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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets

1. BONAS (SCREAUIE D)....coovverecernrirceiriiriiesieeenss e esss s sesssessssssssessssenen | oeessseesssnens 58,975,851 | wocveeerrireieeririiens (O I 58,975,851 | .oovvvverncns 31,897,345
2. Stocks (Schedule D):

2.1 Preferred StOCKS. ..o | s (O N 0 [ e (0 N 0

2.2 COMMON STOCKS......vuuveereserierieieeiiesie sttt sttt nes | sbsessssssssesseesssssseessnenes (0 OO (0 (01 0
3. Mortgage loans on real estate (Schedule B):

BT FITSE NS oottt | bbb (01 R (0 R (0 0

3.2 Other than firStENS........c.oiuiiiii s | sbeesiaesiessseesses s seenees (0 N 0 [ e (0 N 0
4. Real estate (Schedule A):

4.1 Properties occupied by the company (less $.

ENCUMDIANCES)...vurereverenreeeseesesseeesesseesssssssssesassessesssssssssessassssssssessessnssnssessansss | sesessessssssesssssessnsssssens (0 (0 (0 R 0
4.2  Properties held for the production of income (less §............ 0
ENCUMDIANCES)...eurereveeeenrereeseesessessesesseesseesssseessssessesssssssssessassssssessessesssnssessessansss | sesessessssssessessessnssnssens (0 (0 (0 0

4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......coevieeerircreieiieeieeeeies | v 0 [ oo 0 [ oo 0 | o 0
5. Cash ($.....18,447,489, Schedule E-Part 1), cash equivalents ($.....218,304,

Schedule E-Part 2) and short-term investments ($.....958,286, Schedule DA)..........c.... | ceocoeverncee. 19,624,079 | oo, (01 I 19,624,079 | ....coevneee. 43,187,672
6. Contract loans (including §.......... 0 PrEMIUM NOES).....cvecvevievcrerercressieiesssssssssseseiens | ceveseessssssessesssssssesenad (01 (01 U (0 0
7. Derivatives (SCNEAUIE DB)..........ciuriurririeiniireeeeseseetssese e ssessesssssssesessessssssessessnns | stsesssssnsssesssssesssssnessens (0 (0 (0 R 0
8. Otherinvested assets (SChEAUIE BA)..........coiicvciiiieeese et sssesens | svevresisssssesessessssssseseand (01 0
9. ReCEIVADIES fOF SECUIHIES.......veurveuieeicieiieieccece et sesiesins | oreriesinesseneessensenene (0 TN (0 (01 S 0
10. Securities lending reinvested collateral assets (Schedule DL)..........coceveveeeeevrensiiens | v (01 (01 U (0 0
11, Aggregate write-ins fOr iINVESIEA @SSELS.........orerirrirrrirririeieeiseie et esessens | sersessssssesesssassssessssens (01 [0 {01 0
12.  Subtotals, cash and invested assets (LINES 110 11).......ccvervcreeerierieerceeesseessnenes | crveveieinnens 78,599,930 | .ovevererieeeeens (01 I 78,599,930 | .cocvvvrernnne 75,085,017
13. Title plants less §.......... 0 charged off (for Title INSUIErs ONlY)........coeverrrurinrnrerrireiins | covernrenseeesseesessesneens (0 (0 (0 R 0
14, Investment income due and aCCTUE...........cccuiuiiniiniincinisssssssssiniins | coessesssssessens 355,263 | ..o (U 355,263 | ..o 128,603

15.  Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of collection.............. | «ccoeveeueneeee 15,682,802 | .....coovueend 6,842,198 | ..coovvevine 8,840,604 | ...ccoevvvvernnne 9,484,003
15.2 Deferred premiums, agents' balances and installments booked but deferred

and not yet due (including §.......... 0 earned but unbilled premiums).........cccevceees | cevervrrernnnns 15,099,212 | covevreereeeeereeian (01 I 15,099,212 | ..cvcveere 22,411,026
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to

redetermination ($.......... 0)erntvrrrieereesr sttt ettt sst st | sessssstenssnst st stesta (0 0 [ e (0 0

16. Reinsurance:

16.1  Amounts recoverable from reiNSUTETS............c.everrerierirerrerrerresresrerresisesis

16.2 Funds held by or deposited with reinsured companies..............ccoecevveerrivererennnnen.

16.3 Other amounts receivable under reinsurance contracts............c.coceveereeereereenens
17.  Amounts receivable relating to uninsured plans.............ccoceeviveeeeeerecee s
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccoevee | cvvereenenrrninsnennin (0 (0 (01 97,773
18.2 Net deferred taX @SSEL. ... esssens | sesesseseesesens 2,011,275 | oo 410,466 | ...ooovvevcrinnne 1,600,809 | coooovrirriirns 355,781
19.  Guaranty funds receivable Or 0N AEPOSIL...........overerurirrrirrireinieeeeeseieesessesseessesssnees | sereesesesssessssesessesssens (0 (0 (0 U 0
20. Electronic data processing equipment and SOtWaIE...........ccovvevevecreveeceeeieeeeeeeeeies | e [0 U 0 [ oo 0 | o 0
21, Furniture and equipment, including health care delivery assets ($.......... (1) 1SS PO (0 (0 (0 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........ccccevveeees | coervevierieerisieenad (01 RN 0 | e 0 [ o 0
23. Receivables from parent, subsidiaries and affiliates...........cccouevrvirveeeieeieieeieieees | e 207,548 | oo (01 I 207,548 | oo 0
24. Health care (§.......... 0) and other amounts reCeiVabIE............coccueieieeiieiieeeeieiees | vrrereieieses e (01 TN (01 U (0 TR 0
25. Aggregate write-ins for other-than-invested aSSets............ocevevcreerieeeneseseeeieeens | eresesrisisnens 4747643 | oo 10,000 | .ovoveviriens 4,737,643 | ..o, 2,420,127
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected

Cell AcCOUNtS (LINES 1210 25).......ourvvrereincrirrrieriiesrieiiessiseessessseessesssessssessssessesees | srsneesssenens 142,754,253 | oo 7,262,664 | .............. 135,491,589 | ...oovvvvenee 126,620,305
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS........ccc.. | vovvverrerrernirnrenrineinnnad (0 (0 (01 0
28, TOTAL (LINES 26 @NA 27)......ourvemrrirerineriresseseseesiessssesisessssesssssssesssssssssssssssssssssses. | sroeessessens 142,754,253 | oo 7,262,664 | .............. 135,491,589 | ...oovvvvvneee 126,620,305

DETAILS OF WRITE-INS

T10T, sttt | seesseenienssnensnnnnenenennsQ) | sererennne s 0

T102.

1198. Summary of remaining write-ins for Line 11 from overflow page..........ccccccveviivieveinnnne

1199. Totals (Lines 1101 through 1103 plus 1198) (LiNe 11 @DOVE)......cciiverieiiireieiirisisiisniees | eonrensesssssssesssssssesensnes 0

2501. Other amounts 0N dEPOSIL..........c.ccieieiiirieieeeie et
2502. Receivable for policy surcharges
2503, e
2598. Summary of remaining write-ins for Line 25 from overflow page...........cceuevvieieieeiss | covveiveisieieessenenand 0
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 @bOVe)........ccurvrrerrenreisiinrenrisniees | overmirsennnenes 4747643 | oo 10,000 | oo 4,737,643 | oo 2,420,127
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LIABILITIES, SURPLUS AND OTHER FUNDS

Currer11t Year PriorzYear
1. L0SSES (Part 2A, LINE 35, COIUMN 8).....c.coiiviiicieiiceecte ettt ettt st b bt t s a et se b bt ae bt et es s aesesnaetes | evnsetessssebensnseens 8,588,179 | .o 7,633,501
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, COlUMN B)...........cccvevreerernerererieririnns | ceveereeresesseesenenns 1,404,327 | .o, 1,034,439
3. Loss adjustment expenses (Part 2A, Ling 35, COIUMN 9).......ocviviiiiiiieicisce ettt sttt s st ss b bennsaes | sevisassesssssesnsens 5,418,496 |..coovovvvveriernnn 4,583,647
4. Commissions payable, contingent commissions and other SImilar CharGES...........cccvvieiieiiieeeee et nas | eerevesesesesssaesenes 5,928,085 |...ooevireriernan 6,696,488
5. Other expenses (excluding taxes, lICENSES ANA FEES)..........cccvviieiiieiciicte ettt ettt sttt ss b e ses s bns | etesssebessssssesensetenas 79,815 | o, 598,869
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccocivviireiriciciricteee ettt | erenetesesaeteseneees 2,103,033 | .o 7,267,770
7.1 Current federal and foreign income taxes (including $.....(569) on realized capital gains (I0SSES)).........c.covververrerereereeeriiereeeieess | eerieerieesseessiessenes 181,956 | .o 0
7.2 Net deferred taX HADIY.........c.ecveieieicisie ettt bbb s bbb bbb bbb ss st n b s e bnsas | ebsessssastessesenten e s ensenaens L0 T 0
8. Borrowed money §.......... 0 and interest thereon §......... Dttt ettt sttt e e a e e st st s st nan | eessensaeestee st ees st s s (0 OO 0
9. Unearned premiums (Part 1A, Line 38, Column 5) (after deducting unearned premiums for ceded reinsurance of
$.....21,844,034 and including warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvICe ACH)..........c.ccceiueieiicreeeceteee e sessesesenas | everessesassesnens 3,581,595 | oo 2,280,543
10, AQVANCE PIEIMIUML.....cviuieititeiicte ettt sttt b b s bbb b st b a bbbt se b b s bbb s s b st s e s s e s st bnseses s nbebensetesnns | evesssesessnsesesinsesesan 25,379 | oo 0
11.  Dividends declared and unpaid:
110 SHOCKNOIATS.... ..ot | etbtsee sttt (O R 0
T1.2 PONCYNOIABTS. ......vveeecieiiitscte ettt et b b a bbb bbbt b bR bbbt ae b e bt s bbbt s s s b s s st snseaesnns | ebsssesesssetessnsesessssetesnseaas 0 [ oo 0
12.  Ceded reinsurance premiums payable (net of CediNg COMMISSIONS)..........c.cveveeierriiieieiiete et sssses s tes s sssens | evresssessesssanes 30,327,725 | .o 28,369,649
13.  Funds held by company under reinsurance treaties (Schedule F, Part 3, COlUMN 20).........cccocvveieirierierciesieieesisssssssssesesssesiens | evevesssssesssnns 17,863,004 | .oovvverereinnne 17,061,186
14.  Amounts withheld or retained by company for 8CCOUNE Of ONEIS...........c.cvcviieeiciceie e seesees | creseesessessssssenassssssssseesas [0 R 117,350
15, Remittances and items NOt AlIOCALEM..............c.cuiiiiic s | cbiesbes e (O O 0
16.  Provision for reinsurance (including §.......... 0 certified) (Schedule F, Part 3, COIUMN 78).........covieieieeeiesieteeresee s ssssesssesees | seevssissesssessessssesssssssssens (01 141,094
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FAtES...........ccviiiieiieice e snes | erieeseses e bes et ss e 0 [ oo 0
18, DIaftS OULSTANING. ... ...cviveeveciceiecieee ettt sttt s st s e e et s e e s st et s st bbb b s en s bas s st sttt ent et e tastenens | sbessesastensesansnssssesanesnsesans [0 T 0
19.  Payable to parent, subsidiaries and @ffllates............ccceiieviieiicicisic ettt | rtentesees st en et banes 303,255 | ..o 193,241
20, DBIIVALIVES.......oouiieiiiiri s | bbb 0 [ oo 0
271, PAYADIE fOr SEOUMLIES........c.vucviieiiicteictcte ettt ettt ae b s et et ae b bbbt bbb s bt bbb st et eb e st bant et s s sesesntebens | ebesastesesssssesnsebessnsesasanee 0 [ oo 0
22.  Payable for SECUMEIES IBNAING..........cciuiveiicieieie ettt ettt a et a bbb bbb bbbt s st s s et s s st e ssssesesnans | ebesastesessaesesansebesansesasanee 0 [ oo 0
23.  Liability for amounts held Under UNINSUIEA PIANS............cccviueveiireieiieeee ettt bbbt s s se b s s s snas | ebessetesesssesssessebes s sessnee 0 [ oo 0
24. Capital notes §.......... 0 and interest thereon §.......... ettt ettt en st es s sens | eebanesaensaees s s s (0 OO 0
25.  Aggregate WHte=INS fOr HADIIHES. ..........ccucveieiiiesice ettt ettt bbbt ettt ettt es st s aebesesnsetanes | cbetinsssessssnsesnans 8,468,271 | .o, 26,662
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)...........cceeiieiiiciceciceece e snessesenes | erevseeseseeesens 84,273,120 | .ooovvererieine 76,004,439
27, Protected Cell HADIIIES. ..ot bbb bbbttt | bbbt 0 [ 0
28, Total liabiliies (LINES 26 NG 27)..........cvurrrurererueesieeeiserieessssesiessssessseess et ess st est sttt esnt s enntses | tnesssssssessssssacs 84,273,120 | oo 76,004,439
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNGAS..........c.iveiiciiiiicicieie ettt bbbt b b snns | ebsesssssssesssssnsesses s sensesaees 0 | oo 0
30, COMMON CAPIEAI STOCK.......cvuiviiteiecictiicie ettt bttt s bbbt bbbt s bbb s s b snbense s s bentenas | suessesnsassessesintan 2,600,000 |..cooevirerriernnee 2,600,000
31, Preferred CAPItAl STOCK.........ciiiveieiieteieiet ettt ettt bbb bbb bbb st t e tntes | ebiesintestes et et es st saens 0 | o 0
32.  Aggregate write-ins for other-than-special SUMPIUS fUNAS...........cccvueiciiieiccc bbb snbens | essesssssssessss st es s senaesaens 0 | oo 0
33, SUPIUS NOES.....eueeerieeecie ettt ettt bbb s s8££ b8 E 82 E £ R s E bR bbb s e nb st e s sentans | fiebsestesssbsessessanb et sentents 0 | o 0
34,  Gross paid in and CONLHDULEA SUIPIUS........c.cueiveiciiieie ettt et b ss s bessnsens | sevsessssssssssesaes 51,402,000 | .ooovevevrrrnnnes 51,402,000
35, UNGSSIGNEA fUNAS (SUMPIUS)........evuivieeirctiiesie ittt sttt sttt et bbb s s nse st s nbsntenans | ebsssesssssessnsansa (2,783,531) | weveverereraa (3,386,134)
36. Less treasury stock, at cost:
36.1 .o 0.000 shares common (value included in Line 30 §.......... 0) ettt ns | eetess et sttt et nes (01 R 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... )ttt ettt | fentent ettt 0 [ 0
37.  Surplus as regards policyholders (Lines 29 to 35, less 36) (Page 4, LINE 39)........ccovmrrrerrinenrirrerninernseseisesesessssessssessssessssessenes | sesssssssssssssnnes 51,218,469 | .o 50,615,866
38, TOTAL (PaQE 2, LINE 28, COL. 3)...o.reeuureerreereeesmeeeseeesseeseeessseesseessssesssssessessssess st st sessss s sesssssessssesssesssseessssssssssssessssssssnssssnne | sosessssssssseons 135,491,589 | .o 126,620,305
2501, DEFEITEA SEIVICE EES.......cvieiecveceie ettt b a bt bbb bbbt bbb en 577,192
2502. Funds held on deposit ..7,780,594
2503. Excise tax payable
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE..........cureriirrirririeeneieeseseessise sttt ssssessessessassssens | sessessssssssssssessessnens 63,440 | oo 0
2599. Totals (Lines 2501 through 2503 plus 2598) (LINE 25 @DOVE).......uuruurerrerierresissisassssessesesssesssssssssssssssssssssssssssssssssessessssssssssssessenssnes | sesssssssssessansneans 8,468,271 | ..o 26,662
2901.
2902.
2903.
2998. Summary of remaining write-ins for Ling 29 from OVEIIOW PAGE.........cvureirrreriiririnrireieiessssissisessssssssssssssessssssssesssssssssssssssesssssss | sesessessessssssessessenssessessasens [0 U 0
2999. Totals (Lines 2901 through 2903 plus 2998) (LINE 29 @DOVE).......uuurererrurererrssmesressssssessessesassassssssesssssssssssssssessesssssssssessasssssssssessassanes | sessssessassssssessassansnsssssaseas (01 0
3201.
3202.
3203.
3298. Summary of remaining write-ins for Ling 32 from OVEIIOW PAGE.........ovreiirierririeisrieiseiesiesissie sttt sssssssssessnsss | sesessessssssssssssassansnssnssasens 0 | o 0
3299. Totals (Lines 3201 through 3203 plus 3298) (LINE 32 @DOVE).......uurererirerearsssesissssassssessesesssnsssssesssssssssssssssesssssssssssssssasssnsssssessassanes | sesessessansssssessassansnssessaneas [0 0
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STATEMENT OF INCOME

©® N oo ok wN

21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.

33.

34.
35.
36.
37.
38.
39.

UNDERWRITING INCOME
Premiums earned (Part 1, Ling 35, COIUMN 4).........ooiuiiiiiieieicieee ettt

DEDUCTIONS:
Losses incurred (Part 2, Line 35, Column 7).........cccocevveiernne.
Loss adjustment expenses incurred (Part 3, Line 25, Column 1
Other underwriting expenses incurred (Part 3, Ling 25, COIUMN 2).........coeicvieieicieeieetese e
Aggregate write-ins for Underwriting dEAUCHONS...........c.ruu ittt
Total underwriting deductions (Lines 2 through 5)
Net income of protected cells...........cocoeurennee.
Net underwriting gain (10ss) (Line 1 MiNUS LiN€ 6 PIUS LINE 7).......uvureiiriiiieieireieireie ettt ssessnes

INVESTMENT INCOME

Net investment income earned (Exhibit of Net Investment INCOMeE, LN 17).......c..ovureiirininrienneseecseeeseseeseeseeenes
Net realized capital gains (losses) less capital gains tax of $
Net investment gain (loss) (Lines 9 + 10)

OTHER INCOME

Net gain (loss) from agents' or premium balances charged off (amount recovered §.......... 0
AMOUNE ChATGEA Of $.....07 ).ttt s bt s st en s sens

Finance and service charges not included in premiums
Aggregate write-ins for MISCEIANEOUS INCOME...........cuiviiiieiricete ettt bbb bees
Total other income (LINES 12 thrOUGN 14).......c.cuiiecieieceeete ettt ettt sttt nes

Net income before dividends to policyholders, after capital gains tax and before all other federal and foreign
income taxes (Lines 8 + 11 + 15)....

Dividends to policyholders

Net income, after dividends to policyholders, after capital gains tax and before all other federal and foreign
income taxes (LiNe 16 MINUS LINE 17).......cciiiiieiieieieieieicseissie sttt sttt sttt

Federal and foreign inCOME taXES INCUIMEM.............cccvcvuiueiiiereieeeteeeeeete ettt ettt bttt ss b a et es b bnanees
Net income (Line 18 minus Line 19) (to Line 22)

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year (Page 4, Line 39, COIUMN 2)........ccvveverrrereeeieseeseeeeeseeseeenens
Net income (from Line 20)
Net transfers (t0) from Protected Cell GCCOUNES.........c..cvcvieeieieicieicite ettt sb st e s tnees
Change in net unrealized capital gains or (losses) less capital gains tax of $.......... 0.
Change in net unrealized foreign exchange capital gain (loss)..
Change in Net deferred INCOME taX...........ccviiiieicre ettt st bbb bbbt et es e
Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Ling 28, Column 3).........cccuvrreiereniceriieicreeeee e
Change in provision for reinsurance (Page 3, Line 16, Column 2 minus Column 1)..........ccocueevveericcreeeeenecee e
Change in surplus notes
Surplus (contributed to) withdrawn from Protected Cells
Cumulative effect of changes in acCoUNting PHINCIPIES..........cveiiieiiiireeiie ettt
Capital changes:

32,1 PaIH Nttt s SRS
32.2 Transferred from surplus (StOCK DIVIENG)...........ciuiiieieiiieieciisieie et es
32.3 Transferred to surplus
Surplus adjustments:

33.1 Paidin
33.2 Transferred to capital (Stock Dividend)
33.3. TranSferred from CAPIAL............ocrerieerereieieee ettt bbbt
Net remittances from or (to) Home Office...
DivVIdENdS 10 STOCKNOIAETS ...ttt s bbbt
Change in treasury stock (Page 3, Lines 36.1 and 36.2, Column 2 minus COlUMN 1)........cccueveieiereerieeee e
Aggregate write-ins for gains and 10SSES IN SUIPIUS.........c.cvucviuiireieiiiieieictee ettt bbbt
Change in surplus as regards policyholders for the year (Lines 22 through 37)
Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 37)

1
Current Year

2
Prior Year

........................... 6,511,376

....2,8563,996 |.

........................... 5,502,296

...2,542,279
1,545,118
........................... 1,117,176

.............................. 290,881

........................... 1,560,351
................................ @2,141)

1,558,210

........................... 2,215,915
.............................. 639,776

.............................. 989,725
306,598

1,576,139

683,127

......................... (2,736,650)
.............................. 141,094

602,603

....35,334,314

51,218,469

....50,615,866

DETAILS OF WRITE-INS

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from oVerfloW PAGE..........ecureruriieniereiieenere ettt
Totals (Lines 0501 through 0503 plus 0598) (Line 5 above)

1401.
1402.
1408.
1498.
1499.

FIONtNG FEE INCOME. ..ottt ettt bbb e ss bbbt bbb b snn
Miscellaneous

Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 through 1403 plus 1498) (LINE 14 DOVE)........rurrerrererirsrssressessesssesssssesssssnssssssesssssssssessssesssnssssssssasssssssssns

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Ling 37 from OVErfIOW PAGE.........ovurerimrerrirrininreeie s sssssssssssssssssssssessessesssssseenns
Totals (Lines 3701 through 3703 plus 3798) (LINE 37 @00VE).......civiuiiiieereiiieie sttt sbssas st sssssnsanssssnaas




Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

CASH FLOW

Currer11t Year PriorzYear
CASH FROM OPERATIONS
1. Premiums cOllected Nt Of FBINSUFANCE. ..........ceveveeieiece ettt ettt b s b s s sn s sse s ssnsenans | sesssessssissensesansas 15,391,438 | oo, (7,344,317)
2. Netinvestment income ..1,415,885 .667,773
3. MISCEIIANEOUS INCOME........cvvieeeieicecteeeee sttt ettt s et s st s s a st ee st et ssassse st e s s ssaesss et et essssesassnsetasssastssnsssasansetesnsnsnsns | eressesssissssesnsnassanaes 366,825 | ..ooovvverieiciei 58,441
4. TOtAl (LINES 1 hTOUGN 3)...eeuieereereeeireeicesseeeseeessee e eesse sttt ntns | wressssnesssnnsssnees 1TATA148 | e (6,618,103)
5. Benefit and 10SS related PAYMENES.........ccoviieeviiieiccce ettt ettt a st b st es et s bt en s saesanans | sevsesessensesseseneans 10,942,035 | ...ooverevieeriieinns 734,915
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........cocuiiveieiieiiicereeiceeecee s | oot [0 OO R 0
7. Commissions, expenses paid and aggregate Write-ins for dEAUCHIONS............curiuiurriiriirereeeeeiste sttt sesnins | eeseseeeeeseseeseseens 8,986,914 | ..o 2,845,920
8. Dividends Paid t0 POCYNOIAETS. ........cvuvreeririeiierinsieiseisssessee st s sttt ss st st st anssnssens | fasssessessansssssessassanssnssessasens [0 U 0
9. Federal and foreign income taxes paid (recovered) net of $.....(569) tax on capital gaiNs (I0SSES)..........cvvvrerererienrereriniieiens | cosrrerissssssssesnaneans 359,478 | .o 551,955
10 Total (LINES 5 HFOUGN 9)...ovvvverrirriiireeiieiiseeseri sttt | sebtenss st 20,288,427 | oo 4,132,790
11. Net cash from operations (Line 4 MINUS LINE 10)........ccouururirierrirririnerneeneesiessssesesessssssssssssssessessssssssessesssssssssessessessssssessasss | sessssssssessasssnsnns (3,114,279) | covvevreeren. (10,750,893)
CASH FROM INVESTMENTS

12.  Proceeds from investments sold, matured or repaid:

1201 BOMAS...eoucveueesseeeseesseseseces sttt | Heenes s 17,645,945 | ... 1,571,212

12,2 SHOCKS. ... vereeereise ettt ettt e s £ £ RS eRSR e R AR ARt n st srentans | eetnesessentn e sttt steneas (0 0

12,3 MOMGAGE I0BNS........coviieeiictcieict sttt b bbb bbb b s bbb sttt et a b n et

124 REAIESIALE. ... s

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES..........cccvrrnrrririnrnreerresssrennens | v e 20D | evessessiessesesssessssesens (101)

12.7  MISCEIIANEOUS PIOCEEAS.........cviviriieteictcteiie ettt bbbt bbb s bbb s bbbt s s bt s st s sn bbb s sebebssebesssnsebes | oebebsssssessssnsessssntetensnsesasanes [0 OO 0

12.8  Total investment proceeds (LINES 12.110 12.7) ..ottt sse s ssnsans | sressessessssassesnsas 17,646,220 | ..coovveverirerne, 1,571,111
13.  Cost of investments acquired (long-term only):

131 BOMAS. ..ot R nenen | Heenes et 44,806,559 |....cocoovrrrirerrnnne 18,502,254

1312 SHOCKS. vvvuervtreeesneisrees sttt | Sebee Rt O RN 0

13.3 MOMGAGE I0BNS........oucvieieiciiec ettt b bbb bbb sttt s bbb s b s s st et ant s sntans | eebssesssestes et st es st n s saes 0 | oo 0

13.4 Real estate

13.5 Other invested assets....

13.6 Miscellaneous applications

13.7 Total investments acquired (LINES 13.110 13.6).....ccuruurirriirrireieiriineire ettt ettt et ssssens | cbssssesssssssessesenes 44,806,559 |...ccooviriinrinninns 18,502,254
14.  Netincrease (decrease) in contract [0anSs and PrEMIUM NOES. .........evrerurrrrrierrereniresissiseisessssessessessssess s ssesssssssssessessessssssees | sessssessassssssnssessessansssssessanes [0 0
15.  Net cash from investments (Line 12.8 minus LiNes 13.7 MINUS LINE 14)........ccoviiierierieieesce s ssssessessesessesns | sessessessssssenenns (27,160,339) | .ovvverrrrrrinns (16,931,143)

CASH FROM FINANCING AND MISCELLANEOUS SOURCES

16. Cash provided (applied):

16.1  SUIPIUS NOES, CAPIAI NOLES.......couiveieieciiiici ettt bbb st b st es e bensesas | sebessesssestes et entes st en s saes 0 | oo 0

16.2 Capital and paid in SUIPIUS, €SS tTEASUNY STOCK.........cvuruirerirriririscineissie ittt sttt ssessns | fesesessessesssssssssssessssssessesens (01 39,000,000

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities..

16.5 Dividends 10 STOCKNOIAETS.............ccuuriuiiiiiiriirii bbb .0

16.6  Other cash provided (APPHEA).........c.riierreririerireereere ettt s s sttt ss st nssessensnsnns | sntessssssssssssansseans 6,711,025 | .o 10,073,117
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Lin€ 16.6)..........ccccovvververveiens [oresisninisisrisinnnad 6,711,025 | oo 49,073,117

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17).......cccounimrnrnecneineees | eoveereerineirinnns (23,563,593) | ... 21,391,081
19. Cash, cash equivalents and short-term investments:

191 BEGINNING OF YA .......cvieiciiis ettt s bbbt s st en s s bensensens | sbessessesnsansesansas 43187,672 | .o 21,796,591

19.2 End of year (LiNE 18 PIUS LINE 19.1)......c.covuieririieiieiireireiecesiseieiseississese e ssesessessesssnssessessessssssessessessenssssessesssessessans | aosessessessassnsseses 19,624,079 | ...ooovvvrrrrennn 43,187,672

Note: Supplemental disclosures of cash flow information for non-cash transactions:

| 20.0001
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UNDERWRITING AND INVESTMENT EXHIBIT

PART 1 - PREMIUMS EARNED
1

UnearnedzPremiums Unearned3Premiums )
Net December 31 December 31 Premiums
Premiums Prior Year- Current Year- Earned
Written per per Col. 3, per Col. 5, During Year
Line of Business Column 6, Part 1B Last Year's Part 1 Part 1A (Cols.1+2-3)

1. OO OTOTRTSRSTRON) IO LY & 3481 | e 11,085 | covooeereeeeerineeenenns (3,233)
2. ATEA INES..... ettt ess sttt snenes | erseenesseesssesssessseeees 46,422 | ..o 15,449 | o) 67,432 | v (5,561)
3. Farmowners MUItiPIE PETil..........cviueieiciiirieiesiseessese e ssesnas | eresssssssessesssssses s sssessenns 0 | e 0 | oo (O R 0
4, HOMEoWNErs MUILIPIE PEIL........c.ivriireireree st eestsssesens | ersessesssesssess st sntesseens (0 SR (0 R (O R 0
5. Commercial MUILPIE PETL........ccuvurerirrrirrieiersrieisessessess s ssessssssssssees | sesessssessssssssessasssssssssessons (0 TR (L) | [ (<) 1 0
6. MOMGAGE GUATANTY......ceurereerecireiseeseeeeeee ettt ettt sssssenes | seesessesssssssssessestessssssessesens L0 L0 R 0 | oo 0
8. OCEAN MAIMNE. ...t | ebbesiess st (O N 0 [ oo 0 [ oo 0
9. IN[EANA MAMNE........ciiiiiii e | et 2,607 | oo 735 | oo 2,271 | s 1,071
10. FINANCIAl QUATANTY......cvovieeiictcieice st snes | sessssssesssseses s s s teseseaas 0 [ e 0 [ e 0 [ oo 0
111 Medical professional liability - OCCUITENCE...........c.cveeivevriiereiieseieieeesieies | e 7,989 | oo 3122 | e 2,752 | oo 8,359
11.2  Medical professional liability - Claims-Made...........ccceuerveurirereiieieresieieies | e 217,811 | o 72,560 | ooovvrerereiereieiaes 91,179 | oo 199,192
12, E@MDQUAKE. ...t | sbeens st 8,819 | oo 4,987 | oo 16,580 | covovererceercrieeiienns (2,774)
13. Group acCident @aNd NEAIN.............cocevevceeeeceeeee st teniens | erresesesres st 0 [ e 0 [ oo 0 [ oo 0
14, Credit accident and health (group and iNAIVIAUEL)..........cvrrurrrerrririnrnsnnnees | v (0 (0 R [0 RN 0
15. Other accident and REalth..............c.vcrininin s | e (O RN L0 R O 0
16. WOrKErs' COMPENSAtION........covvevreirciiieieieisie st ssssssessesns | stessesessssessessessssns 854,224 | ..., 188,216 | covevvevcvercrereiins 213,929 | oo 828,511
17.1  Other liability - OCCUITENCE. .........veuueriirreirrieeeieeiresiesiseeriesesssresssssesses | eressesssessesseeens 4,659,905 | ...ocvvvirrieriis 1,284,283 | ..o 2,185,550 | .ovocverrrrirciii 3,758,638
17.2  Other liability - ClaIMS-MAGE..........covererierrrieiecsrire s iesssesiees | seessssessssesessessseens 445753 | oo 153,774 | oo 209,242 | oo 390,285
17.3  EXCESS WOTKErS' COMPENSALION. .......cvurererrerrereirniseinsesreseseseseessesssssessessansns | stssssessessnsssssnsssssssssssessns L0 0 0 | oo 0
18.1  Products liability - OCCUITENCE..........cviviieireicieieieieee et | ervssessesessssessenas 1,091,247 | oo A4T57 | oo 568,005 | ..ooovereeieririerennes 937,999
182 Products liability - ClaimS-Made..........c.vvverrrireriirriereieniereinerinesieseseesins | nrerieseseessseessens 182,528 | covoovveereerrinenii 73,551 | oo 104,624 | oo, 151,455
19.1,19.2 Private passenger auto liability.............cccccovieriiieiieiceecese e | e 121,568 | ..coovecveieeeeie 17,630 | oo 38,208 | oo 100,990
19.3,19.4 Commercial auto Tability.............ccceveveviieiieiceseeceee e eeienies | creetesee s snas 151,242 | oo A3137 | o 63,196 | ovovvveereereiieinne 131,223
21. Auto phySiCal BAMAGE. ........curerririerieiireineie ettt seseess | ressesssstessesseseesseens 18,455 | oo 4,881 | o 7,990 | e 15,346
22. AINCIaft (Al PEFIIS)......vviveeiiieirceiesee ettt ses | sressessssessesessstes e saens O | o 0 | oo (O RO 0
230 FHABIEY . evveeeerreerie st | eere st (O R (O R (O R 0
24, SUIBEY .ottt sttt s st ss st nsnns | sbnssestess st s en et ntns (0 R (0 0 | v 0
26.  BUrglary @nd theft..........ocoovierireecrceeise s ssstsnenes | e nssieees () O (131 I (125)
217. Boiler and MaChINETY...........cucuiirieiieiec e ssisnies | eressisss st [0 TR 13 | e 13 | e (0)
28, CIBIL. . vvvuceeeerireesiieeri et | eere s (O R (O R (O R 0
29. INEEMEHONAL........ooiviii i | e 0 [ oo 0 [ oo O N 0
30. WEITANEY ...ttt nnes | esesseeesassesesnstes e e eenenneen L0 0 O 0
31. Reinsurance - nonproportional assumed ProPEMY............cwrerreeerneenmueenees | seererseesseensessesssssssseeessesens L0 0 | oo 0 | oo 0
32. Reinsurance - nonproportional assumed liability.............cccccovevereriereierieeiieies | e O | o 0 | oo (O RO 0
33. Reinsurance - nonproportional assumed financial NES.............cocvververieiini | ceverrerssineiseesesisesseseenens (0 (0 TR [0 R 0
34. Aggregate write-ins for other iNeS of BUSINESS.........ovruriernrirrrinisrisierns | v ssesseessnes [0 PR [0 PR [0 TR 0
35, TOTALS...oooiiceincs ettt ssssss st ssssesssssesns | aesssssssssssessesesnns 7,812,428 | oo 2,280,543 | ..oovvevrrs 3,581,595 | oo 6,511,376
BA0T. st nssi s | srensssnnsnsssnsensensens0) | Q| e (O O 0
3402, st nensenssnns | srnenssnnsssnsssssnnnssnnsnens) | Q| e (O R 0
3403, sttt st snss st snsstsnnsnnns | srnesssnssssssssesssnnsssennsnendD | seesnenssnssssesssenssesssennsnsQ. | inesesees s (O 0
3498.  Summary of remaining write-ins for Line 34 from overflow page..........cccocoveees | covvereerrieiesisieceeee, 0 | oo 0 | oo 0 | oo 0
3499.  Totals (Lines 3401 through 3403 plus 3498) (Line 34 aboVe)........ccceivverivriens | corveriiiiieiesisiessisnisnne 0 ] e [0 PR [0 RO 0
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UNDERWRITING AND INVESTMENT EXHIBIT

PART 1A - RECAPITULATION OF ALL PREMIUMS
1 2

3 4 5
Reserve for
Amount Unearned Amount Unearned Rate Credits Total Reserve
(Running One Year | (Running More Than and Retrospective for Unearned
or Less from Date One Year from Earned But Adjustments Based Premiums
Line of Business of Policy) (a) Date of Policy) (a) Unbilled Premium on Experience Cols.1+2+3+4
1. Tttt | eesee et enten s 11,065 | oo (0 SRRSO 0 ) ISR (O 11,065
2. ATIEA INES......veveieierisrerieres st esss s essssssssenes | eressesssneseesesnns 67,432 | oo 0 [ covererrerrenrnerreenend0 [ e (O 67,432
3. Farmowners MUItiple PEril........ceuereeirrinieessesseeiesisenes | rereesesessssesseesssssseseend [0 [0 SRRSO | N ISR (0 0
4. Homeowners MUItPIE PEIl..........cceuviieieiieeisieeceeeesieeies | e 0 [ oo 0 [ o0 e (O IR 0
5. Commercial MUILPIE PETL........cvrvvrieiierereireieiesssiesssieesenes | eressesesesesesessseseens () | [P L0 OO | N IO (O I (13)
6. MOMGAGE GUATANTY.......iveiieireicieiei et stsssesesnens | seesessessssssessessssenseseens [0 R [0 SRRSO 0 ISR (0 R 0
8. Ocean marine
9. Inland marine........
10. FINANCIal QUATANTY.......cviveireieiisieesee e eissienreiees | eesessessssssessessssssseseens [0 R 0 | im0 | e (0 0
111 Medical professional liability - OCCUITENCE.........cccvvevvereererersiiies | e N £V I (0 SRRSO 0 N ISR (0 2,752
112 Medical professional liability - claims-made............cccouvrerreriniiens | cerrerernrenrernnienns 91,179 | e (0 RPN 0 N ISR (O I 91,179
12, E@hQUAKE. ... sesisesniensiens | sieeesssesiseseenees 16,580 | cvvooeererireriierrieeienee 0 [ covvverrnernerrnerneennd0 [ e, (O 16,580
13. Group accident and health............coceeecieinieeseeeis | e [0 R 0 | eveverenrerenrieniereenen0 | e (0 N 0
14, Credit accident and health (group and individual)............cccoecvveies | vevreveiniieenennsennnd [0 RN [0 SRRSO 0 N ESOPORRTTRRRRN (0 R 0
15. Other accident and health.............ccoviiiniininiieis | e 0 [ e 0 [ 0 | 0 [ e 0
16. WOrkers' COMPENSAtION.........cevevieereieiiieiieieessiesesessssesesesnns | covessssesesessnsens 213,929 | oo 0 | eveverrrrierennienieieenen0 | e (O IO 213,929
171 Other liability - OCCUITENCE........coucviveireieieceeseese e eisies | evreesssesieseens 2,185,550 | ..vvoveieirieieeeiis 0 | evevererrerenrieniereenen0 | e (01 IO 2,185,550
17.2  Other liability - ClaIMS-Made..........occvrvrvriricrirrncrreseneins | e 209,242 | oo, 0 [ covvverrrernennnerenennd0 [ e, (O 209,242
17.3  Excess WOrkers' COMPENSAtION...........cccvveiereiiiieieieieissieseissienss | evseressssssessesssssssessnnnd [0 T 0 | eveverrnrierensieniereenen0 | e (0 RN 0
18.1  Products liability - OCCUITENCE..........coevereieiercieie st | eveisssessesssinnees 568,005 | ..o 0 | cvevererrieierneiereenen0 | e 0
182 Products liability - Claims-made..........ccoevurvenerimrrneriernseinnes | e 104,624 | ..o 0 [ om0 e, 0
19.1,19.2 038,208 | s 0 [ om0 [ e, 0
19.3,19.4 Commercial Quto liability............cccrervmeeernerierincierceerneees | e 63,156 | ovvvurrrerieinerieeens 0 [ coeererrnernenrnereinennd0 [ e 0
21, Auto phySICal damage.........c.cveeermermmrererieeinerieesiesessesisesis | eereeesessenieeseenees 7,990 | oo 0 [ om0 [ e 0
22, AIRCTAft (@l PEIIIS)....uucverererreererirrericeieeeieessesis et esssseseses | seresseessssesssensssessesenns (O R 0 [ coveverrreerrenrnerernenend0 | e O R 0
230 FIABIEY.evveeeverceereciereecee it | e (O R 0 [ coevverrererenmnenrnenend0 | e O RN 0
24, SUIBLY.ccoveeeceeceieci ettt | eresnene st (O O 0 [ covvverrerrrennerenennd0 [ e, O R 0
26.  Burglary and theft..........ocovcvcenrreeeecessseins | e (1G]] 0 [ covvrerrrerrnemnmerenenend0 [ e O (388)
27, Boiler and MACKINEIY......c.crermreererereremeeessseeessessseseseessseesseseens | seeessessssesssssssssssneees 1< 0 [ coeeeeermrrerememmnerenenend0 | e O 13
28, CFBAIL . veveceeeeeseeeserieeei ettt | seren sttt (O R 0 [ covvrerrnerenerrnerenenend0 [ e O R 0
29, INEEMNALONGL......oouveeeierceirceei ettt | et (O 0 [ covvrerrreernerrnerenenend0 [ e O R 0
30. WITANTY ... oottt sesestens | sreesessessssssessessassssnnsan [0 L0 OO | B SO 0 IO 0
31. Reinsurance - nonproportional assumed Property...........c.eeenes | correreeeneeemseesneenseneesenes [0 L0 OO | B SOOI (0 RN 0
32. Reinsurance - nonproportional assumed liability............ccocevrreinne | covrirerenereieinennireees [0 L0 PR | R SO (0 R 0
33. Reinsurance - nonproportional assumed financial iNes..........cccco. | coovereneneiinineeneeneenens [0 L0 OO | B SO (0 R 0
34. Aggregate write-ins for other lines of DUSINESS..........ccoververrrriene [ oreireinrenrssisr s [0 [0 s 1 IO (V1 I 0
35, TOTALS...oocerseenerneeeiesesessssesessssessssssssssssssssssssssnsssnes | sssssssssssssensssdy DO 109D | covrsresereessesssssesssesans O OO OORROON o [ [OOSR 0
36. Accrued retrospective premiums DASEA ON EXPEIHENCE............urururrerreererrerearesssseseesesssssssesssessessesssessessasssssssssasssssessessassssssessesssssssssssessassassssssessasssnssessessasssessessassnssesss | sesesssssssssessasssssessassnes 0
371. EQrNed DUL UNDIIEA PrEMIUMS........couiiiieiciiieei ettt e85 82818222 R e s st n bt antessennts | Sretsesssessnenetansesesanseeas 0
38. Balance (SUM Of LINES 35 TTOUGN 37)........cvuiurieiirieeieie s iieee et seese e eessess st et sssee st esssessesseesaessessessanssessessessenssessessessanssessessasssnssessessanssessessanssnssnssassensnssesses | stessssssessassnes 3,581,595
DETAILS OF WRITE-INS
40T, st srnnets | eereerenee et ena [0 R (0 SRR 0 N ISR (0 0
3402, e nrnnets | eereesesee et ena [0 0 | cvrrrereerenenreneee0 | e (0 0
3403, st ets | eeseerenee et en e [0 [0 SRRSO 0 ISR (0 0
3498.  Summary of remaining write-ins for Line 34 from overflow page | .....ccoovrvvrnrnrrrnies [0 [0 SRRSO 0 ) ISR (0 R 0
3499.  Totals (Lines 3401 through 3403 plus 3498) (Line 34 above)....... | ceccereererrisrerrieririennad [0 I [0 SRR 0 ) (SOOI RON (1 I 0
(a) State here basis of computation used in each case: Daily Pro-rata
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UNDERWRITING AND INVESTMENT EXHIBIT

PART 1B - PREMIUMS WRITTEN
1

Reinsurance Assumed Reinsurance Ceded 6
2 4 5 Net Premiums
Direct Written
Business From To To (Cols.1+2+3
Line of Business (a) Affiliates Non-Affiliates Affiliates Non-Affiliates -4-5)

1. L1 OO T S POPRPPRTORPTURPOUPPR IR 22,421 | o 4371 | e (U I (3,367) | covorrrrrrcrenne 25,788 | oo 4,371
2. ATEA INES.....vevveeereeeseeeeeeesee st seess st st ssssenenes | ereessesessees 48,212 | oo 46,422 | ..o (I I 19,755 | v 28,457 | oo 46,422
3. Farmowners mMUltiple PETil..........coveeerireieieiieesessesessiesenes | evveresesssssssessesees (0 (0 [0 I (O I (O I 0
4, Homeowners MUItIPIE PEFl...........ocrureeeerrerrireieceneieieesseseeeennees | eesreeseesesesssseneennes (01 O (01 (018 [0 [0 T 0
5. Commercial MUIPIE PEFl.........covriveriieieireeseeeeese e | cveiienns 15,622,323 | oo, (0 [0 I (V1 I 15,622,323 | .o 0
6. MOrGage QUAANTY........evieiereeereereeireieieee et setsssenes | eereeeeseeneeseseeenees (01 (01 (018 [0 T [V P 0
8. OCEAN MAIMNE.......ouivimiiiiiiiriireiriereireirii s | cvosesinesisesinesisese (0 TR (O 0 [ oo 0 [ oo (O SN 0
9. INIANA MAMNE.....cocviiieiiccce e ssnsrens | eessssssesessssesesinad (0 I 2,607 | oo [0 IR [0 A (01 I 2,607
10. FINanCial QUArANTY.........cccoveviieieieisse et sessssenes | eesssessessssessessesenes (0 (0 I [0 I (O I (O I 0
111 Medical professional liability - OCCUITENCE...........coevevevevererereieies | e (0 I 7,989 | oo [0 IR [0 I (01 I 7,989
112 Medical professional liability - claims-made............ccovcvuereveeiieies | cevireieveieieieis (01 IO 217,811 | o, [0 I (O I (O IR 217,811
12, E@rhQUAKE. ..o nesiesssnnnenas | eroenessssi s (U IR 8,819 | oo (U N (O N (U 8,819
13. Group accident and health............ccccevieieiceieeesseesieies | e (0 (0 [0 I (O P [V P 0
14, Credit accident and health (group and individual)............c.cccveeveeees | covrveereeseieienenad (0 (0 [0 I (O (O 0
15. Other accident and health..............coocvnincinininneeineines | e (0 I (O (O TR (O RN (O SN 0
16.  Workers' COMPENSAtION.........c..vvermrererreirrriseeeseeriesssssessssesseessns | cevenes 136,983,808 | .....ccoouues 854,224 | ..o (U I 14,434,701 | ........ 122,549,107 | ...cvvvvreen. 854,224
17.1  Other liability - OCCUITENCE.......curvrmerererirerirecereeiiseeessesiseseseninne | reeeesenes 2,846,828 | ............ 4,659,905 | ..oovvvrnrirerrinenns (U I 8,088 | ....cccee.. 2,838,740 | ....cce..n. 4,659,905
17.2  Other liability - ClaIMS-MAGe.........c.ccovrrrrierirerrernrerseresrienes | rereriseriseerieses (U IO 445,753 | oo (O (O N (U IO 445,753
17.3  Excess WOrKers' COMPENSALION............coverueerereeesnerneeneeeesneeseeseesees | coeeeneeeesesssssnseneees (01 O (01 (018 [0 (O I 0
18.1  Products liability - OCCUITENCE..........covverreriirireirrirsisieieissnsereiesienns | ceesseesseessasssessesees 9 | e 1,091,247 | oo [0 I L [ I I 1,091,247
18.2  Products liability - ClaIMS-Made............ccevevererrireicieeieiceeeseiees | e (0 182,528 | oo [0 A [0 A (0 182,528
19.1,19.2 Private passenger auto ability............cccoeeevieieninnineieeieieies | cereresieessenenennd (01 IO 121,568 | oo [0 I (O I (V1 I 121,568
19.3,19.4 Commercial Quto liability..........c.oc.cereerreerreerrererererereeseereeeeseriene | e 1,355,267 | ..ovvvreenne 151,242 | ...c.ccn. 8,879 | oo 154,681 | ........... 1,209,465 | .....cocvvenne. 151,242
21, Auto phySiCal damage.........c.vevermrrireiirieeieriecesensiessesssieeees | cesseeseennens 260,936 | ...coocrvvrernen 18,455 | ..o (U A 23,525 | .o 237411 | 18,455
22. AIFCraft (ll PEHIS)......vueerererrireeenrieieiieeessisisessstseeseessesssssessesens | esssssessessessnnsseenn (01 O (01 (018 [0 [0 T 0
230 FHOBIEY.cvveereeceeeeee i | eerienes s (U RN (O IR (O RN (O N (O RN 0
24. SUFBEY ..ttt ess s sssssnnns | sressnsesessessessneneees (01 O (0 (018 [0 (0 0
26.  Burglary and theft..........c.oovirenirecesesesinenes | oo 11,154 | e () N (U I (QCTE) | I— 12,829 | oo (513)
27. Boiler and Machin€ry..........cccveeiieniieeeiisesseeseeesssessssesens | evesssesenns 267,440 | oo [0 [0 (0 267,440 | oo 0
28, CrBAIL . vevuceeeereeceeerieeeie et | s (U RN (O IR (O RN (O RN (O RN 0
29. INEEINAHIONAL ...t | eeorerre e (V1 O (01 (018 OO (8 OO [V I 0
30. WAITANEY ..ottt sssnsenes | sesbessesesssssssessesnd (0 (0 I [0 I (O I (O I 0
31. Reinsurance - nonproportional assumed property...........cocovveeees ferverennne. D,9, 9 GO IR [0 R [0 AR [0 A [0 IR 0
32. Reinsurance - nonproportional assumed liability............c..cccocoeveies [orverrennee XXX oveveen] oo (0 I [0 I (O I (O I 0
33. Reinsurance - nonproportional assumed financial lines..........ccccc.co. [oeveveneee. XXX oo e [0 TR [0 IR [0 AR [0 I 0
34. Aggregate write-ins for other lines of BUSINESS...........cccvveiiieiiies | o (O I [ I [ P [ P [ I 0
35, TOTALS....ooieirtistssti st sesssenssssssessnssnnes | oneeenns 157,418,398 | ............ 7,812,428 | ............ 8,879 | ......... 14,635,709 | ........ 142,791,568 | ............ 7,812,428

DETAILS OF WRITE-INS

3401, et | et (U I (O I (O R (O N (O N 0
BA02. st | erieest et (U (U (O (O (O O 0
3403, e | s (U IR (O I (O RN (O RN (O N 0
3498.  Summary of remaining write-ins for Line 34 from overflow page..... | «coooeveeeincnninnns (01 O (01 (018 ST [0 [V I 0
3499.  Totals (Lines 3401 through 3403 plus 3498) (Line 34 above).......... | covveievisnieniennne, (O I [0 P [ [P [ P [ [P 0

(a) Does the company's direct premiums written include premiums recorded on an installment basis? Yes [ X]No[ ]
If yes: 1. The amount of such installment premiums §$.....43,751,061.
2. Amount at which such installment premiums would have been reported had they been recorded on an annualized basis §$.....91,247,677.




Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2 - LOSSES PAID AND INCURRED

Losses Paid Less Salvage 5 6 7 8
1 2 3 4 Percentage of
Net Losses Losses Losses Incurred
Unpaid Net Losses Incurred (Col. 7, Part 2)
Direct Reinsurance Reinsurance Net Payments Current Year Unpaid Current Year to Premiums Earned
Line of Business Business Assumed Recovered (Cols. 1+2-3) (Part 2A, Col. 8) Prior Year (Cols. 4 +5-6) (Col. 4, Part 1)
1.
2. Allied lines.
3. Farmowners multiple peril
4, Homeowners multiple peril..
5. Commercial multiple peril
6. Mortgage guaranty.
8. Ocean marine......
9. Inland marine......
10. Financial guaranty.......
1.1 Medical professional liability - occurrence....

11.2 Medical professional liability - claims-made.
12. Earthquake
13. Group accident and NEAIN..........cccveievieierree e
14. Credit accident and health (group and individual e | . . 0.
15. Other accident and health .0 .0
16. Workers' compensation 908 268,069 268,069 | ...oovvererereiriiis 1,104,168 | oo 1,049,861
171 Other liability - occurrence... .940,291 ..940,291 |. 4,606,713 | .. ...3,768,271
17.2 Other liability - claims-made 90,399 359,183
17.3 Excess workers' compensation
18.1 Products liability - occurrence......
18.2 Products liability - claims-made...
19.1,19.2  Private passenger auto liability....
19.3,19.4 Commercial auto liability......
21. Auto physical damage.
22.

322,376
1,778,733
66,214

...245,403 |.
..1,196
..7,661 |.
..143,310 |.

1,471,160 | ...
WI5717 |

23.
24.
26. Burglary and theft.
21. Boiler and MACKINEIY.........cuiicirieee e
28.
29.
30. WaITANTY....v vttt
31. Reinsurance - nonproportional assumed property...
32. Reinsurance - nonproportional assumed liability......
33. Reinsurance - nonproportional assumed financial lines...
34. Aggregate write-ins for other lines of business........ .
35. TOTALS.... ettt nen 50,082,178
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498 Summary of remaining write-ins for Line 34 from overflow page.........cc.ccoocveeeneunce

3499.  Totals (Lines 3401 through 3403 plus 3498) (Line 34 aboVe).......ccovvvrvinrnrerninnenns




ol

Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2A - UNPAID LOSSES AND LOSS ADJUSTMENT EXPENSES

Reported Losses Incurred But Not Reported 8 9
1 2 3 4 5 6 7
Net Losses Excluding Net
Incurred but Net Losses Unpaid Loss
Reinsurance Deduct Reinsurance not Reported Reinsurance Reinsurance Unpaid Adjustment
Line of Business Direct Assumed Recoverable (Cols.1+2-3) Direct Assumed Ceded (Cols.4+5+6-7) Expenses
1. P s
2. ATEA INES.....evecteveiiee et
3. Farmowners multiple peril..
4, Homeowners multiple peril.
5. Commercial multiple peril...
6. MOMGage GUAANTY.......ceureeeeiceeieieereeee et
8. OCEAN MAMNE......vuveivieiicisie ettt bbb s s naa
9. Inland marine......
10.  Financial guaranty............cccoevvevrernnenens
111 Medical professional liability - occurrence..
112 Medical professional liability - claims-made.............cccocoererrirrierccrriiiciinns
12, EAMhQUAKE. ... s
13. Group accident and health
14. Credit accident and health (group and individual)
15.  Other accident and health.............cccocrrinninineeeeeeees
16.  Workers' COMPENSAtioN..........cccvuvveieineieieiienienessienenssesesessssensessssssessens | consenessesnsiennenns [ 9,004,706 | civviviiivvieieennnnn 05,026 | ooviiveiiinnenne. 75,064,706 | ... 505,026 | ... 138,468,395 | oo 599,142 ....138,468,395 | ....ccooeriririnns 1,104,168 |....
171 Other liability - occurrence 1,665,310 | .ooovvrerririnne 1,391,802 | oo, 2,941,403 1,391,802 |, 4,606,713 | ....
17.2  Other liability - claims-made... 123,145 ....211,853 ...334,998
17.3  Excess WOrkers' COMPENSALoN............ccueveveireieeveisireieiseese e
18.1  Products liability - OCCUITENCE.........cvvieeeierieicrie e
18.2  Products liability - claims-made
19.1,19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability....
21, Auto physical damMAgE........ccevuererririeieireee e
22, AIrCraft (@ll PEFIS)........cvreeeeeeieiee ettt
23.  Fidelity........o.......
24, Surety.....ccone.
26.  Burglary and theft...
27.  Boiler and machinery
28, GBI
29.  International
30.  Warranty.....
31.  Reinsurance - nonproportional assumed property.
32.  Reinsurance - nonproportional assumed liability............cccccooeerrerrierinierienns
33.  Reinsurance - nonproportional assumed financial lines............cccocevvireinnnnes
34.  Aggregate write-ins for other lines of business.
35.
3401.
3402.
3403. ...
3498.  Summary of remaining write-ins for Line 34 from overflow page...
3499. Totals (Lines 3401 through 3403 plus 3498) (Line 34 above)..........ccccuennenae
(a) Including §.......... 0 for present value of life indemnity claims.



Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - EXPENSES
1 2 3 4
Other
Loss Adjustment Underwriting Investment
Expenses Expenses Expenses Total
1. Claim adjustment services:
I B T PO OSSOSOV EORRPPRORPPTOR T912,342 | oo (U RO (U 7,912,342
1.2 ReINSUrANCE SSUME........ocvieceeeieeiieciseeste sttt ss ettt snss st ssnsssenes | sretessssssssssssssesinsenas 3416 | oo (0 [0 3,416
1.3 ReINSUIANCE CEABM.........cieieececcee ettt tens | vnaesteaeasseessinas 6,288,175 | ..ol (U [ [V I 6,288,175
1.4 Netclaim adjustment services (1.1 + 1.2 - 1.3) ... | cervesssessssesenns 1,627,583 | ..o {1 RN (01 O 1,627,583
2. Commission and brokerage:
2.1 Direct, excluding contingent.... 0. 9,252,687
2.2 Reinsurance assumed, excluding contingent. 0. ..78,283
2.3 Reinsurance ceded, excluding CONtINGENLE. ..o | seenersensnsnensenseennsssssnnensd [ eererneinnineenees 13,025,396 13,025,396
2.4 CONtINGENE = AIMECE......cvveveerirrieisrie et ssns | sessesssssessasssesssnssessenssessen [0 [ 373,865 | oo [0 [ 373,865
2.5 Contingent - reiNSUrANCE @SSUMEM.........c.eurruiereieeiserieieissessesssessesssssssssessessses | sessessssssssssssesssssesssssessad L0 RO {1 [0 TN 0
2.6 Contingent - reiNSUrANCE CEART.........c.vuiuererieiieieieietssiesesse e ssssssnss | sesessessessessssssssssesssssessesnn (01 % (0 74,224
2.7 Policy and Membership fEES.........ccovurririureinireineieissiseseiseesesssssessssssssesssessens | sessessssssssssssssssssssssssssead (O {01 P [0 I 0
2.8  Net commission and brokerage (2.1 +2.2-23+24+25-26+2.7)..ccccecvmives | corvrrreerneseissneissseienns (0 I (3,394,785) | oo (018 [ (3,394,785)
3. Allowances to Manager aNd AgENES..........ccccviereieieieirrisieseseeessssssssessesesessssssssssesses | sesessesessessssssssssessessessesnd (0 47 (0 11,972
B, AQVEIHISING. .eovoereeerreeeeiseeesssesess st ssss s ssssss st sess s nssssssnnsssson | sessssesssssssssssssssssssnseees 7 [ 1,084 | oo (I 1,089
5. Boards, bureaus and aSSOCIAHONS............cccc.crieriiiniiiiiisisisi s | sessssssssssses s 10,534 | .o 173,325 | oo [V O 183,859
6. Surveys and UNAEMWIItING FEPOIS.........c.iveiveireiieieieiesse st essesse st ssenes | soessesssssesssssessssssessnes 125 | oo (180,776) | vevvvverereeierierierisrienne (018 (180,651)
7. Audit Of @SSUMEAS' FECOTUS........cecvieceiceeisecee ettt ettt ssnssaenes | evessesssessesesssssssnsasns O TT973 | e (0 82,087
8.  Salary and related items:
8.1 SQIAMES ... | srseeeeene e 249,801 | ..ovvvveirrrrrirnnne 2,248,641 | o) (U O 2,496,442
8.2 POl HAXES.....cvuveeirrieircieeisieieis ettt sntensensenes | stessesesenssssssensnnses D220 1 | cevrerrerrerisineiesiasins 164,456 | ..o [ IO 196,723
9. Employee relations and Welfare............cccocuverencneneneierncneescneenenseneenenssneesessnenes | coneeneenssssessensnennes 120,008 | coviiviiieincineiniin 338,688 458,756
10. Insurance..... ..55,943
11, DIMECIOTS' fEES.....ouvieieiiieii ittt | ressbiss s nees 0 0.
12. Travel and travel items ....18,035
13, ReNtaNd IBNEIEMS.......cvieciececce sttt sssnsns | essessessssssssassessenes 56,668 | ...ccoerrererrirrrininns 155,651 | oo [0 212,319
14, EQUIPMENE....ovooreeeieerreiieesei s ssss s ssssenees | sessssessssssssnssssenees KY QXY S O 163,694 | ..oonevvcrrierreenennd (U 200,931
15.  Cost or depreciation of EDP equipment and SOtWaIrE...........cc.evverueineieierisnsiesieisesinninns | coeeessessnsssesssssessenes 19,433 | o 92,451 | oo [0 111,884
16, Printing @nd StAtONETY..........cc.uoiveieiieieccee ettt sssinnns | evreesssses e esaenes (1,536) | oo 23,826 | ..o (010 I 22,290
17.  Postage, telephone and telegraph, exchange and EXPreSS...........ovwrerrernreernresesneenees | sereeeeesnessessneeseesnees 19,061 | oo 53,944 | ..o (01 [ 73,005
18, Legal @nd QUAIING.........rvvveerrrreeerreiiiiesiiesseiessesse s sessnseas | e 4,593 | 101,824 | oo (V) [ 106,417
19, TotalS (LINES 30 18)....ccvverrerreermereismreeisiressssnesssssesssssssssss st ssssssssssssessssssssssees | sssssssesssssnsesssessnees 541,963 | ...ooerreerreerrenns 3,570,719 [ oo (U 4,112,682
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association credits
OF it 7,531ttt
20.2 Insurance department licenses and fees
20.3 Gross guaranty association assessments.............cccoceevevvennnes
20.4 Al other (excluding federal and foreign income and real estate).
20.5 Total taxes, licenses and fees (20.1 +20.2 +20.3 + 20.4).......cccoevevrerrrerrerrerrnnns
21, Real EState BXPENSES.......cvurerireiriieirese ettt entees | nessentsss st s s neeessenesenea (0 [P (0 [0 RN 0
22, Real Stat tAXES........ovvvciiirii s | s 0 [ LU R LU N 0
23.  Reimbursements by UNINSUIEA PIANS...........cceviiriierieiesiseeseesie st esssssessenes | sessesssssessssssssssssessesssessed [0 [P UR R (01 O (018 [P 0
24.  Aggregate write-ins for miSCEllanEOUS EXPENSES..........cuevrrereereeeirerereieeereeseesseeseessesenes | sseseesssessssssessnsenenss 32,045 | .o 206,561 | .o 70173 [ 308,779
25, Total EXPENSES INCUITEA.........cvivieeiieeeeie ettt s s bbbt ssessenas | sbssssssssessessesanes 2,205,446 | ......covvvrerrnns 1,161,053 | .o 70,173 | (@).eveverrerinnns 3,436,672
26.  Less unpaid EXPENSES = CUMTENT YEAT........ccrirririerirriieissiessesssessesssessessessessssssesssssssssnes | oessessssssessnssenes 5,418,496 | ....cooovvvvrrerne. 8,096,260 | ......cocevevverrierrinne 14,673 | o 13,529,429
27.  Add Unpaid EXPENSES = PHIOT YEAT........cuueireeiiriiieiseieiseiseiesseieessississs et sssssssssessessnes | sosessssssessessessees 4,583,647 |.coovveereiine 14,551,524 | ..o 11,603 | o 19,146,774
28.  Amounts receivable relating to uninsured plans, Prior YEar............cureeeereuneereerneneesnees | reeeeeseeeeenesssesseeseesseeneeend (0 [P (0 R [0 TN 0
29. Amounts receivable relating to uninsured plans, CUMTENt YEAr............cccoueevereereierrisiieiins | o senenad [0 R [ IR [0 N 0
30. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 - 28 + 29)........couuucvvrmmecrercrnicriirnees | cevveinneriiinnenines 1,370,597 [ .o, 7,616,317 | oo 67,103 | .o 9,054,017
2401. Outside consulting
2402. Claims search fees
2403. Shared reiMDUISEMENLS...........cuuveereriererieiieeireieee et
2498. Summary of remaining write-ins for Line 24 from overflow page
2499. Totals (Lines 2401 through 2403 plus 2498) (Line 24 above) 232,045 | 206,561
(@) Includes management fees of $.....3,320,648 to affiliates and $.....53,393 to non-affiliates.
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EXHIBIT OF NET INVESTMENT INCOME
1

Collected
During Year

2
Earned
During Year

1. U.S. government bonds
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated)....
1.3 Bonds of affiliates................
2.1 Preferred stocks (unaffiliated).
2.11 Preferred stocks of affiliates....
2.2 Common stocks (unaffiliated)..
2.21  Common stocks of affiliates

3. Mortgage loans................

4, Realestate......

5. Contract l0ans.......cccoevuvvvererierseiiesesssesesssines

6.  Cash, cash equivalents and short-term investments...
7. Derivative instruments.....

8.  Otherinvested assets......

9.  Aggregate write-ins for investment income.
10.  Total gross investment income

11, Investment expenses..................
12.  Investment taxes, licenses and fees, excluding federal income taxes
13, INtErest EXPENSE.....c.cvivierrreicisrieieis e

14.  Depreciation on real estate and other invested assets...
15.  Aggregate write-ins for deductions from investment income...
16.  Total deductions (Lines 11 through 15).......
17.  Net investment income (Line 10 minus Line 16)

DETAILS OF WRITE-INS

0998. Summary of remaining write-ins for Line 9 from overflow page
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)

)
)
)
)
(e) Includes $.....181,227 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
(f) Includes§.......... 0 accrual of discount less §......... 0 amortization of premium.
(@) Includes§$.......... 0 investment expenses and §.......... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to segregated and Separate Accounts.
(h) Includes §.......... 0 interest on surplus notes and §.......... 0 interest on capital notes.
(i) Includes§.......... 0 depreciation on real estate and §......... 0 depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized
on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 +2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. government DONGS........ccccvieiinieiinieieeeieesssiessinnes | eveensiessesessssnnens (1,938) | eveveverrerrevrereniieneen0 | e (1,938) | ovevreererenrenereinneen0 | e 0
1.1 Bonds exempt from U.S. taX......c.corvrenrnenininisenisiensnniens | coerneenseseessienns (33,348) | o0 | e (33,348) | o0 | e 0
1.2 Other bonds (Unaffiliated)..........c.ccreverererieieeeneenis | e 32,301 | o0 | s 32,301 | o0 | s 0
1.3 Bonds Of affliates........cocuriiniriireisenenens | e 0 [ om0 [ 0 | e [ 0
2.1 Preferred stocks (Unaffiliated)..........cocvvereiiniiieiseessieies | e 0 | o0 | e 0 | o0 | e 0
2.11 Preferred stocks of affiliates...........covrvinincieinnicnnces | e 0 [ om0 0 [ e 0
2.2 Common stocks (UNAFflIAted)..........ccceevrireieieieieieseeieeseiens | e s 0 | o0 | e 0 | o0 | e 0
2.21 Common stocks Of affiliates.........ccrvuerriririinininncienes | e 0 [ v 0 [ v 0
3. MOrtGAge I08NS......ou v | e bes 0 | corererereeneensieneenen0 | e, 0 | coevrerrereresreneineienn0 | e 0
4, ReAlEStAte......ceeeccce s | seneneeennsseenesnsene0) | 0 | e, 0 [ v 0
5. Contract loans veee [ e 0 [ v | 0 [ om0 [ 0
6.  Cash, cash equivalents and short-term investments............ccceee | vevverveeieienicnenenns 275 | o0 | e 275 | oo [ e 0
7. Derivative iNSITUMENTS. ..ot ieessieiessesiseies | rersessessseseessseseseenenaens 0 [ e s 0 | v | 0
8. OtherinVESIEd @SSELS.......ccreurieiiireiereireseseeseieesnineieiens | erebessesissseeeniesese e 0 [ e s 0 | v | 0
9. Aggregate write-ins for capital gains (I0SSES)........ccceveveerieieies | oo 0 | oieieieeeieieieisniseene0 | e 0 | o0 [ e 0
10.  Total capital gains (I0SSES).......cvvvvererrireierieieieisieseieississieseis | creseesssessesseseseenns (2,710) | eveererieeerrieeieeeeen0 | e (2,710) [ overveereeeereiereieeen0 | e 0
DETAILS OF WRITE-INS
.................................. 0 [ o0 e [0 |0
.................................. 0 [ o0 [ v [0 |0
.................................. 0 [ om0 s [0 |0
0998. Summary of remaining write-ins for Line 9 from overflow page... | .....cccovovrvrierenieirennes 0 | corererereienerensienienn0 | e 0 | o0 | e 0
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 abOVE)........ | cecoreererrrererreisrieriaians 0 ] o0 | i 0 ] oiivrieieieinsisrieisisnienen0 | e 0
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EXHIBIT OF NONADMITTED ASSETS
1

Current Year Prior2Year Change3in Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col. 2-Col. 1)
1. BONAS (SCREAUIE D)....coooeee ettt sttt st n s bnns | sbsebssesessssessesse s e s st st sn b s nas 0 | oo 0 | e 0
2. Stocks (Schedule D):
2.1 Prefermed SIOCKS.........cvuiiiicieiii st | bbb 0 | e O SR 0
2.2 COMMON SIOCKS. .....evuiruersissisees s bbb | eebiessiee bbbttt L0 R O T 0
3. Mortgage loans on real estate (Schedule B):
BT FIESEIENS ..o | e s O N O RN 0
3.2 Other than firSEHENS........cc.uiuuiirierieirer s enes | etbietsissse bbbttt rees 0 [ e O OO 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY..........ccocuiuriiiiesecire et | evesessssse st s st es e saes 0 | oo 0 | e 0
4.2 Properties held for the production Of INCOME..........ccvurieieiiriineneiessseessesesinnes | eresssseseesssse s sssessessens L0 TR L0 TR 0
4.3 PropertieS NEld fOr SAIE..........co ittt sttt | eesestent s sttt O T 0 | e 0
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term investments (SChEAUIE DA)...........ovriirirrereseieeissese e ssessseessssssses | sressesesssseesessessssssssessssssssessnes 0 T 0 | e 0
6. CONMACLIOANS. ..o s | bbb (O N O RN 0
7. Derivatives (SCEAUIE DB)..........vuriiirrrieiieeineieess et ssessssssesssssesssssssssessessssssessessssssssssssastans | ssessesssssssssssesssssessessssssssessnes O T 0 | e 0
8. Otherinvested assets (SCEAUIE BA)........c.cirieiece et snses | essssssessesssssssesessssessessssssessens L0 TR L0 T 0
9. RECEIVADIES fOr SECUMHES. ......ovorerrircircicicic ettt entens | serestest st st O T O T 0
10.  Securities lending reinvested collateral assets (SChedUIE DL).........cc.cveivrieieirieiieicieiieiesiens | e ssessssssenees 0 | oo 0 | v 0
11, Aggregate Write-ing fOr INVESIEA @SSELS.........crvurerrerirerireire ettt essessessssssenses | eressesssssssesssssnsssssessenssssssssansnes [0 [0 0
12.  Subtotals, cash and invested assets (LINES 110 11).....c.coiiieiiieeeseeie e sissienies | sreeessstesssssssesse s ssssessessssssenaes 0 | e 0 | e 0
13, Title plants (for Title INSUMETS ONIY).........cu ittt ssesssstns | sressesssessessessesssssessesssssssssessnes O T 0 | e 0
14, Investment iNCOME AUE ANT ACCTUBH...........c..evuuiiriiriiii ettt | sebeesisssi bbbt (O OO O RN 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of ColleCtion............ccccevvvcevees | vevieieiieeiiececiens 6,842,198 | ..ovvviieeeea 4,482,540 | oo (2,359,658)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and NOE YEE AUE.........covree ettt ss st sssenas | oestessssssssessessssses st s s ssessesens O T 0 | e 0
15.3 Accrued retrospective premiums and contracts subject to redetermination............ccoeceveees | vevvevieiienisiieeee s L0 TR 0 | v 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIEIS. ... | seessiessessess s 0 [ oo O RN 0
16.2 Funds held by or deposited with reinSured COMPANIES...........cucrvurerrererreinrerrieensirsieesnenes | erersreeseeseessssssesessssesssssessessnes O T 0 | e 0
16.3 Other amounts receivable under reinSUranCe CONTACES............c.ruriiniinrinrinrisiiniiniins | e O RN O RN 0
17. Amounts receivable relating to UNINSUIEd PIANS..........c.e i ssssesseesseens | sressesssesseessssessssssessessssssssessnes O T [0 U 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........ccoeevceieiccieieis | cevverrieesesee e 0 | oo 0 | e 0
18.2 NEt defErmBa taX @SSBL.........cvcvveicrcecce ettt ssssnns | svsessssssssssesssestessesssanes 410,466 | oo 33474 | oo (376,992)
19, Guaranty funds receivable OF ON AEPOSIE..........c.cueiiiiiieieieieie et eserensens | sresesessessessssesse s sssse s s ssssenae 0 | oo 0 | e 0
20. Electronic data processing €quipment and SOWAIE. ............reurrerurrirnrinrirensisssssesssessessssssssnss | sesmsssssssssssssssnssssssesssssssssessessons L0 R 0 [ o 0
21.  Furniture and equipment, including health care deliVery assets..........cccvirieeieieieiesisiiens | e 0 | oo 0 | oo 0
22. Net adjustment in assets and liabilities due to foreign eXChange rates...........ovverrrieinrnriieinns | e L0 R L0 U 0
23. Receivables from parent, subsidiaries and affiliates...........cc.ccoeeirieiriiiecseeee e | e 0 | oo 0 | e 0
24. Health care and other amounts rECEIVADIE. ..o sissisiens | eeoneenesse s L0 R L0 T 0
25.  Aggregate write-ins for other-than-invested @SSEtS............ccuiueieicieisiccee s | et ssrnes 10,000 | oo 10,000 | o 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........c.cuueuurmmcermirieeeseriseesisesssessesssesssssssssessssssssesssnes | sesesssessssesssesssesssenees 7,262,664 | ..o 4,526,014 | ..oovvoceiiens (2,736,650)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.ovuriereeerens | corvrinnieissiesisesesssssssesessenes L0 R L0 T 0
28, TOTALS (LINES 26 @NA 27).....ccumvermeermeereeeseesseeeesseessesesssessssessesssssssssssssssssssssssssssssssssssssnsssss | sonesssmsssssssssessssesssnns 7,262,664 | ..oovooeeeceeeecennns 4,526,014 | ..oovvoeceens (2,736,650)
DETAILS OF WRITE-INS
10T, bbb | eeebi e 0 [ oo O R 0
102, oAttt ettt enr e | Sreeeiestetaet st et st s nren st nnes L0 R L0 T 0
103, oottt | etebi e O SRR O R 0
1198. Summary of remaining write-ins for Line 11 from oVErloOW PAGE..........cceveveverciirisieieseeieies | cevveseieseeiee s ssesseenens L0 U L0 U 0
1199. Totals (Lines 1101 through 1103 plus 1198) (LINE 11 @DOVE).......ceririuieiieieiieissieiieisiesssississiens | soerssisssesssssssesesssssssessessssssenaes 0 ] o 0 ] o 0
2501, Other amOUNLS ON AEPOSIE.......vvuevrrerererrisersrieesessesesseessesssssssssessssssssssssessesssssssssessesssssessessensnsses | sssessssssessossasssssessessansanes 10,000 | oo 10,000 | oo 0
2502, .ottt | ettt O SRR O R 0
2503, Rttt | Hesenes et (O R O 0
2598. Summary of remaining write-ins for Ling 25 from OVerflow Page...........ouururerrerrerineeneieineineines | ereerreeneseesssessesesessessssssssessnes O T 0 | e 0
2599. Totals (Lines 2501 through 2503 plus 2598) (LINE 25 @D0OVE).......cuerueureresiriisriesssereseersessssssesnns | evsessssssesssssssssssssessassanes 10,000 | oo 10,000 | oo 0
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Annual Statement for the year 2019 of the Falls Lake Fire and Casualty Company

1.

Notes to the Financial Statements

Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

The financial statements of Falls Lake Fire and Casualty Company (‘the Company") are presented on the basis of accounting practices

prescribed or permitted by the California Department of Insurance.

The California Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of California for
determining and reporting the financial condition and results of operations of an insurance company, for purposes of determining its solvency
under the California Insurance Law. The National Association of Insurance Commissioners ("NAIC") Accounting Practices and Procedures
Manual (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the state of California. The Insurance

Commissioner has the right to permit other specific practices that deviate from prescribed practices.

The accompanying financial statements contain no differences as a result of practices prescribed or permitted by California that differ from the

NAIC's Accounting Practices and Procedures Manual as noted in the table below:

SSAP # F/S Page F/S Line # 2019 2018

Net Income
(1) State basis (Page 4,Line 20, Columns1&2) XXX XXX XXX S 1576139 S 683,127

(2) State prescribed practices that are an increase /
(decrease) from NAIC SAP:

(3) State permitted practices that are an increase /
(decrease) from NAIC SAP:

(4) NAIC SAP (1-2-3=4) XXX XXX xxx_§ 1,576,139 § 683,127

Surplus
(5) State basis (Page 3,Line37, Columns1&2) XXX XXX XXX . §...51,218469 . 50,615,866

(6) State prescribed practices that are an increase /
(decrease) from NAIC SAP:

(7) State permitted practices that are an increase /
(decrease) from NAIC SAP:

(8) NAIC SAP (5-6-7=8) XXX XXX XXX § 51218469 § 50,615866

B. Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with NAIC SAP requires management to make estimates and assumption that affect the
reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the date of the financial statements

and the reported amounts of revenue and expenses during the period. Actual results could differ from those estimates.

C. Accounting Policy

Premiums are earned over the terms of the related insurance policies and reinsurance contracts. Unearned premium reserves are established to
cover the unexpired portion of premiums written. Such reserves are computed by pro rata methods for direct business and are based on reports

received from ceding companies for reinsurance.

Expenses incurred in connection with acquiring new business, including such acquisition costs as sales commissions, are charged to operations

as incurred. Expenses incurred are reduced for ceding allowances received or receivable.
(1) Short-term investments are stated at amortized cost.

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method

Investment grade non-loan backed bonds are stated at amortized cost using the interest method. Non-investment grade non-loan backed
bonds are stated at the lower of amortized cost or fair value. The Company does not have any investments in mandatory convertible

securities or SVO-Identified investments.

(3) The Company has no investments in common stock.

(4) The Company has no investments in preferred stocks.

(5) The Company has no investments in mortgage loans.

(6) Basis for Loan-Backed Securities and Adjustment Methodology

Loan-backed securities are stated at either amortized cost using the interest method, or the lower of amortized cost or fair value. The
retrospective adjustment method is used to value all securities except for interest only securities or securities where the yield has become

negative, which are valued using the prospective method.
(7) The Company has no investments in any affiliated companies.
(8) The Company has no investments in joint ventures, partnerships or limited liability companies.
(9) The Company has no investments in derivatives.
(10) The Company does not consider investment income as a factor in determining premium deficiency reserves.

(11) Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses for A&H Contracts

Unpaid losses and loss adjustment expenses include net liabilities stated for unpaid claims and for expenses of investigation and
adjustment of unpaid claims and are based upon (a) the accumulation of case estimates for losses reported prior to the close of the
accounting period on the direct business written; (b) estimates received from ceding insurers and insurance pools and associations; (c)
estimates of unreported losses and development on reported losses based on past experience net of salvage and subrogation recoveries;
and (d) estimates based on experience of expenses for investigating and adjusting claims. The total of these factors is reduced for portions
ceded to other insurers. These liabilities are subject to the impact of changes in claim amounts, frequency and other factors. In spite of the
variability inherent in such estimates, management believes that the liabilities for unpaid losses and loss adjustment expenses ("LAE") are

adequate. Changes in estimates of the liabilities.

(12) The Company has not modified its capitalization policy from the prior period.
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Annual Statement for the year 2019 of the Falls Lake Fire and Casualty Company

a > W N

Notes to the Financial Statements

Summary of Significant Accounting Policies and Going Concern (Continued)

(13) The Company does not write major medical insurance with prescription drug coverage.
Going Concern

Based upon its evaluation of relevant conditions and events, management does not have substantial doubt about the Company's ability to
continue as a going concern.

Accounting Changes and Corrections of Errors - Not Applicable

Business Combinations and Goodwill - Not Applicable

Discontinued Operations - Not Applicable

Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans - Not Applicable
B. Debt Restructuring - Not Applicable
C. Reverse Mortgages - Not Applicable
D. Loan-Backed Securities
(1) Prepayment assumptions for mortgage-backed securities, collateralized mortgage obligations and other structured securities were
generated using a purchased prepayment model. The prepayment model uses a number of factors to estimate prepayment activity
including the time of year (seasonality), current levels of interest rates (refinancing incentive), economic activity (including housing
turnover) and term and age of the underlying collateral (burnout, seasoning).
(2) Loan-backed and structured securities with a recognized other-than-temporary impairment (OTTI) - Not Applicable
(3) Securities held that were other-than-temporarily impaired due to the present value of cash flows expected to be collected was less than the
amortized cost of securities - Not Applicable
(4) Allimpaired securities for which an OTTI has not been recognized in earnings as a realized loss
Amount
a. The aggregate amount of unrealized losses:
1. Lessthan12months S8 o7
2. 12meonthsorlonger 8 14589
b. The aggregate related fair value of securities with unrealized losses:
1. Lessthani2months S 767,952
2. 12monthsorlonger ... 2343109
(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
The Company’s management regularly reviews the value of investments. If the value of an investment falls below its cost basis, the decline
is analyzed to determine whether it is an other-than-temporary decline in value. To make this determination, the following are considered:
(a) How long and by how much the fair value has been below its cost;
(b) The financial condition and near-term prospects of the issuer of the security, including any specific events that may affect its operations;
(c) Management'’s intent to hold the security long enough for it to recover its valug;
(d) Any downgrades of the security by a rating agency; and
(e) Any nonpayment of scheduled interest payments.
Based on that analysis, management makes a judgment as to whether the loss is other-than-temporary. If the loss is other-than-temporary,
the impairment is recognized as a realized capital loss in the Statement of Income in the period the determination is made.
E. Dollar Repurchase Agreements and/or Securities Lending Transactions - Not Applicable
F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable
H. Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable
I.  Reverse Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable
J. Real Estate - Not Applicable
K. Low-Income Housing Tax Credits (LIHTC) - Not Applicable

141
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Notes to the Financial Statements

5. Investments (Continued)

L.

Restricted Asset
Category

Restricted Assets

(1) Restricted assets (including pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year

m 2 @ () (5) (6

G/A Total Protected Cell
Supporting Protected Cell Account
Protected Cell Account Assets
Total General Account Restricted Supporting Total Total From
Account (G/A) Activity Assets G/A Activity (1+3) Prior Year

Current Year

O] ®

Increase / Total

(Decrease) Nonadmitted

(5-6) Restricted

9

Restricted
(5-8)

(10)

Gross
(Admitted &

amn

Admitted

Nonadmitted) Restricted
Total Admitted Restricted

to Total
Assets, %

to Total
Admitted
Assets, %

a. Subjectto

contractual
obligation for
which liability is

not shown

b. Collateral held
under security

lending

agreements

c. Subjectto

repurchase
agreements

d. Subject to reverse
repurchase
agreements

e. Subject to dollar
repurchase
agreements

f.  Subject to dollar
reverse repurchase
agreements

g. Placed under
option contracts...

h. Letter stock or

securiti

restricted as to
sale - excluding
FHLB capital stock ..

es

FHLB capital stock .. T T T -

On deposit with
states

other regulatory

bodies T - - -

Pledged as
collateral to FHLB
(including assets
backing funding

agreements) ... ... T T e T e T e -

. Pledged as

collateral not
captured in other
CategOMi@S . .. ... i i e s

. Other restricted

assets

,,,,,,,,,,,,,,,, ... 16406789 = .= .= . 16406789
. On deposit with

.... 16,406,789

.. 11.493

" assets § 16406789 § - % -8 - § 16406789 § 5386421

$

11,020,368 §

§

16,406,789

11.493%

12.109%

(2) Detail of assets pledged as collateral not captured in other categories (contracts that share similar characteristics, such as reinsurance and

derivatives, are reported in the aggregate) - Not Applicable

(3) Detail of other restricted assets (contracts that share similar characteristics, such as reinsurance and derivatives, are reported in the

aggregate) - Not Applicable

(4) Collateral received and reflected as assets within the reporting entity's financial statements - Not Applicable

Working Capital Finance Investments - Not Applicable
Offsetting and Netting of Assets and Liabilities - Not Applicable

5G| Securities - Not Applicable

T oz 2

Short Sales - Not Applicable

Q. Prepayment Penalty and Acceleration Fees - Not Applicable

Investment Income

A.  Due and Accrued Income Excluded from Surplus

6. Joint Ventures, Partnerships and Limited Liability Companies - Not Applicable

The Company non-admits investment income due and accrued if amounts are over 90 days past due.

B. Total Amount Excluded - Not Applicable

8. Derivative Instruments - Not Applicable
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Notes to the Financial Statements

(a

®

(c

d

=

=

NS

=

Income Taxes
A.  Components of the Net Deferred Tax Asset/(Liability)

(1) Change between years by tax character

2019 2018 Change
(1 (2) (3) (4) (5) (6) ) (8) (9)
Total Total Ordinary Capital Total
Ordinary Capital (Col 142) Ordinary Capital (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)
Gross deferred tax assets._._.... $.....2062786 S $..... 2062786 S. .. .. 459885 S ... L 459,885 $.. 1602901 S .. $...... 1,602,901
Statutory valuation allowance
AdjUSTMENTS e e e e e e e
Adjusted gross deferred tax
ts(la-1b) . 2,062,786 2062786 .. 459,885 ... 459,885 1802901 1,602,901
Deferred tax assets
nonadmitted. ... ... 410466 ... .. 410466 ... . 33474 33474 . 376992 376,992
Subtotal net admitted deferred
tax asset (1c - 1d) [ $.. 1652320 §._ 426,411 § S 426411 S 1225909 §. . §. 1,225,909
Deferred tax liabilities [RRURR -1 8- 1 I 70,630 ... 70830 (19119 ... (19,119)
Net admitted deferred tax
asset/(net deferred tax liability)
(1e-1f) $ 1,600,809 $§ $ 1,600,809 $§ 355781 § $ 355781 § 1,245,028 § $ 1,245,028
(2) Admission calculation components SSAP No. 101
2019 2018 Change
m 03] )] (4) (5) (6) 0] ®) 9
Total Total Ordinary Capital Total
Ordinary Capital (Col 1+2) Ordinary Capital (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)
Federal income taxes paid in
prior years recoverable through
loss carrybacks ... L T79731 S L T79731 S S S L T79731 S L 779,731
Adjusted gross deferred tax
assets expected to be realized
(excluding the amount of
deferred tax assets from 2(a)
above) after application of the
threshold limitation (lesser of
2(b)1and 2(b)2below) ... ... 821,078 .....82078 . 355,781 o......355781 ... 465297 ... ... 465,297
1. Adjusted gross deferred tax
assets expected to be
realized following the
balance sheetdate ... . . 821,078 .80 . 355,781 ......355781 465297 .. ... 465,297
2. Adjusted gross deferred tax
assets allowed per
limitation threshold_....._..... ... .. XXX XXX . 7,832,501 . XXX XXX . 7,539,013 XXX XXX 293,488
Adjusted gross deferred tax
assets (excluding the amount
of deferred tax assets from
2(a) and 2(b) above) offset by
gross deferred tax liabilities.._... ... 51,511 -1 - Y 70,630 70630 (19119 (19,119)
Deferred tax assets admitted
as the result of application of
SSAP No. 101.
Total (2(a) +2(b) +2(c)) $ 1652320 § $ 1652320 § 426411 § $ 426411 $ 1225909 § $ 1,225,909
(3) Ratio used as basis of admissibility
2019 2018
(a) Ratio percentage used to determine recovery period and threshold limitation amount 716.900% 893.000%

(b) Amount of adjusted capital and surplus used to determine recovery period and threshold limitation in 2(b)2 above . $ ... 52,819,280 $__ 50,260,085

(4) Impact of tax-planning strategies

(a) Determination of adjusted gross deferred tax assets and net admitted deferred tax assets, by tax character as a percentage

2019 2018 Change
(M @ (3) (4) (5) (6)
Ordinary Capital
Ordinary Capital Ordinary Capital (Col. 1-3) (Col. 2-4)

1. Adjusted gross DTAs amount from

Note9A1(c) & 2,062,786 $ L 459,885 § S 1,602901 §
2. Percentage of adjusted gross DTAs by

tax character attributable to the

impact of tax planning strategies % B e, B e B B %
3. Net admitted adjusted gross DTAs

amount fromNote9A1(e) . $._ .. 1,652,320 $. . S 426,411 S S . 1,225909 S
4. Percentage of net admitted adjusted

gross DTAs by tax character admitted

because of the impact of tax planning

strategies % % B B B %

(b) Use of reinsurance-related tax-planning strategies

Does the company’s tax-planning strategies include the use of reinsurance? NO

B. Regarding Deferred Tax Liabilities That Are Not Recognized - Not Applicable
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Notes to the Financial Statements

9. Income Taxes (Continued)

C. Major Components of Current Income Taxes Incurred

1.

2.

3

(1) @ @3)
Current income taxes incurred consist of the following major components: 2019 2018 Change (1-2)
Current Income Tax
(@) Federal S 642658 S 306598 S 336,060
(B FOT AN
(C)  SUBtOtal S 642,658 S 306,598 S 336,060
(d) Federal incometax onnet capital gains (569) .. (21 (548)
(e) Utilization of capital loss carry-forwards . T -
() Other (2882) ] (2,882)
(g) Federal and foreign income taxes incurred S 639207 § 306,577 § 332,630
m 2 ®3)
Current income taxes incurred consist of the following major components: 2019 2018 Change (1-2)
Deferred Tax Assets
(a) Ordinary
(1) Discounting of unpaid losses S 297723 S 263610 S 34,113
(2) Unearned premium reserve 150427 . 95783 . 54,644
(3) Policyholder reSemves e e
() InVeSTMENtS e e e
(5) Deferred acquisition costs. 13322 . 5599 . 7723
(6) Policyholder dividends accrual
(7) Fixed @SS@IS e e
(8) Compensation and benefits accrual
(9) Pensionaccrual . e
(10) Receivables -nonadmitted ... ... 1438962 - 1,438,962
(11) Netoperating loss carry-forward
(12) Taxcredit carry-forward
(13) Other (including items less than 5% of total ordinary tax assets)* . 162,352 94893 . 67,459
(99) Subtotal S 2062786 S 459,885 § 1,602,901
(b) Statutory valuation allowance adjustment
(c) Nonadmitted 410466 33474 376,992
(d) Admitted ordinary deferred tax assets (2a99-2b-2¢) S 1652320 § 426411 S 1,225,909
(e) Capital
(1) Investments S S o S
(2) Netcapital loss carry-forward
(B)  Real @State
(4) Other (including items <5% of total capital taxassets) . .
(99) Subtotal s s s
() Statutory valuation allowance adjustment
(g) Nonadmitted
(h) Admitted capital deferred tax assets (2¢99-2f-2¢)
(i) Admitted deferred tax assets (2d + 2h) s 1,652,320 § 426411 S 1,225,909
m 2 @3)
Current income taxes incurred consist of the following major components: 2019 2018 Change (1-2)
Deferred Tax Liabilities
(a) Ordinary
(1) Investments 8 WS LRI S 48
(2) Fixedassets
(3) Deferred and uncollected premium_
(4) Policyholder reserves RS
(5) Other (including items <5% of total ordinary tax liabilities)' 51370 70,537 (19,167)
(99) Subtotal S 51,511 & 70630 §_ (19,119)
(b) Capital
(1) Investments s S o S
() Real state
(3) Other (including items <5% of total capital tax liabilities)
(99) Subtotal s S s
(c) Deferred tax liabilities (3a99 + 3b99) S 51,11 $ 70630 S .. (19,119)
Net deferred tax assets/liabilities (2i - 3c) $ 1,600,809 $ 355,781 $ 1,245,028

4.
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Notes to the Financial Statements

9. Income Taxes (Continued)

M @ @)
2019 2018 Change (1-2)
ltems >5% of total ordinary tax assets included in Other
Rate Bureau Operating Accrual 14,772 77253 . . 64,519
T Items >5% of total ordinary tax liabilities included in Other
LRD Transitional Adjustment (TCJA) 51,870 . 70537 . (19,167)

On December 22, 2017, H.R.1, "An Act to Provide for Reconciliation Pursuant to Titles Il and V of the Concurrent Resolution on the Budget for
Fiscal Year 2018" (the "Act"), was enacted by the U.S. federal government. The Act provides for significant changes to corporate taxation
including the decrease of the corporate tax rate to 21%. The Company has accounted for the material impacts of the Act by remeasuring its
deferred tax assets/(liabilities) at the 21% enacted tax rate.

D. Among the More Significant Book to Tax Adjustments

2019 Effective Tax Rate
Provision computed at statutoryrate S 465218 ] 21.000%
Proration of tax exempt investmentincome 4867 ] 0.220
Tax exempt income deduction .~ (19,468) -0.879

Dividends received deduction

Other Permanent differences 3411 0.154
Total ordinary DTAs
Total ordinary DTLs
Total capital DTAS
Total capital DTLs
Statutory valuation allowance adjustment

(1,436,862)
Accrual adjustment -prioryear

Other

Total $ (982,833) -44.365%
2019 Effective Tax Rate

Federal and foreign income taxes incurred _ §_ 639,186 . 28.853%

Realized capital gains (I0SS€S) taX

Change in deferred incometaxes (1622019) . -73.218

Total statutory income taxes S (982,833) -44.365%

E. Operating Loss and Tax Credit Carryforwards
(1) Unused loss carryforwards available - Not Applicable

(2) Income tax expense available for recoupment

Total
207 S
2018 314513
2019 465218

(3) Deposits admitted under IRC Section 6603 - Not Applicable
F. Consolidated Federal Income Tax Return
(1) The Company's federal income tax return is consolidated with the following entities:
¢ James River Group, Inc.
* James River Management Company, Inc.
* James River Insurance Company
s Falls Lake Insurance Management Company, Inc.
* James River Casualty Company
* Potomac Risk Services, Inc.
¢ Stonewood Insurance Company
* Falls Lake National Insurance Company

e Carolina Re Ltd.

(2) A written agreement provides that federal income taxes will be allocated to the Company on approximately the same basis as though the
Company were filing a separate return. Estimated tax payments are settled with the Company's parent at the time such estimates are
payable to the Internal Revenue Service. Final settlement between the Company and its parent is made within ninety days of filing the tax
return.

G. Federal or Foreign Income Tax Loss Contingencies - Not Applicable
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Notes to the Financial Statements

9. Income Taxes (Continued)

H.

Repatriation Transition Tax (RTT) - Not Applicable
Alternative Minimum Tax (AMT) Credit - Not Applicable

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A

Zz = = -

0.

Nature of the Relationship Involved

The Company is an indirect subsidiary of James River Group Holdings (Bermuda), Ltd.; 100% of the outstanding stock of the Company is
directly owned by Falls Lake National Insurance Company. See Schedule Y, Part 1, Organizational Chart. The Company was incorporated during
2013 and received its Certificate of Authority on January 11, 2016, effective January 1, 2016.

Transactions

On December 18, 2015, the Company was capitalized by its immediate parent, Falls Lake National Insurance Company, an Ohio corporation. In
the transaction, the Company sold its parent 26,000 shares of its $100 per share par value capital stock at the price of $577 per share. Gross
proceeds received by the Company were $15,002,000. At the time the funds were transferred, the Company had been granted a permit and was
authorized by the California Department of Insurance to receive funds. Subsequently, on January 11, 2016, Falls Lake Fire and Casualty
Company was issued a Certificate of Authority, effective January 1, 2016.

Effective March 31, 2018 the Company's immediate parent, Falls Lake National Insurance Company, an Ohio Corporation, contributed
$24,000,000 of additional Paid in Surplus to the Company in accordance with SSAP No. 72, Surplus and Quasi-Reorganizations, paragraph 8.
Approval for the transaction was both made to and approved by the California and Ohio Departments of Insurance. The funds were transferred
from the Company's immediate parent on May 9, 2018 and deposited into the Company's bank account on May 9, 2018.

Effective November 29, 2018 the Company's immediate parent, Falls Lake National Insurance Company, an Ohio Corporation, contributed
$15,000,000 of additional Paid in Surplus to the Company in accordance with SSAP No. 72, Surplus and Quasi-Reorganizations, paragraph 8.
Approval for the transaction was both made to and approved by the Ohio Departments of Insurance. The funds were transferred from the
Company's immediate parent on November 29, 2018 and deposited into the Company's bank account on November 29, 2018.

Effective January 1, 2013, the Company's United States affiliated insurance carriers entered into an intercompany reinsurance pooling
agreement (the pooling). On August 1, 2016 the Company received approval from the California Department of Insurance to become a
participant in the pool. See Note 26 for additional details.

Dollar Amounts of Transactions

See Notes 9F, 10B, 10F, and 26.

Amounts Due From or To Related Parties

See Note 10F.

Guarantees or Undertakings

The Company is not a party to any guarantee or undertaking for the benefit of an affiliate or related party that could result in a material
contingent exposure of the Company’s or any related party’s assets or liabilities.

Material Management or Service Contracts and Cost-Sharing Arrangements

The Company and Falls Lake Insurance Management Company, Inc. are parties to a Management Services Agreement. Pursuant to this
agreement, Falls Lake Insurance Management Company, Inc. provides various services to the Company, including but not limited to
management, administration, underwriting, premium collection, claims, operations, accounting, actuarial, information technology and human
resources.

During 2019, Falls Lake Insurance Management Company, Inc. incurred $3,320,647 of expenses on behalf of Falls Lake Fire and Casualty
Company, pursuant to the terms of the intercompany Management Services Agreement. As of December 31, 2019, $3,354,640 of this amount
had been settled, and the resulting $33,993 receivable was settled by January 21, 2020.

All intercompany reinsurance balances are settled quarterly.

Nature of the Control Relationship

All outstanding shares of the Company are owned by Falls Lake National Insurance Company. See Schedule Y, Part 1, Organizational Chart.
Amount Deducted for Investment in Upstream Company - Not Applicable

Detail of Investments in Affiliates Greater Than 10% of Admitted Assets - Not Applicable

Write-Down for Impairments of Investments in Subsidiary Controlled or Affiliated Companies - Not Applicable

Foreign Subsidiary Value Using CARVM - Not Applicable

Downstream Holding Company Value Using Look-Through Method - Not Applicable

All SCA Investments - Not Applicable

Investment in Insurance SCAs - Not Applicable

SCA and SSAP No. 48 Entity Loss Tracking - Not Applicable

11. Debt - Not Applicable

12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A
B.
C.

Defined Benefit Plan - Not Applicable
Investment Policies and Strategies of Plan Assets - Not Applicable

Fair Value of Each Class of Plan Assets - Not Applicable
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12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

(Continued)

D. Expected Long-Term Rate of Return for the Plan Assets - Not Applicable
E. Defined Contribution Plans - Not Applicable

F.  Multiemployer Plans - Not Applicable

G. Consolidated/Holding Company Plans

The Company has no employees. However, Falls Lake Insurance Management Company, Inc. sponsors a 401(k) plan for its employees. The
terms of the 401(k) plan allow employees to contribute the maximum allowed by the U.S. Government. One hundred percent (100%) of this
contribution, up to a maximum of 6% of salary, is matched by Falls Lake Insurance Management Company, Inc. All expenses associated with the
plan are allocated to the Company, in accordance with the terms of the Management Services Agreement. The Company'’s share of this 401(k)
plan expense was $93,693 for 2019. The Company has no legal obligation for benefits under this plan.

H. Postemployment Benefits and Compensated Absences - Not Applicable

I.  Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17) - Not Applicable

13. Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
1. Number of Share and Par or State Value of Each Class

The Company has 26,000 shares of common stock authorized, of which 26,000 shares are issued and outstanding with a par value of $200 per
share.

2. Dividend Rate of Preferred Stock - Not Applicable

3. Dividend Restrictions
The maximum amount of dividends or distributions which may be paid to stockholders by property/casualty insurance companies domiciled in
the state of California without (i) prior approval or (i) expiration of a 30 day waiting period without disapproval of the Commissioner of
Insurance, is the greater of net income or 10% of capital and surplus as of the preceding December 31, but only to the extent of earned surplus
as of the preceding December 31. The maximum amount of ordinary dividends or distributions which may be paid in 2020 based on capital and
surplus is $0.

4. Ordinary Dividends - Not Applicable

5. Profits that may be Paid as Ordinary Dividends to Stockholders

Within the limitations of (3) above, there are not specific restrictions placed on the portion of the Company’s profits that may be paid as ordinary
dividends to stockholders.

6. Restrictions Plans on Unassigned Funds (Surplus)

There are no restrictions placed on unassigned surplus other than those described above in paragraphs (3) and (5). These unassigned funds are
held for the benefit of the owner and policyholders.

