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Annual Statement for the year 2015 ofthe IMl€@tropolitan Group Property and Casualty 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. r@@SUNY SECUMHES........cvuerevcereireireisneise e eesessessssssssienins | eeeseesnees 11,560,727 |...ccceone. 3 | 11,560,727 | oo (U [ 11,560,727 |..ccovvvnne. 3.1
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 SECUIHIES)......vvuvveerrieiieeieie et | sreessssseneens 1,991,634 |............ 05 | oo 1,991,634 | ..o (1 S 1,991,634 |............ 0.5
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cccccceeee. | ovvvevinee. 19,709,890 |............ 53 | i 19,709,890 | ....ccovvrerirne. (1 I 19,709,890 |............ 5.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............cccccoeveviervecceeinieen | cevereennn 30,142,547 | 8.1 | i 30,142,547 | ..oovvvveieieenn0 | e 30,142,547
1.43 Revenue and assessment obligations . 271,393,019 271,393,019
1.44 Industrial development and similar obligations...............ccoeveeveeviceies | covrveieieieieie e (0] IO 0.0 | oo (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............ccoevevveceveeeierieeeens | ceversreneenennn 127,111 [l 0.0 | v 127,111 [ (01 I 127111 | 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevveeecviec | cerveviercviniieieinnnnd0 i 0.0 [ oo (01 O (01 T (O] IO 0.0
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):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvevvveerrireireiiiiiie it | aresssiseseens 14,081,693 |........... 38 | i 14,081,693 |.oovvrreireiieiis [V [ 14,081,693
2.2 Unaffiliated non-U.S. securities (including Canada 1,763,057 |.... ...1,763,057 |..
2.3 Affiliated SECUMLIES. .......oveerrererercreireiceeineinesererinesensessinensesenisssnenenens | esnenseessnnsnennenseeenn0 | eonenensnd0000 | i 0 [0 | 0
3. Equity interests:
3.1 Investments in MUtUal fuNdS.........coocvierernincnineneseesneneen | venerseneneresneeeenn0 [ e 0.0 | v (V1 O (0 RN (V1N I 0.0
3.2 Preferred stocks:
321 AR, .. v sesnessensnnsnnes | serensessnnsensenseenene0 | e 0.0 [ e [0 O (O (V1 O 0.0
3.22 Unaffiliated.......ccoreerieeeereinincreieiseieeeseieeseeseessseeesesssseseessssenssnens | eoneeessessnsssessssenssnessQ | veveeeeneens (00 (01 P [0 (V] I 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEG. ...t nenseniens | cneressesinenessnseneneens0) | vereeeneens (00 (01 D (0 (V1N I 0.0
3.32 Unaffiliated........ccovvvrrerieirninnencneneeresssssssssssisenssensenins | eevnsssssssssenenennendQ | onernenen: 0.0 [ v [0 PR (O (V1 O 0.0
3.4 Other equity securities:
341 AR, .. oo | serenssenenenenrenend0) | e 0.0 [ v (01 O (O (V10 O 0.0
342 Unaffilidted........c.oovveieeieieescseeseeeeninnins | cerensensenssenssennsennend0 [ e 0.0 | oo [0 O (O O (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AR, ..ot ensensenes | sereneensiensiennsennsennene0 | e 0.0 | oo [0 O (O (01 O 0.0
3.52 Unaffiliated.......ccovvrirrerieirinsissieissseiessssssessssissssessssssssssssssssnens | snsssesssssssssesssssenssnsssQ | veveesennens (00 (01 D 0 (010 O 0.0
4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
5. Real estate investments:
5.1 Property occupied by COMPANY........ccocuieiriiciirieieessieie s | veesssessesssssssesesesenes (0] I 0.0 | oo (01 (0 T (O] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccoeveviereiiiieieeeesies | e (0] I 0.0 [ oo (01 (0 (O] I 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)........cccocvreevieeciieeeeseenenns | o0 | 0.0 | (01 (0 (O] I 0.0
8. COMrAC I08NS.......corerirreeeieieircieereeeeineieeesseeeesessenseesssenssesssssesssssssssssensnnes | sessssssesessessnessesensens0 | eonnrrnennnd00 | oviirinisessieseennd (01 P [0 (V] I 0.0
7. DErIVALIVES......ocveiecreirrentneerssnessessensssisseenesissenesssssenessssssseenes | sesonsssnenesssnennensesene0 | eonernennnd0000 | i (V1 DN (1 RN (V1N I 0.0
8. Receivables for SECUMLIES. .........ovrrerurrinrerrircreeneereeneeneersiessseeseenesnesseessssnnssnens | sensnesseesnsneen 102,602 [ riiiienien0.0 | v, L0710 (01 [T 102,602 |............ 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)...........c.cccoeveerveves | ceveveeeviiesieieieneenc0 [ eieeeenn0.0 | i (1] D,9,%, GRS D )9, G IR XXX..
10. Cash, cash equivalents and short-term investments...........ccccoceevvivevcvieiieieins | veereennn 13,682,882 | v 37 | o 13,682,882 | ....ccoovvererirne. (V1 I 13,682,882 |............ 3.7
11, Other invested @SSetS.........covvernrnerernrneieernrresneesesssnenenssnenenssnnens | e |00 | i [V IR 0 [ i 0 [ 0.0
12. Total INVEStEd @SSELS.........ceieieeeeeeeeecceeee e essese s s e e enenenenenenenenenenens | ernnnn370,555,162 | ........100.0 | ............ 370,555,162 [ ..ocovevevrrrrrne (| —— 370,555,162 |........ 100.0
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Annual Statement for the year 2015 ofthe IMl€@tropolitan Group Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 0
3. Current year change in encumbrances:

3.4 Totals, Part 1, COlUMN 13 ... 0

3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0

4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

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

6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane 0

6.2 Totals, Part 3, COIUMN 13........coiiiiciieineicie ittt 0
7. Deduct current year's other-than-temporary impairment recognized:

7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et 0

7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas 0

8.2 Totals, Part 3, COIUMN ...t 0 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt 0
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt 0
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens
2. 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
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans 0

3.2 Totals, Part 3, COIUMN 1. ...ttt 0

4. ACCIUAL OF GISCOUNL. ...ttt bbbt bbb se bbb st b e b s s s b et s s e st e b b s e s b e bbb e s e b et b s b an s et e s e b s s s s et et st e s b e bbb e e bbb s s e st es s nanaeaas

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column O..........coviuiueriiieciciescee e o LG B e 0
5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN ..................................... 0

0

6. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18.........c.iiiiiiiec ettt bbb s bbb bbbt 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.cieuiueiiiieieiese ettt ettt bbb bbbt bbbt n st ses 0
8. Deduct amortization of premium and mortgage interest points and COMMITMENE FEES..........cveuiuriiriir e 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COUMN 13 ...t 0

9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas 0

10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e 0
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et 0
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st 0
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e 0
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........co ittt bbbt 0
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Annual Statement for the year 2015 ofthe IMl€@tropolitan Group Property and Casualty 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 6,221,036
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 6,221,036
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 351,261,854
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.........c.cccuiueiiieieiicice ettt bbb bbbt bbb s s ntns 34,755,604
3. ACCIUBH OF BISCOUNL. ...t 1,367,724
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 (44,273)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiiiiriiiieceeee ettt 29,203,142
7. Deduct amOrtization OF PIEMIUML...........ciiiiiiei ittt b8 b8 b 8 R AR bbb bbbt 1,368,093
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 356,769,674
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 356,769,674
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Annual Statement for the year 2015 ofthe IMl€@tropolitan Group Property and Casualty Insurance Company

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. 11,687,838 [ ..oocvvvnes 12,070,468 | ......ccvvveneen 12,396,366 | ...cocoovveernncen 11,419,746
Governments (Including all obligations 2. Canada........ccocveereereeneeneenee | cerrereenenenes 1,991,634 | oo 2,569,635 | oo, 1,977,000 | oo 2,000,000
guaranteed by governments) 3. Other Countries......cooovvies [ ovviiiiiiiiiiicisn (O R (O IR 0 ] s 0
4. 13,679,472 14,640,103 14,373,366 13,419,746
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. Totals....oooiiiiiiiiiiiiins [ v 19,709,890 [ ..o, 21,133,807 | oo 20,017,826 | ..o, 19,555,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals.....oooovoeiniiiiininns | v 30,142,547 | oo 31,534,308 | ..o 31,041,516 | oo 32,405,000
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............. 290,487,539 | .o, 264,288,540 | ...... ...266,140,000
Industrial and Miscellaneous and Hybrid 8. United States ...14,960,141 14022517 e 14,220,000
Securities (Unaffiliated) 9. Canada.......cccooeevenneeneens [ o0 | (01 N [0 0
10._Other Countries.......ooccoeerewe | corverrniinniraneenn 7,783,057 | v 7,987,749 | oo 7,735400 | oo 7,820,000
11, Totals..ooovncrnisinensines | e 21,844,750 | i 22,947,890 | .o 20,757,917 | oo 22,040,000
Parent, Subsidiaries and Affiliates 12, TOtalS.......veveeeveeeeevenereeees | e (U P [ oo (U 0
13. Total Bonds.......ooueesienseens | v 356,769,682 | ..o 380,743,647 | ..o 351,479,165 | ..o 353,559,746
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...| ................. 356,769,682 | ......cccorvvenee 380,743,647 | ..ovvvvrne 351,479,165
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Annual Statement for the year 2015ofthe IVl@tropolitan Group Property and Casualty Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total 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

............... 8,342,736 | ..o 24
............................. [0 [ O X
............................. 0 [ iniininen.0.0
............................. (O O O X

2.7

TOMAIS. ...ttt

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

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

..... 0

............. 10,688,465

5.1

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

............. 35,965,590
..5,116,784

............ 103,612,886
...14,064,953

............. 27,128,257
...... 22,067,979

............. 33,272,029
14,458,358

............ 226,061,135

..39,990,088 |.

