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Annual Statement for the year 2016 of the C U B E I NS U RAN C E CO M PANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES........vvuveereeecieeieeieeieesseisesssise e sesseesssessnssns | sevesseens 19,144,195 | ......... 100.0 | .cooueee. 19,144,195 | oo | e 19,144,195 | ......... 94.2
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ o e | e (V1 I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

2.1 Unaffiliated domestic securities (includes credit tenant loans and

hybrid securities)

2.2 Unaffiliated non-U.S. securities (including Canada

2.3 Affiliated securities
Equity interests:
3.1
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
33
3.31 Affiliated
3.32 Unaffiliated
34
3.41 Affiliated
3.42 Unaffiliated
35
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
41
42
43
44
45
46
Real estate investments:

Agricultural

Investments in mutual funds

Construction and land development

Single family residential properties
Multifamily residential properties.

COMMENCIAl IOANS.......oorveiiirieiesiese st ees
Mezzanine real estate loans

Publicly traded equity securities (excluding preferred stocks):

Other equity securities:

Other equity interests including tangible personal property under lease:

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

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

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

5.1 Property occupied by COMPANY........cccocuiiieieiciirieiesisseeie s essssessesssnns | sessesssssssessessssessenies | soessessssens 0.0 [
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoevirieiiniseeeseenns | e | e 0.0 [rooieeeirreeis
5.3 Property held for sale (including $......... 0 property acquired in
Satisfaction Of dEbt)........cccvvvieeirieiecc e | e | e (010 O
CONFACE I0BNS.......oocereecece ettt sttt ss st enens | sessesssssesssnssssnssentns | essessesenn (00
DEMIVALIVES. ...ttt | crietineieniessneneneninns | criesineiens 0.0 [
RECEIVADIES fOr SECUMHIES......veoveereereeieceeie et sssesentes | crestesssesesseessessessenes | cossseseneens (00
Securities lending (Line 10, Asset Page reinvested collateral).............ccccoeevevieviees [vvvereseeeieiesieiees | evvieienans 0.0 oo
. Cash, cash equivalents and short-term inVestMeNts.............cccoceuevevieieierreeieieens [ | cveiieiennad 0.0 | 1,188,900
. Other inVeSted @SSEtS........c.ccvirriiniircinrrereesreressieeessnessensesssesensessnenenens | onsrseesenssnnensenssnenes | cenneenenesi0:0 | riinirieinineinsnns
. Total INVEStEd @SSELS.........ceieieiececceceeeee s e e e e enenenenenenenenenenenns | e 19,144,195 | ......100.0 | .......... 20,333,095
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Annual Statement for the year 2016 of the CUBE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

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

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

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

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2016 of the CUBE |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year.

2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 19,588,009
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 12,181,719
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 1,571
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 76,956
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 12,653,726
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 50,334
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 19,144,195
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 19,144,195
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Annual Statement for the year 2016 of the C U B E I NS U RAN C E CO M PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 19,144,195 | oo, 18,957,531 | oovvorerrins 19,176,172 | oo 19,000,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS...oerrseesnises | v 19,144,195 | .o 18,957,531 | oo 19176172 | oo 19,000,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
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
Industrial and Miscellaneous, SVO Identified 8. United States
Funds and Hybrid Securities (unaffiliated) 9. Canada
10. Other Countries
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total BONGS......cmrerseeemsrnnns | onveeecninsieennns 19,144,195 | oo, 18,957,531 | oo 19,176,172 | oo, 19,000,000
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouvveneren. 19,144,195 | oo, 18,957,531 | oovvoverrinns 19,176,172
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Annual Statement for the year 2016 of the C U B E IN S U RAN C E CO M PANY

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

SCHEDULE D - PART 1A - SECTION 1

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

...2,999,638

..12,118,502

4,026,055

...19,144,195

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

4.7

Totals

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




Annual Statement for the year 2016 of the C U B E IN S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

90IS




Annual Statement for the year 2016 of the C U B E IN S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

10 Total Bonds Current Year

Line 10.7asa % of Col. 7.........

1. Total Bonds Prior Year

............... 7,050,844

..7,050,844
...36.0

11.8 Line 11.7 as a % of Col. 9. | s

L0IS

12. Total Publicly Traded Bonds
.................................................................................................................................. 4,026,055

12.7 Totals
12.8 Line 12.7 as a % of Col. 7.....
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10

............... 2,999,638 |............12,118,502
..03.3

Total Privately Placed Bonds

13.8 Line 13.7 as a % of Col. 7..... .0. .0.0]. 0. ..0.
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10...........cccccoeveer | covvrvrveiiiiiniennnn0.0 | ool 0.0 KO [OX0 ) 0.0

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

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

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

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S....... 0; NAIC3S....... 0; NAIC4§.....0; NAIC5S..... 0; NAIC6S.......... 0.