7. Surplus Advances - Not Applicable
8. Stock Held for Special Purposes - Not Applicable
9. Changes in Special Surplus Funds - Not Applicable
10. Unassigned funds (surplus) - Not Applicable
11. Company-Issued Surplus Debentures or Similar Obligations - Not Applicable
12. Impact of Any Restatement Due to Prior Quasi-Reorganizations - Not Applicable
13. Effective Date(s) of Quasi-Reorganizations in the Prior 10 Years - Not Applicable
14. Liabilities, Contingencies and Assessments
A, Contingent Commitments - Not Applicable
B. Assessments
(1) Nature of Any Assets That Could Have a Material Financial Effect
The Company is subject to guaranty fund and other assessments by the states in which it writes business. Guaranty fund assessments are
accrued at the time of insolvencies. Other assessments are accrued either at the time of assessments or in the case of premium based
assessments, at the time the premiums were written, or, in the case of loss based assessments, at the time the losses are incurred. The
Company had no accrual for guaranty fund assessments as of December 31, 2019.
(2) Assets (Liabilities) recognized from paid and accrued premium tax offsets and policy surcharges - Not Applicable
(3) Guaranty fund liabilities and assets related to long-term care insolvencies - Not Applicable
Gain Contingencies - Not Applicable
Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - Not Applicable
Product Warranties - Not Applicable

Joint and Several Liabilities - Not Applicable

® mm o o

All Other Contingencies

Various lawsuits against the Company arise during the normal course of business. The Company's management believes that contingent
liabilities arising from such litigation and other matters will not have material effect on the financial position or the results of operations of the
Company.
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15

16.

17.
18.
19.

20.

Notes to the Financial Statements

Leases - Not Applicable

Information About Financial Instruments With Off-Balance-Sheet Risk And Financial Instruments With Concentrations of Credit Risk - Not
Applicable

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities - Not Applicable
Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - Not Applicable

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Type of Total Direct
Name and Address of Managing General Exclusive Authority Premium Written /
Agent or Third Party Administration FEIN Number Contract  Types of Business Written Granted Produced By
Atlas General Insurance Services, LLC, 4365 Executive
Drive, Ste. 400, San Diego, CA92121 . ... . 90-0409088  YES _ Workers' Compensation ~~~ U,B,P_ $ 136983808

Total $ 136,983,808
Fair Value Measurements

A. Fair Value Measurement

For statutory accounting, certain investments are carried at fair value, while others may periodically be carried at fair value based on certain
factors such as the NAIC's lower of cost or market rule or an impairment. Assets recorded at fair value are categorized based on an evaluation of
the various inputs used to measure the fair value.

Three levels of inputs are used to measure fair value:
* Level 1: Quoted prices in active markets for identical assets,
¢ Level 2: Indirect observable inputs, including prices for similar assets and market corroborated inputs, and
* Level 3: Unobservable inputs reflecting assumptions that market participants would use, including assumptions about risk.

Supporting documentation received from pricing vendors detailing the inputs, models and processes used in the vendor's evaluation process is
used to determine the appropriate fair value hierarchy. Documentation from each pricing vendor is reviewed and monitored periodically to ensure
they are consistent with pricing policy procedures. Market information obtained from brokers with respect to security valuations is also
considered in the pricing hierarchy.

(1) Fair value measurements at reporting date

Net Asset Value
Description for each class of asset or liability Level 1 Level 2 Level 3 (NAV) Total

a. Assets at fair value

Money market mutualfunds S =S -8 - 8 218,305 § 218,305

Total assets at fair value/NAV S - § - $ - § 218,305 § 218,305
b. Liabilities at fair value

Total liabilities at fair value $ S $ $ $

(2) Fair value measurements in Level 3 of the fair value hierarchy - Not Applicable
(3) Policies when Transfers Between Levels are Recognized

Transfers in and out of Level 3 are recognized based on the beginning of the reporting period.
(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Fair value measurements for fixed income and equity securities are based on values published by independent pricing services such as:
Refinitiv, ICE Data Services, Bloomberg, IHS Markit, IHS Markit iBoxx or Pricing Direct. These sources have been evaluated and approved by
the investment manager's pricing policy committee. Under certain circumstances, if a vendor price is not available, a price may be obtained
from a broker. Short-term securities are valued at amortized cost. Cash Equivalents, excluding money market mutual funds, are valued at
amortized cost. Money market mutual funds are valued using a stable Net Asset Value (NAV) of one dollar per share.

Generally, independent pricing service vendors use a pricing methodology involving the market approach, including pricing models, which
use prices and relevant market information regarding a particular security or securities with similar characteristics to establish a valuation.

Investments for which external sources are not available or are determined by the investment manager not to be representative of fair value
are recorded at fair value as determined by the investment manager. In determining the fair value of such investments, the investment
manager considers one or more of the following factors: type of security held, convertibility or exchangeability of the security, redeemability
of the security (including timing of such redemptions), application of industry accepted valuation models, recent trading activity, liquidity,
estimates of liquidation value, purchase cost, and prices received for securities with similar terms of the same issuer or similar issuers. As
of December 31, 2019, there were no investments for which external sources were unavailable to determine fair value.

The Company does not have any Level 3 assets.
(5) Derivatives - Not Applicable
Other Fair Value Disclosures - Not Applicable

Fair Values for All Financial Instruments by Level 1,2 and 3

The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments. The fair values
are also categorized into the three-level fair value hierarchy as described above in Note 20A.

Aggregate Fair Net Asset Value Not Practicable
Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (NAV) (Carrying Value)
Bonds . .. S 60,424,512 § . 58,975,851 § 23,308,089 § 37,116,423 $ - T = S, -
Cash equivalents & short-term
investments 1,176,591 1176591 - 958,286 - 218,305 -
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20.

21.
22.

23.

Notes to the Financial Statements

Fair Value Measurements (Continued)

D. Not Practicable to Estimate Fair Value - Not Applicable
E. Nature and Risk of Investments Reported at NAV - Not Applicable
Other Items - Not Applicable

Events Subsequent

The Company has considered subsequent events through February 25, 2020, the date that the statutory-basis financial statements were available to

be issued. There were no events occurring subsequent to the end of the quarter that merited recognition or disclosure in these statements.
Reinsurance

A.  Unsecured Reinsurance Recoverables

At December 31, 2019, the Company had the following unsecured aggregate reinsurance recoverables for losses and loss adjustment expenses,

paid and unpaid, including IBNR, and unearned premium that exceeded 3% of the Company’s policyholders’ surplus:

NAIC Group Code Federal ID# Name of Reinsurer Amount
25364 13-1675535 Swiss Reinsurance America S 85,140,000
15105 . 43-0727872 Safety National Casualty Corporation_ 47,274,000
.35-2293075 . Endurance Reinsurance Corporation of America__ 22,720,000
. 13-4924125 Munich Reins AmerInc 19,081,000
o AA-1340125 Hannover RuckversicherungsAG 16,329,000
.38636 13-3031176 Partner Reinsurance Company ofthets ... .'. 15,714,000
10677 31-0542366 The Cincinnati Insurance Company 10,186,000
20370 _.....51-0434766 . _ AxisReinsCo 9,012,000
__________ 23680 . A7-0698507 __ _ OdysseyReinsurance ... 5663000

B. Reinsurance Recoverable in Dispute - Not Applicable
C. Reinsurance Assumed and Ceded

(1) Maximum amount of return commission that would have been due reinsurers if all of the company's reinsurance was canceled or if the
company's insurance assumed was canceled

Assumed Reinsurance Ceded Reinsurance Net
Premium Commission Premium Commission Premium Commission
Reserve Equity Reserve Equity Reserve Equity
a. Affiliates S 3,581,594 S 516,160 § . 1,272,289 §_ 206,367 §_. 2,309,305 S___ 309,793
b A OtReT 5581 .. 1,680 . 20,571,745 5,287,478 | (20,566,164) | (5,285,798)
c. Total $ 3,587,175 § 517,840 § 21,844,034 § 5,493,845 § (18,256,859) §  (4,976,005)
d. Directunearned premiumreserve .. $ 21,838,453

(2) The additional or return commission, predicated on loss experience or on any other form of profit sharing arrangements in this statement
as a result of existing contractual arrangements is accrued as follows: - Not Applicable

(3) Risks attributed to each of the company's protected cells - Not Applicable
Uncollectible Reinsurance - Not Applicable

Commutation of Ceded Reinsurance - Not Applicable

Retroactive Reinsurance - Not Applicable

Reinsurance Accounted for as a Deposit - Not Applicable

I o mmo

Disclosures for the Transfer of Property and Casualty Run-Off Agreements - Not Applicable

Certified Reinsurer Rating Downgraded or Status Subject to Revocation - Not Applicable

J. Reinsurance Agreements Qualifying for Reinsurer Aggregation - Not Applicable

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination - Not Applicable

25.

Changes in Incurred Losses and Loss Adjustment Expenses

A. Reasons for Changes in the Provision for Incurred Loss and Loss Adjustment Expenses Attributable to Insured Events of Prior Years

The following table provides an analysis of the change in loss and loss adjustment expense reserves net of reinsurance recoverables for the

indicated periods:

Dec. 31, 2019 Dec. 31, 2018
Reserves, Net of Reinsurance Recoverables at Beginning of Period = $ 12,217,143 $ 10,771,571
Loss and loss adjustment expense incurred:
Current accident year 5,658,063 4,440,817
Prior accident years {598,622) (353,420)
5,059,440 4,087,397
Loss and loss adjustment expense payments made for:
Current accident year 589,320 258,555
Prior accident years 2,670,589 2,383,264
3,269,909 2,641,819
Reserves, Net of Reinsurance Recoverables at End of Period $ 14,006,680 $ 12,217,149
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25. Changes in Incurred Losses and Loss Adjustment Expenses (Continued)

Reserves for incurred losses and LAE attributable to insured events of prior years, decreased by approximately $599,000 2019, resulting primarily
from the other liability line of business. This change is the result of an ongoing analysis of recent development trends and additional
information regarding individual claims. These results are attributable to the business retained from the intercompany reinsurance pooling
agreement.

Significant Changes in Methodologies and Assumptions Used in Calculating the Liability for Unpaid Losses and Loss Adjustment Expenses -
Not Applicable

26. Intercompany Pooling Arrangements

27.
28.
29.
30.

31.
32.
33.

A. D. Theinsurance entities within the James River Group are participants in an intercompany reinsurance pooling agreement (the pooling) which

was effective January 1, 2013 and included business in-force and subsequent to that date. The pooling is net of all other reinsurance coverage
carried by the participants. The pooling provides proportionate sharing of premiums earned, losses and loss adjustment expenses incurred and
underwriting expenses incurred.

On August 1, 2016 Falls Lake Fire and Casualty Company received approval from the California Department of Insurance to be a party to the
pooling agreement, effective January 1, 2016 on an in-force, new and renewal basis. The current participating companies have received
approval of the revised agreement with their States of domicile (OH, NC and VA).

Current and prior participants and their percentages of the pool are as follows:

Company NAIC # Current Participation
Falls Lake National Insurance Company (Lead Company) 31925 10%
James River Insurance Company 12203 61%
Stonewood Insurance Company 11828 14%
James River Casualty Company 13685 9%
Falls Lake Fire and Casualty Company 15884 6%

Effective January 1, 2017, the intercompany reinsurance pooling agreement was revised to exclude the James River Insurance Company's
commercial auto line of business. The current participating companies have received approval of the revised agreement with their States of
domicile (NC, OH, VA, and CA). This agreement supersedes the previous pooling agreement effective January 1, 2016. Falls Lake General
Insurance Company (General) merged into the Lead Company effective November 15, 2018. The Lead Company assumed General's 3% share of
the pool increasing the Lead Company's percentage from 7% to 10%. There were no changes made to the pooling agreement, and all
participation percentages remain as reported as of December 31, 2018.

Explanation of Discrepancies Between Entries of Pooled Business - Not applicable.
Description of Intercompany Sharing - Not applicable
Amounts Due To/From Lead Entity and all Affiliated Entities Participating in the Intercompany Pool

As a result of the pooling, the amount due to Falls Lake National Insurance Company is $590,815 as of December 31, 2019.

Structured Settlements - Not Applicable
Health Care Receivables - Not Applicable
Participating Policies - Not Applicable

Premium Deficiency Reserves

1. Liability carried for premium deficiency reserves: S—
2. Date of the most recent evaluation of this liability: 02/13/2020
3. Was anticipated investment income utilized in the

calculation? NO

High Deductibles - Not Applicable
Discounting of Liabilities by Withdrawal Characteristics For Unpaid Losses or Unpaid Loss Adjustment Expenses - Not Applicable
Asbestos/Environmental Reserves

A. Does the company have on the books, or has it ever written an insured for which you have identified a potential for the existence of, a liability
due to asbestos losses?

Yes(X)No( )
(1) Direct basis - Not Applicable

(2) Assumed reinsurance basis

2015 2016 2017 2018 2019
a. Beginning reserves S - S T 3680 $. . 10218 §...... 7,957
b. Incurred losses and loss adjustmentexpense . (7,704) . 8042 (2,868) ... (2,870)
c. Calendar year payments for losses and loss
adjustmentexpenses . ... (11,384 1504 607) 398
d. Ending reserves (d=a+b-c) $ ] 3680 § 10,218 § 7,957 § 4,689
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33. Asbestos/Environmental Reserves (Continued)

(3) Net of ceded reinsurance basis

a. Beginning reserves S S o

b. Incurred losses and loss adjustment expenses

c. Calendar year payments for losses and loss
adjustment expenses

d. Ending reserves (d=a+b-c) $ $

2018
$ o 10218 §
,,,,,,,,,,,,,,, (2,868) .
,,,,,,,,,,,,,,,,, (607) .
$ 7957 §

B. Amount of the Ending Reserves for Bulk + IBNR Included in A (Loss & LAE) - Not Applicable

C. Amount of the Ending Reserves for Loss Adjustment Expenses Included in A (Case, Bulk + IBNR) - Not Applicable

D. Does the company have on the books, or has it ever written an insured for which you have identified a potential for the existence of, a liability

due to environmental losses? - Not Applicable

E.  Amount of the Ending Reserves for Bulk + IBNR Included in D (Loss & LAE) - Not Applicable

F.  Amount of the Ending Reserves for Loss Adjustment Expenses Included in D (Case, Bulk + IBNR) - Not Applicable

34. Subscriber Savings Accounts - Not Applicable
35. Multiple Peril Crop Insurance - Not Applicable

36. Financial Guaranty Insurance - Not Applicable
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10.1

10.2

10.3

10.4

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A and 2.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with such regulatory
official of the state of domicile of the principal insurer in the Holding Company System, a registration statement providing disclosure substantially
similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in its Model Insurance Holding Company
System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards and disclosure requirements
substantially similar to those required by such Act and regulations? Yes[X] No[ ] NAJ]
State regulating?  California
Is the reporting entity publicly traded or a member of publicly traded group? Yes[X] Nol ]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 1620459
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
State as of what date the latest financial examination of the reporting entity was made or is being made.
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity.
This date should be the date of the examined balance sheet and not the date the report was completed or released.
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).
By what department or departments?
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination
thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control a substantial part
(more than 20 percent of any major line of business measured on direct premiums) of:
411  sales of new business? Yes[X] NoJ ]
412 renewals? Yes[X] NoJ ]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
421  sales of new business? Yes[ ] No[X]
422  renewals? Yes[ ] No[X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If the answer is YES, complete and file the merger history data file with the NAIC.
If yes, provide the name of entity, NAIC company code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
Not Applicable 0
Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Not Applicable
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? Yes[X] No[ ]
If yes,
7.21 State the percentage of foreign control 100.0%
7.22  State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).
1 2
Nationality Type of Entity
Bermuda Corporation
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Not Applicable
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
If the response to 8.3 is yes, please provide below the names and locations (city and state of the main office) of any affiliates regulated by a federal financial
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Not Applicable
What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
Ernst & Young LLP, The Edgeworth Building, Suite 201, 2100 E. Cary Street, Richmond, VA 23223
Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant requirements
as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state law or regulation? Yes[ ] No[X]
If the response to 10.1 is yes, provide information related to this exemption:
Not Applicable
Has the insurer been granted any exemptions related to other requirements of the Annual Financial Reporting Model Regulation as allowed
for in Section 18A of the Model Regulation, or substantially similar state law or regulation? Yes[ ] No[X]

If the response to 10.3 is yes, provide information related to this exemption:
Not Applicable
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes[X] No[ ] NA[]
If the response to 10.5 is no or n/a, please explain:
Not Applicable
What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting firm)
of the individual providing the statement of actuarial opinion/certification?
Sean P. McDermott, FCAS, MAAA, Willis Towers Watson, Centre Square East, 1500 Market Street, Philadelphia, PA 19102
Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes[ ] No[X]
1211 Name of real estate holding company Not Applicable
12.12  Number of parcels involved 0
1213  Total book/adjusted carrying value $ 0
If yes, provide explanation
Not Applicable
FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?
Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ ] No[ ]
Have there been any changes made to any of the trust indentures during the year? Yes[ ] No[ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? Yes[ ] No[ ] NAJ[]
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 14.1 is no, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response to 14.2 is yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).
Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the SVO
Bank List? Yes[ ] No[X]
If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming bank of
the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.
1 2 3 4
American Bankers Association (ABA) Circumstances That Can Trigger
Routing Number Issuing or Confirming Bank Name the Letter of Credit Amount
0 Not Applicable $ 0
BOARD OF DIRECTORS
Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinator committee thereof? Yes[X] No[ ]
Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[X] Nol ]
Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation on the part
of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such person? Yes[X] No[ ]
FINANCIAL
Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)? Yes[ ] No[X]
Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
20.11  To directors or other officers $ 0
20.12  To stockholders not officers $ 0
20.13  Trustees, supreme or grand (Fraternal only) $ 0
Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
20.21  To directors or other officers $ 0
20.22  To stockholders not officers 0
20.23  Trustees, supreme or grand (Fraternal only) 0
Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such obligation
being reporting in the statement? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year:
2121 Rented from others $ 0
21.22  Borrowed from others $ 0
21.23  Leased from others $ 0
21.24  Other $ 0
Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? Yes[ ] No[X]
If answer is yes:
22.21  Amount paid as losses or risk adjustment $ 0
2222 Amount paid as expenses $ 0
22.23  Other amounts paid $ 0
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 207,548
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PART 1 - COMMON INTERROGATORIES

INVESTMENT

24.01  Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,
in the actual possession of the reporting entity on said date (other than securities lending programs addressed in 24.03)?

24.02  Ifno, give full and complete information, relating thereto:
Not Applicable

24.03  For security lending programs, provide a description of the program including value for collateral and amount of loaned securities, and whether
collateral is carried on or off-balance sheet (an alternative is to reference Note 17 where this information is also provided).
The Company is not involved in security lending programs.

24.04  Does the company'’s security lending program meet the requirements for a conforming program as outlined in the Risk-Based Capital Instructions?
24,05  If answer to 24.04 is yes, report amount of collateral for conforming programs.
24.06  Ifanswer to 24.04 is no, report amount of collateral for other programs

24.07  Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the outset
of the contract?

24.08  Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%?

24.09. Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities Lending Agreement (MSLA) to
conduct securities lending?

2410  For the reporting entity's security lending program, state the amount of the following as of December 31 of the current year:

Yes[X] No[ ]

Yes[ ] No[ ] NA[X]
$ 0
$ 0

Yes[ ] No[] NA[X]
Yes[ ] No[ ] NA[X]

Yes[ ] No[] NA[X]

24,101 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0

24,102 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0

24103 Total payable for securities lending reported on the liability page: $ 0
251 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the control

of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is current in force? (Exclude

securities subject to Interrogatory 21.1 and 24.03.) Yes[X] NoJ ]
252 Ifyes, state the amount thereof at December 31 of the current year:

25.21  Subject to repurchase agreements $ 0

25.22  Subject to reverse repurchase agreements $ 0

2523  Subject to dollar repurchase agreements $ 0

25.24  Subject to reverse dollar repurchase agreements $ 0

25.25  Placed under option agreements $ 0

25.26  Letter stock or securities restricted as sale — excluding FHLB Capital Stock $ 0

2527  FHLB Capital Stock $ 0

25.28  On deposit with states $ 16,406,789

25.29  On deposit with other regulatory bodies $ 0

25.30  Pledged as collateral — excluding collateral pledged to an FHLB $ 0

25.31  Pledged as collateral to FHLB - including assets backing funding agreements $ 0

25.32  Other $ 0
253 For category (25.26) provide the following:

1 2 3
Nature of Restriction Description Amount
Not Applicable $ 0

26.1 Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[ ] No[X]

26.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

Lines 26.3 through 26.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
26.3  Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a results of interest rate sensitivity?
26.4 If the response to 26.3 is yes, does the reporting entity utilize:
26.41  Special accounting provision of SSAP No. 108
26.42  Permitted accounting practice
26.43  Other accounting guidance
26.5 By responding yes to 26.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the following:
. The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.

e Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guidance Conditional Tail Expectation Amount.

. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in its
actual day-to-day risk mitigation efforts.

Yes[ ] No[ ] NA[X]

Yes[ ] Nol[ ]

Yes[ ] NoJ[ ]
Yes[ ] No[ ]
Yes[ ] No[ ]
Yes[ ] NoJ[ ]

271 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the issuer,

convertible into equity?
27.2 If yes, state the amount thereof at December 31 of the current year:

28. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

28.01  For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes[ ] No[X]
$ 0

Yes[X] Nol ]

1

2

Name of Custodian(s) Custodian's Address

Union Bank 350 California Street, Suite 2018 San

Francisco,CA 94104

28.02  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation

1 2
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29.2

293

30.

304

31.1
31.2

31.3

32.1
32.2

33.

34.

35.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Name(s) Location(s) Complete Explanation(s)
Not Applicable
28.03  Have there been any changes, including name changes, in the custodian(s) identified in 28.01 during the current year? Yes[ ] No[X]
28.04 Ifyes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason
Not Applicable
28.05 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority
to make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity,
note as such. ["...that have access to the investment accounts", "... handle securities"].
1 2
Name of Firm or Individual Affiliation
New England Asset Management, Inc. U
28.0597 For those firms/individuals listed in the table for Question 28.05, do any firms/individuals unaffiliated with the reporting entity
(i.e. designated with a "U") manage more than 10% of the reporting entity's invested assets? Yes[X] NoJ ]
28.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 28.05, does
the total assets under management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
28.06  For those firms or individuals listed in the table for 28.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information
for the table below.
1 2 3 4 5
Investment
Management
Registered | Agreement
Central Registration Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) With (IMA) Filed
105900 New England Asset Management, Inc. KURB5E5PS4GQFZTFC130 SEC NO
Does the reporting entity have any diversified mutual funds reported in Schedule D-Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5 (b) (1)])? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3
CUSIP Name of Mutual Fund Book/Adjusted Carrying Value
$ 0
29.2999 TOTAL $ 0
For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual Fund’s
Book/Adjusted Carrying
Name of Mutual Fund Name of Significant Holding Value Attributable to the
(from above table) of the Mutual Fund Holding Date of Valuation
$ 0
Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or statement value for fair value.
1 2 3
Excess of Statement over Fair
Value (-), or Fair Value over
Statement (Admitted) Value Fair Value Statement (+)
30.1 Bonds 59,934,137 |$ 61,382,800 |$ 1,448,663
30.2 Preferred Stocks 0 |$ 0 |$ 0
30.3 Totals 59,934,137 |$ 61,382,800 |$ 1,448,663
Describe the sources or methods utilized in determining the fair values:
Fair values are based on end of period prices provided by independent pricing services such as: Refinitiv, ICE Data Services. Bloomberg, IHS Markit, IHS
Markit iBoxx or PricingDirect. If a vendor price is unavailable, a price may be obtained from a broker. Short-term securities are valued at amortized cost. Cash
equivalents, excluding money market mutual funds, are valued at amortized cost. Money market mutual funds are valued using a stable Net Asset Value (NAV).
Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? Yes[ ] No[X]
If the answer to 31.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic
copy) for all brokers or custodians used as a pricing source? Yes[ ] NoJ[ ]
If the answer to 31.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of
disclosure of fair value for Schedule D:
Not Applicable
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] NoJ ]
If no, list exceptions:
Not Applicable
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designation 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL security
is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]
By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
C. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as an NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated FE fund:
a. The shares were purchased prior to January 1, 2019.
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36.2

371
37.2

38.1
38.2
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The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

The fund only or predominantly holds bonds in its portfolio.

The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
OTHER
Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? 447,133
List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to
trade associations, service organizations and statistical or rating bureaus during the period covered by this statement.
1 2
Name Amount Paid
CA Workers Comp Ins Rating Board 403,923
Amount of payments for legal expenses, if any? 292,917
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal
expenses during the period covered by this statement.
1 2
Name Amount Paid
Hanson Bridgett LLP 159,458
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? 0
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers or departments of government during the period covered by this statement.
1 2
Name Amount Paid
0
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1.6

3.1
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6.1

6.2

6.3

6.4
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Does the reporting entity have any direct Medicare Supplement Insurance in force?

If yes, indicate premium earned on U.S. business only.

What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit?
1.31 Reason for excluding:

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) above.
Indicate total incurred claims on all Medicare Supplement insurance.
Individual policies:

Most current three years:

1.61 Total premium earned

1.62 Total incurred claims

1.63 Number of covered lives

All years prior to most current three years:
1.64 Total premium earned

1.65 Total incurred claims

1.66 Number of covered lives

Group policies:

Most current three years:

1.7 Total premium earned

1.72 Total incurred claims

1.73 Number of covered lives

All years prior to most current three years:
1.74 Total premium earned

1.75 Total incurred claims

1.76 Number of covered lives

Health Test:

1
Current Year

2.1 Premium Numerator $ 0

Yes[ ]

No[X]
0

0

2
Prior Year

0

L |eP

2.2 Premium Denominator $ 6,511,376

5,502,296

2.3 Premium Ratio (2.1/2.2) 0.0%

0.0%

24 Reserve Numerator $ 0 $

0

2.5 Reserve Denominator $ 18,992,600 $

15,532,130

2.6 Reserve Ratio (2.4/2.5) 0.0%

0.0%

Does the reporting entity issue both participating and non-participating policies?
If yes, state the amount of calendar year premiums written on:
3.21  Participating policies
3.22  Non-participating policies
FOR MUTUAL REPORTING ENTITIES AND RECIPROCAL EXCHANGES ONLY:
41 Does the reporting entity issue assessable policies?
4.2 Does the reporting entity issue non-assessable policies?
43 If assessable policies are issued, what is the extent of the contingent liability of the policyholders?
4.4 Total amount of assessments paid or ordered to be paid during the year on deposit notes or contingent premiums.
FOR RECIPROCAL EXCHANGES ONLY:
5.1 Does the exchange appoint local agents?
5.2 If yes, is the commission paid:
5.21 Out of Attorney’s-in-fact compensation
522  Asadirect expense of the exchange
5.3 What expenses of the exchange are not paid out of the compensation of the Attorney-in-fact?

54 Has any Attorney-in-fact compensation, contingent on fulfillment of certain conditions, been deferred?
55 If yes, give full information:

What provision has this reporting entity made to protect itself from an excessive loss in the event of a catastrophe under a workers’ compensation
contract issued without limit of loss?

The Company maintains a reinsurance placement comprised of both an at least 87.5% primary Quota Share Treaty up to $1,000,000 per claim and
an Excess of Loss Treaty up to $49 million, any one claim. Net losses after both the Quota Share and the Excess reinsurance treaties are then
protected by a 70% Quota Share maintained with the JRG Reinsurance Company, Ltd, an affiliate; and beginning in 2018 with Carolina Re, also an

affiliate.

Describe the method used to estimate this reporting entity’s probable maximum insurance loss, and identify the type of insured exposures comprising
that probable maximum loss, the locations of concentrations of those exposures and the external resources (such as consulting firms or computer
software models), if any, used in the estimation process:

For workers' compensation, the Company relies upon Catastrophe modeling expertise from its reinsurance brokers. For all other business the PML
is estimated by use of catastrophic modeling software from AIR Worldwide version 5.0.

What provision has this reporting entity made (such as catastrophic reinsurance program) to protect itself from an excessive loss arising from the types
and concentrations of insured exposures comprising its probable maximum property insurance loss?

With the exception of one program, the company cedes at least 85% of all exposures via a primary 1M quota share reinsurance. For one specific
property per_risk reinsurance treaty, the company cedes 20% of primary 500K and 100% of 39.5M excess of 500k per occurrence. Net after all

individual risk reinsurance the company is protected by a property cat of $44 million XS $1 million. Any further retention is then protected by the 70%

net Q.S. agreement with Carolina Re.

Does the reporting entity carry catastrophe reinsurance protection for at least one reinstatement, in an amount sufficient to cover its estimated
probable maximum loss attributable to a single loss event or occurrence?

16

Yes[ ]

No[X]

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]
0.0%

0

Yes|[ ]
Yes| ]

Yes| ]

No[ ]
No[ ]

Yes|[ ]

Yes[X]

No[ ]

NAT |
NAT ]

No[ |

No[ ]



Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

GENERAL INTERROGATORIES
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If no, describe any arrangements or mechanisms employed by the reporting entity to supplement its catastrophe reinsurance program or to hedge its

6.5

741

72
7.3
8.1

8.2

9.1

9.2

9.3

94

9.5

9.6

1.1
1.2

12.1

12.2
12.3

124

12.5

12.6

exposure to unreinsured catastrophic loss:
Not applicable

Has the reporting entity reinsured any risk with any other entity under a quota share reinsurance contract that includes a provision that would
limit the reinsurer’s losses below the stated quota share percentage (e.g., a deductible, a loss ratio corridor, a loss cap, an aggregate limit or

any similar provisions)?
If yes, indicate the number of reinsurance contracts containing such provisions.

If yes, does the amount of reinsurance credit taken reflect the reduction in quota share coverage caused by any applicable limiting provision(s)?
Has this reporting entity reinsured any risk with any other entity and agreed to release such entity from liability, in whole or in part, from any loss

that may occur on this risk, or portion thereof, reinsured?

If yes, give full information
Not applicable

Has the reporting entity ceded any risk under any reinsurance contract (or under multiple contracts with the same reinsurer or its affiliates) for
which during the period covered by the statement: (i) it recorded a positive or negative underwriting result greater than 5% of prior year-end
surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss and loss expense reserves ceded greater
than 5% of prior year-end surplus as regards policyholders; (ii) it accounted for that contract as reinsurance and not as a deposit; and (i) the
contract(s) contain one or more of the following features or other features that would have similar results:

(a) A contract term longer than two years and the contract is noncancellable by the reporting entity during the contract term;

(b) Alimited or conditional cancellation provision under which cancellation triggers an obligation by the reporting entity, or an affiliate of
the reporting entity, to enter into a new reinsurance contract with the reinsurer, or an affiliate of the reinsurer;

(c) Aggregate stop loss reinsurance coverage;

(d) A unilateral right by either party (or both parties) to commute the reinsurance contract, whether conditional or not, except for such
provisions which are only triggered by a decline in the credit status of the other party;

(e) A provision permitting reporting of losses, or payment of losses, less frequently than on a quarterly basis (unless there is no activity
during the period); or

) Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay timing of the reimbursement
to the ceding entity?

Has the reporting entity during the period covered by the statement ceded any risk under any reinsurance contract (or under multiple contracts
with the same reinsurer or its affiliates), for which, during the period covered by the statement, it recorded a positive or negative underwriting
result greater than 5% of prior year-end surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss
and loss expense reserves ceded greater than 5% of prior year-end surplus as regards policyholders; excluding cessions to approved pooling
arrangements or to captive insurance companies that are directly or indirectly controlling, controlled by, or under common control with (i) one or
more unaffiliated policyholders of the reporting entity, or (i) an association of which one or more unaffiliated policyholders of the reporting entity

is a member where:

(a) The written premium ceded to the reinsurer by the reporting entity or its affiliates represents fifty percent (50%) or more of the entire
direct and assumed premium written by the reinsurer based on its most recently available financial statement; or
(b) Twenty-five percent (25%) or more of the written premium ceded to the reinsurer has been retroceded back to the reporting entity or

its affiliates in a separate reinsurance contract.

If yes t0 9.1 or 9.2, please provide the following information in the Reinsurance Summary Supplemental Filing for General Interrogatory 9:

(a) The aggregate financial statement impact gross of all such ceded reinsurance contracts on the balance sheet and statement of income;
(b) A summary of the reinsurance contract terms and indicate whether it applies to the contracts meeting the criteria in 9.1 or 9.2; and
(c) A brief discussion of management's principle objectives in entering into the reinsurance contract including the economic purpose to be achieved.

Except for transactions meeting the requirements of paragraph 37 of SSAP No. 62R, Property and Casualty Reinsurance, has the reporting entity
ceded any risk under any reinsurance contract (or multiple contracts with the same reinsurer or its affiliates) during the period covered by the

financial statement, and either:

(a) Accounted for that contract as reinsurance (either prospective or retroactive) under statutory accounting principles (“SAP”) and as a
deposit under generally accepted accounting principles (“GAAP”); or

(b) Accounted for that contract as reinsurance under GAAP and as a deposit under SAP?

If yes to 9.4, explain in the Reinsurance Summary Supplemental Filing for General Interrogatory 9 (Section D) why the contract(s) is treated

differently for GAAP and SAP.

The reporting entity is exempt from the Reinsurance Attestation Supplement under one or more of the following criteria:

(a) The entity does not utilize reinsurance; or,

(b) The entity only engages in a 100% quota share contract with an affiliate and the affiliated or lead company has filed an attestation

supplement; or

(c) The entity has no external cessions and only participates in an intercompany pool and the affiliated or lead company has filed an

attestation supplement.

If the reporting entity has assumed risks from another entity, there should be charged on account of such reinsurances a reserve equal to that
which the original entity would have been required to charge had it retained the risks. Has this been done?

Has the reporting entity guaranteed policies issued by any other entity and now in force?

If yes, give full information
Not applicable

If the reporting entity recorded accrued retrospective premiums on insurance contracts on Line 15.3 of the assets schedule, Page 2, state the

amount of corresponding liabilities recorded for:
1211 Unpaid losses
1212 Unpaid underwriting expenses (including loss adjustment expenses)

Of the amount on Line 15.3, Page 2, state the amount that is secured by letters of credit, collateral and other funds?
If the reporting entity underwrites commercial insurance risks, such as workers’ compensation, are premium notes or promissory notes

accepted from its insureds covering unpaid premiums and/or unpaid losses?

If yes, provide the range of interest rates charged under such notes during the period covered by this statement:

1241 From
1242  To

Are letters of credit or collateral and other funds received from insureds being utilized by the reporting entity to secure premium notes or
promissory notes taken by a reporting entity, or to secure any of the reporting entity’s reported direct unpaid loss reserves, including

unpaid losses under loss deductible features of commercial policies?
If yes, state the amount thereof at December 31 of current year:
12.61 Letters of Credit

12.62 Collateral and other funds

16.1

No[X]
0

No[ ]

No[X]

No[X]

No[X]

No[X]

No[X]
No[X]
No[X]

NAT |
No[X]

NAT |

0.0%

0.0%

No[X]
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Largest net aggregate amount insured in any one risk (excluding workers’ compensation): $

554,000

Does any reinsurance contract considered in the calculation of this amount include an aggregate limit of recovery without also including a
reinstatement provision?

State the number of reinsurance contracts (excluding individual facultative risk certificates, but including facultative programs, automatic
facilities or facultative obligatory contracts) considered in the calculation of the amount.

Yes[ ] No[X]

8

Is the reporting entity a cedant in a multiple cedant reinsurance contract?

If yes, please describe the method of allocating and recording reinsurance among the cedants:

Premiums and losses are ceded on a pro-rata basis.

If the answer to 14.1 is yes, are the methods described in item 14.2 entirely contained in the respective multiple cedant reinsurance contracts?
If the answer to 14.3 is no, are all the methods described in 14.2 entirely contained in written agreements?

If the answer to 14.4 is no, please explain:

Premiums ceded are based upon rate times (x) direct premium written. Losses would be allocated pro-rata.

Has the reporting entity guaranteed any financed premium accounts?

If yes, give full information
Not applicable
Does the reporting entity write any warranty business?

If yes, disclose the following information for each of the following types of warranty coverage:

Yes[X] Nof ]

Yes[ ] No[X]
Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

1 2 3 4 5
Direct Losses Direct Losses Direct Written Direct Premium Direct Premium
Incurred Unpaid Premium Unearned Earned
1611 Home $ 0 $ 0 9 0 3 0 $ 0
16.12 Products $ 0 $ 0 3 0 $ 0 $ 0
16.13  Automobile $ 0 $ 0 $ 0 $ 0 $ 0
16.14  Other* $ 0§ 0 $ 0§ 0§ 0
* Disclose type of coverage:
Does the reporting entity include amounts recoverable on unauthorized reinsurance in Schedule F-Part 3 that is exempt from the statutory provision
for unauthorized reinsurance? Yes[ ] No[X]
Incurred but not reported losses on contracts in force prior to July 1, 1984, and not subsequently renewed are exempt from the statutory
provision for unauthorized reinsurance. Provide the following information for this exemption:
17.11 Gross amount of unauthorized reinsurance in Schedule F-Part 3 exempt from the statutory provision for unauthorized reinsurance $ 0
17.12 Unfunded portion of Interrogatory 17.11 $ 0
17.13 Paid losses and loss adjustment expenses portion of Interrogatory 17.11 $ 0
17.14 Case reserves portion of Interrogatory 17.11 $ 0
17.15 Incurred but not reported portion of Interrogatory 17.11 $ 0
17.16 Unearned premium portion of Interrogatory 17.11 $ 0
1747 Contingent commission portion of Interrogatory 17.11 $ 0
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date. $ 0
Is the reporting entity licensed or charted, registered, qualified, eligible, or writing business in at least 2 states? Yes[X] No[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of the reporting entity? Yes[ ] NoJ[ ]
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.

1 2 3 4 5
2019 2018 2017 2016 2015
Gross Premiums Written (Page 8, Part 1B, Cols. 1,2 & 3)
1. Liability lines (Lines 11.1, 11.2, 16, 17.1,17.2,17.3, 18.1, 18.2,19.1, 19.2 & 19.3, 19.4)...... | ....... 148,927,058 |....... 201,844,854 | ....... 185,435,466 | ......... 55,809,702 | ..ooovveeiiriieiinan 0
2. Property lines (LINES 1, 2,9, 12, 21 & 26).......evuurrurnreriiniinieneineiineiiseiieiseesisessesssessssssssnss | oneeneennees 422,884 | .............. 487,926 | ...coovvvenee 369,510 | ..ovvvrrrnns 96,573 | oot 0
3. Property and liability combined lines (Lines 3, 4, 5, 8, 22 & 27).......ccccouvrmernneinerneinnerneiineirnes | ceveeeene 15,889,763 | ........... 4,068,482 | ....coocrvrenne 2,048 | oo 7073 | e 0
4. Al other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,29, 30 & 34)........cevvvrumrrmrenerinerneineiieeins | e (0 IO O O (010 [ (0 IO 0
5. Nonproportional reinsurance lines (LIS 31, 32 & 33)......cccuviererirrieieeisieeeseseeissenes | crssiessesssssssesiensees [ I [ I {0 [ I 0
6. TOtAI (LINE 35)....euieuiiieeiireiieeieeee bbbttt | ceneees 165,239,705 | ....... 206,401,262 | ....... 185,807,024 |......... 55,913,348 | oo 0
Net Premiums Written (Page 8, Part 1B, Col. 6)
7. Liability lines (Lines 11.1,11.2, 16, 17.1, 17.2,17.3, 18.1,18.2, 19.1,19.2 & 19.3, 194)...... | .......... 7,732,267 |..........5,694,707 | ..........4,885,061 |...........8,672,638 | ....ceccevvrrrrrrrrrrns 0
8. Property lines (Lines 1,2, 9, 12, 21 & 26)......ccccceviereererrreiieeeeneiessssesesssessessssessesssssnsens | evvneniennnrenn80, 161 | riiii0000.38,920 | 156,216 | 196,573 | o 0
9. Property and liability combined lines (Lines 3, 4,5, 8, 22 & 27).....ccccecvvvevveneerievererrereseisniens | cvvsreniessssieneeens | veviieieineennen399 | 2,088 | e 7,073 | 0
10. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,29, 30 & 34)......ccccovvnmenmrcnnenmernernrnnennns | cerrennennennenneenen0 [ e | 0 [0 | i
11. Nonproportional reinsurance lines (Lines 31, 32 & 33)...
12, TOAI (LINE 35)...eieveieieeieeie ettt bbb
Statement of Income (Page 4)
13. Net underwriting gain (I0SS) (LINE 8)........cuiuuiurriieiieireisei it sssssnnes | ceseeesenisn 290,881 | ..covverrene 297,723 | oo 433,534 | ..o (184,923) | oo 0
14, Netinvestment gain (108S) (LINE 11)....viuiviieiiirieiieeeie et ssesnns | erisienens 1,558,210 | .............. 633,561 | ...ccvuee. 261,682 | ..ccoeeneee 290,716 | ooeveeeeeieinns 5
15, Total 0ther iNCOME (LINE 15)... ... vttt ettt sesssssenes | ssessssssenns 366,824 | .......cce.e... 58,441 | oo 42,792 | oo 14,722 | e 0
16. Dividends to polICYNOIAEIS (LINE 17).......vuieiereeeiereeeieieeiseire st ssesssstnes | eeessssssssssssssseneees (01 (0 (01 I (01 I 0
17. Federal and foreign income taxes incurred (LiNE 19).........cocurerrieneenrirnineneneeneeseesseneeeesenes | ceesssesennd 639,776 | ..ccoovvnnnns 306,598 | ...ccooeennn. 179,795 | oo 470,143 | oo 0
18. Netincome (LINE 20)........c.uriuririeiieiiriiieiisiisesieeisesiessess st enssensss | sesesinns 1,576,139 | ..cooveennn 683,127 | ..covvne. 558,213 | ...coevenee. (349,628) | ...oovvvrivrririins 5
Balance Sheet Lines (Pages 2 and 3)
19. Total admitted assets excluding protected cell business (Page 2, Line 26, Col. 3).........cccccuc. | e 135,491,589 | ....... 126,620,305 |......... 88,008,108 | ......... 65,903,356 |......... 15,002,005
20. Premiums and considerations (Page 2, Col. 3):
20.1  In course of COlIECtON (LINE 15.1)......cvuurirrierieeiieiieeeineeiseeesesieesessessessss st ssesssns | seseseses 8,840,604 | ... 9,484,003 | ........... 1,555,219
20.2 Deferred and not yet due (Line 15.2)........ ..15,099,212 22,411,026 ..31,983,942 |.
20.3  Accrued retrospective premiums (LINE 15.3).....ccureererruriiinreneireinisnsensieessssessssesenss | sonesssessssessnsesssens (01 (0 0
21. Total liabilities excluding protected cell business (Page 3, Line 26)............cccevvevvvverercereerens | ovvennas 84,273,120 | ......... 76,004,439 | ......... 72,726,553 | ......... 51,372,067 | ..ccvvvverrrernne. 0
22, L0SSES (PAGE 3, LINE 1)....ouiveiiiciiciiciisiiiisiiestests sttt sttt sssesssssssns | senssansens 8,588,179 | ........... 7,633,501 | ........... 6,678,253 | ........... 7,030,249 | ..o, 0
23. Loss adjustment expenses (Page 3, LINE 3)......cccceevieicicveieeesieesevese e | seevessenns 5418496 |.......... 4,583,647 | ......... 4,093,318 |........... 4,962,783 | .ooereeea 0
24, Unearned premiums (Page 3, LINE 9).......c.cueveveiciieieeieiee ettt sssssaenas | sensensenes 3,581,595 |.......... 2,280,543 | .......... 2,048,814 | ........... 2,377,162 | oo, 0
25. Capital paid up (Page 3, LINES 30 & 31).....cvvrrerrrnrrrieiieensissisesesssesessesssssssssesesssssssssssesses | sessessnes 2,600,000 |........... 2,600,000 |............ 2,600,000 |........... 2,600,000 |........... 2,600,000
26. Surplus as regards policyholders (Page 3, LINE 37).......coueveeeriecireeeeeeeesee e veissisnes | eraeiens 51,218,469 | ......... 50,615,866 | ......... 15,281,552 | ......... 14,531,290 |......... 15,002,005
Cash Flow (Page 5)
27. Net cash from operations (LINE 11).........ccevereurerrieiereeieisereseee e ssssssessessnnes | crsvensens (3,114,279)| ....... (10,750,893 | ......... 10,857,109 | ........... 6,155,553 | coovvereeeeeea 0
Risk-Based Capital Analysis
28.  Total adjusted CaPItaAL..........c.cviivreeieiitieieee s | eebnees 51,218,469 | ......... 50,615,866 |......... 15,281,552 | ......... 14,531,290 | ......... 15,002,005
29. Authorized control level risk-based Capital...........c..ccouevevrereieicreeeiceseese et | eerneenns 7,145,000 | ........... 5,625,624 | .......... 6,968,325 | ........... 2,907,442 | oo 0

30.
31.
32.
33.
34,
35.
36.
37.

38

39.
40.
41.

42.
43.
44,
45,

46.
47.
48.
49.
50.

Percentage Distribution of Cash, Cash Equivalents and Invested Assets

(Page 2, Col. 3) (Item divided by Page 2, Line 12, Col. 3) x 100.0

BONAS (LINE 1)..eiieteetecctee ettt sttt en
StOCKS (LINES 2.1 & 2.2)...uuieieririeieiesiseie ettt sttt ssensa
Mortgage loans on real estate (LINES 3.1 & 3.2)......covivererereresereeesee e
Real estate (Lines 4.1,4.2 &4.3)...........
Cash, cash equivalents and short-term investments (Line 5
CoNtract 08NS (LINE B)........cvvviervreiireieiictesesse sttt s st sse s ssstesae e
DENVALVES (LINE 7)..uveveveeieeeete ettt ettt sttt
Other invested aSSets (LINE 8)........c.cueviririceieieisees ettt nas
Receivables for SECUNtIES (LINE 9)......vuevicvieeieicisieiees ettt
Securities lending reinvested collateral assets (LiNe 10)..........ccovvvevereerieirereeeeeeesre s
Aggregate write-ins for invested assets (LINE 11)......cccvevverereeereereeiees e
Cash, cash equivalents and invested assets (Line 12)...
Investments in Parent, Subsidiaries and Affiliates
Affiliated bonds (Sch. D, Summary, Ling 12, Col. 1).....c.viviereieeeeiceeeeee e
Affiliated preferred stocks (Sch. D, Summary, Line 18, Col. 1)......coovvvreereircrrieereeererenns
Affiliated common stocks (Sch. D, Summary, Ling 24, Col. 1).......ccccvevevvrvereenesreiensieiieinenns
Affiliated short-term investments

(subtotals included in Schedule DA, Verification, Column 5, Line 10)........ccccoveveeviricnriinnnne
Affiliated mortgage 10ans on real EStatE...........ccccvcveveiieiniicccee s
AllOther @ffilIALEA. ... e
Total 0f ADOVE lINES 4210 47 ..ot
Total investment in parent included in Lines 42 t0 47 @boVe.........cccooevvvieeveieievessenenaes
Percentage of investments in parent, subsidiaries and affiliates to surplus

as regards policyholders (Line 48 above divided by Page 3, Col. 1, Line 37 x 100.0)............
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2019 2018 2017 2016 2015

Capital and Surplus Accounts (Page 4)
51. Net unrealized capital gains (I0SSES) (LINE 24).........cccvveeeiveereeeeeiieeete e sesesessssaes | eveeresessseseseseesens (0 R (0 IR 0 | oo (0 SRR 0
52. Dividends t0 StOCKNOIAETS (LINE 35).......crrrrrrrrerirerneinriseineresinsisesssssssssessssssssssssssessessssssssnsss | sessssssessessssssneneses (01 [V (0 IO (01 I 0
53. Change in surplus as regards policyholders for the year (Line 38)...........ccoeevveereeeeeieveienes | cvvveeinnnnd 602,604 | ......... 35,334,314 | ..o 750,262 | ............. (470,715) | .o 15,002,005

Gross Losses Paid (Page 9, Part 2, Cols. 1 & 2)
54. Liability lines (Lines 11.1,11.2, 16, 17.1,17.2,17.3, 18.1, 18.2, 19.1, 19.2 & 19.3, 19.4)...... | ......... 50,941,794 | ......... 34,685,806
55.  Property lines (LINeS 1,2, 9, 12,21 & 26)......ccvruiuniiniineineineieeieiseiieesessssesssssssssssssnsias | eesessssssnees 90,530 | .ovvreirns 438,755
56. Property and liability combined lines (Lines 3, 4, 5, 8, 22 & 27).. ....2,109
57.  All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,29, 30 & 34).......ccovrrnrrnriininrrreennnneinns | oeriennenisnnieeeen0 | e 0
58. Nonproportional reinsurance lines (LiNes 31, 32 & 33) ..o eisseenns | coseressesisssssesssanes [ I [ I [0 [ I 0
59, TOtAl (LINE 35).....ceuierieeiieiieeieeieeie ettt | erenees 51,981,495 | ........ 35,126,670 | ......... 15,378,573 |......... (3,976,250) | ..oovvvnierirriens 0

Net Losses Paid (Page 9, Part 2, Col. 4)
60. Liability lines (Lines 11.1,11.2, 16,17.1,17.2,17.3, 18.1, 18.2, 19.1,19.2 & 19.3, 19.4)..... | c.cevvvnee. 1,881,726 | ........... 1,573,827 | ........... 2,398,672 |......... (4,459,163) | ovoovvvrrrrirriinns 0
61. Property lines (Lines 1,2, 9, 12,21 & 26)........ccocvrvvernirnirnirnenensinennesnesssssessessenseens | cenneenneennens 14813 i 11,094 | .o 43,328 | oo Y (N IO 0
62. Property and liability combined lines (Lines 3,4, 5, 8, 22 & 27)......ccovvvrvenrrnemerrinnenennneens | covrreerenrnnes2y T 18 | v 2,109 | o 3,682 | .o (2,892) | oo 0
63. All other lines (Lines 6, 10, 13, 14, 15,23, 24, 28,29, 30 & 34).....cccovuvrrrrenerrrrnerneneneieeinenns | ceverneeesnenennnennees0. | veeveeneeneereeeneneens O O (01 [T 0 [ oo 0
64. Nonproportional reinsurance lines (LiNes 31, 32 & 33)......cvcueieieinieieieieseersseseeisssenes | cossressesisssssesiesnes (O I [ I {0 [ I 0
B85, TOtAl (LINE 35).....cuurireieeieeieeiseiie ettt | erieninns 1,899,317 | ..o 1,587,030 |........... 2,445,683 | ... (4,458,479) | oooovvvrrrrirriinns 0

Operating Percentages (Page 4)

(Item divided by Page 4, Line 1) x 100.0
66.  Premiums €arMed (LINE 1). ... vvviveicrceereieeiies et tes s tes s ss st ssssessssssessssessensssans | evsesessessssenns 100.0 | .o 100.0 |.ooeeeeeins 100.0 |.ooveiereieinnne 100.0 | .o 100.0
67.  LOSSES INCUMEA (LINE 2).....cuvieveieereicrese ettt s s sssss s ssssesses s sesssssssssssans | svsesssessessssanes 438 | e 46.2 | o 39.7 [ 40.2 | oo 0.0
68. L0SS eXpenses iINCUITED (LINE 3)......c.ovrururinreeieesiinsisees e issesesssssssssesssssesssssssssessssssssnsss | sressessssssssnssns 339 | 281 | e 273 | e 44.9 |l 0.0
69. Other underwriting expenses iNCUITEd (LINE 4).........ccuivereieirircieeseeie st sessnies | evreeessssesesens 178 [ oo 20.3 | e 248 | .o 17.8 | e 0.0
70.  Net underwriting gain (I0SS) (LINE 8).......ccveevivieiieiieieiieere ettt beneseens | srevesssesesesassenas 45 | i 54 | e 82 | (V2 ) | 0.0

Other Percentages
71. Other underwriting expenses to net premiums written (Page 4, Lines 4 +5-15

divided by Page 8, Part 1B, Col. 6, Ling 35 X 100.0)........cccrrurirmiemermerneieeeneenessesneessesseees | sesessesssssssneens 102 | e 185 | e 25.6 | oo 128 | e 0.0
72. Losses and loss expenses incurred to premiums earned

(Page 4, Lines 2 + 3 divided by Page 4, Line 1 X 100.0)........evuururmrmrnmmnimneirneirneieeiseeeineisneens | ceeessesssnsesneens T1T | e, 25 T B7.0 | oo 85.1 | oo 0.0
73. Net premiums written to policyholders' surplus (Page 8, Part 1B,

Col. 6, Line 35, divided by Page 3, Line 37, Col. 1 X 100.0)......ccevurrunrurnrineineineineineiineiines | vevenerinesinnnenns 15.3 | s 113 | e 32.3 | 60.4 | oo 0.0

One Year Loss Development ($000 omitted)
74. Development in estimated losses and loss expenses incurred prior

to current year (Schedule P, Part 2-Summary, Ling 12, Col. 11).....ccoeviviererieieieiesieiieieees | v (K1) ) (103) | oo (€45 N P~ (439) | v 0
75. Percent of development of losses and loss expenses incurred to policyholders' surplus

of prior year-end (Line 74 above divided by Page 4, Line 21, Col. 1 X 100)........cccoeveviverrerens | correerreeierennns (006 (04 ) [(085) | (VK2 I 0.0

Two Year Loss Development ($000 omitted)
76. Development in estimated losses and loss expenses incurred 2 years before the

current year and prior year (Schedule P, Part 2-Summary, Ling 12, Col. 12).....cc.cccvvveeveee | vevvrevenriereena(295) | oveiiiriirieienen 16 | i [C ) (U672 ) 0
77. Percent of development of losses and loss expenses incurred to

reported policyholders' surplus of second prior-year end

(Line 76 above divided by Page 4, Line 21, Col. 2 X 100.0).......ocuiiuuniinieniiinsississsississsisnnes | oesessessssssessees () ] 0.1 | (V) ] I 0.0 | i 0.0
If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure requirements of
SSAP No. 3, Accounting Changes and Correction of Errors? Yes[ ] No[ ]

If no, please explain:

18




Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14) 000000
BUSINESS IN GRAND TOTAL DURING THE YEAR

NAIC Group Code.....3494  NAIC Company Code....15884

Gross Premiums, Including Policy and 6 7 8 9 10 11 T2
Membership Fees, Less Return Premiums

and Premiums on Policies not Taken Dividends Paid or Direct Defense Direct Defense Direct Defense
1 2 Credited to Direct Losses and Cost and Cost and Cost Commissions Taxes,
Direct Premiums Direct Premiums Policyholders on | Direct Unearned ail Direct Losses Direct Losses Containment Containment Containment and Brokerage Licenses and
Line of Business Written Earned Direct Business | Premium Reserves |(deducting salvage) Incurred Unpaid Expense Paid Expense Incurred | Expense Unpaid Expenses Fees
1 0

6l

24
22
23

Allied lines..........
Multiple peril crop...
Federal flood......
2.4 Private crop....
2.5 Private flood................
3. Farmowners multiple peril..
4. Homeowners multiple peril.........cccoovrvrirenne
5.1 Commercial multiple peril (non: y portion)...
5.2 Commercial multiple peril (liability portion)......
6. Mortgage guaranty.......cccoeveeereeneerrereenne
8. Ocean marine.....
9. Inland marine......
10. Financial guaranty..
11. Medical professional liability...
12. Earthquake.......ccccoorvrrvivrernenne
13. Group accident and health (b)...
14. Credit A&H (group and |nd|V|duaI)
15.1 Collectively renewable A&H (b)......
15.2 Non-cancelable A&H (D).......cc.ocururireereerreininee e
15.3 Guaranteed renewable A&H (D)........covreuririeneeneereinineineireeiseineenes
15.4 Non-renewable for stated reasons only (b).
15.5 Other accident only..........cccoeureneneirninineirereienenes
15.6 Medicare Title XVIIl exempt from state taxes or fees..
15.7 Al other A&H (D)......orverierrireiireireeeiee e
15.8 Federal employees health benefits plan premium..............c...........
16. Workers' COmMPENSAtoN...........ccocueiveiveveirieieiseese e
17.1 Other liability-occurrence....
17.2 Other liability-claims-made.....
17.3 Excess workers' compensation..
18. Products liability
19.1 Private passenger auto no-fault (personal injury protection)...
19.2 Other private passenger auto liability......................
19.3 Commercial auto no-fault (personal injury protection).
19.4 Other commercial auto liability..............ccccoevvrriernnnes
21.1 Private passenger auto physical damage...
21.2 Commercial auto physical damage.....
22. Aircraft (all perils).........cccccueneee.
23. Fidelity....
24, Surety........cu.....
26. Burglary and theft...
27. Boiler and machinery..
28. Credit......ccovvereenee.
29. International...
30. Warranty.....
34. Aggregate w of business...
35, TOTALS (8)..vvuvrcereirciciseissiesisssiesie sttt

3401.
3402. ...
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
TOTALS (Lines 3401 through 3403 plus 3498) (Line 34 above) .....