................. 0f... PO ....3,000,000 v ....3,000,000 |.
............................. 0 [ o0 | il 0 | 0 PN (|
............................. 0 [ o0 |0 0 ST
............................. 0 [0 | 0 | 0 ceerenennsnensen 0
............. 41,082,374 |..........117,677,839 | ............52,196,236 | .............47,730,387 wen.. 269,051,223
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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)
.......................... 0.6 cevnerernennnnnenen 0.9 [ 1,997,598
............... 9,118,383
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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)

9. Total Bonds Current Year
............. 65,054,795 |...........117,713,350 | .............33,638,515 | .............33,272,029 | ............281,413,573
..9,436,701 ..29,107,183 | ............. 22,435,407 14,458,358 | ..... ....15,555,226

..... 0 0 ....3,000,000 0. ..3,000,000
..... 0 0 reveeniennnn0 0. o0
............................. 0 [ coeeeeeeeereriereeen0 [0 |0 [ (©)eeieenl0
............................. 0 a0 0 |0 [ (€0

. . 74,491,496 |... 146,820,533 | ... 59,073,922 | ... 47,730,387 | (b).......359,968,799

9.8 Line9.7a8@ % Of COL B.......oevvreeeeeeceeeeeeeeeeeeeeeeeeee | ceeveeereeereeereas 8.8 | oo 207 | oo 408 | oo 164 | oo 133 | oo 100.0

10. Total Bonds Prior Year

............. 64,906,253 | .............86,636,038 | .............81,892,832 | ............49,254,750 |............XXX........... 289,469,049

L0IS

..... ..1,250,321 ...25,549,627 | .............18,970,763 | .... 12,963,430 W XXX ..58,792,804
................. 0f... reveernnnnn0) ....3,000,000 | .... verererennn0 XXX ....3,000,000
............................. (N (USSR B ISVURRPRRRRRRRORPONt | ) ISR o, ¢, G
............................. (U (USSR N ISVURRPRRRRRRRRPIt | ) ISR ¢, ¢, R
Ao ettt nens [V I [V I 0 XXX TSP 0,0, SRR I () ETTTPrrr ettt 0
10.7 TOAIS....ooveeceevceeeee e ssssesssssenies | seesieeseeeian, 6,837,839 | ............. 66,156,574 |............ 112,185,665 |............ 103,863,595 | ............. 62,218,180 | .............. XXX.oorvee 00rn351,261,853 | .vciiiieen 1000 ..., 340,486,458 | ............ 10,775,395
10.8 Line 10.7258 % Of COL 8.....oooovereeeieeeseeeesesissreeisnes | coveeeisssesisssesiennes 1.9 | e 18.8 | oo, 319 [ 20.6 | oo 7.7 | DO, S [ o0, SR [P . 9 3.1
1. Total Publicly Traded Bonds
11.1 NAIC 1.. v 31,734,884 65,054,795 |... 117,713,350 33,638,515 33,272,029 |............ 281,413,573 ....289,469,049 281,413,573 | .... XXX
11.2 NAIC 2.. cervereerinssenienineeenQ [ ..5,618,557 ...22,681,563 | ... 22,067,979 14,458,358 ....64,826,457 ..48,017,409 ...64,826,457 |.... XXX...
............... 3,000,000 XXX

.............. XXXKrviinns
XXX...
.............. XXX

117 TOtAIS. ... sienenes | e 31,734,884 XXX
11.8 Line 11.7852 % 0f COL 6.t e ———— 9.1 XXX...
11.9 Line 11.7 asa % of Line 9.7, Col. 6, Section 9.......................... et 8.8

12. Total Privately Placed Bonds

12,7 TOAIS.coveeeee st sssensentes | seeeeesennennens M7577 | coe..3,818,144 | 6,425,620 [ oo, 367,428

12.8 Line 12.785@ % OF COl. B....evveveeiererereireiseeseensincrseenenns | cerveenesesseneneeennes 1A 386 | 599 | 34

12.9 Line 12.7 asa % of Line 9.7, Col. 6, Section 9..........ccoceveveees | eovrvevirrcrcran 0.0 [ oo 1 i 18 | 0.1

(@) Includes $.....5,728,769 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, $.....55,806 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§.....2,199,244; NAIC 2§............ 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S...... 0; NAICGS........... 0.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 3 4 5 6 7 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

1.1 Issuer Obligations............ccereereeneeneeniinernneinenneisennseseessisenssiensnees | sernernennnnee, 187,209 [ 4,612,456 | cooin4,960,183 | o0 | 0 [ 14,759,848 | ...oovvviiieii 41| 8,179,615 [ .ovevece 23| s 14,759,848 | ....ovviiviis 0
1.2 Residential Mortgage-Backed Securities............ccocovveerenrevnnecnnnes | vvreveieneeenstb 1T | et 57,769 [ 052,169 | 0 | i 0 | e 127111 | e, 0.0 ] v, 163,121 | oo, 0.0 ] oo, 127111 | e 0
1.3 Commercial Mortgage-Backed Securities..........c.ccvvrirnienieininns . .

1.4 Other Loan-Backed and Structured Securities.. ..0.0 ..0.0

24

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

............. 11,738,881

............... 3,889,021

4,081,988

4.1

43
44
45

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

IsSUEr OblIGAtioNS..........ccviveicieieieicie e
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities......
TO IS ...ttt nenane

............. 10,688,465

............... 3,201,493

2,428,270

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

ISSUEr OblIGAtioNS..........cveviveieieieieicie e
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities..

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

Parent, Subsidiaries and Affiliates

ISSUET ObBlIGAtIoNS. .........evvreirciieiee s
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities..
TOtAIS. ..
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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

60IS

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. ......vvuveevrerereieieieeeeeiseeseeseesersersensenessseseesesseeeens | seeseeneensenes 6,837,839 | ..ccovnnn 66,156,574 |............ 112,022,544 | .......... 103,863,594 |............ 62,218,182 |.............. ) 9.9, GO RO )0, 0, GO 351,098,733 | covvviin 100.0 | .o 340,323,338 |............ 10,775,395
10.2 Residential Mortgage-Backed SecUrities............cccovuereeneeniennins | veevieinecceee (01 [ (01 163,121 | oo (01 [ (1 [ D.9.9, SN B D.0.0, ST I 163,121 | oo, 0.0 ] oo, 163,121 | oo 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 enteennes | e 6,837,839 | ...cccoenn 66,156,574 |............ 112,185,665 |.......... 103,863,594 |............ 62,218,182 |.............. 9,00, GO T XXX [ e 351,261,854 | ..o 100.0 | .o 340,486,459 |............ 10,775,395
10.6 Line 10.5a5@ % 0f GOl 8.....cviiiiiieiisiieisiicisicisieseissiseisnsesnne | cereesessieesesesseseenees 19 [ i, 18.8 | v, 319 [ 296 | oo A7.7 |, 20,9, S I 0.9, ST RN 100.0 [ .o 0.9, ST [T 96.9 [ oo 3.1
Total Publicly Traded Bonds
111 1SSUET OBlIGAtIONS.......vuerrecicicireieeeee e eeieeeeeeseesessessnsnnes | eereeneeees 3T T | e 70,615,583 |...cceeee 140,342,744 | ............ 58,706,494 |............ 47,730,387 |............ 349,112,919 | oo 97.0 | 340,323,338 | oo 96.9 [ 349,112,919 | .o XXX
11.2 Residential Mortgage-Backed SECUNHES...........ovuerrerrerrrrrnreererrnees | vvereererrennennens ATAT3 | e 57,769 | oo 52,169 | .o (U1 IR (U1 IR 127,111 | e 0.0 | oo 163,121 | oo 0.0 | oo 127,111 | e 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 [ I (1 I 0.0 | oo [ I 0.0 | oo (U XXX.........
115 TOMAIS. ...ttt | eeeeeneees 31,734,884 | ............. 70,673,352 |............ 140,394,913 |............ 58,706,494 | ............ 47,730,387 |............ 349,240,030 | coovvveeireeeieiine 97.0 | 340,486,459 | ...coovvvirrinn. 96.9 [ 349,240,030 |..ccoveenene XXX
11.6 Line 11.5a5@ % Of COL. B.....evvecirceececneseresisinies | e 9.1 | o 20.2 | oo 40.2 | o 16.8 | oo 137 | 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........ccooevieninniinnces [ coviiiniiiiisn, 8.8 | i 19.6 | o 39.0 [ 16.3 | oo 133 | i 97.0 | 20,9, S I 20,9, S IR 0.9, S [T 97.0 [ XXX
Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS. ......vvreerrrieireieieieeeeeeeieiseessessssssessesseesessessessenns | essesesnsnnnes MT577 | e 3,818,144 | ... 6,425,620 | .....ccovnnne. 367,428 | .o 0] oo 10,728,769 | ..o 3.0 | e 10,775,395 [ oo 3 | )00, GO 10,728,769
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. ...t ssenes | erreeeiieiennea MT577 | e 3,818,144 | ............... 6,425,620 | .......c....... 367,428 | .oooeeeereia (V1 I 10,728,769 | ..ovovveveeeen, 30| v 10,775,395 [ oo 3 | )00, GO 10,728,769
12.6 Line 12.5a5@ % Of COL ..o | v T 358 | oo 59.9 | oo 34 | 0.0 | e 100.0 | .o 9.0, SO S XXX [ v )0, 0, SO I )00, SO [ 100.0
12.7 Line 12.5as a % of Line 9.5, Col. 6, Section 9........ccooevieninnninnces [ coviiniiiiiin, 0.0 | o, 3 1.8 [ i, 0.1 ] i 0.0 ] oo 3.0 | 20,9, S IR 20,9, S IR XXX [ .09, S [ 3.0
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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 ACAUINE...........ccuiiveiiiriiieeie ettt esessens | sreseseseseses s s s s 37,388,952 | oo TR TE </ I O N OO T
3. ACCIUAL OF QISCOUNL.......cvceieiere ettt ettt et b et sttt ettt e s s st s et et e b et esess s ssss st et ebesessan s ssssssetetesesnns | eesssssssetetesessssssssse st st et et esean s s s s 4,081 | oo L0 O | N OO 0 SR
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...........evvriviririicisieiiesie ettt s s s s s s s s s ssenas | stessesessesessesassesessesessessnsebensebsntesneas BB | oo BB | oveveerererrieinesnesnesnesnesneennenen0 | e 0 | s
6. Deduct consideration reCeived 0N dISPOSAIS...........cucvririuririiriseiieiiesiie bbbttt sssenes | sebesesesesese s s et 34194478 | oo R U O B OO B L
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)..........cocvrririinininiiriienieieens [ 3,199,121 [ 3,199,121 [ o0 [ e 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).......oiiuiiiiiiiiciceecscecesee e sssiensnies | eeseessiesessesessessaenssesseessenes 3199121 [ 3199121 [ o0 | 0 | i
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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 ACGUINEA..........ccviveuriieiriieiieieeie et | cesessessssessssessneens 4,799,047 | oo 4,799,047 | oveeeeeeeeeeeererenan

