDG TRVII ... L . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..........ocooooii [ 35.000
7591EP308 ... |REGIONS FINL CORP NEW ...t - 07M7/2015 . |VARIOUS ... [ 8,030.000
78409G206 ... [SCETRIV .. o L . 08/27/2015 . [BOSCINC. ..o [ 871.000
857477608 ....| STATESTRCORP ..ot . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........oooovve [, 85.000
867914889 .... [ SUNTRUST BKS INC ... [ . 05/11/2015 . | MORGAN STANLEY SMITHBARNEY .............ocoooo [ 8,000.000
87161C402 ....[ SYNOVUS FINL CORP ... ..ottt [ . 09/29/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........ooovvi [ 1,190.000
879433845 ....| TELEPHONE & DATASYSINC ..o . 04/09/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........oooovve [, 55.000
90263W201 ... [UBSPFDFDG TRIV ... i . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........ccooovi [ 60.000
902973817 ....|USBANCORP DEL .........oiiiiiiiiiiiie e . 11/03/2015 . | FOX RIVER EXECUTION TECHNOLOGY ............oooovi [, 224.000
902973833 .... [USBANCORP DEL .........cooiiiiii i [ . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........cooovi [ oo, 125.000
919794206 ....| VALLEY NATLBANCORP ........coooiiiiiii e . 07/08/2015 . |VARIOUS ... [ 435.000
92339V209 ....| VEREITINC ..o . 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........oooovve [, 45.000
949746366 .... [WELLS FARGO & CONEW ......iviiiii e [ . 05/21/2015 . | MORGAN STANLEY SMITHBARNEY ............oooooi [ 5,000.000
949746465 ....|WELLS FARGO & CONEW ..o . 09/23/2015 . |VARIOUS ... L 1,735.000
949746879 ....[WELLS FARGO & CONEW ..ot [ . 11/03/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........ccooovi [ oo, 185.000
97650W405 ... |WINTRUST FINL CORP ..ot - 07/21/2015 . |VARIOUS ... L 1,320.000
989701867 .... | ZIONS BANCORPORATION ..ot [ - 11/03/2015 . [VARIOUS ... 359.000
007924509 ... [AEGON N V o .. R...|. 07/117/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..........ocoovevi [ 20.000
007924608 .... | AEGON NV Lo .. R...|. 05/19/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..........cooovvie [, 40.000
G05384139 ... | ASPEN INSURANCE HOLDINGS LTD ..ot .. R...|. 07/17/2015 . | FOXRIVER EXECUTION TECHNOLOGY ..........ocoooevi [, 130.000
(G05384147 ... | ASPEN INSURANCE HOLDINGS LTD ..ot .. R...|. 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..........ccoovvvvi [, 25.000
G05384154 ... | ASPEN INSURANCE HOLDINGS LTD ....oviiviiiii e .. R...|. 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..........ocooooii [ 20.000
05382A203 ... [ AVIVAPLC ... .. R...|. 05/19/2015 . | FOX RIVER EXECUTION TECHNOLOGY ...........ccooeovi [ 75.000
G30397304 ... | ENDURANCE SPECIALTY HLDGS LTD ....oviiiieie e .. R...|. 07/17/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..........cooovvvi [, 70.000
G68603128 ... [PARTNERRE LTD ..o .. R...|. 05/21/2015 . | MORGAN STANLEY SMITHBARNEY ..............oocooiii |, 2,000.000
G68603508 ... | PARTNERRE LTD ... .. R...|. 07/13/2015 . | FOX RIVER EXECUTION TECHNOLOGY ..........oovvivveia [ oo, 875.000
G7498P119 ... | RENAISSANCERE HOLDINGS LTD ....ouiiiiiiiiiie e .. R...|. 05/21/2015 . | MORGAN STANLEY SMITHBARNEY ...............oocooiii |, 2,000.000
780097739 ....| ROYAL BK SCOTLAND GROUP PLC ...\t .. R...|. 05/19/2015. | FOXRIVER EXECUTION TECHNOLOGY .......cccovvviiiiii [, 105.000

8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)

8999997 Subtotal - Preferred STOCKS - Part 3 ... .
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8999998 Summary Item from Part 5 for Preferred STOCKS ......... ... 10,877 ....... XXX oo
8999999 SUDLOtAl - PrefErTeA STOCKS . ... ... .. 2,829,153 ]....... XXX o[
Common Stocks - Money Market Mutual Funds
99A101031 MTSUNTRUST INSTL DEPOSIT OPTION MMKT ... | . 05/12/2015 . [SUNTRUSTMMF ... L 1,800,007.890........... 1,800,008 ....... XXX oo |
9399999 Subtotal - Common Stocks - Money Market MUIUBI FUNGS . ... e [ 1,800,008 ....... XXX o[
9799997 Subtotal - COMMON STOCKS = Pt 3 ... .. . [ 1,800,008 ....... XXX o[
9799998 Summary Item from Part 5 for COMMON STOCKS ....... ... XXX
9799999 SUbtotal - COMMON SlOCKS ... 1,800,008 ....... XXX oo
9899999 Subtotal - Preferred and COMMON STOCKS . ... ... ... e e e [ 4,629,161 |....... XXX o[
e e PPN FITTyvTS 35,274,609 ....... XXX oo [ 104,534

