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Annual Statement for the year 2015 of e IMl@tropolitan General Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treaSUMY SECUMHES. .......cvueerrieieeieireieieiereiseie st ses i | sebeeessnsens 6,055,157 |.......... 16.3 | v 6,055,157 | ...cvorvrvrireiririeene (110 I 6,055,157 |.......... 16.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt GENCIES.......veuvrrerrereirrrrnrereeeresssneseienns | sereesnssessssesnssensnnssens (O] I 0.0 | o (0 (0 (0] 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........cuvererernienies | covvrevremsssssiessenesseenns (0] I 0.0 [ oo (01 (0 (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....cvervveiriiiieicisiesie e ssesnss | sebessesesssssssensessssneen (0] I 0.0 | oo (01 (0 (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | woevvereirennnn 1,088,702 |............ 2.9 | e 1,088,702 |...cocverrirrne. (1 I 1,088,702 |............ 2.9
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 23,525,139 | .95 | 3,525,139 | .oooveviviieieienn0 | e 3,525,139
1.43 Revenue and assessment obligations 21,094,700 21,094,700 21,094,700
1.44 Industrial development and similar obligations...............ccoeveeveeviceies | covrveieieieieie e 0 fivviieeed0.0 [ o (01 (01 U 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccoevevvereeveeeierieeeens | eevrerenieennnnnnn 19,083 [ {15 I 19,083 | .o (01 IR 19,083 |............ 0.1
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevecvic | vereieinnn. 2,457,680 | ... 6.6 | .cvevirernnn. 2,457,680 |..oocovererrirerrennns (V1 I 2,457,680 |............ 6.6
1,513 All OtNE ..ottt stensnssens | senesessessassnssessenssnsan (V] I (00 (01 DO 0 (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceeveeveneirniniinnennennd (0] I 0.0 [ o (0 (0 (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271........covvieinieeieinieeieen | v (O] I 0.0 | oo (01 (0 (O] I 0.0
1,523 All ONEI ..ottt sstenssssens | sensessessessnssessenssnenn (V] I (00 (01 D [0 (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

21

22
23

Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
Unaffiliated non-U.S. securities (including Canada
Affiliated securities

Equity interests:

3.1
32

3.3

34

3.5

Investments in mutual funds
Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development
Agricultural
Single family residential Properties..........covvevereernrenririnrnreseessssseseeeseenens
Multifamily residential properties.
COMMENCIAl [OANS.......cvvereriierirrie et
Mezzanine real €state I0aNS..........cocueieiueeniiniireiieesee s

Real estate investments:

5.1
52

53

Contract loans

Property occupied by COMPANY.........cccocurieieiiiriieieiesseie s
Property held for production of income (including $.......... 0 of

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

satisfaction of debt)

DBIIVAIVES. ...ttt nnn

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

O 0
(N 0
(O 0
(O 0
(N 0
(N 0
(O 0
(O 0
(O 0

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

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

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

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

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

(N 0
[ 0
(N 0
(O 0
(N 0
(U S 35,527
............ )9, S
(U I 1,936,487
O O 0
(U I 37,211,510
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10.
1.

© o N o

10.

1.
12.
13.
14.
15.

SCHEDULE A

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

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

- VERIFICATION BETWEEN YEARS

Real Estate

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

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13........coviiiicnenieceneeeins
3.2 Totals, Part 3, Column 1.....c.cvvieeeeeecee e

Total gain (loss) on disposals, Part 3, Column 18...........ccccvvvvrrrrrrirnin,

Deduct amounts received on disposals, Part 3, Column 15..........

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, Column 15.......c.coovvieeeeecceececce e
6.2 Totals, Part 3, Column 13.........ccovvrirerereeiereienes

e fofoEffffffffffffffffffffffffffffffffff_'ffffffffff_'ffffffffffffffffffffffffffffff

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

7.1 Totals, Part 1, Column 12.........ccevrieieciniseineineieies
7.2 Totals, Part 3, Column 10........c.covvveriiecciieeece e
Deduct current year's depreciation:

8.1 Totals, Part 1, Column 11......cccoireicicceceeeeeeeee e
8.2 Totals, Part 3, Column 9.......ccocvvnrninminerrrneerserenins

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-548-7-8).........curiuiuiiiiiieiieiss et

Deduct total nonadmitted amounts..............ccceeveevieereviriniererennen.

Statement value at end of current period (Line 9 minus Line 10)..

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMBEr 31 Of PHOF YEAI.........vrverrrirrririreireirieeeeseeeeeseesesre s essessessessessessessesseens

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 0

Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12........c.cocvoveveeecceeeeeeeeeeeeen
3.2 Totals, Part 3, Column 11.......ccoivrcrnecneiecrerecineniens
Accrual Of diSCOUNL...........cviiuricirieie e
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9.........cccurvruniiniinieneeeees
5.2 Totals, Part 3, Column 8...........coooevevrieeceeeeceeeee e
Total gain (loss) on disposals, Part 3, Column 18............cccceunee.

Deduct amounts received on disposals, Part 3, Column 15..........

o |o |o |o

Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b

Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13.......c.covvieeeeeceerecee s
9.2 Totals, Part 3, Column 13.........coovieeeeeceeececee e

o |o |o |o

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

10.1 Totals, Part 1, Column 11........c.coovireiiieeeeecere e
10.2 Totals, Part 3, Column 10..........ccceeveriieescecee e

Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10)........cceveuirniirirnriniensieseeieee s

Total valuation allowance...........ccceevveerireeeeesseeeessseeees
Subtotal (Line 11 plus LiNg 12).......cccorrnirnirincrieirieireees
Deduct total nonadmitted amounts...........ccccvveverviccceciinenns

Statement value at end of current period (Line 13 minus Line 14)
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Annual Statement for the year 2015 of e IMl@tropolitan General Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt 8,579,913
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 0

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

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee 0
3.2 Totals, Part 3, COIUMN 12.......coiiceeeieicctee sttt bbbt s s st s st b s et ee 0 0
4. ACCIUAL OF GISCOUNL. ..ottt ettt ettt bt s bbb asse b s e b s s s b e bbb e se b et b s e e s b et s s et e b et et s s as s e b et et s ss s e b et b ss et et e bbb s e s b et b s e sebetebasanaeaa 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee 0

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et 0 0
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes 8,579,913
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb 0
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes 0

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 0 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et 0

10.2 Totals, Part 3, COUMN 1. ..ot 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 0
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns 0
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cuiiuiiiirieirieie ettt s bbb bbbt bbbttt s 33,903,928
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.........c.cccuiueiiieieiicice ettt bbb bbbt bbb s s ntns 9,394,576
BT Yol (= o o101 SO TR 43 547
4. Unrealized valuation increase (decrease):