3. ACCTUAI Of GISCOUNL. .......euercerceniicreieeiei st | eesessessessessensensensensensenne 290 | o 210 | s

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

5. Total gain (I0SS) ON AISPOSAIS...........cuveerreireiireieieieieei st sstestenes | coreeeinesese e T N B0 | o

6. Deduct consideration received 0N diSPOSALS.............c.ouuririiriiiririiriiinieieieieieeeseieseisiesiseeissseins | ceeesieiesieessieenneees 4,799,317 | e 4.799,317 | 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).........cccoccvvrvves | ornirinieniererneeeeeead (01 RN (01 RO
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)........ccvieiiiiieeiiiccceeesiseen | e 0 | e 0] e
(@) 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 - Unaffiliated
59219# 10 9 | Metropolitan Money Market Pool Participation................ Variou: | NY... |Metropolitan Money Market POOL........ccccocnirinns 12/31/2014. 1 03/31/2015. 6,221,036 0 0 0 0 0 0 6,221,036 6,221,036 0 0 0 0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated ,221,036 0 0 0 0 0 0 6,221,036 6,221,036 0 0 0 0
4499999. Subtotal - Unaffiliated . ,221,036 0 0 0 0 0 0 6,221,036 6,221,036 0 0 0 0
4899999, TOAIS.......vvovvoeseeseeseessesesesee e sssesss st s s s s st ens | eesseeisee e e sensn | seiensiseed 6,221,036 0 0 0 0 0 0 6,221,036 6,221,036 0 0 0 0
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

0L3

1 2 Codes Fair Value 10 11 Change in Book/Adjusted Carrying Value Dates
5 8 9 12 13 14 15 16 17 19 20 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated
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 DX 3 |UNITED STATES TREASURY......corstruirrirriirrineeiiesrissesiessisssisssissssssssssssssssssssssssssssssssssnnssnnes. | 9Dk | [evvvverreraes | conerveenT | o 2,309,684 |...105.719 | ..cooounvnna 2,061,516 | ..coovvrrnnee 1,950,000 | ...ovovnevne 1,988,088 0 (41,726) 0 0 {.e 7.500 |...... 5474 [MN...co. | covvernne 18,884 | ............146,250 | 07/07/2006. | 11/15/2016.
912810 EF 1 |UNITED STATES TREASURY T 8 3/4 05/15/20 ..129.594 | ... 2,384,525 | ...cccooonue 1,840,000 2,115,616 0 (55,250) 0 0. 8.750 |...... 4.900 ..161,000 | 08/20/2007. | 05/15/2020.
912828 B3 3 |UNITED STATES TREASURY. ...100.344 100,344 100,000 100,057 0 (18) 0 0 | 1.500 |...... 1.481 N RO 1,500 | 02/18/2014. | 01/31/2019.
912828 G9 5 [UNITED STATES TREASURY. ..2,395,880 |...100.000 2,400,000 2,400,000 2,396,783 0 903 0 0. 1625 |...... 1.659 [ JD..o | o 213 | 45,981 | 12/31/2014. | 12/31/2019.
912828 M8 0 |UNITED STATES TREASURY. ..4,960,168 | ... 99.469 4,973,438 ..4,960,183 0 0 0 [ 2.000 124 8,743 0 [ 12/30/2015. | 11/30/2022.
0199999. U.S. Government - Issuer Obligation: ....12,270,738 XXX 11,919,823 ....11,560,727 0 (96,076) 0 0] XxX XXX | XXX | s 49,256 ....354,731 XXX XXX
U.S. Government - ial Mortgage-Backed Securities

36225B  QJ 0 | GNMA1 Platinum Pool 781357 7% 10-15-25........ccccmmeveirrineienirieeeissssisssssssssisssssssssisssssssssesssssssssins | cveneee | oo | ceveneees 2 [ s 57,025 |...116.383 67,880 58,324 57,497 0 (69 0 0 | 7.000 |...... 7431 [MON... | oo 340 | oo 4,083 | 11/19/2001. | 10/15/2025.
36225B QN 1 | GNMA1 Platinum Pool 781361 7.5% 12-15-25.........ccccoiiiiiiiiiiicississciccsssscicsssssisssisssisssissnies | v | o0 | o 2 [ i 68,603 |...115.881 82,765 71,422 69,614 0 (207, 0 0 ... 7.500 |..... 8.284 446 5,357 | 11/19/2001. | 12/15/2025.
0299999. U.S. Government - Residential Mortgage-Backed Securities. 125,628 XXX 150,645 129,746 127,111 0 (276 0 0] XxX XXX ..9,440 XXX XXX
0599999, TOtal = U.S. GOVEIMIMENE. ....vvourreseresseereserssseessssesesssesesseeesseesssseessseess et seeessaeeessae0esae0e8s o088 se0eE o088 seeeE e eeeE et ens et enss et enetnsnssenes | sosssssnees 12,396,366 XXX | e 12,070,468 | ............ 11,419,746 | ............ 11,687,838 0 (96,352, 0 0] XxX XXX ..364,171 XXX XXX
All Other Governments - Issuer Obli

642866 DF 1 |NEW BRUNSWICK PROVINCE OF PROV OF NEW BR |A| ............. l ...... 1= 1,977,000 |...128.482 2,569,635 2,000,000 1,991,634 0 1,470 0 0 [ 9.750 |...... 9.870 |MN...... | ccoveeeene 24,917 ....195,000 | 04/25/1990. | 05/15/2020.
0699999. All Other Governments - Issuer Obligation: 1,977,000 XXX 2,569,635 2,000,000 1,991,634 0 1,470 0 0] XxX XXX XXX XXX
1099999. Total - All Other Government 1,977,000 XXX 2,569,635 2,000,000 1,991,634 0 1,470 0 0] XxX XXX XXX XXX
U.S. States, Territories & F (Direct and - Issuer Obli

34153P EF 1 |FLORIDA ST BRD ED Florida State Board Of. ..3,194,400 |...108.646 3,259,380 3,000,000 3,092,933 0 (27,805) 0 (V] D 5.000 |..... 4.020 ...12,500 " 08/18/2011. | 06/01/2035.
882721 38 0 |TEXAS ST Texas St - Student Loan ..7,932,081 |...107.031 8,621,347 8,055,000 7,971,009 0 5,831 0 0 [ 5.000 |...... 5.133 167,813 ..402,750 | 06/03/2008. | 08/01/2026.
882721 NU 3 |TEXAS ST Texas State Of. .4,631,625 |...104.584 ...4,706,280 ..4,527,108 0 (20,813, 0 0 ... 4.500 |...... 4.000 50,625 202,500 | 06/29/2010. | 04/01/2026.
93974C  LJ 7 |WASHINGTON STATE OF State of Washington ..4,259,720 |...113.670 ..4,118,840 0 (30,166 0 0 [ 5.000 ...83,333 ..200,000 | 12/02/2010. | 08/01/2028.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 20,017,826 XXX .. . . cooeeen.... 19,709,890 0 (72,953, 0 0] XxX XXX 314,271 955,250 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 20,017,826 XXX | s 21,133,807 | ..cccoveneee 19,555,000 | ............ 19,709,890 0 (72,953 0 0] XxX XXX 314,271 ....955,250 XXX XXX
U.S. Political ivisions of States, Territories & F (Direct and - Issuer Obli:

167484 MQ 4 |CHICAGO CITY OF CHICAGO ILL G.0. REFBDS ...100.000 5,000,000 5,000,000 5,000,000 0 0 0 . 5.250 |...... 5.250 131,250 .......262,500 | 07/09/1999. | 01/01/2016.
233433  3Z 2 |MIAMI DADE COUNTY FLA DADE CNTY FLA G.O. ...104.274 2,085,480 2,000,000 2,036,189 0 (46,365) 0 0 [ 7.750 |...... 5.248 |AO...... | coorererrrenns 38,750 ....155,000 | 08/18/1997. | 10/01/2016.
282726 DV 7 |EL CAMINO CA CMNTY CLG DIST EL CAMINO CA.......ccovvriirriiereiinrisnisnnissnsisesissssssssnessssesinne | @ | [evivveiciens | e IFE [ 1ni0100..2,183,050 | ... 55.170 2,758,500 5,000,000 2,428,270 0 97,724 0 0 ... 0.000 |...... 4.150 0 0 |05/22/2013. | 08/01/2033.
282726 DZ 8 |EL CAMINO CA CMNTY CLG DIST 114421 3,423,630 3,000,000 3,181,041 0 (24,254) 0 0 [ 5.000 3.950 62,500 03/24/2014. | 08/01/2037.
64966G  4H 2 |[NEWYORKNY New York . ...109.368 3,281,040 3,000,000 3,025,295 0 (10,465) 0 0. 5.000 |...... 4601 [AO...... | cooeorrreann 37,500 . 04/16/2008. | 04/01/2026.
64966G  UT 7 |[NEWYORKNY New York . 107.484 | ... 8,168,784 | .............. 7,600,000 | ...ccovveueee 7,663,170 0 (46,898) 0 0 . 5.000 |...... 4.500 95,000 380,000 | 04/10/2008. | 10/01/2025.
64966L PX 3 [NEWYORKNY. ...100.340 20,068 20,000 20,452 0 265 0 0. 5.000 |...... 4677 04/10/2008. | 08/01/2024.
64966L QC 8 |[NEWYORKNY ...100.174 6,796,806 6,785,000 6,788,130 0 (43,664) 0 0 [ 5.000 |...... 4.440 141,354 | .. ..339,250 | 04/10/2008. | 08/01/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: XXX 31,534,308 | ............32,405,000 | ........... 30,142,547 0 (73,657) 0 0 XXX XXX 506,771 | ......... 1,437,750 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 31,041,516 XXX 31,534,308 30,142,547 0 (73,657) 0 0] XxX XXX 506,771 | ......... 1,437,750 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Agl U.S. Political - Issuer Obligations