€€l
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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
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion) | Recognized |(Cols. 11+12-13)] B.JA.C.V. Date on Disposal | onDisposal | onDisposal | During Year Date
Bonds - U.S. Governments
36202FDM5 | GNMA PASS-THRU M SINGLE FAMILY ........ 12/21/2015{ PRINCIPAL RECEIPT ....|... XXX ... 01/20/2025
3620ARSD4 | GNMA PASS-THRU X SINGLE FAMILY .. 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 12/15/2025
38373APD2 | GNMA REMIC TRUST 200965 ........... 12/21/2015{ PRINCIPAL RECEIPT ....|... XXX ... 05/20/2038
38377NC69 | GNMA REMIC TRUST 2010-167 .. 12/21/2015{ PRINCIPAL RECEIPT ....|... XXX ... 11/20/2038
38377TMF5 | GNMA REMIC TRUST 2011-3 ... ... |12/21/2015| PRINCIPAL RECEIPT ....[... XXX ... 07/20/2040
912828A67 | UNITED STATESTREASNTS ................. . 109/28/2015{ SALOMON SMITH
BARNEY INC/SAL ....... .o XXX ... |.....500,252(...... 500,000 |...... 499,963 |...... 499,964 |............. | 27 [ 2T [ 499,99 L 26T 26T 934 | 12/31/2015
912828D72 | UNITED STATESTREASNTS ................. .. [11/03/2015| CHASE SECURITIES, INC}... XXX ... |..... 555648 |...... 550,000 ...... 5443911 ...... 544630 ... | 632 .. 632 | 545261 | ............. |l 10,387 |....... 10,387 |...... 12,964 | 08/31/2021
912828EW6 | UNITED STATES TREASNTS ................. . 101/28/2015 NOMURA SECURITIES
INTL,FIXED ............ XXX 731170 ...... 700,000 ...... 733,952(...... 732709 ..o [ (2138) [ [ (2136) e [ 730573 ). [ 596 |.......... 596 |...... 14,295 | 02/15/2016
912828NV8 | UNITED STATESTREASNTS ................. .. |04/21/2015| VARIOUS ............... CXXX 452,311 ...... 450,000 ...... 457,001 ...... 453,065 ... o (1003) | e e (1003) | 452,062 ... e 250 .. 250....... 3,127 | 08/31/2015
912828NZ9 | UNITED STATESTREASNTS ................. . |07/17/2015 MORGAN STANLEY &
CO.INC .... XXX 451,071 ...... 450,000 ...... 457,185]...... 453349 | ... (2426) | (2426) | 450,923 | ... 09/30/2015
912828PE4 | UNITED STATESTREASNTS ................. 10/31/2015( VARIOUS ..... XXX 450,355 | ...... 450,000 ...... 457,409 ...... 453,656 | .........co oo (3380) | e e (B380) | [ 450,275 ... 10/31/2015
912828PJ3 | UNITED STATES TREASNTS ... ... |11/30/2015] MATURITY .............. CXXX 450,000 ...... 450,000 ...... 458554 |...... 454429 .. (BA29) | (4829) | 450,000 11/30/2015
912828PM6 | UNITED STATES TREASNTS ................. . 101/28/2015 NOMURA SECURITIES
INTL,FIXED ............ CXXX 508,924 |...... 500,000 ...... 5096111...... 509209 (... e (B88) | [ (B8B) [ [ 508,522 (... o, 402(.......... 402(......... 851 12/31/2015
912828RR3 | UNITED STATES TREASNTS ................. 11/03/2015{ SALOMON SMITH
BARNEY INC/SAL ....... CXXX 504,373 1...... 500,000 ...... 498,772 ...... 498784 | ..o [ 139 e 139 498923 | ... [ 5450 |......... 5450 |....... 9,701 | 11/15/2021
912828VC1 | UNITED STATESTREASNTS ................. . 109/29/2015{ SALOMON SMITH
BARNEY INC/SAL ....... XXX |..... 305,047 (...... 305,000]...... 303,565 |...... 304141 ... | 485 485 304,606 (............. |......... 41 .. L 667 | 05/15/2016
0599999 Subtotal - Bonds - U.S. GOVEIMMENS ...ttt ... 5227,037]..... 5172,886 |..... 52493181 ..... 5232489 |.............|.....(23467)|............. |...... (23467)|........... |..... 5209,022|............. |...... 18,015]....... 18,015|...... 63,954 |. XXX.
Bonds - U.S. Special Revenue, Special Assessment
3133EEEY2 | FEDERALFARMCRBKS ..................... ... |05/26/2015] CALLED @ 100.0000000 .|... XXX ... |.....500,000]...... 500,000 |...... 499,537 |...... 499543 | ............. [..cco.coou BB e [ BB 499,600 03/12/2018
3134G36J4 | FEDERAL HOME LN MTG CORP ... ... |06/14/2015| CALLED @ 100.0000000 .|... XXX ... |.....100,000]...... 100,000 |....... 99,750 (....... 99,840 |............. [.cooooo 42| |82 99,882 09/14/2016
3134G3VE7 | FEDERAL HOME LNMTG CORP ...... ... |05/29/2015| CALLED @ 100.0000000 . |... XXX ... |.....300,000]...... 300,000 |...... 299,775 ...... 299,795 | ............. [.oooeo 18 i [ 18 299,813 05/29/2019
3134G4YJ1 | FEDERAL HOME LN MTG CORP ...... ... |03/27/2015| CALL ................... oo XXX...|.....450,000]...... 450,000 |...... 449,100 |...... 449,285 |............. | B2 B2 449,347 09/27/2017
3134G5DP7 | FEDERAL HOME LN MTG CORP ...... ... |02/14/2015| CALLED @ 100.0000000 .|... XXX ... |.....300,000]...... 300,000 |...... 300,000 (...... 300,000 | ........ccooe ervrerevreies oo [ e [ 300,000 08/14/2019
3134G5F42 | FEDERAL HOME LNMTG CORP ...... ... |05/21/2015| CALLED @ 100.0000000 .|... XXX ... |.....400,000]...... 400,000 |...... 399,600 ...... 399,631 |............. [...co.cen 30 eeoio [ 30 e 399,661 08/21/2019
3134G5UA1 | FEDERAL HOME LNMTG CORP ...... . 03/26/2015{ CALL ................... XXX ... |.....900,000(...... 900,000 |...... 899,675|...... 899,676 |............. [..o.ocoo. 25] i [ 2B 899,701 1212612017
3137EADB2 | FEDERAL HOME LNMTGCORP .............. 11/03/2015{ MORGAN STANLEY &
CO.INC........ccnnn. oo XXX ..o |.....407,912(...... 400,000 |...... 407,200 ...... 407,158 | ...........co |oeeeee i (99 oo [ (P99 [ 406,359 01/13/2022
3130A0GC8 | FEDERAL HOME LOANBANKS ............... . 105/01/2015{ CALLED @ 100.0000000 .|... XXX ... |..... 100,000(...... 100,000 |....... 99455 ....... 99684 | ............|.......... 45| ... | 4B 99,629 01/09/2018
313380L96 .| FEDERAL HOME LOANBANKS ............... 11/20/2015{ MATURITY .............. . XXX...|.....350,000(...... 350,000 |...... 351,705 ...... 350,858 | ............. ... (8B8) | oiiiii [ (BBB) [ | 350,000 11/20/2015
3135G0MY6| FEDERAL NATL MTG ASSN ... ... |11/08/2015| CALLED @ 100.0000000 .|... XXX ... |.....300,000]...... 300,000 |...... 298,062 (...... 298279 ............. [.ceoe..n 308 eeeiie [ 308 e [ 298,588 08/08/2019
3135G0VU4 | FEDERAL NATL MTG ASSN ... . |04/03/2015{ CALL ................... s XXX o], 175000 ...... 175,000 |...... 172,848 ...... 173304 | .........oooo | oo 13T 3T 173,434 04/03/2018
31336SUJ5 | FHLMC PC 1YRLIBORVR .. 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 23232|....... 23232 |....... 24727 |....... 24723 | . ............|...... (149 | ... [ (149 | 23,232 07/01/2033