40 PaMt A, COIUMN 12, 0

4.2 Part2, SECON 1, COIUMN 15.......cuiiieeceeee ettt ettt ae et s s sae s st s s e et s s ensnaen 0

4.3 Part 2, SECHON 2, COIUMN 3. 0

O T T 070) 111123 I B TR 0 0
5. Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 1........iuiiiiiieiieieeee ettt bbb h bbb bbb bbbt 41,860
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiiiiriiiieceeee ettt 8,079,648
7. Deduct amOrtization OF PIEMIUML...........ciiiiiiei ittt b8 b8 b 8 R AR bbb bbbt 64,765
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, 0

8.2 Part2, SECON 1, COIUMN 1. ...ttt ettt ettt s s st ettt en s bt s s snaee 0

8.3 Part2, SECtion 2, COIUMN 16........ccviieiireieieeee et 0

8.4 Part 4, COIUMN 5. ...ttt ettt bbbt s s bbb b b s bbbt sttt s sttt b s st st naee 0 0
9. Deduct current year's other-than-temporary impairment recognized:

.1 Part 1, COIUMN ..ottt ettt bbbt b bbbt b bbb e sttt s a et et s s s et et esnnee 0

9.2 Part2, SECtON 1, COIUMN 7.ttt 0

9.3 Part 2, SECHON 2, COIUMN T4......oeoeiieeeeeteeeee ettt ettt ettt ettt ettt ettt esean s s et st st teteteseanaeas 0

9.4 Partd, COIUMN T3.....coiriiieriiieeieieei et 0 0
10. Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5-8-748-)..........cuiimiuriiiiiieiiee et 35,239,498
11, Deduct total NONAAMITEEA BMOUNES........c..v. ittt bbbttt 0
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiiiiiriiieiriee ettt 35,239,498

Si03
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SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......ccoevveenens | covvrverrcrniincnnns 6,074,240 [ ..o 6,198,878 | ...cevrvrrerrinn 6,233,945 | ..o 5,980,509
Governments (Including all obligations 2. Canada.........cocveereereneenenne [ v 0 |0 | 0 | 0
guaranteed by governments) 3. Other Countries......cooveevnes [ ovnneineinininiieiinn0 |0 [0 | 0
4. 5,980,509
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....cooowereeeeererreceiees | oo 1,088,702 | ... 1,119,990 | oo 1,130,380 | .o 1,000,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals.....ooovviinniniins [ e, 3,525,139 [ .o 3,703,590 [ .o 3,529,952 [ .o, 3,500,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals............. ...24,625,867 ....23,603,133 22,991,047
Industrial and Miscellaneous and Hybrid 8. United States 1,058,459 | o 998,330 | oo 1,000,000
Securities (Unaffiliated) 9. Canada.......cccooeevenneeneens [ o0 | (01 N [0 0
10. Other Countries......coovrvree | corrinisissisisicieeines 0 s 0 ] i [0 0
11, TotalS. e | e 999,035 | ..o 1,058,459 | cooiiiiiiiininiin 998,330 | .o 1,000,000
Parent, Subsidiaries and Affiliates 12, TOtalS.......veveeeveeeeevenereeees | e (U P [ oo (U 0
13. Total Bonds......cooueemmensiens | coviriiiniinininns 35,239,496 | ..o 36,706,784 | ..o 35,495,740 | .o 34,471,556
PREFERRED STOCKS 14. United States........covvvrrvrns [ crrvreerirenrneneinnineies O (0 [ 0
Industrial and Miscellaneous (Unaffiliated) 15, €anada.......ccocovevieenenninins | e (O (01 RN 0
16. Other Countries......cocoorvres [ corrinieieiisiscicenas 0 [ (O 0
17, TotalS...coovieciiiiii | e 0 [ 0 i 0
Parent, Subsidiaries and Affiliates 18. TotalS......oveveeeeeeeeverreees Lo, (O I (U T 0
19. Total Preferred Stocks..... [ ..o, 0 [ 0 s 0
COMMON STOCKS 20. United States........ccovvrrernees | coremerrineireineisieneineens O O [ e 0
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cccooeevieninninns | e (O (01 RN 0
22. Other Countries. ......coovivns | oo 0 [ [0 O 0
23, TotalS....ccoovvveeiiiiiiies | e 0 [ 0 s 0
Parent, Subsidiaries and Affiliates 24, TOtAlS.....c.cvoveceereerereereeies | e (O IR (U o 0
25. Total Common Stocks......| ...oocovvviiviciiiciiiicnnn, 0 [ 0 i 0
26. Total Stocks......ommrmersmrnnes | v 0 [ 0 [ 0
27. Total Bonds and Stocks...| .................. 35,239,496 | ..covrvcriiinn 36,706,784 | ..covvveriririn 35,495,740
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)

U.S. Governments

Totals

U.S. States, Territories and Possessions, etc., Guaranteed

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

0

............... 3,525,139
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
............... 4,021,594 | .............. 1,639,805 | ............ 19,722,716 | ..c.oc0ovvvvrvereeen. 514 | 16,134,899 | e 4768 | 19,722,716 [ a0
529,043 | ..... ..3,829,664 |... ...1,962,963 |. .3,829,664
..... 0 0] S 8 ceveerennienni0
............................. (N [ | ST | SRR |
............................. (O [ | ST | cerernrrnsensensensenena0
............................. 0 a0 |0 SRS | SSSORORRORRRROOOR | ) [PUOOUOURORRRRRRRROON |
............... 5,355,859 | ...............2,168,848 | .............23,552,380 ceeeenen. 18,097,862 23,552,380 | ..o l0
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

.......................... 0.0
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Line 9.7a5a2 % 0f COL 6......coovverereerereereeeeeeeeeeee e

2,965,391

529,043 | .....

..4,828,699

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
9. Total Bonds Current Year
............... 7,070,808 | .............16,323,173 | .....coeonvec. v 1,639,805 | ............33,510,300

....33,510,300

4,828,699

...2,168,848

10.

Total Bonds Prior Year

TOHAIS. ...
Line 10.7a5a % Of COL 8......ooevererereeeeeeeee e

............... 5,689,121

............. 30,942,101
....2,961,825

Total Publicly Traded Bonds
NAIC 1..
NAIC 2..

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

. ..16,323,173
........... 2,965,391

..30,942,101
....2,961,825

............... 2,168,848

Total Privately Placed Bonds

TOHAIS. ..ot
Line 12.7a5a % Of COL B......eovceereeecrereeceeeee e
Line 12.7 as a % of Line 9.7, Col. 6, Section 9

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

(b) Includes§$.......... 0 current year, $.....2,529,037 prior year of bonds with Z designations and §.......... 0 current year, $.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includes$.......... 0 current year, $..........0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6 designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....1,399,654; NAIC 2§............ 0;

NAIC 3§............ 0;

NAIC4S.......