Annual Statement for the year 2016 of the CUBE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

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. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations 2,999,638 |. 12,118,502 | ... 4,026,055 |. 119,144,195 .19,588,009 19,144,195 |.

1.2 Residential Mortgage-Backed SECUNHIES...........cccvvveueiirrnierseeeins e .
1.3 Commercial Mortgage-Backed Securities..... .
1.4 Other Loan-Backed and Structured SECUMHES............uueeeererrneinimeiriins [ereersrssissisensesnessinns [T SRR
..2,999,638 | ...ocvne 12,118,502 | ..o 4,026,055

............ 19,588,009

............ 19,144,195

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

.......... XXXKivoviieies |0

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

.......... XXX ovvervneree | vvrerrrsrnnnenenen0
.......... XXX ovvivvineree | vvrerrirernnnenenen0

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

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals




Annual Statement for the year 2016 of the C U B E IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO

Total Bonds Current Year

10.1 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed Securities
10.4 Other Loan-Backed and Structured Securities
10.5 SVO Identified FUNDS.........cccoveuririiericeeceeee e
10.6 Totals

10.7 Line 10.6 asa % of Col. 7.........

60IS

Total Bonds Prior Year

11.1 Issuer Obligations

11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed Securities............ccvurererniirerininrniinee
11.4 Other Loan-Backed and Structured Securities
11.5 SVO Identified Funds
116 TOMAIS. ...
11.7 Ling 11.6 85 % 0f COl. 9. uvuieiiiei i snisnnnns | creeerensssesnsasnaas 18.0 | v 46.0 | oo 36.0 [ oo 0.0 | oo, 0.0 | . . S P 0.0 S S0, S [ 100.0 .o .S S - 100.0 [ oo 0.0

Total Publicly Traded Bonds
12.1 Issuer Obligations
12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds XXX. XXX... XXX. .. XXX.
128 TOAIS...... ettt nes | eesessesienens 2,999,638 |...........12,118,502 | .............. 4,026,055 | ..ovvvrrrrrrieieenend0 | e
12.7 Line 12.6 @@ % 0Of COl. 7....oecvverreerircrereeieine . 157 ..21.0 O 0.0
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10

Total Privately Placed Bonds

13.1 Issuer Obligations

13.2 Residential Mortgage-Backed Securities
13.3 Commercial Mortgage-Backed SeCUrities..........oovrerreeinrereiiennnns
13.4 Other Loan-Backed and Structured Securities
13.5 SVO Identified Funds

13,6 TOMAIS ...t
13.7 Line 13.6 asa % 0f Col. 7.....ooevevveceieeveeees
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10




Annual Statement for the year 2016 of the C U B E | NS U RAN C E CO M PANY

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI10, SI11, SI12, SI13, Sl14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09
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Annual Statement for the year 2016 of the C U B E IN S U RAN C E CO M PANY