040507 KR 5 |ARIZONA HEALTH FAC AUTH Arizona Health F. ...106.543 6,392,580 6,000,000 5,571,261 0 34,962 0 0 [ 5.000 |...... 6.041 .150,000 10/24/2008. | 01/01/2025.
047870 NE 6 |ATLANTA GA WTR & WASTEWTR REV. ..114.984 517,428 450,000 507,938 0 (4,166 0 0 . 5.000 |...... 3.380 02/26/2015. | 11/01/2040.
10623N  AZ 8 |BRAZOS RIVER TEX HBR NAV DIST Brazos Riv. ...110.388 5,519,400 5,000,000 5,116,788 0 (23,181 0 0 [ 5.950 |..... 5.344 08/30/2010. | 05/15/2033.
114894 SJ 8 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO ..113.017 2,571,137 2,275,000 2,452,975 0 (22,876, 0 0. 5.000 |...... 3.680 09/20/2012. | 10/01/2029.
114894 SK 5 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO ..112.592 2,814,800 2,500,000 2,687,831 0 (24,095 0 (V) 5.000 |...... 3.730 09/20/2012. | 10/01/2030.
114894 SL 3 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO ...111.595 ...1,718,563 0 (14,461 0 0. 5.000 |...... 3.760 09/20/2012. | 10/01/2031.
114894 SN 9 |BROWARD CNTY FLA ARPT SYS REV. ..110.099 | ... . . 0 0 0 . 5.000 |...... 5.018 ...87,500 | 07/16/2013. | 10/01/2037.
13078H AP 7 |CALIFORNIA STATEWIDE CMNTYS DE CA Statew. 108,781 | vt 4,351,240 | ...covvnnne 4,000,000 | ..oerrvunes 4,000,000 0 0 0 | 4.500 |...... 4.500 ....180,000 | 09/15/2010. | 09/01/2029.
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13078R  ER 7 |CA STATEWIDE CDA CHF IRVINE LL Californi ..8,379,895 |...106.341 9,038,985 8,500,000 8,404,926 0 3,599 0 ..488,750 | 07/21/2008. | 05/15/2032.
155498 BU 1 |CENTRAL TEX REGL MOBILITY AUTH .1,637,745 | ..115.996 | ......ccoo.one 1,739,940 | .ocoverece. 1,500,000 | ..ooovnevne 1,606,668 0 (18,687) 0 ...90,000 | 04/15/2014.| 01/01/2041.
163123 ML 3 [CHELAN CNTY WASH PUB UTIL DIST CHELAN CN.......oorvvnrrierererrinnrreieneeriseessssssnesssssssesessenees | @evee | oo | cvvsvevrerns [ e TFE | 005,079,875 | ... 99.800 | .oovvveerne 10,434,090 | ............ 10,455,000 10,235,781 0 506,083 0 0 | 03/06/2002. | 06/01/2016.
167593 HY 1 |CHICAGO OHARE INTERNATIONAL Al Chicago O ...110.705 3,321,150 3,000,000 3,233,222 0 (34,304) 0 ......150,000 | 06/06/2013.| 01/01/2026.
167593 MP 4 |CHICAGO OHARE INTERNATIONAL Al ..113.579 2,839,475 2,500,000 2,574,085 0 (8,820) 0 ....125,000 | 10/11/2013. | 01/01/2026.
167736 B8 9 |CHICAGO IL WATER SYSTEM ..110.414 982,685 890,000 952,588 0 (3,539) 0 05/19/2015. | 11/01/2029.
167736  C7 0 |CHICAGO IL WATER SYSTEM 103,755 | coovenne 1,037,550 | ..ocovevevne 1,000,000 | ..ovoorevne 1,036,101 0 (439) 0 05/18/2015. | 11/01/2044.
167736 SJ 7 |CHICAGO IL WATER SYSTEM CHICAGO ILL WTR 120970 | oo 8,467,900 | ..ovvvvvenee 7,000,000 | ..oorrrvenne 8,146,928 | ..o (U I (130,572) 0 04/30/2014. | 11/01/2030.
17131H  CQ 9 |CHULA VISTA CALIF CHULA VISTA CA INDUSTR ...101.382 506,910 500,000 500,000 0 0 0 09/06/2012. | 05/01/2039.
235036 XM 7 |DALLAS FORT WORTH TEX INTL ARP LA07.744 1,939,392 | .oovovernnes 1,800,000 | ..o 1,888,535 0 (1,075) 0 06/10/2015. | 11/01/2042.
235036 XY 1 [DALLAS FORT WORTH TEX INTL ARP Dallas Fo ..110.139 881,112 800,000 834,775 0 (6,409) 0 08/27/2012. | 11/01/2035.
25477G BQ 7 |DISTRICT COLUMBIA INCOME TAX R District ..115.877 2,317,540 2,000,000 2,051,846 0 (11,869) 0 12/10/2010. | 12/01/2029.
254839 P4 9 |DISTRICT COLUMBIA REV - GEORGE DISHFCL........covveurmrrveermrrrrirrenrisscnnsisnesnssssnsnssssssnsssssenssssnes | coneene oo | cevrresd oo IFE | inece..8,264,550 | ... 94.791 | v 13,270,740 | ...onece. 14,000,000 12,493,282 0 603,960 0 09/27/2007. | 04/01/2040.
254845 HP 8 |DISTRICT OF COLUMBIA WTR&SWR A District ...114.486 2,289,720 2,000,000 2,151,516 0 (19,444) 0 03/28/2012. | 10/01/2037.
29270C ZN 8 |ENERGY NORTHWEST L117.929 1,267,737 | oo 1,075,000 | ..occoverneees 1,206,877 0 (13,219) 0 04/14/2014. | 07/01/2032.
373539 K8 7 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN ..101.722 508,610 500,000 500,000 0 0 0 02/21/2013. | 12/01/2041.
386117 AB 3 | GRAND PARKWAY TRANSPORTATION C L113.236 | e 2,094,866 | ....ooveovnnee 1,850,000 2,055,425 0 (19,776) 0 02/10/2015. | 04/01/2053.
41524C AU 8 |HARRISON CNTY W VA CNTY COMMN County Com ...101.870 3,056,100 3,000,000 3,000,000 0 0 0 10/11/2007. | 10/15/2037.
426063 JU 8 [HENRICO CNTY VA INDL DEV AUTH Henrico Co ...114.438 9,727,230 8,500,000 8,682,286 0 (35,284) 0 02/12/2009. | 08/23/2027.
45200F HN 2 [IL FIN AUTH RUSH UNIV MED CTR lliinois F ...110.605 5,640,855 5,100,000 5,064,626 0 (10,563) 0 05/20/2008. | 11/01/2035.
45201Y QU 4 |ILLINOIS HSG DEV AUTH lllinois Housing D. ...100.087 55,048 55,000 55,005 0 5 0 02/13/2006. | 08/01/2036.
45202Q BE 2 [ILLINOIS FIN AUTH STUDENT HSG lliinois F. ...101.657 8,132,560 8,000,000 7,922,977 0 7,382 0 06/29/2007. | 05/01/2030.
452227 HA 2 [ILLINOIS ST SALES TAX REV ILLINOIS STATE L117.093 | s 4,683,720 | ..covvevnnne 4,000,000 | ..ooovonec 4,433,009 0 (50,494) 0 04/24/2014. | 06/15/2026.
45479R  AG 2 |IN HEALTH CLARIAN HLTH Indiana Health Fa ...100.520 2,010,400 2,000,000 1,944,363 0 1,190 0 08/07/2007. | 02/15/2039.
455285 JK 3 |INDIANAPOLIS AIRPORT AUTHORITY Indianapo ...100.000 | ..o 1,000,000 | ..ooooovees 1,000,000 | ..o 1,000,000 0 (7,254) 0 05/29/2007. | 01/01/2029.
45528S QX 7 |INDIANAPOLIS AIRPORT AUTHORITY Indianapo. ..102.116 ...1,021,160 1,000,000 0 (3,779) 0 . 03/30/2010. | 01/01/2020.
478271 JV 2 [JOHNSON CITY TENN HEALTH & EDL JOHNSON C ...108.495 ...1,084,950 ....1,000,000 ..1,024,266 0 (3,074) 0 0 [ 5.000 ....50,000 | 08/24/2012. | 08/15/2042.
49126K  FL 0 |KY EDA BAPTIST HEALTHCARE HOSP Kentucky. ...108.480 5,424,000 5,000,000 4,946,885 0 6,023 0 (V) 5.375 ....268,750 | 02/06/2009. | 08/15/2024.
49126K HS 3 |KY EDA BAPTIST HEALTHCARE HOSP KY ECONOM ..106.568 | .............. 1,332,100 | oo 1,250,000 | ..oocovevreeee 1,242,575 0 (2,190) 0 0 [ 5.000 23,611 62,500 | 12/14/2011.| 08/15/2042.
50943P CE 7 |LAKE CNTY OHIO Lake County OH Hospital F L1501 | s 4,677,467 | covvvverrnn 4,195,000 | ...oooovree 4,149 477 0 1,481 0 (V) 5.500 87,163 0 | 08/27/2015. | 08/15/2024.
50943P CK 3 |LAKE CNTY OHIO Lake CNTY OH HOSP FACS RE ...110.009 885,572 805,000 796,280 0 300 0 (V) 5.500 0 | 08/27/2015. | 08/15/2024.
544435 U9 9 [LOS ANGELES CALIF DEPT ARPTS A Los Angel ..115.018 2,300,360 2,000,000 2,035,044 0 (7,058) 0 (V) 5.250 .....105,000 | 11/10/2010. | 05/15/2033.
546398  J8 2 [LOUISIANA PUB FACS AUTH LA PUBNC FaCili........vvvvrmurrevrieriisierreeiseernisinensesssensessessessssenssssnees | coveene oo | sevrrnesd oo IFE | 4,500,000 | ... 99.965 | ..o 4,498,425 | ....ovoonnn 4,500,000 | ...oooovnecee 4,500,000 0 0 0 (V) 5.000 ..225,000 | 09/29/2010. | 06/01/2030.
57583H AL 1 |MASSACHUSETTS ST DEV FIN AGY Massachuset ...102.393 5,119,650 5,000,000 4,981,139 0 533 0 0 [ 5.000 ..250,000 | 10/18/2010. | 02/01/2036.
575837 BW 0 [MASSACHUSETTS ST DEV FIN AGY MA DEVELOPM........cccoveimmmerviemnnnrirnenrninnsensessnsesssssnsessessensenns | eveenee | oo | cvvevnneed [eaeie3FE | i 3,000,000 |...101.867 3,056,010 3,000,000 3,000,000 0 0 0 (V) 4.875 |.....4.875 [MN..coo. | oovcrrerrnnes 24,375 < 146,250 | 11/05/2012. | 11/01/2027.
57583U CL 0 |MASSACHUSETTS ST DEV FIN AGY Massachuset ...116.120 2,903,000 2,500,000 2,538,834 0 (6,352) 0 0 5250 |....4.911 |AO...... | ccovrrrrs 32,813 ...131,250 | 08/02/2011. | 04/01/2037.
57587A LB 2 |MASSACHUSETTS ST HSG FIN AGY. ...100.543 3,016,290 3,000,000 3,000,000 0 0 0 0 [ 4.000 4,667 0 [12/11/2015. | 12/01/2045.
57587A  MA 3 | MASSACHUSETTS ST HSG FIN AGY. ...100.561 2,011,220 2,000,000 2,000,000 0 0 0 0 [ 3.900 3,033 0 [12/11/2015. | 12/01/2040.
575896  JX 4 |MASSACHUSETTS PORT AUTHORITY Massachuset L 114.220 | 1,142,200 | ..o 1,000,000 | ..ooovverneeee 1,074,470 0 (9,962) 0 0 [ 5.000 {.....3.700 [Jdoooorir| i 25,000 | ovvrvrrennne 50,000 |07/11/2012.| 07/01/2030.
575896 JZ 9 |MASSACHUSETTS PORT AUTHORITY Massachuset. .112.354 | 1,662,839 | ..o 1,480,000 | ..oooverneeee 1,578,757 0 (13,146) 0 (V) 5.000 |......3.831 [Jdeoovecr | rverririnns 37,000 | oo 74,000 |07/11/2012.| 07/01/2032.
575896 KA 2 |MASSACHUSETTS PORT AUTHORITY Massachuset .. 111.484 ...1,114,840 0 (7,984) 0 0 [ 5.000 07/11/2012. | 07/01/2037.
575896 KB 0 |MASSACHUSETTS PORT AUTHORITY Massachuset ...109.804 . 0 (13,210) 0 (VN 5.000 07/11/2012. | 07/01/2042.
575896 MZ 5 |MASSACHUSETTS PORT AUTHORITY 113,165 | e 1,131,650 | .ocvverece. 1,000,000 | ...ccooovneeee 1,065,483 0 (6,421) 0 0 [ 5.000 07/10/2014. | 07/01/2044.
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576000 LM 3 [MASSACHUSETTS SCHOOL BUILDING Massachuse ..3,514,550 |...117.529 3,819,693 3,250,000 3,416,296 0 (25,124) 0 ..162,500 | 10/31/2011. | 10/15/2032.
592041 RR 0 [METROPOLITAN GOVT NASHVILLE & Met GOV'L.......ccveuureemriereieeenerisseeisesessssssesssesssssssessenesnns | oneees ..2,570,275 |...115.969 2,899,225 2,500,000 2,529,470 0 (31,758) 0 ceree 137,500 | 03/13/2009. | 10/01/2034.
592098 N2 9 [MET GOVT NASHVILLE & DAVIDSON MET GOVT O....occvvvrmmurrrirmneerismsnsesssessssssesssssssesssssssssessnnns | coneees ..112.280 2,245,600 2,000,000 2,203,162 0 (23,359) 0 rervennn 100,000 | 04/11/2013. | 07/01/2040.