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

NAIC6S............ 0.
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SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7

2 3 4 5 6 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
ISSUET ObBlIGAtIONS. ........ucvieiiciieieieie s
Residential Mortgage-Backed Securities............ccccvvvrirnierieinnnnns
Commercial Mortgage-Backed Securities...........ccoooevenininincinn.
Other Loan-Backed and Structured Securities..

All Other Governments
ISSUET OblIGAtIoNS..........cvvveieieieieieeiee s
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities...........c.covvvnereneininnne
Other Loan-Backed and Structured Securities..........ccoevvrrrreererenes

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations............cccvcveereueerireeninnenes
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.............ccccoeovvirevcrennne

............... 1,088,702

4.1

43
44
45

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
IsSUEr OblIGAtioNS..........ccviveicieieieicie e

Residential Mortgage-Backed Securities............ccccvrrirninnieninnnnn
Commercial Mortgage-Backed Securities............coccvvceriveiivennnnnn.

Other Loan-Backed and Structured Securities.............cccccevvvirevcvennne

TO IS ...ttt nenane

............... 1,880,213

0

0

0213

25,139

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

ISSUEr OblIGAtioNS..........cveviveieieieieicie e
Residential Mortgage-Backed Securities............ccoovernirninninnnnn

Commercial Mortgage-Backed Securities............coccoveriieeiiieinnnn.

Other Loan-Backed and Structured Securities............cccccoevvirircvennnns

............. 12,687,580
. ....041,228

............. 2,080,455
....88,393

............. 21,094,700
..... ..2,457,680

............. 15,284,481
...2,813,380

Industrial and Miscellaneous (unaffiliated)
ISSUET OblIGAtIONS. ........ueeiriiciieieiee s
Residential Mortgage-Backed Securities.............cccovrreerieirieinnnn
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities............ccooeriveiriennnee

Hybrid Securities
ISSUET OblIGAtIoNS..........cveveieeieieieieieie s

Residential Mortgage-Backed Securities.............coovvnirninncnnienns
Commercial Mortgage-Backed Securities............coocvrriiniiininnnn.

Other Loan-Backed and Structured Securities............cccoecviverrinnnnee.

TO AIS ...ttt nenas

Parent, Subsidiaries and Affiliates

ISSUET ObBlIGAtIoNS. .........evvreirciieiee s

Residential Mortgage-Backed Securities.............cccovrvirnirneninnnnn
Commercial Mortgage-Backed Securities............c.ccoevcvercvercveinnnn.
Other Loan-Backed and Structured Securities............cccccoeervircvcvennne