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 C5 7 |U.S. TREASURY NOTE ...3,124,688 |...101.809 3,000,000 | ...ccc0..e.3,106,238 | oo [ e (18,450) 2250 |...... 1.388 |MS...... 167,500 | 03/28/2016. | 03/31/2021.
912828 J2 7 |U.S. TREASURY NOTE . ...1,009,453 | ..... 97.328 1,000,000 (893) [ coveoeeverervienes [ e | e 2.000 |...... 1.894 |FA..... crerer.20,000 | 04/08/2015. | 02/15/2025.
912828  J6 8 |U.S. TREASURY NOTE......ccosiiimmrrerinrinriiniisniienienissssssisssiessesessssssnsennns | ovenen | on | cenvvenniene | conevnnensd [ v 3,012,734 |...100.047 | .............3,001,410 | ...ccc...ee. 3,000,000 (4,459) [ ..o | e | s 1.000 |...... 0.838 |MS...... | cce00eerr.8,950 | oo 25,000 |03/28/2016. | 03/15/2018.
912828 J7 6 |U.S. TREASURY NOTE ...3,022,188 |..... 98.668 ..2,960,040 | ..... .3,000,000 (2,892) [ ..o | e | s 1.750 |...... 1.629 |MS...... 52,500 | 03/28/2016. | 03/31/2022.
912828  J8 4 |U.S. TREASURY NOTE . ...3,010,156 |..... 99.477 .2,984,310 | ..... .3,000,000 (1,949) | oo | e | e 1.375 |..... 1.296 |MS...... 41,250 | 03/28/2016. | 03/31/2020.
912828  J9 2 |U.S. TREASURY NOTE.........ccooviimmriimmriiiniiienniisneisnenssnnsssssissssssnnsesnnnens | ovnnes [ oo | cenevinenne [ eenievennn T | i 2,998,359 |...100.005 | .............. ,000,151 | v 3,000,000 2,999,638 LIS ORSOORRURPO FUORO IO 0.500 |...... 0.549 [MS......| .........3,833 | ......... 15,000 | 03/28/2016. | 03/31/2017.
912828 P9 5 |U.S. TREASURY NOTE ..2,998,594 | ... 99.469 2,984,070 3,000,000 2,998,951 RISIC I RN [VRRN FR 1.000 |...... 1.016 [MS.....| ...c...8,950 | oo 15,000 | 03/28/2016. | 03/15/2019.
0199999. U.S. Government - Issuer Obligation . 19,176,172 XXX | ... 18,957,531 ...19,000,000 | ........... 19,144,195 | oo 0 (27,122) 0 0 XXX XXX XXX XXX XXX
0599999.  Total - U.S. GOVEIMMENL. ...t | oo 19,176,172 XXX | i 18,957,531 | oo 19,000,000 | ........... 19,144,195 | oo (V) (27,122 0 0 XXX XXX XXX XXX XXX
Totals
7799999. Total - ISSUET OBlIGALIONS.........vveurieeriiesiii s | oo 19,176,172 XXX | v 18,957,531 | ..o 19,000,000 | ........... 19,144,195 | oo (V) (27,122) 0 0 XXX XXX XXX | o 70,486 | ........ 236,250 XXX XXX
8399999, Grand Total - BONGS. ..o | e 19,176,172 XXX | 18,957,531 | ............ 19,000,000 | ........... 19,144,195 | .oooovivvr (V) [ (27,122) 0 0 XXX XXX XXX | e 70,486 | ........ 236,250 XXX XXX




Annual Statement for the year 2016 of the C U B E | NS U RAN C E CO M PANY

Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2016 of the C U B E IN S U RAN C E CO M PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

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

912828  C5 7 |U.S. TREASURY NOTE......ccosviirrermrneiirinnienssiesessnens 03/28/2016........ RW PRESSPRICH & CO....ouovviiiireiiisiesie et ssssenes 4,166,250 | ..o 4,000,000

912828  J6 8 |U.S. TREASURY NOTE. 03/28/2016........ RW PRESSPRICH & CO.....cooviiiiieiiireeiseei et 1,002,734 .....1,000,000

912828  J7 6 |U.S. TREASURY NOTE. 03/28/2016........ RW PRESSPRICH & CO....cccoouiiiiiiiciicii e sssssissssnes 1,010,625 1,000,000

912828  J8 4 |U.S. TREASURY NOTE. 03/28/2016........ RW PRESSPRICH & CO.....coooviiiiiiiiirie et 1,005,313 .....1,000,000

912828  J9 2 |U.S. TREASURY NOTE. 03/28/2016........ RW PRESSPRICH & CO.....couviiiiiriiiinieiseiei s 998,672 1,000,000

912828 P9 5 |U.S. TREASURY NOTE.....ccoiirirrririmrisnisnrsnssnsssisssssssssenas 03/28/2016........ RW PRESSPRICH & CO.....utiiiiiiiieiisisissi st sssnssnes 3,998,125 | oo 4,000,000

0599999. Total - Bonds - U.S. Government.......... 12,181,719 ...12,000,000

8399997. Total - BONAS = PaMt 3. ..t s 12,181,719

8399999, Total - BONAS.......vuiiiiiiiiiciniiisirisnereiss s 12181719 | oo 12,000,000