592643 BQ 2 [METROPOLITAN WASHINGTON D C AR......coiiiuurimriimrisseieesisesessesssesssaesssssssssesssssssesessssesssans | coneees ...106.090 530,450 500,000 555,944 0 19,784 0 0 | 01/05/2015. | 10/01/2044.
592646 X9 9 [METROPOLITAN WASHINGTON D C AR MEtIOPOLi..........vvveruevreerevesiresriesensesssessissssesesssnessesss | coveeee . ..119.290 5,964,500 5,000,000 5,073,480 0 (13,555) 0 250,000 | 11/17/2010. | 10/01/2026.
59333P R7 5 [MIAMI DADE CNTY FL AVIATION RE ..1,067,620 |...111.878 ...1,118,780 ....1,000,000 ..1,066,652 0 (968) 0 06/10/2015. | 10/01/2038.
59447P 7S 4 [MICHIGAN STATE FINANCE AUTHORI........ccomrverrmrreesmmmesesssnsssssssssssssssssssssssssssssssssssssssssssssssssssssess | aoveens ...110.985 221,970 200,000 219,130 0 (2,252) 0 02/12/2015. | 12/01/2034.
59447P  7Z 8 |MICHIGAN STATE FINANCE AUTHORI......covcoumrverrmerrismmensessmssssssaessessssessssssessssssssessessessssssssssessess | eeveees ...112.580 225,160 200,000 217,803 0 (2,089) 0 02/12/2015. | 12/01/2038.
64542R AV 3 |NEW HOPE CULTURAL ED FACS FIN.....ooourmrrriirmmrrrisinisnismsesssssssssissssssssssesssssssssssssesssssssssssssnns. | coveees ...109.911 21,099,110 | 1,000,000 | ..o 1,070,296 0 (7,079) 0 05/21/2014. | 04/01/2029.
64542R  AX 9 [NEW HOPE CULTURAL ED FACS FIN......oocmriiirrreerneerissnsessssnsessssssesssssesssssssssssssessessssesssssnns | cvveees . ...107.687 2,692,175 2,500,000 2,606,074 0 (10,485) 0 05/21/2014. | 04/01/2046.
64542R  AY 7 |NEW HOPE CULTURAL ED FACS FIN ..2,124,440 | ...110.497 2,209,940 2,000,000 2,107,514 0 (10,709) 0 05/21/2014. | 04/01/2046.
64970H EU 4 [NEW YORKNY CITY HSG DEV CORP.........csvvrerrrrrmrrireeinssirsesssensssesssssessssesssssssssssssssssssssssssssssssensss | seveene ..1,008,750 |...103.934 | .......c.....e 1,039,340 | .ocoverevn. 1,000,000 | ..ovvvreene 1,007,907 0 (843) 0 01/07/2015. | 11/15/2034.
64971Q  6A 6 |NEW YORK CITY TRANSITIONAL FIN NEW YOrK........cooouiieuiiiiiiiciiiniiissiissssisssisssesesssssesessssssnns | coveee ..2,706,225 |...114.800 2,870,000 2,500,000 2,660,575 0 (19,686) 0 06/13/2013. | 05/01/2038.
64971W  GL 8 |NEW YORK CITY TRANSITIONAL FIN......couirieuirimriemenieeseiseessesessensssesssssesssessssessssessssessssessssssses | seveees ..2,220,960 |...115.601 2,312,020 2,000,000 2,194,330 0 (18,926) 0 07/17/2014. | 08/01/2038.
649876 RV 3 [NEW YORK ST LOC GOVT ASSISTANC NEW YORK........evrvveermmrriimmniesrssssisssssssssssesssssssssssnnenns | coneeee ..4,651,100 |...118.702 5,935,100 5,000,000 4,898,449 0 20,183 0 06/04/1997. | 04/01/2021.
64988R  FJ 6 |NEW YORK ST MORTGAGE AGENCY New York Sta ..3,508,750 |...102.158 3,575,530 3,500,000 3,506,407 0 (824) 0 02/15/2013. | 10/01/2038.
649902 SR 5 [NEW YORK ST DORM AUTH ST PERSO NEW YOrK.......ooccuumrvveermareeismmeeeessnessessssessssssesssssssesssssaneens | coneees 4573425 |..114.821 | .............. 4,879,893 | ..vvvvrnan 4,250,000 | .......ooce.. 4,393,973 0 (47,083) 0 . .. 03/16/2011. | 03/15/2036.
64990E CL 9 [NEW YORK ST DORM AUTH ST PERSO NY STATE........cvvuumrriermerresmessessessesssessssensessessesssssssnns | coveees ...119.962 5,998,100 5,000,000 5,556,971 0 (70,601) 0 [ oovveerrrrreerrnens0 [ 20005000 {..0.3.200 [IDuccves | woverrirrnnee 1,111 ....250,000 | 06/14/2012. | 12/15/2029.
64990E  YZ 4 |NEW YORK STATE PERSONAL INCOME.........oesmrvermmrrresmmnnsessssssessssssssssessesssssssssssesssssssssssssnsens | coveees ...109.918 824,385 750,000 808,618 0 (5,297) 0 8,833 20,083 | 01/08/2015. | 03/15/2032.
66285W  JL 1 |NORTH TEXAS TOLLWAY AUTHORITY NOMO TEXA......coourveeeummreeemmmrreisssresesssesssssssessssssessesesssssees | ceveees ...116.067 2,321,340 2,000,000 2,084,865 0 (13,062) 0 ...33,333 11/03/2011. | 09/01/2030.
70917R TN 5 [PENNSYLVANIA HIGHER EDUCATION Pennsylvan .. 112.481 5,624,050 5,000,000 5,090,712 0 (31,486) 0 113,333 02/10/2009. | 08/15/2026.
70917S DB 6 |PENNSYLVANIA HIGHER EDUCATION PA HIGHER............cosiiviiiireriiecreiiesseiieeseeesssessissesessssns | ceveees ...105.993 625,359 590,000 627,408 0 (4,763) 0 7,375 11/29/2012. | 10/01/2035.
70917S  DC 4 |PENNSYLVANIA HIGHER EDUCATION......ccoouuuurrriummmrreisesessessseessssesessessssesessssesssssssesssssssessesssnesees | coveees .. 104.842 | .............. 1,048,420 | ..o 1,000,000 | ..o 1,016,013 0 (1,976) 0 12,500 05/12/2014. | 10/01/2044.
709224 HN 2 [PENNSYLVANIA ST TURNPIKE COMML.......ovvoormreeemmmrreesmmsessssssesssssnsesssssssssssssssssssssssssssssssssssnsnss | soneees 112713 2,254,260 2,000,000 2,171,399 0 (2,421) 0 [0 | 0005.000 {4401 [IDucves | oerrirnnnns 58,333 | ..ovrrrrns 50,000 |05/15/2015. | 12/01/2040.
71883M  FF 6 |PHOENIX SKY HARBOR INTL ARPT PROENIX CiV.....oouveveererreesmmareeaemmreeesssnenssessmsesssssnsesessssessessnneens | coveeee .. 108.745 | .............. 4,148,622 3,815,000 3,891,249 0 (28,374) 0 [0 [ 105,000 |0 4.150 | I | s 95,375 | ............190,750 | 03/26/2010. | 07/01/2022.
71883M  JF 2 [PHOENIX SKY HARBOR INTL ARPT PHOENIX ClV.......cvvuuriiriiriiiiniisieessiessisssssesssssssssessisnes | coneees L113514 | e 1,929,738 | ..covovuvn. 1,700,000 | ..ococeveeee 1,888,120 0 (21,752) 0 [ ooveerrrcirsenriiens0 | 0005.000 {.000.3.321 [ | v 82,500 [ oo 85,000 |02/19/2013. | 07/01/2032.
76221R QX 4 |RHODE ISLAND HSG & MTG FIN COR RNOGE [Sl..........corvveriieriiriicnieriseereseissssississsiinns | ceveees ...104.250 6,114,263 5,865,000 5,865,000 0 0 0 263,925 | 06/08/2012. | 10/01/2028.
762315  HU 6 |RHODE ISLAND ST STUDENT LN AUT RROGE IS].......ocovuuureeremrriimicriisiessesseesssssessssseeessesssessessens | coneeee 205727 | s 4,329,521 | coovevver 4,095,000 | ...ooovvrec 4,095,000 0 0 0 ..240,581 | 05/01/2008. | 06/01/2028.
79020F  AM 8 ST JOHN BAPTIST PARISH LA St JOhN BaPHS.........veeuuerveeeemrreeiireeiieseeisessessssesssssssssssssssnssssnns | coneees ...101.921 2,548,025 2,500,000 2,500,000 0 0 0 ..128,125 | 06/19/2007. | 06/01/2037.
796253 S8 6 |SAN ANTONIO TEX ELECTRIC&GAS SaN ANLONIO.........cvvveerereeesssrreesssersessssenessssessessssssssssssessssssnees | coneees 113514 | 4,540,560 | .....oocovun 4,000,000 | ...ooooonne 4,038,315 0 (11,235) 0 [0 [ 00005.250 {4911 [FAcoiis| i +..210,000 | 02/27/2009. | 02/01/2027.
797412 BP 7 [SANDIEGO CNTY CALIF WTR AUTH.....eiviuriirrieriiisiiseesissiessssssissssesssesssssssisssssesssssssssssnes | oneees ...116.550 3,787,875 3,250,000 3,321,634 0 (10,489) 0 [0 [....5.000 |.....4.620 |MN...o. | voorirnnee ...162,500 | 08/21/2013. | 05/01/2034.
880461  FX 1 [TENNESSEE HSG DEV AGY.....omiivvieumririerinmeriimessissnesssssssssssssesssssssssssssesssssssessssssssssssssssssssssnns | coneees . 104.107 | 1,441,882 | ..o 1,385,000 | ..oooverreees 1,385,000 0 0 0 0 | 05/14/2015.| 01/01/2038.
882117 N5 9 [TEXAS A& MUNIV PERM UNIV FD TEX8S A&M.......rvvvrmucrrinmmrrissiessessessessisessssssesssssssssssssseesssens | coneees LA125.744 | 7,349,737 | oo 5,845,000 | ...cervrvenne 6,063,188 0 (17,561) 0 .160,738 03/11/2009. | 07/01/2031.
88275A BG4 | TEXAS ST DEPT HSG & CMNTY AFFA TeXas DEP.........cvvveerrirriireeieneerissssessssssessessssesssssssessens | cvveees ...102.420 2,048,400 2,000,000 1,983,076 0 465 0 44722 06/08/2007. | 01/20/2047.
88283K  AY 4 | TEXAS TRANSPORTATION COMMISSIO......oooomirvirmmmrerismmersissmesssesssssessssssssssesssssssessessssesssssnnsnns | ceveens 111401 | 1,114,010 | oo 1,000,000 | ..o 1,096,007 0 (7,633) 0 18,889 03/02/2015. | 08/15/2037.
88283K AZ 1 | TEXAS TRANSPORTATION COMMISSIO........orrirriimrririrsinerireessssssssssessssssssessssssssssssssssssssssssenns | seveeee 110757 | 4,125,698 3,725,000 3,977,219 0 (3,219) 0 05/28/2015. | 08/15/2042.
917436 XX 0 [UTAH HSG CORP UTAH ST HSG FIN Utah HOUSI........oveeeuurreeremereesimerressmsereesisesssesesessesssessessssennees | coneees ...100.000 175,000 175,000 175,000 0 0 0 04/12/2007. | 07/01/2035.
927793 WM 7 |[VIRGINIA COMWLTH TRANSN BRD VA COMMONWEA........cocomirimmrririrrirreireniiessinessisessssesssessinns | oneees ..106.014 | .coooevvnnd 5,274,197 | covvvvver 4,975,000 5,202,656 0 (31,782) 0 09/13/2012. | 05/15/2034.
93978E A9 3 |WASHINGTON ST HLTH CARE FACS A......covmrrrriimrrriimiresisesssessmsssssssesssssssssssssssssssssssssssssssssns | coveees ...108.646 2,172,920 2,000,000 2,000,000 0 0 0 03/10/2008. | 10/01/2033.
944514 FL 7 |WAYNE CNTY MICH ARPT AUTH Wayne Charter...........ccccvurreermerrismnssisssessisssssssssssessesssssssssnnns | coveeee ...104.355 5,217,750 5,000,000 5,000,000 0 0 0 [0 [....5.000 |......5.000 |JD.oeoee | o 20,833 01/17/2008. | 12/01/2037.
944514 RR 1 [WAYNE CNTY MICH ARPT AUTH......coviiirreiimnneniiisessissnssssssssssssssesssssssssssssessessssssssssssssssnsens | coneees ...106.576 ...1,065,760 0 (2,436) 0 4,167 08/07/2014. | 12/01/2039.
944514 RS 9 |WAYNE CNTY MICH ARPT AUTH......rviiumrreiimmnnenriseesissssssissssssssssesssssssssssssssssssssssssesssssnsens | coveees ...108.172 ...1,081,720 0 (2,103) 0 4,167 08/07/2014. | 12/01/2044.
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SCHEDULE D - PART 1