TOtAIS e s
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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
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1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 IsSUEr OblIgations..........cceviveirireiiieiieiee e
9.2 Residential Mortgage-Backed Securities.............covreerrvivierennennns
9.3 Commercial Mortgage-Backed Securities............ccocrevriiinniininnenn.
9.4 Other Loan-Backed and Structured Securities............cccoooevieinienenee
9.5 TOtAIS.....cuiieicic e
9.6 Line 9.5as@ % 0f COl 6...ccoviviriiiiiiiisiieie e
Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS. ......cvoveerrerereieieeeieeeeseseeseesersersensenessseseesesseseens | eeeveenseneens 2,083,878 | ..o 9,922,470 | .ccovvvvenee 7,084,229 | ............ 9,099,343 | ............. 2,875,740 | ....ccoee. ) 9.9, GO RO )., SO O 31,065,660 | ....oovvvvvriieinens 916 | v 31,065,660 | ..o 0
10.2 Residential Mortgage-Backed SecUrities............cccovuereeneeniennins | veevieinecceee (01 I (0] 24,886 | oo (O] R 2,813,380 |.............. ),9,9, SN BT ),9,9, SO IR 2,838,266 | ...covevreerernane 84 | 2,838,266 | ...coovveerereriiennns 0
10.3 Commercial Mortgage-Backed SECUNtIEs...........oveverevrerniineninines | e (0 (O (O (01 T (U ). 9,9 CHURIN IR ) 9.9, TN I (V1 T (U101 N (0] IO 0
10.4 Other Loan-Backed and Structured Securities............cooeureevrieneeins oo, [N I (U1 I [0 P (1N I [ I D00, S I XXX | v [ I 0.0 | i (U1 I 0
10.5 TOHAIS. ...t | e 2,083,878 | .ccovvene 9,922,470 | ..ccovvrenee 7,109,115 | .o 9,099,343 | ............. 5,689,120 |......c....... 9,00, GO T )., SO O 33,903,926 | ...ocoovviinen 100.0 | v 33,903,926 | ...oorveiiiin, 0
10.6 Line 10.5a5@ % 0f GOl 8.....cviiiiiieiisiieisiicisicisieseissiseisnsesnne | cereesessieesesesseseenees 6.1 | oo 293 | e 210 [ o 268 | i 16.8 | .o, 20,9, S I 0.9, ST RN 100.0 [ .o D00, ST [P 100.0 | oo 0.0
Total Publicly Traded Bonds
111 1SSUET OBlIGAtIONS. ......vvvvverreeieieieiseieiseissssesseserssseesssssessessessnens | seessenssnnens 4,131,681 | oo 6,129,849 | ............. 18,639,603 | ............. 4,880,648 | ............. 2,080,455 | ....ccoee. 35,862,236 | ...coovoevireiiinne 935 | e 31,065,660 | ...coovvvvirirennnes 916 | v 35,862,236 | .............. XXX
11.2 Residential Mortgage-Backed SECUNHES. ..........ovwreerernernrnenrerenes | covrveeinireinns 323,239 | oo 940,959 | .oovevieinn 648,961 | ..ovvvvvvenn 475211 | v 88,393 | .o 2,476,763 | ..o 6.5 | oo 2,838,266 | ..covvveriiiin 84 | i 2,476,763 | .............. XXX i
11.3 Commercial Mortgage-Backed SECUNtES..........ovvrrrrerereerrireerenenes [ e (01 IO (01 N (U1 IR (01 IR (U1 OO (O IR 0.0 | oo (U1 IO 0.0 [ e (V) [ XXX.oonnn
11.4 Other Loan-Backed and Structured Securities............cooerrereereceies oo, [N I [V I [ I (U I [V I (1 I 0.0 | oo [ I 0.0 | oo (U XXX.........
115 TOtAIS. ...t | e, 4454920 | ..ccooenee. 7,070,808 | .....o.e.... 19,288,564 | ............. 5,355,859 | ...ccouuen. 2,168,848 | ............ 38,338,999 | ..o 1000 | oo 33,903,926 | ...oovoveinnn 100.0 | v 38,338,999 |.............. XXX
11.6 Line 11.5a5@ % 0f COl. B.....couviiiirreeseesee e | e, 116 | o 184 | v 503 | oo 140 | oo 5.7 | e 100.0 | .o XXX [ e XXX [ XXX eovevee | e 100.0 | .o, XXX
11.7 Line 11.5as a % of Line 9.5, Col. 6, Section 9.......c.cocceverninriainon [ e, 11.6 | o, 184 | v, 503 [ i 14.0 | oo, 5.7 ] i 100.0 [, 20,9, S I 20,9, S IR D00, ST [P 100.0 [.oooinen. XXX
Total Privately Placed Bonds
12,1 1SSUET OBlIGAtIONS. ......veveereriricieireieieeieeseseeeeesesesssssssssesssnsenns | seeseessessensssssessessennns (01 IR (01 PN (U1 I (01 I (O OO (O IR 0.0 | oo (U1 I 0.0 |oevirenee 9,00, GO [ 0
12.2 Residential Mortgage-Backed Securities.............cccvueveerrieseesiies | coevicceecccicee [0 (01 (O (0 (01 (O 0.0 [ oo (0] 0.0 [ )00 GO [ 0
12.3 Commercial Mortgage-Backed SECUNtIES.........orvrrrrerereereireerenenes [ e (01 IO (01 IO (U1 IR (01 IR (O OO (O IR 0.0 | oo (U1 I 0.0 [ ) .0 GO 0
12.4 Other Loan-Backed and Structured Securities...........ccoevreveereceres oo, [ I [ I (O (O (1 I (1 I 0.0 [ [V 0.0 )i XXX oo | e 0
12.5 TOMAIS....cveveieeicee st nnes | eererieie s (01 IR (01 R (01 IO (01 IO (I N (O PO 0.0 | oo [0 0.0 | oo XXX eovveieen [ e, 0
12.6 Line 12.5a5@ % Of COL ..o | v 0.0 [ v 0.0 | o 0.0 | o 0.0 | o 0.0 | o 0.0 |oiviennne 9.0, SO S XXX [ v )0, 0, SO I D00, SO [ 0.0
12.7 Line 12.5as a % of Line 9.5, Col. 6, Section 9........ccooevieninnninnces [ coviiniiiiiin, 0.0 | v 0.0 | o 0.0 | v 0.0 | oo 0.0 ] oo 0.0 | 20,9, S IR 20,9, S IR XXX [ .09, S [ 0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEmBEr 31 Of PHOT YEAI........vuierrerirrnirrieieieieieiseiseesessesssssssssssssessessssesssssnes | sressesssesessssnssssssssssssssassessessessessessesseens 0 | e 0 | o0 | 0 |
2. Cost of short-term iNVeStMENS ACAUITEA............cuiiriviiiciricicricrcse st snns | sesessssessses s ses s es s s s s sssnes 6,497,893 | ..ocvoereeeeeeeee e LT LR T T O O B T I T
BT Yool (= o 7T 1 OO (OO 1,086 | oo 0L T O | R OO 0 B OO
4. Unrealized valuation INCTEASE (ABCTEASE).........curriuriieriierieirieirire ettt ettt || ebeesebets et ee bbbt s bbbttt 0 | e 0 | o0 | 0 |
5. Total gain (I0SS) ON QISPOSAIS...........cuivriviririiiiiicisiete sttt b et s s ssesesse s | bisbesissesisse s st e es s e s s b e bbb s bbb a s aes (B)] oo W] o0 | e 0 |
6. Deduct consideration reCeived 0N dISPOSAIS..........cc.eeiieriiueiiieiiie ettt ettt snses | 2stessssesssses e tes et 3,899,406 |...cvovvvveerereriieiei e 3,899,406 | ...oovveveeeeiieeeeseeeeeeeeeeneseeeen0 [ 0 | s
7. Deduct amOortization Of PIEMIUM...........c.o ittt bbb b s b s s b s b s ebessebens | oebebssbeb et eb st et et et et bbbttt ntes 0 | ot 0 | o0 | e 0 |
8. Total foreign exchange change in book/adjusted Carrying VAIUE.............coiueiiiriiiriiiriinireeeeseisisiseeseeinens | otreeeise st sees 0 | e 0 | o0 | 0 |
9. Deduct current year's other-than-temporary impairment reCOGNIZEA.........ccvurvieererrririeresseieeeeeisissssesessssssses | creessssssseesessssssrseessssssnsersesssssssssssesanas 0 ] oot 0 iiiiiiiciceiiiieieieisnsiseeeee0 | s [ s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)..........covrririinineriiniienieieens [ 2,599,569 | ...coovireirierieiniereeseeeas 2,599,569 | ..oovveieieereereeeeeeeeeeeeeen0 | 0 [
11. Deduct total NONAAMItEd BMOUNLS...........c.iiiiiiieieiee bbb ens | eeseeee sttt 0 [ o 0 ] i | e | s
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ciiuiiiiiiiiieiicsecsese e nsnies | eosiesisiesssiesssessaesssesseensenas 2,599,569 [ ..o 2,599,569 | .ooviieiieiceieeieeeieeeeeeeeeieneeee0 L0 |
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

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

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 O PriOr YEar.........c.vueueereeeerereieiniineineeneenesseensesssnees | eerresesssesnssssssssessessenenennes (01 TR [0 TN

2. Cost of cash equIValENts ACQUINEM..........coievrieiiieiieieeieee et ssnsens | cesessessssessssessneens 1,399,819 | v 1,399,819 | oo

3. ACCTUAI OF QISCOUNL. .......ceuererceniicreieieie sttt | eesessessessessensensensensensennes L0 N 103 [ o

4. Unrealized valuation iNCrease (AECTEASE)...........c.vurrrurrereereereereieieieieeseises e sessssssssssssssssssss | sesessessessessessessessessenenenens (01 RN [0 TN

5. Total gain (I0SS) ON dISPOSAS...........cevuuerreieiicirieieieeiee ettt | eesessessessessensensessensenennes [G31) I () TR

6. Deduct consideration received On diSPOSALS.............couururirririieiriieiriieneieeeeieieseeienssissseessieennees | e eienes 899,930 [ oo 899,930 [ ..o

7. Deduct amortization Of PFEMIUM...........coiiiiiriiiee ettt | eeebetnbes bbbt ees (01 RN (01 TN

8. Total foreign exchange change in book/adjusted Carrying ValUE..............cooeurieinieninnennieneens | e (01 RN [0 TN

9. Deduct current year's other-than-temporary impairment reCognized...........c.coerveurireerienienieiniies | o seieneeas 0 ] o 0 o
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........ccccovvnnes | covvienienierces 499,934 | .o 499,934 | ..ot
11. Deduct total nonadmitted @MOUNLS...........cvuerieieiiciisee e ssenns | erssrs s 0 s 0 s
12. Statement value at end of current period (Line 10 minus LiNe 11).........ccceeiiiiieeiiecceiisceeens | v 499,934 | oo 499,934 | .o
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:.