3128PSKA4 | FHLMC PC GOLD15YR ... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 57,552 |....... 57,652 ....... 60,825(....... 60,673 |............. [......312)|.....oooo [ B2 | 57,552 09/01/2025
3128PSSZ1 | FHLMC PC GOLD15YR ... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 21,848....... 21,848 ....... 22995 ....... 22941 |............. [...... (1,093) | ...ooeooa [ (1,093) oo | 21,848 10/01/2025
31294L7K3 | FHLMC PC GOLDCASH15 ............... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 22467 |....... 22467 |....... 24,012 ....... 23938 ............. [ . (1AT) | oo [ (LAT) | 22,467 06/01/2025
3128P7AN3 | FHLMC PC GOLDCASH20 ............... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 41,959 ....... 41,950 (. ...... 46,233 |....... 46157 |............. [......(@199) |.....oooi [ A199) oo | 41,959 08/01/2025
31335HXDO0 | FHLMC PC GOLD CASH20 .... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 23,556 ....... 23556 |....... 25933 |....... 25801 |............. [...... (2246) | ............. [ ....... Q246) | ........... |....... 23,556 05/01/2023
3128MCJ89 | FHLMC PC GOLD COMB 15 ... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 52699(....... 52,699 |....... 56,388 ....... 56,256 |............. [......(3557)|.....ccoovvi [ oo (BBBT) | |, 52,699 11/01/2024
3137A8RX8 | FHLMC REMIC SERIES 3841 ..... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 70867 |....... 70,867 |....... 73270 |....... 72941 |............. [......2Q074) | ............. [  QO74) | |, 70,867 10/15/2038
3137AJAKO | FHLMC REMIC SERIES 3955 .. 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 23,753 ....... 23753 |....... 24407 |....... 24370 |............. [.......(®17) | ..o [ BT o 23,753 11/15/2025
3137ANF59 | FHLMC REMIC SERIES 4013 .. 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 79353 |....... 79,353 |....... 80,134 |....... 80,111 . .....ooooi [ (7B8) | [ (TB8) o 79,353 02/15/2031
3137B6XD8 | FHLMC REMIC SERIES 4287 .. 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 45457 |....... 45457 |....... 46324 .............. |.coooeio [ (8BT) | oo [ (BBT) o | 45,457 12/15/2026
3137BDPC4 | FHLMC REMIC SERIES 4389 .. 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 41,904 |....... 41,904 |....... 43109 |.............. |oovoeoeno [ (1205) | oo [ (1209) | | 41,904 08/15/2028
3137B36H6 | FHLMC REMIC SERIES K-029 ... 12/28/2015 PRINCIPAL RECEIPT ....|... XXX ... |....... 8678|.........8678|.........9022 | .............. | [ B | B4 8,678 10/25/2022
31405BMN8 | FNMA PASS-THRU ADJLIBOR .... 12/28/2015 PRINCIPAL RECEIPT ....|... XXX ... |...... 36,790(....... 36,790 |....... 38768 |....... 38,781 |............. [......(1,990) | .........ou [ (1990) | |, 36,790 05/01/2034
31405MA64 | FNMA PASS-THRU ADJLIBOR ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 44864 |....... 44864 |....... 47276|....... 47291 .. ...........|...... (2426)|............. |....... (2426) | ........... |....... 44,864 07/01/2034
31416CAF3 | FNMA PASS-THRU ADJLIBOR ...... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 16434 |....... 16434 |....... 17446|....... 17436|............. [......(1,000) | ......ooooi [ (100 oo e, 16,434 11/01/2036
31381N7G2 | FNMA PASS-THRU BLLN MULTI7+ .......... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...o..o G718 o 718 [ 827 o | [ (109) | e (109) | 1,718] ... 10/01/2020
3138A7GZ5 | FNMA PASS-THRU INT 15 YEAR 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 62,966(....... 62966 ....... 66,586 |....... 66,428|............. [......(3462)|.............[....... (3462)|........... |....... 62,966 | ... 02/01/2026
3138EH4D1 | FNMA PASS-THRU INT 15 YEAR 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... |...... 35723|....... 35723 |....... 36,873|....... 36826 |............. |......(1,103) | ............. | oo (103) [ |, 35,723 05/01/2027
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3138ENGM5| FNMA PASS-THRU INT15YEAR ............. 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... [...... 32893|....... 32893(....... 34,311 (1,419) 11/01/2027
31412QEPO | FNMA PASS-THRU INT15YEAR ....... 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... [...... 23172 ....... 23172 ....... 24,968 .. (1,805) 08/01/2024
31417C6Y6 | FNMA PASS-THRU INT15YEAR ....... 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... [...... 42573 1....... 42573 |....... 44,010 .. (1,437) 09/01/2027
31417VP23 | FNMA PASS-THRU INT15YEAR ....... 12/28/2015| PRINCIPAL RECEIPT ....[... XXX ... [...... 49288 ....... 49288 1....... 53,108 .. (3,837) 12/01/2024
31418MWG3 FNMA PASS-THRU INT15YEAR ....... 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... [...... 31588 |....... 31588 (....... 33,779 .. (1,980) 03/01/2021
31371NH57 | FNMA PASS-THRU INT20 YEAR ....... 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... [...... 15173 | ... 15173 |....... 16,918 .. (1,707) 08/01/2027
31417YJN8 | FNMA PASS-THRU INT20 YEAR ....... 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... [...... 22,761 ....... 22,7611....... 25,008 .. (2,204) 12/01/2029
31418DKG6 | FNMA PASS-THRU INT20 YEAR ....... 12/28/2015| PRINCIPAL RECEIPT ....[... XXX ... [...... 25251 |....... 25251 ....... 26,462 .. (1,180) 09/01/2031
31416CD52 | FNMA PASS-THRU LNG30YEAR ............ 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... [...... 28,034 |....... 28,034 1....... 31,249 (3,201) 04/01/2039
3138NJAES | FNMA PASS-THRU MEGAMULTI7 .......... 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... [....... 1,664 (......... 1,664 |......... 1788 . 24) (124) 12/01/2020
31417YMF1 | FNMA PASS-THRU SHRT 10 YEAR .. 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... [...... 63,092|....... 63,092(....... 66,937 .. (3,493) 03/01/2020
31417YRY5 | FNMA PASS-THRU SHRT 10 YEAR .. 12/28/2015| PRINCIPAL RECEIPT ....[... XXX ... [...... 61,405|....... 61,405(....... 65,242 .. (3517) 08/01/2020
31418AIN9 | FNMA PASS-THRU SHRT 10 YEAR .. 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... [...... 54762|....... 54762(....... 56,439 .. (1,564) 09/01/2022