(a) Finance and service charges not included in Lines 1 to 35 $.....993,747.
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE F - PART 1

Assumed Reinsurance as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 Reinsurance On 9 10 1 12 13 14 15
6 7 8 Amount of Assets Amount of
Funds Held by Pledged or Assets
NAIC Paid Losses and | Known Case Contingent Assumed or Deposited Letters of Compensating Pledged or
ID Company Domiciliary Assumed Loss Adjustment Losses Cols. Commissions Premiums Unearned With Reinsured Credit Balances to Secure Collateral
Number Code Name of Reinsured Jurisdiction Premium Expenses and LAE 6+7 Payable Receivable Premium Companies Posted Letters of Credit Held in Trust
Affiliates - U. S. Intercompany Pooling
42-1019055.. | 31925..... | Falls Lake National InSurance ComMPany..........c.uuuusiuieniessssssssssssssssssssnsssnsssnessnens OH.ovviiviies [ 7,812 | oo, 1,404 | .o 4,158 | .o [RTC Y [N | [T 1,585 | 3,582 | .o 17,588 | o0 | s [ 0
0199999.  Affiliates - U. S. Intercompany POONNG. ........ourreririnrenrsirisissssssessesssssssssssssssssssssssssssssssessssssssssssassssssesssssenssnes | snnssnssnsessnns Q12 | sersresesseesenee 1,404 | oviisrinninnnendy 158 | iiiiiiinee5,562 v i 1,585 | 3,582 [ 17,588 | o | e, [ I 0
0899999.  Total AffIlIAEES. ... cvvrierieriissiissiissii st sssssnsssssssssssssssnssssssssssssssssssnsssnsssnsnnes | cosnessnessnesen O T2 | coseesserseeeses 804 [ ooy 158 | 5,562 | v i 1,585 | 3,682 [ 17,588 | .0 | s (O 0

Pools and Associations - Mandatory Pools, Associations or Other Similar Facilities

AA-9991105. |00000 ..... |CALIFORNIA COMMERCIAL AUTO INS PROCEDURE..............

1099999.  Pools and Associations - Mandatory Pools, Associations or Other Similar Facilities
1299999.  Total Pools and Associations
9999999.  Totals




Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE F - PART 2

Premium Portfolio Reinsurance Effected or (Canceled) during Current Year

ID
Number

2
NAIC
Company
Code

3

Name of Company

4

Date of Contract

5

Original Premium

Reinsurance Premium

NONE

21
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE F - PART 3

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 6 Reinsurance Recoverable on 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18
Net Amount
Recoverable | Funds Held by
Domi- Amount in from Company
NAIC ciliary Reinsurance Dispute Ceded Other Amounts |  Reinsurers Under
Compan Juris- | Special|  Premiums Known Case | Known Case | IBNR Loss IBNR LAE Unearned Contingent | Col. 7 through 14| Included in Balances Due to (Cols. 15-[17 | Reinsurance
ID Number | y Code Name of Reinsurer diction| Code Ceded Paid Losses Paid LAE | Loss Reserves| LAE Reserves |  Reserves Reserves Premiums | Commissions Totals Column 15 Payable Reinsurers +18]) Treaties
Authorized Other U.S. Unaffiliated Insurers
06-1430254. | 10348.. | Arch Reins Co.. . |DE.... [ 12
51-0434766. | 20370.. | AXiS REINS CO.....uvvurerrrrieireiieeiesiesisessseessessessessesseees NY.oo | e
31-0542366. | 10677.. | Cincinnati Insurance Company.........c..ccovcevevreverererernnanns OH.oo. | v | oo 1,363 | 195 | 49 |
35-2293075. | 11551.. | Endurance Assurance Corporation of America.................. DE... |[cveveee | 013,072 | ...en500 | e 141 |
22-2005057. | 26921.. |Everest ReiNSUraNCe Co.........c.eeeeeereerneeneeneesneesnesneens DE.... | e | v | e | 0 [
05-0316605. [ 21482.. | Factory Mutual Insurance Company...........cccoceevvererenennas Rlcooes [ | veieeeeen267 | eeeieeenn0 | 0 | e
13-2673100. | 22039.. | General ReiNS COMp.......c.cveeveieiereeeiieiesssee s sssssaenens DE.... [ | e 12 | 0 | 0 |
38-0855585. [22012.. | Motors Insurance Corporation.............c.cecveeevveeeveerrersienenne Moo e | e 2l | 0 | 0 | e
13-4924125. [ 10227.. | Munich ReiNS AMEr INC........coueververircrnirineieerenieeneireneenns DE.... | o
47-0355979. | 20087.. | National INd CO........ceeerereereereereineineieeseeissieeiseseeenees NE.... |
47-0698507. | 23680.. | Odyssey ReNSUIANCE...........ccvvveveveeeeriereeereieneese s (O3 JUIS IO
13-3031176. | 38636.. | Partner Reinsurance Company of the US.........c.cccccvveen. NY.oo [
52-1952955. | 10357.. | Renaissance Reinsurance U.S. InC.........cccoerervvenrcnereens |[MDuci | e
43-0727872. | 15105.. | Safety National Casualty Corporation.............cccccevvevverveees [MOLo | o
13-1675535. | 25364.. | Swiss Reinsurance AMETiCa.......c.cocevrrerrnrennenrersernmnnnnenees | NY s [ o
0999999.  Total Authorized Other U.S. Unaffiliated INSUFETS........c.ccorunmriniinsiensiinsrensiessiesseeeees
Authorized Other Non-U.S. Insurers
AA-1340125 {00000.. | Hannover Ruckversicherungs AG..........cc.covreevenrennereininns DEU..|.covenn.
AA-3190686 |{00000.. | Partner Reins Co Ltd............ . |BMU. |.........
AA-1126033 {00000.. | Lloyd's Syndicate Number 0033...........ccoovvrrerrerninrenerennns GBR..|.........
AA-1126510 {00000.. | Lloyd's Syndicate Number 0510.........c.coovvrrerrernenreneerennns [€12] 950 IR R L [ (0 T 0 I I (018 (01 (V1 R (0] L (0 L [ (0] I I [ (V1 (V1 0
AA-1126727 {00000.. | Lloyd's Syndicate Number 0727...........cocovvvrurrerninrennrennns [€12] 900 I L [ (0 TR 0 I I (01 (0] (V1 I (0] L [ (0 O, L [ (0] I N [ (V1 (V1 0
AA-1126780 {00000.. | Lloyd's Syndicate Number 0780...........coovvrrurrernernreneerennns (€12] 300 I I, 24 | (0 TSR 0 I I (01 (01 (V1 I (0] - 5| e (0 5| e (0] I N [ (V1 4| 0
AA-1127084 {00000.. | Lloyd's Syndicate Number 1084.........ccccovovrrrrrinrnrrennns (€12] 300 I I 52 | v (0 TR 0 I I (01 (0] (V1 I (0] - (G 7N I (0 (G 7 I (0] I (V2 ) | (V1 I 35 | s 0
AA-1127861 {00000.. | Lloyd's Syndicate Number 1861...........ccccovvrurrnrinreninenns [€1] 950 IO O L [ (0 TN 0 I I (01 (01 (V1 I (0] L [ (0 O, L [ (01 I N [ (01 (V1 0
AA-1120084 {00000.. | Lloyd's Syndicate Number 1955..........ccccovovrrrnrinrneneinnns [€1] 300 I I 48 | o (0 TSN 0 I I (V1 (0] (V1 I (0] 5| e (0 S| e (0] I (3D (V1 I 36 | s 0
AA-1128001 {00000.. | Lloyd's Syndicate Number 2001...........cocoovnrurrrrinrenerenns [€1] 300 I I B2 | oo (0 TN 0 I IR (01 (0] (V1 I (0] 2 | s (0 2 | (0] I (3D E— (V1 IS 33 | s 0
AA-1128003 {00000.. | Lloyd's Syndicate Number 2003..........ccccovnrurrrrinrnrrennens GBR..| oo | v 22 | e (0 TR 0 I I (01 (01 (V1 R (0] I ()] [— (01 ()] — (0] I () | —— (V1 I 12 | s 0
AA-1120158 | 00000.. | Lloyd's Syndicate Number 2014..........ccccoovvrnrnrinincnennns (€] 350 ISR S 100 | oo (0 TR 0 I I (01 (0] I (V18 (0} I 8| s (0 8 | (0] I [(C )] p— (V1 R 69 | s 0
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE F - PART 3

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 6 Reinsurance Recoverable on 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18
Net Amount
Recoverable | Funds Held by
Domi- Amount in from Company
NAIC ciliary Reinsurance Dispute Ceded Other Amounts |  Reinsurers Under
Compan Juris- | Special|  Premiums Known Case | Known Case | IBNR Loss IBNR LAE Unearned Contingent | Col. 7 through 14| Included in Balances Due to (Cols. 15-[17 | Reinsurance
ID Number | y Code Name of Reinsurer diction| Code Ceded Paid Losses Paid LAE | Loss Reserves| LAE Reserves |  Reserves Reserves Premiums | Commissions Totals Column 15 Payable Reinsurers +18]) Treaties
AA-1128623 [00000.. |Lloyd's Syndicate Number 2623.............cccccevvererrevererennnnen. GBR..|.........
AA-1128791 (00000.. |Lloyd's Syndicate Number 2791... . |GBR..| ...
AA-1128987 | 00000.. | Lloyd's Syndicate Number 2987..........c.ccccoevvververrernrnrennns GBR..|.........
AA-1126004 | 00000.. | Lloyd's Syndicate Number 4444.............c.ccccoovrvererererrennnns GBR..|.........
AA-1126006 | 00000.. | Lloyd's Syndicate Number 4472..........cccccovvvcererrersresrinnnns GBR..|.........
1299999.  Total Authorized Other Non-U.S. INSUETS........c.iueireireierisenesenesenssenssenssenssenssenssenencs
1499999.  Total Authorized Excluding Protected CellS.........cciuiiiiierieiiiiessiesisisisisssssienenas
Unauthorized Affiliates-U.S. Intercompany Pooling
42-1019055. | 31925.. | Falls Lake National Insurance Company..................... loH... [ .......

1599999.

Total Unauthorized Affiliates - U.S. Intercompany Pooling..........cccoveevviicrecrenens.

Unauthorized Affiliates-Other (Non-U.S.) - Other

AA-3191387
AA-3190958

00000.. [ Caroling Re, Ltd........covurverrrrrerrieieississisesssressssessssessesesnenns
00000.. | JRG Reinsurance Company, Ltd........c.cccovevevsiererrrrenenn.

2099999.

Total Unauthorized Affiliates - Other (Non-U.S.) - Other......ccccoversminnrsnessessinnenns

2199999.

Total Unauthorized Affiliates - Other (Non-U.S.) - Total..

2299999.

Total Unauthorized AffIlIAteS.........cvivcriieieieiees et snsnaes

Unauthorized Other Non-U.S. Insurers

AA-3191190 [00000.. | Hamilton R Ld.........cecrrurrurrerinrinrireieissesseseessssessssessieenns BMU. |.........

AA-1460019 | 00000.. [MS AMIIN AG........ovvvereereerieiieieesiesissss s CHE..|.........

AA-5340660 | 00000.. | New India Assurance Company....... ..|IND...
2699999.  Total Unauthorized Other Non-U.S. INSUFETS........ovrrrreimrnirnrsnissississessessessissnsssenees
2899999.  Total Unauthorized Excluding Protected CellS........oovernininrnsiisinisnensessessieeneseens
4399999.  Total Authorized, Unauthorized and Certified Excluding Protected Cells.................
9999999.  Totals (Sum of 4399999 and 4499999)..........coovriiriinirieiinisei s
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE F - PART 3 (Continued)
Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

(Credit Risk)
Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk on | Credit Risk on
Collateralized | Uncollateralized
Recoverables | Recoverables
Reinsurance (Col. 32 * Factor| (Col. 33 * Factor
Issuing or Single Total Amount Payable & Funds Total Collateral | Stressed Net Applicable to Applicable to
Confirmin|  Beneficiary Recoverable Held (Cols. 17 + (Cols. 21 + 22 + | Recoverable Net| Reinsurer Reinsurer Reinsurer
Multiple gBank | Trusts & Other | Total Funds | Net Recoverable | Applicable Sch. | from Reinsurers Stressed 18 +20; Notin | Stressed Net 24; Notin of Collateral | Designatio | Designation Designation
ID Number Beneficiary Reference|  Allowable | Held, Payables & Netof Funds | F Penalty (Col. | Less Penalty Recoverable Excess of Col. Recoverable Excess of Col. | Offsets (Cols. 31 n Equivalent in Equivalentin
from Col. 1 Name of Reinsurer from Col. 3 Trusts Letters of Credit | Number Collateral Collateral Held & Collateral 78) (Cols. 15 - 27) | (Col. 28 * 120%) 29) (Cols. 29 - 30) 31) -32) Equivalent Col. 34) Col. 34)

Authorized Other U.S. Unaffiliated Insurers

06-1430254. | Arch Reins Co 479
51-0434766. | AXiS REINS CO.....oouvvurreieriiieieieiseisseisse e 12,420
31-0542366. | Cincinnati Insurance COmMpPany..........cceeevevereerersrsrenens
35-2293075. | Endurance Assurance Corporation of America..................
22-2005057. | Everest ReinSUranCe Co.........c.eveeverrenereerensrensrinenineninens | cevvenniesniinnien | v (V1 IO (U I (01 I 2 | s (V1 I {01 I 2 | s 2 | e 2 | s (0 R (V1 IR (01 I 2 | (01 I 0
05-0316605. | Factory Mutual Insurance Company.........cc.ceeveevverveeeenes | coeveereeeniereens0 | vevveeiievieins {1 IO [0 {0 I 30 | e 104 | e {0 I 134 | 161 | e 30 | v 131 | e [0 131 | 2 | e [ TR 5
13-2673100. | General ReINS COrp.......covvvrverereeerierersssseeseresiessesesiesseses | vvverveserereernsd | eeveeisiieinnnns {1 IO [0 [ TR [0 I T e {0 TR T e, T e {0 TR T e, [0 L T e 0 | oo 0
38-0855585. | Motors Insurance Corporation...........c..cceeeveeveveereeevesreenns | covveereererieeens0 | vevveeiieiiens {1 I Of e {0 I I I, [ {1 I 18 | e 22 | e L T (01 L 41 i, {1 1
13-4924125. | Munich Reins AMEr INC.....c..ocevvvveernennennernennenssnsensenens | evreneennennnns0 | v 0 {0 | 0 ] 3,184 | 19,081 | 0 | 022,265 | 26,718 | e 3,184 | ..o 23534 | v (01 23,534
47-0355979. | National Ind Co.......c.vvvvevnivververnernrierieniseisenneniseninennes | cennernerinenenen0 | v, 0 [ o | 0 | 8 | 020 | 0 | 085 | 822 | 85 | s 757 | oo (0 757
47-0698507. | OdysSey REINSUTANCE. .........coveveerererererereesieseesssesiessnes | vvereessereneerns | ceveeieiiennnnns 0 {0 o0 | i 755 | 5,663 | 0 | 8,418 | 7702 | 755 | 6,947 | oo (0] I 6,947
13-3031176. | Partner Reinsurance Company of the US.........c.cccceevveiver | cvvveveiveveennnd0 | v 0 [0 cveieiieieenn0 | 2,739 | 15,714 | 0 18,453 | 22,144 2,739 | 19,405 | covvveeviceeenn0 | e 19,405
52-1952955. | Renaissance Reinsurance U.S. INC.......cccovevvvvrrrinrinninenns | cevmrrmninnineenn0 | v [0 i |14 | b1 0 25 |30 |14 | e LT N | Y ISR 16
43-0727872. | Safety National Casualty Corporation. 57,163 57,163
13-1675535. | Swiss Reinsurance AMEriCa.........ccccvevcveeereerersisrsisiaenens 104,447 104,447

0999999.  Total Authorized Other U.S. Unaffiliated Insurers.........cceo | wovvvnrinncnnennn0 | coiiiiiiiisiinninns 0 264,326 | o0 [ 264,326 |....
Authorized Other Non-U.S. Insurers
AA-1340125 [ Hannover Ruckversicherungs AG..........cccoovevnrnreneernernnns | covverneinnnnenens0 | cvveiieiniinninns 0 |0 | i | 1,387 | 16,329 | 0 | 17,716 21,259 1,387 | 19,872 | 0| 19,872 2 | e (0] 815
AA-3190686 |Partner Reins Co Ltd..........
AA-1126033 | Lloyd's Syndicate Number 0033
AA-1126510 | Lloyd's Syndicate Number 0510............ccocoerunrrnriinninniens | covvrrivniinnennn0 | i) (10 IR (0 (V1 I L (V18 (01 I L L I (O (01 I (V1 I K [ (V1 I 0
AA-1126727 | Lloyd's Syndicate Number 0727............ccccoevvvnrvnriinrinciens | cevvriivriinnennn0 | i) (10 IR (0 (V1 I L (V18 (V1 I | T s I (O (01 I (V1 I K [ (V1 I 0
AA-1126780 | Lloyd's Syndicate Number 0780............cccoevvnrvnrirmninrinns | cevvrrinriinnennn0 | i) (10 IR (0 (V1 I I L (01 I L [ B | oo L L [ (01 I 51 e K [ (V18 I 0
AA-1127084 | Lloyd's Syndicate Number 1084...........ccccoovvmrvrnrimrineiens | covvriivniinnennn0 | i) (10 IR (0 (V18 I (V28] 1 - 35 | i) (01 I [ [ A [722) 1 —— KL I [0 I KL KN (V1 I 2
AA-1127861 | Lloyd's Syndicate Number 1861...........ccocuovrunrvnrirnrineiens | cevvriinriinnennn0 | i) (10 I (0 (V1 I L (V18 (01 I I T s I (O (V1 I (V1 I K (V1 I 0
AA-1120084 | Lloyd's Syndicate Number 1955...........cccccovrvnrinrinninciens | cevvriinniinnennn0 | i) (10 IR (0 (V18 I (30 —— 36 | e (01 I 5| o (I (<30 ) — 37 | s [V 37 | K (V1 I 2
AA-1128001 | Lloyd's Syndicate Number 2001...........ccocovruvnrrrnnimnineinns | cevvriirriinnennn0 | i (10 I (0 (V18 I (3] —— 33| ) (01 I Y2 I 2 | s (<30 ) — 33| s [V 33| K (01 I 2
AA-1128003 | Lloyd's Syndicate Number 2003............ccccoovunrrmnimrineinns | cevvriinriinnennn0 | i) (10 I (0 (V18 I (1)1 —— 12 ] s (01 I [V (V1 () ) — 13 | [0 13 | e KN [ (V1 I 1
AA-1120158 | Lloyd's Syndicate Number 2014............ccccoovumrrnrvnrvnccincs | covvriinniinnennn0 | i) (10 IR (0 (018 (30— B9 | v (01 I N 10 | s (3 ) — T ) [V YA KN [ (01 I 3
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE F - PART 3 (Continued)
Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

(Credit Risk)
Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk on | Credit Risk on
Collateralized | Uncollateralized
Recoverables | Recoverables
Reinsurance (Col. 32 * Factor| (Col. 33 * Factor
Issuing or Single Total Amount Payable & Funds Total Collateral | Stressed Net Applicable to Applicable to
Confirmin|  Beneficiary Recoverable Held (Cols. 17 + (Cols. 21 + 22 + | Recoverable Net| Reinsurer Reinsurer Reinsurer
Multiple gBank | Trusts & Other | Total Funds | Net Recoverable | Applicable Sch. | from Reinsurers Stressed 18 +20; Notin | Stressed Net 24; Notin of Collateral | Designatio | Designation Designation
ID Number Beneficiary Reference|  Allowable | Held, Payables & Netof Funds | F Penalty (Col. | Less Penalty Recoverable Excess of Col. Recoverable Excess of Col. | Offsets (Cols. 31 n Equivalent in Equivalentin
from Col. 1 Name of Reinsurer from Col. 3 Trusts Letters of Credit | Number Collateral Collateral Held & Collateral 78) (Cols. 15 - 27) | (Col. 28 * 120%) 29) (Cols. 29 - 30) 31) -32) Equivalent Col. 34) Col. 34)
AA-1128623 |Lloyd's Syndicate Number 2623............ccccoovivereveverenieies | corvereeerernnnns [0 {1 I [0 0 | oo 2 | e [0 O {0 O 2
AA-1128791 |Lloyd's Syndicate Number 2791..........ccccceveeeveceriienennns
AA-1128987 | Lloyd's Syndicate Number 2987..
AA-1126004 | Lloyd's Syndicate Number 4444..............ccccccoevvvrcerevrrnnnns
AA-1126006 | Lloyd's Syndicate Number 4472...........cccooovveerevsresrersinnans

1299999.  Total Authorized Other Non-U.S. Insurers... 21,336

1499999.  Total Authorized Excluding Protected Cells.... 310,842

Unauthorized Affiliates-U.S. Intercompany Pooling

42-1019055. | Falls Lake National Insurance Company............ccccvvveenn. XXX
1599999.  Total Unauthorized Affiliates - U.S. Intercompany Pooling. XXX

Unauthorized Affiliates-Other (Non-U.S.) - Other

AA-3191387 | Carolina Re, Ltd.......

AA-3190958 | JRG Reinsurance Company, Ltd.........c.cccocereericersresrinnnes
2099999.  Total Unauthorized Affiliates - Other (Non-U.S.) - Other....
2199999.  Total Unauthorized Affiliates - Other (Non-U.S.) - Total.....
2299999.  Total Unauthorized Affiliates.......courrerrsrenrerresrrssessessinnnas

Unauthorized Other Non-U.S. Insurers

AA-3191190 |Hamilton Re Ltd

AA-1460019 |MS AMIIN AG......ooveevieeieesieeieeee s

AA-5340660 | New India Assurance COMPany........cccoceveereceeerecersneenenns | worsreereniennnnna | eeverisiiereeienend {0 | oo e | 0 [0 | i T e i) |0 | e, (U1 P | 1} [ 4
2699999.  Total Unauthorized Other Non-U.S. Insurers.. ...230 [T 243 19 [ XXX....
2899999.  Total Unauthorized Excluding Protected Cels................... . . 20,841 | ........25,009 | ........12214 | ... 12795 | .......... 11,426 .. 1,370 | XXX
4399999.  Total Authorized, Unauthorized & Certified Excl Prot Cells | .......c.......... (O 261 [ XXX | s 19,460 | ..........56,040 | ......... 232,857 | s | 279,876 297465 | ........11426 | ... 286,040 |...XXX....
9999999.  Totals (Sum of 4399999 and 4499999)........cccoovvercinrcvnnes | wornrirnrinnennn0 | v 261 | XXX el 19,460 | .l...56,040 | 232,857 | w0 | 279,876 297465 | ........11426 | ... 286,040 |...XXX....
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

SCHEDULE F - PART 3 (Continued)

(Aging of Ceded Reinsurance)

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42
Recoverable on Is the
Total Paid Losses & Recoverable on Percentage of Amount
Recoverable on| LAE Over 90 Total Paid Losses & Amounts More in Col. | Amounts in Col.
Total Due Cols.| Paid Losses & | Days Past Due | Recoverable on| LAE Over 90 Than 90 Days | Percentage | 50 Less 47 for
37+42(In | LAE Amounts | Amountsin | Paid Losses & | Days Past Due Overdue Not in| More Than 120| than | Reinsurers with
Total Overdue | Total Should in Dispute Dispute LAE Amounts | Amounts Notin| ~ Amounts Percentage | Dispute (Col. | Days Overdue | 20%? | Values Less
ID Number (Cols. 38 + 39 | Equal Cols. 7 +| Included in Col.| Includedin | Notin Dispute | Dispute (Cols. | Received Prior | Overdue (Col. | 47 / [Cols. 46 +| (Col.41/Col. | (Yesor | Than20% in
from Col. 1 Name of Reinsurer from Col. 3 Current 1-29 Days 30-90Days | 91-120 Days | Over 120 Days +40 +41) 8) 43 Cols. 40 & 41 | (Cols. 43 -44) | 40 +41 - 45) 90 Days 42/ Col. 43) 48]) 43) No) Col. 50
Authorized Other U.S. Unaffiliated Insurers
06-1430254. | Arch Reins Co 0.0 YES....
51-0434766. | AXiS REINS CO.....oorvvrvrrrerreinrierierieeiesiensseessesseseeees YES....
31-0542366. | Cincinnati Insurance COmMpPany..........cceeevevereerersrsrenens YES.... | oo 0
35-2293075. | Endurance Assurance Corporation of America YES.... | oo 0
22-2005057. | Everest Reinsurance Co..........cueeeeerneerneeneesneeneens YES.... | oo 0
05-0316605. | Factory Mutual Insurance Company...........c.cccvveeveennes YES.... | cooeeeeeierennns 0
13-2673100. | General ReiNs COrp.......covvveverevieeererieessessiseeessssenas YES.... | cooeeeeeieennns 0
38-0855585. | Motors Insurance Corporation...........cc.cceeeveeveveerennn. YES.... | oo 0
13-4924125. | Munich Reins AMer INC.........ccveevveneeneierecneinereenes YES.... | o 0
47-0355979. | National INd Co.......ccvvvuevmirrinienieeieeieeiesienienines YES.... | oo 0
47-0698507. | OdysSey REINSUTANCE............ccvvveerererereieisiee s YES.... | cooveeeeierennns 0
13-3031176. | Partner Reinsurance Company of the US................... YES....
52-1952955. | Renaissance Reinsurance U.S. INC........c.ccocvvrrerrinnnne YES....
43-0727872. | Safety National Casualty Corporation. YES....
13-1675535. | Swiss Reinsurance AMENiCa........corwerereerrsrsssessessenas YES....
0999999.  Total Authorized Other U.S. Unaffiliated Insurers XXX ] s 0
Authorized Other Non-U.S. Insurers
AA-1340125 | Hannover Ruckversicherungs AG..........ccccoevevenrennenns YES....
AA-3190686 |Partner Reins Co Ltd.......... YES....
AA-1126033 | Lloyd's Syndicate Number 0033...........ccccovvnrnrrrirrerninnenes YES....
AA-1126510 | Lloyd's Syndicate Number 0510.........c.ccoovvvnrnrrmernirnninnnne | cermrmrneneenn [ i (01 IS (01 I (01 I (01 I (0] I (0] I (0] I (0] I (0] I (V1 0 =5 T 0
AA-1126727 | Lloyd's Syndicate Number 0727..........ccocovnrcnermrneincinnnne | cermrmenrcnnenn [ i (U1 IS (01 I (01 I (01 I (0] I (0] I (0] I (0] I (0] I (V1 0 =5 T I 0
AA-1126780 | Lloyd's Syndicate Number 0780..........cccoovvrrrrrmrnernennnne | cermrmeneneenn | i (U1 IS (01 I (01 I (01 I (0] I (0] I (0] I (0] I (0] I (V1 0 =5 T 0
AA-1127084 | Lloyd's Syndicate Number 1084...........ccccooovnrrrrnriecinncnne | cevnremenecnnenn [ i (U1 RS (01 I (01 I (01 I (01 I (0] I (0] I (0] I (0] I (V1 0 =5 T 0
AA-1127861 |Lloyd's Syndicate Number 1861..........ccoovvrrnrnrrmerneinnnne | ceverneneneenn [ i (V1 I (01 I (01 IS (01 I (0] I (01 I (0] I (0] I (0] I (V1 0 YES.... | o 0
AA-1120084 | Lloyd's Syndicate Number 1955...........ccccovovenenrvnrneinncnne | cevmemrnnneenn0 | v (01 I (01 I (01 I (0] I (01 I (0} I (0] I (0] I (V1 0 =T 0
AA-1128001 |Lloyd's Syndicate Number 2001..........cccoovvevnenrrnerneinninne | cevmemennneenn0 [ v | (01 I (01 I (01 I (01 I (0] I (0] I (0] I (0] I (V1 0 =I5 T I 0
AA-1128003 |Lloyd's Syndicate Number 2003...........ccccovovvnrnrrrrneinninne | cevmermennneenn0 [ i | s (01 I (V1 I (01 I (01 I (01 I (0] I (0] I (0] I (V1 0 YES.... | o 0
AA-1120158 | Lloyd's Syndicate Number 2014...........ccccovovvnenrvrrncinncnne | cevmernrnnineenn0 | v (V1 IS (V1 I (01 IO (01 I (01 I (0] I (0] I (0] I (V1 0 YES... | o 0
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

(Aging of Ceded Reinsurance)

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42
Recoverable on Is the
Total Paid Losses & Recoverable on Percentage of Amount
Recoverable on| LAE Over 90 Total Paid Losses & Amounts More in Col. | Amounts in Col.
Total Due Cols.| Paid Losses & | Days Past Due | Recoverable on| LAE Over 90 Than 90 Days | Percentage | 50 Less 47 for
37+42(In | LAE Amounts | Amountsin | Paid Losses & | Days Past Due Overdue Not in| More Than 120| than | Reinsurers with
Total Overdue | Total Should in Dispute Dispute LAE Amounts | Amounts Notin|  Amounts Percentage | Dispute (Col. | Days Overdue | 20%? | Values Less
ID Number (Cols. 38 + 39 | Equal Cols. 7 +| Included in Col.| Includedin | Notin Dispute | Dispute (Cols. | Received Prior | Overdue (Col. | 47 / [Cols. 46 +| (Col.41/Col. | (Yesor | Than20% in
from Col. 1 Name of Reinsurer from Col. 3 Current 1-29 Days 30-90Days | 91-120 Days | Over 120 Days +40 +41) 8) 43 Cols. 40 & 41 | (Cols. 43 -44) | 40 +41 - 45) 90 Days 42/ Col. 43) 48]) 43) No) Col. 50
AA-1128623 | Lloyd's Syndicate Number 2623...........cccocovvenvnerneineinne | crvveneineineen0 [ i (V1 TR (V1 I (V1 I (01 IO (01 I (01 IO (U1 IO (01 IO (11 I (V1 (01 0.0 | v 0.0 | v 0.0 | YES....
AA-1128791 |Lloyd's Syndicate Number 2791..........cccoevvvveeeveveieviiniens | cvvvevereinenel0 | e |0 | 0 | 0 | 0 | a0 a0 | 0 | 0 i l0 | a0 | 0.0 YES....
AA-1128987 | Lloyd's Syndicate Number 2987.. YES....
AA-1126004 | Lloyd's Syndicate Number 4444..............ccccccoevvvrcerevrrnnnns YES....
AA-1126006 | Lloyd's Syndicate Number 4472...........cccooovveerevsresrersinnans YES....
1299999.  Total Authorized Other Non-U.S. Insurers... XXX,
1499999.  Total Authorized Excluding Protected Cells.... XXX
Unauthorized Affiliates-U.S. Intercompany Pooling
42-1019055. | Falls Lake National Insurance Company............ccccvvveenn. YES....
1599999.  Total Unauthorized Affiliates - U.S. Intercompany Pooling. XXX
Unauthorized Affiliates-Other (Non-U.S.) - Other
AA-3191387 | Carolina Re, Ltd....... YES....
AA-3190958 | JRG Reinsurance Company, Ltd YES....
2099999.  Total Unauthorized Affiliates - Other (Non-U.S.) - Other.... XXX,
2199999.  Total Unauthorized Affiliates - Other (Non-U.S.) - Total..... XXX,
2299999.  Total Unauthorized Affiliates.......courrerrsrenrerresrrssessessinnnas XXX,
Unauthorized Other Non-U.S. Insurers
AA-3191190 | Hamilton Re Ltd YES....
AA-1460019 [MS AMIIN AG.....oovriieerrireieiesiseieeess s sessennns YES....
AA-5340660 | New India Assurance Company YES....
2699999.  Total Unauthorized Other Non-U.S. Insurers.. XXX
2899999.  Total Unauthorized Excluding Protected Cels................... XXX,
4399999.  Total Authorized, Unauthorized & Certified Excl Prot Cells XXX
9999999.  Totals (Sum of 4399999 and 4499999).........ccocevrrrrrrernenns XXX,
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Sch.F -Pt. 3
NONE

Sch.F -Pt. 3
NONE
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE F - PART 4
Issuing or Confirming Banks for Letters of Credit from Schedule F, Part 3 ($000 Omitted)
1 2 3 4 5
American Bankers
Issuing or Confirming Bank | Letters of Credit |  Association (ABA)
Reference Number Code Routing Number Issuing or Confirming Bank Name Letters of Credit Amount
001 2 053000219 Wells Fargo Bank, National Association 44
001 2 981390502 Lloyds Bak Corporate Markets PLC 44
001 2 061000104 Suntrust Bank 45
0002 1 026002574 Barclays 128
261




Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE F - PART 5
Interrogatories for Schedule F, Part 3 (000 Omitted)

A Report the five largest provisional commission rates included in the cedant's reinsurance treaties. The commission rate to be reported is by contract

with ceded premium in excess of $50,000.

1 2 3
Commission Ceded
Name of Reinsurer Rate Premium

1. Swiss Reinsurance America

2. Hannover Ruckversicherungs AG

3. WSS REINSUIANCE AMEIICA. ... ..cvuieieitiesieetestestetstessstsessssstsssssesssessessssessessstsssessessessesesseesesessessesesses et sesessesessssessessesessessetessesans | oessssssssossesssssssessetssessessnsessesssssssesseesesessesseteeses et se s e s sseseesessee et es st et en st b en s sses et st ensstsntansnnas

4. Safety National Casualty Corporation

5. MUNICH REINS AMET INC......voctctesctctee ettt sttt es st ess s st esse s s sssess e sesess s st eeses et seaes e st sesesseesesessessesees et et s ses e tsesessessessnsesse | oessssssssssessnsossessetassessesnsessesseesesesseeoetes st oeteeses et e s s s e e s s ae s et see et esses et en st s en s sse st ansenssssntensnas

B.  Report the five largest reinsurance recoverables reported in Schedule F, Part 3, Column 15, due from any one reinsurer (based on the total recoverables, Schedule F, Part 3,
Line 9999999, Column 15), the amount of ceded premium, and indicate whether the recoverables are due from an affiliated insurer.

8¢

NOTE:

1 2 3 4
Total Ceded Affiliated
Name of Reinsurer Recoverables Premiums YES or NO

6. Swiss Reinsurance America

7. Safety National Casualty Corporation

8. Endurance Assurance Corporation of America

9. Munich Reins Amer Inc

10.Partner Reinsurance Company of the US

Disclosure of the five largest provisional commission rates should exclude mandatory pools and joint underwriting associations.
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SCHEDULE F -

PART 6

Restatement of Balance Sheet to Identify Net Credit for Reinsurance

As Re1ported Restatzement Res:t;ated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)

1. Cash and invested aSSEts (LINE 12)........ccuvrurimrinririniinsieisisesssssssssssssssessessssssssessessssssesssssensss | sesssssessessassnssessanes 78,599,930 | .oovvrevrrrerrrreeeerisresneeeeneenens [0 I 78,599,930
2. Premiums and considerations (LINE 15).........ccuevererrieireieriiesiesesiess s ssssssessesssssssessssessssnss | seesessssssssessssssessssns 23,939,816 | ..cooevereriereeeee e 0 [ 23,939,816
3. Reinsurance recoverable on loss and loss adjustment expense payments (Line 16.1)........cccveuees | ovvrrrrrersrennereesereenen. 8,462,308 | ...cooverrrreierininns (8,462,308) | ....oevrerrerrrrreieierieei e 0
4. Funds held by or deposited with reinsured companies (LN 16.2)..........cccvvrvrreeierneieiesineenis | ceveveiesiessssssesessnnes 17,588,272 | oo [0 17,588,272
B OB @SSBES......oeureereiieic st | ene st 6,901,263 | ..covriiris (O N 6,901,263
6. Netamount recoverable from FBINSUMETS............ccciiiiiiiini e | et (U 240,595,750 | ..coovvvirerirerireiinans 240,595,750
7.  Protected cell assets (Line 27)

8. TOHAIS (LINE 28).....uvreeireicieieieieie ettt

LIABILITIES (Page 3)
9. Losses and loss adjustment expenses (Lines 1 through 3)..........c.ccueveieveiveieiceieeeeseeeeeeeeis | e 15,411,002 | oo 258,590,620 | ..coccvevvreerriirnns 274,001,622
10.  Taxes, expenses, and other obligations (Lines 4 through 8) 8,292,889 | ..ooverrrrrrrnenrnereeerrneenn0 [ e 8,292,889
11, Unearned premiums (LINE 9)........c.cveveeiciceeieieieescese sttt s s sesse s sassnes | saessesssssssessssessessesenss 3,581,595 | .oovereeieeiiinns 21,844,034 | ..oooiveerein 25,425,629
12, Advance premiums (LINE 10)......cceieierererirnsenrieinssesessssssessssessssssssssssssessessessssssessessssssssssssesssnsss | sssessssssessessasssssessassnsans 25,379 | oo (0 25,379
13.  Dividends declared and unpaid (LiNe 11.1 @NA 11.2).......uurirrerinerrinrireieireneessesssssssssessessessnes | sesesssssssssesssssssssssssssessasssssessn [0 U 0 | o 0
14.  Ceded reinsurance premiums payable (net of ceding commissions) (LINE 12).........cccvevevververreeres | covrreversieseeiserenennns 30,327,725 | oo (30,327,725) | c.ocveveereerrrrreereiseresesee s 0
15.  Funds held by company under reinsurance treaties (LN 13)........c.covrverrririnrnninnnsineiseneieins | sereseseeessessssssessenens 17,863,004 | .ooovvene (17,863,004 | ..o 0
16.  Amounts withheld or retained by company for account of 0thers (LINE 14)..........ccceeveveveneecnes | coverereiesesieee s [0 U 0 | o 0
17, Provision for reiNSUrANCE (LINE 16).........ccvevueviiieeiieiieiietes et sesssse s sesses s sesss s ssssssessnss | stessessssssssssssssssssessessesssessesanes [0 U L0 OO 0
18, OthEr lIADIIHIES. .. ...vveevereeeiri st | cbttns st LAY (110,483) | oo 8,661,041
19.  Total liabilities excluding protected cell buSINESS (LINE 26)........ccveevrrrereeeirnrinrireiersseseesessssenees | srsssssesssssesssssssssenens 84,273,118 | .o 232,133,442 | oo 316,406,560
20.  Protected Cell HabiliIES (LINE 27).......ccovevueierieriseieieissis e siessssssessessss st essss s ssssssssssssessessens | sessesssssssssessessssssssessassssssssseses 0 [ e L0 IR 0
21.  Surplus as regards PolicyhOldErs (LINE 37)........c.vvueereiinririieiesssieiessssseesessessssssessesssssssssesssssensss | osssssssssssssssssessanes 51,218,471 51,218,471
22, TOtAIS (LINE 38)..oruvererermceiserieeeieriseisesi s ass st ensenssnens | cossnestesssneneseneens 135,491,589 | ..o 232,133,442 | oo 367,625,031
NOTE: Is the restatement of this exhibit the result of grossing up balances ceded to affiliates under 100 percent reinsurance or pooling arrangements?..Yes[ X ] No[ ]

If yes, give full explanation:

The above exhibit includes restatements for unaffiliated reinsurance, affiliated reinsurance, as well as interompany pooling arrangement.
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Sch. H - Pt. 1
NONE

Sch. H - Pt. 2
NONE

Sch.H -Pt. 3
NONE

Sch.H -Pt. 4
NONE

Sch.H -Pt. 5
NONE

30, 31, 32
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SCHEDULE P - ANALYSIS OF LOSSES AND LOSS EXPENSES
SCHEDULE P - PART 1 - SUMMARY

($000 Omitted)
Premiums Earned Loss and Loss Expense Payments 12
Years in Which 1 2 3 Defense and Cost Adjusting and Other 10 1 Number
Premiums Loss Payments Containment Payments Payments of
Were 4 5 6 7 8 9 Salvage Total Claims
Earned and Direct Direct Direct Direct and Net Paid Reported-
Losses Were and Net and and and Subrogation | (Cols.4-5+ | Directand
Incurred Assumed Ceded (Cols.1-2) | Assumed Ceded Assumed Ceded Assumed Ceded Received | 6-7+8-9) | Assumed
1 PO | e e XXX | e e XXX i [ e e XK | e 1T | i T8 | 86 | 25 | 34 | 12 | LI 133 |...... XXX.......
2. 2010 [ 11,447 | 8,569 | ... 2,878 | ... 4,480 | ... 3421 | 1,286 | o899 | 859 | 291 | 23 | 1,814 | ...... XXX.......
3 2011 | 13,034 | 9,728 3,306 8,521 8,496 1,295 | 906 | 4TS | 144 27 | oo 2,744 | ... XXX.......
4, 2012.c. | e 16,715 | 13,645 3,070 10,620 9,097 1,890 | 1,361 | D543 | 185 | 15 | s 2410 | ... XXX.......
5. 2013.c | oo 1770 | 8,935 2,835 3,786 | 2,737 1,469 1,009 | 499 | 148 18 | o 1,860 | ...... XXX.......
6. 2014 | 015,032 | o 11,465 | 3,566 | o 4741 | 3793 | 1724 | 1253 | 802 | 237 | 26 | oo 1,784 | ...... XXX.......
7. 2015 . | 18,218 | 14,033 | 4184 | 5,218 | 8107 | 1,667 | 1217 | 837 | 248 | 49 | e 1,950 | ...... XXX.......
8. 2016..ccc | 23,162 | oo 18,573 | 4,589 | o T727 | 8,560 | 1721 | 1,330 | 781 | 395 | 83 | e 1,944 | ...... XXX.......
9. 2017...... | ... 36,149 | ...........30,877 | ............5,272 | .........9,900 | .........8,952 | ... 1,705 | ... 1,448 | ........1,007 | .cc..... TOT | oo 106 | covreees 1,512 | ...... XXX.......
10. 2018........ | ... 40,896 | ...........35394 | ...........5,502 | .........6,677 | ..........8,009 | oo 991 | i 870 | 1102 | BTT | 79 | s 924 | ...... XXX.......
11. 2019........ | ..........46,628 | .........40,116 | ...........6,511 | .........2,060 | ... 1,877 | ccc..e..... 268 | o248 | 11041 | o 843 | 10 [ oo 599 | ... XXX.......
12. Totals...coo. | cooeee XXX [ e XKX e | e XXX | +...63,878 | .......53,218 | .......14,083 | .......10,567 | ........7,379 | .........3,880 | .cccoeirnnn. 439 | o 17,675 | ...... XXX.ene
Adjusting and Other 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid Total
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Net Number of
13 14 15 16 17 18 19 20 Salvage Losses Claims
Direct Direct Direct Direct Direct and and Outstanding-
and and and and and Subrogation | Expenses | Directand
Assumed Assumed Assumed Assumed Assumed Ceded Anticipated Unpaid Assumed
1. Prior.. | w183 | 8 | 349 | 75 | 110 | 65 | 103 | 3 | B3 | B | 0] 429 | e XXX
2. 2010 | o115 | 81 | 100 | 75 | 25 | 18 | 30 | 22 |19 | | 0] 91 | XXX.......
3. 2011. w0 [ 113 XXX.......
4, 2012, | o370 | 0286 | 190 | 15T | 87 | B | 88 | 3T | DA | 18 0 196 | ... XXX.......
5. 20130 | o312 | 228 | 0T | 33 |l TT | B4 | 118 | 9T | B | 12 | 0] 253 | ... XXX.......
6. 2014, | o324 | 232 | BT ] 500 | 133 | 93 | 207 | 154 ] 82 | 12 | 0 [ 371 | XXX.......
7. 2015, | 1,246 | 950 | 783 | 675 | 3T | 262 | 176 | 140 | 170 | B3| 0. B66 | ...... XXX.......
8. 2016.... | .........2,604 | ......2,098 | ......2,289 | .......1,950 | ..........d96 | .o 364 | o596 | i T2 | 269 | B3 | 0. 1,328 | ...... XXX.......
9. 2017.... | .......5004 | ......4,358 | ......5464 | .....4,687 | .cceT32 | 571 | 1,383 | 1108 | 421 | 82 | 0. 2,236 | ...... XXX.......
10. 2018.... | .......5638 | ......4,941 | ...9,372 | ......8,036 | ..........895 | ... 731 | 2,397 | 1,926 | 635 | 39 | 0.....3,264 |... XXX.......
11. 2019.... | ........4,861 | ......4,209 | ...18,717 | ....16,377 | ........821 | .........685 | ......4,529 | ......3,705 | ......1133 | i 26 | o 0]......5059 | ... XXX.......
12. Tofals...| ......20,669 | .....17,461 | ......38,523 | ......33,142 | ......3,770 | .......2,921 | .....9,648 | ... 7,742 | ........2.922 | ..........260 | .orovirrrrnnn 0]....14,007 | ... XXX.......
34
Total Losses and Loss and Loss Expense Percentage Nontabular Net Balance Sheet
Loss Expenses Incurred (Incurred/Premiums Earned) Discount Reserves after Discount
26 27 28 29 30 31 32 33 Inter-Company 35 36
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior..
2. 2010.
3. 2011.
4. 2012.
5. 2013.
6. 2014.
7. 2015.
8. 2016.
9. 2017.
10. 2018.
11.2019.
12. Totals