SI15
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B-Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

EO01, EO02, EO3, E04, EOS5, E06, E07, E08
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Current Year's
Book/Adjusted Current Year's Other-Than- Book/Adjusted
Date Carrying Value Less Unrealized (Depreciation) or Temporary Capitalized Total Change in Total Foreign | Carrying Value Less Foreign Exchange
Originally Dispoal Encumbrances, Prior | Valuation Increase| (Amortization) / Impairment Deferred Interest B/AC.V. Exchange Change| Encumbrances on Gain (Loss) on Realized Gain | Total Gain (Loss) Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Year (Decrease) Accretion Recognized and Other (9+10-11+12) inBJ/ACV Disposal Consi i Disposal (Loss) on Disposal on Disposal Income
Fixed or Variable Interest Rate That Have Underlying C istics of Bonds - Affiliated
59219# 10 9 | Metropolitan Money Market Pool Participation................ Variou: | NY... | Metropolitan Money Market Pool Participation.... [ 01/01/2015. | 03/31/2015. 8,579,913 0 0 0 0 0 0 8,579,913 0 0 0 209
0899999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated ,579,913 0 0 0 0 0 0 8,579,913 0 0 0 209
4599999. Subtotal - Affiliated . ,579,913 0 0 0 0 0 0 8,579,913 0 0 0 209
4899999, TORAIS. ... R RS e R SeeEAeeER SRR | annesanens 8,579,913 0 0 0 0 0 0 8,579,913 0 0 0 209
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SCHEDULE D - PART 1