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

€ol3a

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
958697 JS 4 |WESTERN MINN MUN PWR AGY MINN ..2,197,080 |...113.653 2,273,060 2,000,000 2,171,313 0 (18,051) 0 93,611 | 07/09/2014. | 01/01/2046.
999999 99 8 | SUMMArY AQJUSIMENE. .....cvuuieeiiiiesiesiti et | eesenes . JROTTROTTROTROTS | I O 0.000 0 0 (4) 0 5 0 . ...47,831 | 12/31/2015. | 01/01/2017.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 264,288,540 XXX 266,140,000 ..271,393,019 ...0 0 |0 | XXX [ XXX | XXX ] ... 3,202,846 | ... 11,599,913 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation 264,288,540 XXX ..271,393,019 .0 0 [0 [ XXX | XXX | XXX ... 3,292,846 | ... 11,599,913 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
151020 AH 7 |CELGENE CORPORATION covoeee [ ee v [ 2FE | e 954,160 | .. 99.089 ..990,888 1,000,000 963,693 0 4,724 0 12/10/2013. | 08/15/2022.
219350 AC 9 [CORNING INC CORNING INC 8.875% 08/15/202...........cvveemereermerrmrereereermmeressssssesssesssssessssssssssssasssseneses | coneees ol ..126.228 | ... ,388,507 | .. ...1,100,000 | ..oovvvvnnee 1,099,082 0 121 0 08/08/1991. | 08/15/2021.
224399 AR B [CRANE CO...cciomiiiiiiiiisiisi s | s . ..103.070 | oo 1,546,048 | ............ 1,500,000 | ........cc... 1,501,704 0 (590) 0 12/10/2013. | 12/15/2023.
34354P  AD 7 |FLOWSERVE CORPORATION........oiuuuriuuiimmriimesisesissesisesesssesssesessesssse s s ssssessssssssessisssssinns | sesioes o] e [l 2FE | 813,217 | L 99.831 618,950 620,000 614,415 0 590 0 12/11/2013. | 11/15/2023.
42217K AW 6 |HEALTH CARE REIT INC HEALTH CARE REIT IN.......cccooiiiiriiiniiicisncssssessissscissssisnionas | ceveeae . ...107.995 3,239,843 3,000,000 2,987,440 0 1,723 0 03/09/2011. | 01/15/2022.
534187 BD 0 [LINCOLN NATIONAL CORP POV ..102.149 | .. ..1,021,488 | .. ....1,000,000 997,439 0 280 0 12/11/2013. | 09/01/2023.
83363R  AA 5 |SOC CONC AUT CENT SOC CONC AUTO CENTRAL.......cevvvrrrirrrmmerersesseresssesssssssssssssesesssssssneses | seveene ...102.733 2,897,058 2,820,000 2,763,057 0 5,903 0 03/08/2011. | 12/15/2026.
882384 AB 6 |TEXAS EASTERN TRNSMSN LP 4.125% 12/01/20.........cooceuerreeemmerreesmereesseesessesessessseesessesessesssees | coneees . ...100.733 3,021,980 3,000,000 2,965,712 0 6,134 0 02/01/2011. | 12/01/2020.
94974B  EV 8 |WELLS FARGO & COMPANY.......ovuuuiremmrimmerimmresaessssessssesssaesssessssssesssesssssesssessssssesssesesssesssesssssessses | seveene . ...108.867 2,177,338 2,000,000 1,997,598 0 404 0 03/22/2011. | 04/01/2021.
98978V AB 9 |ZOETIS INC 3.25% 2/1/2023..........ccoooiveeriiriiieriiseiiissiisssiss s ssssssssssssssssones | ceveees o e 943,690 | ... 95.510 [ .ccovvverennnns 955,099 | .............. 1,000,000 954,610 0 5,439 0 0 13,542 12/11/2013. | 02/01/2023.
G5264@ AA 9 [KINGSPAN GROUP PLC KINGSPAN GROUP PLC 5.......ccouuuiiuniiininissniissisesissssisssissssissssssesissnes | onenee ..5,000,000 |...101.814 5,090,691 5,000,000 5,000,000 0 0 0 0 .102,813 08/10/2011. | 08/10/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 21,757,917 XXX | e, 22,947,890 | ............ 22,040,000 | ........... 21,844,750 0 24,728 0 0 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 21,757,917 XXX | s 22,947,890 | ............ 22,040,000 | ........... 21,844,750 0 24,728 0 0 XXX [ XXX | XXX | .. 298,720 XXX XXX
Totals
7799999. Total - Issuer Obligation: 351,353,537 XXX ..........380,593,002 353,430,000 356,642,567 0 (43,217) 0 0] XxX XXX XXX ..4,486,781 15,648,058 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. 125,628 XXX 150,645 129,746 127,111 0 (276) 0 0 XXX XXX XXX ....786 | .. ..9,440 XXX XXX
8399999. Grand Total - Bonds 351,479,165 XXX oo 380,743,647 353,559,746 356,769,678 0 (43,493) 0 0] XxX XXX XXX .4,487,567 | ...... 15,657,498 XXX XXX
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
912828 M8 0 |UNITED STATES TREASURY.......ccccrvvvun | 12/30/2015........ WELLS FARGO & CO 4,960,168 | ...ovvoviiiiiniinian 5,000,000 8,470
0599999.  Total - BONAS = U.S. GOVEIMIMENT. ... vttt ess stttk eE £ fE1eEEeEE oL £eE SR e E S8 et 4,960,168 | ..o 5,000,000 8,470
Bonds - U.S. Special Revenue and Special A