Note: Parts 2 and 4 are gross of all discounting, including tabular discounting. Part 1 is gross of only nontabular discounting, which is reported in Columns 32 and 33 of
Part 1. The tabular discount, if any, is reported in the Notes to Financial Statements, which will reconcile Part 1 with Parts 2 and 4.
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SCHEDULE P - PART 2 - SUMMARY

Incurred Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) DEVELOPMENT
1 2 3 4 5 6 7 8 9 10 11 12
Years in
Which
Losses Were
Incurred
1. Prior.....
2. 2010.....
3. 2011.....
4. 2012.....
5. 2013.....
6. 2014.....
7. 2015.....
8. 2016.....
9. 2017....
10. 2018.....
11.2019.....
Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) 11 12
1 2 3 4 5 6 7 8 9 10 Number of
Number of Claims
Years in Claims Closed
Which Closed With Without
Losses Were Loss Loss
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Payment Payment
1. Prior... | ... 000, [ creerrrernne 1,775 | e 2,969 |...ccoco... 3,548 |............ 3,934 | 4292 ... 4,665 |........ 5,221 | 5414 |...... 5525 |........ XXX [ e XXX.......
2. 2010 | 383 | 779 | 1,023 | 1,214 | ............ 1,334 | 1,384 |........... 1,389 | 1425 | .. 1437 | e 1,446 | ... )., G P XXX.......
3 2011 | )9, G P 732 | 1,393 | 1,846 |............ 2,056 | ... 2,222 | .. 2,292 | .. 2,355 | .. 2,381 | 2414 ... ) .0, G - XXX.......
4. 2012.... ... ) 9,9, G P ) .0, GO B LY A I 955 | .ovrernes 1,253 | 1,510 | 1,714 | 1,847 | 1,952 | .o, 2,052 |........ ) .0, G - XXX.......
5. 2013.... | XXX oo | e ) .9, GO B ) 0,9, GO D L I 353 | 690 | ..ot 1,051 | 1,316 | oo 1434 |........... 1,509 |........ ) .0, SR - XXX.......
6. 2014... ... ) 9,9, G P ) .9 GO B XXX v | e ) .0, GO U (N A37 | e 648 | ..o 930 | .o 1,198 | .. 1419 | ... ) .0 GO P XXX.......
7. 2015.. | .. ) 9,9, G P ) .9 GO B ) 9., G P XXX [ e ) .9 GO DR, 174 | 534 | 878 | . 1,257 |, 1,562 |........ ) .0 SO - XXX.......
8. 2016..... | ....... ) 9,9, G P ) .9 GO B XXX oo | e ) .0, SO P )., GO P ) 9,9 G P LS 613 | 1,100 | .. 1,557 | .o XXX [ s XXX.......
9. 2017.... | oo ) 9,9, G P ) .9 GO B ) 9., G P XXX [ e ) .9, GO P ) 9,9, G P ) .9, GO DR 228 | 733 | 1,206 |........ ) .0, SO B XXX.......
10. 2018..... |....... 99,9, GO R ), 9,9, SO DR XXX v | e XXX v [ e XXX v [ e 99,9, GO o ) 9,9, SO PR ) 9,9 GO R 176 | e 699 | ... ), 9,9, SO PR XXX
11, 2019.... | .o XXX oovoee e XXX | s XXXooveee | s XXX [ s . S XXX orveoes [ nnenns XXXoovv | s XXX oovees [ e )., S P 202 |........ XXX [ s XXX.......
Bulk and IBNR Reserves on Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted)
1 2 3 4 5 6 7 8 9 10
Years in
Which
Losses Were
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1. PriOM [ 6,765 | ..o 4796 | .o 3371 | 2,012 | i TAT8 | i 829 | . 694 | . 457 | i 335 | 234
2. 2010 | e 1,098 | .o 819 | e (67 I 355 | e 207 | oo 139 | 109 | oo [ (51 I 34
30 201 e 2,9 G IR 1,295 | .o 882 | .o 595 | i 346 | . 229 | 188 | .o 124 | s 95 | 70
4, 2012 | v ) 0.9 G IR ) 0.9 RN IS 1,207 | 878 | .o 591 | o K2 225 | e 154 | s L 50
5. 2013 e ) .9 RN IO ) .9 G IO ) ,9 G IR 1,336 | .o 1127 | 659 | . 389 | 244 | L 98
6. 2014 | ) 0.9 G IR ) 0.9 GRS IR ) 0.9 U DR ) 0.9 N I A 1,282 | oo 800 | .vvvererrrrenene 412 | 211 | e 170
7. 2015 | e ) 0.9, GRS IO ) 0.9 G IO ) 0.9 RN DO ) 0,9 U IO ) 9,9, G IO 1914 | 1,362 | v 842 | . 396 | .o 145
8. 2016 | errrenee ) 0.9 U IR ) 0.9 U IR ) .9 U DR ) 0.9 U DU ) 9,9 N DR ) 9,9 N DS 2,196 | .o 1467 | e 865 | .o 463
9. 2017 | e ) .9 RN IO ). .9 G IO ) 0.9 G DO ) 0.9 G IO ) 9,9 I DO ), 9,9, RN IR 99,9, G IRV 2,371 | e 1,599 | .o 1,051
10. 2018..ss | e ) 9,%, RN IO ) 9,%, I IO ) 9,9, I IO ) 9,9, N IO ) 9,9, NI IV ), 9,9, CHRIIT IRN ), 9,9, CHRIT IVN ), 9,9, GO RN 2,623 | 1,807
1. 2019 [ 0,0 SR 0,0 SRR XXX ioeeree [ e XXX ioeeee [ rneeenas XXX e [rneeenas P, 9, SR 0,0, ST [ 0,9, ST [ 0,0, ST IR 3,165
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SCHEDULE P - PART 1A - HOMEOWNERS/FARMOWNERS
($000 omitted)

Premiums Earned Loss and Loss Expense Payments
Defense and Cost Adjusting and Other
Containment Payments Payments
6
Direct
and

Assumed

12
Number
of
Claims
Reported-
Direct and
Assumed

Years in Which 1
Premiums
Were
Earned and
Losses Were
Incurred

10
Loss Payments
4
Direct
and
Assumed

8
Direct
and
Assumed

Salvage
and
Subrogation
Received

Direct
and
Assumed

Net
(Cols. 1-2)

© ®©® N o gk~ w0 DD~

_
- o

N
N

Adjusting and Other 23 24

Total

25
Losses Unpaid

Defense and Cost Containment Unpaid

Unpaid

Case Basis

Bulk + IBNR

Case Basis

Bulk + IBNR

21

13
Direct
and

Assumed

15
Direct
and
Assumed

17
Direct
and
Assumed

19
Direct
and
Assumed

20

Direct
and
Assumed

22
Salvage
and
Subrogation
Anticipated

Net
Losses
and
Expenses
Unpaid

Number of
Claims
Outstanding-
Direct and
Assumed

© © N o gk~ w0 DN =

_
- o

N
N

Total Losses and
Loss Expenses Incurred

Loss and Loss Expense Percentage
(Incurred/Premiums Earned)

Nontabular
Discount

34

Inter-

26
Direct
and
Assumed

27 28

29
Direct
and
Assumed

30 31 32

33

Loss
Expense

Net Balance Sheet
Reserves after Discount

Company
Pooling
Participation
Percentage

35 36
Loss
Expenses
Unpaid

Prior..
2010.
2011.
2012.
2013.
2014.
2015.
2016.
2017.
. 2018.
. 2019.

© © N o g kK~ w0 DD =

—_
- o

—_
N

. Totals
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SCHEDULE P - PART 1B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL
($000 omitted)

Premiums Earned

Loss and Loss Expense Payments

12

Years in Which 1
Premiums
Were
Earned and
Losses Were
Incurred

an

Direct

Assumed

d

Net

(Cols. 1-2)

Loss Payments

Defense and Cost
Containment Payments

Adjusting and Other

Payments

10

4
Direct
and
Assumed

6
Direct
and
Assumed

8
Direct
and
Assumed

Salvage
and
Subrogation
Received

Number
of
Claims
Reported-
Direct and
Assumed

© ®©® N o gk~ w0 DD~

_
- o

N
N

Losses Unpaid

Defense and Cost Containment Unpaid

Unpaid

Adjusting and Other

23

Ca

se Basis

Bulk + IBNR

Case Basis

Bulk + IBNR

21

13
Direct
and

Assumed

15
Direct
and

Assumed

17
Direct
and
Assumed

19 20
Direct
and
Assumed

Direct
and
Assumed

22
Salvage
and
Subrogation
Anticipated

24
Total
Net
Losses
and
Expenses
Unpaid

25

Number of
Claims
Outstanding-
Direct and
Assumed

© © N o gk~ w0 DN =

_
- o

N
N

Total Losses and
Loss Expenses Incurred

Loss and Loss Expense Percentage
(Incurred/Premiums Earned)

Nontabular
Discount

34

Inter-

26
Direct
and
Assumed

27

28

29
Direct
and
Assumed

30

31 32

33

Loss
Expense

Net Balance Sheet
Reserves after Discount

Company
Pooling
Participation
Percentage

35 36
Loss
Expenses
Unpaid

Prior..
2010.
2011.
2012.
2013.
2014.
2015.
2016.
2017.
. 2018.
. 2019.

© © N o g kK~ w0 DD =

—_
- o

—_
N

. Totals
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SCHEDULE P - PART 1C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL
($000 omitted)

Premiums Earned

Loss and Loss Expense Payments

12

Years in Which 1
Premiums
Were
Earned and
Losses Were
Incurred

an
Assu

Direct

d
med

Net

(Cols. 1-2)

Loss Payments

Defense and Cost
Containment Payments

Adjusting and Other

Payments

10

4
Direct
and
Assumed

6
Direct
and
Assumed

8
Direct
and
Assumed

Salvage
and
Subrogation
Received

Number
of
Claims
Reported-
Direct and
Assumed

© ®©® N o gk~ w0 DD~

_
- o

N
N

Losses Unpaid

Defense and Cost Containment Unpaid

Unpaid

Adjusting and Other

23

Ca

se Basis

Bulk + IBNR

Case Basis

Bulk + IBNR

21

13
Direct
and

Assumed

15
Direct
and

Assumed

17
Direct
and
Assumed

19 20
Direct
and
Assumed

Direct
and
Assumed

22
Salvage
and
Subrogation
Anticipated

24
Total
Net
Losses
and
Expenses
Unpaid

25

Number of
Claims
Outstanding-
Direct and
Assumed

© © N o gk~ w0 DN =

_
- o

N
N

Total Losses and
Loss Expenses Incurred

Loss and Loss Expense Percentage
(Incurred/Premiums Earned)

Nontabular
Discount

34

Inter-

26
Direct
and
Assumed

27

28

29
Direct
and
Assumed

30

31 32

33

Loss
Expense

Net Balance Sheet
Reserves after Discount

Company
Pooling
Participation
Percentage

35 36
Loss
Expenses
Unpaid

Prior..
2010.
2011.
2012.
2013.
2014.
2015.
2016.
2017.
. 2018.
. 2019.

© © N o g kK~ w0 DD =

—_
- o

—_
N

. Totals
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SCHEDULE P - PART 1D - WORKERS' COMPENSATION

(EXCLUDING EXCESS WORKERS' COMPENSATION)
($000 omitted)

Premiums Earned Loss and Loss Expense Payments 12
Years in Which 1 2 3 Defense and Cost Adjusting and Other 10 11 Number
Premiums Loss Payments Containment Payments Payments of
Were 4 5 6 7 8 9 Salvage Total Claims
Earned and Direct Direct Direct Direct and Net Paid Reported-
Losses Were and Net and and and Subrogation | (Cols.4-5+ | Directand
Incurred Assumed Ceded (Cols.1-2) | Assumed Ceded Assumed Ceded Assumed Ceded Received | 6-7+8-9) | Assumed
1. Prior.......
2. 2010.......
3. 2011......
4. 2012.......
5. 2013.....
6. 2014......
7. 2015.......
8. 2016.......
9. 2017......
10. 2018.......
11. 2019.......
12. Totals.....
Adjusting and Other 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid Total
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Net Number of
13 14 15 16 17 18 19 20 Salvage Losses Claims
Direct Direct Direct Direct Direct and and Outstanding-
and and and and and Subrogation | Expenses | Directand
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SCHEDULE P - PART 1E - COMMERCIAL MULTIPLE PERIL
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SCHEDULE P - PART 1F - SECTION 2 - MEDICAL PROFESSIONAL LIABILITY - CLAIMS-MADE
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SCHEDULE P - PART 1G - SPECIAL LIABILITY
(OCEAN MARINE, AIRCRAFT (ALL PERILS), BOILER AND MACHINERY)

($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
Years in Which 1 3 Defense and Cost Adjusting and Other 10 1 Number
Premiums Loss Payments Containment Payments Payments of
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SCHEDULE P - PART 1H - SECTION 1 - OTHER LIABILITY - OCCURRENCE
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SCHEDULE P - PART 1H - SECTION 2 - OTHER LIABILITY - CLAIMS-MADE
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SCHEDULE P - PART 11 - SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND MARINE,

EARTHQUAKE, BURGLARY AND THEFT)
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SCHEDULE P - PART 1J - AUTO PHYSICAL DAMAGE
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SCHEDULE P - PART 1K - FIDELITY/SURETY
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Loss Expenses Incurred (Incurred/Premiums Earned) Discount Reserves after Discount
26 27 28 29 30 31 32 33 Inter-Company 35 36
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior..
2. 2018.
3. 2019.
4. Totals

47
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Sch.P -Pt. 1L
NONE

Sch. P -Pt. 1M
NONE

Sch. P -Pt. 1IN
NONE

Sch.P -Pt. 10
NONE

Sch.P -Pt. 1P
NONE

48, 49, 50, 51, 52
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SCHEDULE P - PART 1R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

($000

omitted)

Years in Which
Premiums
Were
Earned and
Losses Were
Incurred

Premiums Earned

Loss and Loss Expense Payments

12

Direct
and
Assumed

Net
(Cols. 1-2)

Loss Payments

Defense and Cost
Containment Payments

Adjusting and Other
Payments

10

4 5
Direct
and
Assumed

6 7
Direct
and
Assumed

8 9
Direct
and
Assumed

Salvage
and
Subrogation
Received

Number
of
Claims
Reported-
Direct and
Assumed

© ®©® N o gk~ w0 DD~
N
S
=
w

_
- o

N
N

Adjusting and Other 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid Total
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Net Number of
13 14 15 16 17 18 19 20 Salvage Losses Claims
Direct Direct Direct Direct Direct and and Outstanding-
and and and and and Subrogation | Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
10 PriOn.. | e A | LT 103 | oo 36 | e 91 | e 53 | e 55 | covrerei 19 | e 20 | v 1] s (0 [ (LT —— 3
2. 2010, | o 81 | e 56 | coveerernnes 30 | e 21 | s 51 e L/ 16 | oo M| 8 | e 1] (1 46 | o 1
30 2011 | e 18 | s 12 | s 52 | i 37 | e 14 ] s 9 | s 28 | i 20 | s [ (O (1 40 | s 0
4. 2012.
5. 2013
6. 2014.
7. 2015.
8. 2016.
9. 2017
10. 2018.
11. 2019
12. Totals
34
Total Losses and Loss and Loss Expense Percentage Nontabular Net Balance Sheet
Loss Expenses Incurred (Incurred/Premiums Earned) Discount Inter- Reserves after Discount
26 27 28 29 30 31 32 33 Company 35 36
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior..
2. 2010.
3. 2011.
4. 2012.
5. 2013.
6. 2014.
7. 2015.
8. 2016.
9. 2017.
10. 2018.
11.2019.
12. Totals

53




Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 1R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE

($000 omitted)

Years in Which
Premiums
Were
Earned and
Losses Were
Incurred

Premiums Earned

Loss and Loss Expense Payments

12

Loss Payments

Defense and Cost
Containment Payments

Adjusting and Other
Payments

Direct
and

Net

4 5
Direct
and

6 7
Direct
and

8
Direct
and

Assumed

(Cols. 1-2)

Assumed

Assumed

Assumed

10

Salvage
and
Subrogation
Received

Number
of
Claims
Reported-
Direct and
Assumed

© ®©® N o gk~ w0 DD~
N
S
=
w

_
- o

N
N

Adjusting and Other 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid Total
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Net Number of
13 14 15 16 17 18 19 20 Salvage Losses Claims
Direct Direct Direct Direct Direct and and Qutstanding-
and and and and and Subrogation | Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
10 PriON.c | v (01 TR N AT L T e (0 TR | N I T e (0 [0 EUSPRRPOO d I IR [V L I 0
2. 2010, | e 0 | v | e LI T e (0 TN | B I LI T 0 [ o0 | e (VI 1| s 0
30 2011 | e 0 | oo | s 4| s 3| (0 PPN | N I 3| 2 | 0 [ o0 | i [V 1| s 0
4, 20120 | e (01 PR B IO T s T (0 RN | N I T 0 [ oo 0 [ o0 | e [V 1| s 0
5. 2013
6. 2014.
7. 2015.
8. 2016.
9. 2017
10. 2018.
11. 2019
12. Totals
34
Total Losses and Loss and Loss Expense Percentage Nontabular Net Balance Sheet
Loss Expenses Incurred (Incurred/Premiums Earned) Discount Inter- Reserves after Discount
26 27 28 29 30 31 32 33 Company 35 36
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior..
2. 2010.
3. 2011.
4. 2012.
5. 2013.
6. 2014.
7. 2015.
8. 2016.
9. 2017.
10. 2018.
11.2019.
12. Totals

54
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Sch. P -Pt. 1S
NONE

Sch.P -Pt. 1T
NONE
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SCHEDULE P - PART 2A - HOMEOWNERS/FARMOWNERS

Incurred Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) Development
Years in 1 2 3 4 5 6 7 8 9 10 1 12
Which
Losses Were One Two
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 Year Year
1. Prior..... 0 0 0 0 0 0 0 0
2. 2010..... 0 0 0 0 0 0 0 0
3 2011 | XXX 0 0 0 0 0 0 0
4. 2012 | e ) 9.9, GO PR XXX 0 0 0 0 0 0
5. 2013.... | ... XXX oooeves | e )., SO PR XXX 0 0 0 0 0
6. 2014... ... ) 9.9, SO PR ) .9, GO PR ) 9.9, GO PR XXX 0 0 0 0
7. 2015... ... ) .9, GO PR )., SO PR ) 0.% CHUIN I ).0.9 GRS I XXX 0 0 0
8. 2016..... ... ) 9.9, SO PR ) 9.9, GO PR ) 9.9, GO PR ). 9,9 GRS I D.,9 GRS I XXX......... 0 0 0 0
9. 2017..... ... )., GO P )., SO PR )0, % GRS I ).0,9 CRIIN I ). 0,9 GUTIN I ). 0,9 GRS I 99,9 O 0
10. 2018.....[....... XXX eooevns | e )., SO PR )9, % U I ). 0,9 GRS I D.9,9 GRS I XXX XXX XXX
11, 2019.... |....... XXX [ XXX [ XXX e XXX.oiorrs v XXXooioves e XXX e XXX e XXX..onnes
12.Totals | e [ I 0
SCHEDULE P - PART 2B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL
1. Prior..... 16 14 14 14 14 14 14 | 14 | 14 | 14 |, {0 [ I 0
2. 2010..... 46 48 48 48 48 48 48 |, 48 | 48 | 48 | {0 [ 0
3. 2011 | XXX......... 51 51 51 51 51 51
4. 2012... ... XXX oo | v XXX......... 0 0 0 0 0
5. 2013.... ... ). 0,9 G XXX | v XXX 0 (0) 0 0
6. 2014... ... XXX | v XXX oo | v D.0,% G DR XXX......... (0) 0 0
7. 2015... ....... XXX | v XXX oo | e XXX | e D.0,% NN P XXX......... 0 0
8. 2016.... ... XXX oovevi | v XXX oo | v XXX | e ).0,% NI I 0,9 R PR D.0.% GO PR 0
9. 2017..... ....... XXX | v XXX [ o D.0.% CRIN D D.0,% RN I D.0,% I D D.0,% I P XXX.........
10. 2018..... ... XXX | v XXX oo | v D.0,% G D ).0,% RN P 0,0 I PR 0,9 I PR XXX.........
11, 2019..... |....... XXX [ XXX [ D S DO, S XXX e DS S XXX..oonn.
12. Totals
SCHEDULE P - PART 2C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL
1. Prior..... 2 2 2 2 2 2 2 2 2 2 0 0
2. 2010..... 4 4 4 4 4
3 2011 | XXX.ovonn 4 4 4 4
4. 2012.. .. )0, % G O XXX 0 0 0
5. 2013.... ... XXX oo | v XXX oo | v XXX......... 0 0
6. 2014... ... D9, 9 G O )., SO PR ). 0.% RN I XXX 17
7. 2015... ... XXX ooeves | v XXX oo | v D0, % CHIN PR XXX | v XXX.........
8. 2016..... ... XXX oo | v XXX oo | v ) 0.9 G P ). 0,% CIN PR XXX.........
9. 2017..... ... XXX ooeves | v XXX ooeves | v ). 0.% G D ). 0.% CHNIN PR XXX.........
10. 2018.....[....... XXX ooeves | v )., GO PR XXX oo | evene XXX oovoevs | e XXX.........
11. 2019..... | ....... XXX | XXX e XXX e XXX e XXX.........
12. Totals [ 28 | i 88
SCHEDULE P - PART 2D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS' COMPENSATION)
1. Prior..... 1,155 1,028 932 919 829 822 810 ..783 ...
2. 2010..... 468 497 529 528 505 505 481 | T4 | AT4 |
3. 2011 | XXX......... 655 720 698 680 668 653 |.oiennn639 | 638 |
4. 2012... .. XXX oovoevi | v XXX......... 559 560 545 514 489 |.viverernn889 |90 |
5. 2013.... ... XXX | v XXX oo | v XXX......... 218 236 219 199 | 188 [ 188 [
6. 2014... ... XXX | v XXX oo | v XXX | evine XXX......... 313 305 274 | o258 | 236 |
7. 2015.... ... XXX oooevi | v XXX ovoev | v D.0,% G D ).0,% RN P XXX | cvrrneienenendB4 | 868 | 434 | 41T |
8. 2016.... ...... XXX | v ) .0, SO PR XXX | e D.0,% N P XXX | eoeeee XXX s [ 848 | e 4683 | 821 |
9. 2017..... ... XXX | v XXX oo | v D.0,% G D ).0,% RN P XXX | eerree XK | e e XX [ e B88 [ i 843 [
10. 2018..... ... XXXoovevis | e XXX [ o XXX | e D.0,% RN I XXX | eoeeee XXX s [ eeeee XXX i e XX | D10 [
11, 2019..... |....... DS P D O DS DS T XXX Lereeee XX [eeee e XK Lo XK [ e XK | s
12. Totals
SCHEDULE P - PART 2E - COMMERCIAL MULTIPLE PERIL
1. Prior..... 0 0
2. 2010..... 0 0
3. 2011 | XXX.ovvoe 0
4. 2012... ... )., SO PR XXX.ovoone
5. 2013.... ... XXX [ e XXX.........
6. 2014... ... XXX [ e XXX.........
7. 2015... ....... )., SO PR XXX.ovoove
8. 2016..... ...... XXX [ e XXX.........
9. 2017..... ....... ) .. SO PR XXX.........
10. 2018.....1....... )., SO PR XXX.........
11, 2019.... |....... O S XXX

57

12. Totals




Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company
SCHEDULE P - PART 2F - SECTION 1 - MEDICAL PROFESSIONAL LIABILITY - OCCURRENCE

Incurred Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) Development
Years in 1 2 3 4 5 6 7 8 9 10 11 12
Which

Losses Were One Two
Incurred 2010 2011 2012 2013 2014 2015 2016 2017

1. Prior..... 4 5 5 3 2 1 1 1

2. 2010..... 3 4 4 5 3 2 2 2

3. 2011..... 3 4 3 3 4 4

4. 2012.... 2 3 4 4 4 4

5. 2013 | XX | eeee XXX s [ XXX 4 4 3 2 1

6. 2014, | oo XX | erre XXX s [ ). 9., T DO XXX......... 6 5 4 4

7. 2015, | e XK | eere XXX s [ XXXorvvvs | o XXX | o XXX 7 5 4

8. 2016..... .o XKXeorrres | erree XXX s [ XXX oo [ v XXX | o D.,9 GRS I XXX......... 6 5

9. 20170 e XX | eeee XXX s [ XXXovvvs | o XXX | o XXX oorrion | o XXXoovvon [ o ) .0, IR DU 7

10. 2018.... ....... XXXoovvves | o ) 0.0, G DO XXXorvvvs | o XXX | o XXXoorri | o XXXoovvoon [ o XXX oorronn [ e XXX

11.2019..... .o XXX.ooorien | v DO, S PO XXXoivis [ e XXX.oovv [ e XXXoorrion [ erren XXX.oorieon [ e .0, S PR XXX,

© © NGk wWwN =
N
=
@

o
> o
NN
S o
© ©

341 303 236 175 156 154

119 103 91 83

108 82 47 36

91 143 143 134

....... XXX 81 89 102

....... XXX v | e XK 74 66
....... XXX v | e XXX
....... XXX v | e XXX
....... XXX s | e XXX
....... XXX v | e XK
....... XXX [ XK

12. Totals

SCHEDULE P - PART 2G - SPECIAL LIABILITY (OCEAN MARINE,
AIRCRAFT (ALL PERILS), BOILER & MACHINERY)

1. Prior..... 0
2. 2010..... 0
3. 2011..... 0
4. 2012..... 0
5. 2013.... 0
6. 2014.... 0
7. 2015..... 0
8. 2016..... 0
9. 2017.... 0
10, 2018, [ e e XXX [ eeeee XXX [ era e XX [ e XX [ XX K [ e XX K [ XX K e [ XX K
11,2019, | oo XXX [ eeece XX [ e XX [ e XX K [ e e XX K [ e XX K [ XX K [ XK K
12.Totals | e [ I 0
SCHEDULE P - PART 2H - SECTION 1 - OTHER LIABILITY - OCCURRENCE
1. Prior..... 3,927 3,567 3,489 2,969 2,523 2,536 2,553 | . 2,736 | .. 2,726 |.covvnn. 2,659 | . (70 — (78)
2. 2010..... 505 486 459 435 432
3. 2011... 520 501 428 390 379 ...
4. 2012..... 651
5. 2013 e XXX [ e XK [ XXX
6. 2014 | ooee XXX [ eereee XK [ XXX
7. 2015, | orree XX [ eneee XK [ s XXX
8. 2016..... [ooree XXX [ oreee XXX [ XXX
9. 2017 [ orree XX [ ereee XK [ XXX
10, 2018..... [ oo XXX s [ e XXX [ XXX
11,2019, | ceeee XXX [ eeece XX [ i XXX

12. Totals

SCHEDULE P - PART 2H - SECTION 2 - OTHER LIABILITY - CLAIMS-MADE

© o NN =
N
2
@

o o
> o
RN
S o
© ©

1,563 1,184 923 753 725 731 725
234 192 175 192 196 |....

195 170 144 139 132

176 177 170 171 167
....... XXX v 179 170 172 286 |....

....... XXX v | erere XXX 126

....... XXX v [ erreee XK e [ 1]
....... XXX v | erere XXX 174
....... XXX vvovvee [ erreee XK e
....... )9, NI VD .9, SR
....... D09, ST PO, 9,9, S

12. Totals
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SCHEDULE P - PART 2| - SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND MARINE,
EARTHQUAKE, BURGLARY AND THEFT)

Incurred Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) Development
1 2 3 4 5 6 10 1 12
Years in
Which
Losses Were One Two
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 Year Year
1. Prior..... | ...... ) .0, O P ) 0.0, O P ). 0.9 G D.0.% G N ).0,% G N ). 0.% G N ).0.% T IR 97 | LT OO IO [ I— (95)
2. 2018..... ...... )., I I ) .0, I P D.0,9 G I D.0,% G I D.0.% G I XXXoovvevies | e ).0,% G D.0,% G IR 15 |8 | (1 XXX.oovrrnne
3. 2019.... [...... .0 S P .0 S D, SR D, SR D, R D, S D, S DO, S .0 SN [ I I XXX e XXX
4. Totals [ [ I (95)
SCHEDULE P - PART 2J - AUTO PHYSICAL DAMAGE
1. Prior..... | ... )., SO P )., SO P D.0.9 G I D.0,9 G I ). 0,9 R I D.0,9 R I 9.9 GO IS (S I I [ TR T DS (G I (3)
2. 2018..... ... ). 0.% CRTI B D.9.% CRTI D.0.9 CRT I D.9,9 R I D.0,9 R I D.9,9 R I ).0,9 I I D.,9 GO IR 17 |1 s (5) | eeee XXX
3. 2019.... [ )., S O ., S DS S XXXoovories | e D00 S XXXoovorviee | e 0,0 S XXXovoevne | e D0, SN [ [0 I IR .0 S XXX
4. Totals (9) (3)
1. Prior..... | ...... )0, % G B XXX | e XX s [ XK s [k XK | PR B | B B L0 [0 0 0 |, 0
2. 2018.... ...... ) 0.9 G I D00 CHRN N .9 GRII B GO G I 0.9 B \ I W00 B B \ 15 v oo N IUND.0.0 N SN | N USRI | N USRS | I OO XXX.ovonene
3. 2019.... [ ... XXX oovorras | v XXX | e XX s | aeeee XX s | XK 000 | L RRK v | oo RRRIR s | et e XK e [ KKK [0 e XK [ XXX.ovonene
4. Totals | s (O I 0
SCHEDULE P - PART 2L - OTHER (INCLUD
1. Prior..... | ...... ) .0, S P ) .0, SO P XXXoovvovies | e D.0,% RN I XX B 7N BB B0 0 0 0 |, 0
2. 2018.... ...... ) .0, SO P ) 0., SO P D.0,% TR I D.0,% RN I XXERQE R XN Bl B | XK |0 |0 |0 | XXX.ovone.
3. 2019.... [ 0.0 S 0. S XXXoorories | v XXXoorories | e XA o | o RRK o | o AR s |t XX s | eeee XK | | XK [ XXX
4. Totals | [ I 0
1. Prior..... 0 0
2. 2010..... 0 0
3. 2011 e XXX 0
4. 2012.... ... ) .0, N O XXX
5. 2013.... ... D0, 9 G B XXX
6. 2014... ... ) .0, SO PO XXX
7. 2015.. ... ). 0.9 G B XXX
8. 2016..... ...... ). 0.% CRI I XXX
9. 2017.... ... ) .0, N P XXX
10. 2018.....|..... )0, 9 CRRI I XXX
11, 2019.....|...... P, S XXX
12. Totals | e [0 0
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SCHEDULE P - PART 2N - REINSURANCE
NONPROPORTIONAL ASSUMED PROPERTY

Incurred Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) Development
1 2 3 4 5 6 7 8 9 10 1 12
Years in
Which
Losses Were One Two
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Year Year
1. Prior..... 0 (L FUURPOOOPORPPORPR N SOUPUUPPORPPORPPOSL ) I PPOUPPURPRPORPPOOR o UPPORPPOUPPORPOOOL 0B PPVORPPOOPPURRPOR o I DUVPPUOPPORPPPORPOR B OPUORSPURRPPORPPOON ) I RPN (V1 O (VI OO 0
2. 2010..... 0 (0 FUUSOPOOOPORPPORPN o N SSUPUUPPORPPORPPON I PUURRPURROORPROOR o N SUPPOROPRURPOROOS B POVUPPOURPURRPOR o N DUVOPUORPORPPORPOS B OPUOSPURPPORPPOON ) ) RPN (V1 O (V1 O 0
3 201 | XXX (V0 SO | B IO N PR WL (I o W U B oo RPN R ST ) I ISR (V1 O (V1 O 0
4. 2012... .. XXX oo [ v XXX vorevvn v 0 [ I R DOl B0 [0 |0 e (V1 O (VI O 0
5. 2013.... | .. XXX oo [ e XXX oo [ eeerae XK |0 [0 0 [0 [0 |0 e (V1 O (V1 O 0
6. 2014.... ... XXX oo [ v XXX oo [ errrae XK | reee XXX s [0 i L0 [0 |0 [, (V1 O (VI O 0
7. 2015... ... ). 0.0, G DO XXX v [ everae XK e XX i [ eeien e XK s 0 [0 0 |0 e, (V1 O (V1 O 0
8. 2016..... |....... )90, T DO XXX v [ evrae XK | reee XX i [ eerer e XK s e XK s [0 0 |0 [ (V1 O (VI O 0
9. 2017.. | XXX ooevven [ eevn XXX e [ ererae XK e XX i [ eeien e XK s e XXX e [ XK i e [0 e, (V1 O (V1 O 0
10. 2018..... {..cco.. ). 9.0, R DO ), 9., SR DO XXX | e XXX v | e XXX v | o XXX v [ o XXX ooveveen [ o ) 0.9, SN DO (VI OO 0
11. 2019 [ ) S.0, S PO DS9S PO )00, S o XXX.oareens [ e XXX.oareens e XXX.oarrens [ eenaee XXX.oorreees [ e XXXeorrrens [ eenna D O.0, S PO 0
12. Totals
SCHEDULE P - PART 20 - REINSURANCE
NONPROPORTIONAL ASSUMED LIABILITY
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.Totals | e [0 I 0

SCHEDULE P - PART 2P - REINSURANCE
NONPROPORTIONAL ASSUMED FINANCIAL LINES

1. 0 0

2.

3.

4.

5.

6.

7.

8. 2016..... [ coceee XXX | reee XXX [ eviee e XK s | e XXX [t XXX i e XK [0 i |0 s (VI O 0 [ 0

9. 2017 s XXX s | e XXX e [ e XK i e XXX e [ e XXX i e XK [ reeee XXX i e |0 e (VI O (VI O 0

10, 2018, | oeee XXX e [ ereee e XX e XXX e [ e XXX i e XK | e XX i e XX | e XX e [0 | (V1 O 0 {.e XXX

11,2019, [orree XXX [ ereen e XXX [eonene XXX e [ e s XK e [ KKK | e s XX e [ernee XK K | e XX e [erere e XK [ 0 [ D09, ST P XXX oo
12. Totals [ O 0
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SCHEDULE P - PART 2R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

Incurred Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) Development
1 2 3 4 5 6 7 8 9 10 1 12
Years in
Which
Losses Were
Incurred 2010 2011 2012 2013 2014 2015 2016
1. Pror... | e 1,618 | 1,483 1,395 1,172 1,171 1,198 1,267
2. 2010, | v 166 | .oveerrerens 171 180 174 177 153 85
30 201 | )., ST DR 228 230 223 225 279 285
4, 2012.... .. XXX oo [ e XXX 304 309 325 311 333
5. 2013.... | .. ) 0,9, S B ) 0., ST B XXX 373 378 392 367
6. 2014... ... XXX voeeven [ v XXX oo [ v ). 9.0, G O XXX A77 462 432
7. 2015... ... ) 0., ST B ) 0., G B XXX | e XXX | o XXX.oeene 479 455
8. 2016..... |....... XXX oo [ v XXX oo [ v )90, O O )9, NI O XXX v [ e XXX v | e 492
9. 2017.. | XXX | o )0, G B )., S D XXX | e XXX e [ o XXX oo [ o XXX.oeene
10. 2018..... ....... XXX oo [ v XXX oo [ v )90, O O )9, I O XXX v [ e XXX v [ o XXX
11. 2019 [ XXX.ovven [ o XXX.oerenne [ o XXX.ovrenns [ e XXX.orreens [ eenaee XXX.ooerens [ eenaee XXX.oreens [ e XXX.ooeeee
12.Totals | (0] oo, 103
SCHEDULE P - PART 2R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
10 PrOM . [ i 242 | 182 133 95 79 73 66
2. 2010..... 62 57 43 38 16 30 28
30 201 | XXX 73 57 60 50 44 42
4, 2012.... .. XXX oo [ e XXX 81 77 52 18 8
5. 2013.... | .. ) 0,9, SO B XXX | o XXX 99 9 63 50
6. 2014... ... ) 0.0, G PO ) 0.0, G PO ). 9.0, G O XXX..oovon. 93 72 49
7. 2015... ... ) 0,9, ST B ), 9., S DO XXX | o ) 0,9, S DR XXX 82 77
8. 2016..... |....... XXX oo [ v XXX oo [ evve )90, O O )9, I O XXX
9. 2017.. | ). 9.0, G DO ). 9.0, S O XXX | e XXX | o XXX.ooeene
10. 2018..... ....... XXX oo [ v XXX oo [ evvin )9, O O )9, I O XXX
11, 2019..... [ XXX eooeren [ ceennee XXX eooeeen [ erennee D 0,9, S P 0,9, S P XXX.ooeeee
12.Totals | (<12 I (143)
SCHEDULE P - PART 2S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Priof.... | .. XXX oo [ v XXX oo [ v XXX oo [ evrin XXX oo - B I B JROTR I 0
2. 2018..... | .. XXX | o ). 9., S DO XXX | e XXX A LY E ........... XXX
3. 2019..... | D9, ST P D9, ST P )09, S P D9, SR OO 9, v, Wi vvel [ovev, v, 9’ borr VRl Dreri,v, v, verrr R FORIOR XXX
4. Totals | [0 0
SCHEDULE P - PART 2T - WARRANT
1. Prior.... | .. XXX | o )9, T DO XXX | e XXX - ¥ R | (U P (V1 OO (V1 O (VI O 0
2. 2018..... | XXX ooeeven [ v XXX ooeeven [ evvn )9, I O XXX .. R B e XXX [0 0 0 {.. XXX
3. 2019.... | XXX ooeren [ evennee XXX eooieren [ crvenee D 0,9, S P D 9,9, SRR IO, 0, o, W wrel IPONvry v, Sres PR DeveBfi v, v, vererPOOOR IVOTIONY, 9,9, OUPROTOO DVVRIOID, 0, 0, COVPPORIOR) [OPIOPOPOOPOPOPOOY | B DOTOOOR D 9.9, S P XXX
4.Totals | (O IR 0
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SCHEDULE P - PART 3A - HOMEOWNERS/FARMOWNERS

Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) 1 12
1 2 3 4 5 6 7 8 9 10 Number of Number of
Years in Claims Claims
Which Closed Closed
Losses Were With Loss Without Loss
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 Payment Payment
1. Prior... | 000......... 0 0 0 0 0 0 0
2. 2010..... 0 0 0 0 0 0 0 0
3. 2011 | XXX 0 0 0 0 0 0 0
4. 2012 | e ) 9,9, GO PR XXX 0 0 0 0 0 0
5. 2013.... ... ) .9, O PR )., O PR XXX......... 0 0 0 0 0
6. 2014... ... XXX ooeves | v XXX ooeves | v XXX oo | v XXX 0 0 0 0
7. 2015... ... XXX oooevns | e )., GO PR ) 0.% GRS IR XXX | v XXX 0 0 0
8. 2016.... ...... XXX [ ) .9, SO PR XXX [ XXX | e D.0,% RN D XXX......... 0 0
9. 2017..... ... ) .9, O PR ) .9, SO PR ) .0, SO PR XXX | v XXX | v XXX | e D.0.% GO PR 0
10. 2018..... ... XXX ooeves | v XXX oo | v ). 0.% RN D XXX | v ).0,9 IR PR XXX | e ) 0,9 G P XXX.........
11.2019.... | ....... XXX [ XXX [ XXX | XXX e XXXooiorees e XXX e XXX e XXX..oonne.
SCHEDULE P - PART 3B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL
1. Prior..... 000 14 14 14 14 14 14 14
2. 2010..... 22 48 48 48 48 48 48 48
3 2011 | XXX 51 51 51 51 51 51
4. 2012 | e ) 9.9, SO PR XXX 0 0 0 0 0
5. 2013.... ... ) .0, SO PR )., SO PR XXX......... 0 0 0 0
6. 2014... ... XXX | v D 0.9 G DR D.0,% G PR XXX..o..... 0 0 0
7. 2015... ... XXX | v XXX | v ).0.9 CUIN IR ).0.9 G IR XXX 0 0
8. 2016..... ... ) 9.9, SO PR ) 9.9, SO PR ) 9.9, GO PR ) 9.0, SO PR 99,9 I IR 99,9 GO I 0
9. 2017..... ... )., SO PR XXX [ e XXX [ D.0,% RN D 0,0 I D XXX | e XXX
10. 2018..... ... D.0.% G R XXX oo | v D.0,% G D ) 0,9 RN P 0,9 I PR XXX | e XKX
11, 2019..... | ....... D, R D SR XXX e DS S DS S XXX [ereee XX e XK [ XK X
SCHEDULE P - PART 3C - COMMERCIAL AUTOI/T
1. Prior.. | 000......... 2 2 2 2 2 2
2. 2010..... 1 4 4 4 4 4 4
3. 2011 | XXX......... 4 4 4 4 4 4
4. 2012 .. XXX oo | v XXX, 0 0 0 0 0
5. 2013.... | ... ) 9.9, SO PR ) 9.9, SO PR XXX 0 0 0 0
6. 2014... ... )., SO PR XXX [ oo D.0,% RTRIN D XXX......... 1 1 11
7. 2015... ....... ) 0.9 G XXX oo | v D.0,% RN DR ) 0,9 NI PR XXX......... 7 20
8. 2016.... ... XXX | v XXX | e ).0.9 G I 0,9 N IR 0,9 R IR XXX..oonn. 21
9. 2017..... | ) 9.9, GO PR ) 9.9, SO PR ). 9,9 CRTRIN I ). 9,9 RN I ). 9,9 RN IR XXX | v XKX s
10. 2018.....1....... XXX [ e XXX [ o XXX [ oo D.0,% RN D XXX | e XXX | e XXX
11, 2019..... | ....... D, XXX [ D, S D, S D, S XXX e XX
SCHEDULE P - PART 3D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS' COMPENSATION)
1. Prior... | 000......... 308 445 579 623 646 653
2. 2010..... 114 276 376 414 438 443 459
3. 2011 | XXX......... 170 397 502 577 597 599
4. 2012.... .. XXX oo | v XXX, 152 342 423 454 464
5. 2013.... | ... ) 9.9, SO PR XXXvvveee [ oo XXX 66 141 164 172
6. 2014... ... )., SO PR XXX [ e D.0,% RN D XXX......... 71 182 212
7. 2015... ....... XXX oo | v ) .0, SO PR XXX | e XXX | e XXX......... 120 265
8. 2016.... ... XXX | v XXX oo | v XXX | v ).0,9 G IR 0,9 I IR 9 0,9 G DN 76
9. 2017..... .. XXX | e ). 0.9 CRTIN D.0.9 RTINS I 9,9 G I ). 9,9 I I XXX | e XKX
10. 2018.....1....... ) .. S PR XXX [ o XXX [ ). 0,% I DR 0,0 I DR XXX | e XXX
11, 2019..... | ....... D, R XXX | D, S DS Y D, S XXX [ XX
SCHEDULE P - PART 3E - COMMERCIAL MULTIPLE PERIL
1. Prior... | 000......... 0 0 0 0
2. 2010..... 0 0 0
3. 2011 | XXX......... 0 0
4. 2012... .. XXX | v XXX, 0
5. 2013.... | .. ) 9.9, SO PR ) 9.9, SO PR XXX.vvoee 0
6. 2014... ... XXX [ oo XXX [ s XXX.voone 1
7. 2015... ... XXX | v XXX oovevs | e XXX......... 2
8. 2016.... ... XXX | v XXX | v XXX 1
9. 2017..... ... ) .9, SO PR ) .9, SO PR XXX | oree e XK s e e XK e XK [ e XK X
10. 2018..... ... ) .. SO PR XXX [ oo XXX [ eeeee XX e XXX e XK [ XX K
11.2019..... |....... XXXeoveene [ XXX [ XXX Leeeee XRX i Lo XRX i [ XX [ XK X
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 3F - SECTION 1 - MEDICAL PROFESSIONAL LIABILITY - OCCURRENCE

Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted)
1 2 3 4 5 6 7 8 9 10 Number of Number of

Years in Claims Claims

Which Closed Closed
Losses Were With Loss Without Loss

Incurred 2010 2011 2012 2013 2014 2015 2016 2017 Payment Payment
1. Prior... | 000......... 0 0 1 1 1 1 1
2. 2010..... 0 (0) 0 2 2 2 2 2
3. 2011 | XXX 0 0 1 1 1 3 3
4. 2012 | e ) 9,9, GO PR XXX 0 0 1 3 3 3
5. 2013.... ... ) .9, O PR )., O PR XXX......... 0 0 0 0 0
6. 2014... ... XXX ooeves | v XXX ooeves | v XXX oo | v XXX 0 0 0 0
7. 2015... ... XXX oooevns | e )., GO PR ) 0.% GRS IR XXX | v XXX 0 0 0
8. 2016.... ...... XXX [ ) .9, SO PR XXX [ XXX | e D.0,% RN D XXX......... 0 0
9. 2017..... ... ) .9, O PR ) .9, SO PR ) .0, SO PR XXX | v XXX | v XXX | e D.0.% GO PR 0
10. 2018..... ... XXX ooeves | v XXX oo | v ). 0.% RN D XXX | v ).0,9 IR PR XXX | e ) 0,9 G P XXX.........
11.2019.... | ....... XXX [ XXX [ XXX | XXX e XXXooiorees e XXX e XXX e XXX..oonne.
1.
2.
3
4,
5.
6.
7.
8.
9.
10.
11.

SCHEDULE P - PART 3G - SPECIAL LIABILITY (OCEAN MARINE,
AIRCRAFT (ALL PERILS), BOILER AND MACHINERY)
1. Prior.... [ 000......... 0 0 0
2. 2010..... 0 0 0 0 n 0 0
3 2011 | XXX 0 0 0 0 0 0
4. 2012, | e ) 9.9, SO PR XXX 0 0 0 0 0
5. 2013.... ... )., SO PR )., SO PR XXX......... 0 0 0 0
6. 2014... ... XXX | v XXX | v D 0,0 G PR XXX......... 0 0 0
7. 2015... ... XXX | v XXX oo | e ).0,9 CUIN I ).0.9 G I XXX 0 0
8. 2016..... ... ) .9, SO PR ) .9, SO PR D.9,9 RPN IR ). 9,9 RN I 9,9 TR I 99,9 GO I 0
9. 2017..... ... )., SO PR XXX [ o ) .. SO PR XXX | e 0,0 I DR XXX......... XXX.........
10. 2018..... ... ) .0, SO PR )., SO PR XXX | e D.0,% RN P D.0,% I D XXX......... XXX........
11, 2019..... | ....... DS SR XXX | DS S DS S DS S D, S R XXX..oonn.
SCHEDULE P - PART 3H - SECTION 1 - OTHER LIABILITY - OCCURRENCE

1. Prior.. | 000......... 754 1,387 1,560 1,706 1,875 2,048
2. 2010..... 34 110 191 269 322 350 384
3 2011 | XXX 1 78 148 219 281 308
4. 2012... .. ) .. SO PR XXX......... 22 96 232 382 496
5. 2013.... ... XXX | v ) 0.9 G D XXX......... 24 112 217 369
6. 2014 | XXX [ e XK [ e XK K [ e XK K e
7. 2015.....
8. 2016.....
9. 2017.....
10. 2018.....
11.2019.....
1. Prior... | 000......... 337 480 547 575 639 673
2. 2010..... 18 59 95 127 146 179 190
3. 2011 | XXX......... 9 37 90 102 119 120
4. 2012... .. XXX | v XXX, 13 63 105 121 137
5. 2013.... | .. ) 9.9, SO PR ) 9.9, SO PR XXX.vvoee 12 25 118 259
6. 2014... ... XXX [ oo XXX [ s XXX [ XXX......... 10 62 75
7. 2015... ... XXX | v XXX oovevs | e ). 0,0 G DR ) 0,9 N PR XXX......... 10 43
8. 2016.... ... XXX | v XXX | v ).0,9 IR I ).0,9 G I 0,9 I IR 9,9 GO PR 5
9. 2017..... ... ) .9, SO PR ) .9, SO PR D..9 CRTIN I D.9,9 CRRIN IR ). 9,9 I IR XXX XXX
10. 2018..... ... ) .. SO PR XXX [ oo XXX [ D.0,% RN D 0,0 I D XXX......... XXX........
11.2019..... |....... XXXeoveene [ XXX [ D, D, S D, XXX..oonne. XXX..ooone
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 3l - SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND MARINE,
EARTHQUAKE, BURGLARY AND THEFT)

Cumulative Paid Net Losses and Defense and Containment Expenses Reported at Year End ($000 omitted) 11 12
1 2 3 4 5 6 7 8 9 10 Number of Number of
Years in Claims Claims
Which Closed Closed
Losses Were With Loss | Without Loss
Incurred 2010 2011 2012 Payment Payment
1. Prior.. | ... )., O PR )., GO PR XXX | eereee XK s | e e XK s | eree e XK s | eeee e XK s | 0000000, |0 | e (0) | e ) .0 I P XXX.oonn.
2. 2018..... ....... ) .9, SO PR )., GO PR XXX | ereee XK s | eee e XK s | e XK s | eeeee e XK s | et XK i |0 | i3 | ) .9 I D XXX...on...
3. 2019.... [....... DO, S P D, T P .0, S, RN [N .00, RN [N 0,0, CRTRINE IRV 0.0, RTINS INND. ¢, ¢, RTINS NN, .0, RO [RVOND, 0.0, CRURINE [RVIORRRORON o Il IOOOn XXX [ e XXX..oonees
1. Prior... | .. XXX oo | e ) .9, SO PR XXX KT I 9 | 113 [ 36
2. 2018..... ... XXX | v ) 0.9 GRS XXX | rree e XX s e e XX i e XX i e XX i e e XX e i 1T s 25 .10
3. 2019.... [ ... )., S P )., S P XXX Lerree e XX fnee e XX e e XK e e XX e e XX e e XX [ vriiriisncieeeenD [, 16 | 11

1. Priore. [ XXX | eeeeee XKX e e XXX e XK |tk QR - X0 BQ N B | 000 [0 |0 b XXX [ XXX
2. 2018 | oo XX | e XK | e e XK K [ e XK K e X N - N B | XXX [0 0 e XXX [ e XXX.ovonn
3. 2019 oo XXX e e XK e e XK e e XK e e XK e XK e XK e XK e XK [0 [ XX [ XXX
1. Priore. e XXX | e XK e e XXX e XK |tk QR - O - BQ N B | 000 [0 [0 etk XXX [ XXX
2. 2018 | e XX e [ e XXX [ e e XXX i | e e XK X e ek X N - B N B | XXX [0 0 [t XX | XXX.ovonns
R0} 1S [ 0.0, GRS [N 0.0, SN DUT . 0.0, G [N ©.0, SIS [RND. 0.0, TN P ¢.¢ G I 0.0, ST JIND 0.0, SIS I 0.0, G IR | I JID ¢.0 GO PO XXX
SCHEDULE P - PART 3M - INTERNATIONAL
1. Prior... | 000......... 0 0 0 0 0 0 0 0 0 | ) .9 GO P XXX.oonen
2. 2010..... 0 0 0 (O OO 0 I ORI 0 I PPUPORPPORPPOPON O I EUSOPORPOPROPON 0 I HUPUPORUROPRRPON | I IPORPORPORRRPON | I IO ) .9 I P XXX
3 2011 | XXX 0 0 (O OO 0 I OPUPORPOPPUPON O I OPOPORPPORPPOPOR O N HUPOPORPPOPPOPOR O I IOTUPOORPOPPUPONt 0 I IOOUUPORPOPPOPON | I IO ) .9 I P XXX
4. 2012.... ... )., GO P XXX 0 (O OO 0 I OOUPOUPUPPUPON 0 I OUPUPORPPORPPOPON O I EUPOPORPPOPROPON 0 I OPUPORROPRUPON 0 I PRI | I IO ) .9 I P XXX
5. 2013.... ... XXX oo | v ). 9.9 G I XXX eoovvos | vvrnrrriiniiencl0 | I O A - IR B- B0 |0 |0 |0 | ) .9 I P XXXoonen
6. 2014... ... )., SO PR ) .9, SO PR XXX ooeves e XX s | N QA OB 0 |0 0 |0 | ) .9 G P XXX
7. 2015... ... XXX oo | v )., SO PR ).0.9 RSN IRV 4.9, GO IRVPIND ¢ o CHUTURR IRPPRwworfopuuoreto I NURSSPRURRRTURROR o I SUPUURRUPUURPOVRON 0 I OUPURIORPUORPOPONt 0 I UTURPRURPORRORPON 0 ) ISP ) .9 I P XXX
8. 2016.... ... XXX ooeves | v XXX oo | v XXX | eeree e XK s | e e XK s | e e XK s s |0 |0 |0 | ) .9 I P XXX.oonen
9. 2017..... ... )., SO P )., SO PR XXX rievrs | eeree e XK s e e XK s | e e XK s | e e XK s |0 |0 |0 | ) .9 I P XXXoonen
10. 2018..... ... XXX oo | v ). 0.9 G XXX v | eeeeee XK s e e XK s | e e XK s | eeee e XK s | et XK s |0 |0 | ) 0.0 N P XXX.oonen
11. 2019.... | ....... XXX [ o XXX [ o D0, N [N .00, SRR [IND 0,0, CRTRINS [RND. 0,0, RO RN, ¢.0, GRS INND. .0, RO IROND, 0,0, RN [RVIRRRORON | Il Oon XXX [ XXX..ovne.
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 3N - REINSURANCE
NONPROPORTIONAL ASSUMED PROPERTY

Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) 11 12
1 2 3 4 5 6 7 8 9 10 Number of Number of
Years in Claims Claims
Which Closed Closed
Losses Were With Loss | Without Loss
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Payment Payment
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.