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

013

1 2 Codes 10 11 Change in Book/Adjusted Carrying Value Interest Dates
5 8 9 12 13 14 15 16 17 19 20 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated
Rate Used Valuation Current Year's Temporary Exchange Contractual
Bond to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective Admitted Amount|  Amount Rec. Maturity
CUSIP Identification Description CHAR Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rate of | Rate of Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912810 EF 1 |UNITED STATES TREASURY T 8 3/4 05/15/20.......c.ccmereereerereeereiseniseseienenisnsessenssssesnenssnsesnensens | 9D | o [ evvvvrreraes | cvverveenT | i 1,036,000 |...129.594 986,208 761,000 874,991 0 (22,851) 0 0 [ 8.750 |...... 4.900 66,588 | 08/20/2007. | 05/15/2020.
912828 B3 3 |UNITED STATES TREASURY. .200,180 |...100.344 200,688 200,000 200,114 0 (36) 0 0 . 1.500 |...... 1.481 3,000 | 02/18/2014.| 01/31/2019.
912828 DM 9 [US Treasury T4 02/15/15........c.couruumerrierieciineriiecsiesssiessisessiesssssssssssssssssssssssssssssssssssssssssnnssnnes | conenee | oo [evvennerinnes | cvnenvenens T [0 e 0.000 0 0 0 0 0 0 . 4.000 |...... 0.000 [FA....cc. | covvrmerirmnrenenn0 | s 41,300 | 02/18/2005. | 03/02/2015.
912828 G9 5 [UNITED STATES TREASURY. . ...100.000 3,000,000 3,000,000 2,995,979 0 1,129 0 0. 1625 |...... 1.659 [JD..oes | v 266 | 65,436 | 12/31/2014. | 12/31/2019.
912828 M8 0 |UNITED STATES TREASURY. ..1,984,067 |..... 99.469 ...1,989,375 ....2,000,000 ..1,984,073 0 0 0 [ 2.000 124 0 [ 12/30/2015. | 11/30/2022.
0199999. U.S. Government - Issuer Obligation: 6,215,097 XXX 6,176,271 5,961,000 6,055,157 0 (21,752) 0 0] XxX XXX | XXX | s 13,616 | ............176,324 XXX XXX
U.S. Government - ial Mortgage-Backed Securities
36225B QN 1 | GNMA1 Platinum Pool 781361 7.5% 12-15-25, | ....... | | ......... 2 ‘ ................... 18,848 |...115.881 22,607 19,509 19,083 0 (48) 0 0 [ 7.500 |...... 8.180 11/19/2001. | 12/15/2025.
0299999. U.S. Government - Residential Mortgage-Backed Securities 18,848 XXX 22,607 19,509 19,083 0 (48) 0 0 XXX XXX XXX XXX
0599999. Total - U.S. Government 6,233,945 XXX 6,198,878 5,980,509 6,074,240 0 (21,800) 0 0] XxX XXX XXX XXX
U.S. States, Territories & F (Direct and - Issuer Obli
882722 ZN 4 |TEXAS ST Texas State Of. | ....... I | ......... 1 ‘ .............. 1,130,380 |...111.999 ....1,000,000 ..1,088,702 0 (14,255) 0 0 [ 5.000 |..... 3.250 12/19/2012. | 08/01/2036.
1199999. U.S. States, Teritories & Possessions - Issuer Obligation 1,130,380 XXX . 1,000,000 | .... ..1,088,702 0 (14,255) 0 0 XXX XXX . XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 1,130,380 XXX | s 1,119,990 [ oo, 1,000,000 | .............. 1,088,702 0 (14,255) 0 0] XxX XXX | XXX [ e 20,833 | ..o, 50,000 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
167484 MQ 4 |CHICAGO CITY OF CHICAGO ILL G.O. REFBDS...........ccooveimrirriereiinrinnesinnisnesisnisssssssnsssnnsins | coneeee | [ evvnnesnnns | conen TFE [ i 1,000,000 |...100.000 | .............. 1,000,000 | .............. 1,000,000 | .............. 1,000,000 0 0 0. 5.250 5.250 26,250 52,500 |07/09/1999. | 01/01/2016.
64966L XK 2 [NEW YORKN Y New York NY Public Improvem. ..108.395 | ......ccoo..ud 2,016,147 | .coovvve 1,860,000 | .............. 1,880,213 0 (1,706 0 0 | 5.000 |...... 4.851 38,750 93,000 |09/24/2014. | 02/01/2025.
64966L XL 0 |[NEW YORKN Y New York NY Public Improvem. ...107.413 687 443 640,000 644,926 0 (2,193 0 0 [ 5.000 |...... 4.608 [FA.....| coovernes 13,333 | oo 32,000 |09/24/2014. | 02/01/2025.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 3,529,952 XXX 3,703,590 3,500,000 3,525,139 0 (3,899 0 0 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 3,529,952 XXX 3,703,590 3,500,000 3,525,139 0 (3,899 0 0 XXX XXX XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obligations of Agencies and Authoriti U.S. Political - Issuer Obli
130534 A9 1 | CALIF PCFA - PG&E California Pollution C ..1,948,840 |...105.587 2,111,740 2,000,000 1,966,356 0 3,393 0 0 .. 4750 |...... 5.010 95,000 |03/26/2010. | 12/01/2023.
19648A WK 7 |COLORADO HEALTH FACS AUTH REV CO HEALTH .1,308,125 |...112.160 | .ccoooovreenne 1,402,000 | ....cooonee. 1,250,000 | ..ovvvneene 1,285,241 0 (6,015 0 0 5.250 |..... 4621 27,344 65,625 | 12/05/2011.| 02/01/2031.
249182 FG 6 [DENVER COLO CITY&CNTY ARPT Denver CO Cit.........cvuuuruuucriieriiieriissiiiesiisssiassissssssensssssssinns | coenene | oo | conviins 1 AFE | 1,427,438 |..114.464 | ............. 1,430,800 | ...coooouve. 1,250,000 | .............. 1,377,203 0 (16,960, 0 0 . 5.000 |...... 3.331 [MN..ooo | o 7,986 | e 62,500 | 10/11/2012. | 11/15/2028.
254845 HP 8 |DISTRICT OF COLUMBIA WTR&SWR A District ...114.486 572,430 500,000 537,879 0 (4,86 0 0 [ 5.000 |...... 3.720 03/28/2012. | 10/01/2037.
442348 3W 6 [HOUSTON AIRPORT SYSTEM HOUSTON TX AIRPOR ...110.952 554,760 500,000 508,977 0 (3,307 0 0. 5.500 |...... 4.730 . 11/23/2010. | 07/01/2034.
45129Y GX 8 |IDAHO HSG & FIN ASSN Idaho Housing & Fin ...100.708 412,903 410,000 405,241 0 1,765 0 0. 4.800 |...... 5.066 [JJ.coes| v 9,840 | i 19,680 | 06/01/2006. | 01/01/2026.
45200F  KQ 1 |lllinois Fin lllinois Finance Authority ...105.440 527,200 500,000 505,317 0 (1,771) 0 0 5.250 |...... 4.832 26,250 | 06/04/2008. | 10/01/2025.
45200F  SX 8 |lllinois Fin lllinois Finance Authority ...112.960 282,400 250,000 257,258 0 (2,661) 0 0 ... 6.250 |...... 5.000 03/12/2009. | 07/01/2038.
45201Y UH 8 |ILLINOIS HSG DEV AUTH lllinois Housing D. ...100.773 161,237 160,000 160,000 0 0 0 [ 5.300 |...... 5.300 08/16/2007. | 08/01/2032.
45202H AB 9 |lllinois Fin lllinois Finance Authority. ...101.183 3,035,490 3,000,000 2,841,772 0 7,596 0 0. 5.050 |...... 5.610 12/05/2007. | 08/01/2029.
462590 JF 8 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD ...107.579 177,505 165,000 165,670 0 670 0 (V) D 5.000 |...... 4.920 12/06/2011. | 12/01/2021.
549310 UL 2 [LUCAS CNTY OHIO 11/15/2041 6% ..118.978 594,890 500,000 490,265 0 121 0 0 ... 6.000 |...... 6.153 02/10/2011. | 11/15/2041.
57583U SR 0 |MASSACHUSETTS ST DEV FIN AGY MA HEALTH A 2105212 | e 1,052,120 | ..cccovounve. 1,000,000 | ........cc.. 1,009,400 0 (1,201) 0 0 ... 4.000 |...... 3.841 [AO...cc. | covveeveri 10,000 | oo 40,000 | 08/21/2012. | 10/01/2035.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR ..106.090 | ...cccccoen. 1,273,080 | ..ocovevevne 1,200,000 | ..covvorevene 1,334,265 0 47,481 0 0. 0.000 |...... 3.720 0 | 01/05/2015. | 10/01/2044.
64577B  HW 7 |NEW JERSEY ECONOMIC DEVELOPMEN ...107.877 539,385 500,000 529,043 0 (407) 0 (V) 5.000 |..... 4617 [ e 12,500 | ovvverienn 4,236 | 04/23/2015. | 01/01/2048.
647200 MY 7 [NEW MEXICO MTG FIN AUTH New Mexico Mortg ...100.586 140,820 140,000 140,000 0 0 (V) 5.000 |...... 5.000 (o] 3,500 | i 7,000 |06/07/2007. | 07/01/2037.
64970H EU 4 |[NEWYORKNY CITY HSG DEV CORP. ...103.934 2,910,152 2,800,000 2,822,139 0 (2,361) 0 0. 3.700 |..... 3.584 13,238 92,664 |01/07/2015. | 11/15/2034.
64988R  FJ 6 |NEW YORK ST MORTGAGE AGENCY New York Sta ..102.158 | oo 1,021,580 | ..ccoouuce. 1,000,000 | ...ooouveee 1,000,000 0 0 (V) D 3.700 |...... 3.700 [AO...... | oo 9,250 | oo 37,000 |02/13/2013. | 10/01/2038.
64990E  YZ 4 |NEW YORK STATE PERSONAL INCOME ..109.918 | oo 1,099,180 | ..ccooveeve. 1,000,000 | .............. 1,078,157 0 (7,063) 0 0 ... 4.000 |...... 3.021 01/08/2015. | 03/15/2032.
717817 QP 8 |PHILADELPHIA ARPT SYS Philadelphia PA Ai ..112.352 561,760 500,000 507,861 0 (1,241) 0 0 . 5.000 |...... 4.670 12/09/2011. | 06/15/2027.
928077 HD 1 |VIRGINIA PORT AUTH L A13.706 | e 1,137,060 | ....cooouce. 1,000,000 | ..ccvvvrene 1,115,955 0 (7,995) 0 0 [ 5.000 |...... 3551 [ e | v 25,000 | .oovvornenn 14,167 | 03/05/2015. | 07/01/2035.
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Annual Statement for the year 2015ofthe IVl€@tropolitan General Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
928077 HE 9 |VIRGINIA PORT AUTH . .560,605 |...113.314 566,570 500,000 556,701 0 (3,904) 0 0 [ 5.000 03/05/2015. | 07/01/2036.
93978E A9 3 |WASHINGTON ST HLTH CARE FACS A......oorviiriireieniieseisesieesessesssessssessssesssssssssessssessssessssnns | seveene . ...108.646 543,230 500,000 500,000 0 0 0 0 5.250 03/10/2008. | 10/01/2033.
999999 99 8 | Summary AdIUSIMEN. ... s | s e 22 |0 [ 0.000 0 0 0 0 0 0 0 ... 0.000 12/31/2015. | 01/01/2017.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation: 21,136,159 XXX | s 22,108,292 | ............ 20,625,000 | ............ 21,094,700 0 1,279 0 0] XxX XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obligations of Agencies and Authorities of and Their U.S. Political ivisions - Residenti; Backed Securities
31417G__ XL 5 |FNMA Pool AB9682 4% 06-01-43. ..2,466,974 | ...106.404 2,517,575 2,366,047 2,457,680 0 1,194 0 0 [..... 4.000 |...... 3.276 |MON... 7,887 | .. 94,642 | 07/31/2013. | 06/01/2043.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securitie: 2,466,974 XXX 2,517,575 2,366,047 2,457,680 0 1,194 0 0] XxX XXX XXX | ... 7,887 .. ...94,642 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 23,603,133 XXX | s 24,625,867 | ............ 22,991,047 23,552,380 0 2473 0 0] XxX XXX XXX | e 271,969 | ............870,505 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
74834L  AS 9 |QUEST DIAGNOSTICS INCORPORATED GTD-by-Su | ....... | . | ......... 1 [ ...... 2FE | . 998,330 |...105.846 ...1,058,459 ....1,000,000 999,035 0 173 0 0. 4.700 |..... 4.721 |AQ...... 03/21/2011. | 04/01/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 998,330 XXX ,058,459 1,000,000 999,035 0 173 0 0] XxX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 998,330 XXX ...1,058,459 ....1,000,000 999,035 0 173 0 0] XxX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligation: 33,009,918 | XXX | .eoevereeee 34,166,602 | ............ 32,086,000 32,762,733 0 (38,454) 0 0] XXX XXX | XRX | e 388,614 | ... 1,226,687 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 2,485,822 XXX 2,540,182 2,385,556 2,476,763 0 1,146 0 0] XXX XXX XXX ...96,105 XXX XXX
8399999. Grand Total - Bonds 35,495,740 XXX 36,706,784 ..34,471,556 ....35,239,496 0 (37,308) 0 0] XxX XXX XXX ,322,792 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE
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Annual Statement for the year 2015ofthe IVl€@tropolitan General Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
912828 M8 0 |UNITED STATES TREASURY.......ccccrvvvun | 12/30/2015........ WELLS FARGO & CO 1,984,067 | ..o 2,000,000 3,388
0599999.  Total - BONAS = U.S. GOVEIMIMENT. ... vttt ess stttk eE £ fE1eEEeEE oL £eE SR e E S8 et 1,984,067 | oo 2,000,000 3,388
Bonds - U.S. Special Revenue and Special A
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR.....coovvvirienirereisrieieniseines 01/05/2015........ CITIGROUP GLOBAL MARKETS INC/. 1,286,784 .1,200,000 |..... 0
64577B  HW 7 |NEW JERSEY ECONOMIC DEVELOPMEN 04/23/2015........ RBC DOMINION SECURITIES INC.......c.otuiriiieiirieieinrirenssisseesinennes 529,450 ....500,000 |..... 0
64970H EU 4 [NEW YORKNY CITY HSG DEV CORP........cocrurrrirrirmrrerissiererissirensenianes 01/07/2015........ CANTOR FITZGERALD & CO......cvovvrririrrririsirnirenns 2,824,500 | ...ooveiireiee 2,800,000 5,468
64990E  YZ 4 |NEW YORK STATE PERSONAL INCOME.... 01/08/2015........ BARCLAYS CAPITAL INC.... 1,085,220 .....1,000,000 |..... 0
928077 HD 1 |VIRGINIAPORT AUTH 5.000% 07/01/35... 03/05/2015........ MORGAN STANLEY & CO....cccvvviiiriiiiiieieieiseieeesissienssnnes 1,123,950 | ..o, 1,000,000 | o 0
928077 HE 9 |VIRGINIAPORT AUTH  5.000% 07/01/36........ccocinimimmmiinrniiniensnissieninnenes 03/05/2015........ MORGAN STANLEY & CO 560,605 | ...coooviviiiiiniinieinnnnn.500,000 | .. 0
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 7,410,509 5,468
8399997, TOtal - BONMS = Pt 3.0 fEeh e 9,394,576 8,856
8399999, Total - BONAS.......oveiieiiiiciiniisiisissnsnr s 9,394,576 | .o 9,000,000 8,856
9999999. Total - Bonds, Preferred and Common Stocks 9,394,576 XXX 8,856




