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Annual Statement for the year 2016 of the Dealers Assurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment

Holdin

S

Admitted Assets as Reported in

the Annual Statement

Amount

Percentage

Amount

4
Securities
Lending
Reinvested
Collateral

Amount

Total
(Col. 3+4)

Amount

Percentage

1.

2.

1.

. Receivables for securities

S © ® N o

Bonds:
1.1 U.S.treasury securiies
12

U.S. government agency obligations (excluding mortgage-backed securities):

1.21 Issued by U.S. government agencies

1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities)

1.4 Securities issued by states, territories, and possessions

and political subdivisions in the U.S.:

1.41 States, territories and possessions general obligations o

1.42 Political subdivisions of states, territories and possessions and political
subdivisions general obligations

1.43 Revenue and assessment obligations

Mortgage-backed securities (includes residential and commercial MBS):

1.51 Pass-through securities:
1511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMAand FHLMC
1513 Allother

1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA

1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521
1.523 All other

Other debt and other fixed income securities (excluding short term):
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
32

Investments in mutual funds

Preferred stocks:
3.21 Affiliated

Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated

33

3.4 Other equity securities:

3.41 Affiliated

Other equity interests including tangible personal property under lease:
3.51 Affiliated

35

. Mortgage loans:

4.1
42
43
4.4
45
46

Construction and land development

Agricultural

Multifamily residential properties

Commercial loans

. Real estate investments:

5.1 Property occupied by company

satisfaction of debt)

. Contract loans

. Derivatives

. Total invested assets

7,400,246

7,400,246

7,400,246

101,874,275

101,874,275

101,874,275

Sl01




Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prioryear
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column ®) 2,800,000
2.2 Additional investment made after acquisition (Part 2, Column) 29,224

2,829,224

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13
3.2 Totals, Part 3, Column 11~

.................................................. - (1,003,635)

(1,003,635)

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

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

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

1.

© © N o

6.1 Totals, Part 1, Column 15

7.1 Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11~~~ I YA
8.2 Totals, Part 3, Column 9

47,071

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

Deduct total nonadmitted amounts

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisitions (Part 2, Column 7)

2.2 Additional investment made after acquisitions (Part 2, Column 8)

1,778,518

1,778,518

818,915

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 12
3.2 Totals, Part 3, Column 11

Accrual of discount

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9

5.2 Totals, Part 3, Column 8

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13

26,744

$102

792,171

792,171

792,171



Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 8)

2.2 Additional investment made after acquisition (Part 2, Column 9)

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12~

Accrual of discount

5. Unrealized valuation increase (decrease):

© © N &

1.

13.

=

® N o o

5.1 Totals, Part 1, Column13 ‘ 1Y
52T0ta|S’Part3’CO|umng ....... . b 4 . . ... .

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17

9.2 Totals, Part 3, Column 14

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, Column 15
10.2 Totals, Part 3, Column 11~

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks
Book/adjusted carrying value, December 31 of prioryear
Cost of bonds and stocks acquired, Part3, Column7
AccruaIOfdlscount ........ e e e
Unrealized valuation increase (decrease):
41 Part1,Column12 -
42 Part2, Section 1, Column 15 _ (51,266)
4.3 Part 2' Section 2' Column 13 —996'347
44 PartdColumn 11 (433,624)

81,027,032

44,334,286

14,345

511,457

Total gain (loss) on disposals, Part4, Column 19

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, Column 15

8.4 Part4, Column15

193,683

37,268,993

509,911

Deduct current year's other-than-temporary impairment recognized:
9'1 Part 1’ COIumn 14 e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e
92 Part 2’ SeCtion 1’ COIumn 17 ................................................................

9.3 Part2, Section 2, Column14
9.4 Part 4, Column 13

S103

88,301,899

88,301,899



Annual Statement for the year 2016 of the Dealers Assurance Company

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

1 2 3 4
Book/Adjusted Fair Actual Par Value
Description Carrying Value Value Cost of Bonds
BONDS 1. United States | 7400246 | 7370646 | TAB6E45 | 7,350,000
Govemments 2. Camada | 314,038 82| sl 300,000
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 7,714,284 7,681,916 7,773,793 7,650,000
U.S. States, Territories and Possessions (Direct and
guranteed) 5. Totals 500,431 488,425 502,024 490,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals 300,000 297,096 300,000 300,000
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 7,280,869 7,253,423 7,278,233 7,099,100
8 UnitedStates | 46208671 | 46050860 46900119 | 45,130,527
Indusirial and Miscellaneous, SVO Identified 9. Camada | 2028571 202340| 2030078 | 2,019,000
Funds and Hybrid Securities (unaffiliated) 10. Other Countries 8,945,552 8,896,076 9,048,076 8,764,710
11. Totals 57,202,794 56,969,076 57,978,273 55,914,237
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 72,998,378 72,689,936 73,832,323 71,453,337
PREFERRED STOCKS 14. United States | 3445633 | 3418505 | 3,508,630
Industrial and Miscellaneous (unaffiiated) 15 Canada | U
16. Other Countries 324,411 328,836 321,608
17. Totals 3,770,044 3,747,341 3,830,238
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 3,770,044 3,747,341 3,830,238
COMMON STOCKS 2. UnitedStates | 10783830 | 10783830 | 9,668,864
Industrial and Miscellaneous (unafiiated) 21 Camada | U DR
22. Other Countries 749,647 749,647 712,608
23. Totals 11,533,477 11,533,477 10,381,472
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks 11,533,477 11,533,477 10,381,472
26. Total Stocks 15,303,521 15,280,818 14,211,710
27. Total Bonds and Stocks 88,301,899 87,970,754 88,044,033

S104
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Annual Statement for the year 2016 of the Dealers Assurance Company

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

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

U.S. Governments
TANAICT 9422700 | 4836811 1054722 XXXl 153142383 | 189271 14165684 | 18650 153142331
12NAC2 XXX
TANAIC3 XXXl
LANACA XXXl
LSNAICS XXXl
16 NA|C6 ..................... XXX
1.7 Totals 9,422,700 4,836,811 1,054,722 XXX 15,314,233 18.927 14,165,684 18.650 15,314,233

All Other Governments
2UNAICT 31408 | XXX 314038 0388 314038
22NAC2 XXX
23NAC3 XXXl
24NACA XXX
25NACS XXX
26 NACG XXX
2.7 Totals 314,038 XXX 314,038 0.388 314,038

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

Guaranteed
SANAICT S00431\ | XXX 500431 L Y N s0431)
32NAIC2 XXX
33NAICS XXX
34NAC4 XXX
3SNAICS XXX
3'6 NA|C6 ..................... XXX
3.7 Totals 500,431 XXX 500,431 0.618 500,431

U.S. Political Subdivisions of States, Territories

and Possessions, Guaranteed
41NACY 300000 XXXl 300,000 03| 0000
42NAIC2 XXX
43NAICS XXX
44NAICA XXX
ASNAICS XXX
4'6 NA|C6 ..................... XXX
4.7 Totals 300,000 XXX 300,000 0.371 300,000

U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed
SANAICH 2663795 | 38824151 467,310 RS XN 1619 XXX 7280869 | 8998 124220688 | 163%6 | 7280869 |
S2NAIC2 XXX
S3INAIC3 XXX
SANAICA XXX
SSNAICS XXX
56 NAC6 XXX
5.7 Totals 2,663,795 3,882,415 467,310 251,230 16,119 XXX 7,280,869 8.998 12,422,688 16.356 7,280,869
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Annual Statement for the year 2016 of the Dealers Assurance Company

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
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 6 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 10.7 Prior Year Year Traded (a)
Industrial & Miscellaneous (unaffiliated)
6ANACT 11002195 | 964972 | 1818383 L XXXl 46782519 | 67819 s1a49%2 | s8.121| 45420728 | 1,361,792
62NAIC2 1213887 | 8734032 42315 XXX 10360235 | 12804 5019939 6609 10360235 |
63NAIC3 XXX 200378 | 02641 |
B4NACA XXX
6SNAICS XXX
66 NAlC 6 ........................ X X X
6.7 Totals 12,216,082 42,699,003 2,227,668 XXX 57,142,754 70.623 49,365,249 64.994 55,780,962 1,361,792
Hybrid Securities
TANAICH XXX Y N T B DN B
T2ZNAIC2 60,041 XXX 60,0411 00741 60,0411
TINAICS XXXl
TANAICA XXX
TSNAICS XXXl
76 NAC6 XXX
7.7 Totals 60,041 XXX 60,041 0.074 60,041
Parent, Subsidiaries and Affiliates
BANAICT R XXX
82NAIC2 n. g XXX
83NAICS . . R XXXl
BANAICA A | AN XX
85NAICS o T T T XXX
86 NAlC 6 ........................ X X X
8.7 Totals XXX
SVO Identified Funds
OANAICT XXX | XXX | XXX XXX mom ok oo | XXX | XXXl
92NAIC2 XXX XXX XXX XXX I _ N Y DR B XXX XXX
93NAC3 XXXl XXX XXX XXX A" K ANL. XXX XXX
94 NAC4 XXX XXX XXX XXX |8 F XN XXX XXX
95NAICS XXX | XXX XXX XXX XXXl XXX XXX
96 NACG XXX XXX XXX XXX XXX XXX XXX
9.7 Totals XXX XXX XXX XXX XXX XXX XXX
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Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Annual Statement for the year 2016 of the Dealers Assurance Company

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

1 2 3 4 5 6 7 8 9 10 1 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 6 Prior Publicly Placed
NAIC Designation orLess 5 Years 10 Years 20 Years Years Date Year Line 10.7 Prior Year Year Traded (a)
10. Total Bonds Current Year
ANACH (d) 23088690 | 43798667 | 3337385 | 21230 LN DU I 70,492,090 | 87122 XXX XXX 69,130,299 1,361,792
102NAIC2 @ 1213887 8734032 a2315 600411 10420276 | 12878 | XXX XXX 10420276 ¢
103 NAIC3 U IS IS I S I R I B XXX o XXX o
04 NACA @ R R CRR XXX XXX b
105 NACS @ © XXX XXX L
106NAICE (d) (©) XXX XXX
07 Totals 243025717 [ 62532699 | 3749700 251280 | . ® 80912366 | 100000 [ XXX XXX [ 79,550,575 1361792
10.8 Line 10.7 as a % of Col. 7 30.036 64.925 4.634 0.310 0.094 100.000 XXX XXX XXX 98.317 1.683
11. Total Bonds Prior Year
MANACT 31662448 | 337822341 5288622\ | XXX XXX XXX 707333051 93127} 68,731,244 1 2,002,061
M2NAC2 655173 2377966 | 1986800 o f 1 XXX XXX XXX 50199391 6609 | 50199391
MINAIC3 200,378 XXX XXX XXX 200378 | 0.264 | 200378
MANAICA XXX XXX XXX
MSNAICS XXX XXX XXX
MENACE XXX XXX XXX ()
M7 Tols 2317621 [ 36160200 | Tasas | [ 200378 [ XXX [ Xxx XXX o) 75983622 | 100000 | 7391862 2,002,061
11.8 Line 11.7 as a % of Col. 9 42.549 47.608 9.579 0.264 XXX XXX XXX 100.000 XXX 97.364 2.636
12. Total Publicly Traded Bonds
RANACH 21743612 43781953 | 3337385| 21230 [N N A 69,130,299 | 85.438 o 687312441 90491 69,130,299 XXX
122NAIC2 1213887 | 8734032 aasy eoo4t ) 10420276 | 12.878 oo5019939 0 6609 | 10,420,276 XXX
123NAIC3 200378 0284 XXX
124 NAIC4 XXX
125 NAICS XXX
126 NAlC 6 ............................. X X X
127 Totals 22957499 | 52515985 37497001 21230 e 79550575 | 93T 739519621 97.364 | 79,550,575 XXX
128 Line127asa%ofCol.7 I 28859 | 66.016 | anay 03161 0% 100.000 | XXX XXX XXX 100.000 XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10 28.373 64.905 4.634 0.310 0.094 98.317 XXX XXX XXX 98.317 XXX
13. Total Privately Placed Bonds
BANAICT 1345078 | LT Y 13617921 1683 2002061 2636 | XXX 1,361,792
B2NAIC2 XXX
BINAIC3 XXX
BANAICA XXX
BSNAICS XXX
136 NAlC 6 ............................. X X X
BT Totals 13450781 LL L O Y 13617921 1683 2002061 2636 | XXX 1,361,792
138 Line137asa%ofCol.7 | 98773 L R N DY BN SR 100000 | XXX XXX XXX XXX 100.000
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10 1.662 0.021 1.683 XXX XXX XXX XXX 1.683

(a) Includes §
(b) Includes $

~ Ocurrent year, $

0 prior year of bonds with Z designationsand §

0 current year, $

the Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
) 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in
reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(c) Includes $ 0 current year, $

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

0 prior year of bonds with 5* designations and $

Ocurrentyear,$

7,913,987; NAIC 2 §

0; NAIC 3 §

~ O;NAIC4S

0; NAIC5$§

~ O;NAIC6 $

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by
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Annual Statement for the year 2016 of the Dealers Assurance 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

Distribution by Type

1 Year
orLess

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
Col. 7
asa % of
Line 10.6

9
Total from
Col. 6
Prior Year

10
% From
Col. 7
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

U.S. Governments
1.1 Issuer Obligations

1.3 Commercial Mortgage-Backed Securites
1.4 Other Loan-Backed and Structured Securities
1.5 Totals

9,422,700

4,836,811

15,314,233

14,165,684

15,314,233

4,836,811

15,314,233

15,314,233

All Other Governments
2.1 Issuer Obligations

2.3 Commercial Mortgage-Backed Securites
2.4 Other Loan-Backed and Structured Securities
2.5 Totals

314,038

314,038

314,038

314,038

314,038

314,038

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations

3.3 Commercial Mortgage-Backed Securiies
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

500,431

500,431

500,431

500,431

500,431

500,431

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

4.3 Commercial Mortgage-Backed Securiies
4.4 Other Loan-Backed and Structured Securities
4.5 Totals

300,000

300,000

300,000

300,000

300,000

300,000

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

5.3 Commercial Mortgage-Backed Securiies
5.4 Other Loan-Backed and Structured Securities
5.5 Totals

3,048,406

5,362,646

5,362,646

2,663,795

3,882,415

7,280,869

12,422,688

7,280,869

Industrial and Miscellaneous
6.1 Issuer Obligations

6.3 Commercial Mortgage-Backed Securiies
6.4 Other Loan-Backed and Structured Securities
6.5 Totals

9,390,279

2,665,900

39,551,219

2,851,455

51,169,166

5,517,355

42,750,024

5,947,146

50,594,544

4,730,186

787,169

12,216,082

42,699,003

57,142,754

49,365,249

55,780,962

1,361,792

Hybrid Securities
7.1 Issuer Obligations

7.3 Commercial Mortgage-Backed Securites
7.4 Other Loan-Backed and Structured Securities
7.5 Totals

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations

8.3 Commercial Mortgage-Backed Securiies
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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Annual Statement for the year 2016 of the Dealers Assurance Company

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 1" 12
Over 1 Year Over 5 Years Over 10 Years Total Col. 7 Total from % From Total Total
1 Year Through Through Through Over 20 No Maturity Current asa % of Col. 6 Col. 7 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Date Year Line 10.6 Prior Year Prior Year Traded Placed
9.  SVO Identified Funds
9.1 Exchange Traded Funds Identified by theSVO | XXX | XXX XXX XX] 1 % S N R T T XXX XXX
9.2 Bond Mutual Funds Identified bythe Vo~~~ XXX XXX XXX XX) ‘ N XXXl XXXl
9.3 Totals XXX XXX XXX XX X XXX XXX
10. Total Bonds Current Year
10.1 lssuer Obligations 2A02r.2191 48550905 | 32823001 | 6004ty XXX 73020556 | 90246 | - XXX XXX 72445933 | 574,622
10.2 Residential Mortgage-Backed Securities | 349555 | ... 834009 4673101 212300 181190 XXX 19182231 231 XXX ] XXX 1918223
10.3 Commercial Mortgage-Backed Securities | 159903 | 263301 XXX 4862321 05641 XXX XXX a8z
104 Other Loan-Backed and Structured Securiies | 2665900 2,851,455 L XXX | 5517355 | 6819 XXX XXX 4730186 787,169
10.5 SVO - Identified Securies XXX XXX XXX XXX XXX XXX XXX
106 Totals 24,302,577 52,532,699 3,749,700 251,230 76,161 80,912,366 100.000 XXX XXX 79,550,575 1,361,792
10.7 Line 10.6 as a % of Col. 7 30.036 64.925 4.634 0.310 0.094 100.000 XXX XXX XXX 98.317 1.683
11.  Total Bonds Prior Year
114 Issuer Obligations | 8173748 | 3150861 | 129075 200378 | XXx oo XXX o XXXl 66743961 o875 | 65915389 | 828572
11.2 Residental Morigage-Backed Securies " | 607249 | 1840938 | se248| | XXX XXX XXX 250443 | el 250443 |
11.3 Commercial Morigage-Backed Securites | 342736 | 326343 | XXX | XXX XXX 668079 | 080 | eesor9 (
114 Other Loan-Backed and Structured Securifes | 3103888 | 2843258 | | XXX XXX | XXX soATM6 | 80| 4773658 | 1,173,488
11.5 SVO - Identified Securies XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
116 Totals 32,317,621 36,160,200 7,275,423 200,378 XXX XXX XXX 75,953,622 100.000 73,951,562 2,002,061
11.7 Line 11.6 as a % of Col. 9 42.549 47.608 9.579 0.264 XXX XXX XXX 100.000% XXX 97.364 2.636
12. Total Publicly Traded Bonds
124 Issuer Obligations ...l 20852597 | 48580905 | 3282300 | | 60041 | XXx | 2445938 | 8053 | 65915389 | 8784 | 72445933 | XXX
12.2 Residential Mortgage-Backed Securies | 349555 | 834000 467310 251230 16119 XXX | 1918223 ( 23| 2594435 3416 1918223 | XXX
123 Commercial Morigage-Backed Securifes | . 159903 | 28330 | L XXx | 486232 0864 | 668079 | 0880| 486232 | XXX
124 Other Loan-Backed and Structured Securifes | 1895444 | a8 | XXX | 4730186 | 5846 | 4773658 | 6285 4730186 | XXX
125 SVO - Identified Securies XXX XXX XXX XXX XXX XXX XXX XXX
126 Totals 22,957,499 52,515,985 3,749,700 251,230 76,161 79,550,575 98.317 73,951,562 97.364 79,550,575 XXX
127 Line 126asaofCol 7 [ 28859 66016 aral o3t oos | [ 100000 | Xxx | Xxx | xxx | 100000 [ XXX
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 28.373 64.905 4.634 0.310 0.094 98.317 XXX XXX XXX 98.317 XXX
13. Total Privately Placed Bonds
13.1 Issuer Obligations STAB22 | XXX Srag22z| AL 828572 1091 XXX 574,622
13.2 Residential Mortgage-Backed Securities ——f b XXX XXX
13.3 Commercial Mortgage-Backed Securities ~~~~~f b XXX XXX
13.4 Other Loan-Backed and Structured Securities | 770456 | LT A I D XXX 100 I 09731 . 1173488 | 1848 XXX 781,169
13.5 SVO - Identified Securies XXX XXX XXX XXX XXX XXX XXX XXX
136 Totals 1,345,078 16,714 1,361,792 1.683 2,002,061 2.636 XXX 1,361,792
13.7 Line136asa%ofCol.7 98773\ oo r2eml o 100000 | XXX ] XXX ] XXX XXX 100.000
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10 1.662 0.021 1.683 XXX XXX XXX XXX 1.683
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Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

Mortgage
Loans

4
Other
Short-Term
Investment Assets

(@)

5
Investments in
Parent,
Subsidiaries
and Affiliates

TN
M=o

© ©° N o ok w2

Book/adjusted carrying value, December 31 of prior year
Cost of short-term investments acquired
Accrual of discount