SCHEDULE P - PART 30 - REINSURANCE
NONPROPORTIONAL ASSUMED LIABILITY

1.
2
3.
4.
5.
6.
7.
8.
9.
10.
1.
SCHEDULE P - PART 3P - REINSURANCE
NONPROPORTIONAL ASSUMED FINANCIAL LINES
1. Prior..... 000 0 0 0 0 0 0 0 U ISR | 1 B XXX [ XXX
2. 2010.... 0 0 0 VI SRRSO N SURRRPROTY o N PUSUOSRAORY N PSSP DSSPSUOOY B PO | DO XXX [ XXX
3 201 [ XXX 0 0 VIR SRR N SUPSRRPPOEY o N PUSUASSRONY B PSSRSO DSSPOOY B PO | DO XXKeerr [ XXX
4 2012 XXX v | o XXX 0 0 [ - | -y R | O |0 [0 [0 [ XXX [ XXX v
5. 2013, [ XXX [ XXX [ XXX v | oo O [ R IRE ™0 |0 [0 [0 [ XX [ e XXX
6. 2014....|.... XXX v | o XXX [ XXX v [ e bov e W I A8 RO DS ) B PSRN | RS ) I B XXX [ XXX
7. 2015 [ XXX [ XXX [ XXX v [ o D00 SRR (SRR ¢ U FUSRPSRONY B PSRRI N DO B PSSO DOV ) B SO XX [ XXX
8. 2016... [cc. XXX [ e XXX [ XXX v [ e D00 SRR [SUNRD ¢ R FUUND0'o, SSRTR FMSRRPRTO DOPRSSASIOY B PSSO DOV ) I SO XXX [ XXX
9. 2017 [ XXX [ XXX [ XXX v [ e D00 SRR [SUNRD ¢ RN FUUND0'o SSRITE PO o GROORN DUPSSRSINY ) B PSSO DUV ) B SO XXKeoerrs [ XXX
10. 20180 | e XXX [ XXX [ XXX v [ e XXX v [ e XXX v [ e XXX | e XXX | e D00 SN U ISR | I B XXX [ XXX
1. 2019 | XX [ XX [ XXX | o XX | XXX | XXX | XXX | e XXX | e D00, SRS S | I XX [ e XXX
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 3R-SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted) 12
1 2 3 4 5 7 10 Number of Number of
Years in Claims Claims
Which Closed Closed
Losses Were With Loss | Without Loss
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Payment Payment
1. Prior..... | ... (0100 PO I 277 510 594 752 836
2. 2010..... 18 31 44 69 84 67
3. 201 | XXX oo 3 23 54 103 169
4, 2012.... .. XXX oo [ e XXX 2 62 74 119
5. 2013, | D0, ST P D0, G P XXX.o... 5 14 110
6. 2014... ... XXX voeeven [ v XXX [ e ). 9.0, G O XXX 8 31
7. 2015, | D0, ST D D0, ST P D0, ST B DL S B XXXoveonee 7
8. 2016..... . )99 TN DU )99 T DU XXX [ v )99 SO U ) 9.9, SN B XXX
9. 2017 | D0, S P D0, S B D0, SN B DL S B XXX oo | o XXXeeeonee
10. 2018..... | ....... XXX [ e XXX [ v )99 TN PO )99 SO U ) 9.9, SN B XXX
1. 2019..... [ceeeeee DO, S P DO.0, S P D O.0, S P D O.0, S P XXXereeoe [ eennae XXX.reeenee
SCHEDULE P - PART 3R-SECTION 2 - PRODUCTS LIABILITY- CLAIMS-MADE
1. Prior.... .. 000......... 24 53 54 63 63
2. 2010..... 1 1 4 6 11 11
3. 201 | XXX 1 5 31 32 33
4. 2012... ... DL S B XXX 1 7 7 7
5. 2013.... | .. ). 9.0, G DO XXX [ e XXX 2 21 26
6. 2014.... . DL, S B DL, S P D0 S B XXXeveenee 0 5
7. 2015, | )99 SO DU )99 SO DU Y99 SO U ) 9.9, NI B XXX 1
8. 2016..... .o DL, S D DL, S B D .0 S B ). SN D ) .0 I B XXXveenne
9. 2017 | )99 SO DU D99 SO DU XXX v | e D 0.0 ST B ) 9.9 NI B XXX oo
10. 2018..... | ...... DL S D DL S B D .0 S B XXX v | e ) .0 I B XXXeeenne
1. 2019..... [ceeeeee XXXoreeen [ eveeens XXXoreeen | ervenns D0, S P D0, S P D0, S P XXXereenne
SCHEDULE P - PART 3S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior..... | ....... DO SN D DO, S D D0 S B XXXeveenee
2. 2018..... | D99 SO DU D99 SO PO DO, S B XXX oo
3. 2019, | DO, S P XXXreeore [ o XXXreeee [ e XXX.eeeeae
1. Prior..... | ....... DL, S D D .0, SN DD ¢, SRR DR 0.0 SRR i ¢ . W I #0904 T . YU B AN N 1[0 0 USSR DU ) I DU | ) PO (1 O 0
2. 2018 | DL S D D .0, SN DD 0.0, SIS DR 0.0 GRS D o B0 [ ©7" S8 W [ AZNES D 0.0 I DU ) N DU | N DO (1 O 0
3. 2019, e DO, S P DO, SN DU 0.0, CRRTIIN DTN 0.0, RN DRIRD o0, NN DRIRD 0.0, RO DRIOND o6, RSN DRIRND ¢.0, GRS DUTRND o0, GRS DUTVRIIRRRON | [ PO (VS 0
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 4A - HOMEOWNERS/FARMOWNERS

Years in Which
Losses Were
Incurred

Bulk and IBNR Reserves on Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted)

© ® N R WD
N
S
=
@

-
- o
N
o
=
o

© ® NSOk w2
N
S
=
@

-
- o
n
o
=
oo

© X NSO R w2

o
- o

SCHEDULE P - PART 4D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS' COMPENSATION)

© ® NSO w2

-
- o

© ® NSO R w2

o
- o
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 4F - SECTION 1 - MEDICAL PROFESSIONAL LIABILITY - OCCURRENCE

Years in Which
Losses Were
Incurred

Bulk and IBNR Reserves on Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted)

© ® N R WD

-
- o

© ® NSOk w2

-
- o

SCHEDULE P - PART 4G - SPECIAL LIABILITY (OCEAN MARINE,
AIRCRAFT (ALL PERILS), BOILER AND MACHINERY)

© ® N RN

-
- o

SCHEDULE P - PART 4H - SECTION 1 - OTHER LIABILITY - OCCURRENCE

© ® NSOk w2

o
- o

................. 3,012 | .oiien2,253 |l 1818 | 1,132

© ® NSO R w2

o
- o
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 41 - SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND MARINE,
EARTHQUAKE, BURGLARY AND THEFT)

Bulk and IBNR Reserves on Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted)

Years in Which 1 2 3 4 5 6 7 8 9 10
Losses Were
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018
1. PriONeiees [ ) .0, S DR D.0.% S D ) .0 S PR ) .0 SO DO D-0.0 ST DR ) .0, S P ) O.0 ST DU 97 [ 6
2. 2018 | i ) .0, SN DR D-0.% S P ) .0 S DR ) .0, SN DR D-0.0 SO D ) .0, S P ) .0, SN DR D00 SIS DO 15

SCHEDULE P - PART 4J - AUTO PHYSICAL DAMAGE

1. Profs | e ), 9,9, S DU XXX s [ o XXX oo [ v XXX oo [ v XXX e [ v XXX oo [ e XXX oo
2. 2018 | e XXX oo [ v XXX e [ e XXX oo [ v XXX oo [ v XXX s [ e ), 9., S DA XXX oo
3. 2019 | e )., S PO D, ST P )., ST P ), ST P D, ST P )., ST P XXX

SCHEDULE P - PART 4M - INTERNATIONAL
0

1o PriON s [0 e 0 0
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 4N - REINSURANCE
NONPROPORTIONAL ASSUMED PROPERTY

Bulk and IBNR Reserves on Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted)

1 2 3 4 5 6 7 8 9 10
Years in Which
Losses Were
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019

© ®© N o kw2

N
I

—
-

SCHEDULE P - PART 40 - REINSURANCE
NONPROPORTIONAL ASSUMED LIABILITY

1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.

SCHEDULE P - PART 4P - REINSURANCE
NONPROPORTIONAL ASSUMED FINANCIAL LINES
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 4R-SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

Bulk and IBNR Reserves on Net Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted)

1 2 3 4 5 6 7 8 9 10
Years in Which
Losses Were
Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1. Priones v, 1,372 | s 1,072 | AT P AT4 | K VA YL 201 | 180 | oo (o1 103

SCHEDULE P - PART 4R-SECTION 2 - PRODUCTS LIABILITY CLAIMS-MADE

SCHEDULE P - PART 4S - FINANCIAL GUARANTY/MORTGAGE GUARANTY

1. PrOM s [ ) 0,9, ORI PR ) 0,9, GO I YOI .0 . W W A, VY | W N A G P XXX s | (U O 0
2. 2018 | e XXX oo [ v XXX [ v XXX [ XX N [P H--- N | X | XXX oo [ v ) 9,9, SO O (U 0
3. 2019 [ D 0.9, SR D, S P XXX [ XK i | e XK [ XK e [ D 9.9, SO P D0, S P D 0,9, SO PR 0

1. Priof [ ) 0.9, G IR XXX
2. 2018 | e ) .0 SO PR ) .0 S
3. 2019 [ D, S P XXXooreerean

4l




Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 5A - HOMEOWNERS/FARMOWNERS

SECTION 1
Cumulative Number of Claims Closed with Loss Payment Direct and Assumed at Year End
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums Were Earned
and Losses Were Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019

1. 2019, | XXXeervenn | e DS S S0 S 0. S D39 S DS S DS S S0 S D S0, ST [ 0
SECTION 2
Number of Claims Outstanding Direct and Assumed at Year End
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums Were Earned
and Losses Were Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1o PHOM s | e (U (U I (U I (U I 1 RN (1 RN (U (U (U I 0
2. 2010 [ (U R (U I (U I (VI I 1 RN (1 RN (U (U (U I 0
3 201 [ )99 G DU (U I (U T (VI I 1 T (I (U (U T (U I 0
4. 2012 [ e )90 G IO )90 R IO (U I (VI 1 RN (I RN (U (U I (U I 0
5. 2013 [ )99 SN IO XXX | e )90 O IO (U I 1 RN (1 RN (U (U I (U I 0
6. 2014 [ )90 G IO XXX | e )00 T IO ) 0.0 T IS 1 T (I O (U (U T (U I 0
7. 2015 [ )99 G IO XXX | e XXXerevvo | e ) 0.0 G O D99 SO DO (1 RN (U (U I (U I 0
8.
9.
10.
1.
SECTION 3
Cumulative Number of Claims Reported Direct and Assumed at Year End
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums Were Earned
and Losses Were Incurred 2010 2011 2012 2014 2015 2016 2017 2018 2019
..................... 0 RSO | ceveerinnennnnenni0
..................... (U ISOUOPRURORPRORROPS R FFUURPOPOORRPOORR o I VOPPOUROPPOUROPPOR R UUPTOUUPORTOUVOR o N PUPOURPPPOURRTIUON | I OVORTOROROOPOTR R DU
..................... (LN IOUOPOUOPPOOURPOPR R FVUUSPPPOORRPUORN o I VOPPOUOPPOUROPPOR R UUVPPOUUPPPTOUPOR o N PUPOUROPPUORRTOOON | I VOPPORRRSOOPOOR R DO
..................... (O IFOOUOPRUORPROROPS N FUUURPUPOURRPOURR o I VOPPOURPPOUROPPOR R UUVPTOUUPORTOUVOR o N PUPOUOPRSORRTIUN | I OVOPPOROROOPOTR R DU
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 5B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL

SECTION 1
Cumulative Number of Claims Closed with Loss Payment Direct and Assumed at Year End
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 5C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL

SECTION 1
Cumulative Number of Claims Closed with Loss Payment Direct and Assumed at Year End
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 5D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS' COMPENSATION)
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 5E - COMMERCIAL MULTIPLE PERIL
SECTION 1

Years in Which
Premiums Were Earned
and Losses Were Incurred

Cumulative Number of Claims Closed with Loss Payment Direct and Assumed at Year End

1. 2019, | XXXeervenn | e DS S S0 S 0. S D39 S DS S DS S S0 S D00, ST S 4
SECTION 2
Number of Claims Outstanding Direct and Assumed at Year End
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums Were Earned
and Losses Were Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1o PHOM s | e (U (U I (U I (U I 1 RN (1 RN (U (U (U I 0
2. 2010 [ (U R (U I (U I (VI I 1 RN (1 RN (U (U (U I 0
3 201 [ )99 G DU (U I (U T (VI I 1 T (I (U (U T (U I 0
4. 2012 [ e )90 G IO )90 R IO (U I (VI 1 RN (I RN (U (U I (U I 0
5. 2013 [ )99 SN IO XXX | e )90 O IO (U I 1 RN (1 RN (U (U I (U I 0
6. 2014 [ )90 G IO XXX | e )00 T IO ) 9.0 T IS (I LI I (U (U T (U I 0
7. 2015 [ )99 G IO XXX | e XXXerevvo | e ) 0.0 G O )99 SO DO K RN LI IO LI IO (U I 0
8.
9.
10.
1.
SECTION 3
Cumulative Number of Claims Reported Direct and Assumed at Year End
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums Were Earned
and Losses Were Incurred 2010 2011 2012 2014 2015 2016 2017 2018 2019
..................... 0 RSO | ceveerinnennnnenni0 corneernnnerennnni0
..................... 0 |0 [0 [ einiiinnnl0 |0 0 o0 0
..................... 0 | [0 0 |0 0 0 0
..................... 0 | [0 [ eiiiinenl0 |0 0 o0 0
........ )90, CONTRUR SOSPIUROPTORTS R PUUUROPPUURRRTOURR o [ UUPTUURTSURRPOON | R DUUOOPTOURPPPOURRPOR N DUPUURPPUUPRPOU 0 I VOPTOURPSUPOPOR R DOOOPTOORPOROO i
........ XXX | erreree KKK e ] | 2 o2 | e
........ )90 I IRNITIND. .9, CRONROTINR DRI 0, o, OTTUURVEN EOUPTURTIURPTOOY (N DURIRTIUROPPOURORY AR DUPURTTUURRTOUN S EVVPPOURRTSURRPOR B DUOORTORORROOO
........ XXX v | e KKK | e XX e [ e XXX e [ 11 L1516
........ XXX v | eerren e XX | eerern e XK | v e XK [ e e XK [ 13 22 |23
........ XXX | erreeee KKK | e XX e [ e XXX | reee XK e [ e XX s [ 1T i 14
........ 0.9, S [RUIND 0,9, ST [UIIND 0,0, SRR INUND 0,0, SRR INRD ¢, ¢, SRR IVRD . ¢,¢, SRR VIR ¢,¢, SRR [RTRRRRRRoRY I

76




Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 5F - MEDICAL PROFESSIONAL LIABILITY - OCCURRENCE

SECTION 1A
Cumulative Number of Claims Closed with Loss Payment Direct and Assumed at Year End
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 5F - MEDICAL PROFESSIONAL LIABILITY - CLAIMS-MADE
SECTION 1B
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Premiums Were Earned
and Losses Were Incurred
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 5H - OTHER LIABILITY - OCCURRENCE

SECTION 1A
Cumulative Number of Claims Closed with Loss Payment Direct and Assumed at Year End
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums Were Earned
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 5H - OTHER LIABILITY - CLAIMS-MADE

Years in Which
Premiums Were Earned
and Losses Were Incurred

Cumulative Number of Claims Closed with Loss Payment Direct and Assumed at Year End
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 5R - PRODUCTS LIABILITY - OCCURRENCE

Years in Which
Premiums Were Earned
and Losses Were Incurred
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SECTION 2A
Number of Claims Outstanding Direct and Assumed at Year End
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums Were Earned
and Losses Were Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
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SECTION 3A
Cumulative Number of Claims Reported Direct and Assumed at Year End
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 5R - PRODUCTS LIABILITY - CLAIMS-MADE
SECTION 1B

Years in Which
Premiums Were Earned
and Losses Were Incurred

Cumulative Number of Claims Closed with Loss Payment Direct and Assumed at Year End
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 5T - WARRANTY

SECTION 1
Cumulative Number of Claims Closed with Loss Payment Direct and Assumed at Year End
Years in Which 1 2 3 6 7 8 9 10
Premiums Were Earned
and Losses Were Incurred 2010 2011 2012 20 01 2015 2016 2017 2018 2019
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2. 2018 | v ) 0.0 R IO ) 0.0 G IR ). 0 G IR ) 0,0 N I ) 0.9 I I ) 0.9 R IO ) .0 G IR D00 N IS (0 [ IO
3. 2019 | e, XXX oveee | v XXX orene | e 0.0 S P .0 ST .S ST XXX vrriee | v XXX verene | v D0, S )0, S I
SECTION 2
Number of Claims Outstanding Direct and Assumed at Year End
Years in Which 1 2 3 7 8 9 10
Premiums Were Earned
and Losses Were Incurred 2010 2011 2012 2016 2017 2018 2019
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SECTION 3
Cumulative Number of Claims Reported Direct and Assumed at Year End
Years in Which 1 2 3 7 8 9 10
Premiums Were Earned
and Losses Were Incurred 2010 2011 2012 2016 2017 2018 2019
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 6C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL

SECTION 1
Cumulative Premiums Earned Direct and Assumed at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 9 10 Current Year
Were Earned and Losses Premiums
Were Incurred 2010 Earned

© © NS k=

_ a a

. Earned Prems.(P-Pt 1)

SECTION 2
Cumulative Premiums Earned Ceded at Year End ($000 omitted) 11
Years in Which Premiums 1 2 3 4 5 6 7 8 9 10 Current Year
Were Earned and Losses Premiums
Were Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Earned

© ©o N ook w2

- a o a

. Earned Prems.(P-Pt 1)

SCHEDULE P - PART 6D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS' COMPENSATION)

SECTION 1
Cumulative Premiums Earned Direct and Assumed at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 8 9 10 Current Year
Were Earned and Losses Premiums
Were Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Earned
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13. Earned Prems.(P-Pt1) |............ 2,160 ..o 2,305 | 2,105 ... 1215 | 1804 |..... 2714 ... 4,304
SECTION 2
Cumulative Premiums Earned Ceded at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 8 9 10 Current Year
Were Earned and Losses Premiums

Were Incurred

Earned
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 6E - COMMERCIAL MULTIPLE PERIL

SECTION 1
Cumulative Premiums Earned Direct and Assumed at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 9 10 Current Year
Were Earned and Losses Premiums

Were Incurred

Earned

© © NS k=

_ a a

. Earned Prems.(P-Pt 1)

SECTION 2
Cumulative Premiums Earned Ceded at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 8 9 10 Current Year
Were Earned and Losses Premiums
Were Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Earned
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9. 2017 e [ XX e [ XXX s e XK e e XK i | e e XK i [t XK e XX K s [ 88T {878 | 878 | 0
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SECTION 1A
Cumulative Premiums Earned Direct and Assumed at Year End ($000 omitted) 1

Years in Which Premiums 1 2 3 4 5 6 7 9 10 Current Year

Were Earned and Losses Premiums

Were Incurred

Earned
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SECTION 2A
Cumulative Premiums Earned Ceded at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 8 9 10 Current Year
Were Earned and Losses Premiums
Were Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Earned
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 6H - OTHER LIABILITY - CLAIMS-MADE

SECTION 1B
Cumulative Premiums Earned Direct and Assumed at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 9 10 Current Year
Were Earned and Losses Premiums
Were Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Earned

© © NS k=
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. Total.
. Earned Prems.(P-Pt 1)
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SECTION 2B
Cumulative Premiums Earned Ceded at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 8 9 10 Current Year
Were Earned and Losses Premiums
Were Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Earned

1.

2.

3.

4.

5.

6.

7.

8.

9.

10.

1.

12. ,

13. Earned Prems.(P-Pt1) |........... 1118 [ 933 |, 874 |, 890 ... 890 |, 968 |, 977 | 1,037 | 1,255 | 1,184 |.... XXX

SCHEDULE P - PART 6M - INTERNATIONAL
SECTION 1
Cumulative Premiums Earned Direct and Assumed at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 9 10 Current Year
Were Earned and Losses Premiums
Were Incurred 2010 2019 Earned
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SECTION 2
Cumulative Premiums Earned Ceded at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 8 9 10 Current Year
Were Earned and Losses Premiums
Were Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Earned
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 6N - REINSURANCE

NONPROPORTIONAL ASSUMED PROPERTY

SECTION 1
Cumulative Premiums Earned Direct and Assumed at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 9 10 Current Year
Were Earned and Losses Premiums

Were Incurred

© ® N oo WD =
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. Earned Prems.(P-Pt.1)

SECTION 2

Years in Which Premiums
Were Earned and Losses
Were Incurred

Cumulative Premiums Earned Ceded at Year End ($000 omitted)

1
Current Year
Premiums
Earned
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SCHEDULE P - PART 60 - REINSURANCE

NONPROPORTIONAL ASSUMED LIABILITY
SECTION 1

Years in Which Premiums
Were Earned and Losses
Were Incurred

Cumulative Premiums Earned Direct and Assumed at Year End ($000 omitted)

11
Current Year
Premiums
Earned
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. Earned Prems.(P-Pt.1)

SECTION 2

Years in Which Premiums
Were Earned and Losses
Were Incurred

Cumulative Premiums Earned Ceded at Year End ($000 omitted)

1
Current Year
Premiums
Earned
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 6R - PRODUCTS LIABILITY - OCCURRENCE

SECTION 1A
Cumulative Premiums Earned Direct and Assumed at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 8 9 10 Current Year
Were Earned and Losses Premiums
Were Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Earned
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. Total.
. Earned Prems.(P-Pt 1)
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SECTION 2A
Cumulative Premiums Earned Ceded at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 8 9 10 Current Year
Were Earned and Losses Premiums
Were Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Earned
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
1.
12.
13. Earned Prems.(P-Pt1) | ..o, 703 |, 881 | 1182 | 1,398 | 1,837 | 1,865 | .o 1,905 | 1,937 | 1,955 | 2,316 |..... XXX
SECTION 1B
Cumulative Premiums Earned Direct and Assumed at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 8 9 10 Current Year
Were Earned and Losses Premiums
Were Incurred 2010 2011 2012 2013 2014 2015 2016 2019 Earned
1.
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4.
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8. 2016 [ XK [ XXX s e XK i e XK e | e e XK i [ et XK [0 0 (01 I (0 I 0
9. 2017 e Lo XX e XXX s e e XXX s | e XK s | e XK i | e e XK e [ e XX [ 000802 [ 602 |..covireen. 602 .o 0
10, 2018 | eere e XK e | e e XXX i [ e XX e XX e e XXX s [ eee XXX s et XK X s | e XXX i [ i F(07 2 - 702 |, 0
11,2019, | oo e XX e | eeee e XX e XX e e XXX [ e XK X s et e XK X s | e XK e [ XXX s [ D00 R IO 889 | .. 889
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SECTION 2B
Cumulative Premiums Earned Ceded at Year End ($000 omitted) 1
Years in Which Premiums 1 2 3 4 5 6 7 8 9 10 Current Year
Were Earned and Losses Premiums
Were Incurred 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 Earned
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 7A - PRIMARY LOSS SENSITIVE CONTRACTS

($000 Omitted)
SECTION 1
1 2 3 4 5 6
Net Losses
and Net
Expenses Loss Premiums Loss

Total Net Unpaid on Sensitive Written on Sensitive

Losses and Loss as Total Net Loss as

Expenses Sensitive Percentage Premiums Sensitive Percentage

Schedule P - Part 1 Unpaid Contracts of Total Written Contracts of Total

1. HOmeOoWNErs/farmOWNENS.........c..ccurererneeneereeeeineenernesnsenenseenees | eevsesmssnsenssmssnsnesnnid | ennenerinsnsnnneneens0 | eeveeneineinnneneenn000 [0 0 | 0.0
2. Private passenger auto liability/medical.............cccoovrrerniiernnes | vereernereiieiinninen89 |0 [ eieieieiiennnnd0.0 | 122 s 0 | e 0.0
3. Commercial auto/truck liability/medical..........cccocervrrenrenrneiinies | vevmenereirnernneneeB7 |0 0.0 | 151 0 | 0.0
4, Workers' COMPENSAtioN.........ccovvveeerrnrereinnenersesssneessnnens | ennreerersnensenees LT |0 |00 | i858 [0 | e 0.0
5. Commercial multiple Peril...........ocvrvreneeneerenenrnrrernnneneennnes | vereeeeneeseeseneneens( 12) |0 [ ciinnnd0.0 |0 0 | 0.0
6. Medical professional liability - OCCUITENCE..........covvevrevrereirriies | verrerireiesiesisnieinns K I 0 [ o000 |8 [0 | 0.0
7. Medical professional liability - claims-made............ccocvrrrerenee | coverrereereinineenns A70 | s 0 | o000 [ 218 | 0 | 0.0
8. SPECIal IADIIILY........evveirrrieieireieesie e | s {0 0 [ o000 [0 | e 0.0
9. Other liability - OCCUITENCE.........cvucvieeieresieeeeeee e | e 7372 | o 0 | cooeeeeereeiereeeend0.0 e 4,860 |0 | 0.0
10. Other liability - claims-made..........cccccovrerererrieeiesieensnnes | e 567 | 0 [ ovrrriereieiennene0.0 | e84 [0 | 0.0
11, SPECIAl PrOPEIY.....ceuerercereerrereiieetreese it sssesssseessesssssses | sessessssessssessensnenns £ 1 0 | o000 |02 |0 | 0.0
12. Auto physical dAmMAGE.........ccveirerrrrrerieieiesesess s | ereessesessssessesssnne {1 T 0 [ o000 | i 18 0 | e 0.0
13, FIEIIY/SUMBLY. ...t enessssssesssssnsenes | sevtesessessssensnnsnnssnessQ) | eovmererensesnenssnnennenns 0 | o000 [0 |0 0.0

15. International
16. Reinsurance - nonproportional assumed property.........c..cco....
17. Reinsurance - nonproportional assumed liability...
18. Reinsurance - nonproportional assumed financial lines............
19. Products liability - OCCUITENCE.........ccoveireirreirirrreireee s
20. Products liability - claims-made..........c..cccoeereirereeeieierisiiennns
21. Financial guaranty/mortgage guaranty.........c..ccoeeereernrnnnnns | oresesennesesssessnnennes 0 | 0
22, WAITANEY...cuveciisiei ettt esssssnsensenns | cessssssesssssssesssssnsenes {0 0

23, TOHAIS. ...t | seenenerensenennes 14,007 | .o 0

SECTION 2

Incurred Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted)

Years in Which 1 2 3 4 5 6 7 8 9 10

Policies Were
Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
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SECTION 3

Bulk and Incurred But Not Reported Reserves for Losses and Defense and Cost Containment Expenses at Year End ($000 omitted)

Years in Which 1 2 3 4 5 6 7 8 9 10

Policies Were
Issued 2010 2011
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 7A - PRIMARY LOSS SENSITIVE CONTRACTS (continued)
SECTION 4

Net Earned Premiums Reported at Year End ($000 omitted)

Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019

© o NS ok w2
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-
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SECTION 5
Net Reserve for Premium Adjustments and Accrued Retrospective Premiums at Year End ($000 omitted)

Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were

Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1. PHOT. e [ s (O (0 (01 T (01 [ (01 [ (01 (01 (0 (0 0
2. 2010 e [V T [V 0
30201 i [ ) .0 ORI DO (O 0
4, 2012 | e ) 0.9 CHRNII PR ) 9.9 G 0
5. 2013 [ e )., SO B )., SO B XXX
6. 2014 | e ) .9 GRS PR )., SO B XXX
7. 2015, [ e )., SO P ) .. SO B XXX
8. 2016...corres | e ) .9 CHRI B )., SO B XXX
9. 2017 i [ e )., SO P ) .0, SO B XXX
10. 2018, | e ) 0.9 CHRI B XXXeovvveven [ e XXX.oorvoos
11,2019 | s )., S XXXeorvneen [ e XXX
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 7B - REINSURANCE LOSS SENSITIVE CONTRACTS

($000 Omitted)
SECTION 1
1 2 3 4 5 6
Net Losses
and Net
Expenses Loss Premiums Loss
Total Net Unpaid on Sensitive Written on Sensitive
Losses and Loss as Total Net Loss as
Expenses Sensitive Percentage Premiums Sensitive Percentage
Schedule P - Part 1 Unpaid Contracts of Total Written Contracts of Total
1. HOMEOWNETS/farMOWNETS........cvvrerrerrircerereiseeieseseisessssessasennes | ceeeressnssnsesssssssnsenns (01 (01 I (U0 I O (01 S (V1 O 0.0
2. Private passenger auto liability/medical.............cccccoovrrereiiviens | e 69 | {0 IR 0.0 [ 122 | (0 IR 0.0
3. Commercial auto/truck liability/medical............ccocoererereeeiieiiens | v LY A [0 I 0.0 [ 151 [ [0 RN 0.0
4, WOrKers' COMPENSALION. ........crrrrrerririrrreeerssisiessssssssseessssnsens | evseeessssnssesees 1481 | e 0 [ o000 |85 | [0 R 0.0
5. Commercial MUItiPIE PEFil........o..verererreerrrieinesrisseseissesseseins | ceeeesssssseseesessenens () 1 [ 0 [ o000 [0 0.0
6. Medical professional liability - OCCUITENCE. .........ovurerrureirecineiies | cevreeireieireeineineinns 31 | s 0 | o008 | (0 IR 0.0
7. Medical professional liability - claims-made...........ccccevervriens | covrrerrireireiieiinins AT0 | e 0 [ o000 | i 218 [ [0 I 0.0
8. SPECIaAl lIADIIILY.......oveveeirerrieieiisieie e ssensenens | reesssesesnssenenssnnee {1 0 [ o000 e [0 I 0.0
9. Other liability - OCCUITENCE.........cveevreeieiesee et | crevessissesieenes 7372 | e 0 | cvovvereirierereenn0.0 [ 4,660 | 0 | oo 0.0
10. Other liability - ClaiMS-MAdE..........corrrirrirrrerrrerecsries | errreereeeereeesniees £ A 0 | o000 [ 848 | (V1 O 0.0
11, SPECIAl PrOPEMY.....cviveivieeicieieie ettt snes | estesessssessesssnans 58 | {0 IR 0.0 [ B2 | oo [0 RN 0.0
12. Auto physical dAmMAGE.........c.ovueireirriririeieeseseiss s | reeessesessssssseesennees {1 [0 I 0.0 [ 18 [ [0 R 0.0
13, FIdElItY/SUIBLY.......veeveceeevcceese s | eevieisssesessensesisseeins | ceverreseesessesssesenens 0 [ o000 [ (0 0.0
............................ 0 RSO | ...0.0
............................ 0 | coverrrernrireneenn 0.0 [0 0 |00
16. Reinsurance - nonproportional assumed Property..........cceoees [ coevrerersirenennninnens {1 T [0 IR (010 (0 TN [0 RN 0.0
17. Reinsurance - nonproportional assumed liability............cccovovres [ covrvrrerreiriireniinnead {0 [0 I (010 [0 RN [0 0.0
18. Reinsurance - nonproportional assumed financial liNes............ | veovvverrervirerenrenen. {1 [0 I 0.0 [ [0 R [0 IR 0.0
19. Products liability - OCCUITENCE.........overrrreereerrinireireieireinrireinns | cevreeereererieeeneen 3,310 | e (01 IO 0.0 | v 1,091 | (V1 O 0.0
20. Products liability - claims-made..........ccccovvrrrerrineneneirnennnens [ eonrnrneernernneneen 197 |0 |00 183 |0 | 0.0
21. Financial guaranty/mortgage guaranty..
22, WaITANEY ..ot
23. Totals
SECTION 2
Incurred Losses and Defense and Cost Containment Expenses Reported at Year End ($000 omitted)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1. Prior...
2.
3.
4,
5.
6.
7.
8.
9.
10.
11
SECTION 3
Bulk and Incurred But Not Reported Reserves for Losses and Defense and Cost Containment Expenses at Year End ($000 omitted)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11

91




Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE P - PART 7B - REINSURANCE LOSS SENSITIVE CONTRACTS (continued)

SECTION 4
Net Earned Premiums Reported At Year End ($000 Omitted)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
(R 1] USROS DURPPPURRPORRRURON d N SUROTOORURRPPON o [ SPURRTURRPRPPOI 0 I SPTUROPRSRTRURRR | VOPURRTORRRRORPN N DURTRRORPR | I BURRTRTR (VI I (VI (VI 0
2. 2010 [0 o0 |0 0 0 0 [ (VI (VI (U 0
3. 201 e [ XXX 0 |0 [ -0 - BY L0 [ (VI I (VI (VI I 0
L0 ) /INPURTRIRIITE FURIINNY 0, 0, CHUOTS DYRRTIND. 0.0 CHOPRNN DU O | B B S S8 B B TN R | I RO (VI I (VI (VI I 0
5. 2013 e XXX s e XK | e e XX e e [0 s (0 (VI (0 0
8. 2014 e XXX e XK | e e XX e XK e [0 s (VI I (VI (U 0
7. 2015 e XXX s e XK | e e XX [ e XXX [ e XX s [0 [ (VI I (VI (VI 0
8. 2016.....ceeveecrreerenee e XXX e [ e XXX | e XK | e e XK i | e XXX e e XXX s [0 [ (VI (VI 0
[0 X I (USRS IS 0.9, RSN INRIND. ¢, ¢, CRNN DUV 0,9, RN INURNND, ¢, 0, GRS DRV 0,0, RN INURNINY, 0.0, GRS DRSS 0,0, CHIN NN (1] I (1] IS 0
10.
11.
SECTION 5
Net Reserve For Premium Adjustments And Accrued Retrospective Premiums At Year End ($000 Omitted)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
1.
SECTION 6
Incurred Adjustable Commissions Reported At Year End ($000 Omitted)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1.
2.
3.
4,
5.
6.
7.
8.
9.
10.
1.
SECTION 7
Reserves For Commission Adjustments At Year End ($000 Omitted
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
1.
2.
3.
4,
5.
6.
7.
8.
9.
10.
1.
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12
1.3
14
1.5
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7.2

SCHEDULE P INTERROGATORIES

The following questions relate to yet-to-be-issued Extended Reporting Endorsements (EREs) arising from Death, Disability, or Retirement (DDR)
provisions in Medical Professional Liability Claims-Made insurance policies. EREs provided for reasons other than DDR are not be included.

Does the company issue Medical Professional Liability Claims-Made insurance policies that provide tail (also known as an extended reporting endorsement,
or "ERE") benefits in the event of Death, Disability, or Retirement (DDR) at a reduced charge or at no additional cost? Yes[ ] No [X]
If the answer to question 1.1 is "no", leave the following questions blank. If the answer to question 1.1 is "yes", please answer the following questions.

What is the total amount of the reserve for that provision (DDR reserve), as reported, explicitly or not, elsewhere in this statement (in dollars)?
Does the company report any DDR reserve as Unearned Premium Reserve per SSAP #657

Does the company report any DDR reserve as loss or loss adjustment expense reserve?

If the company reports DDR reserve as Unearned Premium Reserve, does that amount match the figure on the Underwriting and Investment
Exhibit, Part 1A - Recapitulation of all Premiums (Page 7) Column 2, Lines 11.1 plus 11.2? Yes[ | No[ ] N/A[X]
If the company reports DDR reserve as loss or loss adjustment expense reserve, please complete the following table corresponding to where

these reserves are reported in Schedule P:

Years in Which DDR Reserve Included in Schedule P, Part 1F, Medical Professional

Premiums Were Liability Column 24: Total Net Losses and Expenses Unpaid
Earned and Losses 1 2

Were Incurred Section 1: Occurrence Section 2: Claims-Made

1.601
1.602
1.603
1.604
1.605
1.606
1.607
1.608
1.609
1.610
1.611
1.612

o o o

o oo oooooo

The definition of allocated loss adjustment expenses (ALAE) and, therefore, unallocated loss adjustment expenses (ULAE) was changed effective
January 1, 1998. This change in definition applies to both paid and unpaid expenses. Are these expenses (now reported as "Defense and Cost
Containment" and "Adjusting and Other") reported in compliance with these definitions in this statement? Yes[X] No[ ]

The Adjusting and Other expense payments and reserves should be allocated to the years in which the losses were incurred based on the number of

claims reported, closed and outstanding in those years. When allocating Adjusting and Other expense between companies in a group or a pool, the

Adjusting and Other expense should be allocated in the same percentage used for the loss amounts and the claim counts. For reinsurers, Adjusting

and Other expense assumed should be reported according to the reinsurance contract. For Adjusting and Other expense incurred by reinsurers, or in

those situations where suitable claim count information is not available, Adjusting and Other expense should be allocated by a reasonable method

determined by the company and described in Interrogatory 7, below. Are they so reported in this statement? Yes[X] No[ ]

Do any lines in Schedule P include reserves that are reported gross of any discount to present value of future payments, and that are reported net
of such discounts on Page 10? Yes[ | No[X]

If yes, proper disclosure must be made in the Notes to Financial Statements, as specified in the Instructions. Also, the discounts must be reported in
Schedule P - Part 1, Columns 32 and 33.

Schedule P must be completed gross of non-tabular discounting. Work papers relating to discount calculations must be available for examination upon request.

Discounting is allowed only if expressly permitted by the state insurance department to which this Annual Statement is being filed.

What were the net premiums in force at the end of the year for: (i thousands of dollars)
5.1 Fidelity
5.2 Surety

Claim count information is reported per claim or per claimant. (Indicate which). PER CLAIMANT

If not the same in all years, explain in Interrogatory 7.

The information provided in Schedule P will be used by many persons to estimate the adequacy of the current loss and expense reserves, among
other things. Are there any especially significant events, coverage, retention or accounting changes that have occurred that must be considered
when making such analyses? Yes[X] No[ ]
An extended statement may be attached.
The Company became a party to an intercompany reinsurance pooling arrangement with its United States affiliated insurance carriers effective January 1, 2016.
See NOTE 26. The Company's participation percentage is 6%.
Schedule P reflects the pooled activity for all years presented. TPA expenses are recorded to paid AO based upon contractual terms which may be on a written,
earned or collected premium basis.
Effectiive January 1, 2017 the intercompany pool arrangement was changed to exclude the commercial auto business written by James River Insurance Company. The
results of Schedule P have been restated to reflect this change.
Claims counts are reported as follows: workers' compensation claims are reported on a per claimant basis, all other lines of business are reported on a per claim basis.
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

1 Gross Premiums, Including Policy and 4 5 6 7 8 9
Membership Fees Less Return Premiums | Dividends Paid Finance and | Direct Premiums
and Premiums on Policies Not Taken or Credited Direct Losses Service Written for
Active 2 3 to Policyholders Paid Charges Federal Pur-
Status | Direct Premiums Direct Premiums on Direct (Deducting Direct Losses | Direct Losses | notIncluded | chasing Groups
States, Etc. (a) Written Earned Business Salvage) Incurred Unpaid in Premiums | (Incl. in Col. 2)
1. Alabama.......ccooeovvvvecneenc AL [ B | v 0 (ST I SR 0
2. Alaska.......cccocoeevreeeeen AK | LLE L | ....184,410 75,582
3. Arizona......oeeeeiveceiein AZ | LLE | 1,325,427 ..762,795
4. Arkansas. VAR B | 392,924 | .. 95,183
5. California........ccccoerrrverernee e CA | oLt | e 138,794,984 | .......... 138,682,034 | .....ccccoevvvennenl0 | .....149,135,563 | ...... 72,304,755 | ....215,301,766
6. Colorado........ccccoeverirrirnnes Bt | v 978,759 735,493 | oo [ 4,455 | 343,796
7. Connecticut. B ...407,518 ...264,311 ...117,355
8. Delaware........cccccooeerennee . DE | .o E..
9. District of Columbia............ DC|...E.....
10.  Florida......cccccoeveervereeereeeen FL | oo E..
11.  Georgia.... . [ =S
12.  Hawaii.. [ =T
13. B
14. B,
15. B,
16. B
17. B
18.  Kentucky.......oovvrvervreeenn KY [ E..
19.  Louisiana.......cccccooevveevveen LA | o E..
20. Maine....cccoovvcvrvrvcnenee ME | oo | ST R 391,421 292,716 | oo [ veviienenn0 | e 136,489 |........... 145,844
21.  Maryland........ccoeevveeee. MD | ... B | v 789,840 574,631 | o0 29,712 | 344,956 |........... 359,081
22. Massachusetts B ...656,119 | .. ..517,007 |. L0 ...259,098 ..316,111
23.  Michigan.........cccccovvevreeeee. ML | Lo | SIS TR 341,364
24, Minnesota..........ccorvreeeee . MN | .o E..
25.  Mississipp [ =
26.  Missouri... B
27.  Montana.. B,
28. Nebraska...........cccoeeveeeeen.NE | oo N......
29. Nevada.......cccoooeverveeeee NV [ B | 03,409,274 | ........2,220,246 | o0 | 7,502 | 888,122
30. New Hampshire... .NH|..E... .13,660
31, New Jersey..... NJ|...E..... .38,027
32.  New Mexico. NM]|...E..... ...117,885
33.  New York N
34.  North Cardlina.................... NC |...E.....
35.  North Dakota... ..ND |..E...
36.  Ohio..... ..OH|..E.... .
37.  Oklahoma OK|...E...... . . L0 .AT,.247
38, Oregon......c.covveereenrereinnenns OR |..E...... L3612 |0 ] 181,488 | 769,517 662,949
39. Pennsylvania..........ccccoue... PA|..E... ) S 903 |..........225,021 | ........... 201,950
40. E
41. E
42. E
43. E
44, E
45, E
46. Vermont E
47, Virginia......c.oceevveveiveiennnn. E
48.  Washington. E
49.  West Virginia... E
50. Wisconsin.... E
51, Wyoming.....cocooeeeeeneeneennenns N
52.  American Samoa N
53. Guam............. N
54.  Puerto Rico..... N
55.  US Virgin Islands N 0.
56.  Northern Mariana Islands...MP | ...N......| ccevevierericrciennns 0 | oo 0 i | 0 [ (0] I (01 I 0
57. Canada.......c..cccocoeurerneee... CAN | ... N......
58.  Aggregate Other Alien. XXX
59. Totals XXX
58001.
58002.
58003.
58998. Summary of remaining write-ins for
Line 58 from overflow page XXX | e, [0 (01 0 | [ O [0 O {1 (0 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above) D [ (O] (] [ [ [ [ [ [ (O (O I 0
(@) Active Status Counts:
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.......... 1 R - Registered - Non-domiciled RRGs...... 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 47 N - None of the above - Not allowed to write business in the state 9

D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write

surplus lines in the state of domicile 0
(b)  Explanation of Basis of Allocation of Premiums by States, etc.

Premiums are allocated to jurisdiction based on location of risk.
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SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

States, Etc.

Direct Business Only

1
Life
(Group and
Individual)

2
Annuities
(Group and
Individual)

3
Disability Income
(Group and
Individual)

4
Long-Term Care
(Group and
Individual)

5

Deposit-Type
Contracts

© © N o g s~ w DD =

_
- o

Alabama..........coureveeneenienen
AlaSKa......oveeeeeeiinereins
ATIZONA. ..o
ArKansas..........coeereeneeneenens
California.........oeeveeneerneenne
Colorado.......cceeeeeneereereunnns
Connecticut..
Delaware

District of Columbia.............. DC
Florida......c.ooevevrereeirerireeiaes FL
[CT-To] (o - GA
Hawali.......c.oovvrereiniernnreins HI

Kentucky..
Louisiana...........cceeeerrevernnn.

Maryland..........ccoceveierennes

Massachusetts.............co...... MA
Michigan.......ccocveeenieiieininns MI
Minnesota...........covereureenn. MN
MiSSISSIPPI.....coevreercrciians MS
MiISSOUI......vovverrerrircrircnenes MO
Montana.........c.oereueeneeneenne MT
Nebraska........cccovuvvreenienn. NE
Nevada.....
New Hampshire

New Jersey.......cocvverevnnen. NJ
New MeXiCo.........covvrrvren. NM
New YOrK......oovveveereiirnnn. NY

Rhode Island....
South Carolina............cc.......
South Dakota........cccervrrnns

Washington............cccccuvee. WA
West Virginia..........ccocovveene. Wwv
WISCONSIN. ....ovvreerrvieeirenens Wi
WYOMING......coveeeeerrereeeenne WY
American Samoa.................. AS
GUAM....ooeieeeeines GU
Puerto Rico.......ocovereeniennn. PR
US Virgin Islands................... VI

Northern Mariana Islands....MP

Aggregate Other Alien..
Totals....coveiecrerces
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

James River Group
Holdings, Ltd.

100% Ownership I

James River Group Holdings UK, Ltd.

(United Kingdom)

100% Ownership

James River Group, Inc.