Annual Statement for the year 2015ofthe IVl€@tropolitan General Insurance Company

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

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
36225B QN 1 | GINNIE MAE | GNMA 17.500% 781361........coccvvmrinrirrinrinrinnens .. | 12/01/2015. | Paydown 5,869 5,869 5,670 5,755 0 114 0 114 0 5,869 0 0 0 244 | 12/15/2025.
912828 DM 9 |US Treasury T 4 02/15/15 .. | 02/15/2015. | Maturity e00r.2,085,000 | ........ 2,065,000 2,021,119 2,064,348 0 652 0 652 0f. .2,065,000 0 0 0. 41,300 | 03/02/2015.
912828 G9 5 |UNITED STATES TREASURY. .. | 01/26/2015. | Various. .......4,035,031 | ........4,000,000 3,993,133 3,993,133 0 31 0 31 0].. 13,993,164 | ....cccoeeend 0. 41,867 | ......... 41,867 | ......... 2,267 | 12/31/2019.
0599999. Total - Bonds - U.S. Government ........6,105,900 | ........ 6,070,869 | ........6,019,922 | ...........6,063,236 0 797 0 797 0 e 6,064,033 |.......ccccoe.. 0. 41,867 | ........ 41,867 | ....... 43,811 XXX
Bonds - U.S. Special Revenue and Special A
31417G XL 5 |FEDERAL NATIONAL MORTGAGE ASSO......cccccomivvirinirinerienins | 1200172015, | PAYAOWN.......ouieinrieiereeeiiiereeeeseeiseieeissieeies [ eoeesmessesneesnneennees | cverenirens 343,755 | ........... 343,755 358,419 356,895 0| e (13,139) | covvercrcnnd (VN DO (13,139) 0 343,755 0 0 (1] I 7,318 | 06/01/2043.
45129Y GX 8 [IDAHO HSG & FIN ASSN Idaho Housing & Fin.. ..| 07/01/2015. | Redemption  100.0000. 20,000 | .............20,000 | ...cccovuueee 19,504 19,682 0 318 0 318 0 20,000 0 0 0 [ 720 | 01/01/2026.
45201Y UH 8 |ILLINOIS HSG DEV AUTH lllinois Housing D. .. | 11/02/2015. | Call ~ 100.0000 825,000 825,000 825,000 0 0 0 0 0 825,000 0 0 0] .t 46,706 | 08/01/2032.
462590 JF 8 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD .| 12/01/2015. | Call  100.0000. 20,000 20,000 0 0 0 0 0 20,000 0 0 (V1 [ 750 | 12/01/2021.
647200 MY 7 |NEW MEXICO MTG FIN AUTH New Mexico Mortg... .| 01/02/2015.|Call ~ 100.0000 15,000 0 0 0 0 0 15,000 0 0 0 375 | 07/01/2037.
874476 DM 3 |TALLAHASSEE FLA ENERGY SYS REV TALLAHASS. .| 10/01/2015. | Call ~ 100.0000 721,886 0 28,114 0 28,114 0 750,000 0 0 (] IO 37,500 | 10/01/2035.
999999 99 8 |Summary Adjustment. .. | 12/31/2015. | Various. 0 0 0 0 0 0 0 0 (7) (7) 0 [01/01/2017.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 1,973,748 | 1,973,755 | ......1,957,148 | ..........1,958,463 | ......ccc..o... 0| s 15,293 | .o 0. 5,293 | 0] o 1,973,755 0 (7) (7) 93,369 XXX
8399997. Total - Bonds - Part 4. .......8,079,648 | ....... 8,044,624 ,977,070 8,021,699 .8,037,788 ....137,180 XXX
8399999. Total - Bonds. ...8,079,648 | ........ 8,044,624 ,977,070 8,021,699 .8,037,788 ....137,180 XXX
9999999. Total - Bonds, Preferred and Common Stocks ........8,079,648 XXX 8,021,699 .8,037,788 ....137,180 XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE
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Annual Statement for the year 2015ofthe IVl€@tropolitan General Insurance Company