31418AT99 | FNMA PASS-THRU SHRT 10 YEAR .. 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... [...... TATTT| ... TATTT|....... 76,085 L (1,311) 06/01/2023
31394CQE5 | FNMA REMIC TRUST 200510 ........ 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... [...... 22267 |....... 22267 (....... 24,327 .. (2,060) 03/25/2025
31398GGH6 | FNMA REMIC TRUST 2009-M2 . 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... [...... 17,702 ....... 17,702 |....... 18,985 .. (1,283) 01/25/2019
3136A8M56 | FNMA REMIC TRUST 2012-117 ... 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... [...... 29641|....... 29641(....... 30,753 .. (1,068) 01/25/2038
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... .. 5,590,776 ..... 5,582,864 |..... 5,653,233 67,261)|........... |..... 5,583,877 . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
023135AM8 | AMAZONCOMINC ... 11/03/2015| FIRST TENN
SECURITIESCORP ..... CXXX 517,600 (...... 500,000 ...... 506,500 ...... 506,454 | ............. | (TI0) T10) .o 505,744 | ... | 11,856 |....... 11,856 |...... 15,171 | 12/05/2021
09247XAH4 | BLACKROCKINC ..o . |05/14/2015| FIRST TENN
SECURITIESCORP ..... CXXX 553,750 | ...... 500,000 ...... 550,795 ...... 550,394 2697) .o | B4TOO7 ... 6,053 |......... 6,053|...... 10,330 | 05/24/2021
22160KAD7 | COSTCO WHSL CORPNEW .................. . 108/18/2015| FIRST TENN
SECURITIESCORP ..... CXXX 400,004 | ...... 400,000 |...... 401,830 ...... 400970 | ... | (BBD) | (655) ..o | 400,315 ..o B 1) ]....... 1,827 | 12/07/2015
38145XAA1 | GOLDMAN SACHS GROUPINC ............... . |02/04/2015] SOUTHWEST
SECURITIES, INC. ...... CXXX 204,300 ...... 200,000 ...... 201,920 ...... 200741 .o BT (€14 ) I I 201,703 ..o 2597 | ... 2597 (... 2,756 | 01/31/2019
494550AY2 | KINDER MORGAN ENERGY PARTNERS ...... 12/03/2015] SOUTHWEST
SECURITIES, INC. ...... o XXX 346,850 | ...... 350,000 ...... 401271 ...... 390,617 ..o [ (T (T2 37889 |............. |..... (32,046) | ...... (32,046) | ...... 27,362 | 02/15/2018
589331AK3 | MERCK&COINC ... .. |03/01/2015] MATURITY .............. CXXX 200,000 ...... 200,000 ...... 209,275(...... 201,460 (............. [ (14680) [ .. (1460 [ 200,000 [ ..o [ e 4,750 | 03/01/2015
61747YDT9 | MORGAN STANLEY ... . |01/23/2015] KEYBANC CAPITAL
MARKETSINC .......... XXX 533,600 ...... 500,000 ...... 54499 |...... 53441 . (930 (930 [ 533,481 03/22/2017
69371RK96 | PACCAR FINL CORP SRMTNSBKEN ........ .. [11/16/2015] VARIOUS ....... o XXX 300,000 ...... 300,000 ...... 301,545(...... 300,774 .o (A (TR 300,032 11/16/2015
74005PAV6 | PRAXAIRINC ... . |09/15/2015] MATURITY ... s XXX 200,000 ...... 200,000 ...... 209,163 |...... 204,047 (..o @OAT) @0 200,000 09/15/2015
742718BZ1 | PROCTER & GAMBLE CO .. ... [12115/2015| MATURITY o XXX 300,000...... 300,000 ...... 3241231 ...... 32513 . (12513) e (12513) 300,000 12/15/2015
871829AT4 [ SYSCOCORP ........coooiiiiiiiiii .. |07/14/2015] CALLED @ 101.0000000 .|... XXX ... |..... 252,500 ...... 250,000 ...... 249453 | ...... 2494721 .38 BB 249,510 10/02/2021
913017BH1 | UNITED TECHNOLOGIES CORP ... ... |05/01/2015| MATURITY .............. XXX 400,000 ...... 400,000 |...... 421124 | ... 405959 | ... | (BOBY) |  (BOB) | 400,000 ... 05/01/2015
931422AJ8 | WALGREENCO .................... ... |08/07/2015| VARIOUS ............... CXXX 381,288 ...... 375,000 ]...... 380,870 (...... 379503 ... e (98B) [ e (98B) 378518 ... 09/15/2017
822582AH5 | SHELL INTERNATIONAL FINBV .............. R ]09/22/2015] MATURITY ..............|... XXX ... |..... 150,000 ...... 150,000 | ...... 156,490 | ...... 153162 ... | (3162) [ (3162) [ 150,000 | ... 09/22/2015
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........................co i . 47398921 ..... 4625000 ..... 4859352 ..... 479475 ... (45580) ... (45,880) | | 4745896 | .............|...... (6,004) | ....... (6,004) . XXX
8399997 Subtotal - Bonds - Part4 ......... ... ... .. 15,557,705 ... 15,380,750 | ... 15,761,903 | ... 15,485,711 .. 15538795 ... | 18910|....... 18,910 . XXX
8399998 Summary Item from Part 5for Bonds . ... .. 3,528215|..... 3,478,801 (..... 3549637 .............. ... (6495) [ (6495) 3543142 .............|..... (14,927) [ ...... (14,927) . XXX
8399999 Subtotal - BONAS ... .. . 19,085,920 | ... 18,859,551 |... 19,311,540 | ... 15,485,711 19,081,936 ... 3983|......... 3,983 . XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
01903Q207 | ALLIED CAP CORPNEW ...................... .. |02/26/2015{ VARIOUS ...............|...... 205.000|....... 5228 ............25 . ....... 5127 [ ... 527 [ O O BT 10 10 83|. XXX.
02005N308 [ ALLY FINLINC ..........ocooiiiin. ... |05/22/2015| TENDER OFFER ........|...... 475.000 | ...... 12659 | .. ..o 25 28T | e e e e 1281 A8 8 252 (. XXX.
025932302 .| AMERICAN FINL GROUP INC OHIO . 102/11/2015] FOX RIVER EXECUTION
TECHNOLOGY ..........|...... 200.000 . XXX
04010L202 .| ARESCAPCORP ..o .. |10/28/2015| CALLED @ 25.0000000 .. |...... 380.000 . XXX
04010L509 .| ARESCAPCORP ..........ccoiviiiiii .. 03/16/2015{ CALL ............ccooii | oinn 195.000 . XXX
054937404 .[BB&TCORP .........cooviiiiiiie . 103/19/2015| FOX RIVER EXECUTION
TECHNOLOGY ..........|...... 860.000|...... 21,500 (.............. |....... 19,860 |....... 20,803 |........(9%44)|............. [ O 19,860 1640 1640 L 302(. XXX.
14040H402 | CAPITALONEFINLCORP .................... . |02/26/2015| RBC CAPITAL MARKETS |...... 240.000(....... 6,000 ..........ocoo oo BB BBT e e e B BT 329 329 . XXX
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173080201 .| CITIGROUP CAP XIIl ... . 102/19/2015] FOX RIVER EXECUTION
TECHNOLOGY ..........|..... 1,280.000...... 33,856 |............ 25|....... 34,305(....... 34,022......... 215 .. @ 21 34293 (... 438)[......... 438)|......... 630|. XXX.
25153Y206 | DEUTSCHE BANKCAPFDGTRIX ............ .. |02/20/2015) CALL ..o e 795.000...... 19875 ..o | 20,364 | ....... 20,280 (.......... B4l 84| .. 20364 ..o | 489)......... 489)[......... 329|. XXX.
254709207 .| DISCOVERFINLSVCS ...t . |03/03/2015{ WACHOVIA SECURITIES
CAPITAL ... 790.000...... 20666 |........c.ooon [t 19,505 ....... 19,505 | ..o [ [ e e 19505 | ..o [ 1161 ... 1161 ... 321, XXX.