047870  NE 6 |ATLANTA GA WTR & WASTEWTR REV. ... | 02/26/2015........ LOOP CAPITAL MARKETS LLC... 512,105 ....450,000 | ....... 0
167736 B8 9 | CHICAGO IL WATER SYSTEM .| 05/19/2015........ CANTOR FITZGERALD & CO. 956,127 ....890,000 2,596
167736 C7 0 | CHICAGO IL WATER SYSTEM......coiiiriieriieiieisiernsiessessssessssssssssssesssssssssessssssssesssessessssssenss | onssseesessnes 05/18/2015........ JP MORGAN SECURITIES LTD LDN.....ovrriririiirerniieisneisiseisssssseesssssesessesssssessesssesensns 1,036,540 | ..o 1,000,000 2,778
235036 XM 7 | DALLAS FORT WORTH TEX INTL ARP 06/10/2015........ Various 1,889,610 ....1,800,000 8,778
38611T  AB 3 | GRAND PARKWAY TRANSPORTATION C.....covvuuiuiiiiiiiriieineiseiesisisesssiesssssessessssessssssssnens. | soessneenensnes 02/10/2015........ GOLDMAN SACHS & COMPANY 2,075,201 1,850,000 | .ovoveriireriieene s 37,308
50943P  CE 7 |LAKE CNTY OHIO Lake County OH Hospital F 08/27/2015........ Tax Free Exchange... 4,147,996 4,195,000 |....... 0
50943P  CK 3 |LAKE CNTY OHIO Lake CNTY OH HOSP FACS RE 08/27/2015........ Tax Free Exchange... 795,980 ....805,000 |....... 0
57587A LB 2 | MASSACHUSETTS ST HSG FIN AGY.. 12/111/2015........ BARCLAYS CAPITAL INC.... 3,000,000 | ..o 3,000,000 |...... 0
57587A  MA 3 | MASSACHUSETTS ST HSG FIN AGY.. 12/11/12015........ BARCLAYS CAPITAL INC.... 2,000,000 0
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR.....ccovvriiiiriererneirerenieines 01/05/2015........ CITIGROUP GLOBAL MARKETS INC/......coviriiiiiiiniiiciieniciississiesiessiesissiassisssiens 536,160 0
59333P  R7 5 |MIAMI DADE CNTY FL AVIATION RE 06/10/2015........ RBC DOMINION SECURITIES INC.......covviriieiereineieieissiesieesiseneenes 1,067,620 0
59447P 7S 4 | MICHIGAN STATE FINANCE AUTHORI 02/12/2015........ MERRILL LYNCH & CO......... 221,382 0
59447P 72 8 |MICHIGAN STATE FINANCE AUTHORI 02/12/2015........ MERRILL LYNCH & CO......... 219,892 0
64970H EU 4 |NEW YORKN'Y CITY HSG DEV CORP 01/07/2015. CANTOR FITZGERALD & CO. 1,008,750

64990E  YZ 4 |NEW YORK STATE PERSONAL INCOME 01/08/2015........ BARCLAYS CAPITAL INC.... 813,915

709224  HN 2 | PENNSYLVANIA ST TURNPIKE COMMI 05/15/2015........ LOOP CAPITAL MARKETS LLC.......coovvierrrirrireriirs 2,173,820 .