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
U.S. Government Bonds - Issuer Obli
UNITED STATES TREASURY. @....... .. | 08/03/2015. 02/04/2016. | ............... 499,929 0 317 0 0 500,000 499,612 0 0]....0.000 | ... 0.154 [N/A.o| e (V1 I 0
UNITED STATES OF AMERICA . | 10/02/2015. 03/10/2016. ....699,986 0 18 0 0 700,000 699,969 0 0....0.000 |.... 0.010 [N/A.....
UNITED STATES TREASURY. .. . [ 10/19/2015. 04/14/2016. .1,399,654 0 242 0 0 ...1,400,000 | ...........1,399,412 0 0 .000
0199999. U.S. Government Bonds - Issuer Obligation: 2,599,569 0 577 0 0 2,600,000 2,598,993 0 0 XXX
0599999. Total - U.S. Government Bonds. 2,599,569 0 577 0 0 2,600,000 2,598,993 0 0 XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: 2,599,569 0 577 0 0 2,600,000 2,598,993 0 0 XXX XXX XXX | e {0 0
8399999. Subtotals - Bond: 2,599,569 0 577 0 0 2,600,000 2,598,993 0 0 XXX XXX XXX
9199999. Total - Short-Term Investment: 2,599,569 0 577 0 0. . XXX. 2,598,993 0 0 XXX XXX XXX




Annual Statement for the year 2015 of e IMl@tropolitan General Insurance Company

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2015 ofthe IMl@tropolitan General Insurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
JP Morgan Chase. NEW YOrK, NEW YOTK.......ccveveieeiiiieiiieiiieiee et ssssesssseseses | erevens ......0.000 0 0 )| XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 ) [ XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 .......(1,163,016) | XXX
0599999. Total Cash XXX XXX 0 0 ....(1,163,016) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 554,490 | 4. April 535,484 | 7. July. 817,330 | 10. October. 626,987
2. February (10,584,339) | 5. May. 611,568 | 8. August 501,772 | 11. November. 520,400
3. March 545,428 | 6. June 662,368 | 9. September. 568,155 | 12. December. (1,163,016)

E26
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Annual Statement for the year 2015ofthe IVl€@tropolitan General Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Description { Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

U.S. Government Bonds - Issuer Obligations

UNITED STATES TREASURY. ‘ ................. ‘ ....... 11/16/2015 | JRRRR X000} | ....... 02/11/2016 499,934 74
0199999. U.S. Government Bonds - Issuer Obligation: 499,934 74
0599999. Total - U.S. Government Bonds. 499,934 74
Total Bonds

7799999. Subtotals - Issuer Obligation 499,934 74
8399999. Subtotals - Bonds. 499,934 74
8699999. Total - Cash Equivalent 499,934 74




Annual Statement for the year 2015 ofthe IMl@tropolitan General Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Poli All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccccveicniiiniiniiian AL .o 0 0 0 0
2. Alaska... 0 0 0 0
3. Arizona. . |ARVSD BY INS CODE SECTION 23-63-206. 0 0 114,846 115,000
4. ArKansas........oooreeneererinens 0 0 0 0
5. California.. 0 0 0 0
6. Colorado... M 0 0 0 0
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO 0 0 0 0
8. Delaware...... 0 0 0 0
9. District of Columbia 0 0 0 0
10, FIOMida. ..o FL|...... B.... [FL RSD BY INS CODE SECTION 624.411,T 1 5/8 12/31/19 0 0 209,718 210,000
11, GeOrgid. . GA|... B.... | GA RSD Section 33-3-9. 0 0 41,392 46,654
12.  Hawaii 0 0 0 0
13, Idaho [0 S 0 0 0 0
14, lliinois. IL 0 0 0 0
15, Indiana..........coocionriinriincriins IN|. 0 0 0 0
16.  lowa {12 I 0 0 0 0
17.  Kansas. 0 0 0 0
18.  Kentucky " 0 0 0 0
19, Louisiana........ccccooemeveneriiinniinnncd LA| s 0 0 0 0
20. 0 0 0 0
21. 0 0 0 0
22. MA RSD CH 175 SECTION 151 0 0 99,866 100,000
23.  Michigan... 0 0 0 0
24.  Minnesota. 0 0 0 0
25.  Mississippi 0 0 0 0
26.  Missouri 0 0 0 0
27.  Montana... 0 0 0 0
28.  Nebraska.. 0 0 0 0
29.  Nevada 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey. 0 0 0 0
32.  New Mexico.. 0 0 0 0
33.  New York.. 0 0 0 0
34, North Carolina.. 0 0 0 0
35. 0 0 0 0
36. 0 0 0 0
37. 0 0 0 0
38.  Oregon. 0 0 0 0
39.  Pennsylvania 0 0 0 0
40.  Rhode Island. FOR THE BENEFITOF ALL POLICYHOLDERS 2,097,985 2,187,563 0 0
41, South Carolina.. T 8 3/4 05/15/20,SC RSD BY INS CODE SECTION 38-9-80 0 0 204,266 208,878
42.  South Dakota 0 0 0 0
43.  Tennessee.... 0 0 0 0
44, 0 0 0 0
45, 0 0 0 0
46. 0 0 0 0
A7, VIginia. .o VA RSD TITLE 38-2 CH 10 SECT 1045. 0 0 59,920 60,000
48.  Washington 0 0 0 0
49.  West Virginia. . 0 0 0 0
50.  WISCONSIN.......ovveurireriiicriians 0 0 0 0
51. Wyoming 0 0 0 0
52.  American Samoa.. 0 0 0 0
53, GUAM....oiicc 0 0 0 0
54.  Puerto Rico 0 0 0 0
55.  US Virgin Islands.. . 0 0 0 0
56.  Northern Mariana Islands........... MP | ....ccccc.. 0 0 0 0
57.  Canada. 0 0 0 0
58.  Aggregate Alien and Othel XXX XXX 0 0 0 0
59. Total XXX XXX 2,097,985 2,187,563 730,008 740,532
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. . 0 0 0 0
5803. 0 0 0 0

5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........coccvrvecriincniees XXX XXX 0 0 0 0

E28
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