233331602 .| DTEENERGY CO ........oovvviiiiii, . |07/17/2015] FOX RIVER EXECUTION
TECHNOLOGY ..........|....... 20.000(......... 528t 25| . 510 ....oo.es 510 [ Of oo [ Of oo [ 510 e [ 19 19 16(. XXX.
30255P103 |FNBCORPFLA ......oiiiiiiiiiia . |07/17/2015] FOX RIVER EXECUTION
TECHNOLOGY ..........[....... 80.000....... 2293 | 2182 ......... 282 e e e 2482 M2 M2 73|. XXX.
33582V207 | FIRST NIAGARAFINLGPINC ................. . |07/17/2015] FOX RIVER EXECUTION
TECHNOLOGY ..........|....... 20.000(......... 42| 569|.......... 540 .......... 290 [ 29| 569 .. [ @7 @7 22|. XXX.
38144G804 | GOLDMAN SACHS GROUPINC ............... 11/25/2015( J. P. MORGAN
CLEARINGCORP .......|...... 790.000...... 16,242 ... | 15914 ....... 15539 |......... 375 [ 375 15914 328 328|......... 815|. XXX.
45822P204 | INTEGRYS ENERGY GROUPINC ............. . 109/23/2015{ FOX RIVER EXECUTION
TECHNOLOGY ..........|..... 1,295.000...... 34750 (............ 25|....... 32,772 ....... 27T (M (M [ 7| 1,980 ......... 1980]....... 1,382]. XXX.
59156R603 | METLIFEINC ..........cooiiiiiiiiiinns .. |06/29/2015| TENDER OFFER ........[...... 790.000...... 19750 ..o | 19930 1....... 20,382 ........ (452) | ..o [ (452) | ..o e 19930 ..o [ (180) [ ......... (180) [ ......... 710|. XXX.
74251300 | PRINCIPAL FINLGROUPINC ................. . |06/30/2015{ FOX RIVER EXECUTION
TECHNOLOGY ..........|..... 1,605.000...... 40125 ... 406271 ....... 40538 ].......... 89| . [ 89| .. 40627 | ..o (502) [ ......... (502) | ....... 1,352, XXX.
74913G303 [QWESTCORP ...t .. |09/18/2015| RBC CAPITAL MARKETS |...... 785.000...... 20347 (... 25|....... 20875 ....... 20870 (..o | B oo e B oo [ 20,864 (..o | 518)[......... (518) | ....... 1,104|. XXX.
74913G600 [ QWESTCORP ...t . 109/15/2015{ MORGAN STANLEY
SMITHBARNEY .........|...... 870.000...... 21010 ............ 25|....... 19,732]....... 19740 .o Bl 8l [ 19748 | ..o 1263|......... 1263|......... 999|. XXX.
74928K208 |RBSCAPFDGTRV ......cooiiiiiiiiiinnn . 102/17/2015{ FOX RIVER EXECUTION
TECHNOLOGY ..........|..... 1,710.000...... 41894 1. .......... 25|....... 41553 ....... 41529 .......... 40 840 e 41553 . KZY N 1| . XXX
78409B207 [SCETRIIN ...ooviniii i . |08/17/2015] FOX RIVER EXECUTION
TECHNOLOGY ..........[...... 800.000...... 22315 . 20,745(....... 21160 ........ (@A15) | oo (415) | ..o 20745( ... 1570 ......... 1570 ......... 575|. XXX.
857477608 .| STATESTRCORP ..o . |06/24/2015] FOX RIVER EXECUTION
TECHNOLOGY ..........[...... 375.000....... 9678 ..o | 9787 |......... 9698 |.......... 90| [ 90| i [ 9787 | .o | (109) [ ......... (109) [ ......... 281, XXX.
92339209 [VEREITINC ..., . 102/11/2015{ FOX RIVER EXECUTION
TECHNOLOGY ..........[...... 105.000 ....... 2456 ... 2204|......... 2204 e e e 2204 162].......... 162].......... 15(. XXX.
949746465 .| WELLS FARGO& CONEW ................. ... 02/11/2015] FOX RIVER EXECUTION
TECHNOLOGY ..........|....... 80.000....... 2252 2477 ... 2219 ... @B2) . [ (@A2) ..o [ 277 o | 5] i 5| . XXX,
949746556 .| WELLS FARGO& CONEW .................... .. |01/21/2015| VARIOUS ............... .. ... 790.000...... 20,030 ..o [ 19972)....... 20264 |........ (292) | oo [ (292) | oo e 19972 [ 58| ..o 58| .. . XXX
G0450A204 | ARCH CAP GROUP LTD R |09/25/2015| FOX RIVER EXECUTION
TECHNOLOGY ..........|..... 1,160.000...... 30519 ..o [ 29637 |....... 31,285(...... (1649) [ .o | [ (1649 ..o |t 29637 .o 883|.......... 883|....... 1489]. XXX.
(05384139 | ASPEN INSURANCE HOLDINGSLTD .......... R |09/29/2015| FOX RIVER EXECUTION
TECHNOLOGY ..........|...... 840.000...... 20764 .o 22,103 |....... 21,861 (......... 22| 282 22103 (... (339)[......... (339)....... 1434, XXX.
404280802 .| HSBCHLDGSPLC ...........ccovviiiienes R |03/24/2015| FOX RIVER EXECUTION
TECHNOLOGY ..........[...... 780.000...... 20459 (............ 25|....... 20860 ....... 20,725(......... 136 .o e 136 .o | 20860 (.......ccooi i 401)|......... 401)|......... 390|. XXX.
539439802 .| LLOYDS BANKING GROUPPLC ............... R |07/15/2015| CALLED @ 25.0000000 .. |...... 765.000...... 19125 ... 25|....... 2059 ....... 20589 (... | (1,464) [ ... | (1,464) [ ... | et 19125 | oo [ [ 1,112]. XXX.
68603508 | PARTNERRELTD ..o, R [11/03/2015| FOX RIVER EXECUTION
TECHNOLOGY ..........[....... 84.000....... 2367 ... 25| 2232|......... 2238 @)oo e [ @)oo o 2232 135)........ 135)........ 98|. XXX.
80281R888 | SANTANDER FINPFD SAUNIPERSN ......... R |07/17/2015| FOX RIVER EXECUTION
TECHNOLOGY ..........[....... 30.000(......... 690 ... 610].......... 610 ... [ 610 . XXX
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .............................. 488,522 XXX .o | 483,566 | ...... 473378|......(2456)|...... (2023)|............. |....... (4480)|........... |...... 4815101 ... . XXX
8999997 Subtotal - Preferred Stocks - Part4 ............. ... 488,522 XXX ..o | 483,566 473,378 ......(2456) |...... (2023)]............. |....... (4480)|........... |...... 481,510] ... . XXX
8999998 Summary Item from Part 5 for Preferred Stocks .......................c o 10,653 XXX .o 10877 ..o T T 10,800 ... . XXX
8999999 Subtotal - Preferred StOCKS ............ ..o 499,174 XXX ..o | 494,442 473,378 ......(2,456) |...... (2100) | ............. |....... (4556)|........... |...... 492,310 . XXX
Common Stocks - Money Market Mutual Fund
99A101031 | SUNTRUST INSTL DEPOSIT OPTION MMKT .. | ... |05/13/2015| SUNTRUST MMF ........ 1,800,007.890 | ... 1,800,008 |... XXX ... |..... 1,800,008 | ... | [ 1,800,008 . XXX
9399999 Subtotal - Common Stocks - Money Market Mutual Funds ...................... i .. 1,800,008 ... XXX... |..... 1,800,008 .............. [ 1,800,008 | ... . XXX
9799997 Subtotal - Common Stocks - Part4 ............... . 1,800,008 ... XXX ... [..... 1,800,008 | ... | [ 1,800,008 | ... . XXX
9799998 Summary Item from Part 5 for Common Stocks ............ ... oo XXX T F T T R P BT T Tt FETTTTTTrr " . XXX
9799999 Subtotal - Common Stocks ......................... . 1,800,008 ... XXX ... [..... 1,800,008 | .......ooooo | L e L 1,800,008 | ... . XXX
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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