880461 FX 1 | TENNESSEE HSG DEV AGY  4.050% 01/01/38.. 05/14/2015........ CITIGROUP GLOBAL MARKETS INC/.......ouiiieriiniiiiiniieissiseeesissiesisse s essessees 1,385,000 1,385,000 |....... 0
88283K  AY 4 |TEXAS TRANSPORTATION COMMISSIO 03/02/2015........ MERRILL LYNCH & CO......... 1,103,640 21,000,000 | oo 4,306
88283K  AZ 1 | TEXAS TRANSPORTATION COMMISSIO 05/28/2015........ Various 3,980,438 58,132
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 28,924,176 115,851
8399997. Total - BONMS - Part 3.t 33,884,344 124,321
8399998. Total - Bonds - Summary Item from Part 5.........c..ccocociiniiiiiiniiiicsiccis 871,260 750,000 | ....... 0
8399999. Total - BONS.......coiiiiiiiiiiiiieisiis s 34,755,604 | oo 33,500,000 124,321
9999999. Total - Bonds, Preferred and Common Stocks 34,755,604 XXX 124,321
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
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
362258  QJ 0 |GINNIE MAE | GNMA17.000% 781357........coovvueriericrinrinninnias .. | 12/01/2015. | Paydown e 14925 | L 14,925 | ..o 14,593 14,731 0 194 0 194 0 14,925 0 0 0 501 | 10/15/2025.
36225B QN 1 [GINNIE MAE | GNMA 17.500% 781361.........cooovreenericriiscrins .| 12/01/2015. | Paydown 21,485 | ............. 21,485 | .......... 20,637 21,003 0 482 0 482 0 21,485 0 0 0 895 | 12/15/2025.
912828 EE 6 |UNITED STATES TREASURY .. | 08/15/2015. | Maturity 884,000 884,000 884,138 884,010 0 (10) 0 (10) 0 884,000 0 0 (V] IO 37,570 | 08/15/2015.
912828 G9 5 |UNITED STATES TREASURY. . | 01/05/2015. | HSBC SECURITIES 601,616 | ........... 600,000 598,970 598,970 0 2 0 2 0 598,972 0 2,644 12/31/2019.
0599999. Total - Bonds - U.S. Government ...1,622,026 | ........ 1,520,410 ..1,518,338 1,518,714 0 668 0 668 0 .1,519,382 0 2,644 XXX
Bonds - U.S. Special Revenue and Special A
181004 CT 7 |CLARK CNTY NEV Clark County NV Industria .| 09/21/2015. | Call  100.0000. 2,500,000 | ........ 2,500,000 .. 2,411,175 2,473,548 0 26,452 0 26,452 (U I 2,500,000 0 0 0 |....138,542 | 03/01/2038.
426063 JU 8 [HENRICO CNTY VA INDL DEV AUTH Henrico Co. .. | 08/31/2015. | Redemption  100.0000 350,000 350,000 361,375 358,959 0 (8,959) 0 (8,959) 0 350,000 0 0 0. e 15,547 | 08/23/2027.
45201Y QU 4 [ILLINOIS HSG DEV AUTH lllinois Housing D............cccccuvvvrnruenncee .| 11/02/2015. | Call  100.0000. 270,000 270,000 272,101 270,000 0 0 0 0 0 270,000 0 0 0 8,313 | 08/01/2036.
50943P BH 1 |LAKE CNTY OHIO Lake County. . | 08/27/2015. | Tax Free Exchange. ..4,943,976 ..5,000,000 4,939,841 .0 0 4,135 0 4,943,976 0 0 0 | .....275,000 | 08/15/2024.
54811A Q3 0 |Lower Colorado River Authority Lower Col...........ccccovivvriirierens .1 05/15/2015. | Call  100.0000..........ccourrrrrrcrierierierierienierieesieens [ eoreernmeenmesneennennees | ceeeniens 100,000 100,247 0 (247) 0 (247) 0 100,000 0 0 0 2,875 | 05/15/2037.
54811G QN 3 |LOWER COLORADO RIVER AUTHORIT. ..| 05/15/2015. | Call  100.0000. 55,000 55,806 0 (806) 0 (806) 0 55,000 0 0 0| 1,581 | 05/15/2037.
54811G QY 9 |LOWER COLORADO RIVER AUTHORIT. .1 06/01/2015. | Call  100.0000..........cocoerreermrirnriinnririnniiisnniinniis | o | o 385,000 | .. 390,876 385,943 0 (943) 0 (943) 0 385,000 0 0 0| e 12,053 | 05/15/2037.
57586P BS 4 [Massachusetts Housing Finance Massachuse .| 06/01/2015. | Call  100.0000. ......1,650,000 | ........ 1,550,000 ..1,546,125 1,547,051 0 2,949 0 2,949 0 .1,650,000 0 0 0 36,913 | 12/01/2035.
57586P FD 3 |MASSACHUSETTS ST HSG FIN AGY Massachuset. .| 12/18/2015.|Call ~ 100.0000 ....1,370,000 | ........1,370,000 1,370,000 0 0 0 0 0 21,370,000 0 0 0. 59,093 |12/01/2031.
59333P HQ 4 |MIAMIDADE COUNTY OF AIRPORT Miami-Dade... .. 01/02/2015. | Call  100.0000. 5,000,000 | ........ 5,000,000 | ........ 4,974,300 0 25,700 0 25,700 0 .5,000,000 0 0 0 62,500 | 10/01/2030.
60415N  YY 2 [MINNESOTA ST HSG FIN AGY Minnesota State .1 09/15/2015. | Call  100.0000...........coueurrrercrirerrirerissnsisesiisnsins | rereiesiiereieniiens | ceveeniens 905,000 | ........... 905,000 | ........... 905,000 905,000 0 0 0 0 0 905,000 0 0 0 52,523 |07/01/2031.
649834 AS 7 [NY STATE DORMITORY AUTHORITY S New York.. .| 06/15/2015. | Redemption  100.0000. 02,570,000 | ....... 2,570,000 2,565,511 2,569,954 0 46 0 46 (U I 2,570,000 0 0 0 ... 67,463 | 05/15/2015.
762212 3B 2 |RHODE ISLAND HSG & MTG FIN COR Rhode Isl.... .|.. 1 10/01/2015. | Call  100.0000 ....2,705,000 | ........ 2,705,000 ,705,000 2,705,000 0 0 0 0 (U I 2,705,000 0 0 0 |....135,250 | 10/01/2036.
762315 HU 6 |RHODE ISLAND ST STUDENT LN AUT Rhode Isl .. 08/31/2015. | Call  100.0000, .905,000 .905,000 .905,000 905,000 0 0 0 0 0 905,000 0 0 0 32,900 |06/01/2028.
917436 XX 0 |UTAHHSG CORP UTAH ST HSG FIN Utah Hous .|..]07/01/2015. | Call  100.0000 .695,000 695,000 0 0 0 0 0 695,000 0 0 0. 34,750 | 07/01/2035.
928077 EU 6 |VAPORT AUTHORITY VA PORT AUTHORITY.......ccooouiniiiinnnins .. | 04/20/2015. | Call __100.0000. 2,500,000 2,500,000 2,530,075 2,500,000 0 0 0 0 0] e 2,500,000 0 0 0 | .....100,347 | 07/01/2036.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 26,803,976 |....... 26,860,000 |....... 26,750,220 | ......... 26,755,649 | ..o 0| i 48,327 | oo 0 ...48,327 0 26,803,976 0 0 0 |..1,035,650 XXX
Bonds - Industrial and Miscell
83363R__AA 5 [SOC CONC AUT CENT SOC CONC AUTO CENTRAL................. I F ‘ 12/15/2015. | Redemption  100.0000 60,000 58,663 0 0 1,337 0 60,000 0 0 0. 2,800 | 12/15/2026.
3899999. Total - Bonds - Industrial and Miscellaneous 60,000 58,663 0 0 1,337 0 60,000 0 0 0 2,800 XXX
8399997. TOtAl - BONAS = PAM 4. bbb | e 28,386,002 .......28,326,758 | ........ 28,333,026 | ....cocoenc 0 0 50,332 0 28,383,358 0 2,644 2,644 |..1,077,578 XXX
8399998. Total - Bonds - Summary ltem from Part 5. s | s 817,140 | .......... 750,000 | ........... 871,260 0 0 0 (7,203) 0 864,057 0...(46917)] ........ (46,917)| ....... 24,271 XXX
8399999. TORAL = BONAS. ... ekt L | crieen 29,203,142 |....... 29,190,410 |...... 29,198,018 | ......... 28,333,026 | ....cccooeeece.d 0 0 . 43,129 0 29,247,415 0[...(44,273) | ........ (44,273) | ..1,101,849 XXX
9999999. Total - Bonds, Preferred and Common Stocks 29,203,142 XXX . 29,198,018 | ......... 28,333,026 | ....cocovnnnnn 0 0 ...43,129 0 29,247,415 0 ]...(44273)| ........ (44,273)| ..1,101,849 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

S3

2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJ/A.CV. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Descripti n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion R i (12+13-14) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends
Bonds - U.S. Special Revenue and Special A
59447P 6N 6 |MICHIGAN STATE FINANCE AUTHORL.........cccooiiiniiniiniiciinneas I ‘ 01/21/2015| RBC DOMINION SECURITIES INC......... 09/16/2015 | WELLS FARGO & CO......cccooovvvviiiviiisciins | covniianis 750,000 817,140 864,057 0] .eeee(7,203) | v (] I (7,203) | ..oocvouvac 0 | 0. (46,917)] ........ (46,917)] ....... 24271 | v, 0
3199999. Total - Bonds - U.S. Special Revenue and Special A I e st | serinisiis 750,000 817,140 864,057 0 f.e7,208) ] o0 | iiee(7,203) 0 |0 | (46.917)] ........ (46.917)] ....... 24271 | ..o, 0
8399998. 08Bl - BOMGS..... L oLt L | sibssienies 750,000 817,140 864,057 07,203 o0 eviieeeenn(7,203) | e i | (46,917)] ........ (46,917)] ....... 24,271
9999999, Total - Bonds, Preferred and Common Stock: 817,140 864,057 0 [ .eee(7,203) | a0 | n(7,203) | 0 [0 | (46,917)] ........ (46,917)] ....... 24,271




Annual Statement for the year 2015 ofthe IMl€@tropolitan Group Property and Casualty Insurance Company
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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

NONE

E16
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Annual Statement for the year 2015ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE DA - PART 1

ecember 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Owned D
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
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
U.S. Government Bonds - Issuer Obli
UNITED STATES OF AMERICA. .. | 09/22/2015. | NOMURA SECURITIES INTERNATIONA. .. [ 03/17/2016. | ............... 999,877 0 160 0 (V1N IO 1,000,000 999,717 (490) 0....0.000 ... 0.058
UNITED STATES TREASURY. .. | 10/05/2015. | NOMURA SECURITIES INTERNATIONA .. | 03/24/2016. | ........ 299,979 0 22 0 0 300,000 299,957 0 0....0.000 |.... 0.031
UNITED STATES TREASURY. .. | 10/15/2015. | NOMURA SECURITIES INTERNATIONA .. | 04/14/2016. | .. 0 162 0 (V1N IO 1,000,000 999,618 0 0]....0.000 | ... 0.077
UNITED STATES TREASURY. . [ 11/02/2015. [NOMURA SECURITIES INTERNATIONA. .| 04/21/2016. 0 276 0 0 900,000 899,209 0 0[.....0.000 0.187
0199999. U.S. Government Bonds - Issuer Obligation: 3,199,121 0 620 0 0 3,200,000 3,198,501 (490) 0 XXX XXX
0599999. Total - U.S. Government Bonds. 3,199,121 0 620 0 0 3,200,000 3,198,501 (490) 0 XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: 3,199,121 0 620 0 0 3,200,000 3,198,501 (490) 0 XXX XXX XXX
8399999. Subtotals - Bond 3,199,121 0 620 0 0 3,200,000 3,198,501 (490) 0 XXX XXX XXX
9199999. Total - Short-Term Investment: 3,199,121 0 620 0 (U XXX 3,198,501 (490) 0 XXX XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2015 of the

Metropolitan Group Property and Casualty 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 York 0 0 9,903,761 | XXX
Union Bank of California - 1/5/2016. Sacramento, California 0 0 150,000 | XXX
Union Bank of California - 2/11/2016 Sacramento, California 0 0 100,000 | XXX
Union Bank of California - 3/19/2016 Sacramento, California 0 0 150,000 | XXX
Union Bank of California - 3/20/2016 Sacramento, California . 0 0 180,000 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 10,483,761 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 10,483,761 | XXX
0599999. Total Cash XXX XXX 0 0 10,483,761 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 31,773 | 4. April 26,437,843 | 7. July. 25,622,958 | 10. October. 23,949,126
2. February. 13,334,406 |5. May. 25,978,380 |8. August 25,819,827 | 11. November. 22,835,447
3. March 26,376,835 | 6. June 25,954,807 | 9. September. 24,187,495 | 12. December. 9,903,761
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Annual Statement for the year 2015ofthe IVl@tropolitan Group Property and Casualty Insurance Company
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

Amount Received During Year
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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. 0 0 0 0
4. ATKANSES......errerereierirereienes AR|.... B.... [ARVSD BY INS CODE SECTION 23-63-206 0 0 223,700 224,000
5. California.. O.... | BANK OF CALIFORNIA CD. 0 0 580,000 580,000
6.  Colorado... 0 0 0 0
7. Connecticut . 0 0 0 0
8. Delaware...... DE RSD FOR WC TITLE 18 CH 5 SECT 513 0 0 99,866 100,000
9. District of Columbia 0 0 0 0
10, FIOMida. ..o FL|...... B.... |[FL RSD BY INS CODE SECTION 624.411 0 0 389,477 390,000
11, GeOrgid. . GA|..... B.... | GA RSD Section 33-3-9 0 0 49,933 50,000
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 WC GEN LAWS CH 152 SECT 61-62 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 NV RSD TITLE 57 CH 682B.010 -.020. 0 0 203,906 211,438
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 BENEFIT OF ALL POLICYHOLDERS 3,899,798 4,234,603 0 0
41, South Carolina.. 0 0 0 0
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
47, Virginia........cceeeneseees 0 0 0 0
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 3,899,798 4,234,603 1,646,748 |.........cocco.e. 1,655,438
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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