9999999. Total - Bonds, Preferred and Common Stocks 12,181,719 XXX




Annual Statement for the year 2016 of the C U B E IN S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.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
912828 C5 7 |U.S. TREASURY NOTE.........ccoovvemmmrrimrririrniiies .. | 05/16/2016. | RW PRESSPRICH & CO.......ccooovuriviiinries | covviererienieirsnniiiins | cvve 1,046,484 | ...... 1,000,000 | ....... 1,041,563 | oo | e | ceevieens (1,072) (1,072) | oo | v 1,040,491 03/31/2021.
912828 J2 7 |U.S. TREASURY NOTE .| 05/16/2016. | RW PRESSPRICH & CO 3,072,188 | ...... 3,000,000 | ....... 3,028,359 3,026,424 | ....... (991) (LS D RN I 3,025,433 02/15/2025.
912828 J6 8 |U.S. TREASURY NOTE .. | 05/16/2016. | RW PRESSPRICH & CO - I 1,003,750 | ....... 1,000,000 | ....... 1,005,000 .1,003,762 | ....... (630) (K 0) R IS 1,003,132 03/15/2018.
912828 J7 6 |U.S. TREASURY NOTE.......cocommvvrmmrririrrririnniins .. | 05/16/2016. | RW PRESSPRICH & CO......cocooomvrvirmnries | crvrimmnrinnsrirneniiinns | v 1,018,437 | ...... 1,000,000 | ....... 1,005,781 | ...........1,005,204 | ....... (295) (295) 03/31/2022.
912828 J8 4 |U.S. TREASURY NOTE .. 1 05/16/2016. | RW PRESSPRICH & CO.......ccooovvvvviiiinis | o | v 1,010,078 | ....... 1,000,000 | ....... 1,002,422 | ...........1,002,075 | ....... (177) (177) 03/31/2020.
912828 J9 2 |U.S. TREASURY NOTE .. | 05/16/2016. | RW PRESSPRICH & CO......... . 999,336 | ....... 1,000,000 | .......... 999,844 | ............999,902 |....... 29 29 03/31/2017.
912828 P9 5 |U.S. TREASURY NOTE .. 1 05/16/2016. | RW PRESSPRICH & CO......coovvvvirerniins | ceererrverivineirerisnnns | cvveees 1,002,188 | ....... 1,000,000 | .......... 999,531 21 21 . 03/15/2019.
912828 QF 0 |U.S. TREASURY NOTE .. 105/02/2016. | VARIOUS.........coovviriiinriiisniiisniisceiins | coviessniesssiessnieans | covenas 3,501,265 | ....... 3,500,000 | ....... 3,564,121 | ........3,619,951 | .o | e (18,526) | ...ocvovevreinns | e (18,526) | ...ooooovvreen. . . oo | e (160) ....(160) 04/30/2016.
0599999. Total - BONAS = U.S. GOVEIMMENL. ......uieeiiiesiieserissesiss s s neess st | ereos 12,653,726 | ... 12,500,000 | ..... 12,646,621 | ......... 10,557,318 | .ovvvnnienns 0] . (21,641) | oo 0 [ (21,641) [ oo 0 [ o 12,576,770 | ..coovvnnnen, 0 | 76,956 | ......... 76,956 | ... 123,876 XXX
8399997. Total - BONAS = PAM 4.1 eosensse s | 12,653,726 | ..... 12,500,000 | ..... 12,646,621 | ......... 10,557,318 | o0 | e (21,641) | oo 0 [ PARZ)) — 0 [ e 12,576,770 | ..o | s 76,956 | ......... 76,956 | ..... 123,876 XXX
8399999. Total - Bonds . s | s 12,653,726 | ..... 12,500,000 | ..... 12,646,621 | ......... 10,557,318 | .ocovcvecnn0 | . (21,641) 0 (21,641) 0 [ o 12,576,770 |.... I 76,956 | ......... 76,956 | ..... 123,876 XXX
9999999, Total - Bonds, Preferred and COMMON STOCKS.........c..ururiviiireririiiiiiieins cenerisiessessessessssesesssssssesssessssssssessesssesesssesssssssssessasssssessensons | aven 12,653,726 XXX | 12,646,621 | ......... 10,557,318 | ..ovvvernnn 0 e (21,641) [ covovvrne. (U P (21,641) | oo (U [ 12,576,770 | ...covvrennc 0. 76,956 | ......... 76,956 | ..... 123,876 XXX

vi3




Annual Statement for the year 2016 of the C U B E | NS U RAN C E CO M PANY

Sch.D -Pt. 5
NONE

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

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2016 of the C U B E I NS U RAN C E CO M PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
The Bank of New York Mellon. One Wall Street, NY, New York 10286. 16 225,534 | XXX
MM: Fidelity Govn't 2642 500 Salem Street, Smithfield, Rl 02917. . 3,588 963,366 | XXX
0199999. Total - Open Depositorie XXX XXX 3,604 0 1,188,900 [ XXX
0399999. Total Cash on Deposit XXX XXX 3,604 0 1,188,900 [ XXX
0599999. Total Cash XXX XXX 3,604 0 1,188,900 | XXX

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

1. January. 135,256 | 4. April 3,219,281 (7. July 1,314,725
2. February. 530,226 |5. May 1,404,677 | 8. August 625,035
3. March 2,686,148 | 6. June 1,281,595 | 9. September. 813,090

10. October.

1,107,805

11. November.

1,240,495

12. December.

1,188,900

E26




Annual Statement for the year 2016 of the C U B E | NS U RAN C E CO M PANY

Sch. E - Pt. 2
NONE

Sch. E -Pt. 3
NONE

E27, E28
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