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated

i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
9899999 Subtotal - Preferred and COmMMON SOCKS ... ...2299182 (... XXX ... |..... 22944501 ...... 473,378 ...... (2,456) | ...... (2100) ... | (4556) ........... |..... 2292318 ... | 6,864 (......... 6,864 |...... 14,831|. XXX.
9999999 TOAIS .. .. ... .. 21,385102|... XXX ... [... 21,605990 (... 15959,089...... (2,456) | ... (144903)|............. |..... (147,359) | ........... 21374254 10,8481 ....... 10,8481 ..... 309,313 |. XXX .
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SCHEDULE D - PART 5§

Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year
1 2 3 4 Change in Book/Adjusted Carrying Value 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. Special Revenue, Special Assessment
3130A4AG7 .. | FEDERAL HOME LOAN BANKS | .. |02/11/2015| CHASE SECURITIES, CALLED @
INC................. 05/27/2015{ 100.0000000 ........ |..... 600,000 ...... 600,000 ...... 600,000 ...... 600,000 | ..o | L e [ L e e 3075 ...
3130A5LD9 .. .| FEDERAL HOME LOAN BANKS | .. | 06/05/2015| RAYMOND JAMES/FI|09/30/2015 | CALLED @
100.0000000 ........ |..... 500,000 ...... 500,000 ...... 500,000 ...... 500,000 | ... | L e [ e e e 2688[.............
3135GOMY6 .. | FEDERAL NATL MTG ASSN ....|.. | 06/30/2015 | MORGAN STANLEY CALLED @
&CO.INC ........... 11/08/2015 | 100.0000000 ........ |..... 120,000 ...... 119964 | ...... 120,000 ...... 19967 oo | 3 [ BB B 1463 775
3138L8H23 ... | FNMA PASS-THRU BLLN MULTI
T o . [10/01/2015 | RAYMOND JAMES/FI | 11/27/2015| VARIOUS ...........|..... 658,8011...... 678,051(...... 674,288|...... 677874 .............. oo (AT AT e . (3586) [ (3586) L 923 50
3199999 Subtotal - Bonds - U.S. Special Revenue, Spemal ASSESSMENE ...t ... 1,878801]..... 1,898,015(..... 1,894,288 | ..... 1,897,841
Bonds - Industrial and Miscellaneous (Unaffiliated)
713448CX4 ...| PEPSICOINC .................. .. | 07/14/2015 | CHASE SECURITIES, NATIONAL FINL
INC............... 11/03/2015 | SERVICES CORP .. . | ..... 400,000 | ...... 399,924 |...... 408,800 ...... 399,927 (..o | K RO Bl 8873 |......... 8873 |......... 3754 ...
89233P5F9 .. TOYOTA MTR CRD CORP MTN KEYBANC CAPITAL FIRST TENN
............................. .. | 02/03/2015 | MARKETS INC ... | 11/03/2015 | SECURITIES CORP . |..... 500,000 |...... 538,880 |...... 521,900 |...... 534,743 |.............. |....... (A137) | [ @BT) | [ . (12,843) ) (12,843) | ... 19,408 | ......... 6,658
78010USNS .. ROYAL BKCDA ................ 1 103/27/2015| VARIOUS ........... 11/03/2015 | KEYBANC CAPITAL
MARKETSINC ......|..... 700,000 ...... 712,818|...... 703,227 |...... 710831, 187) .o @A) .o | (7,404)|....... (7,404)|....... 15,032 |......... 4,402
m 3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... ... 1,600,000 ]..... 1,651,622 ..... 1,633,927 | ..... 1645301 (.............. |t 6,321 [ oo [ 6,321 [ oo | | (11,374) | ...... (1,374) [ ... 38,195|....... 11,060
— | 8399998 Subtotal -Bonds ........................ T ... 3478801]..... 3,549,637 ..... 3528215]..... 3543142 .............. | (6,495) ... | 6,495) ..o | (14,927)|...... (14,927)[....... 46,343 |....... 11,884
(3] -
Preferred Stocks - Industrial and Mlscellaneous (Unaffiliated)
04010L202 ... | ARESCAPCORP .............. .. | 05/19/2015 | FOX RIVER
EXECUTION CALLED @
TECHNOLOGY ...... 10/28/2015 | 25.0000000 ..........[.......... 45|......... 1,161 ... 1125|......... 1125 (B36) .o | (B38) |« | L e [ A7
59156R603 ... | METLIFEINC .................. .. | 05/19/2015 | FOX RIVER
EXECUTION
TECHNOLOGY ...... 06/29/2015 | TENDER OFFER ... [.......... 45|......... 1,169|......... 1125|......... 1169 o [ e e e @4 ].......... @4 ). 3
74251V300 ... | PRINCIPAL FINL GROUP INC .. |.. | 05/20/2015 | FOX RIVER FOXRIVER
EXECUTION EXECUTION
TECHNOLOGY ...... 06/30/2015| TECHNOLOGY ......|......... 1M0|......... 279 ... 2750 ......... 279 [ e e [ @4 ].......... @41
74913G303 ...|QWESTCORP ................. .. | 07/17/2015 | FOX RIVER
EXECUTION RBC CAPITAL
TECHNOLOGY ...... 09/18/2015| MARKETS ..........[.......... 45| 1191 ... 1,166|......... 1190 [ Of oo e Of oo e [ 4)].......... 4)]............ 20|
G0450A204 . ..| ARCH CAP GROUPLTD ....... R [ 07/17/2015 | FOX RIVER FOXRIVER
EXECUTION EXECUTION
TECHNOLOGY ...... 09/25/2015 | TECHNOLOGY ......[.......... 85|......... 22711 ... 2236|......... 2271 e e e e [ (35)
539439802 ... | LLOYDS BANKING GROUP PLC | R | 05/19/2015| J.P. MORGAN CALLED @
SECURITIESLLC ... |07/15/2015] 25.0000000 ..........|.......... 90|......... 2201|......... 2250 |......... 2250 | e @D @ADL
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) P N POTees 10877 ....... 10,653 |....... 10,800{.... ... (148)
8999998 Subtotal - Preferred Stocks .....................o P T 10877 |....... 10,653|....... 10,800].... L. (148)
9899999 Subtotal - Preferred and Common Stocks ... 10877 |....... 10,653 |....... 10800 ...........oo | T AT (148)
9999999 TOAIS .. .. ...\t 3,560,514 ..... 3,538,868 |..... 3553942 |.............. | . 8572) . BT (15,074)
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
3 4 5 6 7 8

1 2 Stock of Such Company Owned
NAIC by Insurer on Statement Date
Valuation 9 10
Method Do Insurer's
(See Purposes | Assets Include
NAIC and Procedures Intangible
Company Manual of the Assets
Code or NAIC connected with
Description Alien Insurer Investment | Holding of Such | Total Amount
CUSIP Name of Subsidiary, |dentification Analysis Company's of Such Book/Adjusted Number of % of
Identification Controlled or Affiliated Company Foreign Number Office) Stock? Intangible Assets| Carrying Value Shares Outstanding
1999999 Total - Preferred and Common StOCKS ........oovuiiiiiiiiiiiiiiiiieiieieiieeeieeeeeeee L | | XXX..... L XXX
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 3 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
cusip in Section 1 Which Controls in Column 7, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and Common StOCKS ...........iivii it L | XXX XXX.....

E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
8399999 TOtal BONAS ... .. .. L | L e e [ [ e L XXX XXX XXX
Exempt Money Market Mutual Funds
. 609068DF5 . | FEDERATED TRSY OBLIG MM-I#68 FFS ......|...... .. | 12312015 | SUNTRUSTMMF ..............|  [...... 303136 ..o e L e e 303136 ..o | [ e e [ 179 ..o
8899999 Subtotal - Exempt Money Market Mutual Funds ........... ... ..o 303,136 | ... | e XXX .o | 303,136 | ......coovve | XXX XXX XXX .| 179 ...
9199999 Total ShOrt-TErM INVESIMENLS ... .. ...\ [ 303,136 ... e [ [ XXX .o | 303136 ..o | XXX XXX XXX [ 179 .o
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floor/Collars/Swaps/Forwards Open

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floor/Collars/Swaps/Forwards Term. .... NONE

E20 Schedule DB - Part B Sn 1 Future Contracts Open

E21 Schedule DB - Part B Sn 2 Future Contracts Terminated

E22 Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity

E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity

E24 Schedule DL - Part 1 - Securities Lending Collateral Assets

E25 Schedule DL - Part 2 - Securities Lending Collateral Assets

E18 - E25



ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Safepoint Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
SunTrustBank ... Orlando, FL ..o e L e e ..16,006,220 X X X
Stateof Florida ..................................... Tallahassee, FL .....................ooo oo SD .| 500,000 [X X X
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen dePOSIOMIES ... ... ... XXX oo e X XX
0199999 Totals - Open Depositories XXX ool 16,506,220 [X X X
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depOSItONIES .............. .. ..o XXX X XX
0299999 Totals - Suspended DEPOSItONIES ................ ..o XXX X X X
0399999 Total Cash ON DePOSIt ... XXX 16,506,220 |X X X]
0499999 Cash in Company's OffiCe .......... ... XXX XXX. XXX oo X X X]
0599999 Total CaSh ... XXX .. 16,506,220 [X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January .......... | 25,670,647 |4. April .............. ... 18,712,931 (7. July ...............|.......... 18,759,288 [ 10. October ..........|........... 6,632,759

2.February ..........|.......... 18,976,855 5. May ...............|.......... 20,407,578 | 8. August ............[........... 6,244,571 [ 11. November .......|........... 5,817,145

3.March.............[.......... 21,018,897 |6.June ..............|.......... 17,140,786 | 9. September ........|........... 5,434,151 12. December .......|.......... 16,506,220

E26
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E27 Schedule E-Part2 Cash Equivalents .....................cooiiiiiins,

E28 Schedule E - Part 3 Special Deposits ............ccovviiiiiiiiinnnn..