{Delaware)
EIN# 05-0539572

100% Ownership I

JRG Reinsurance
Company, Ltd. (Bermuda)
EIN# 98-0684843

I100% Ownership

|1 00% Ownership

|100% Ownership

I100% Ownership

[100% Ownership

|1 00% Ownership

Potomac Risk Services,

James River Insurance

James River Management

Falls Lake National

Falls Lake Insurance

James River Casualty
Company
(Virginia)

EIN# 20-8946040
NAIC# 13685

Falls Lake Fire and
Casualty Company
(California)
EIN# 47-1588915
NAICi# 15884

Stonewood Insurance
Company
{(North Carolina)
EIN# 20-0328998
NAIC# 11828

Company Insurance Company Management Company, Carolina Re, Ltd
Inc. . Company, Inc. .
irainia {Ohio) Delaware (Ohio) Inc. (Bermuda)
EINS&V35?224%298 EIN# 22-2824607 EIN(# 03_0490)731 EIN# 42-1019055 {Delaware) EIN# 98-1412720
NAIC# 12203 NAIC# 31925 EIN# 20-0067235
[100% Ownership [100% Ownership [100% Ownership
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
98-0585280.. ....1620459 James River Group Holdings, Ltd..........cccocceveees | BMUeciioioe [UIP s e ssissssssesnns. | ovvesssessessssssensnsnns | seveees 0.000 | ooveieieieeie e
..................... James River Group Holdings UK, Ltd. . | James River Group Holdings, Ltd..... ... | Ownership. ...100.000 | James River Group Holdings, Ltd...
05-0539572.. James River Group, INC......c.ccvvevvrineeriinnnnn. James River Group Holdings UK, Ltd.............. Ownership......... ...100.000 | James River Group Holdings, Ltd
98-0684843.. | ..cooevveeee0 | vieeeenn0 [ JRG Reinsurance Company, Ltd....................... James River Group Holdings, Ltd Ownership......... ...100.000 | James River Group Holdings, Ltd
98-6061023.. Franklin Holdings Il (Bermuda) Capital Trust |... . | James River Group Holdings, Ltd. . | Ownership. ...100.000 | James River Group Holdings, Ltd...
35-2242298.. Potomac Risk Services InC.........ccccceverrereinnne, James River Group, INC.......ccocvveverevicricrennns Ownership......... ...100.000 | James River Group Holdings, Ltd
. 122-2824607.. | ..ooovoveeeanl0 | [0 O James River Insurance Company...................... OH............ A, James River Group, INC.......ccocvvvvererveericrennns Ownership......... ...100.000 | James River Group Holdings, Ltd...........ccccccee. | ooee. N | Qe
03-0490731.. | oovovveeaenn0 | e [0 James River Management Company, Inc.......... DE...ccooeu. NIA...ccorne James River Group, INC.......ccovvererereriireinnnns Ownership......... ...100.000 | James River Group Holdings, Ltd..........ccccoovv | vonee. N | O
3494 | James River Insurance Group | 13685... | 20-8946040.. | .....cccccece.0 | ovririricnencd (V18 James River Casualty Company...........ccoeceune. VAo A s James River Insurance Company.................... Ownership......... ...100.000 |James River Group Holdings, Ltd..........cccccccee. | veven. Neooore [ O
3494 | James River Insurance Group [ 31925... {42-1019055.. | .....cccceoveer0 | o [0 Falls Lake National Insurance Company........... OH............ UDP.....ccceeeu. James River Group, INC.......ccvverervenreneireininns Ownership......... ...100.000 | James River Group Holdings, Ltd........c.ccccovvee | venee N | O
Falls Lake Insurance Management Company,
L0 TR [0S 20-0067235.. | vovvovvvenen0 | e [0 Inc DE.....cco... NIA...cone James River Group, INC.......ccvvvrevvenrenrirrininns Ownership......... ...100.000 | James River Group Holdings, Ltd........c.cccccovves | vonet N | O
3494 | James River Insurance Group | 15884... [47-1588915.. | .....cccccoeet0 | v [0 Falls Lake Fire and Casualty Company............. CA...coooee. RE....cinne Falls Lake National Insurance Company......... Ownership......... ...100.000 | James River Group Holdings, Ltd.........c.ccccovve | vonee N | O
3494 | James River Insurance Group | 11828... {20-0328998.. | .......cc.c..0 | covrrirrinnad [0 Stonewood Insurance Company............cc.ceeeen... [\ [CR— A s Falls Lake National Insurance Company......... Ownership......... ...100.000 | James River Group Holdings, Ltd........c.ccccovvee | vonee TR 0
Ourer e s [0S 98-1412720.. | oeovcvveeen0 | e [0 Carolina Re, Ltd........ccoeviveieieirieeccsieeins BMU.......... A James River Group Holdings, Ltd.................... Ownership......... ...100.000 | James River Group Holdings, Ltd...........ccccceer. | vove. N | O
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
4 5 6 7 8

1 2 3 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
Affiliated Transactions
05-0539572.............. James RIVEr Group, INC..........cciminecinecneineineeneieiesseeseeneeseseens | om0 | coerenerensnens (15,000,000) | .oocereerererrerreeerreenens (01 R (V18 R (01 0 [ e | cerverrnerrnenrnerneeneennen0 e, (15,000,000)
08-0684843.............. JRG Reinsurance Company, Ltd.........c.ccocrerenrenrrninensnnensnneneenneinnns | sersemensesessssnsssnenesnens0 | cevrinenensisissnsinnenns [0 {0 {0 (1] IO (58,383,834) [ ...ooee | corerrerrerrrrnrineereirenennns0 | e (58,383,834)
98-1412720.............. Caroling RE, Ltd........oouiieiresisesesesessissssissseisssssssssssssssns | cenennssssssssssnnsennnsd | aeiieeinsnsinsisssssienss [0 (01 (01 (V1 IO 80,497,959 | .cooo. | w0 [ i, 80,497,959
22-2824607.............. James River Insurance ComMPany..........ccc.oeeeeeineeneeneeneenneeneenesinees | oneersenneenseensesnenneennsQ | avnnennennees 15,000,000 | coooverieiieiieiieis (01 (V18 (86,439,760) | .......nnc.... (15,269,704) | .50 | v | s (86,709,464)
03-0490731.............. James River Management COMPanY, INC.........ccvvirurnininnninnnnsinsens | corveersissemsssssssesnenns [0 [0 {0 (1] I 87,452,384 | ..o 0 ....87,452,384
. 120-8946040... ... | James River Casualty Company. . ..(1,012,624) | .... (1,173,768) (2,186,392)| ...
42-1019055.............. Falls Lake National Insurance Company............cccceueuveveerereeeierieeniens | evvereersesnsessesssensensnsssd | evvevseeieiiesesiieeenenn0 | cveeeeeeeieicsieieenenn0 | eveeceeecssieieeeenn0 | e (8,855,060) | ...vvcvevveranae (132,054) ....(8,987,114)
20-0067235.............. Falls Lake Insurance Management Company, INC...........cccovvvecrenrininens | ceververnennrensennrenseennen0 | evveveinsisieieinsieennen0 |0 | e (1] I 21,911,416 | oo (O VU SOOI | B OO 21,911,416
. |20-0328998... ..| Stonewood Insurance Company............... ..(9,735,708)] .... .(5,472,388) ..(15,208,596) | ... (37,272,274)
47-1588915... Falls Lake Fire and Casualty Company. ..(3,320,648)| ... ..(65,711) (3,386,359)| ... (20,612,921)
9999999. | CONTOl TOAIS.......vueecercerrereerriseere et sssssis s stssssessesssssssssssssssessssssssessessestans | snesnessessessnssssssesessnens0. | sevnseneenensessesnessessensens0 [ revvnensnenenssinsnenennn0 [ e | e (0 0

Pooling Information

NAIC Code
12203
13685
31925
11828
15884

Name of Insurer
James River Insurance Company
James River Casualty Company

Falls Lake National Insurance Company
Stonewood Insurance Company

Falls Lake Fire and Casualty Company

Pooling %
61.00%
9.00%
10.00%
14.00%
6.00%

NAIC Code

o O o oo

Name of Insurer

o O o oo

Pooling %
0.00%
0.00%
0.00%
0.00%
0.00%
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The following supplemental reports are required to be filed as part of your statement filing

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your domiciliary
state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed below. If the
supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory questions.

MARCH FILING
Will an actuarial opinion be filed by March 1?
Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1?
Will the confidential Risk-Based Capital Report be filed with the NAIC by March 1?
Will the confidential Risk-Based Capital Report be filed with the state of domicile, if required, by March 1?

APRIL FILING
Will the Insurance Expense Exhibit be filed with the state of domicile and the NAIC by April 1?
Will the Management's Discussion and Analysis be filed by April 1?
Will the Supplemental Investment Risks Interrogatories be filed by April 1?

MAY FILING
Will this company be included in a combined annual statement that is filed with the NAIC by May 1?

JUNE FILING
Will an audited financial report be filed by June 1?
Will Accountants Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 1?

AUGUST FILING

. Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile

and electronically with the NAIC (as a regulator-only non-public document) by August 1?

the supplement. However, in the event that your company does not transact the type of business for which the special report must be filed. your
response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed below.

If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an explanation

following the interrogatory questions.

26.

21.

28.

29.
30.
31,
32.
33.

34,
35.

36.

37.

MARCH FILING
Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1?
Will the Financial Guaranty Insurance Exhibit be filed by March 1?
Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed by March 1?
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1?
Will the Premiums Attributed to Protected Cells Exhibit be filed by March 1?
Will the Reinsurance Summary Supplemental Filing for General Interrogatory 9 be filed with the state of domicile and the NAIC by March 1?
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 1?

. Will the confidential Actuarial Opinion Summary be filed with the state of domicile, if required, by March 15 (or the date otherwise specified)?
. Will the Reinsurance Attestation Supplement be filed with the state of domicile and the NAIC by March 1?

. Will the Exceptions to the Reinsurance Attestation Supplement be filed with the state of domicile by March 1?

. Will the Bail Bond Supplement be filed with the state of domicile and the NAIC by March 1?

. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically with the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the one-year cooling off period for independent CPA be filed
electronically with the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the Requirements for Audit Committees be filed electronically
with the NAIC by March 1?

Will the Supplemental Schedule for Reinsurance Counterparty Reporting Exception - Asbestos and Pollution Contracts be filed with the
state of domicile and the NAIC by March 1?

APRIL FILING
Will the Credit Insurance Experience Exhibit be filed with state of domicile and the NAIC by April 1?
Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1?
Will the Accident and Health Policy Experience Exhibit be filed by April 1?
Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 1?
Will the regulator-only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile
and the NAIC by April 1?
Will the Cybersecurity and Identity Theft Insurance Coverage Supplement be filed with the state of domicile and the NAIC by April 1?

Will the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit be filed with the state
of domicile and the NAIC by April 1?

Will the Adjustments to the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit (if required)
be filed with state of domicile and the NAIC by April 1?

AUGUST FILING
Will Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1?
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if your company is engaged in the type of business covered by
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YES
YES
YES
YES

YES
YES
YES

YES

YES
YES

YES

NO
NO
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NO
NO
NO
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NO

NO
NO

NO
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your domiciliary
state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed below. If the
supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory questions.
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your domiciliary
state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed below. If the
supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory questions.

5 el SRt el aedio e ||II|I|||II|I||I||I|I||I|||I|II||I||II|I ||I|I|I||I||I|I|I|||II|||II||\II|||II|||II|||II|||II|
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99.2



Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current Year Prior Year
2504, Deferred CEAdiNG COMMISSION..........cvivrireiierieiseisesssstssses sttt sss st s s s bbb bbbt s s s n b ssenne | ebsessenssnssessantensansas 63,440 | oo 0
2597. Summary of remaining WIE-INS fOr LINE 25...... ... ittt sttt bbbt | enbenb bt en st st 63,440 | .o 0
Additional Write-ins for Underwriting and Investment Exhibit-Part 3:
1 2 3 4
Other
Loss Adjustment Underwriting Investment
Expenses Expenses Expenses Total

2404, OHNET ..ottt | enenssnsssnnsssensesnens 1y 2B2 | terreestiseeesensssnessans 23,619 24,851
2497. Summary of remaining write-ins for Line 24. ..23,619 ....24 851

100P
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS.......cooiiriiriireieeieeieeieeeeeeeeeeseseeesee s ssesenssns | eseneenn 25,226,856 | .............. 321 | e 25,226,856 | ....overrieriiriiinae (0] I 25,226,856 | .............. 32.1
1.02 All Other GOVEINMENLS........c.uvuiereeireireeineieiseseeseseese s sssssssesens | sesseesssssssseesessesseens (01 0.0 | e (01 (0] O (V1 I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............ | cccovvevinenes 576,854 | ............... 0.7 | o 576,854 |....coevirieririinn {1 [ I 576,854 | ....ccoveveee 0.7
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............oecvivevevcvrieeieieisieseeseeseessenas | evvesieinns 1,059,256 | ..cooovevec 13 | i 1,059,256 |..cooovevrvirerieierinnn. (1] I 1,059,256 | ..ccvvvvrnn 1.3
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed............cccocuvevevvcrverevereersieresesseseseeneessenens | cverenenn 10,486,463 | o133 | i 10,486,463 | .....coovvvevererinn 0
1.06 Industrial and Miscellangous.............ccevevcrevrerercereereeverereveesen | cveeeennn21,626,422 | v 275 | . 21,626,422 | ....cooovvvrrierriirnn 0
1.07 Hybrid SECUMHIES. .....eurvereeeereereeeieeireireireeseineeseeeiseesneenesseesssseesseesees | sevseesnsnsesesssssensneensQ | ceveeinninnnned 0000 | oo, (01 RN 0
1.08 Parent, Subsidiaries and Affiliates............ccccoverreveniierieseeiiereeiens | eovvveeesesieeisisneennd0 | vieieiinnnnn0.0 [ (01 RN 0
1.09 SVO Identified FUNAS........ccocrrvrrinrinninninninsinsinssisssisssisssssssssssens | sosesssessssssssnsnnns0 | vnviisniinnnn0.00 | oo (01 T 0
1.10 Unaffiliated Bank LOANS.........cccovvrerrrnenrereeeinrenrireessinnensessesnnnenns | seesesssssnessessssennnensd | covnrennennensd0000 [ oo, (01 0
1.11 Total Long-Term Bonds...........ccoevvvevvievierveseeeveeereseneessssenssnsnes | eveereennn38,975,851 | i 75.0 | e, 58,975,851 [ ..oeveverricrririrnns 0
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)...........crrererrerenernrenrersirnrensirsinees | cevreesnnenseseesssenseneens (0] (U0 (01 R 0
2.02 Parent, Subsidiaries and Affiliates.............ccoeverrvererecreeeeeieeeens | v [\ (U0 [ [V 0
2.03 Total Preferred StOCK.......ovrrrrrrererinrinsiseiesssssssseessssssesssssssesses | sessesssssssssesssssessnens (0] I (K0 (01 0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......c... | covererrrrerniniennens (0] (U0 (01 0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........c.cocvveeveees [ eeveeveeeeiesiieeeen0 | 0.0 | e [ 0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccceevveevees [ eervevevereeiesiieieenn0 | eeiiiieen0.0 | o0 e 0
3.04 Parent, Subsidiaries and Affiliates Other...........c.cccvervvrnrrnerneenens | corevnennrnnennenneenn | o000 [, 0
3.05 MUtual FUNGS......coooveriireinrieieisinsiseisississssessssssssssssssssssssssssenss | cnnessssesssnssssssssnnsnnss0. | cevnneninnennd000 [ vriniinrinninsisinnennnd0 | v 0
3.06 Unit Investment TRUSES..........ccvreerenrnencerneneenensneenennens | oneeverennenenseesenenens0. | orverinnineenn 000 [0 | v 0
3.07 Closed-End FUNDS.........cccnvermirmrnmrnncnncnsinncnnensesseinsessesssinssnns |nsrssrnsssssssssnnsennsd | o000 |0 [, 0
3.08 Total COMMON SLOCKS.........vverieriiiieirneirneneinneneinneenneenseenseenseens | venesnneenssennesnnenneennd | e 000 [0 [, 0
4. Mortgage Loans Schedule B):
4.01 Farm Morgages.......ccccovveevieeeiieesiseeesssssssseesesssesesssssesssssessnns | eeverssseessssssssssnerernsd | aveveeerenennnd0.00 | e 0 [ 0
4.02 Residential MOrgages...........cccoveeriveeriiieeevieeseeesnsessssseessnees | eeversnseessnsssssneresns0 | aveveenrenennnd0.00 | e 0 [ 0
4.03 Commercial MOMGAgES........cvvvevevcreeeiereeesieesesesessesssesesseseseens | eosvesnsessssssessnsnresss | vvvereeienrnn0.0 [ oo 0 [ 0
4.04 Mezzanine Real Estate LOans...........cocvevvvninirnrrveninnnerininenenins eersssnsnsnssenseneendd | cvviniennnnen000 |, (01 TR 0
4.05 Total Mortgage Loans..........cccceevieeiveersiseeessiessseesssseessneesens | eeverssseessnssissnnerernsd | eveveeenenennd0.0 | e 0 [ 0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY...........cccoevevevereereeereerersesneninns | eevsrreseessrenensenreneens0 | evvveeieieennd0.0 [ (01 0
5.02 Properties Held for Production of INCOME........ccevvvevvcrevcereeeesrceens | eevvenveseerineeieneen0 | evieieinend0.0 [ [0 0
5.03 Properties Held for SalE..........ocvveveevieeieeiieeeeeeseeeeesissensnisnens | evsnesenssesssssnseneensd | correerinienennd0.0 [ ovioviesiessiesisinnad (O] 0
5.04 Total Real EState........ccoovvniinenrnincnceinneesenenenensisensensssnns | cvenenneneneniennnennen 0| vviininnnnn0.0 [ (V1 0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)..........ccueeeeinerneeneineinennesnesesnenines | coveeneens 18,447,488 | ... 235 | 18,447,488 | ...covvvcircinnne (1 I 18,447,488 | .............. 235
6.02 Cash Equivalents (Schedule E, Part 2)........cccooeunernenerncineinciins | eoevereinenenas 218,305 | .overennnnd 0.3 | e 218,305 | oo (V1 I 218,305 | .o 0.3
6.03 Short-Term Investments (Schedule DA)..........cccovieimeenniiniiniiienes | eosnessissnenns 958,286 | ...ocoovennes 1.2 | s 958,286 | ...ovieiiiiiiieiian {1 IS 958,286 | ...occovvnnne. 1.2
6.04 Total Cash, Cash Equivalents, and Short-Term Investments.......... | .c.c...... 19,624,079 | ...cooveee. 250 | oo 19,624,079 | .cooverveerereicrerne, () I 19,624,079 | .............. 25.0
7. CONMTACE LOBNS. ....ouceuieiriieieiericie ettt enins | sebsessestsesesentesieens (01 0.0 | o (U1 {01 RN (V1 I 0.0
8. Derivatives (SChedulg DB)...........cccueiriireirieeisieereeeeees e sssesenes | cresssesssesesessssesanns {1 I 0.0 | 0 [ 0 | [0 0.0
9. Other Invested Assets (SChedule BA)..........ccccreieeieceeeeeeeeeeeiens | cveverieisseeseesesesenns 0| v 0.0 | [0 TR {1 IR [0 0.0
10. Receivables for SECUMEIES. ..ot | serseesseeseseeeseseeseens (01 0.0 | e (01 {01 RN (V1 I 0.0
11. Securities Lending (Schedule DL, Part 1)........cccoevevveereienieeseeseneies [ e {1 [ (010 I [ XXX ovoverenes [ e )90, G B XXX v
12. Other Invested Assets (Page 2, Line 11).......cccoceriirinniiiniisniiniiinnis s [V [V (O 0 i) (O N 0.0
13. Total INVeSted ASSELS.........oocrierieiiececece s | ceeniiees 78,599,930 | ........... 100.0 | ........... 78,599,930 | .oovvvvriririina (V)] [ 78,599,930 | ............ 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

10.
1.

© © N o

10.

1.
12.
13.
14.
15.

Real Estate
Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........curuuririerrieeseirecersesseseesestessss s ssessssaseeseesestssesesse st ess e ss s ss s s st b sttt en b s s st s 0
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.ovururirerrrirrerissierersieesesse s sssessss e ssessessnees 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccruririenrirrinerneree sttt 0 0
Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt ettt bbbt st s st ses st enes 0
3.2 Totals, Part 3, COIUMN 1. ..ottt ettt sttt bbbt st s st sesss s s enas 0 0
Total gain (10sS) 0N diSPOSAIS, Part 3, COIUMN 18..........cieiiiiieieieeseetseet ettt ettt st s bbb s s bbb e bbb s b ee b s s b s sa st et n st nee 0
Deduct amounts received on disposals, Part 3, Column 15............cc.cc......) NNE ............................................................................. 0
Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15. ... 0
6.2 Totals, Part 3, COIUMN 13.........oiiiirciiiresiee st 0 0
Deduct current year's other-than-temporary impairment recognized:
7.0 Totals, Part 1, COIUMN 12.......coiiriiiciiresies st ses s 0
7.2 Totals, Part 3, COIUMN 10.......ccuiiirirriiriiresiesisesieses s ess bbb 0 0
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt 0
8.2 Totals, Part 3, COIUMN 9.........cvuuviimiririieeiieresiee e es s 0 0
Book/adjusted carrying value at end of current Period (LINES 1+2+3+4-546-T=8).........ccevrrirerererirsieieisseess sttt s sttt s s st ssnsenan s 0
Deduct total NONAAMILEA BMOUNLS..........c.iiiiiiiiii bbb 0
Statement value at end of current period (LiNE 9 MINUS LINE 10).......cviriciiireieiieiiee ettt sttt s sttt bbb st et s st es st ensesaesanens 0
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOT YEAI..........cvererurrirrirrierrieinsinsesissesee s ssessss s essssssssessesssssssessessnssns 0
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).......c.criereicreeeeeteee ettt sneen 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........ccrurrrrenrirrininrneeiessese s 0 0
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12........coieiireiciiresiee st 0
3.2 Totals, Part 3, COIUMN 1. ...t 0 0
ACCTUAN OF GISCOUNL. ... vtseeveviseeeees st est s8R R R 0
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN ..ot es s 0
52 Totals, Part 3, COUMN 8. NNE ......................... 0 0
Total gain (loss) on disposals, Part 3, Column 18...........c.ccoevvvververrrrerennns B N IR oo 0
Deduct amounts received on diSposals, Part 3, COIUMN 15..........c.ccieieieeiie ettt sttt a e a st st es st st en s s b st s e senssneanens 0
Deduct amortization of premium and mortgage interest points and COMMItMENE FEES.........c.cviveeicvieicie ettt ssenes 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13........coiiiririiiciiresies sttt 0
9.2 Totals, Part 3, COUMN 3.t 0 0
Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 0
10.2 Totals, Part 3, COIUMN 10. ... 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccviirriieriiicrereeeee s 0
TOtal VAlUBLION @IIOWANCE..........ouieiieiiiiieiiiieie bbbt 0
SUDEOLAI (LINE 11 PIUS LINE 12).....veceteieeietieete ettt ettt ettt sttt ettt s et b e beb s s e et a et et s s et s bbb e et et sse b b an s et et s et b n st e s s e bt n et et s anaetabaneetns 0
Deduct total NONAAMILEA BMOUNLS..........c..cviiiiiiiiicicii ittt 0
Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)........ciieiiiieieieieceise et nans 0
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© © N o

10.

1.
12.
13.

el

©® N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YBAN..........civiieicieieieieeeee ettt bbbt s et s e bbb st s et s et en s sees 0
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cvvereiireieeeieee ettt naen 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........ccvvereviiviieieiese et sae e 0 0

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........coueiiireieeieicieses ettt s bbb ees 0
3.2 Totals, Part 3, COIUMN 12........couiiieeieeieicissesie ettt sttt bbb st st een 0 0
ACCIUAIL OF QISCOUNL........ocvvervuitieiseseesteie ettt s st st s b1 s s s s 28828 AR AR E SRR E bbb 0

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoevemiieereieseesse e " N o W W 0
5.2 Totals, Part 3, Column 9........c.ccoevrerrereereese e A W B 0

Total gain (10ss) 0n diSPOSAlS, Part 3, COIUMN 19.......c.oiiiiiiiieiiicie ettt b bbbttt bbb bbb b s bt bbb b et et es st bbb es s ae s b snnebenas

Deduct amounts received on diSposals, Part 3, COIUMN 16...........ccviiueiiieiiiieieieeee ettt bbbttt s et bt et b bbb s st b et b st s st tans

o O o |©

Deduct amortization of premium AN ABPIECIALION. ..........ccvcueviiireeiiee ettt ettt bbb b b s bbb bbb ae bbb s st bbb es s e b bennebesn e

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbb bbbttt 0
9.2 Totals, Part 3, COIUMN T4 ..ottt bbb bbb bbbttt 0 0

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15..........oiiiiieieicie ettt bbbttt 0
10.2 Totals, Part 3, COIUMN 11 ...ttt bbb s bbb 0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-819-10).........ccoueriiririiieiiiiieiesseie st

Deduct total NONAAMILEEA BMIOUNIS..........ccciiiiieicicieie e bbb bbb s s bbbt s s bbbt s bbb bbbt es

o O o |©

Statement value at end of current period (LiNe 11 MINUS LINE 12).......c.ciiuiieiciiieie ettt st s b s bbb bbb bbbt ans

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 OF PHIOT YEAT........cvuiuiviiiicisieict ettt st bbbttt bbb ees 31,897,345

Cost of bonds and stocks acquIred, Part 3, COIUMN 7..........cuueiiueieieiieie ettt bbb bbb s b s bbb 44,806,559

ACCTUL OF ISCOUNT........cveitiiieciiee ettt a bbbt s b s b e b b1 bt b4 s b2 s A s s b s 4 bR s b s b e s e a s bbbt s bbb s s st nas 95,707

Unrealized valuation increase (decrease):

4.4 Part 1, COIUMN 12,
4.2 Part 2, Section 1, COIUMN 15 ...
4.3 Part 2, Section 2, COIUMN 13........oiiiiee s
44 Part 4, COIUMN 11 oottt ettt ettt s et s st et s et et e ae bt s s e e et s s aet et s s e et s et et nss b et et se st anentetessnaneanans 0

Total gain (loss) on disposals, Part 4, COIUMN 19...........ciuiuiiiiceieeseet ettt bbb a bbb bbb s bbb s bbb bbb e bbb et b st (2,984)

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cucueiiiiueicicisese ettt ettt 17,645,945

Deduct @MOrtiZAtION OF PIEMIUM.......... ittt stttk s bbb s E bR E £ 282 E eS8 f £ E RS E e s R bbbttt 174,831

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COlUMN 15, ..ottt bbbt bbbttt
8.2 Part2, SECHON 1, COIUMN 9.ttt sttt a st e st s st et e s assne st e snsnansasnansaneneees
8.3 Part 2, SECHON 2, COIUMN 1B......ouoveieieiecieeececie ettt ettt a st a s ae s s saes et
8.4 Partd, COIUMN 15........ouiiiieieetee ettt bbb bbbt b bbb e ettt

o o o |o

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

9.1 P, COMUMN T4 oottt st a et s bbb b ss et s ettt s bt e e see st
9.2 Part 2, SECHON 1, COIUMN 7.ttt sttt a et s et b s s e s s s sannas
9.3 Part 2, SECtoN 2, COIUMN T4........cooeieiieeceie ettt ettt se et b s s et sensaen
9.4 Part 4, COMUMN 13 ettt ettt s et s bbb bt s st a ettt bt ae st

o O o o

0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, Line 2.. 0

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

58,975,851

Deduct total nonadmitted amounts....... 0

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eicviieeierciiie ettt ettt s sttt s ass s ss ettt s et b s bt nenn 58,975,851

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...
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other Countries...
4. Totals..............
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....coeriieieisseiieiinns | v 576,854 | .ooooviiinieinninns 601,368 | ..o 600,804 | ..o, 525,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oereireieiseiieiieinns | crrreensneinsisniennas 1,059,256 | ..o 1,101,621 | oo 1,079,987 | oo 1,025,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TOtalS..coooreeeercseresciessnrnenee | creveserrssneciens 10,486,463 | ....cocoorvvrennnens 10,692,784 | .oooovvvnerinnnens 10,624,173 | covoovvvrrnrirnnnens 10,134,548
Industrial and Miscellaneous, 8. United States........cccccoovereeeees | covererveriereienns 21,626,423 | ...cooovvirvirne. 22,377,550 | oo 21,647,748 | ..o 21,421,717
SVO Identified Funds, Unaffiliated Bank Loans 9. CaNAda. ..o | e (O (O R (O R 0
and Hybrid Securities (Unaffiliated) 10. Other COUNTIES......veverrerirens | cernresresssrsnessessessnsssessesseens [0 [0 [0 PR 0
1. Totals....cooiicciccicciiens
Parent, Subsidiaries and Affiliates 12, Totals.....cocwrernirncrncrincreenens
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada............
16. Other Countries...
17. Totals.......c.......
Parent, Subsidiaries and Affiliates 18. Totals...
19. Total Preferred Stocks..
COMMON STOCKS 20. United States........coovverrveennnens
Industrial and Miscellaneous (Unaffiliated) 21, €aNada......covvereeerrrieieieienns | s 0 | oo 0 | oo 0
22. Other COUNMMES.......ccereererrenns | cornreresresnsressesssressienand (O PR (O PR 0
23, TOtalS....coocveericiiciisiiniiisniies | onrisniissississi s 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOtAlS....corverresrcsenissriieni | o (O PR (O PR 0
25. Total Common StockS....c.uu. | oo [0 P [0 P 0
26. Total StOCKS.....vcrusmrsmassnrnins | v 0 [ o 0 [ o 0
27. Total Bonds and Stocks...... | ....cccccevvevnnee. 58,975,852 | ..ovevveerercnnnn 60,424,521 | .oooceceen 59,062,069

Slo4
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty 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 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

.....4,368,710

....26,185,143

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

XXX
XXX

XXX

XXX.
XXX.
XXX.

XXX

............... 1,059,255

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

....10,486,463

....10,486,463
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC Tttt esstnnsnenes | aeesssesssnsons 1,255,173 | oo 10,167,599 | ..covvrrrennes 9,788,830 | ..oveereererrrereeinenne (01 O (V] IR D ,9 GRS [ 21,211,602 | oo 354 | o 1,250,000 | ..oovoreerrrererirnneins 19 | 18,350,902 | ..covverrernee 2,860,700

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

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

Totals..

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

1.

Total Bonds Current Year

36,635,505
..414,821

..... 1,566,316

59,519,317
..414,821

....56,658,617
414,821

............... 2,860,700

Ling 11.7258 % 0f COL 7..uvoveierccisse st ssiesnes

Total Bonds Prior Year

Totals
Ling 12.7.a5 @ % 0f COL 9....oovvivieiisisise s enes

............... 5,953,390

........................... 9.1

555,105

........................... 0.9

Total Publicly Traded Bonds

............. 34,434,196
..414,821

............. 56,658,617
..414,821

Line 13.7 as a % of Col. 7....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11

Total Privately Placed Bonds

Ling 14.7.@5 @ % Of COL 7.....overirereirererecssneies e sssieesnes

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.......cccccouurniunnns

(@) Includes $.....2,860,700 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(¢) Includes§.......... 0 current year of bonds with 5Gl designations, §.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....958,286;

NAIC 2§............ 0; NAIC3$

..... 0; NAIC4S$

NAIC5$

...... 0; NAIC6S.........

..0.
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All Bonds Owned December 31

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of
1

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

2.03
2.04
2.05

Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.
TORAIS . ...cve ettt naa

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. U.S. Governments

1,01 1SSUET ODlIGALIONS. ......vveererrriicriieiieesiiecees s sensssenins | eneeesnenines 3,908,070 | ..ccovune 19,919,374 | ..o (O SUOUSRPURPOPRRRPROO 0 I FUPPTORPRURRPRRTOROR | I DU ), 9.0 ORI I 23,827,444

1.02 Residential Mortgage-Backed SECUMtIES...........coovvvrenrrererrersrinerniinns | coveiienennnn 460,640 | ... 1,004,134 | 551,293 309,937 | 31,695 | ) 0.9 ORI IO 2,357,699

1.03 Commercial Mortgage-Backed SECUTtIES..........covvrervierreinrnrreinrreiiens [ vnrnninsneieninninenen0 [0 |0 |0 |0 L XXX .0

1.04 Other Loan-Backed and Structured Securities.

1,05 TOAIS...coeureeieeris et
. All Other Governments

2.01 1SSUET OBlIGALIONS. ....corvuierereircerireeiseisesie st sssssnsenes | svseseessssesssessssssenens 0 XXX

2.02 Residential Mortgage-Backed Securities. L0 XXX

XXX

301

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

3.02
3.03
3.04
3.05

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

8.07 Totals

4.01 ISSUET ODlIGAtIONS.........cviveierierieieieieiesese st ssbessessensens | sressessesisssessssssessenes 0] e 168,784 | o 764179 | 126,292 [0 D04, G I 1,059,255
4.02 Residential Mortgage-Backed Securities. L0 L0
4.03 Commercial Mortgage-Backed SECUNEIES.........c.vvrerreeneerenreneircinereinee | v 0 0
4.04 Other Loan-Backed and Structured SECUMtIES..........cc.overrrervereeeriiieiens | cnrereiiessesssissssnenns 0 0 . .
4.05 cevenmresrnsnnssnesssssnnns | eonsessssessssssssssrense Q| o 168,784 | o 764,179 | o000 126,292 | 0 | XXX oovveveeiins | evvenieeinns 1,059,255 | ..o 18 | . 2,013,978 | .o KT O 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 1SSUET ODlIGAtioNS.......c.cvueeeiereereereeeneeseeeseessees e sesssessesessssssssssesssnss | coneeseessesenns 170,000 | ooovvernees 1,746,981 ) 0.0 SO 3,137,583 | .o 52 | v 5,019,222 | ..oovvvvererrirerrans Y A 3,137,583
5.02 Residential Mortgage-Backed Securities. 1,245197 | .. ..3,165,081 XXX e 7,348,880 | .o 123 | s 7,348,880 | ..
5.03 Commercial Mortgage-Backed SECUMEIES..........ccc.euervrieireieireisiieieiieiiens | cerevesseseiseessenssnneens {1 0. XXX, 0 0.0 |0 00 | 0.
5.04 Other Loan-Backed and Structured SECUNHIES...........c.evveverreierreiieiieens | o (] I 0].. . XXX L0 et [T o X0 I (SO 0.
5.05 TOAIS......cvviviieiieieeicitects sttt sss sttt nssnsesssnsns | sessessssanis 1,415,197 | oo 4,912,062 | ............. 2,840,596 D0, 0 S [ 10,486,463 | ..o 175 [ i 5,019,222 | ..o T | s 10,486,463
. Industrial and Miscellaneous (unaffiliated)
.01 1SSUET ODlIGAtioNS..........veurereerreereesneesneeseeeeeessessseee e sssssssesssssssssssens | eesesssseenns 1,250,000 | ..ooorvennee 9,229,179 | o 5,823,346 | ..ovveoeveerrrrrrnnnnen0 0 e XXX | i 16,302,525 | ....ccoovvevreneeee 7.2 | e 1,250,000 | ...ccoevrvreerieeenn 1.9 |
6.02 Residential Mortgage-Backed Securities. .
6.03 Commercial Mortgage-Backed SECUMtIES............cccuevrvneeereercieeeeienins | ceveissseiesiesienienins0 |0 | 03,827,298 | o0 0 et XX | v 3,827,298 . ,
6.04 Other Loan-Backed and Structured SeCUrities.............ccovverereeveereveeerieiens | coersveererienennas 5473 | . 1,353,241 | oo 138,186 | o0 |0 | 0.9, O [ 1,496,600 |...cooooveveereceeen25 | iceecieeenl0 e 00 | oo 999,906 | ................. 496,694
B.05 TOAIS ...ttt et s st s s es sttt entensesssnsns | sessessssanes 1,255,173 | ..oooove. 10,582,420 | .............9,788,830 | ....coccoveeveriveieienn0 | | 0.0, ST [ 21,626,423 |..coocoevriierieenn36.1 | 1,250,000 [, 19 | i 18,765,723 | ..cocovuve 2,860,700
. Hybrid Securities
7.01 Issuer Obligations............cc.veuevereererrerieiesrisesiesieinns
7.02 Residential Mortgage-Backed Securities.
7.03 Commercial Mortgage-Backed Securities....
7.04 Other Loan-Backed and Structured Securities
7.05 TOtAIS. ...ttt ettt
. Parent, Subsidiaries and Affiliates
8.01 ISSUET OBlIGAIONS. ......cvuveerieiirieiiesicie sttt sns
8.02 Residential Mortgage-Backed SeCUtiEs.............covvevvrrieierieirericienenns
8.03 Commercial Mortgage-Backed Securities....
8.04 Other Loan-Backed and Structured Securities.
8.05 Affiliated Bank Loans - Issued.........
8.06 Affiliated Bank Loans - Acquired..
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1

Total
Publicly Traded

12
Total

Privately Placed

9.01
9.02
9.03

SVO Identified Funds

Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO.
Totals

10.
10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - ISSUE..........cc.cocurverrireisireieeieieseeisseiines
Unaffiliated Bank Loans = ACQUIrEM..........c.cceuuererrverrnreeirenieiiesiseiesseninenns
ORI ...ttt

1.
11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans...

Ling 11.08 @5 @ % Of COl. 7.

............ 31,627,870
.4,169,215

.............. 7,806,463
....2,286,253

3,827,298 |.
....... 138,186 |.

191,895
374,421

A

12 01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans...

Line 12.08 @52 % 0f COL O......oovuivicieieiee ettt

............ 14,491,265
..1,020,063

................. 423,564
131,541

62,317,432
...2,896,360 | ..

13 01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans...

Line 13.08 @s @ % Of COL. 7......vvevvereeicsiesee e
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

.............. 5,328,070
1,705,837

............ 29,679,897
.4,169,215

191,895
374,421

A

14 01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds

Issuer Obligations............ccoeeeeene
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccoriiririeieriesesee s ssasnnns
Affiliated Bank Loans...

Line 14.08 as a % of Col. 7......
Line 14.08 as a % of Line 11.08, Col. 7, Section 11

.............. 2,201,309

LT70 ...

.............. 2,860,700

1000 |....

.............. 2,860,700
...100.0
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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

. Book/adjusted carrying value, December 31 Of PHiOr YEAI. ..ot

. Cost of short-term iNVEStMENtS ACAUITEM............ccviieiieiieciecic sttt ees

o ACCIUAL OF QISCOUNL.......ovveieiicisiiciec sttt

. Unrealized valuation iNCrease (AECTEASE).........wuurrerurrrrrieirsresresseiseessssseesssssee st sssssss s ssasssesssssessessesssessassssssans

. Total gain (I0SS) ON AISPOSAIS...........curvreriiriieiieiiesiie sttt esb bbb

. Deduct consideration received 0N dISPOSAIS............oviiireiriiiiinirieieieiseiss et nes

. Deduct amortization Of PrEMIUM.........c.cvriiiri st

. Total foreign exchange change in book/adjusted carrying ValUe.............cccveveriereeiinriseinsieeseessis s

. Deduct current year's other-than-temporary impairment reCognized..............coueerieieieineninssie s

. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-74+8-9).........ccccovuvrrrerrmerninrsesnniininns

. Deduct total Nonadmitted @MOUNLS...........c.ccviuivrieeiee st e

................................................. 33,316,446

................................................... 1,565,058

...................................................... 181,227

................................................. 33,316,446

................................................... 1,565,058

...................................................... 181,227
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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, Si14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECembEr 31 Of PrOT YE&I..........ccveieveirieeree ettt sees

2. Cost of cash eqUIVAIENES ACAUITEA...........ceiiiuciiicieei ettt bbb st b bbbt ban e

3. ACCIUAL Of ISCOUNT........veitieiicesicic ettt bbbt bbb bbb bbbt

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS.........cvvererrireiieriririeisreessise sttt sttt s s s st nsres

6. Deduct consideration received 0N dISPOSAIS............cccveviiircreiiiieiriete ettt bbb naebenas

7. Deduct amortization Of PrEMIUM...........cciiiuiieiieei ettt ettt ettt bbbt b s bt s b benas

8. Total foreign exchange change in book/adjusted Carrying ValUE.............covuiveeiiuriieieiieece e

9. Deduct current year's other-than-temporary impairment reCOgNIZEA. .........curerrrrerrerririneneineeseee st sessenens

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

11. Deduct total NONAdMItIEd @MOUNLS..........eveiiieiieicicsie et

1
Total
.............................................................. 436,520
......................................................... 23,107,148
......................................................................... 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:...........ccccccevevevrerennnes
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Sch. A - Pt. 1
NONE

Sch. A -Pt. 2
NONE

Sch. A -Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B-Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA -Pt. 3
NONE

EO01, EO02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
ng-Term BONDS Owned December 31 of Current Year

Showing all Lo
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
9} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.J/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828  3C 2 |UNITED STATES TREASURY NOTE..........ccommmmmmmreermmmmmeeeessmnsennssssssmssessssssnnnes | cvnmene | oo | eveeesvennns | eevveeinnsT | cevvveennns 1,193,344 [..101.093 | ...cccconuernr 1,243,453 1,230,000 1,206,971 0 7,725 0 0. 2.000 | ...... 2690 |AQ...... 03/21/2018. | 10/31/2022.
912828 3L 2 |UNITED STATES TREASURY NOTE SD.. 124,410 | ...100.218 125,273 125,000 124,805 0 200 0 0. 1.875 | ... 2.040 |JD....... 01/04/2018. | 12/15/2020.
912828  4A 5 |UNITED STATES TREASURY NOTE SD. | [ | e | 1,410,669 |...103.093 | ...cccooeee 1,443,313 1,400,000 1,408,601 0 (2,068) 0 0. 2625 | ... 2420 |FA...... 03/13/2019. | 02/28/2023.
912828  4J 6 | UNITED STATES TREASURY NOTE SD.. 299,368 | ...100.250 300,750 300,000 299,894 0 317 0 0. 2375 | ... 2480 |AO..... 04/27/2018. | 04/30/2020.
912828 4L 1 |UNITED STATES TREASURY NOTE SD. | [ | e 1 299,286 | ...103.625 310,875 300,000 299,514 0 137 0 (I - 2.750 | ...... 2.800 |AO...... 04/27/2018. | 04/30/2023.
912828 4W 7 |UNITED STATES TREASURY NOTE SD.. 1,410,067 |...101.828 1,400,000 1,406,807 0 (3,260) 0 0. 2750 | ... 2440 |FA....... 03/13/2019. | 08/15/2021.
912828 6C 9 | UNITED STATES TREASURY NOTE SD.. 1,854,286 |...101.906 1,850,000 1,853,156 0 (1,130) 0 0. 2500 | ...... 2410 |FA...... 17,469 03/20/2019. | 02/15/2022.
912828 6D 7 |UNITED STATES TREASURY NOTE SD. | [ | e | i 1,501,235 |...100.984 1,500,000 1,500,743 0 (492) 0 0. 2.500 | ...... 2450 |FA....... 12,672 03/13/2019. | 02/28/2021.
912828 6G 0 | UNITED STATES TREASURY NOTE 151500 VR OO ISR Il I 1,397,325 |...102.843 1,400,000 1,397,741 0 416 0 0 ... 2.375 | ... 2410 03/13/2019. | 02/29/2024.
912828 F9 6 |UNITED STATES TREASURY NOTE........cosstruimrrimereimseresseesesssesssssesssssesesss | e 1,195,652 |...100.734 1,220,000 1,207,382 0 6,647 0 0. 2.000 |...... 2.580 03/21/2018. | 10/31/2021.
912828 L2 4 |UNITED STATES TREASURY NOTE SD.. 1,472,700 |...100.734 .1,511,016 1,500,000 1,478,817 0 6,116 0 (I 1.875 | ... 2420 03/13/2019. | 08/31/2022.
912828 M8 0 |UNITED STATES TREASURY NOTE SD.. 486,955 |...101.125 505,625 500,000 491,752 0 2,691 0 0. 2.000 |...... 2.590 03/15/2018. | 11/30/2022.
912828 M9 8 | UNITED STATES TREASURY NOTE SD.. 104,180 | ..... 99.968 104,967 105,000 104,842 0 170 0 0. 1625 | ... 1.790 12/30/2015. | 11/30/2020.
912828 N8 9 | UNITED STATES TREASURY NOTE SD.. 505,451 | ..... 99.718 498,594 500,000 501,212 0 (1,108) 0 0. 1.375 | ...... 1.140 02/09/2016. | 01/31/2021.
912828 P8 7 |UNITED STATES TREASURY NOTE SD.. 496,193 | ..... 99.406 497,031 500,000 499,093 0 769 0 0. 1125 | ... 1.280 03/01/2016. | 02/28/2021.
912828 Q7 8 |UNITED STATES TREASURY NOTE SD.. 251,641 | ..... 99.703 249,258 250,000 250,460 0 (341) 0 (N 1.375 | ... 1.230 06/23/2016. | 04/30/2021.
912828 R2 8 | UNITED STATES TREASURY NOTE........ccccommmmmrrrimmmmnmmesssnensssssssnsesssessnnes | onvese | oo | svvevssesnnns | evveveeenns L [ 1,194,446 |...100.000 | ......cccoeeoen 1,260,000 1,260,000 1,216,263 0 12,376 0 0. 1625 | ...... 2.720 03/21/2018. | 04/30/2023.
912828 T6 7 |UNITED STATES TREASURY NOTE SD.. 169,887 | ..... 99.406 173,961 175,000 173,045 0 1,040 0 0. 1.250 | ...... 1.870 11/25/2016. | 10/31/2021.
912828 T9 1 |UNITED STATES TREASURY NOTE.........ccommvvvrmmmrrsneeresnneeeisenssssseessisssessssssensnss | vveens | oo | evvevisenens | eevvieenen | e 1,197,774 | ..... 99.906 1,270,000 1,219,517 0 12,334 0 0. 1625 | ...... 2.720 |AQ...... ..3,515 03/21/2018. | 10/31/2023.
912828 VS 6 | UNITED STATES TREASURY NOTE SD.. 1,404,325 |...103.000 1,400,000 1,403,585 0 (741) 0 0. 2500 | ...... 2420 |FA...... 13,220 03/13/2019. | 08/15/2023.
912828 WC 0 | UNITED STATES TREASURY NOTE.........ccconmmmmrmmmenmmmnmnnrressnnsenssesssssensssssnnes | ovnnee | oo | evvevsnennnns | evveveennsT | cevvrviinnns 1,193,931 |...100.078 1,215,000 1,208,161 0 8,062 0 0. 1.750 |..... 2440 |AQ...... 03/21/2018. | 10/31/2020.
912828 WG 1 |UNITED STATES TREASURY NOTE........cocommmmmmrreemmmmmmreeessmnmerssssssssessssssnsnes | sommnee | oo | evveeesesnns | eeveveeinnsT | covvevennnns 1,191,098 |...100.843 1,200,000 1,196,115 0 2,837 0 0 2.250 | ...... 2490 |AQ...... 03/21/2018. | 04/30/2021.
912828 X2 1 |UNITED STATES TREASURY NOTE 1,194,359 | ... 99.968 1,215,000 1,212,082 0 10,034 0 0. 1.500 | ..... 2.340 | AO... 03/21/2018. | 04/15/2020.
912828 X4 7 |UNITED STATES TREASURY NOTE.......coosiiuuririmssresssssessssessssssssssssssssssssss | e 1,193,104 |...100.656 1,230,000 1,208,600 0 8,785 0 0 ... 1.875 |...... 2.650 |AO...... ...3,928 03/21/2018. | 04/30/2022.
0199999. U.S. Government - ISSUET OBlIGAtONS.........c..riveeurivuesiiressirsesessessessisssssessssressssssssssessss s sssessssssssssssssssessssesssssessessens | conssseeesa 22,741,686 XXX 23,045,000 22,869,158 0 71,516 0 0] XXX XXX XXX | e 131,931 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36179S  B7 1 | GOVERNMENT NATL MTG ASSOC Il #MA3662 ...103.280 604,722 585,516 606,388 0 (6,003) 0 0. 3.000 | ... 2.240 .17,565 | 06/23/2016. | 05/20/2046.
36179S B8 9 | GOVERNMENT NATL MTG ASSOC Il #MA3663.... ...104.181 543,193 521,392 550,227 0 (9,209) 0 0 ... 3.500 | ... 2.150 ..18,249 | 06/23/2016. | 05/20/2046.
36179S EG 8 | GOVERNMENT NATL MTG ASSOC Il #MA3735.... ..103.279 625,130 605,282 626,247 0 (6,022) 0 0. 3.000 |...... 2.260 06/23/2016. | 06/20/2046.
36179S EH 6 | GOVERNMENT NATL MTG ASSOC Il #MA3736........cccevrrmmmrrissinesnssresssesisnens | soseees ...104.551 570,065 545,250 574,836 0 (10,465) 0 0 | 3.500 | ...... 2.190 .. 06/23/2016. | 06/20/2046.
0299999. U.S. Government - Residential Mortgage-Backed Securities ., S 2,343,110 2,257,440 2,357,698 0 (31,699) 0 0] XXX XXX XXX ...6,088 XXX XXX
0599999. Total - U.S. Government XXX 25,651,199 25,302,440 25,226,856 0 39,817 0 0] XXX XXX XXX [ oo 138,019 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
686053 BR 9 | OREGON ST SCH BRDS ASSN SHORT-. SD. | [ | e 1FE 202,207 |...111.871 195,774 175,000 192,017 0 (4,594) 0 0. 5490 | ... 2.560 |JD....... 09/27/2017. | 06/30/2023.
686053 CP 2 |OREGON ST SCH BRDS ASSN SHORT-. SD. | [ e | e 1FE 278,255 | ..114.575 286,438 250,000 271,535 0 (4,344) 0 0. 5630 | ... 3.540 | JD....... 06/06/2018. | 06/30/2024.
93974D  VJ 4 | WASHINGTON ST. SD.. |.. 2] 1FE 120,342 | ...119.156 119,156 100,000 113,302 0 (1,992) 0 0 ... 5.000 | ...... 2620 |FA...... 04/29/2016. | 02/01/2037.
1199999. U.S. States, Territories & Possessions - Issuer Obligations. 600,804 XXX 601,368 525,000 576,854 0 (10,930) 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 600,804 XXX 601,368 525,000 576,854 0 (10,930) 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
033896 KQ 3 |ANDERSON IN SCHBLDG CORP 2 | ...... 1FE | 130,041 | ...103.430 129,288 125,000 127,585 0 r688)| 0 0 | ...... 3.625 | ...... 3.000 | ... 4,531 | 04/06/2016. | 07/05/2027.
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137087 PE 6 | CANAL WINCHESTER OH LOCAL SCHD SD. | [ e | e 1FE 100,000 | ...104.761 104,761 100,000 100,000 0 0 0 0 3.232 3.230 [JD.core | e 269 | v 3,232 | 03/02/2016. | 12/01/2027.
151365 JZ 7 | CENTENNIAL PA SCH DIST BUCKS C.....cccoouurvermrniireerisersessssesssessssssssssnsess | cevenns 2| 1FE 180,348 | ...115.033 172,550 150,000 168,784 0 (3,538) 0 0 ... 5.000 |...... 2.310 07/14/2016. | 12/15/2036.
164321  HJ 3 [CHEROKEE CNTY SC SCH DIST #1.......cevvurreirereernnerisseseessseesssessssssssesnes | cevenns 2| e 1FE 139,080 |...113.348 141,685 125,000 134,171 0 (1,350) 0 (VN 4.000 |...... 2.700 03/18/2016. | 03/01/2030.
226363 FN 4 | CRESTWOOD MISCH DIST.....coiiiiriiereeiisesiiesssssssssssssesssssessssessssssssssssns | e 2| v 1FE 153,600 | ...103.859 155,789 150,000 152,424 0 (346) 0 0. 3.000 | ... 2.720 06/27/2016. | 05/01/2032.
226363 FP 9 | CRESTWOOD MI SCH DIST.......vvviiriiirriimrneinessissesssssseesssesssssesssssssssssens | e 2| 1FE 126,918 | ...103.180 128,975 125,000 126,292 0 (184) 0 0. 3.000 |...... 2.820 06/27/2016. | 05/01/2034.
346843 PB 5 | FORT BEND TX INDEP SCH DIST SD.. [ [ | e 1FE 250,000 |...107.429 268,573 250,000 250,000 0 0 0 0 ... 3515 | ... 3.510 08/01/2018. | 08/15/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. 1,079,987 XXX ..1,101,621 1,025,000 1,059,256 0 (6,106) 0 0 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 1,079,987 XXX ..1,101,621 1,025,000 1,059,256 0 (6,106) 0 0 XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
167593 HH 8 [ CHICAGO IL OHARE INTERNATIONAL.........oostreemrreerenreinesssisssismsesssssesssssens | coveens 2| 1FE 106,395 | ...103.800 103,800 100,000 102,436 0 (1,169) 0 0. 4.000 | ... 2.740 06/29/2016. | 01/01/2030.
167593 QR 6 [ CHICAGO IL OHARE INTERNATIONAL.........osserermeresrenresneeiesssssisssssssssessssaens | cevenns 2| 1FE 106,838 | ...106.814 106,814 100,000 104,243 0 (771) 0 0 ... 4125 | ... 3.200 06/28/2016. | 01/01/2036.
177475 BQ 2 |[CITRUS CNTY FL WTR & WSTWTR RE SD.. 2| 1FE 230,954 |...112.363 224,726 200,000 221,267 0 (2,882) 0 0. 4.000 |..... 2.290 07/13/2016. | 10/01/2032.
20775C MG 6 [ CONNECTICUT ST HSG FIN AUTH HS SD. | [ | e 1FE 100,000 | ...100.426 100,426 100,000 100,000 0 0 0 0. 1.800 | ...... 1.800 11/02/2016. | 11/15/2021.
235036 V9 8 | DALLAS-FORT WORTH TX INTERNAT.......coouririmmreimmenesrecnesseesrisesssssenenns | e 2| 1FE 117,933 | ...112.751 112,751 100,000 109,607 0 (2,354) 0 0. 5250 | ... 2.600 04/29/2016. | 11/01/2029.
259561 RM 2 | DOUGLAS CNTY WA PUBLIC UTILITY. SD. | [ e | e 1FE 127,652 | ...112.570 118,199 105,000 116,944 0 (3,125) 0 0 ... 5.000 |...... 1.780 06/28/2016. | 09/01/2023.
45505K  BR 0 [INDIANA FIN AUTH WTR UTILREVEN.......coocovurrrrinrriinceeieesrisseseisssssesssneess | cevenns 2| 1FE 121,678 | ...117.499 117,499 100,000 114,965 0 (2,008) 0 0. 5.000 | ... 2.570 07/14/2016.| 10/01/2041.
581714 VU 3 |MCKINNEY TX WTRWKS & SWR REVEN.......c.covvvrirrmrrierinnrienssenssssissisnnnes | coves 2| 1FE 151,671 | ...122.599 153,249 125,000 145,667 0 (2,589) 0 0. 5.000 |...... 2.480 07/27/2017.| 03/15/2030.
590545 WC 9 |MESAAZ UTILITY SYS REVENUE SD.. 2 1FE 109,030 |...112.936 112,936 100,000 106,043 0 (831) 0 0. 4.000 |..... 2.970 03/23/2016. | 07/01/2031.
59333P  C6 3 | MIAMI-DADE CNTY FL AVIATION RE.........coourrvimmerrmmeresssenesseesesssessssssenesnns | coveees 2| 1FE 114,207 | ...110.087 110,087 100,000 106,383 0 (2,212) 0 0 ... 5.000 |...... 2.580 04/29/2016. | 10/01/2031.
594612 DE 0 |MICHIGAN ST SD. | [ e | e 1FE 182,411 | ..112.121 168,182 150,000 166,170 0 (4,885) 0 (VN 5.000 |...... 1.540 07/14/2016. | 03/15/2023.
644684 DQ 2 |NEW HAMPSHIRE ST BUSINESS FIN.......coooooommrrimnnrriimnsrisenseissseesssssessnnssenns | coenene | oo | cevverneend | e 1FE 170,000 | ...100.000 170,000 170,000 170,000 0 0 0 0. 3.380 |...... 3.380 03/29/2019. | 04/01/2020.
64971Q  TX 1 |NEW YORK CITY NY TRANSITIONALF SD. | [ | 1FE ...100.691 100,691 100,000 99,687 0 228 0 0 2.350 2.590 12/22/2016. | 05/01/2021.
649902 T4 5 |NEW YORK ST DORM AUTH ST PERSO SD. | [ e | e 1FE 119,139 | ...116.939 116,939 100,000 113,647 0 (1,549) 0 0 5.051 | ... 3.050 04/19/2016. | 09/15/2027.
68641H MN 1 [ ORLANDO FL CAPITAL IMPT SPL RE........cossmerereirmeerissesrissseesssesessssssseees | cevnens 2| e 1FE 121,049 | ...119.004 119,004 100,000 114,300 0 (1,909) 0 0 ... 5.000 |...... 2.670 04/29/2016. | 10/01/2036.
71883M  HX 5 |PHOENIX AZ CIVIC IMPT CORP ARP SD.. 2| v 1FE 304,248 |...112.805 282,013 250,000 277,917 0 (7,677) 0 0. 5.000 | ... 1.700 06/28/2016. | 07/01/2024.
733911 CA 7 | PORT OF CORPUS CHRISTI TX AUTH.....oormvrrererriineriinnrnesennensessissessinnnens | coveene | oo | vevveineen | s 1FE 250,000 |...103.404 258,510 250,000 250,000 0 0 0 0. 3218 | ... 3.210 07/25/2018. | 12/01/2022.
733911 CB 5 | PORT OF CORPUS CHRISTI TX AUTH SD. | [ | e 1FE 250,000 | ...104.285 260,713 250,000 250,000 0 0 0 0. 3318 | ... 3.310 07/25/2018. | 12/01/2023.
734064 HR 2 |PORT EVERETT WA REVENUE. SD.. 181,142 | ...104.786 167,658 160,000 167,837 0 (4,007) 0 0 ... 4.000 | ...... 1.400 07/13/2016. | 12/01/2021.
762197 SK 8 |RHODE ISLAND ST HLTH & EDUCTNL SD.. 175,929 | ...120.354 180,531 150,000 168,043 0 (2,887) 0 0. 5.000 | ... 2.710 03/09/2017. | 09/15/2025.
88906R  ER 7 | TOHOPEKALIGA FL WTR AUTH UTILL...coiiiiiiiiisniiisssiissenisssiessssiisssenisans | covnens 2 135,921 |...112.082 140,103 125,000 132,427 0 (978) 0 0 | 4.000 | ...... 3.020 03/18/2016. | 10/01/2033.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer OBlIGAtONS............crirweirresmiiresisssesesssissssesssssesessesessssssrseees | serreesssens 3,275,215 XXX [ 3,224,831 2,935,000 3,137,583 0 (41,603) 0 0 XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31339S PS8 |UMBS - POOL QAB133......cccciiimriemeresisesisisesssssesssssesssssssssssessssssesssssssssss. | aneeees ...102.966 767,952 745,828 767,969 0 0 0 0. 3.500 | ... 2.710 [MON... | .. 12/05/2019. | 09/01/2049.
3140GY  GZ 6 |UMBS - POOL BHI215.........ooourierriiieiiisnseesnesessessissesssissessssssssssssssssnnss | anneees ..103.888 | .ccoovons 1,835,301 1,766,600 1,812,421 0 (3,698) 0 0. 3.500 | ...... 3.010 [MON... | .. 05/31/2019. | 01/01/2048.
3140H3  CU 8 [UMBS - POOL BJ18B2.........ooveecveeensiessneeessseesessssssesssssssssssssessenssssssnsssanns | svveens .. 104.002 | ... 2,550,316 2,450,054 2,481,446 0 (5,197) 0 0. 3.500 | ...... 3.140 | MON... 04/02/2019. | 10/01/2047.
314009  RT 0 [UMBS - POOL BMAGIT........ooereemeresreressssssisesesssenssesssssssssssssessssssnsssssnss | covenns 102,169 | s 1,115,044 1,091,366 1,092,481 0 (202) 0 0. 3.000 | ... 2.930 [MON... |.. 04/03/2019. | 08/01/2038.
3140Q9  T7 8 [UMBS - POOL CA2373.......cooorrrimeresmeneseesisssssssssesssssesssssssssssssssssssssssssensss. | sevsens ..107.112 745,183 695,700 740,485 0 (14,189) 0 (VN 5.000 |...... 2.740 [MON... | .. 03/28/2019. | 09/01/2048.
314180  KJ 0 [UMBS - POOL MA3BOB..........ccorivermriesrinsiessnssssssssessssssssssssssssssssssssssssssnsssssnes | coseoas ..100.923 454,157 450,000 454,078 0 0 0 0 ... 2.500 |...... 2.280 [MON... |.. 12/04/2019. | 12/01/2034.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities XXX s 7,467,953 7,199,548 7,348,880 0 (23,286) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. XXX | e 10,692,784 |............. 10,134,548 | ............ 10,486,463 0 (64,889) 0 0 XXX XXX XXX XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Issuer Oblig




Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE D - PART 1

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

¢oL3

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
9} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.J/A.C.V. Rateof | Rateof | Paid Accrued During Year | Acquired Date
025816  BY 4 | AMERICAN EXPRESS CO.......ccovvuireermrriiesriiereisessssesssssesssssssssssssssssnessss | e . 2| 1FE 459,878 |...102.999 463,499 450,000 457,027 0 (2,851) 0 0. 3.700 | ...... 2.780 [MN..coo. | covvrnnnenn 2,590 | oo 16,604 | 04/02/2019.| 11/05/2021.
037833  CU 2 [APPLE INC......coooereeeecstieeessiseesises s sssssssssssesssssssssssssssssssssssssnsss | ieees e ..103.392 775,442 750,000 750,308 0 (37) 0 0. 2.850 | ... 2.830 04/09/2019. | 05/11/2024.
05565E  BH 7 | BMW US CAPITAL LLC.....cooirirmrrernerisseeessesessssssessessssssesssssessssssssssssesessnse | sseeees e ...103.185 773,892 750,000 749,609 0 59 0 (VN 3.150 | ... 3.160 04/15/2019. | 04/18/2024.
06051G  HH 5 | BANK OF AMERICA CORP........cooovivumriirreesineeiisessissesesssesessssssssessssssssssnns | ineees e ...101.869 764,021 750,000 756,617 0 (3,508) 0 0. 3499 | ... 2.840 03/27/2019. | 05/17/2022.
110122 BZ 0 [BRISTOL-MYERS SQUIBB CO........crmerrurmriirmrreesmerniiesiisnessissseessesssssesssssnens | coveens e ...103.105 360,869 350,000 348,810 0 168 0 0. 2.900 | ...... 2.980 05/07/2019. | 07/26/2024.
114259 AT 1 [BROOKLYN UNION GAS CO.....ccoumrermmrriirernimeressssenssssssssessssssssssssssessssnssess. | cevenns . ...108.140 540,703 500,000 516,033 0 (1,092) 0 0 ... 3.865 | ...... 3.440 04/05/2019. | 03/04/2029.
144141 DC 9 |DUKE ENERGY PROGRESS LLC.......coccomerirrrirnnsreessseeessessssssssissssssissssssnns | cevenns e ...101.880 764,102 750,000 751,694 0 (541) 0 0. 2.800 | ... 2.690 04/08/2019. | 05/15/2022.
172967  MF 5 [CITIGROUP INC......coovviorriiiniiiiiiisneeiissee st ssisssssssssssssesssssssssssssssssnns | svvenas IO ...104.054 416,216 400,000 400,000 0 0 0 0. 3.352 | ... 3.350 04/16/2019. | 04/24/2025.
20030N  BL 4 [ COMCAST CORP.......omeivviumrriimtriiieessiissssissssesssssssssssssssesssisssssssssssssssssssnesss | coveens [ 1] TFE | oo 764,153 | ...105.399 790,493 750,000 762,404 0 (1,748) 0 0. 3.375 | ... 3.000 03/27/2019. | 02/15/2025.
24422E UX 5 | JOHN DEERE CAPITAL CORP.......cooevvuurrimimrreseenesesssssessssssssesssensssssssssness | soveees e | e | e 1FE 499,145 |..102.211 511,058 500,000 499,232 0 87 0 0 ... 2.600 | ... 2.630 06/04/2019. | 03/07/2024.
254687 CM 6 | WALT DISNEY COMPANY/THE........covuurrimeeeirseesseesssessissessssssesssssssssness | e | 1FE]| ... 758,408 |...103.013 772,600 750,000 756,707 0 (1,701) 0 0. 3.000 |...... 2.650 04/10/2019. | 09/15/2022.
26078) AB 6 | DOWDUPONT INC JROPTO (R PR I PO 2FE 417,524 | ...106.947 427,790 400,000 414,821 0 (2,703) 0 0. 4.205 | ... 3.160 04/01/2019. | 11/15/2023.
38141G WV 2 [ GOLDMAN SACHS GROUP INC.......cocrmerrrirririnerismenesessinssessisssessssesssseenns | coveens U0 [RRPPPOON N IOV 1FE 248,755 | ...107.059 267,648 250,000 248,836 0 81 0 0. 3814 | ... 3.880 04/25/2019. | 04/23/2029.
459200 JY 8 |IBMCORP SD. | [ | e 1FE 498,090 |...103.594 517,973 500,000 498,314 0 224 0 0. 3.000 |...... 3.080 05/08/2019. | 05/15/2024.
46647P AR 7 [JPMORGAN CHASE & CO......covvvumureirerriiesrissessisssessssesssssessssssessssssesssssssss. | sevsens | 1FE]| ... 771,030 |...109.539 821,549 750,000 769,536 0 (1,494) 0 0 ... 4.005 | ... 3.630 03/26/2019. | 04/23/2029.
64952W DG 5 [NEW YORKLIFE GLOBAL FDG........cosvreermeriirmeirisnereisseeessseeesssssesssssssssesesnas | cevenns | | 1FE 749,483 |...103.202 774,015 750,000 749,553 0 71 0 (I 2875 | ... 2.880 04/03/2019. | 04/10/2024.
66989H AM 0 [ NOVARTIS CAPITAL CORP.......coovtveurrirreeirnsiesisssisssssesssesssssssssssssssssssssnns | cvvenns IO 11 AFE | s 570,906 |...101.355 582,791 575,000 571,840 0 934 0 0 ... 2400 | ... 2.640 04/08/2019. | 05/17/2022.
693475 AW 5 | PNC FINANCIAL SERVICES........coovveerreeesieeereeseesesssossssesssssessssssssssesssessssssens | oinees . 2 1FE 748,800 | ...106.339 797,549 750,000 748,871 0 71 0 0. 3450 | ... 3.460 04/16/2019. | 04/23/2029.
717081 ET 6 |PFIZER INC....oooriierierceiteecnissesessesesssessss s ssssssssssssesssssssssssessssssssssssenssns | sonees ]| 1FE 759,255 | ...107.622 807,170 750,000 758,710 0 (545) 0 0. 3450 | ... 3.290 04/22/2019. | 03/15/2029.
74456Q BY 1 [PUBLIC SERVICE ELECTRIC........coovverrrirerriseeeesssenissesssssesssssssssesssesssnsenss | cevsens ]| 1FE]| ... 747,068 |...105.611 792,084 750,000 747,234 0 166 0 0. 3.200 | ...... 3.240 05/06/2019. | 05/15/2029.
857477 AN 3 | STATE STREET CORP......cosevvirrriiieirirssiissnesisesssssessssssssssssssessssssssssessssssnnss | neees | | 1FE 262,723 |...105.492 263,731 250,000 262,635 0 (87) 0 0. 3.300 |...... 2210 12/16/2019. | 12/16/2024.
87612E  BH 8 | TARGET CORP......cceovvuriirirriiersiiesiiisessisssssssessssessssssssssssessssesssssessisnns | coveees [ 1] 1= [P 761,723 |...108.589 814,421 750,000 760,960 0 (763) 0 0. 3.375 | ... 3.180 03/28/2019. | 04/15/2029.
89236T FX 8 | TOYOTA MOTOR CREDIT CORP.......cccoorrimmererrernsnsessisseresssenssssssssssssssssss | sveeees [0 (SRR IS 1FE 249,843 |...101.653 254,134 250,000 249,879 0 37 0 0. 2650 | ...... 2.670 04/09/2019. | 04/12/2022.
904764 AS 6 | UNILEVER CAPITAL CORP R .251,088 | ...104.573 261,434 250,000 250,981 0 (106) 0 0. 3.100 | ...... 3.020 04/12/2019. | 07/30/2025.
911312 BR 6 |UNITED PARCEL SERVICE........ccooooommmriireiinriinsssisssssisssessssssssssssssssssssnns | e o ..107.146 803,597 750,000 764,318 0 (1,027) 0 0 ... 3400 | ... 3.150 03/27/2019. | 03/15/2029.
931142 EL 3 |WALMART INC.....cossoiierriieeisieseisisssissssssssssssssssssssssssssssssssssssssssssssssssssssssnnns | enes e ...103.520 258,801 250,000 249,727 0 32 0 0 ... 2850 | ... 2.870 04/16/2019. | 07/08/2024.
976826 BM 8 | WISCONSIN POWER & LIGHT........cooomrrererrmimeriimreesseesssssessisessssnsensssesness | e | X ...102.663 256,658 250,000 257,868 0 (27) 0 0. 3.000 |...... 2.610 12/13/2019.| 07/01/2029.
99B023 52 3 | FIRST NATIONAL BANK - CD. $.... [ T [ ..100.000 | ..coovrviaenes 1,250,000 1,250,000 1,250,000 0 0 0 0 ... 2476 | ... 2470 12/07/2018. | 01/07/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations XXX .16,884,240 ..16,175,000 ...16,302,524 0 (16,300) 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
36260J AD 9 | GS MORTGAGE SECURITIES TRUST 19-GC39 Ad........oooovrrverernicrrieeirinns | covenne . 2] 1FM 772,457 |...106.995 802,463 750,000 771,237 0 (1,220) 0 0. 3.567 | ... 3.200 05/09/2019. | 05/10/2052.
90276Y AE 3 |UBS COMMERCIAL MORTGAGE TRUST 19-C16 Ad.........covvveercrrereriineriinns | cereees . 2] TFM | e 1,544,989 | ..106.471 | ...cocornvennr 1,597,065 1,500,000 1,542,090 0 (2,898) 0 0. 3.604 | ... 3.230 03/27/2019. | 04/15/2052.
95001X  BA 3 | WELLS FARGO COMMERCIAL MORTGAG 19-C50 A.......coovuunmrierissrinsscresinnnns | csseees . 2] 1FM] ... 1,514,904 |...104.764 ...1,571,460 1,500,000 1,513,971 0 (933) 0 0 | 3.466 | ... 3.330 04/29/2019. | 05/15/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 3,832,350 XXX ...3,970,988 3,750,000 3,827,298 0 (5,051) 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
21872F  AA 5 | COLONY AMERICAN FINANCE LTD 19-1 A....oovvvvmmrrirreresmenesssesssssesssssenesnns | cvveees . 2| 1FE 496,694 |...102.840 510,823 496,717 496,694 0 0 0 0 3.324 3.290 [MON... |.. 04/03/2019. | 03/15/2052.
34528Q GS 7 [FORD CREDIT FLOORPLAN MASTER O 19-1 A.....coouivvinerernenereenessennnnns | ceveens . 2| e 1FE 749,892 |...101.321 759,909 750,000 749,919 0 26 0 0. 2.840 | ...... 2.840 [MON... |.. 04/02/2019. | 03/15/2024.
92349G  AA 9 | VERIZON OWNER TRUST 19-B ATA.......iiiiiiiiiiiininisiossiisssssesssssessssssssssssssses | s . 2] 1FE 249,983 | ...100.635 251,590 250,000 249,987 0 5 0 0 ... 2.330 |...... 2.330 [MON... |.. 06/04/2019. | 12/20/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNIES...........cuiwueirresirresisriinssiissssressssseeessesesiesens | conserseennens 1,496,569 XXX .1,522,322 1,496,717 1,496,600 0 31 0 0 XXX XXX XXX | .. ...2,501 XXX XXX
3899999. Total - Industrial & Miscellaneous (UNaffiliated)............coorvvveuriiisiiiiiesiiiiiesisssssssssssssssssssssssssssssssssssssessssssssssssssssssssssssessss | cosssssssans 21,647,748 XXX 22,377,550 21,421,717 21,626,422 0 (21,320) 0 0] XXX XXX XXX [ covveeens 126,230 XXX XXX

Totals
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SCHEDULE D - PART 1

ng-Term BONDS Owned December 31 of Current Year

Showing all Lo
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.J/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
7699999.  Total - ISSUET ODIIGAtIONS. ...vvc..rreusseriesssiresssernessesssssersesssees s s s s ssnnsnens | onssnsesaadd 44,016,521 XXX [ e 45,120,149 | ..ccocvvnenee 43,705,000 | ......c 43,945,375 0 (3,423) 0 0 XXX XXX | XXX | ... 289,554 | ... 868,327 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities 9,716,629 XXX ..9,811,063 9,456,988 9,706,578 0 (54,985) 0 0] XXX XXX | XXX [ 27,127 | 206,156 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities 3,832,350 XXX ..3,970,988 3,750,000 3,827,298 0 (5,051) 0 0 XXX XXX | XXX | ........11,088 | ........... 81,982 XXX XXX
7999999. Total - Other Loan-Backed and SITUCIUIEA SECUMHIES. ..............oveveevveereereeeseeeersereseeeerseesesereeseeeseseseessssessessssesesessesesesssessesssens | coeeererreens 1,496,569 XXX .1,622,322 1,496,717 1,496,600 0 31 0 0 XXX XXX | XXX {2,501 | 28,604 XXX XXX
8399999, Grand TOtal - BONGS..............ovvvveeeeeeeeeeeeiesseeeeeeseseeeeeeeseeseesseee s ssseessesesssseesessseeseeesessesssseesesssesssesessssssseesssssssseesssesss | corisieseees 59,062,069 XXX 60,424,522 58,408,705 58,975,851 0 (63,428) 0 0] XXX XXX ] XXX ].........330,250 | ...... 1,185,069 XXX XXX
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends

Bonds - U.S. Government
912828  4A 5 |UNITED STATES TREASURY NOTE 03/13/2019 NOMURA SECURITIES INTL 1,410,669 1,400,000
912828  4W 7 |UNITED STATES TREASURY NOTE 03/13/2019.. BANK OF AMERICA 1,410,067 1,400,000
912828  6C 9 |UNITED STATES TREASURY NOTE 03/20/2019 VARIOUS 1,854,286 1,850,000
912828 6D 7 |UNITED STATES TREASURY NOTE 03/13/2019......... HSBC SECURITIES USA INC 1,501,235 1,500,000
912828  6G 0 |UNITED STATES TREASURY NOTE 03/13/2019.. PARIBAS CORPORATION 1,397,325 1,400,000
912828 L2 4 |UNITED STATES TREASURY NOTE 03/13/2019 BANK OF AMERICA 1,472,700 1,500,000
912828 VS 6 |UNITED STATES TREASURY NOTE 03/13/2019......... NOMURA SECURITIES INTL 1,404,325 1,400,000
0599999. Total - Bonds - U.S. Government 10,450,607 | ..o 10,450,000

Bonds - U.S. Special Revenue and Special Assessment
31339S PS8 |UMBS -POOL QA3133 12/05/2019......... SUNTRUST CAPITAL MARKETS 767,969 745,828 798
3140GY GZ 6 |UMBS - POOL BH9215. 05/31/2019......... SUNTRUST CAPITAL MARKETS 1,963,607 1,913,964 2,233
3140H3 CU 8 |UMBS - POOL BJ1882 04/02/2019......... WELLS FARGO FINANCIAL 2,922,500 2,885,529 2,525
31409 RT 0 |UMBS - POOL BM4997 04/03/2019......... SUNTRUST CAPITAL MARKETS 1,213,794 1,212,468 909
3140Q9 T7 8 |UMBS-POOL CA2373 03/28/2019......... SUNTRUST CAPITAL MARKETS 1,008,468 947,474 1,184
31418D KJ 0 |UMBS - POOL MA3896. 12/04/2019......... CANTOR FITZGERALD LLC 454,078 450,000 500
644684 DQ 2 | NEW HAMPSHIRE ST BUSINESS FIN 03/29/2019......... TD SECURITIES 170,000 170,000 0
3199999. Total - Bonds - U.S. Special Revenue and Special A 1t 8,500,416 8,325,263 8,149

Bonds - Industrial and Miscellaneous
025816  BY 4 | AMERICAN EXPRESS CO. 04/02/2019.. WELLS FARGO FINANCIAL 459,878 450,000 6,845
037833 CU 2 |APPLEINC, 04/09/2019 BANK OF AMERICA 750,345 750,000 8,906
05565E  BH 7 |BMW US CAPITALLLC 04/15/2019 BANK OF AMERICA 749,550 750,000 0
06051G  HH 5 | BANK OF AMERICA CORP 03/27/2019.. JP MORGAN SECURITIES INC 760,125 750,000 9,622
110122  BZ 0 |BRISTOL-MYERS SQUIBB CO 05/07/2019 MORGAN STANLEY & CO 348,642 350,000 0
114259 AT 1 |BROOKLYN UNION GAS CO. 04/05/2019......... KEY BANC CAPITAL MARKETS 517,125 500,000 1,879
144141 DC 9 |DUKE ENERGY PROGRESS LLC 04/08/2019......... KEY BANC CAPITAL MARKETS 752,235 750,000 8,458
172967 MF 5 | CITIGROUP INC 04/16/2019......... CITIGROUP GLOBAL MARKETS 400,000 400,000 0
20030N  BL 4 |COMCAST CORP. 03/27/2019......... MORGAN STANLEY & CO 764,153 750,000 3,094
21872F  AA 5 | COLONY AMERICAN FINANCE LTD 19-1 A 04/03/2019......... MORGAN STANLEY & CO 499,978 500,000 462
24422E  UX 5 | JOHN DEERE CAPITAL CORP 06/04/2019......... CITIGROUP GLOBAL MARKETS 499,145 500,000 0
254687 CM 6 | WALT DISNEY COMPANY/THE 04/10/2019......... CITIGROUP GLOBAL MARKETS 758,408 750,000 1,375
26078) AB 6 | DOWDUPONT INC 04/01/2019......... SUNTRUST CAPITAL MARKETS 417,524 400,000 5,840
34528Q GS 7 |FORD CREDIT FLOORPLAN MASTER O 19-1 A 04/02/2019......... BARCLAYS CAPITAL 749,892 750,000 0
36260) AD 9 | GS MORTGAGE SECURITIES TRUST 19-GC39 A4 05/09/2019......... GOLDMAN SACHS 772,457 750,000 1,635
38141G WV 2 | GOLDMAN SACHS GROUP INC. 04/25/2019......... CITIGROUP GLOBAL MARKETS 248,755 250,000 159
459200 JY 8 |IBM CORP. 05/08/2019......... JP MORGAN SECURITIES INC 498,090 500,000 0
46647P AR 7 | JPMORGAN CHASE & CO 03/26/2019......... DEUTSCHE BANK 771,030 750,000 12,933
64952W DG 5 |NEW YORK LIFE GLOBAL FDG 04/03/2019......... CREDIT SUISSE FIRST BOSTON 749,483 750,000 0
66989H AM 0 | NOVARTIS CAPITAL CORP. 04/08/2019 MORGAN STANLEY & CO 744,660 750,000 7,150
693475 AW 5 | PNC FINANCIAL SERVICES 04/16/2019.. JP MORGAN SECURITIES INC 748,800 750,000 0
717081 ET 6 |PFIZERINC 04/22/2019 CREDIT SUISSE FIRST BOSTON 759,255 750,000 3,091
74456Q BY 1 |PUBLIC SERVICE ELECTRIC 05/06/2019 MIZUHO SECURITIES USA LLC 747,068 750,000 0
857477 AN 3 | STATE STREET CORP 12/16/2019.. CREDIT SUISSE FIRST BOSTON 262,723 250,000 46
87612E BH 8 | TARGET CORP. 03/28/2019......... JEFFERIES & COMPANY INC 761,723 750,000 281
89236T FX 8 |TOYOTAMOTOR CREDIT CORP. 04/09/2019......... CITIGROUP GLOBAL MARKETS 249,843 250,000 0
90276Y  AE 3 |UBS COMMERCIAL MORTGAGE TRUST 19-C16 A4 03/27/2019......... UBS SECURITIES LLC. 1,544,989 1,500,000 2,253
904764 AS 6 | UNILEVER CAPITAL CORP 04/12/2019......... WELLS FARGO FINANCIAL 251,088 250,000 1,636
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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CUSIP Identification Description Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
911312  BR 6 | UNITED PARCEL SERVICE MARKETAXESS 765,345 750,000 992
92349G  AA 9 |VERIZON OWNER TRUST 19-B A1A MITSUBISHI UFJ SECURITIES USA INC 249,983 250,000 0
931142  EL 3 | WALMART INC. MIZUHO SECURITIES USA LLC 249,695 250,000 0
95001X  BA 3 | WELLS FARGO COMMERCIAL MORTGAG 19-C50 A4 WELLS FARGO FINANCIAL 1,514,904 1,500,000 | oooorevrrrierieeeeneeieeiesiienieens 1,877
976826  BM 8 | WISCONSIN POWER & LIGHT DEUTSCHE BANK 257,895 250,000 3,604
3899999. Total - Bonds - Industrial and Miscellaneous 20,574,786 20,350,000 82,138
8399997. Total - Bonds - Part 3 39,525,809 39,125,263 104,566
8399998. Total - Bonds - Summary Item from Part 5. 5,280,750 5,250,000 2,639
8399999. Total - Bonds. 44,806,559 | oo 44,375,263 | oo 107,205
9999999. Total - Bonds, Preferred and Common Stocks 44,806,559 XXX s 107,205

(A
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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 Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/AC.V. Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
361795 B7 1 | GOVERNMENT NATL MTG ASSOC I #MA3662... | .. | 12/01/2019. | PAYDOWN. oo | 119,015 | oo 119,015 119,440 0 (426) 0 (426) 0 119,015 0 0 0 2105 | 05/20/2046.
36179S B8 9 | GOVERNMENT NATL MTG ASSOC Il #MA3663... | . | 12/01/2019. | PAYDOWN 127,553 427,553 128,343 0 (791) 0 (7191) 0 127 553 0 0 0 2,651 | 05/20/2046.
36179S EG 8 | GOVERNMENT NATL MTG ASSOC Il #MA3735... | . | 12/01/2019. | PAYDOWN 125,024 125,021 125,459 0 (438) 0 (438) 0 125,021 0 0 0 2,224 | 06/20/2046.
36179S EH 6 | GOVERNMENT NATL MTG ASSOC Il #MA3736... | .. | 12/01/2019. | PAYDOWN 132872 132872 133720 0 (848) 0 (848) 0 132,872 0 0 0| v 2778 | 06/20/2046.
912828 2X 7 |UNITED STATES TREASURY NOTE. .. | 06/11/2019. | NOMURA SECURITIES INTL... 49,867 50.000 49,950 0 30 0 30 0 49,980 (0] I QN — [GRE) ] — 481 | 09/30/2019.
912828 F6 2 |UNITED STATES TREASURY NOTE 10/31/2019. | MATURITY. 200,000 200,000 199,087 199,603 0 397 0 397 0 200,000 0 0 0 3,000 | 10/31/2019.
912828 N6 3 |UNITED STATES TREASURY NOTE .1 01/15/2019. | MATURITY. 500,000 500,000 504,259 500,056 0 (56) 0 (56) 0 500,000 0 0 0 2,813 | 01/15/2019.
912828 P5 3 |UNITED STATES TREASURY NOTE .. | 02/15/2019. | MATURITY 600,000 600,000 596,369 599,848 0 152 0 152 0 600,000 0 0 0 2,250 | 02/15/2019.
912828 P9 5 |UNITED STATES TREASURY NOTE........ccooevrvvnnee .| 03/16/2019. [ MATURITY ..o | 100,000 | vovvo.. 100,000 99,907 99,994 0 6 0 6 0 100,000 0 0 0 500 | 03/15/2019.
912828 R8 5 |UNITED STATES TREASURY NOTE .. | 06/15/2019. | MATURITY 250,000 250,000 249,757 249,963 0 37 0 37 0 250,000 0 0 (VR 1,094 | 06/15/2019.
912828 W6 3 |UNITED STATES TREASURY NOTE v | | 06/11/2019. | JP MORGAN SECURITIES INC................ 49,816 50.000 50,225 50,093 0 (34) 0 (34) 0 50,059 0 (243) (243) 603 | 03/15/2020.
912828 WS 5 |UNITED STATES TREASURY NOTE........c.oovvvr - | 04126/2019. | NOMURA SECURITIES INTL.c oo | 5,492,032 | ... 5,500,000 | ........ 5,460,272 | v 5,481,463 | oo 0 [ 12,152 | oo 0 v 12,152 0 5,493,615 0] (1,583) ] oo (1,583)] ......29,380 | 06/30/2019.
0599999 Total - BONS - U.S. GOVEIMMENE...o.covssrsssssssssssssssssssssssssssssissinssssississsssssssssssssssssssssssssssssssssssssssssssssssssss || 7,746,176 | ........ 7,754,461 |....... 7,739,308 | ..ooocnee 7,737,932 | v 0 | 10,181 [ e 0 [ e 10,181 | oo (o — 7,748,115 | e 0] (1,939) | oo (1,939) ] ....... 49879 | XXX
Bonds - U.S. States, Territories and Possessions
93974D YF 9 |WASHINGTON ST [ ]03107/2019.JHILLTOP SECURITIES ..o | ] 529.974 | . 450,000 582,282 552,000 0 (2,448) 0 (2,448) 0 549,552 0]...(19578)]........ (19.578)| ......13,750 | 08/01/2030.
1799999, Total - Bonds - U.S. States, TEMTItOries & POSSESSIONS.........ccrcrevrrrrrs  woerrersersersersessersessesesieeseesersensossossoesoesmesmssesioseses | 529,974 | oo 450,000 582,282 552,000 0 (2,448) 0 (2,448) 0 549,552 0]...(19578)| ....... (19,578)| ... 13750 | XXX
Bonds - U.S. Political Subdivisions of States
088281 VX 5 [BEXARCNTYTX | 05/29/2019. | CITIGROUP GLOBAL MARKETS.....ccocooe | ] 164,886 | ....... 150,000 | ..o 171,713 166,165 0 (976) 0 (976) 0 165,189 0| e (GI0K) ) — (303) | ..o 2,767 | 06/15/2031.
151365 JS 3 |CENTENNIAL PA SCH DIST BUCKS C.. .| 0311112019, | OPPENHEIMER & CO. INC..cocoov | | 109,129 | . 100,000 | oo 113,927 110227 0 (323) 0 (323) 0 109,903 0 e O —— TT4)| o 978 | 12/15/2029.
217489 3E 1 |COPPELL TX INDEP SCHDIST. < | - | 05/29/2019. | WELLS FARGO FINANCIAL. o R DA 111,983 | oo 100,000 | o 17,713 113,275 0 (788) 0 (788) 0 112,486 0 v GO —— (503)| ........ 3,178 | 08/15/2028.
447025 UV 7 |HUNTSVILLE Al .| 05/29/2019. | MIDDLEGATE SECURITIES LTD. 237,154 200,000 254,038 241,407 0 (2,197 0 2,197 0 239,210 0 (2,056) (2,056) 5833 | 05/01/2033.
495224 3A 3 |KING CNTY WA SCH DIST #4111SS. | 05/29/2019. | CITIGROUP GLOBAL MARKETS. 139,180 125,000 144810 140,314 0 (795) 0 (795) 0 139,519 0| o [T — (339)] oo 2,500 | 12/01/2031.
667825 K6 9 |NORTHWEST TX INDEP SCH DIST... .. | .. | 05/29/2019. | CITIGROUP GLOBAL MARKETS. 76411 450,000 187,527 177.229 0 0 (1,758) 0 175 471 0 940 940 5,958 | 02/15/2028.
2499999, Total - Bonds - U.S. Political Subdivisions of States 938,743 825,000 989,728 948,617 0 0 (6,837) 0 941,778 0. e (3,035) | ..ooovvene (3,035) | ....... 21,214 XXX
Bonds - U.S. Special R and Special A t
117569 HC 0 |BRYAN TX ELEC SYS REVENUE............... ] 03/11/2019. [ PIPER SANDLER COMPANIES............... 100,000 124,867 119,334 0 477) 0 @477) 0 118,857 3,500 | 07/01/2030.
120525 FG 0 |BUNCOMBE CNTY NC LTD OBLIG .| 05/29/2019. | CITIGROUP GLOBAL MARKETS. 100,000 424407 "7 ol (1.081) 0 (1,081) 0 116,636 2500 | 06/01/2028.
14849Q EC 8 |CASTLE ROCK COWTR & SWRENTER............ | . | 05/29/2019. | CITIGROUP GLOBAL MARKETS. 100,000 118,813 114,730 0 (719) 0 (119) 0 114,011 2,000 | 12/01/2030.
14849Q ED 6 |CASTLEROCK COWTR & SWRENTER......... | 05/29/2019. | SUMRIDGE . 150,000 177,450 171,504 o (1,047) 0 (1,047) 0 170,457 3,000 | 12/01/2031.
20774Y J8 1 [CONNECTICUT ST HLTH & EDUCTNLF.... .. | 07/01/2019. | CALLED BY ISSUER at 100.000.. 350,000 350,000 350,000 350,000 0 0 0 0 0 350,000 3,500 | 07/01/2042.
23542) AN 5 |DALLAS TX WTRWKS & SWR SYS REV..........| .. | 03/20/2019. | WELLS FARGO FINANCIAL Ao 425,000 462,763 154,214 0 (792) 0 153,422 2,969 | 10/01/2029.
23542) AT 2 |DALLAS TX WTRWKS & SWR SYS REV........... .| 05/20/2019. | RBC CAPITAL MARKETS.....c.ooscrcre 100,000 428,247 121914 0 (1,007) 0 120,818 3333 | 10/01/2034.
3140GY GZ 6 |UMBS-POOL BH9215 12001/2019. | PAYDOWN....ovssssssieess | | qanaea | 147.364 | . 151,186 0 0 (125) 0 147,364 1,622 | 01/01/2048.
3140H3 CU 8 [UMBS-POOL BJ1882. .. | 12/01/2019. | PAYDOWN .435475 0 0 (383) 0 435,475 5,761 | 10/01/2047.
314009 RT 0 |UMBS - POOL BMAST.........ocoorvseseseseesrsn .| 12101/2019. | PAYDOWN ) 421103 0 0 ) 0 121,103 1,497 | 08/01/2038.
3140Q9 T7 8 [UMBS-POOL CA2373 12/01/2019. | PAYDOWN 251,774 251,774 0 0 (2,019) 0 251,774 4,968 | 09/01/2048.
485106 MP 0 |KANSAS CITY MO SPL OBLG .| .. | 10/01/2019. | MATURITY. 100,000 100,000 0 0 0 100,000 1,614 | 10/01/2019.
50250N  3J 0 |MET TRANSPRTN AUTH NY DEDICATE.d........... .. | 05/20/2019. | SWBC CAPITAL MARKETS GROUP.......| 178847 181,409 0 (1,535) 0 179,874 4,083 | 11/15/2035.
650035 Q7 6 |NEW YORK ST URBAN DEV CORP REV.. .| 05/29/2019. | SWBC CAPITAL MARKETS GROWP.....| | 137,692 135,757 0 (1,207) 0 134,550 4,089 | 03/15/2029.
708796 3D 7 |PENNSYLVANIA ST HSG FIN AGY SF .| .. | 06/25/2019. | VARIOUS 190,855 193,897 0 (1,285) 0 192,612 4356 | 10/01/2046.
709223 YZ 8 |PENNSYLVANIA ST TURNPIKE COMM............. .| 05/29/2019. | MORGAN STANLEY & CO....ocooooooee 127159 129398 0 (1.993) 0 127,405 3125 | 12/01/2024.
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1 3 4 6 7 8 10 Change in Book/Adjusted Carrying Value 16
1 12 13 1
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Foreign Stock Stated
ei Prior Year Valuation Year's Temporary Book/Adjusted | Exchange Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment Carrying Value at | Gain (Loss) Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Carrying Value | (Decrease) | /Accretion | Recognized Disposal Date | on Disposal During Year Date
915200 XK 0 |UNIV OF VERMONT & ST AGRIC CLG................ .| 03/11/2019. | OPPENHEIMER & CO. INC.........cocvvvvv | 118,006 120,160 0 (478) 0 0 119,682 0 oii(1.676) oo (1.676) | o 2,250 | 10/01/2030.
3199999. Total - Bonds - U.S. Special Revenue and Special A 1t 2,943,307 2,010,034 0 (14,247 | e 0 0 2,954,040 010 .(10.733)| i (10.733) | oo, 54,167 XXX
Bonds - Industrial and Miscellaneous
21872F AA 5 |COLONY AMERICAN FINANCE LTD 19-1A....| . 12/01/2019. ] PAYDOWN 0 0 0 0 3283 0 41 | 03/15/2052.
66989H AM 0 |NOVARTIS CAPITAL CORP..........cccoommmmrvvrrimnrnnnies .| 06/11/2019.| GOLDMAN SACHS 0 0 70 0 0 173,824 0 05/17/2022.
3899999. Total - Bonds - Industrial and Miscellaneous 0 0 70 0 0 177,107 0 XXX
8399997, Tl - BONGS - PAMt 4.ttt e | 12,336,889 [ 0011,963,460 | 112,555,072 | . 11,248,583 | .o 0 (13,281)] o 0 0 12,370,592 | oo 0 XXX
8399998. Total - Bonds - Summary tem from Part 5...........cccoooeiriviiiiviiiiiiiiiiins o | 5,309,063 | ........ 5,250,000 0 0 (2,415) 0 0 5,278,335 0 XXX
8399999, 08B - BOMAS .. e | 17,645,945 | .....17,213,460 | .....17,835,822 | ........ 11,248,583 | .o 0 (15,696) | ..o 0 17,648,927 0 XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS.......cvvvvvvvvtssvsiss vt | 17,645,945 XXX [...17,835,822 | ......... 11,248,583 | oo 0 (15,696) | .........c... 0 17,648,927 0 XXX
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
0 Year's Total Foreign Interest and|  Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change in| Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment B./AC.V. Changein | (Loss)on | Gain (Loss) | (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - Industrial and Miscellaneous
02005A GU 6 |ALLY MASTER OWNER TRUST 18-2A... | .. | 03/27/2019 | RBC CAPITAL MARKETS............ccccoouvvuvee 06/06/2019 | DEUTSCHE BANK........cccooomrvvveiiinrmrriiiies | o 750,000 760,547 763,125 759,635 0 (912) 0 (912) 0 0 [ e 3,490 | ......... 3490 | ... 5620 | .......... 960
BANK OF AMERICA CREDIT CARD TR
05522R DA 3 [18-A3A3 .. | 03/26/2019 | BANK OF AMERICA..........coooocrmmnrmrrriias 05/29/2019 | BARCLAYS CAPITAL.......cvvveemecemveviiienns | o 1,500,000 | .......... 1,520,508 | .......... 1,522,734 | ........ 1,518,987 | oo (U (1,521) 0 (1,521) 0 0 [ e 3,747 | ... 3747 | ........ 9,817 | ... 1,679
14316L  AC 7 |CARMAX AUTO OWNER TRUST 19-2 A3|.. | 04/09/2019 | RBC CAPITAL MARKETS.........cccccovvvvveerne 06/06/2019 | DEUTSCHE BANK.........coooorvvveeeimerrrrviinns | covernenens 500,000 499,949 505,313 499,951 0 2 0 2 0 0 5,361 5361 | ... L I — 0
GM FINANCIAL SECURITIZED TERM 19-
36257F AD 2 |2A3 04/09/2019 | BARCLAYS CAPITAL......ccoovvemririrneriiirens 05/29/2019 | BARCLAYS CAPITAL......ccovvevervicmnrrirnnns | cevviiiaas 1,500,000 | .......... 1,499,878 | .......... 1,510,313 | ........e. 1,499,883 0 6 0 6 0 0. 10,429 | ....... 10,429 | ........ 4858 | ..o 0
HYUNDAI AUTO RECEIVABLES TRUST
44932N  AD 2 [19-AA3 04/03/2019 | SOCIETE GENERALE NEW YORK.......... 06/06/2019 | JP MORGAN SECURITIES INC........cccooo0. | v 1,000,000 | ............. 999,868 | .......... 1,007,578 999,878 0 10 0 [ 7,700 | ........ 7,700
3899999. Total - Bonds - Industrial and Miscellaneous 5,250,000 5,280,750 5,309,063 5,278,334 0 (2,415) 0 0 , .30,727
8399998. TORAL = BONGS......cvvveteeiiesees e s st sss e bbb st e skt seess fieeeE Lt eee s s s AL e e L oL LA AL E e e bbbt e bbbt s st st | crssesens 5,250,000 5,280,750 5,309,063 5,278,334 0 (2,415) 0 0. 30,727 | ....... 30,727
9999999, Total - Bonds, Preferred and Common Stocks 5,280,750 5,309,063 | ......... 5,278,334 0 (2,415) 0 0. 30,727 | ... 30,727
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number | NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount 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.

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE DA - PART 1

ed December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Own
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./A.C.V. Par Value Actual Cost Notin Default | Accrued | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
TREASURY BILL | @....... ‘ . | 09/27/2019. | PARIBAS CORPORATION 02/06/2020. 958,286 0 4,427 0 0 960,000 953,860 0 0].. 0.00 |....... 1.80
0199999. U.S. Government Bonds - Issuer Obligations. 958,286 0 4,427 0 0 960,000 953,860 0 0 XXX XXX
0599999. Total - U.S. Government Bonds. 958,286 0 4,427 0 0 960,000 953.860 0 0 XXX XXX
Total Bonds
7699999. Subtotals - Issuer Obligations 958,286 0 4,427 0 0 960,000 953,860 0 0] XXX XXX
8399999. Subtotals - Bonds 958,286 0 4,427 0 0 960,000 953,860 0 0] XXX XXX
9199999. Total - Short-Term Investment 958,286 0 4,427 0 0 XXX v 953,860 0 0] XXX XXX




Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty 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.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Key Bank. Cleveland, OH 0.00 0 0 8,961,839 | XXX
Union Bank. Los Angeles, CA R 0.00 0 0 9,485,650 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 18,447,489 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 18,447,489 | XXX
0599999. Total Cash XXX XXX 0 0 18,447,489 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 15,522,612 | 4. April 9,534,743 | 7. July. 15,540,125 | 10. October. 19,197,259

2. February. 23,258,573 | 5. May 8,376,597 |8. August 15,521,802 | 11. November. 20,320,513

3. March 8,170,618 | 6. June 13,309,151 [9. September 19,991,929 [12. December. 18,447,489

E27
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Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CusIP Description Code | Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued |  Amount Received During Year
All Other Money Market Mutual Funds
316175 10 8 | FIDELITY GOVERNMENT PORT-I 12116/2019...... 0.000 218,305 0
8699999. Total - All Other Money Market Mutual Funds 218,305 0
8899999. Total - Cash Equivalents 218,305 0




Annual Statement for the year 2019 o the F@llS Lake Fire and Casualty Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama AL 0 0 0 0
2. Alaska AK 0 0 0 0
3. Arizona AZ 0 0 0 0
4. Arkansas AR 0 0 0 0
5. California.......cc.covmurrrermerrriiinennnnd CA|....B....| COLLATERAL SECURITIES FOR CA DOI 16,406,789 16,753,785 0 0
6.  Colorado, CO 0 0 0 0
7. Connecticut. CT 0 0 0 0
8.  Delaware DE 0 0 0 0
9.  District of Columbia DC 0 0 0 0
10.  Florida FL 0 0 0 0
11.  Georgia GA 0 0 0 0
12, Hawaii HI 0 0 0 0
13.  Idaho. ID 0 0 0 0
14.  lllinois. IL 0 0 0 0
15.  Indiana IN 0 0 0 0
16.  lowa 1A 0 0 0 0
17.  Kansas KS 0 0 0 0
18.  Kentucky. KY 0 0 0 0
19.  Louisiana LA 0 0 0 0
20.  Maine ME 0 0 0 0
21.  Maryland MD 0 0 0 0
22.  Massachusetts, MA 0 0 0 0
23.  Michigan MI 0 0 0 0
24.  Minnesota MN 0 0 0 0
25.  Mississippi MS 0 0 0 0
26.  Missouri MO 0 0 0 0
27.  Montana MT 0 0 0 0
28.  Nebraska NE 0 0 0 0
29.  Nevada NV 0 0 0 0
30.  New Hampshire NH 0 0 0 0
31, New Jersey, NJ 0 0 0 0
32.  New Mexico. NM 0 0 0 0
33.  New York NY 0 0 0 0
34, North Carolina NC 0 0 0 0
35.  North Dakota ND 0 0 0 0
36.  Ohio. OH 0 0 0 0
37.  Oklahoma OK 0 0 0 0
38.  Oregon OR 0 0 0 0
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41.  South Carolina SC 0 0 0 0
42. South Dakota SD 0 0 0 0
43.  Tennessee. N 0 0 0 0
44, Texas. X 0 0 0 0
45.  Utah ut 0 0 0 0
46.  Vermont VT 0 0 0 0
47.  Virginia VA 0 0 0 0
48.  Washington WA 0 0 0 0
49.  West Virginia wv 0 0 0 0
50.  Wisconsin Wi 0 0 0 0
51.  Wyoming Wy 0 0 0 0
52.  American Samoa. AS 0 0 0 0
53.  Guam GU 0 0 0 0
54.  Puerto Rico PR 0 0 0 0
55.  US Virgin Islands. Vi 0 0 0 0
56.  Northern Mariana Islands MP 0 0 0 0
57. Canada CAN 0 0 0 0
58.  Aggregate Alien and Other........... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 16,406,789 16,753,785 0 0
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 @bOVe).......occooiveeirieeririre XXX XXX 0 0 0 0

E29




supplement for the year 2019 of he F@llS Lake Fire and Casualty Company

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE

Supp. A to Sch. T-Overflow Page
NONE

455.PH, 455.HS, 455.0P, 455.0F, 455.6
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