E27 - E28



ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Safepoint Insurance Company

INDEX TO PROPERTY & CASUALTY
ANNUAL STATEMENT

A BES 2
Cash FIOW ... o 5
Exhibit of Capital GaiNS (LOSSES) ... .....oomi e 12
Exhibit of Net Investment Income ... 12
Exhibit of Nonadmitted ASSEES ... 13
Exhibit of Premiums and Losses (State Page) ... 19
Five-Year Historical Data ... 17
General INteITOgatoNes ... o 15
JUERE PG 1
Liabilities, Surplus and Other FUNds ... 3
Notes To Financial Statements ... 14
Overflow Page for WHHE-INS ... e 100
Schedule A - Part 1 EO01
Schedule A-Part2 ... E02
Schedule A - Part 3 EO03
Schedule A - Verification BEIWEEN Years ... S102
Schedule B - Part 1 . E04
Schedule B-Part2 ... E05
Schedule B - Part 3 ... E06
Schedule B - Verification BEtWeeN Years ... S102
Schedule BA - Part 1 ... EQ7
Schedule BA-Part 2 ... E08
Schedule BA - Part 3 ... E09
Schedule BA - Verification Between Years ... SI03
Schedule D - Part 1 .. E10
Schedule D - Part 1A - Section 1 ... ... SI05
Schedule D - Part 1A - SeCtiON 2 ... ..o oo SI08
Schedule D-Part 2 - SeCtion 1 ... .. oo E11
Schedule D - Part 2 - SECHON 2 ... E12
Schedule D - Part 3 ... E13
Schedule D - Partd . E14
Schedule D - Part 5 ... E15
Schedule D-Part 6 - SeCtioN 1 ... .. oo E16
Schedule D - Part 6 - SECHON 2 ... E16
Schedule D - Summary By Country ... S104
Schedule D - Verification Between Years ...l SI03
Schedule DA - Part 1 . E17
Schedule DA - Verification BEtWeeNn Years ... SI10
Schedule DB - Part A - SeCtion 1 ... . E18
Schedule DB - Part A- SECtiON 2 ... o E19
Schedule DB - Part A - Verification Between Years ... Si11
Schedule DB - Part B - SeCtion 1....... ... E20
Schedule DB - Part B - SeCtion 2 ... oo E21
Schedule DB - Part B - Verification Between Years ... Si11
Schedule DB - Part C - SECHON 1 ... ... SI12
Schedule DB - Part C - SECHON 2 ... SI13
Schedule DB - Part D - SECHON 1 ... ... E22
Schedule DB - Part D - SECHON 2 ... E23
Schedule DB - Verification ... Sl14
Schedule DL - Part 1 . E24
Schedule DL - Part2 ... E25
Schedule E-Part 1-Cash ... E26
Schedule E-Part2-Cash EqUIValents ... E27
Schedule E - Part 3 - Special DEPOSIES .............oooi E28
Schedule E - Verification Between Years ... SI15
Schedule F - Part 1 ..l 20
Schedule F - Part 2 ... 21
Schedule F - Part 3 ..l 22
Schedule F - Part 4 .. 23
Schedule F - Part 5 ...l 24

INDEX



ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Safepoint Insurance Company

INDEX TO PROPERTY & CASUALTY
ANNUAL STATEMENT

Schedule F - Part 6 - SECHON 1 ... 25
Schedule F-Part 6 - Section 2 ... 26
Schedule F - Part 7 .l 27
Schedule F - Part 8 ... 28
Schedule F - Part O ...l 29
Schedule H - Accident and Health Exhibit- Part 1 ... 30
Schedule H-Parts 2, 3, and 4 ... 31
Schedule H - Part 5 - Health Claims ... 32
Schedule P -Part 1 - SUmmary ... 33
Schedule P - Part 1A - HOMEOWNEIS/FArMOWNETS ... 35
Schedule P - Part 1B - Private Passenger Auto Liability/Medical ... 36
Schedule P - Part 1C - Commercial Auto/Truck Liability/Medical .................................. 37
Schedule P - Part 1D - Workers' Compensation (Excluding Excess Workers' Compensation) ..................................... 38
Schedule P - Part 1E - Commercial Multiple Peril ... 39
Schedule P - Part 1F - Section 1 - Medical Professional Liability - Occurrence ... 40
Schedule P - Part 1F - Section 2 - Medical Professional Liability - Claims-Made ................................. 41
Schedule P - Part 1G - Special Liability (Ocean Marine, Aircraft (All Perils), Boiler and Machinery) ............................... 42
Schedule P - Part 1H - Section 1 - Other Liability - Occurrence ... 43
Schedule P - Part 1H - Section 2 - Other Liability - Claims-Made ...........................oo 44
Schedule P - Part 11 - Special Property (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) ....................... 45
Schedule P - Part 1J - Auto Physical Damage ... 46
Schedule P - Part 1K - Fidelity/Surety ... 47
Schedule P - Part 1L - Other (Including Credit, Accident and Health) ............................... 48
Schedule P - Part 1M - International ... 49
Schedule P - Part 1N - Reinsurance - Nonproportional Assumed Property ........................ccccociiii 50
Schedule P - Part 10 - Reinsurance - Nonproportional Assumed Liability ...................................... 51
Schedule P - Part 1P - Reinsurance - Nonproportional Assumed Financial Lines .................................... 52
Schedule P - Part 1R - Section 1 - Products Liability - Occurrence ... 53
Schedule P - Part 1R - Section 2 - Products Liability - Claims-Made .......................... 54
Schedule P - Part 1S - Financial Guaranty/Mortgage Guaranty ........................ooooiii 55
Schedule P - Part AT - Warranty ... 56
Schedule P -Part 2, Part 3and Part 4 - SUMMAry ... 34
Schedule P - Part 2A - Homeowners/FarmoWners ..............oo o 57
Schedule P - Part 2B - Private Passenger Auto Liability/Medical .............................................. 57
Schedule P - Part 2C - Commercial Auto/Truck Liability/Medical ... 57
Schedule P - Part 2D - Workers' Compensation (Excluding Excess Workers' Compensation) ...................................... 57
Schedule P - Part 2E - Commercial Multiple Peril ... 57
Schedule P - Part 2F - Section 1 - Medical Professional Liability - Occurrence ...............................cooc 58
Schedule P - Part 2F - Section 2 - Medical Professional Liability - Claims-Made ............................... 58
Schedule P - Part 2G - Special Liability (Ocean Marine, Aircraft (All Perils), Boiler and Machinery) ............................... 58
Schedule P - Part 2H - Section 1 - Other Liability - OCCUITENCe ... 58
Schedule P - Part 2H - Section 2 - Other Liability - Claims -Made ... 58
Schedule P - Part 2| - Special Property (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, and Theft) ..................... 59
Schedule P - Part 2J - Auto Physical Damage ... 59
Schedule P - Part 2K - Fidelity, SUrety ... 59
Schedule P - Part 2L - Other (Including Credit, Accident and Health) ... .. 59
Schedule P - Part 2M - International ... 59
Schedule P - Part 2N - Reinsurance - Nonproportional Assumed Property ........................o 60
Schedule P - Part 20 - Reinsurance - Nonproportional Assumed Liability ........................................................ 60
Schedule P - Part 2P - Reinsurance - Nonproportional Assumed Financial Lines .......................................... 60
Schedule P - Part 2R - Section 1 - Products Liability - Occurrence ... 61
Schedule P - Part 2R - Section 2 - Products Liability - Claims-Made .............................. 61
Schedule P - Part 2S - Financial Guaranty/Mortgage Guaranty ... 61
Schedule P - Part 2T - Warranty ... 61
Schedule P - Part 3A - Homeowners/FarmoWners ...............ooo 62
Schedule P - Part 3B - Private Passenger Auto Liability/Medical .............................................. 62
Schedule P - Part 3C - Commercial Auto/Truck Liability/Medical ... 62
Schedule P - Part 3D - Workers' Compensation (Excluding Excess Workers' Compensation) ...................................... 62
Schedule P - Part 3E - Commercial Multiple Peril ... 62
Schedule P - Part 3F - Section 1 - Medical Professional Liability - Occurrence ...............................cooc 63
Schedule P - Part 3F - Section 2 - Medical Professional Liability - Claims-Made ................................. 63
Schedule P - Part 3G - Special Liability (Ocean Marine, Aircraft (All Perils), Boiler and Machinery) ............................... 63
Schedule P - Part 3H - Section 1 - Other Liability - OCCUITENCe .................ooo 63
Schedule P - Part 3H - Section 2 - Other Liability - Claims-Made ... 63

INDEX.1



ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Safepoint Insurance Company

INDEX TO PROPERTY & CASUALTY
ANNUAL STATEMENT

Schedule P - Part 3| - Special Property (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, and Theft) ..................... 64
Schedule P - Part 3J - Auto Physical Damage ... 64
Schedule P - Part 3K - Fidelity/SUrety ... 64
Schedule P - Part 3L - Other (Including Credit, Accident and Health) ... ... 64
Schedule P - Part 3M - International ... 64
Schedule P - Part 3N - Reinsurance - Nonproportional Assumed Property ......................... 65
Schedule P - Part 30 - Reinsurance - Nonproportional Assumed Liability ...................................................... 65
Schedule P - Part 3P - Reinsurance - Nonproportional Assumed Financial Lines ..................................... 65
Schedule P - Part 3R - Section 1 - Products Liability - Occurrence ... 66
Schedule P - Part 3R - Section 2 - Products Liability - Claims-Made .............................. 66
Schedule P - Part 3S - Financial Guaranty/Mortgage Guaranty ... 66
Schedule P - Part 3T - Warranty ... 66
Schedule P - Part 4A - Homeowners/FarmoWners ..............oo o 67
Schedule P - Part 4B - Private Passenger Auto Liability/Medical ................................................... 67
Schedule P - Part 4C - Commercial Auto/Truck Liability/Medical ... 67
Schedule P - Part 4D Workers' Compensation (Excluding Excess Workers' Compensation) ....................................... 67
Schedule P - Part 4E - Commercial Multiple Peril ... 67
Schedule P - Part 4F - Section 1 - Medical Professional Liability - Occurrence ... 68
Schedule P - Part 4F - Section 2 - Medical Professional Liability - Claims-Made ................................o 68
Schedule P - Part 4G - Special Liability (Ocean Marine, Aircraft (All Perils), Boiler and Machinery) ............................... 68
Schedule P - Part 4H - Section 1 - Other Liability - OCCUITENCe ... 68
Schedule P - Part 4H - Section 2 - Other Liability - Claims-Made ...................... 68
Schedule P - Part 4l - Special Property (Fire, Allied Lines, Inland Marine, Earthquake, Burglary and Theft) ..................... 69
Schedule P - Part 4J - Auto Physical Damage ... 69
Schedule P - Part 4K - Fidelity/SUrety ... 69
Schedule P - Part 4L - Other (Including Credit, Accident and Health) ..................... .. 69
Schedule P - Part 4M - International ... 69
Schedule P - Part 4N - Reinsurance - Nonproportional Assumed Property ... 70
Schedule P - Part 40 - Reinsurance - Nonproportional Assumed Liability ..................................... 70
Schedule P - Part 4P - Reinsurance - Nonproportional Assumed Financial Lines ..................................o 70
Schedule P - Part 4R - Section 1 - Products Liability - Occurrence ... 71
Schedule P - Part 4R - Section 2 - Products Liability - Claims-Made ............................... 71
Schedule P - Part 4S - Financial Guaranty/Mortgage Guaranty ... 71
Schedule P - Part 4T - Warranty ... 71
Schedule P - Part 5A - Homeowners/FarmoWners ...............ooo i 72
Schedule P - Part 5B - Private Passenger Auto Liability/Medical .............................................. 73
Schedule P - Part 5C - Commercial Auto/Truck Liability/Medical ... 74
Schedule P - Part 5D - Workers' Compensation (Excluding Excess Worker' Compensation) ....................................... 75
Schedule P - Part 5E - Commercial Multiple Peril ... 76
Schedule P - Part 5F - Medical Professional Liability - Claims-Made ... 78
Schedule P - Part 5F - Medical Professional Liability - Occurrence ... 77
Schedule P - Part 5H - Other Liability - Claims-Made ... 80
Schedule P - Part 5H - Other Liability - OCCUITENCE ...............ooo o 79
Schedule P - Part 5R - Products Liability - Claims-Made ... 82
Schedule P - Part 5R - Products Liability - OCCUITENCE ..o 81
Schedule P - Part 5T - Warranty ... 83
Schedule P - Part 6C - Commercial Auto/Truck Liability/Medical .................................... 84
Schedule P - Part 6D - Workers' Compensation (Excluding Excess Workers' Compensation) ..................................... 84
Schedule P - Part 6E - Commercial Multiple Peril ... 85
Schedule P - Part 6H - Other Liability - Claims-Made ... 86
Schedule P - Part 6H - Other Liability - OCCUITENCe ... 85
Schedule P - Part 6M - International ... 86
Schedule P - Part 6N - Reinsurance - Nonproportional Assumed Property ... 87
Schedule P - Part 60 - Reinsurance - Nonproportional Assumed Liability ....................................................... 87
Schedule P - Part 6R - Products Liability - Claims-Made ... 88
Schedule P - Part 6R - Products Liability - OCCUITENCE ................oooi 88
Schedule P - Part 7A - Primary Loss Sensitive Contracts ... 89
Schedule P - Part 7B - Reinsurance Loss Sensitive Contracts ... 91
Schedule P Interrogatories ... 93
Schedule T - Exhibit of Premiums Written ... 94
Schedule T-Part 2 - Interstate Compact ... 95

INDEX.2



ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Safepoint Insurance Company

INDEX TO PROPERTY & CASUALTY
ANNUAL STATEMENT

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group ................................ 96
Schedule Y - Part 1A - Detail of Insurance Holding Company System ... 97
Schedule Y - Part 2 - Summary of Insurer's Transactions With Any Affiliates ............................................... 98
Statement 0f INCOME ... oo 4
Summary Investment SChedule ... SI01
Supplemental Exhibits and Schedules Interrogatories ... 99
Underwriting and Investment Exhibit Part 1 ... 6
Underwriting and Investment Exhibit Part 1A ... 7
Underwriting and Investment Exhibit Part 1B ... 8
Underwriting and Investment Exhibit Part 2 ... 9
Underwriting and Investment Exhibit Part 2A ... 10
Underwriting and Investment Exhibit Part 3 ... .. 1

INDEX.3



	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DA - VERIFICATION FOOTNOTE
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - VERIFICATION
	SCHEDULE E - VERIFICATION FOOTNOTE
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 1 FOOTNOTE
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2 FOOTNOTE
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 6 - SECTION 2
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART A - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART B - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 1 FOOTNOTE
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DL -  PART 1
	SCHEDULE DL -  PART 1 FOOTNOTE
	SCHEDULE DL -  PART 2
	SCHEDULE DL -  PART 2 FOOTNOTE
	SCHEDULE E - PART 1
	SCHEDULE E - PART 1 FOOTNOTE
	SCHEDULE E - PART 2
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS