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

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

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

Statement value at end of current period (Line 10 minus Line 11)

7,913,988

7,913,988

—
&

Indicate the category of such assets, for example, joint ventures, transportation equipment:

Exempt Money Market Mutual Funds
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NONE  Schedule DB - Part A and B Verification
NONE  Schedule DB - Part C - Section 1

NONE Schedule DB - Part C - Section 2

NONE  Schedule DB - Verification

NONE Schedule E Verification

SI11-S115
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Annual Statement for the year 2016 of the Dealers Assurance Company

Showing All Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's Gross Income
Date Book/Adjusted Other-Than- Total Total Foreign | Earned Less
Description of Carrying Fair Value Temporary | Current Year's | Change in Exchange Interest Taxes, Repairs,
of Date Last Actual Amount of Value Less Less Current Year's |  Impairment Change in B./A.C.V. Change in Incurred on | and Expenses
Property Code City State | Acquired | Appraisal Cost Encumbrances | Encumbrances | Encumbrances| Depreciation | Recognized |Encumbrances| (13-11-12) B./A.C.V. |Encumbrances Incurred
Addison Office Building Addson |TX. . |06/1012016| 11052015 | 2829224 | 1003635 |  1.778518|  1896365| 47071 | | (1.003635)  (1.050708) 97325 | 55108
0299999 Properties occupied by the reporting entity - Administrative * 2,829,224 1,003,635 1,778,518 1,896,365 47,071 (1,003,635) (1,050,706) 97,325 55,108
0399999 Total Properties occupied by the reporting entity 2,829,224 1,003,635 1,778,518 1,896,365 47,071 (1,003,635)|  (1,050,706) 97,325 55,108
0699999 Totals 2,829,224 1,003,635 1,778,518 1,896,365 47,071 (1,003,635)|  (1,050,706) 97,325 55,108
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Annual Statement for the year 2016 of the Dealers Assurance Company

Showing All Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9
2 3

Name Actual Cost Amount Book/Adjusted Additional Investment

Date of at Time of of Carrying Value Made After

Description of Property City State Acquired Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Addison Office Bulding  |Addsn X 06/10/2016 | Various L . 2800000\ 1003635 1778518 | 29224
0199999 Acquired by purchase 2,800,000 1,003,635 1,778,518 29,224
0399999 Totals 2,800,000 1,003,635 1,778,518 29,224
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NONE Schedule A-Part3

E03
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Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE B - PART 1
Showing All Mortgage Loans OWNED December 31 of Current Year

Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 9 10 11 12 13
Total
Book Value/ Current Year's Foreign Value Date of
Recorded Unrealized Other-Than- Capitalized Exchange of Last
Rate Investment Valuation Current Year's Temporary Deferred Change Land Appraisal
Loan Loan Date of Excluding Increase (Amortization)/ Impairment Interest and in and or
Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized Other Book Value Buildings Valuation
DACO02 | . |Mokena ko[ | osRt2004 | 4000| 28490 625000 | 0812012014
0399999 Mortgages in Good Standing - Residential Mortgages - All Other * 264,910 625,000 XXX
DACOOT | |Abuguerque o NM L omis01 8800 | s2r26t | 700000 | 0627/2013
0599999 Mortgages in Good Standing - Commercial Mortgages - All Other * 527,261 700,000 XXX
I I
0899999 Total Mortgages in Good Standing 792,171 1,325,000 XXX
3399999 Total Mortgages 792,171 1,325,000 XXX

General Interrogatory:

1. Mortgages in good standing $
2. Restructured mortgages § .
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure §

.......... 0 unpaid taxes §
0 unpaid taxes §

_ Ounpaid taxes $

0 interest due and unpaid.

0 interest due and unpaid.

~ Ointerest due and unpaid.
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NONE Schedule B - Part 2

E05



903

Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value/ Total Book Value/
Recorded Current Year's Foreign Recorded Foreign
Investment Unrealized Other-Than- Capitalized Exchange Investment Exchange Realized Total
Excluding Valuation Current Year's Temporary Deferred Total Change Change Excluding Gain Gain Gain
Loan Loan Date Disposal | Accrued Interest Increase (Amortization)/ Impairment Interest and in Book Value in Accrued Interest (Loss) on (Loss) on (Loss) on
Number City State | Type | Acquired Date Prior Year (Decrease) Accretion Recognized Other (8+9-10+11)| Book Value on Disposal Consideration Disposal Disposal Disposal
DAC001 ~(Albuquerque M- 07/0922014 1 L 12000
DAC002  (Mokena L 0821420141 L 1’544
0299999 Mortgages with partial repayments 26,744

0599999 Totals
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NONE Schedule BA - Part 1
NONE Schedule BA - Part 2
NONE Schedule BA - Part 3

E07-E09



013

Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 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 Current
o} Rate Year's Total
r Used Other Foreign Admitted
e To Book / Unrealized Current -Than- Exchange Amount Amount Stated
i NAIC Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual
CUSIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) / | Impairment in Rate Rate | When & During Maturity
Identification Description Code | n | CHAR [ nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
912828-D5-6 |UNITED STATESTREASURY oo 153,100 | 100414 150621 150,000 152539 | | @Al 2375) 21331 FA | 1346 3,563 | 02/18/2015| 08/15/2024
912828-F6-2 |UNITED STATESTREASURY o oo 248,828 | 100258 | 245632 245000 | 47953\ ©8) 1500) 1.066| AO | 6291 . 3,675 | 02/2212016| 10/31/2019
912828-F6-2 |UNITED STATESTREASURY SLT I oo 360,547 | 100258 | 355608 | 355000 f 39219 | a2y 15000 1.066 | AO | oo 5,325 | 02/2212016| 10/31/2019
912828-G3-8 |UNITED STATESTREASURY oo 183217 99321 148982 | 150,000 12814 @nf oo 22500 1991 MN 8 3,375 | 10/05/2015| 11/15/2024
912828-K5-8 |UNITED STATES TREASURY oo 152,496 | 99360 149040 150000 152221 | @9 A5 09211 A | 3831 1,031 | 08/03/2016/ 04/30/2020
912828-KD-1 |UNITED STATESTREASURY -~ S IO oo 262,188 | 1031411 2571853 | 250000 257808 | @923) 27800 12840 FA | 2571 5,500 | 10/06/2016| 02/15/2019
912828:N8-9 |UNITED STATESTREASURY SD oo 634,196 |~ 98391| 619863 | 630,000 | 633517 | (G0 I A 2 W 3625\ . . 4,125 110/04/2016 | 01/31/2021
912828-PK-0 |UNITED STATES TREASURY -~~~ LA 674680 | 1012231 657,950 | 650,000 | 658498 | | ..., ©250 2250 0808) MN | 1286 14,625 |03/30/2015 | 11/30/2017
912828-PT-1 |UNITED STATESTREASURY L oo 728936 | 1017781 712446 700000 AL @mson, oo (26250 09811 M| e 18,375 |12/28/2015| 01/31/2018
912828-PT-1 |UNITED STATESTREASURY SD oo 387,604 | 101778 | 376579 | 370,000 | dresed | L ®028) | (26251 0867 4 4084 9,713 | 02/25/2015| 01/31/2018
912828-RC-6 |UNITED STATESTREASURY S I oo 2030511 100922 2018441 200000 | 02224\ | @snf oo 24250 1873 FA | 1805 4,250 | 03/16/2015 | 08/15/2021
912828-RT9 |UNITED STATESTREASURY SD oo 501,250 | 100364 | 501,820 500000 5008421 L @O o 375 4307 MN 6041 6,875 | 02/13/2015| 11/30/2018
912828-RT-9 |UNITED STATES TREASURY LA D 201,172 100364 | 200728 | 200000 | 200641 | @30 A5 12051 MN G 2420 2,750 |05/19/2015 | 11/30/2018
912828-SF-8 |UNITED STATESTREASURY | | | oo 2012111 100118 | 200236 | 200000 | 200909 | | aeng oo (2000) 19806 FA | £ N 4,000 | 03/16/2015 02/15/2022
912828-S)0 |UNITED STATESTREASURY oo 150410 | 100059 | 150089 | 150000 150022 | mop oo 0875\ 0783 | FA | M| 1,313 |02/12/2014/ 02/28/2017
912828-SM-3 |UNITED STATES TREASURY o oo 201,782 | 100110 200220 (o 200000 | 200225 | ©0) 1000 0538) MS | S 2,000 |04/20/2015 03/31/2017
912828-5S-0 |UNITED STATESTREASURY SD oo 499,707 | 100110 500550 | 500000 f 499968 | | o2 U D 0875] 0895 AO | L) P 4,375 | 05/02/2014 04/30/2017
912828-:U4-0 |UNITED STATESTREASURY -~ oo 199,148 | 996921 1993841 200000 | 199162 | Bl 1000 - t222 MN oG ATe ) 1212012016/ 11/30/2018
912828-U6-5 |UNITED STATESTREASURY | | | oo 494607 | 99235 | 498,175 | 500000 f A TECT I I b2 I TS0 1876 MN L 121202016/ 11/30/2021
912828-:U7-3 |UNITED STATESTREASURY oo 248062 | - 997741 249435 | 250000 48675 | Bl 375 889\ D | e 1212012016 12/15/2019
912828-VB-3 |UNITED STATES TREASURY oo 7316|9732y 170366 | 175000 172087 N N 750 20301 MN oG % | 3,063 |03/03/2015 | 05/15/2023
912828-WJ-5 |UNITED STATESTREASURY -~ | | | oo 180921 | 101454\ 177545 175000 | AR I () (2500 20941 MN | s68| 4,375 | 03/03/2015 05/15/2024
912828-WW-6 |UNITED STATESTREASURY -~ oo 251,556 | 100704 | 21760 | 250000 | 21018\ @4 16251 tded ) 4o 1oy o 4,063 |11/02/2015 07/31/2019
912828-XB-1 |UNITED STATES TREASURY LR D 195970 | 97961 | 195922 200000 | 196539 | SO0 (21251 23541 MN 4 ss2| o 4,250 | 06/15/2015/ 05/15/2025
0199999 U.S.lGovernment-IssuerOingations | | 7,456,645 | XXX 7,370,648 7,350,000 7,400,246 (35,595) XXX | XXX | XXX 33,720 110,621 | XXX XXX
0599999 Subtotals — U.S. Governments 7,456,645 | XXX 7,370,648 7,350,000 7,400,246 (35,595) XXX [ XXX | XXX 33,720 110,621 | XXX XXX
642869-AC-5 |NEWBRUNSWICK, PROVINCEOF | | | TE | . 154977 | 101862 152793 | 150000 | 183912\ 088) (27500 0839 JD | 183 2,063 | 08/03/2016| 06/15/2018
683234-8D-3 |ONTARIO, PROVINCEOF FE | 162,171 105651 | 158477 150000 10126 L @048y o 4000) 1497) AO | 14000 3,000 | 06/01/2016| 10/07/2019
0699999 All Other Governments - Issuer Obligations | | 317,148 | XXX 311,270 300,000 314,038 (3,110 XXX | XXX | XXX 1,583 5063 | XXX XXX
1099999 Subtotals — All Other Governments 317,148 | XXX 311,270 300,000 314,038 (3,110 XXX | XXX | XXX 1,583 5083 | XXX XXX
649791-CL-2 |NEW YORK ST 1 1FE 112,024 | 108.214 108,214 100,000 110,431 (1,593) 4440 | 1826 | MS 1,480 2,220 | 04/28/2016 | 03/01/2021
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Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 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 Current
0 Rate Year's Total
r Used Other Foreign Admitted
e To Book / Unrealized Current -Than- Exchange Amount Amount Stated
i NAIC Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual
CUsIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) / | Impairment in Rate Rate | When & During Maturity
Identification Description Code | n | CHAR [ nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
830541XT9 |TENNESSEEST tFE | 30000 | orde0| 3021 30000 30000 || | tass| ras| FA | tgr2| o {07127/2016| 08012021
1199999 U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer Obligatio 502,024 XXX 488,425 490,000 500,431 (1,593) XXX | XXX | XXX 3,452 2220 | XXX XXX
1799999 Subtotals — States, Territories and Possessions (Direct and Guaranteed) 502,024 XXX 488,425 490,000 500,431 (1,593) XXX | XXX | XXX 3,452 2,220 XXX XXX
8USIPYLT |TRAVISONTYTEX | [ | . tFE | . 300000 | 09032| . 297096 | . 300000 | 300000 | || Lot aserf M| | 181 | 0712002016 | 0300172019
1899999 U.S. Political Subdivisions - Issuer Obligations 300,000 [ XXX 297,096 300,000 300,000 XXX [ XXX | XXX 1,127 131 XXX XXX
2499999 Subtotals — U.S. Political Subdivisions of States, Territories and Possessions (Dire 300,000 XXX 297,096 300,000 300,000 XXX | XXX | XXX 1,127 131 XXX XXX
235420BE4 | DALLAS TEX WTRWKS & SWR SYS REV TFE | 475000 | GB7S3| 469077 475000 475000| RO || a2 | Ao [ ass | 1,349 (0612312016 1000112019
3130A1-NN-4 | FEDERALHOMELOANBANKS | | | = oo 514006 | 100051 | 515263 | 515000 sugrz) MO0 08751 08381 MN | o3 4,506 | 04/10/2014 05/24/2017
313370-SZ2 |FEDERALHOMELOANBANKS L oo 207,304 | 100994 | 201988 | 200000 2019100 | @yl 22501 08431 MS | (525 4,500 | 01/20/2015 09/08/2017
313370-82-2 |FEDERAL HOME LOANBANKS SD oo 207,304 | 100994 | 201,988 | 200000 | 2019100 | @rsy o (2250) 08431 MS | (5252 4,500 |01/20/2015 09/08/2017
313378-2N-0 | FEDERAL HOMELOANBANKS SD oo 250236 | 100037 | 250003 | 250000 | 20018 ) 08751 0836 MS | CIC 2,188 |10/01/2014) 031012017
313376-A4-3 |FEDERAL HOMELOANBANKS SD oo 4152511 100358 | artder| 410000 az183) ()] T 375 09261 MS 63 5,638 |04/17/2015) 03/09/2018
313378-A4-3 | FEDERALHOMELOANBANKS AP P D oo 167,262 100388 | 1855911 165000 | 185936 L mar 3751 08931 MS LN 2,269 |04/17/2015) 03/09/2018
3137EA-DK-2 | FEDERAL HOME LOAN MORTGAGE COR | SD LT 346211) 99860 | 348460 | 350000 sret) | 86 250 15190 FA f 1823 4,375 | 06/02/2015 08/01/2019
3137EA-DK-2 | FEDERAL HOME LOAN MORTGAGE COR | TFE | 148376 | - 99560 149340 | 150000 | 148980 | C o I 2500 15190 FA 10 1,875 |06/02/2015/ 08/01/2019
3135G0-GY-3 | FEDERAL NATIONAL MORTGAGE ASSOC |SD | | = LU 2020701 100055 | 20010 200000 200054 G N 2501 08041 A oo o 2,500 |01/15/2014) 01/30/2017
3135G0-GY-3 | FEDERAL NATIONAL MORTGAGE ASSOC TE | 197,018 | 100055 | 195107 195000 | 195083 | | o 12500 08041 ) 1oz o 2,438 |01/15/2014) 01/30/2017
3135G0-JA-2 | FEDERAL NATIONAL MORTGAGE ASSOC (L 604,344 | 100155 | 600930 | 600,000 | 600496 | | asao oo 1250 0865 AO | 12000 6,750 | 06/30/2014| 04/27/2017
313560-MZ-3 | FEDERAL NATIONAL MORTGAGE ASSOC | oo 149,721 100089 | 180,104 1 150,000 oLy (A T 08751 08501 FA f a8l 1,313 102182015/ 08/28/2017
3135G0-YM-9 | FEDERAL NATIONAL MORTGAGE ASSOC | SD ., TE | 510195 | 101475 | 505875 | 500000 f 8050341 ] @) A8TS | 12781 MS 26821 9,375 |03/16/2015) 09/18/2018
34074G-DH-4 | FLORIDA HURRICANE CATASTROPHE FD T LU 1292461 1024621 1280781 125000 128538 L ()] I (29951 24510 ) 182y o 1872 104/01/2016 07/01/2020
3137EADM-8 |FREDDEMAC LT 1470851 994501 1491751 150,000 1482200 | 628 12501 16941 AO | do4 | 1875 1021182015/ 10/02/2019
647310-X8-9 | NEW MEXICO ST SEVERANCE TAX ., TFE | 611,463 | 100710 | 604,260 | 600,000 | 608538 | . | ... @928 | (20000 10410 ) 6267 | 05/19/2016| 07/01/2018
650035-UY-2 | NEW YORK ST URBAN DEV CORPREV T L 110054 | 106723 | 06,7231 100000 1083770 L (T O AB10 | 19001 MS 1357 2,305 |04/28/2016) 03/15/2020
2599999 U.S. Special Revenue - Issuer Obligations 5392,116 | XXX 5,353,629 5,335,000 5,362,647 (17,035) XXX | XXX | XXX 26,833 59,628 | XXX XXX
312945203 |FHAQT040-RMBS 4|t 23382 0ese7| 524037  dsedv2| 84| 283 | 4000 | 283 | MON | 1655 | 20,260 |1220/2011| 020012041
3128M7-4G-8 |FHG0S923-RMBS SN EU R 74073 | 11388 | 5891 6145 | T o N B 5500|1950 | MON | s2f 3,845 | 121282011 02101/2040
3136BH-MY-6 |FN190375-RMBS SN EU R 72458 | 111690 | B 66229 | 58 | | @l 5500 | 19M4 | MON | o4 3,743 |03/27/2012] 11/01/2036
31368H-M4-2 | FN 190379 - RMBS 4 1 11,243 | 111.630 11,720 10,499 11,670 25 5500 | 2.655| MON 48 592 [10/06/2010| 05/01/2037




Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 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 Current

o} Rate Year's Total

r Used Other Foreign Admitted

e To Book / Unrealized Current -Than- Exchange Amount Amount Stated

i NAIC Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual

CUSIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) / | Impairment in Rate Rate | When & During Maturity

Identification Description Code | n | CHAR [ nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
31385W-SB-6 |FN555014-RMBS = L U I 15510 | 101,069 | w3y M50 o5 I I @8 (5500 11200 MON | 65 . 863 | 12/28/2011) 11/01/2017
31402C-PL-0 |FN725027-RMBS 4 155447 | 109846 | 158458 | 144254\ 158539 | | 868 | | (5000 2732 MON | 6011 . 7,363 | 12/28/2011) 11/01/2033
31403C-6L-0 |FN745275-RMBS LI U 101619 | 109209 | 102430 | 83793 105259 | | LY I B (5000] 2305 MON | Ll 4,800 |03/27/2012 02/01/2036
31403D-DX-4 |FN745418-RMBS = 4 153421 111856 157591 140887 159339 | A (5500 24311 MON | 6461 . 7,928 |12/28/2011) 04/01/2036
31410F-VW-2 |FN888129-RMBS 4 o 12517 11esd | 13085 | 1688 13005 | L N I 5500 2835| MON | Shi . .o 658 |10/06/2010| 02/01/2037
31410K-Jv-1 |FN889579-RMBS LR U U 68480 | 113286 | 70661 62374 23 865 (6000] 1.920 | MON | sz o 3,835 | 12/28/2011) 05/01/2038
31412P-RQ-6 (FNO31195-RMBS 4 8359 | 105695| 8337 ... 7888 | 8337\ @ 4500] 2203| MON | 0. 365 | 10/06/2010| 05/01/2024
31416B-QD-3 |FN995152-RMBS 4 Voo A4Te6 ) 102354 41893 | 40929 AL I N 5500 0901 | MON | 18| 2,414 103/27/2012| 01/01/2021
31416B-TW-8 |FN995265-RMBS = L U I 11,306 | 107.364 | GATCE DR LN LBUCT D I mar oo (5500] 2300 MON | a8l 588 | 10/06/2010| 01/01/2024
31417V-N6-6 |FNAC8S12-RMBS L L 14438 | 107666 | 14665 13621 wie2 o B8Ol 4500) 2785| MON | SULoo 630 | 11/29/2011| 12/01/2039
31418N-YK0 |FNAD1613-RMBS 4 |t 99017 | 105201 97238 | 92431 98576 | | @00 (4500] 1969 MON | dry oo 4,212 |12/28/2011 02/01/2025
31418R-GS-4 |FNAD3808-RMBS 4 |t ... 4% 107770\ 483251 4484 ATTSAL 2800 4500] 3109| MON |~~~  1es) 2,068 | 10/06/2010| 04/01/2040
3138A4-YS-8 |FNAH3431-RMBS L L P 117683 | 1043241 172041 123460 nmerte| | (0 3500 2146 MON | - 3281 4,018 |12/28/2011 01/01/2026
3138AM-UJ-2 (FNAI7784-RMBS L A B 201,746 | 107855 | 203625 | 189322 206494 | 2090 4500] 2668 | MON | nyoo 8,782 | 12/28/2011| 07/01/2041
3138EG-FA7 |FNALO160-RMBS LI L P 153,566 | 107875 | 1851401 143814 188277 e I 4500] 2836 | MON | 591 6,613 | 03/27/2012| 05/01/2041
2699999 U.S. Special Revenue - Residential Mortgage-Backed Securities| 1,886,116 | XXX 1,899,796 1,764,099 1,918,223 9,514 XXX [ XXX | XXX 6,797 83,637 | XXX XXX
3199999 Subtotals — U.S. Special Revenue 7,278232 | XXX 7,253,425 7,099,099 7,280,870 (7,521) XXX | XXX | XXX 33,630 143,265 | XXX XXX
00037B-AB-8 |ABBFINANCEUSAINC Clt . JFE | 226889 | 100691 | 226555 | 25000 | 26307 | @l | 2875 | 2749 WN [ 2| 6.469 | 11/02/2015 05/08/2022
Q287Y-AN-9 [ABBVIEINC o feEE 503560 | 100060 | 500300 | 500000 | 502368 | .| ... @ 1800|1449 WMN | wslo 9,000 |04/19/2016 | 05/14/2013
M2683AG8 |ACTAVISING Clt. . |2FE | 385705 | 100215 | ‘0753 | 30000 | 360884 | | ol 875 | 1588 | A0 | 1641 6,563 | 10/09/2012| 10/01/2017
001055-AN2 |AFLACINC . 1o e 596437 | 99891 | 579368 | 880000 | 695223 | | .. w2l 2400 1557| ws [ 4009 | 09123/2016 | 03/16/2020
009158-AR-7 | AIR PRODUCTS AND CHEMICALS INC - ToO|WFEC 486,996 | 103.072| 468978 | 455000 | 485519 | Ay (3000 15851 MN | 2191 6,825 | 09/29/2016| 11/03/2021
02079K-AA-5 |ALPHABETINC A L L 548,315 106162 530810 | 500,000 | se200m | L ®218) (3625 | 1626 MN | 215 18,125 112/14/2015 05/19/2021
02665W-AH-4 | AMERICAN HONDA FINANCE CORP (2 TFE | . 620820 | 100674 | 604,044 | 600,000 | 617690\ | . @GO (22500 11081 FA | 51001 6,750 | 07/06/2016| 08/15/2019
03076C-AE-6 | AMERIPRISE FINANCIALINC -~~~ ToO|MFEC 567,940 | 1087221 543610 500000 ST (4322)) o (5300) 21841 MS | 78031 . 26,500 |08/03/2015| 03/15/2020
031162-BD-1 |AMGENINC A O 2 522660 | 103471 S17385 | 500,000 | 518503 | .| @y 3450 2411 AO | 4313 | 17,250 |02/08/2016 | 10/01/2020
03523T-AV-0 | ANHEUSER-BUSCH INBEV WORLDWIDE | 2 PFE N 402698 | 108204 | sedd4a | 355000 1 318232 L Gre) o (5000) 34571 AO | SL10 D 17,750 112/28/2011| 04/15/2020
03523T-BN-7 | ANHEUSER-BUSCH INBEV WORLDWIDE | Ci1. |2FE | .. 1759121 98T 174880 | 175000 LA I I @l IETCH INPE S I oy 2,406 | 08/19/2015| 07/15/2017
037833-A9 |APPLEINC T B 197999 | 99635 | 199270 200000 | 199100 663 1000 34t MN G 20 2,000 |12/28/2015 05/03/2018
037833-AM-2 |APPLEINC L I S 399,788 | 100088 | 400352 | 400000 | 399751 AN P P 1080 1.068 | MN | 642 4,200 | 04/29/2014/ 05/05/2017
00206R-AS-1 |AT&TINC . T FE 420238 | 103977 AT 360000 | sz o o982 oo 5500 2593 FA | 8250 .. 19,800 | 12/28/2011| 02/01/2018
053332-AQ-5 |AUTOZONEINC T FEC N 324,935 | 100017 | 325055 | 3250001 324999 | | 20 3000 13074 W) oz 4,225 |01/07/2014/ 01/13/2017
06051G-EX-3 |BANKOF AMERICACORP =~~~ . PFE N 504845 | 1011241 505620 | 500000 504890 | | asef (28000 21270 M) 59941 12/01/2016| 01/15/2019
06406H-CW-7 | BANK OF NEW YORK MELLON CORP 2 1FE 601,887 | 101.104 606,624 600,000 601,142 (420) 2300 | 2225| MS 4217 13,800 |06/22/2015{ 09/11/2019
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064159-CU-8 | BANKOFNOVASCOTIA ., TE | . 503375 | 1004211 502,105 . 500000 sotess | |, o) oo (2050 18391 AO (EI8 B 10,250 | 07/01/2015| 10/30/2018
084664-CG-4 | BERKSHIRE HATHAWAY FINANCE CORP. 1 FE | 151422 100032 150,048 180000 151063 | @S 700 13721 MS, RGN 1275 |03/23/2016/ 03/15/2019
084670-BC-1 | BERKSHIREHATHAWAYINC | | | TFE | . 532,150 | 105762 | 528810 500000 f Stza00 @Aos) 37800 29831 FA |\ £ 2 E 18,750 | 05/02/2012 | 08/15/2021
09247X-AE-1 |BLACKROCKINC = 1 TE | ... . 557,325 | 108670 | 543,350 . 500000 545955 | GSTO] I (5000 1777 D 1458 | 25000 |03/28/2016| 12/10/2019
09247X-AL-5 ~|BLACKROCKING 1 FE | 214912 103187 206,374 ..200000 2891 aoony oo (3500 24421 MS 2003 (o 3,500 |06/01/2016 | 03/18/2024
05574L-XH-6 |BNPPARIBASSA 2 D TE | . 506,295 | 100.719 | 503595 | 500000 f 503895 | ... anoy oo (24500 2087 MS | 38391 12,250 107/29/2015| 03/17/2019
097023-BE-4 |BOEINGCO T |TFE 500,685 | = 99531 497,655 ..500000 ( 500502 | a8 (0950 | 0.876 ) MN 67| 2,375 | 0612712016 05/15/2018
10112R-AS-3 |BOSTONPROPERTIESLP N 5 373965 | 104945| 367,308 ..380000 soder | | GA) 41251 2619 MN 18450 14,438 103/28/2016 | 05/15/2021
05565Q-CR-7 |BP CAPITALMARKETSPLC = cir. TE | . 502,655 | 100647 | 503,235 . 500000 01808 | | a0 (2237 20791 MN. 1885 11,185 111/05/2015| 05/10/2019
07330N-AJ-4 | BRANCH BANKING AND TRUSTCO 2. FE | 517,035 | 101.3% | 506,980 ..500000 514699 | | @338) (2850 21091 AO. 3563 ... 7,125 | 04/18/2016 | 04/01/2021
14040H-AY-1 | CAPITAL ONE FINANCIALCORP | | | PFEC N 343389 | 108106 | 3513451 3250001 334690 1 | aswon oo ATS0) 40250 el 15,438 101/30/2012| 07/15/2021
14912L-5)-6 | CATERPILLAR FINANCIAL SERVICES CO - TE | ... . 174965 | 99785 174,624 7850000 A% | o 2l D D 1250 12641 MN . Sl 2,188 | 09/15/2015| 11/06/2017
14912L-6U-0 | CATERPILLAR FINANCIAL SERVICES CO 1 TFE | 498120 | 96135 480,675 ..500000 48261 | e 700 1779 FA 3383 08/05/2016/ 08/09/2021
124857-AD-5 |CBSCORP T PFEC N 290845 | 110088 | 280724\ 255000 285319 | &S| 57800 19931 AO | 30951 7,331/ 05/13/2016| 04/15/2020
808513-AK-1 |CHARLES SCHWABCORP 12 |TFE 299,622 | 100256 | 300,768 ..300000 209848 | | 1260 1500 15431 MS, 13881 4,500 |03/03/2015 03/10/2018
166751-A)6 |CHEVRONCORP A N L 4745% | 106.742 | 426,968 . 400000 | 43732 (10603) | 4950 | 2135 MS. 6490 ] 19,800 |12/29/2011/ 03/03/2019
00440E-AT-4 |CHUBBINAHOLDINGSINC Ci12 |MFE_| . 515920 | 99543 | 497,715 . 500000 S48t [ (2300 1509 | MN 1853 . 5,750 | 07/28/2016| 11/03/2020
17275R-AK-8 |CISCOSYSTEMSINC 1 FE | 808,505 | 100442 | 783,315 780000 2T (38)) o (3150 1611 MS, 6222 23,625 |12/06/2011 03/14/2017
172967-EH-0 |CITIGROUPINC | | FEC N 382,994 | 102612 369,403 | 360000 f 2777 L @308 (6000 47250 FA | 8160 | 21,600 |12/28/2011) 08/15/2017
17401Q-AC-5 |CITIZENSBANKNA -~~~ 2 |%FEC L 503920 | 100.782 | 503,910 . 500000 502866 | ... 0S4 o (2300 19811 JD 894 11,500 04/18/2016| 12/03/2018
19416Q-DX-5 | COLGATE-PALMOLIVE COMPANY T 505,380 | 100011 500,055 ..500000 (o 500045\ oo atee) oo 1300 1.065) ) 2997 6,500 |05/02/2012 01/15/2017
20030N-BA-8 |COMCASTCORP = = [ TE | . 674,750 | 109.286 | 655716 | 600,000 | 662027 | (2723) o SAS0) T3 MS 103001 18,025 | 08/31/2016| 03/01/2020
207597-ED-3 | CONNECTICUT LIGHT AND POWER CO T TR 400504 | 105337 | 384,480 . .365000 384590 | (adsn) (5650 | 1.560 | MN 3437 | . 20623 |11/20/2015] 05/01/2018
20826F-A)-5 |CONOCOPHILLIPSCO -~~~ B L L 498670 | 98986 | 494,930 ..500000 ( 499049 | 690 (2200 2259 MN 14060 11,000 108/07/2015 | 05/15/2020
21686C-AD-2 | COOPERATIEVE RABOBANKUA ¢ TE | . 569,482 | 100102 545,556 5450001 S45391 1 L @4 3375 1898 | W 8217 | 18,394 109/15/2015| 01/19/2017
22546Q-AR-8 | CREDIT SUISSE AG (NEW YORK BRANCH Cl. . |MFE | . .. .. 500,845 | 100558 | 502,790 ..500000 ( 0713 anp oo (3000 2968 | AO. 2583 15,000 |12/10/2015 10/29/2021
126650-C)-7 |CVSHEALTHCORP 12 |2FEC 513285 | 1016261 508,130 | 500000 f 5109451 | @340y (28000 21420 62611 7,000 | 03/16/2016| 07/20/2020
25746U-BE-8 | DOMINION RESOURCESINC -~~~ TR 484792 | 106592 | 426,368 . 400000 420408 | (3579 ool (6400) 27921 D 1138 | . 25600 |12/28/2011| 06/15/2018
260543-CF-8 |DOWCHEMICALCO =~~~ 12 |2FE | 361,081 105351 368,729 ..380000 365948 asnr o 41251 37221 MN 18450 14,438 |03/27/2012 11115/2021
341099-CP-2 | DUKE ENERGY FLORIDALLC 12 |WFEC 732578 | 102326 | 716282 700000 728035\ | @s43) o (31000 24361 FA | 8198 | 10,850 | 03/29/2016 | 08/15/2021
278865-AQ-3 (ECOLABINC T PFEC | 300873 | 100199 | 300,597 ..300000 300333 @ 1550 | 1441 ) 2183 4,650 | 04/10/2015 01/12/2018
30231G-AA0 |EXXONMOBILCORP =~~~ 1 TFE | 625000 | 100034 | 625,213 . 625000 625000 | oL 09211 09211 MS, 1895 5,756 |03/17/2014 0315/2017
354613-AH-4 | FRANKLINRESOURCESINC T TE | . 300222 | 100126 | 300,378 . 300000 300036 | | GO 1375 1358 | MS. 12150 4,125 |03/14/2013 | 09/15/2017
369622-SM-8 | GENERAL ELECTRIC CAPITAL CORP FE | 199476 | 110982 | 194,219 78000 1954451 | @030 oo (53001 2305) FA 3607 4,638 | 02/17/2016| 02/11/2021
36962G-5N-0 | GENERAL ELECTRIC CAPITALCORP | | | TFE | . 518900 | 100039 | 500195 | 500000 f 8000914 @ (28000 20801 69281 14,500 | 05/0212012| 01/09/2017
36962G-3H-5 |GENERALELECTRICCO - TE | ... . 594081 | 102889 | 550,456 585000 545862 1 GEL)] I (5625| 27611 MS 88611 30,094 |09/15/2015 09/15/2017
375558-BB-8 | GILEAD SCIENCES INC 1 1FE 514,510 | 101.173 505,865 500,000 512,053 (2,457) 2550 | 1.866 | MS 4,250 6,375 |03/17/2016 | 09/01/2020
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377373-AC-9 | GLAXOSMITHKLINE CAPITALPLC ci1. TE | . 303,255 | 1001351 300,405 . 300000 300379 L aoma o 1500 11381 MN. 6683 4,500 | 04/14/2014/ 05/08/2017
38141E-A25 | GOLDMAN SACHS GROUPINC =~ B 397,886 | 110819 393,407 385000 369003 | G4 7500 | 5503 FA 10088 26,625 |12/28/2011 02/15/2019
437076-BE-1 |HOMEDEPOTINC SN2 (TR 504,385 | 100994 | 504970 | 500000 f 502835 | | awen, oo (20000 1785¢ JD | 41 10,000 | 08/25/2015| 06/15/2019
404280-AK5 |HSBCHOLDINGSPLC Cl. . TE | ... . 729780 | 1083211 704,087 . 850000 VL (208) ol (5100 25281 AO. 79191 29,325 |09/27/2016| 04/05/2021
446438-RM-7 | HUNTINGTON NATIONAL BANK 2. FE | 509220 | 99610 498,050 ..500000 (o se8412 | ®o8) (2400 | 1,849 AO 3000 o 6,000 |09/07/2016| 04/01/2020
458140-AL-4 |INTELCORP = T TE | . 676,309 | 100.185 | 676249 | 675000 | 675380 | | (G5 I I 3800 12000 D ) 05 9,113 | 09/15/2015| 12/15/2017
45866F-AC-8 | INTERCONTINENTAL EXCHANGE INC 12 |TFE 866,499 | 100650 | 855,525 . 850000 86476 | | @32 (2750 | 2292 JD 1948 | . 21,687 |08/31/2016| 12/01/2020
460146-CG-6 | INTERNATIONALPAPERCO 12 |2FE | 306467 | 107864 | 31727 ..289000 28675 | | e 4750 | 3988 FA 5186 13,728 |03/27/2012 02/15/2022
24422E-RN-1 | JOHN DEERE CAPITALCORP TE | . 176562 | 100106 | 175,186 750000 wse2 @3 1400] 09381 MS AN 2,450 | 09/15/2015| 03/15/2017
24422E-TE-9 | JOHN DEERE CAPITALCORP FE | 662473 | 100465| 653,023 . 650000 660542 | | (L 1950 1435 ) e 08/31/2016| 01/08/2019
46625H-HS-2 |JPMORGANCHASE&CO | | | TFE | . 539,928 | 106.206 | 531,030\ 500000 f EEA AL I ®s09) | 44000 24260 CATA D 16,500 | 06/08/2016 | 07/22/2020
48126E-AA-5 | JPMORGAN CHASE 8AMP; CO - TE | ... 177392 100393 | 175,688 7850000 wser | o (.088) o (2000 13791 FA 1822 3,500 | 09/15/2015| 08/15/2017
501044-DA6 |KROGERCO =~~~ T FE 507,065 | 100209 | 501,045 ..500000 (o 505303 | (| T .2000 1 14701 ) a6t 5,000 |04/19/2016 | 01/15/2019
548661-CQ-8 |LOWESCOINC 12 |WFEC 546,345 | 106992 | 534960 | 500000 f 534693 | | (es2) oo 4625) 20491 AO | 48821 23125 01/07/2016 04/15/2020
548661-CT-2 |LOWESCOINC = 12 |TFE 575253 | 1055141 575,051 . .545000 568216 .| G380 3750 26311 AO. 43151 . 20438 09/03/2015| 04/15/2021
55616X-AF-4 |MACYSRETAILHOLDINGSINC 12 2FE | 353003 | 102335| 358,173 ..380000 /1648 @o8) 38751 3767 ) 6254 . 13,563 |03/27/2012 01/15/2022
571903-Al-2 | MARRIOTT INTERNATIONAL INC 12 2B 340,398 | 101768 | 335,834 330000 3389941 L ado4 (3000 15491 MS, 3300 o 09/08/2016| 03/01/2019
58013M-EE-0 | MCDONALDS CORPORATION 1 S 65160 | 104236 | 57,330 o.95000 S6727 | | a4an) o (5350 25911 MS, EC1 I 2,943 10/06/2010| 03/01/2018
585055-BA-3 IMEDTRONICING (2 TFE | . 502865 | 99913 | 499,565 | 500000 f 802139 [ 375 10291 AO ey 3,438 | 07/25/2016| 04/01/2018
58933Y-AG-0_ |MERCK&COINC LR I S D 209307 | 99979 | 299,937 . 300000 209804 | (U N B 1300 13481 MN. 486 3,900 | 05/15/2013| 05/18/2018
594918-BG-8 |MICROSOFTCORP 12 |TFE 501,140 | =~ 99650 | 498,250 ..500000 500904 | @) .2000 1 1,950 | MN E:I0 10,000 |12/09/2015 11/03/2020
594918-BJ-2 |MICROSOFTCORP = 12 |WFEC L 2129341 1012131 202426 200000 212408 | | G20 (34250 23241 MN | 1007 3,125 | 08/0212016 | 11/03/2025
594918-BP-8 |MICROSOFTCORP = 12 |TFE 599,664 | 96693 | 580,158 . 600000 | 599683 | | L I 1550 1,562 FA 3694 . 09/28/2016 | 08/08/2021
61746B-DM-5 |MORGAN STANLEY o FEC 503710 | 100862 | 502,760 ..500000 (- 502195 L 028 (2500 2281) ) S| 12,500 |07/01/2015| 01/24/2019
637432:NF-8 | NATIONAL RURAL UTILITIES COOPERATI 12 |WFEC 495145 | 99362 | 496,810 . 500000 46206 | | 96 (2300 2509 | MN Wy 11,628 111/09/2015| 11/01/2020
63946B-AE-0 |NBCUNIVERSALMEDIALLC 1 FE | 167,108 | 108000 162,000 180000 eae21| @a4sn| o 4375 19711 AO 1841 6,563 | 03/23/2016 | 04/01/2021
66989H-AD-0 | NOVARTIS CAPITALCORP (2 (L 510855 | 107.113 1 492720 460,000 | 495603 | (103200 o 44000 19731 AO | 3767 | . 20,240 |07/09/2015) 04/24/2020
681919-AZ9 |OMNICOMGROUPINC 1 PFE N 420976 | 102536 | 410,144 . 400000 an3s) @13y (3625] 2996 | MN 2417 14,500 | 08/31/2012| 05/01/2022
68389X-AG0 |ORACLECORP T 718314 | 107766 | 700,479 . 650000 700760 | (8853 .| (5000 1.8141 ) 15618 | . 25000 |08/31/2016/ 07/08/2019
68389X-BB-0 |ORACLECORP 12 |WFEC 196484 | 99034 198068 | 200000 | 7102 A\ (25000 27921 MN | 639 5,000 | 11/0212015| 05/15/2022
694308-GV-3 | PACIFIC GASAND ELECTRICCO 12 |2FE 463982 | 106270 446,334 . 420000 460341 @8N (4250 | 1.820 ) MN 2281 8,925 | 08/09/2016 | 05/15/2021
713448-BW-7 |PEPSICOINC 1 TFE | 514910 | 102868 | 512,790 ..500000 (- 507902 | asmey o .3.000 | 2637 FA 5250 15,000 |05/0212012 08/25/2021
717081-DD-2 |PRIZERINCG T TE | . 498,958 | 100.001| 500,005 . 500000 499987 | | 2 I B (0900 09691 J 20050 4,500 |12/17/2013| 01/15/2017
69353R-CG-1 [PNCBANKNA 2 |MFEC L 498660 | 99945 499,725 ..500000 ( 499966 | | o I 212220 4 2406 5,625 | 04/0212014| 01/27/2017
69353R-EKO IPNCBANKNA ~ 20 B L 205908 | 98323 | 196646 | 200000 | 205769 | | aof oo (29500 2552 FA | 208 10/06/2016 02/23/2025
69353REW-4 IPNCBANKNA 2 |FEC L 609,114 | ~ 98429 | 590,574 . 800000 | 608498 | | ... (L I (2150 18021 AO. 22220 6,450 | 08/31/2016 | 04/29/2021
740189-AL-9 | PRECISION CASTPARTS CORP 1,2 1FE 498,605 | 100.175 500,875 500,000 499,008 273 2250 2310 JD 500 11,250 |07/10/2015 06/15/2020
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744448-CD-1 | PUBLIC SERVICE CO OF COLORADO 12 |WFEC 562,221 | 102987 | 550,980 | 535000 1 e U D G800 (32000 2023 MN | 21881 17,120 110/23/2015| 11/15/2020
78010U-NX-1 | ROYAL BANK OF CANADA FE | 199818 | 99992 1999841 200000 | 19999 | | L N I 2000 1231 9 10831 2,400 | 01/15/2014| 01/23/2017
78012K-KU-0 | ROYAL BANK OF CANADA o TFE | . 502,490 | 100249 | 501,245 500000 f 802453 | | G (25000 23720 W) 56251 1210172016/ 01/19/2021
822582-BU-5 | SHELL INTERNATIONAL FINANCE BV C{t  |MFE | 559,026 | 98897 | 553823 | . 560000 f SSOMT L2 U D 375 1435 MS | 23310 09/15/2016| 09/12/2019
828807-CM-7 | SIMON PROPERTY GROUPLP 12 |TFE 248,373 | 100005 | 250013 250000 | 29457 | e I 800 1703 FA 4 15631 3,750 |10/07/2014 02/01/2018
828807-CX-3 | SIMON PROPERTY GROUP LP 12 |WFEC L 178738 | 100062 | 175109 175000 | 78243 | @ (25000 20461 W) 2007 2,212 | 04/26/2016 | 07/15/2021
842400-GB-3 | SOUTHERN CALIFORNIA EDISON CO T |TFE 299,904 | 99993 | 29979 | 300000 | 209989 | S N I A28 A8 MN 563 3,375 | 05/06/2014| 05/01/2017
842587-CS-4 |SOUTHERNCO 12 |2FE | S1,750 | 98463 | 492315 | 500000 | S1796 | L O4 (2350 18390 o8| o 07/28/2016 07/01/2021
857477-AV-5 | STATE STREETCORP =~ . TE | . 644889 | 97885 | 629423 | 645000 | 644902 | Bl 1950 19541 MN | 1467 6,289 | 05/17/2016 05/19/2021
8672EM-2A-1 | SUNCORP-METWAYLTD Cl. . |MFE | . .. .. 326940 | 100122 325397 325000 | 2sM65 GO 7000 1485 MS | taer) oo 5,525 | 05/2012014| 03/28/2017
87612E-AZ-9 |TARGETCORP T TFE | . 347,596 | 1011481 3540181 350000 1 3486719 | | 2400 (29000 29811 W) 46801 10,150 | 03/27/2012| 01/15/2022
87612E-BE-5 |TARGETCORP L I S 202440 | 95679 | 191388 | 200000 202389 | | (53] I (2500) 235 | AO | 1056 2,556 | 10/06/2016| 04/15/2026
89114Q-BC-1 | TORONTO-DOMINION BANK FE | 623977 | 1004311 621668 | 619,000 | 623861\ ... ey oo 2500 22911 JD B 7,738 | 1112112016 | 12/14/2020
89114Q-8G-2 | TORONTO-DOMINION BANK o TE | . 200418 | 98669 | 197338 | 200000 | 200373 | @) 24250 20791 AO | 2 2,125 | 06/01/2016 | 04/07/2021
89153U-AE-1 | TOTAL CAPITAL CANADALTD C |1 TFE | 499520 | 99.943| 49715 | 500000 | 499897 | S N I 1450 14700 9y 3343 7,250 | 01/1012013| 01/15/2018
89152U-AG-7 | TOTAL CAPITAL INTERNATIONAL SA Clt . [TFE | 202,543 | 100791 201582 200000 | 201409 | (G0 T 29251 1679 FA 1865 4,250 | 12/28/2015/ 08/10/2018
91159H-HL-7 |US,BANCORP 2 |FEC L 617,370 | 100018 | 600,108 | 600,000 | 616074 | (29) (23500 16540 M| 5983 | .. 08/29/2016 01/29/2021
91159J-AA4 |US.BANCORP |2 FE | 209,308 | 100528 | 201086 | 200000 | 208700 | ®o8) o (2950 2102) 9y 2720 08/0212016| 07/15/2022
904764-AQ-0 | UNILEVER CAPITAL CORP (2 TFE | . 616,866 | 100991 | 605946 | 600,000 | 613490\ | @36y (22000 44514 MS | a1m) 6,600 | 06/08/2016| 03/06/2019
911312-AH-9 | UNITED PARCEL SERVICE INC L I S 2222921 1043151 208630 | 200000 | 208726 | ®209) 55000 12561 M| 50721 11,000 | 12/28/2015| 01/15/2018
911312-AM-8 | UNITED PARCEL SERVICE INC T 623076 | 103264 | 619584 | 600,000 | 622602 | | @ 325 2460 W 8646 | ... 11/23/2016 | 01/15/2021
91324P-CM-2_ | UNITEDHEALTH GROUP INC T TE | . 508,690 | 101370 | 506,850 | 500000 1 506350 | L. sy oo (27000 23240 ) 62251 13,200 | 08/11/2015| 07/15/2020
92276M-AX-3 | VENTAS REALTY LPVTRYUSUS 12 |2FE 231,878 | 105607 | 2271085 | 215000 | 24525 | L area) oo 42501 3267 MS | 3046 9,138 | 07/26/2012| 03/01/2022
92343V-CC6 | VERIZON COMMUNICATIONS INC 1. PFEC | 638,982 | 102982 617,892 | 600,000 | 634144\ @838) o (3450 20301 MS | 6095 . .. 10,350 0511212016 03/15/2021
931142:CZ-4 | WAL MART STORESINC TE | . 239,564 | 104067 | 241510 225000 235383 | @gooy 32501 19871 AO | LN 7,313 11/0212015) 10/25/2020
949746-NX-5 |WELLSFARGO&CO =~ FE | 193334 | 103522 18164 175000 . (G 5625 1387 JD | STy o 9,844 | 09/15/2015| 12/11/2017
92976W-BH-8 | WELLS FARGOBANKNA o TFE | . 410615 | 104167 | 3750011 360000 f 369475 L @454 57800 32881 FA | 8625| 20,700 |12/28/2011) 02/01/2018
961214-CH-4 | WESTPAC BANKING CORP ¢ TE | .. 249738 | 999211 249803 | 250000 249966 | | 8 2000 1236 MN | 0| 3,000 | 05/1412014| 05/19/2017
3299999 Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 51,932,873 XXX 50,924,194 49,948,000 51,169,169 (337,535) XXX | XXX | XXX 413,928 1,139,137 | XXX XXX
46642N-BA-3 | JPMBB 14C22A1-CMBS 4 el 287699 | 99398| 285968 | 87700 | arset| | | FE 451 | 1443 MON [ M| 4,292 | 08106/2014 | 09/17/2047
9297E-AB-0 | WFRBS 13C11A2-CVBS 4o e 170062 | 100040 | 167616 | 167549 | 168651 | @ 2029|1273 MON | 83| 4,861 |06/29/2015) 03/17/2045
3499999 Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securiti 457,761 XXX 453,584 455,249 456,232 (860) XXX | XXX | XXX 631 9,153 | XXX XXX
13975J-AD-4 | AFIN 143 A4 - ABS 4 1FE 300,000 | 100.197 300,591 300,000 300,000 1.830 | 1.837 | MON 168 5,490 |08/27/2014 | 04/22/2019




Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 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 Current

0 Rate Year's Total

r Used Other Foreign Admitted

e To Book / Unrealized Current -Than- Exchange Amount Amount Stated

i NAIC Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual

CUsIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) / | Impairment in Rate Rate | When & During Maturity

Identification Description Code| n | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
0S560P-AE-1 |BMWLT 151A4-ABS 4 [FE | so6s| t0013| 35053 | 350000 340883\ o\ 90 || 30| 138 MON| 43| 469 01072015 06/20/2018
126802-CE-5 |CABMT 122A1-ABS 4 TE | 602,367 | 100195 | 601,170 | 600,000 | 600375 | | (L] I 14501 1316 MON | kL7 I 8,700 |07/10/2014| 06/15/2020
173056-FS-9 |CCCIT14A6A6-ABS | | 4 |IFE L 5069921 101126 | 505630 | 500000 s046821 | (7)) T 2450 AT A 497 10,750 109/09/2015] 07/15/2021
161571-FK-5 |CHAT 124A-ABS AU I L L 543705 99638 | 548009 | 550000 | 545899 | | W2 (1580 | 1879 MON | B 8,690 [07/14/2015| 08/16/2021
12592W-AC-2 |CNHI15AA3-ABS = B R O AL 421,749 100099 | 2181 21764 LA EE D @) 1300 1305 MON | 2440 5,524 | 02/25/2015| 04/15/2020
254683-BJ-3 |DCENT143A-ABS | | 4 |IFE L 01484 | 100.072 400288 | 400000 | 400196 | ()] T 12201 10851 MON | AT 4,880 | 01/15/2015 10/15/2019
34528Q-EC4 |FORDF155A-ABS 4 TE | 652844 | 101.0111 6565721 650,000 | 652001 | G (2390 2305 MON | 60 15,535 109/03/2015| 08/15/2022
87165L-AF-8 |GEMNT1S1A-ABS B R O AL 506,191 | 100958 | 504790 | 500000 f 504453 | | @329 (23700 2092 MON | sari 11,850 | 09/03/2015| 03/15/2023
B5474V-AJ0 INMOTR15AA2-ABS AU N L L 449875 | 100128 | 450576 | 450000 | 49955 | | S 2 I 1440 | 14540 MON |- L 6,480 |01/28/2015) 01/15/2020
687847-AC-7 |OSCAR141A3-ABS D |4 TE | 169669 | 99976 | 169669 | 169710 169700 | | L T 7200 1736 MON | 130 3,016 |09/19/2014| 04/15/2019
86909V-AC-6 |SBART141A3-ABS | |, 4 |IFE L 17,001 100.001 ¢ mosat oo sy mosAy L I 1000 10114 MON | - 8 222 108/06/2014| 02/15/2018
981464-DB-3 |WFNMT12BA-ABS = 4 L 605674 100330 | eoto80 | 600000 | CUNE R @ouen 1760 | 14100 MON | 9 10,560 101/21/2015] 05/17/2021
3599999 Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Se 5,527,606 | XXX 5,529,086 5,508,568 5,517,352 (6,010) XXX [ XXX | XXX 8,614 96,387 | XXX XXX
3899999 Subtotals — Industrial and Miscellaneous (Unaffiliated) 57,918,240 | XXX 56,906,864 55,911,817 57,142,753 (344,405) XXX | XXX | XXX 423,173 1,244,677 | XXX XXX
233331867 |DTEENERGYCOMPANY | | |2 |2FE | 60041 25700 | 62220 | . 242t| 60Tl .\ . f| | . |6000| 0003 MJSD| 0| |11282016] 12152076
4299999 Hybrid Securities - Issuer Obligations 60,041 XXX 62,220 2,421 60,041 1 XXX [ XXX | XXX 10 XXX XXX
4899999 Subtotals — Hybrid Securities 60,041 | XXX 62,220 2421 60,041 1 XXX | XXX | XXX 10 XXX XXX
7799999 Totals - Issuer Obligations 65,960,847 | XXX 64,807,482 63,725,421 65,106,572 (394,867) XXX | XXX | XXX 480,653 1,316,800 | XXX XXX
7899999 Totals — Residential Mortgage-Backed Securities 1,886,116 | XXX 1,899,796 1,764,099 1,918,223 9,514 XXX | XXX | XXX 6,797 83,637 | XXX XXX
7999999 Totals — Commercial Mortgage-Backed Securities 457,761 XXX 453,584 455,249 456,232 (860) XXX [ XXX | XXX 631 9,153 | XXX XXX
8099999 Totals — Other Loan-Backed and Structured Securities 5,527,606 | XXX 5,529,086 5,508,568 5,517,352 (6,010) XXX [ XXX | XXX 8,614 96,387 | XXX XXX
8199999 Totals — SVO Identified Funds XXX XXX | XXX | XXX XXX XXX
8399999 Total Bonds 73,832,330 | XXX 72,689,948 71,453,337 72,998,379 (392,223) XXX | XXX | XXX 496,695 1,505,977 | XXX XXX
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Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE D - PART 2 - SECTION 1
Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
F Current
o Rate per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current -Than- Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CUSIP g of Per Per Carrying Fair Fair Actual But During But Increase / (Amortization) / | Impairment B./AC.V. in Desig- Date
Identification Description Code | n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized | (15+16-17) B./A.C.V. nation | Acquired
00123Q-30-2 | AMERICAN CAPITAL AGENCY CORP | | 6542000 | = 2500| = 251001 160,083 | 25100 .. 164,204 1600831 31691 SILT I 5201 oo 52001 _PSL111/3012015
025932:70-8 | AMERICAN FINANCIAL GROUPINC | | 6,365.000 25000 159,244 1 25000 (159,125 159244\ 944 N RP2LFE | 02/02/2016
02665T-80-1  |AMERICANHOMESARENT | | 3435000 | 2500 24510 84192 245101 84192 87135 | | ZXCTA I @943 o @943 _PSL 108/09/2016
04014Y-200  |ARESMANAGEMENTLP | | | . .. 3584000 | 2500 o f . 89,779 | 25050 89,779 894211 1,568 (1 R I 3B\ ‘| P2LFE | 06/07/2016
044103-60-4 ~ |ASHFORDHOSPITALITY TRUSTINC | | | . 1724000 | 25000 o f 45073 | 23865 41143 N I [£0 I 689 W W RP2LZ | 07/08/2016
060505-28-6  |BANKOFAMERICACORP | | | .. . . 7172000 | 2500 252401 177733 | 25240 (181,021 ATTI3 2719 8337\ N P3LFE |01/2212016
12542R-506 ~ |CHSINC || 2858000 | 2500 o 75766 | 26510 .. 75766 c 80z 5,073 oo @i (P2l 102/0212016
12542R-70-4 ~ |CHSINC 7,344,000 25000 193,000 | 26,280 193,000 o785 10,515 @B @813y (P2l 112/05/2016
172967-3¢-1 ~ |CIMIGROUPINC | | | 3748000 | 25001 27350 102390 27350 | 102508 102872 | 569 | | @) @83 P3LFE | 09/30/2016
25746U-86-9  |DOMINIONRESOURCESINC | | 4919000 |~ 5000) ~p 238630 | 50060 2482451 238630 | 39201 8670\ RP2LFE | 02/01/2016
278642-20-2  |EBAYINC N 5666.000 | 2500 o f 1414401 25940 .. 146,976 Jangdol ST N RP2VFE | 02/23/2016
29267H-40-6 | ENDURANCE SPECIALTY HOLDINGS LTD cl. ... 4824000 | 2500 | 123253 | 25550 . 123,253 J1204490 L 8105 | 2804 ol 2804 P2LFE |02/08/2016
20364W-10-8  |ENTERGYLOUISIANALLC | | | . .. 3,501,000 | 2500 o f . 86,638 | 21130 . 73976 (86838 1233 N RPILFE | 09/30/2016
36242H-70-8  |GABELLIDIVINC5.25SRSGCUMPRF | | 2542000 | 25000 b 50686 | 23480 .. 59,686 BT I 1622 U G o I IS @864) PILFE ]06/28/2016
373334119 |GEORGIAPOWERCO | | .. . . .. 573000 | 10000 | o f 58217 | 101600 . 58217 Sseqory 91| 2,793 oA (490 P2UFE | 01/26/2016
446150-70-8  |HUNTINGTON BANCSHARES INC = | | 5683000 | 2500 | 25300 1404911 25300 143780 140506 | 22200 502 | ()] I P (O] . P3UFE |03/31/2016
45822P-20-4  |INTEGRYSENERGY GROUPINC | | | 8343000 | - 2500 o f 214576 | 26,000 ..216,918 C214576 0 W25 o S I DD N RP2LFE | 06/21/2016
524901-50-1  |LEGGMASONINC | | | .. 4484000 | 2500 251100 10705 | 25110 . 12,593 ORIV I 33T\ (5] I I (&)1 I RP3VFE | 12/13/2016
65339K-10-0  |NEXTERAENERGY CAPITALHOLDINGS I | | 5789000 | - 2500 o f 145527 | 22,080 127,821 coasser o 3672\ N RP2VFE| 07/13/2016
69360J-64-4  |PSBUSINESSPARKSINC ~— — f | | .. 9734000 | 2500 o f 226705 23290 . .226,705 LS I 11,978 cooaseeny (15887)) .. P2LFE |11/1412016
74460W-73-5  |PUBLICSTORAGE ~~ — f | | .. 5,197.000 25000 10,176 21,200 110,176 299250 2,8% U (175} I IS S (19749) P2LFE ]07/13/2016
74460W-776  |PUBLICSTORAGE | | | 5140000 | 25001 o 16318 226301 13 [CEANTA I . 6592 | E)] T D B (e o P2LFE |01/19/2016
759351-80-2 | REINSURANCE GROUP OF AMERICA INC N 3699.000 | - 25001 - f 92465 | 26280 97210 | 92465 | 2513 RP2LFE | 12/13/2016
81254U-20-5 ~ |SEASPANCORP cl. ... 8171000 | = 2500 ~ 251601 201,158 | 25160 .. 205,582 C201188 10200 L I P 1839 RP3L | 12/01/2016
842587-30-5  |SOUTHERNCO | | | . .. .. 3896.000 | 2500 o f . 96,804 | 21820 .. 8501 96804 1906\ N RP2LFE | 09/12/2016
857477-85-5  |STATESTREETCORP — — f | | . . 1912000 | 25004 f 47838 | 25020 .. 47838 CoAress W @ @) P2LFE | 04/21/2016
911684-60-3  |UNITED STATES CELLULARCORP '\ | | 7931000 | 25001 25610 202874 | 25610 ..203113 BN S I 9986 | ... @ @ RP3LFE | 05/31/2016
084423-60-7  |W.R BERKLEYCORP ~~  —~ f | | 3564000 | 25001 f 89,047 | 22880 .. 81544 B2 I 2847 RP2LFE | 05/19/2016
957638-20-8  |WESTERNALLIANCEBANCORP | | 7247000 | 25001 180,146 23960 | 173638 1800471 2831 803\ ol RP2L112/01/2016
8499999 Industrial and Miscellaneous (Unaffiliated) 3,770,044 XXX 3,747,338 3,830,238 19,719 161,882 (51,266) 1,817 (49,449) XXX XXX
8999999 Total Preferred Stocks 3,770,044 XXX 3,747,338 3,830,238 19,719 161,882 (51,266) 1,817 (49,449) XXX XXX
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Annual Statement for the year 2016 of the Dealers Assurance Company

Showing all COMMON STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 2

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16

F Current

0 Rate per Year's Total

r Share Other Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized -Than- Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CUSIP g of Carrying Fair Fair Actual But During But Increase / Impairment B./A.CV in Indicator Date

Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
88579y-10-1 [SMORD 143,000 . 2553 | 178570 | 25,536 A9 I3 34811 L I B L | 100062016
002824-10-0 | ABBOTT LABORATORIES ORD . 400,000 15364 38410 15,364 S 8009 67 AT | R B @140 L .| 10/06/2016
G1151C-10-1 |ACCENTURECLAORD G 12020001 140,790 M7.130) 140,790 | 125738 L 2366 | ] nowy oo mowy L .| 10/06/2016
00724F-10-1 |ADOBE SYSTEMORD .. 318.000 32738 | 102950 32,738 AN 2 N I B B 3467 | sder | | L | 04i27/2016
00773T-10-1 |ADVANSIXORD - 12000 26| 2140 26| Wy N P B S I S I B L | 08/04/2016
00817Y-10-8 |AETNAORD 170,000 21082 | 124010 21,082 Co e . mey o 2 27 L .| 10/06/2016
00846U-10-1 | AGILENT TECHNOLOGIES ORD 530,000 24047 45560 24,147 .. .22,054 0 240 2190 210 L .| 10/06/2016
009158-10-6 |AIR PRODUCTS AND CHEMICALSOR | | ..392.000 56,377 143820 56,377 ...56,831 BT BT @sar o @ar oo L | 09/06/2016
GO177J-10-8 |ALLERGANORD AC 96.000 1 20,1611 210010 201611 26552 ol ey (e8| . .| L .| 10/06/2016
02005N-10-0 |ALLY FINANCIALORD =~~~ | | | ... . . 1,010000 | 19210 19020 192100 20290 S e Y S86 | ] L .| 10/06/2016
02079K-30-5 |ALPHABETCLAORD ~ ..239.000 18939 | 792450 | 189,39 73835 213\ 213 L | 11/08/2016
02079K-30-5 |ALPHABETCLAORD .. 112.000 88754 | 792450| 88,754 &M 213\ 213 L .| 10/06/2016
023135-10-6 |AMAZONCOMORD - 315.000 236209 | 749870 | 236,209 ..282,323 I P N | N B ©082)| | L .| 1/07/2016
03027X-10-0 |AMERICAN TOWERREIT =~ 252,000 . 26631| 105680 | 26,631 ... 23591 e 4520 2150 2180 ] L .| 10/06/2016
030420-10-3 | AMERICAN WATER WORKS ORD 849,000 61434 | 72360 61,434 CASOTS 12441 10708 | 10708 | L | 08/21/2015
03076C-106 |AMERIPRISEFINANCEORD | | | .. .. . . 775000 8,979 | 110940 | 859791 . 87,943 | | sy ] D L .| 17222016
031162-10-0 |AMGENORD = = _..76.000 oonmzy o 148210 1,112 Soneny 06| LS ] U B (033 ] L | 10/06/2016
037833-10-0 |APPLEORD = 2,629.000 304491 - 1165820 304,491 A TA 7 N I 3TT5 25266 | 25266 | | L | 08/11/2016
00206R-10-2 |AT&TORD ~900.000 3827 42530 38,217 C 83280 12100 46041 ol 46041 L L .| 10/06/2016
060505-10-4 | BANK OF AMERICAORD 2,640.000 58344 22100 98,344 o 40886 625 . w970 18970 | L .| 10/06/2016
054937-10-7 |BBANDTORD 2,091.000 98319 - 470201 98,319 L8882 Madr AT L | 11172016
09062X-10-3 |BIOGENORD L | 54000 | 15313 | 283580 | 15313 18896 ) |y o L .| 10/06/2016
09061G-10-1 |BIOMARIN PHARMACEUTICALORD | | = | . 97.000 4 8035 | 82840 8035 | . 10759 e ()] D L .| 08/04/2016
110122-10-8 |BRISTOL MYERS SQUIBB ORD A . 330.000 19285 | 584401 19,285 Co214990 42 YY) T @m0 ] L | 10/06/2016
Y09827-10-9 |BROADCOMORD P ..295.000 5247 | 6T 52,147 1 T B L(:0 I 9849 | | 9849 | | L .| 08/04/2016
150870-10-3 |CELANESESRAORD ..360.000 28346 | 78740| 28,346 22314 48| L 44281 L 44281 | L .| 10/06/2016
151020-10-4 |CELGENEORD =~ =~ ~137.000 15858 | 115750 | 15,858 A8 N P B 4541 ot P D L .| 10/06/2016
808513-10-5 |CHARLES SCHWABORD 1,020,000 40259 39470 40,259 B 200 8257 | 8257\ L L .| 10/06/2016
166764-10-0 |CHEVRONORD =~ | | .| .. . ... . 214000 | 25188 | M7.700| 25188 190470 | 090 60021 60021 o] L .| 10/06/2016
17275R-10-2 |CISCOSYSTEMSORD 3,173.000 95888 30220 95,8688 o888y 2000 7006 7006 o] L | 04/28/2016
174610-10-5 | CITIZENS FINANCIAL GROUP ORD 1,090.000 38837 | 356830 38,837 ... 22,505 N 3401 183382 163321 | L | 10/06/2016
12572Q-10-5 |CME GROUPCLAORD 2,421.000 279262 | 116380 | 219,262 .. 260,900 7868 | 2235 | 18362 18362 | . L .| 12/07/2016
192446-10-2 | COGNIZANT TECHNOLOGY SOLUTN | 140.000 78441 56030 7,844 BRALY N N P B M3 LA U D L .| 10/06/2016
20030N-10-1 |COMCASTCLAORD 350,000 24168 | 69050 | 24,168 .. .21,679 9% 8 L Y D 3] L .| 08/04/2016
21036P-10-8 |CONSTELLATION BRANDS CLAORD | | | = . 1830001 (23456 | 1833101 2345 2088 L Y T38| 1318 ] L .| 10/06/2016
219350-10-5 |CORNING ORD 5,460.000 132,514 24.270 132,514 125,771 995 6,743 6,743 L 10/18/2016

(@)

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

0, the total $ value (included in Column 8) of all such issues $
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Annual Statement for the year 2016 of the Dealers Assurance Company

Showing all COMMON STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 2

CUsSIP
Identification

Description

Codes

SQ —® = O m

Code

Number
of
Shares

Fair Value

Book/
Adjusted
Carrying

Value

Rate per
Share
Used to
Obtain
Fair
Value

8

9

Dividends

Change in Book/Adjusted Carrying Value

10

Declared
But
Unpaid

1

Amount
Received
During
Year

Nonadmitted
Declared
But

13

Unrealized
Valuation

Increase /
(Decrease)

14 15

Current
Year's
Other
-Than-

Temporary in
Impairment
Recognized

16

Total
Foreign
Exchange
Change
in
B./A.C.V.

17

NAIC
Market
Indicator

Date
Acquired

61174X109

MONSTER BEVERAGE ORD

155 000

4 061 000
""""" 460,000
_1 500 000
480,000
260,000
2,763.000

542000
'~ 671.000
_5 858 000
2972.000
460,000

326,000
2,090.000

530.000
4,479.000

5 134 996
4 001 000
2,381,000
748,000

1,769.000
1460.000
6,132.000

588.000

24817
215639

124,940
185,113
183,580

24881

211510
345,046
207,909
14571
“““““““ 171,709 |
- 44316

- 126,006

-2, 080

) _381 042

—

10/06/2016

(@)

For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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Annual Statement for the year 2016 of the Dealers Assurance Company

Showing all COMMON STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 2

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16

F Current

0 Rate per Year's Total

r Share Other Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized -Than- Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CUSIP g of Carrying Fair Fair Actual But During But Increase / Impairment B./A.CV in Indicator Date

Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
G6359F-10-3 |NABORS INDUSTRIES ORD | 1,700.000 27880 | fedo0| 21880 | 21,522 1020 N PR PR 6358 . 63581 ... L | 100062016
65339F-10-1 |NEXTERAENERGYORD =~ 1,916.000 . 228885| 119460 | 228885 | 193,843 o 6668 | ... .. 298131 29013 ] L | 01/12/2016
654106-10-3 INKECLBORD . . [ .| .| ... .. .. 518000 | 26228 | 50830 | 26228 31,2081 CE A 286 L @808 @98 L .| 10/06/2016
670346-10-5 |NUCORORD . .. 380.000 2618 | 59520 2818 17,248 My 49 6762 | 6762 | L | 10/06/2016
N6596X-10-9 | NXP SEMICONDUCTORS ORD |G . 494,000 /M7 8010 sar o ET AL B PN DU B [ N N I 298 | L | 08/04/2016
697435-10-5 | PALO ALTO NETWORKS ORD | ~ 116.000 14506 | 125080 | 14506 17,081 01| N B @oeny .| L .| 10/06/2016
69840W-10-8 |PANERABREAD CLAORD ~111.000 22765 | 205000 | 22765 23,857 N P N 090 (7] D L .| 10/06/2016
713448-10-8 |PEPSICOORD =~~~ 3,904.000 408476 | 104630 | 408476 | 359,741 298| 1008 ] 18892 | 16592 | L .| 10/06/2016
717081-10-3 |PFIZERORD || 710000 23,0611 324801 230611 285811 L6 I B L Y M3\ L .| 08/04/2016
718172:10-9 |PHILIP MORRIS INTERNATIONALORD |~ |~ | 219000 25526 | 91490 25526 24083 | 201 90 | o ) I B 1 L L .| 08/04/2016
723787-10-7 | PIONEER NATURAL RESOURCE ORD ..872.000 ezt 180070 | 157,021 185985 | | 28 eI o1 L | 10/04/2016
693475-10-5 |PNC FINANCIAL SERVICES GROUP O - 412.000 48788 | 116960 48188 | 395881 1 STE I D 8920 | 8920 | L .| 122312015
742718-10-9 |PROCTER & GAMBLEORD 420000 363141 84080 | /341 34290 L 9091 12630 1263 | L .| 10/06/2016
74340W-10-3 |\PROLOGISREIT 2,597.000 137096 | 2790 | 137,096 | 1283450 | 2842 8750 | 8750 ] L | 07/13/2016
747525-10-3 |QUALCOMMORD 3,799.000 C247695| 65200 24769 | 240,699 I 32 69% | | 699 | . L | 1/07/2016
785111-50-7 |RAYTHEONORD | | | ... . . 780000 106500 | 142000 | 106,500 | 99,302 549 93 [ALECE D D AL S D B L .| 08/19/2016
760759-10-0 |REPUBLIC SERVICESORD 3,419.000 195054 | - 57.050 | 195054 | 146,434 10040 KR L T 42400\ | 42400 | ] L | 04/07/2016
79466L-30-2 | SALESFORCE.COMORD . ..520.000 35599 | 68460 38599 35,928 I P N @839 @839 ] L | 10/06/2016
806857-10-8 |SCHLUMBERGERORD = | ..280.000 23506 | 8390 28506 21,441 4 485 3¥15 | A N L .| 08/04/2016
828806-10-9 |SIMONPROPGRPREIT 612,000 108,734 | 177670 | 108734 120176 | ) 3660 o] any A B L .| 03/07/2016
847560-10-9 |SPECTRAENERGYORD 2,786.000 44| 410004 naarr) oo 87,325 N 2878 L 2082 2r1520 ] L .| 06/03/2016
863667-10-1 |STRYKERORD | | | ... . 2583000 309469 | 119810 309469 | 260,708 | 1098 | 3857 | 61,9411 61,9411 ] L .| 03/07/2016
87165B-10-3 | SYNCHRONY FINANCIALORD N I PR 900000 | 326431 36270 326431 280010 (AT D P TRAZL (528 P B L .| 10/06/2016
874039-10-0 | TAIWAN SEMICONDUCTORMNFTGA | =~ |C ..630.000 o Asmsy 28750 83 162401 | B P D L1 N ez oo L | 08/04/2016
882508-10-4 | TEXAS INSTRUMENTS ORD 3,365.000 2450844 729701 245544 | 2079221 L 291 | w2z | vz | | L .| 07/13/2016
887317-30-3 |TIMEWARNERORD 3,249.000 (313626 96530 | 313626 | 2890120 L A 284290 | 28429 | L .| 12/07/2016
907818-10-8 |UNIONPACIFICORD ..422.000 43753 | 103680 437531 444700 L N S D Y| B Y0 T L .| 12/08/2016
913017-10-9 |UNITED TECHNOLOGIES ORD. ..255.000 21983 | 109620 | 20,983 21360 | 606 | | 34041 L 34040 L L .| 10/06/2016
91324P-10-2 |UNITEDHEALTHGRPORD | | | . . 1639000 262,306 | 160040 | 262306 | 190965 319 sS4z sS4z ] L .| 10/06/2016
913903-10-0 | UNIVERSAL HEALTH SERVICES CL B 148.000 15,7441 106380 | 15744 B3 S Lasan (asane oo L | 10/06/2016
91913Y-10-0 |VALEROENERGYORD =~ ..560.000 38259 | 68320 38259 | EINECN D 941 41820 arszy o L | 10/06/2016
92343V-10-4 | VERIZON COMMUNICATIONS ORD 220,000 17441 833801 nra4y oo 101290 | 488 L LA LN N B L .| 08/04/2016
92826C-83-9 |VISACLAORD =~ 3,545.000 216581 | 78020 216581 851 1246 AL @186) . .| L .| 1/07/2016
929089-10-0 |VOYAFINANCIALORD 830.000 32553 39220 32583 214401 0 64201 | 64291 | L .| 10/06/2016
929160-10-9 |VULCANMATERIALSORD | | | . . 1889.000 1 236,408 | 125150 | 236408 | 218935 | | CAC N 17473 17473 L .| 1/07/2016
254687-10-6 |WALT DISNEY ORD 164.000 17,092 104.220 17,092 16,988 128 190 167 167 L 08/04/2016

(@)

For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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Annual Statement for the year 2016 of the Dealers Assurance Company

Showing all COMMON STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 2

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3| 4 7 8 10 11 12 13 14 15 16

F Current

0 Rate per Year's Total

r Share Other Total Foreign

e Book/ Used to Amount Nonadmitted | Unrealized -Than- Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CUSIP g of Carrying Fair Fair Actual But During But Increase / Impairment B/A.CV in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
942622-20-0 |WATSCOORD 872,000 129161 | 148120| 129161 - 102,701 39l el 2n0 ] L | 08192015
949746-10-1 |WELLSFARGOORD 490000 27004 S50 27,004 28305 66| | 13230 13230 ] L | 10/06/2016
969457100 |WILLIAMSORD | | | 620000 | 19307 st140 193071 189911 | 1240 e Sl D B L | 10/06/2016
98419M-10-0 |XYLEMORD 2,793.000 138309 | 49520 138,309 18825 SIS S D PR S O L .| 10/04/2016
988498-10-1 |YUMBRANDSORD ..350.000 2266 | 63330 22,166 9897 2469 | | 24691 L .| 10/06/2016
98850P-10-9 |YUMCHINAORD = . ..350.000 L7 B 261200 9,142 ... 1,69 I DR DR D 1446\ 1446\ ] L .| 10/06/2016
98956P-10-2 | ZIMMER BIOMET HOLDINGS ORD . 177.000 .. 182661 103200 18,266 21048 222 80 .. L RET @811 ] L | 10/06/2016
989701-10-7 | ZIONS BANCORPORATION ORD 5,001.000 215243 43040 215,243 S 4000 e A A o L | 10/05/2016
9099999 Industrial and Miscellaneous (Unaffiliated) 11,038,734 XXX 11,038,734 9,886,730 21,320 143,042 996,347 996,347 XXX XXX
991061-05-2 | CRA (BNY MELLON, NA, MEMBER FD| . 494,741.810 49472 1000 | 494742 | 494,742 | v ] 1213012016
990220-47-7 |RBS CITIZENS NA CASH SWEEP |SD | cods0f 1000 V| 1200172016
9399999 Money Market Mutual Funds 494,742 XXX 494,742 494,742 39 XXX XXX
I

9799999 Total Common Stocks 11,533,476 XXX 11,533,476 10,381,472 21,320 143,081 996,347 996,347 XXX XXX
9899999 Total Preferred and Common Stocks 15,303,520 XXX 15,280,814 14,211,710 41,039 304,963 945,081 946,898 XXX XXX

(@)

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

0, the total $ value (included in Column 8) of all such issues $




Annual Statement for the year 2016 of the Dealers Assurance Company

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CUSIP of Shares Accrued Interest
Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
912828F62  |UNITEDSTATESTREASURY || 02222016 |WelsFargo b 609375 o 80000000 2843
912828-K5-8 UNITED STATESTREASURY ] 08/03/2016 | CITIGROUP GBL MKTS/SALOMON, NEWYORK -~ | | 152496\ 150,000.00 | 938
912828 KD-1 UNITED STATESTREASURY - ] 100062016~ |RBSSECURITIESINC. | S04 50,0000 198
912828-N8-9 UNITED STATESTREASURY . 100042016 |VARIOUS 63419 | 630,00000 995
912828-.U40 UNITED STATESTREASURY -~ | 12202016~ |MERRILLLYNCHPIERCEFENNER | | 199148\ 20000000 | 15
912828-U6-5 UNITED STATESTREASURY - ] 122202016 - |VARIOUS 494607 | 50000000 | 421
912828-U-3 UNITED STATESTREASURY ] 12/20/2016  NOMURASECURITIES INTL., FIXED 1 | 248662 | 28000000 oo o7
0599999 Subtotal - Bonds - U. S. Government XXX 2,390,715 2,380,000.00 4,767
642869-AC5 |NEWBRUNSWICK,PROVINCEOF | . | 0803206 |CBCOPPENHEIMER || s ~s000000| 607
683234-6D-3  |ONTARIO,PROVINCEOF 06/01/2016  |BANK OF NOVASCOTIANEWYORK |~ | e 15000000 | 983
1099999 Subtotal - Bonds - All Other Governments XXX 317,148 300,000.00 1,590
649791-CL-2 INEWYORKST ... .| .. | 042802016 |CITIGROUPGLOBALMARKETSINC. | | 11204 o foo0000| 765
880541-XT-9 |TENNESSEEST 08/01/2016 [Adjustment 390000 | 39000000
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions XXX 502,024 490,000.00 765
8O453P-YLT |TRAVISONTYTEX || 08012016 |Adustment [ 300000 30000000 |
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States XXX 300,000 300,000.00
23542)BE4  |DALLASTEXWTRWKS&SWRSYSREV | | 07012016 |Adjustment Ll 475000 L ATS00000 1
34074G-DH4 |FLORIDA HURRICANE CATASTROPHEFDFINCOR | 0401/2016  {GOLDMANSACHS&CONY | 12026 12500000 | 988
64731089 [NEWMEXICOSTSEVERANCETAX 06012016 [Adiustment 611463 | 60000000 | 33
650035-UY-2  |NEWYORKSTURBANDEVCORPREV | 04/28/2016 | FIRST TENNESSEE SECURTIESCORP | |~ 10054 | 10000000 | 615
3199999 Subtotal - Bonds - U.S. Special Revenue and Special Assessment and all Non-Guaranteed Obligations XXX 1,325,763 1,300,000.00 1,636
00287Y-AN-9  |ABBVIEINC [ | 049016 WellsFargo L 503550 50000000 | o 3950
00440E-AT-4  |ACEINAHOLDINGSINC c | 07/28/2016 | Brownstone Investment Group LLC | 515020 | 50000000 | 2,843
001055-AN-2 |AFLACINC 09/23/2016 | Brownstone Investment Group LG~~~ | 596437 | 58000000 | 503
009156-AR-7  |ARPRODUCTS AND CHEMICALSING | 0912912016 |Brownstone Investment Group LLC | 486996 | 45500000 | 5,725
02079K-AAS |ALPHABETINC 04012016 [Adjustment 648315 50000000 | 8,056
025932708 |AMERICANFINANCIALGROUPINC | 01012016 |Adjustment (so94e) L
02665W-AH-4 |AMERICANHONDAFINANCECORP | c | 07/06/2016  {BONY/TORONTO DOMINION SECURITI | | 620820 60000000 | 5475
031162-8D-1  |AMGENINC 020082016  {JPMORGAN SECURIESLLC | 522660 | 50000000 | 6,229
0B051G-EX-3  [BANKOFAMERICACORP 12/01/2016 | Brownstone Investment Group LLC | 504845 50000000| 5,092
084664-CG-4  |BERKSHIRE HATHAWAY FINANCECORP | 03/23/2016  |UBS SECURITIESLLC,STAMFORD |~ | 51422 15000000 | 9
09247X-AEA BLACKROCKINC 031282016 [PERSHINGLLC ~~  ~ 557325 | 50000000 | 7,708
09247X-AL-5 BLACKROCK INC 06/01/2016 | FIRST TENNESSEE SECURITIES CORP 214,912 200,000.00 1,517
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Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1

CusIP
Identification

Description

3

Foreign

4

Date Acquired

5

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

0612772016
031262016
041812016
081052016
05132016
041812016
' 08/31/2016
03/16/2016
021172016
031712016
09127/2016
'~ 09/07/2016
08312016
©08/31/2016
'~ 06/08/2016
010712016
09082016
071252016
0810212016
091262016
031232016
©08/31/2016
'~ 08/09/2016
1010612016
©08/31/2016
©03/29/2016
1200172016
09/152016
0412612016
1000112016
07/28/2016
0811712016
1000612016
041912016
111212016
©06/01/2016
0812012016
061082016
11232016
1012016
081212016

3899999

Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

23,577,617

22,867,969.00

159,069
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Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CUSIP of Shares Accrued Interest

Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
233331-86-7 DTEENERGY COMPANY - 120172016 (Adjustment 60041 242100
4899999 Subtotal - Bonds - Hybrid Securities | XXX 60,041 2,421.00
8399997 Subtotal - Bonds - Part 3 | XXX 28,473,308 27,640,390.00 167,827
8399998 Summary ltem from Part 5 for Bonds | XXX 201,910 200,000.00 115
8399999 Total - Bonds XXX 28,675,218 27,840,390.00 167,942
026932708 AMERICAN FINANCIALGROUPINC 06/01/2016 [INSTNET 6395000 159997 [
02665T-60-1 AMERICANHOMES4RENT ] 08/09/2016  |Stilel Nicolaus & Co. saa2000 | gat |l
04014Y-200 ARESMANAGEMENTLP 06/07/2016 _[JANNEY MONTGOMERY SCOTTING | 3594000 8670\ |
044103604 ASHFORD HOSPITALITY TRUSTINC 07/0812016 _[BAYPONTTRADINGLLC | 1780000 40| |
060505-28-6 BANKOFAMERICACORP 06012016 |Adiustment 7207000 178600 [
12542R606 CHSCLBSRS2RATERESETPRF 020212016 [VARIOUS 7000 | g2
12540R704 CHSING 121052016 | WELLS FARGO SECURIESLLC | 1484000 8706 |
172967-34-1 CITIGROUP DS REP 11000THSRSKPRF | 091302016 |VARIOUS s7etoo0 | 03227 |
267460869 DOMINIONRESOURCESINC | 02012016 [INSTINET 12000 st |
218642-202 EBAYINC 030012016 |Adjustment 5696000 2rot
29267H-406 ENDURNC SPCLYDSREP11000SRSCPRF | | D | 020812016 [INSTINET 18000 1 B DR
29364W-10-8  |ENTERGYLOUSIANALLC 09/3012016 [INSTINET 3509000 | 683 | |
36242H-708  [GABELLIDIVIDANDINCOME SRSGPRF | 070012016 |Adjustment 2632000 65800 | |
373334119 GEORGIAPWR2007 SRANONCUMPRF | 012612016 (CABRERACAPITALMARKETS | 580000 | 60436 | |
46150-708 HUNTINGTONBANCSHARESINC 03/31/2016 |VARIOUS 5705000 weso|
45822P-20-4 INTEGRYSENERGY GROUPINC || 06/21/2016 | Brownstone Investment Group LLC | 1748000 asradl
524901-50-1 LEGGMASONINC 12113/2016 ~ |VARIOUS 4498000 Moss |
65339K-10-0 NEXTERA ENERGY CAPITALHOLDINGSINC | 07/132016 ~ |VARIOUS 5794000 1456511
69360J-64-4 PSBUSINESSPARKSINC 1171412016 ~ | Stifel Nicolaus & Co. L7000 4323y
7A460W-73-5 PUBLICSTORAGE 07/13/2016 ~ |MORGAN STANLEY & COINC, NY | 5350001 183780\
T4460W-776 PUBLICSTORAGE 01192016 ~ |VARIOUS 5165000 128740\
759351-80-2 REINSURANCE GROUP OF AMERICAINC | 12113/2016 |VARIOUS 3999000 99965 |
81254U-20-5 SEASPANCORP ] c o1 12/01/2016 | WELLS FARGO SECURITESLLC | 1,714000 A T
842587-30-5 SOUTHERNCO 10/01/2016 ~ |Adjustment -~~~ 3969000 987091
857477-855 STATESTREETCORP ] 04212016~ |VARIOUS 1919000 48088 |
911684-60-3 UNITED STATES CELLULARCORP | 05/31/2016 | Stifel Nicolaus & Co. -~ 8000000 204949\
084423-60-7 W.R.BERKLEYCORP ] 09/01/2016  |Adjustment 3900000 o grdd2
957638208 WESTERNALLIANGEBANCORP | ] 12/01/2016 | WELLS FARGO SECURITESLLC | 72640000 180571\
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) XXX 2,580,349 XXX
8999997 Subtotal - Preferred Stocks - Part 3 XXX 2,580,349 XXX
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Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CusIP of Shares Accrued Interest

Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
8999998 Summary item from Part 5 for Preferred Stocks XXX 189,080 XXX
8999999 Total - Preferred Stocks XXX 2,769,429 XXX
88579Y-10-1  |3MORD 10/06/2016 ~ |VARIOUS o000 6238
002824-100 ~~ |ABBOTTLABORATORIESORD | | 10006/2016 ~ |VARIOUS 1moooo | 4480
GM31C-10-1  |ACCENTURECLAORD c | 10/06/2016 ~ |VARIOUS 383000 44186 |
00724F-101 ADOBESYSTEMORD ] 04272016~ |VARIOUS 10000 87920
00773T-101 ADVANSIXORD 10001/2016 - Unknown 125601 185\
00817Y-108 ~ JAETNAORD 10/06/2016 ~ |VARIOUS 170000 W
00846U-10-1 ~ AGILENTTECHNOLOGIESORD 1006/2016 ~ |VARIOUS 140000 Se51
009158-10-6 ~~ |AIRPRODUCTS AND CHEMICALSORD -~~~ | | 1001/2016 ~ {Unknown 707.000 102003
G0177J-10-8 ~ |ALLERGANORD c | 10/06/2016 ~ |VARIOUS 320000 [0:52 2 U B
02005N-10-0 ~~ |ALLYFINANCIALORD -~ | 10006/2016 ~ |VARIOUS 260000 4eda)
02079K-30-5 ~~ JALPHABETCLAORD 11/08/2016 - |VARIOUS 130004 892531
02079K-30-5 ~ |ALPHABETCLAORD | 10/06/2016 ~ |VARIOUS 40000 30625 |
023135106~ |AMAZONCOMORD 1072016 |VARIOUS 254000 204062\
03027X-100 ~~ |AMERICANTOWERREIT 10/06/2016 ~|VARIOUS 62000 6095\
03076C-10-6 ~ |AMERIPRISEFINANCEORD | 1112212016 ~ | Stifel Nicolaus & Co. 5000 87,943\ |
031162-10-0 ~ JAMGENORD 10/06/2016 ~ |VARIOUS 26000 4029\
037833-10-0 JAPPLEORD 08/11/2016 |VARIOUS 1318000 oy
00206R-10-2 ~ |AT&TORD 10006/2016 ~ |VARIOUS 5200004 2007
060505-10-4 ~~ |BANKOFAMERICAORD 10/06/2016 ~ |VARIOUS 690.000| 9556 |
054937-10-7 ~ |BBANDTORD 1111/2016  |INSTINET 20910001 86872 |
09062x-10-3 ~~ |BIOGENORD ] 10/06/2016 | SEIFINANCIAL SERVICESCO | 7000 20890
09061G-10-1 ~  |BIOMARIN PHARMACEUTICALORD | 08/042016 |VARIOUS 22000 L Y B
110122108~ |BRISTOLMYERSSQUIBBORD | | 1006/2016 ~ |VARIOUS 140000 8940
Y09827-10-9 ~~ |BROADCOMORD D | 08/042016  |VARIOUS 133000 18784
150870-10-3 ~~ |CELANESESRAORD || 10/06/2016 ~ |VARIOUS %000 S0
151020104 = |CELGENEORD | 10006/2016  |VARIOUS moeo | o 1500
808513-10-5 ~  |CHARLESSCHWABORD | 10/06/2016 ~ |VARIOUS 2710000 7305
166764-100 ~ |CHEVRONORD ] 1006/2016 - |VARIOUS 161000 [ N
17275R10-2 ~ |CISCOSYSTEMSORD | 04/28/2016 |VARIOUS 3Ars000 ) 88938 | |
174610-105 |CITIZENS FINANCIALGROUPORD | | 10/06/2016 ~ |VARIOUS 1090000 28051
12572Q-10-5  |CMEGROUPCLAORD ] 1207/2016 - |VARIOUS 2410000 260900
192446-10-2 -~ |COGNIZANT TECHNOLOGY SOLUTNCLAORD | | 10/06/2016 | SEIFINANCIAL SERVICESCO | 1400004 TAS2)
20030N-10-1 -~ JCOMCASTCLAORD 08/042016 |VARIOUS 130000 8602\
21036P-10-8 ~  |CONSTELLATIONBRANDSCLAORD | | 10006/2016 ~ |VARIOUS 40000 60431
219350-10-5  |CORNINGORD 1018/2016 ~ |VARIOUS 5460000 125770
22160K-10-5 ~ |COSTCOWHOLESALEORD | 1006/2016 ~ |VARIOUS 73e00 ) MOs3\
253393102 |DICKSSPORTINGORD | 08/04/2016 |VARIOUS 4061000 190204\
25746U-10-9 DOMINION RESOURCES ORD 08/04/2016 | VARIOUS 340.000 23,626
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Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1

CusIP
Identification

Description

3

Foreign

4

Date Acquired

5

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

74340W 10 3

PROLOGIS REIT

07/13/2016

VARIOUS

3,526 000

168,840
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Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CusIP of Shares Accrued Interest

Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
747525103 QUALCOMMORD ] 11007/2016 - |VARIOUS 3799000 ) 240699\
75511150-7 RAYTHEONORD 08/19/2016 |VARIOUS 750000 99302
760759-10-0 REPUBLIC SERVICESORD ~ | 040072016~ |VARIOUS 1312000 59958 | |
79466L-30-2 SALESFORCE.COMORD | ] 1006/2016 ~ |VARIOUS 2600004 180541
806857-10-8 SCHLUMBERGERORD ] c | 08/04/2016 |VARIOUS 80000 L O
828806-10-9 SIMONPROPGRPREIT | 03/07/2016 - |JPMORGAN SECURITIESINC. | 199.000 30545\
847560-109 SPECTRAENERGYORD | 06/03/2016 |VARIOUS 33630001 104260\ |
863667-10-1 STRYKERORD 03/07/2016 ~ |JP MORGAN SECURITIESINC. | 971.000) 97709\
871658-10-3 SYNCHRONY FINANCIALORD 10/06/2016 | SEIFINANCIAL SERVICESCO | 900000 21000
874039-100 TAIWAN SEMICONDUCTORMNFTGADRSORD | VR 08/04/2016 ~|VARIOUS 780000 199741
882508-10-4 TEXASINSTRUMENTSORD | ] 07/132016 |VARIOUS 3365000 07922
887317-30-3 TIMEWARNERORD ] 1207/2016 - |VARIOUS 29890001 208383\ |
907818-10-8 UNIONPACIFICORD 12/08/2016  |INSTINET 422000 4adrol
913017-10-9 UNITEDTECHNOLOGIESORD | 10/06/2016 ~ |VARIOUS 65000 6296
91324P-10-2 UNITEDHEALTHGRPORD | 10006/2016 ~ |VARIOUS 839.000 | nerzz oo
913903-10-0 UNIVERSAL HEALTHSERVICESCLBORD | | 10/06/2016 - |VARIOUS 390004 4561
91913Y-10-0 VALEROENERGYORD ] 10/06/2016 ~ |VARIOUS 4100004 2921
92343v-10-4 VERIZON COMMUNICATIONSORD | 08/04/2016 |VARIOUS 0000) 3910
92826C-83-9 VISACLAORD ] 1007/2016 - |VARIOUS 2030000 167279
929089100 VOYAFINANCIALORD ] 10/06/2016 ~ |VARIOUS 5000004 13943
929160-10-9 VULCANMATERIALSORD ] 11007/2016 - |VARIOUS 1889000 28935
254687-10-6 WALTDISNEYORD ] 08/042016 |VARIOUS 40000 386
949746-10-1 WELLSFARGOORD ] 10006/2016  |VARIOUS 150000 AL T B
969457-10-0 WILLAMSORD 10/06/2016 | SEIFINANCIAL SERVICESCO | 6200001 18991
98419M-10-0 XYLEMORD 1004/2016 ~ |VARIOUS 27930000 188275\ |
988498-10-1 YUMBRANDSORD 1031/2016 ~ Unknown 380000 19697\
98850P-10-9 YUMCHINAORD ] 10/31/2016  Unknown 350000 [ U S
98956P-10-2 ZMMERBIOMETHOLDINGSORD | 1006/2016 ~ |VARIOUS frr.000 20043
989701-10-7 ZIONSBANCORPORATIONORD ] 1005/2016 ~ |VARIOUS 6828000 191507\
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) XXX 6,492,121 XXX
991061-052 CRA (BNY MELLON,NA, MEMBERFDIC) | 120802016 |Direct 603854930 | 603885 | |
990220477 RBSCITIZENSNACASHSWEEP | 120012016 |Direct 0480
9399999 Subtotal - Common Stocks - Money Market Mutual Funds | XXX 603,855 XXX
9799997 Subtotal - Common Stocks - Part 3 | XXX 7,095,976 XXX
9799998 Summary ltem from Part 5 for Common Stocks | XXX 5,793,663 XXX
9799999 Total - Common Stocks XXX 12,889,639 XXX
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Annual Statement for the year 2016 of the Dealers Assurance Company

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CusIP of Shares Accrued Interest
Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
9899999 Total - Preferred and Common Stocks XXX 15,659,068 XXX
9999999 Totals XXX 44,334,286 XXX 167,942




Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE D - PART 4

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

1 2 3 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 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B./A.C.V. Change in Disposal on on on During Maturity
ification Description n Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized (11+12-13) | BJAC.V. Date Disposal Disposal Disposal Year Date
912828-QR4 |UNITED STATES TREASUR | (06/30/2016 | Maturty | | 200000 | 20000000 | 202749 | 201080 | | (1050)f b (105 | 200000 R 1,600 | 06/30/2016
912828-QX-1 |UNITED STATES TREASUR | 08/01/2016 | Maturity -~~~ | | 250,000 | - 250,00000 | 255059 | - 281,288 | (2580 (1258 | 2500001 3,750 | 07/31/2016
912828-RF-9 |UNITED STATES TREASUR | |08/31/2016 | Maturity -~~~ | | 250,000 | 250,000.00 | - 252090 | 280570 o f G (C70)] N 2500001 b 2,500 | 08/31/2016
912828-RU-6 |UNITED STATES TREASUR | | 11/30/2016 | Maturity | | 150,000 |~ 150,00000 ) 150844 | 150277 ) @l @y 150000 N 1,313 |11/30/2016
912828-RX-0 | UNITED STATES TREASUR | - | 12/20/2016| BMO CAPITAL MARKETS CORP | =~~~ | 200016 | - 20000000 | 200882 | - 200479 | | (@eo)l (46)f 2000131 31, 31, . 1702 |12/31/2016
912828-VL-1 |UNITED STATES TREASUR | |07/15/2016| Maturity -~~~ | | 200,000 | 200,000.00 | 200469 | 200190 1 aof U] I 200000 o f 1250 | 07/15/2016
0599999 Subtotal - Bonds - U.S. Governments XXX 1,250,016 1,250,000.00 1,262,063 1,253,824 (3,811) (3,811) 1,250,013 3 3 12,015 | XXX
313373-526 | FEDERAL HOME LOANBAN| | 06/10/2016 | Maturity -~~~ | | 600,000 |~ 600,000.00 | 624137 803837} | @83l @&l 600,000 1 o f 6,375 | 0611012016
313375-RN-9 | FEDERAL HOME LOANBAN| 1 03/11/2016  Maturity -~~~ | | 600,000 | ~ 60000000 | 606,324 | 600509 | | (0] I (] I 6000001 )] 3,000 | 03/11/2016
313383-4R9 | FEDERAL HOME LOANBAN|  |06/24/2016| Maturity -~~~ | | 600,000 |~ 600,000.00 | 598,389 | 599751 o f 2490 2490 | L O N 1,125 | 06/24/2016
31359M-86-1 | FEDERAL NATIONAL MORT | 07/15/2016) Maturity -~~~ | | 80,000 | 80,000.00 | 956311 815241 | asaf ] I N 80000 | 4,300 | 07/15/2016
3135G0-AL-7 | FEDERAL NATIONAL MORT | |03/15/2016| Maturity -~~~ | | 200,000 |~ 200,000.00 | 208,368 | 200654 ) | G4 @4 2000001 b 2,250 | 03/15/2016
3135G0-BA-0 | FEDERAL NATIONAL MORT | |04/11/2016 | Maturity -~~~ | | 700,000 |~ 700,000.00 | 739947 7036040 o f @804y @eoayl | 700000 b 8,313 1 04/11/2016
3135G0-CM-3 | FEDERAL NATIONAL MORT | |09/28/2016 | Maturity -~~~ | | 500,000 | - 500,00000 | 499,968 | - 49999% | | Al Al 5000001 6,250 | 09/28/2016
3135G0-VA-8 | FEDERAL NATIONAL MORT | |03/31/2016| Maturity -~~~ | | 250,000 |~ 250,000.00 | 250,588 | 280050 o f GOf (0] I 2500001 b _ 625 1 03/30/2016
3135G0-YE-7 | FEDERAL NATIONAL MORT | |08/26/2016| Maturity -~~~ | | 600,000 |~ 600,000.00 | 598074 | 599592 | 4081 o f o 408 600000 1 o f o 3,750 | 08/26/2016
S1S7EACW-7|FREDDIEMAC 08/25/2016 Maturity 550,000 | - 550,00000 | 570892 | - 554429\ | @A) @429 5500001 o] 11,000 | 08/25/2016
3137EA-DS-5 |FREDDEMAC 101472016 Maturity 1,080,000 |~ 1,080,00000 | 1,081,106 | 1,080,390 o @Of @O 1080000 | N . 9450 11011412016
312945-ZD-3 |RMBS-FHA97040 12/04/2016) VARIOUS -~~~ f 135378 | 13537825 | 142736 143263 o f (C0)] A I (r40)f | 1wy (r139)f  (1.139)) 2,851 |02/01/2041
3128M7-4G-8 |RMBS -FH G05923 -~ 120172016 VARIOUS -~~~ 24352 24351841 26506 | 27804 @0 @00 21542 @19 G191 601 102/01/2040
31368H-MY-6 |RMBS - FN 190375 12/01/2016) VARIOUS -~ 2535 25535331 20937 CEATAN D I (0] I (0] I I 2007 (3562)|  (3562)f 605 |11/01/2036
31368H-M4-2 |RMBS - FN 190379 12/04/2016)| VARIOUS -~~~ 322 3g2161| 3gro AUy @) @y 3989 @6 (367) . 9105/01/2037
31385W-SB-6 | RMBS - FN 555014 12/01/2016| VARIOUS -~~~ 3189 31898821 34780 | 32908 | @8 )] N I SZA (Y] (801)f 798 | 11/01/2017
31402C-PL-0 |RMBS - FN 725027 12/01/2016) VARIOUS -~~~ 40434 40433881 A3S7T11 sy ey @y 4106 (3672)|  (3672)( 956 |11/01/2033
31403C-6L-0 |RMBS - FN 745275 =~ 12/04/2016) VARIOUS -~~~ 300591 30059.04 1 - 325671 334861 | S0 I I (o 38351 (3319)  (3316)) 685 |02/01/2036
31403D-DX-4 |RMBS -FN 745418 ~ 12/01/2016] VARIOUS -~~~ 44352 44352141 48298 | LTALH I I o asof 49589 (5237 (5237 1,103 | 04/01/2036
31410F-VW-2 |RMBS - FN 888129 12/01/2016) VARIOUS -~~~ f 394\ 3794161 40631 4100 b SC3] I S53] I a1l (389 (385) . 94102/01/2037
31410K-JY-1 |RMBS -FN 889579 12/01/2016| VARIOUS -~~~ 230 2131100 283971 24493 (2 I 220 a3 (3,060)| ~ (3060) 553 |05/01/2038
31412PRQ-6 |RMBS -FN 931195 12/01/2016) VARIOUS -~~~ f 29601 295963 | 31361 L3570 DU o o 34300 ()] (170)| -~ 62//05/01/2024
314168-QD-3 |RMBS - FN 995152 12/01/2016) VARIOUS -~~~ 535341 5353366 %8552 560041 | (E)] N I (S)] I B 556361 2102)f - (2102)f 1,339 | 01/01/2021
31416B-TW-8 | RMBS - FN 995265 12/01/2016| VARIOUS -~~~ 38041 380373 | 4131 4088y | I @y 40831 (260)| (260)1 95 |01/01/2024
31417V-N6-6 |RMBS-FNACSS12 12/01/2016)| VARIOUS -~~~ f 53391 533847 56591 ST a3 a3y sSn8y @ (79 119 [12/01/2039
31418N-YK-0 |RMBS - FNAD1613 12/04/2016) VARIOUS -~~~ 350891 35039.24 1 - 37,536 | STATON ony o ony 373820 @343 @343 775 | 02/01/2025
31418R-GS-4 |RMBS -FNAD3808 12/01/2016] VARIOUS -~~~ 153591 1535880 | 160931 12600 @) @y 2160 @ (857) . 326 |04/01/2040
3138A4-Y5-8 |RMBS-FNAH3431 12/04/2016) VARIOUS -~~~ 332861 33,286.191 34867 pro) | @y @y 345310 (1.245) (1,245 562 |01/01/2026
3138AM-UJ-2 |RMBS -FNAI7784 120172016 VARIOUS -~~~ 82919 8291927 88361 89530\ | (C1C)] I I @ 89152 (6,233) . (6233) 1916 |07/01/2041
3138EG-FAT |RMBS - FNALOT60 12001/2016) VARIOUS -~ 252 252411 45406 | 48833 | aef 0] I B 48457 (2934)) (2934) 929 |05/01/2041
3199999 Subtotal - Bonds - U. S. Special Rev. and Special Assessment and all Non-Guar. XXX 6,395,498 6,395,497.54 6,554,899 6,460,064 (17,313) (17,313) 6,442,750 (47,253) (47,253) 70898 | XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B./A.C.V. Change in Disposal on on on During Maturity
ification Description n| Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized (11+12-13) | BJAC.V. Date Disposal Disposal Disposal Year Date
687847-AC7 |ABS-OSCAR 141A3  |F 12152016/ VARIOUS | 80290 | 8029000 | 80270 | 80280 | 8 s s ] DR 1,000 | 0471512019
86909V-AC-6 | ABS - SQART-141-A3 12152016) VARIOUS -~~~ f 3052511 30525064 | 305197 | 305234\ A P 61 3052401 RS D 10 1448 | 02/15/2018
0258M0-DC-0 | AMERICAN EXPRESS CRE | 09/19/2016(Maturity | . 500000 | - 500,00000 | 523405 506355 ) ®3%%) o 6358 . 500000 1 b 14,000 | 09/119/2016
02665W-AB-7 | AMIERICAN HONDA FINANC | C | 10/07/2016 | Maturity -~ | 200000 |~ 200,00000 | 199304 | 199820 wloo L1 I 200000 b 2,250 | 10/07/2016
037833-AH-3 |APPLENC 05/03/2016 \Maturity -~~~ b 275000 | 27500000 | 274502 | 274944\ 22 I I a2l I 2750000 )| 619]05/03/2016
06051G-EK-1 | BANK OF AMERICA CORP | |07/12/2016| Maturity -~~~ | 350,000 |~ 350,000.00 | 368,207 | - 3%dg7d) @sra)y @era | 3500001 b 13,125 | 0712/2016
08050T-LR-1 | BANK OF AMERICA NA 14016 Maturity - 500000 | 500,00000 | 501,020 | 500307\ @onf oy 500000 ) 5,625 | 11114/2016
05531F-AG-8 | BBAT CORP . 02116/2016| Redemption | 500000 | - 500,00000 | 517,230 | - 500509 (1)) I I (1)) I 500000 1 b 6,711 03/15/2016
10138-AG-0 | BOTTLING GROUP LLC 04/01/2016 | Maturity | 105000 | 10500000 | 121146 | 106128\ (128 ()] T 1050000 || 2,888 | 04/01/2016
149121457 | CATERPILLAR FINANCIAL S| | 04/01/2016|Maturity | 500000 | 500,00000 | 528910 | 501873\ (E76)] R B (E76)] I 5000001 ) 6,625 | 04/01/2016
149123-BM-2 | CATERPILLAR INC 08/15/2016 | Maturity ~—~——~f 360000 | - 360,00000 | 427,562 | 369025 0028 | 0025 360000 b 20,520 | 08/15/2016
172967-GP-0 | CITIGROUP INC 04/01/2016 | Maturity | 300000 |~ 300,00000 | 301,911 3002991 @9 @9 300000 A 1,950 | 04/01/2016
46642N-BA-3 |CMBS - JPMBB-14C22-A1 | (120012016 VARIOUS || 112448 | 11244810 | 124481 o ar) o ] I N /1 R 124094 b ¥ 39 907 |09/17/2047
12592W-AC-2 | CNHI 15A A3 - ABS. 12/15/2016) Paydown | 38236 | 38236441 38235 | 38265 @y @) 826 | _ 456 1 04/15/2020
191216-8D-1 |COCA-COLA CO o201\ Maturity 175,000 | -~ 17500000 | 1753190 17567 (o)l (o)l 1750004 N P 1,313 | 11/01/2016
268648-AP-7 | EMC CORP 09/27/2016| BAIRD, ROBERTW & COINC, MI} 170,538 | 17500000 ) 175795 | 175896\ (73] I 7)) T 1754150 (4877)| . (4877) 2,725 | 06/01/2018
369550-AQ-1 | GENERAL DYNAMICS COR | 07/15(2016 | Maturity | . 250000 | 250,00000 | 258768 | 2500000 U DR D A 250000 b 5,625 | 07/15/2016
36962G-5C-4 | GENERAL ELECTRIC CAPIT| (050912016 | Maturity | 500000 | 500,00000 | 504455 | 500341\ NG 0)] I B (o 0] I I 500000 ) 7,375 | 05/09/2016
373334-0V-4 | GEORGIA POWER CO. 04/15/2016 |\ Maturity ~———f 300000 | - 300,00000 | 318807 | oy oo RARTET0] I AOTET0] N 300000 N 4,500 | 04/15/2016
38250P-AB-8 |GOOGLEINC | |04/2002016|NotAvailable | 549,565 | - 500,00000 | 535960 | 535703 BN S @o&)f | 533660 | 159051 15,905 8,056 | 05/19/2021
41283L-AB-1 | HARLEY-DAVIDSON FINAN | |06/08/2016| JP MORGAN SECURITESLLC | | 252973 | 25000000 | 259330 | 283752 | (1389 (1389 | 2523631 | 610 - 610]  5025]03/152017
446438-RF-2 |HUNTINGTON NATIONAL B | | 10/31/2016| Redemption | 500,000 |~ 500,000.00 | 503420 - s010132) (A7) R OS] I 500000 f b 6,157 | 11/20/2016
459200-GU-9 | INTERNATIONAL BUSINES | [01/05/2016 | Maturity | 250000 |~ 250,00000 | 259605 | - 250,035 ()l I @) 2500001 2,500 | 01/05/2016
46625H-JA-9 | JP. MORGAN CHASE & CO.| |07/05/2016(Maturity | 500000 | 500,00000 | 505340 | 500603} ©3 ©3 500000 f b 15,750 | 07/05/2016
24422E-RZ:4 | JOHN DEERE CAPITALCO | (012202016 | Maturity | 500000 | 500,00000 | 499470 | - 499990 LN R B N I D 500000 1 o f 1,875 | 01/22/2016
478160-AY-0 | JOHNSON & JOHNSON 0516/2016 | Maturity | 500000 | 500,00000 | 523460 | 502924\ @o4y @o4y | 5000001 ) 5,375 | 05/15/2016
46625H-HX-1 | JPMORGAN CHASE &CO | [03/01/2016(Maturity | 500000 | - 500,00000 | 512405 | 5004581 @ser @se 500000 1 b 8,625 | 03/01/2016
504918-AK-0 |MICROSOFT CORP | [02/08/2016|Maturity | . 500000 | 500,00000 | 526865 | 500836 ) o) o) 500000 N 6,250 | 02/08/2016
637432-MN-2 | NATIONAL RURAL UTILITIE | - 02/16/2016) Redemption | | 275000 | 27500000 | 201888 | 275926 | | mof UA1V] I 5216 | o) (218)| 4,150 |03/01/2016
674599-BX-2 | OCCIDENTAL PETROLEUM |  |06/01/2016| Maturity -~~~ | 500,000 |~ 500,000.00 | 552,440 |~ 506835) ©838) ©8%) | 500000 b 10,313 1 06/01/2016
68402L-AC-8 | ORACLE CORP 01152016 Maturity | 350000 |~ 350,00000 | 4022 | - 350495\ )] I @) 3500001 ) 9,188 | 01/15/2016
742718DV-8 | PROCTER & GAMBLE CO 08115/2016| Maturity | 280000 | 280,00000 | 285799 | 2810000 ooy (1000 280,000 b 4,060 | 08/15/2016
828807-CH:8 | SIMON PROPERTY GROUP |  |11/01/2016| Redemption | 350000 | 350,00000 | 3702341 3544290 BNGE7S)| I B @429 3500001 b 12,277 1 0113012017
857477-AH-6 | STATE STREET CORP 03/07/2016 | Maturity | 500000 | - 500,00000 | 533370 | 502034\ Sy o4y | 5000001 ) 7,188 | 03/07/2016
882508-AR5 | TEXAS INSTRUMENTS INC | |05/16/2016(Maturity | 500000 | - 500,00000 | 525820 | 503184} AL | I B @184y 500000 1 b 5,970 | 05/16/2016
89114Q-AE-8 | TORONTO DOMINION BAN | (1011912016 | Maturity | 500000 | - 500,00000 | 523870 | 505247 &AL (SS20] I B 500000 o f 11,875 1 1019/2016
80233P-5E-2 | TOYOTAMOTOR CREDIT C|C 0911512016 | Maturity | | 500000 | 500,00000 | 496,960 | 499551\ | M8 M 5000001 ] 10,000 | 09/15/2016
904764-AL-1 /| UNILEVER CAPITAL CORP |C|02/10/2016| Maturity | 350,000 |~ 350,000.00 | 364970 | 3808140 | I e 350000 N P 4,813 | 0211012016
911684-60-3 |UNITED STATES CELLULA | 02/04/2016) VARIOUS | 199339 798000 | 200331 200378 | 360 S9N S I 137 o (erg) - (1.978) | 12/01/2064
913017-BM-0 |UNITED TECHNOLOGIES C | | 12/01/2016(Call @ 104347 | = 355,000 |~ 35500000 | 419983 | 316652 (10032)1 o (0032 o 3666201 ((11.620)( - (11,620) 33,858 | 1211512017
931142-DC-4 |WAL-MART STORESINC | [04115(2016 | Maturity | 500000 | 500,00000 | 532610 | 503142} @420 @u2)f 500000 b 7,000 | 04/15/2016
25468P-CE-4 | WALT DISNEY CO 09152016 Maturity | 360000 |~ 360,00000 | 429883 | 370351\ (103511 (U I 30000 ) AR 20,250 | 09/15/2016
92937E-AB-0 | WFRBS 13C11 A2- CMBS 12/01/2016 | VARIOUS 97,451 97,451.01 98,913 98,570 (385) (385) 98,185 (734) (734) 1,372 | 03/17/2045
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3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 15,191,091 14,951,656.19 15,887,829 15,277,312 360 (83,725) (83,365) 15,193,946 (2,856) (2,856) 301,589 [ XXX
8399997 Subtotal - Bonds - Part 4 | XXX 22,836,605 22,597,153.73 23,704,791 22,991,200 360 (104,849) (104,489) 22,886,709 (50,106) (50,106) 384,502 | XXX
8399998 Summary Item from Part 5 for Bonds XXX 202,826 200,000.00 201,910 (334) (334) 201,576 1,250 1,250 2,147 | XXX
8399999 Total - Bonds XXX 23,039,431 22,797,153.73 23,906,701 22,991,200 360 (105,183) (104,823) 23,088,285 (48,856) (48,856) 386,649 | XXX
015271-70-3 | ALEXANDRIRL 6.45% SRS | 1011712016 VARIOUS - |~ 231500| 60068 | BaTarl o osedde | 22| [ DUDDU-:”2 D BURR-:Y72 A B 250 - | sorr|
00123Q-30-2 | AMERICAN CAPITAL AGEN | |12/06/2016| VARIOUS | 2400 606 | S8 568 | . 53 P B B 5N D B Ser| . LA B SN 1S N
02503X-30-3 | AMERICAN CAPITAL AGEN | - [10/17/2016) VARIOUS -~~~ | 24004 67\ 7 S68( L5 I D I (8 I . 7 ey @ sy
025932-70-8 | AMERICAN FINANCIAL GR | [12/05/2016| VARIOUS ~ | 3000 L6 I I N TN [0 | @y
026657-80-1 | AMERICAN HOMES 4 RENT | |12/06/2016| INSTINET - -~ -~~~ | 7001 L I D LN N BN B DR SR I IR CH D (401 aor o3
G0450A-20-4 | ARCH CAPITAL 6.75% SRS | D |06/30/2016| VARIOUS -~~~ | 300000 795160 80,760 | 80670 . L I I I E I B 80760\ . (1244 (1244 2033
04014Y-20-0 |ARES MANAGEMENTLP | |12/06/2016| INSTINET - -~~~ | 10004 248 | 00 200 N0 )] S B
044103-60-4 | ASHFORD HOSPITALITY TR| |12/05/2016) VARIOUS -~~~ | 5600 - e 2 I DU B L D P O o sy any oo anf .20
05382A-20-3 |AVIVAPLC C|1001/2016| VARIOUS =~~~ | 1054500\ - 27727\ 280831\ 2808311 ol 280831 @7o4) - @roay 842
060505-28-6 | BANK OF AMERICA CORP | |12/02/2016| VARIOUS =~~~ | 3500 8941 | 867 | 8er| .. A 280
12542R-50-6 |CHSCLBSRS2RATERES | |12/06/2016/ INSTINET -~~~ | 1800 d9 365 35 [0 I R I 100 Cl I sy (S0 DN
12542R-70-4 |CHSINC 12/05/2016\ VARIOUS ~ | 4500 11890 IO I~ H 12060 L2 R I B L O I <} ] (6 7] Il
172967-34-1 ~|CITIGROUP DS REP 1/1000 | | 12/01/2016| VARIOUS -~~~ | 13004 30| S| A R ool O )] I T
229663-20-8 |CUBESMART 7.75% SRSA | | 11/01/2016) VARIOUS -~~~ | 236300 61,730 617641 61,769 | ] R R () I 617641 | ol I @O 22
253868-70-7 | DIGITALREALTY 7% SRSE | 10/01/2016 VARIOUS | 766200 - 194489 | 199595 | 197,909 1886 1886 | L 1998951 (5.108) (5108) 67011
25746U-86-9 | DOMINION RESOURCES IN | - 12/01/2016) VARIOUS -~~~ | 23004 11850 oo Aaned e e 39 39 T
233331-60-2 |DTEENERGYCO 10/01/2016\ VARIOUS - -~~~ | 458000 18231y b MOT9T | NI norery o (1.566)| . (1,566) 379
278642-20-2 |EBAYINC 12/01/2016| VARIOUS -~~~ ] 3000 83 L1 I B I DR DI I I C1 B 13 BN D
29267H-406 |ENDRNC SPCLY DSREP 1 |F |12/15/2016) VARIOUS -~~~ | 3199001 88893 | 98151 LA R I 798150 9,078 1 9,078 4108
29364W-10-8 | ENTERGY LOUISIANALLC | [12/06/2016(INSTINET | 800 | 1691 1981 1981 @ (29) N
29364W-40-5 | ENTERGY LOUISIANALLC | |11/01/2016RBC CAPITAL MARKETS =~ | = 1,99200 | 502371 50587 | 80587\ 505871 (3501 (350) N D
36242H-70-8 |GABELLIDIVINC 5.258RS | |12/06/2016) VARIOUS -~~~ |~ 9000 22734 2250 F 2250 1 B B 28
373334-11-9 |GEORGIAPWR 2007 SRA | |12/01/2016|VARIOUS | 7001 {20 DU 290 L8 B ) Q). AN
446150-70-8 | HUNTINGTON BANCSHARE | - |12/05/2016) VARIOUS -~~~ | = 22004 STL S3 0 S43 A 2| S
45822P-20-4 | INTEGRYS ENERGY GROU | [12/01/2016| VARIOUS ~ | 3800 g2 3 I3 3| S| B My 500
49446R-79-4 | KMCO DS REP 1/10006.00 | |08/03/2016| VARIOUS | 615400 | 189990 | 160189 | - 159,333\ 85| 1o 85| 160189 1 (199 (199) 6921
524901-50-1 |LEGGMASONINC = 12/06/2016) INSTINET -~~~ 1400 20 2 I I I IR I U IR Sl S5 5 0
65339K-10-0 | NEXTERAENERGY CAPITA | [12/01/2016(INSTINET -~ -~~~ | = S0 090 240 A I 1240 a9 (15) I
69360J-64-4 |PSDSREP 1/10005.70%S | |12/06/2016| VARIOUS | 5900 14440 IO T. ) D 1476 | @ @A @8 (28) S
74460D-12-5 |PUBDSRP 1/10006.35% C | [01/12/2016) VARIOUS -~~~ | 3810001 o7730\ 99,6321 8785 8T8 8761 . 996321 1 ooy asony o
74460W-73-5 | PUBLIC STORAGE 12/06/2016| VARIOUS -~~~ | 15300 3813 3825\ oo 38250 A 48 A
74460W-77-6 |PUBLIC STORAGE 12/06/2016)| VARIOUS -~~~ 2500 612 7 I I U R N I I 6231 any oo (11) L
74460W-84-2 | PUBLIC STR DS REP 6.375 08/03/2016| VARIOUS 5,015.00 141,504 138,966 138,314 652 652 138,966 2,538 2,538 3,407
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758849:70-7 ||REGENCY CEN6.625% SR | (07/13/2016| VARIOUS |~ 458000 | 11945 | oMot | et o edet @) @) sTet|
759351-80-2 | REINSURANCE GROUP OF | | 11/10/2016 Stifel Nicolaus & Co. -~~~ = 30000 - 8407| 7R00 7800 sor| 807 Mey
78409G-206 | SCE TRUSTIVFXD FLATN | |10/01/2016 VARIOUS | 71200\ o 212265 200739 | 209458 | (G4 R I @ 2007394 1525 18251 339
81254U-205 | SEASPANCORP R|12/01/2016| VARIOUS -~~~ | 48001 (TN IYTL N D 1ee L2 I R L O LA D @ @ s
842567-30-5 |SOUTHERNCO 12/04/2016) INSTINET -~~~ f ] 73004 L I PSP 5 ISR (U [N IR IR IS ISR 1L (N I @9 ) I
857477-85-5 |STATE STREETCORP | |12/152016]INSTINET | o w2 AL [P R A AR R R A CH D )| ()] LS I
911684-60-3 |UNITED STATES CELLULA | |12/06/2016)INSTINET | 69001 (AYN D Y1 I B B e (0] B (01 DY
929042-86-9 | VORNDORLTY 6.875% CU | |02/23/2016| WELLS FARGO SECURITIESLL | = 575900 | 146863 | | 148582 | 473151 1267 1267 1485821 @019) o9y 24751
084423-60-7 |W.R BERKLEYCORP | |12/06/2016|INSTINET 300 o 8H&y | 83951 | 83% | . al mf T
957638-20-8 | WESTERN ALLIANGE BANC| | 12/07/2016) INSTINET -~~~ | =~ oo o 3| R4 I B B T VU P . < 3 @2 @) 8
962166-87-2 |WEYERHAEUSERCO | |06/01/2016/INSTINET | 111500 56323 | 59194 5,062 | K2 S R R B w2z 59194 @8 @87y AT
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) XXX 1,905,144 XXX 1,900,349 1,867,693 138 30 168 1,900,379 4,768 4,768 56,078 | XXX
8999997 Subtotal - Preferred Stocks - Part|4 | XXX 1,905,144 XXX 1,900,349 1,867,693 138 30 168 1,900,379 4,768 4,768 56,078 | XXX
8999998 Summary ltem from Part 5 for |Pre|ferred Stockls XXX 198,845 XXX 189,080 189,080 9,764 9,764 5,165 XXX
8999999 Total - Preferred Stocks XXX 2,103,989 XXX 2,089,429 1,867,693 138 30 168 2,089,459 14,532 14,532 61,243 | XXX
00287Y-10-9 |ABBVIEORD | [02117/2016|UBS SECURITIESLLC, STAMFO | 25000 | 13383 | oo 580 magt0) o 2r0| S DU () I I Xl B (897) . (1897) M
G1151C-10-1 |ACCENTURE CLAORD | C|05/13/2016|J P MORGAN CHASEWJPMORG | = 66.00) TeM S84T | 6897 aosoy (1050 Sg4r) 1786 | 1788 EN
00507V-10-9 | ACTIVISION BLIZZARD ORD| | 02/17/2016| UBS SECURITIES LLC, STAMFO | =~ 2000 8882 1037 126 @l C)] I I 1037 (1L78s)f  (LI8s)
00724F-10-1 |ADOBE SYSTEMORD | [10/06/2016] VARIOUS | 32001 3L 2466 3006 | (L] N R G4 2466 err| e
00773T-10-1 JADVANSIXORD 11/29/2016) CORPORATE ACTION | 086 Ol 21 I R U R A N I 8l L 1 U
009158-10-6 | AIR PRODUCTS AND CHEM | | 11/14/2016| JP MORGAN SECURITIESINC. | = 31500 42885\ | sty astrzy (2287)|  (2.287) o
G0177J-10-8 |ALLERGANORD C|02/17/2016| UBS SECURITIESLLC, STAMFO | 1800 51290 | 52141 5625 @ @or 52141 L I ()] I I
02079K-30-5 |ALPHABETCLAORD | |07/06/2016| VARIOUS =~~~ f 20300 144368 1366121 157936 ) @324 @324y 1866124 [0 O I
023135106 |AMAZONCOMORD 02242016\ VARIOUS -~~~ 19900 104538 788021 134502 (85,7000 ] (65700 78802\ 25736 | 25736 R
030420-10-3 | AMERICAN WATER WORKS| | 10/01/2016 Stifel Nicolaus &Co. =~ 847.00 | 6571 45428 | 50608 | (CAEL0] A R D (5180 45428 | 20143 | 20,143 758
031162-10-0 JAMGENORD 10/01/2016]J P MORGAN CHASEN PMORG | = 31004 4838 48391 5082 ()] I N I ) 48391 odl I ©l 621
032420-10-1 | ANACOR PHARMACEUTICA| | 06/08/2016] BAY CREST PARTNERSLLC ~ | 6500 48| | 8far| 73 o] [ I 8f2r) (.er9) e
032654-10-5 | ANALOG DEVICESORD | 102/17/2016| UBS SECURITIES LLC, STAMFO | 28000 el oo 168341 15490 4 s I I 13440 16834 (2060) 060) o f
03524A-10-8 | ANHEUSER BUSCHADRR | C|10/01/2016| VARIOUS | 10200 | 251 122391 12780 GIOF )] I 122390 23 23 S
037833-100 |APPLEORD 11/01/2016) VARIOUS | 1817001 784351 ] 1674191 1912571 (3838) L (23838) | terate) 107161 10,716 ey
053015-10-3 | AUTOMATIC DATAPROCE | | 11/01/2016| SG COWEN SECURITIES CORP | 81000 05170 41439 68,623 | @uiesy @85 43 230781 23078 89
09062x-10-3 |BIOGENORD 02/17/2016| UBS SECURITIES LLC, STAMFO |~~~ R 288 ¥y 06 ELN I R I L U | a9 . (139) U
060505-28-6 |BNK OF AMRC DS REP SRS|  06/01/2016)| VARIOUS -~~~ | f N R I
110122-10-8 | BRISTOL MYERS SQUIBBO| |08/11/2016| VARIOUS | 218300 1333951 | 142922 - 148105) G B8 w292 L O52)  95%) AT
Y09827-10-9 |BROADCOMORD D| 10/06/2016| SEI FINANCIAL SERVICESCO | = o) oo wy noy oo Sl P @G ] I I moy o e 63 S22
115637-20-9 | BROWN FORMANCL BOR | 01/06/2016| Stifel Nicolaus &Co. | = 118800 | 110323 | 1223281 114966 | 1362 [0, I 1223281 (12,009)] -~ (12,005) U
14040H-10-5 | CAPITAL ONE FINANCIAL O | [ 10/06/2016] SEI FINANCIAL SERVICES CO 310.00 22,812 24,490 22,376 2,114 2,114 24,490 (1,677) (1,677) 372
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Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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717081- 10 3

CARDINAL HEALTH ORD
CHEESECAKE FACTORY O
CHEVRON ORD
CINTASORD
CISCO SYSTEMS ORD
COGNIZANT TECHNOLOGY
COMCAST CL A ORD
COSTCO WHOLESALE ORD
CVS HEALTH ORD

DEVON ENERGY ORD
DOMINION RESOURCES O
DR PEPPER SNAPPLE GRO
EATONORD
ELECTRONIC ARTS ORD
EXELON ORD

EXXON MOBIL ORD
FACEBOOK CL A ORD
GENERAL ELECTRIC ORD
HALLIBURTON ORD
HARLEY DAVIDSON ORD
HARTFORD FINANCIAL SE.
HERSHEY FOODS ORD
HOME DEPOT ORD
HONEYWELL INTERNATIO
INTERCONTINENTAL EXCH
JOHNSON & JOHNSON OR
JOHNSON CONTROLS INTE
JPMORGAN CHASE ORD
KROGERORD
LENNOX INTERNATIONAL
Kaorp
LYONDELLBASELL INDUST
MCDONALD!' S ORD
MEDTRONIC ORD
MICROSOFT ORD
MONDELEZ INTERNATIONA
NEWELL RUBBER ORD
NIKE CL B ORD

NXP SEMICONDUCTORS O
PACW PACWEST BANCOR
PALO ALTO NETWORKS O
PAYCHEX ORD

PFIZER ORD

D

C

R

C

10/06/2016

SEI FINANCIAL SERVICES CO

13,566
12,150
111,001
177,681

U (2034)

. 301

3,604
253




Annual Statement for the year 2016 of the Dealers Assurance Company

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
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B./A.C.V. Change in Disposal on on on During Maturity
ification Description n| Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized (11+12-13) | BJAC.V. Date Disposal Disposal Disposal Year Date
718172:10-9 | PHILIP MORRIS INTERNATI | [ 11/01/2016| VARIOUS | 13100\ 12451| | 10849 | 4506\ o @n| | | @nl | 0849 o 1802| 1802|835
718546-10-4 |PHILLIPS66ORD 09/01/2016| UBS SECURITIES LLC, STAMFO | 12000 9S8 92471 eg1e | Grof erof 9247 RS B2 671
723787-10-7 | PIONEER NATURAL RESOU| [11/01/2016| VARIOUS ~ | 56.00 | 9882 .| 8800 | oy (004N I O (VLN I D 8800 | ... oo 1082y 1082y o 3
693475-10-5 | PNC FINANCIAL SERVICES |  |10/01/2016 VARIOUS | 1637.00 | 140407 | o 1Brasty 188022 @eTO @8l [CIOEA c(ora4 10744y o 32y
74340W-10-3 |PROLOGISREIT TA12016)INSTINET - 92900 43210 404950 b 404951 1 2756 2756 T80 f
756577-10-2 |REDHATORD =~ 03/07/2016| VARIOUS -~~~ 767.001 oAl D D 62,706 | 635151 (10 N B @of 627061 | (13.789)) - (13789) |
760759-10-0 |REPUBLIC SERVICESORD | 10/01/2016) VARIOUS | 169200 86,16 | 27810 At aesor (el 27810 18375 | 13375 183
761713-10-6 | REYNOLDS AMRICAN ORD | |11/01/2016| Stifel Nicolaus & Co. -~~~ | = 283600 140344 | 107,591 1308811 @200 ol @200 1078911 L s2752 | %2782 o 3082|
79466L-30-2 | SALESFORCE.COMORD | |07/12/2016| MORGAN STANLEY &COINC,N| = - 4000 3281 | 2524 | 3136 G20 ©20 2524\ | 763 783
806857-10-8 | SCHLUMBERGER ORD | C|10/14/2016) SEI FINANCIAL SERVICES CO_ | =~ 5000 40194 b 42331 3488\ el L I I 4231 @4 @490 oo
816851-10-9 | SEMPRAENERGY ORD | |10/01/2016| UBS SECURITIES LLC, STAMFO | = 230001 207291 22980 218221 186 1357 22980 (25 0250 (X I
81762P-10-2 | SERVICENOWORD 04/01/2016| VARIOUS -~~~ | 260001 15869 | 200041 2506 @412 @2 200040 (4225, @29 o f
828806-10-9 | SIMON PROP GRPREIT | | 10/05/2016)INSTINET - -~~~ f =~ 449001 87937\ 8187 | 87,3041 aner AORL0] I 86187 . (5N 5 N (T CJ I
833034-10-1 |SNAPONORD 02/08/2016| VARIOUS | 635.001 909421 L 101,262 108858 | @89 ool (0] N D 101262 | (10320))  (10320)
847560-10-9 | SPECTRAENERGY ORD = | |09/07/2016| SG COWEN SECURITIES CORP | 57001 23560 16935 16935 | 6625 6625|167 |
855244-10-9 | STARBUCKSORD 10/01/2016\VARIOUS ~ -~~~ | 474400 22531 216,028 | 284782 | @75 @754y 216028 56503 | 86503 82|
863667-10-1 |STRYKERORD = 10/01/2016| BERNSTEIN (SANFORD C)&CO | 377.000 42738 37671 35038 | 2729\ 2729\ | CIALT I 498 | 498 430
874039-10-0 | TAIWAN SEMICONDUCTOR | C | 10/06/2016| SEI FINANCIAL SERVICES CO | 150.00 | - 45994 o f ot N D I [N [N U I EE ot I . N . N I
87612E-106 |TARGETORD =~ 08/04/2016| Stifel Nicolaus & Co. -~~~ | = 969.00 | TI866 | 792081 703591 88491 | 8849 | 792081 oL (r542)| ~ (71542) 1085 |
907818-10-8 |UNIONPACIFICORD 02/17/2016| UBS SECURITIES LLC, STAMFO | 25000 LA I I 238721 1837 SA% SA% | L 288720 (5.160) (51600 o f
91913Y-10-0 |VALERO ENERGY ORD | |03/17/2016] MORGAN STANLEY & COINC,N| =~~~ 8000 5138 47031 5657 O ©ar 4103 o 42y A2 vl
92343V-10-4 | VERIZON COMMUNICATIO | |11/01/2016| SEI FINANCIAL SERVICESCO | 9000 - A4S 41031 41600 GOf GOl 4103 oo M A 205
92626C-839 |VISACLAORD 101/2016) VARIOUS | 315000 - 222%69) | 200514 | 244283 | e 4769 | 005141 12856 | 12856 | 364l
254687-10-6 |WALTDISNEYORD 100112016 | Adjustment L N 8
942622-20-0 |WATSCOORD 01/06/2016| Stifel Nicolaus & Co. -~~~ | 348001 400611 34070 dorer| @B3s4) B354 3407 o 2654 28k
949746-10-1 | WELLS FARGOORD 10/01/2016) VARIOUS | 268100 1269910 | 116,766 | 145739 @974 @974y 1eree | C 10225 10225 | 2854
988498-10-1 | YUMBRANDSORD 11/04/2016\Unknown | 260.00 1 208751 203751 18993 13820 13820 2083751 AN B U N I
989701-10-7 | ZIONS BANCORPORATION | |07/06/2016| SG COWEN SECURITIES CORP | 182700 | a3187 0 0507\ 50807 | C 320y (730)) "oy o
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) XXX 5,821,505 XXX 5,583,865 5,813,215 (434,122) (434,122) 5,583,865 237,638 237,638 61,624 XXX
991061-05-2 CRA (BNY MELLON, NA M | |12/21/2016|Direct | 52003619| 50036 | | 50086 | 410928 | | L |0 %
9399999 Subtotal - Common Stocks - Money Market Mutual Funds XXX 520,036 XXX 520,036 410,923 520,036 36 XXX
9799997 Subtotal - Common Stocks - Part 4 XXX 6,341,541 XXX 6,103,901 6,224,138 (434,122) (434,122) 6,103,901 237,638 237,638 61,660 | XXX
I I
9799998 Summary Item from Part 5 for Common StockT XXX 5,784,033 XXX 5,793,663 5,793,663 (9,631) (9,631) 14,543 | XXX
9799999 Total - Common Stocks XXX 12,125,574 XXX 11,897,564 6,224,138 (434,122) (434,122) 11,897,564 228,007 228,007 76,203 | XXX
I [ | I
9899999 Total - Preferred and Common Stocks XXX 14,229,563 XXX 13,986,993 8,091,831 (433,984) 30 (433,954) 13,987,023 242,539 242,539 137,446 | XXX




Annual Statement for the year 2016 of the Dealers Assurance Company

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
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B./A.C.V. Change in Disposal on on on During Maturity
ification Description n| Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized (11+12-13) | BJAC.V. Date Disposal Disposal Disposal Year Date
9999999 Totals 37,268,994 XXX 37,893,694 31,083,031 (433,624) (105,153) (538,777) 37,075,308 193,683 193,683 524,095 | XXX




Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
0 Par Value Book/ Year's Foreign Interest
r (Bonds) Adjusted Current Other Total Total Exchange | Realized Total and Paid for
e or Carrying Unrealized Year's -Than- Change Foreign Gain Gain Gain Dividends Accrued
CUSIP i Number of Value Valuation (Amort- Temporary in Exchange (Loss) (Loss) (Loss) Received Interest
Ident- g Date Name of Disposal Name of Shares Actual at Increase/ ization)/ Impairment | BJJA.C.V. | Changein on on on During and
ification Description n | Acquired Vendor Date Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14)| BJ/A.C.V. | Disposal Disposal Disposal Year Dividends
53944V-AA7 | LLOYDS BANKPLC . |C | 06101/2016 |HSBC SECS INC, NEWY | 11/09/2016 |Unknown | 20000000 | 201910 | 202826 | 201576 Bl s 1280|2147 115
3899999 Bonds - Industrial and Miscellaneous (Unaffiliated) 200,000.00 201,910 202,826 201,576 (334) (334) 1,250 1,250 2,147 115
I [ | I
8399998 Subtotal - Bonds 200,000.00 201,910 202,826 201,576 (334) (334) 1,250 1,250 2,147 115
015271-70-3 | ALEXANDRIRL 645% SRSECUM | | 02/02/2016 |INSTINET 10/17/2016 | WELLS FARGO SECU 6.0 L I Y DR T
229663-208 | CUBESMART 7.75% SRS A CUM RE 01/14/2016 |ESPOSITO SECURITIES | 10/01/2016 |Stifel Nicolaus & Co. | 69900 18188 18382 1888 1w 1w El
253868-70-7 | DIGITAL REALTY 7% SRS E CUMR 02/08/2016 | INSTINET (100 L = B !
233331:60-2 | DTE ENERGY CO 02/01/2016 | INSTINET - -~ .200 N 520 S20 b ()] )/ 2
49446R-79-4 |KMCO DS REP 1/10006.00 CL | CU 02/02/2016 |INSTINET 14.00 N 34l 631 oo oo 1
61763E-20-7 | MS DS REP 1/1000 SRS F NON CUM 01/20/2016 |ESPOSITO SECURITIES | 08/05/2016 (VARIOUS 2,886.00 a4 857241 LT L I (O R N N A 6450 | 6450 24718
74460W-84-2 | PUBLIC STR DS REP 6.375% 1/1000 02/05/2016 | INSTINET ~ -~ 08/03/2016 | ESPOSITO SECURITI .200 B P 24 S 2\ 20 2
758849-70-7  |REGENCY CEN 6.625% SRS 6 CUM 02/02/2016 |INSTINET =~ 07/13/2016 | Stifel Nicolaus & Co. 1200 A 52 S20 2
860630409 | STIFEL FINANCIAL CORP 07/11/2016 |Stifel Nicolaus & Co. 07/18/2016 | JANNEY MONTGOME 440.00 1,000 14404 11,000 R (R R (Y (P U IO a0
929042:86:9 | VORNDO RLTY 6.875% CUM RED S 02/09/2016 INSTINET 02/232016 |WELLS FARGOSECU| S000 2ry 20 ey
949746-46-5 | WELLS FARG DS REP 1/1000 CUM 011192016 | ESPOSITO SECURITIES | 06/15/2016 |VARIOUS 2,803.00 79563 822651 7863 2702 - 2702) 2319
962166-87-2 | WEYERHAEUSER CO 02/03/2016 | INSTINET 06/01/2016 |INSTINET 5.00 21| 23 200 2 6 4
8499999 Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) XXX 189,080 198,845 189,080 9,764 9,764 5,165
8999998 Subtotal - Preferred Stocks XXX 189,080 198,845 189,080 9,764 9,764 5,165
00287Y-10-9 | ABBVIEORD | . | 0811912016 | Stifel Nicolaus & Co. | 11/15/2016 |JP MORGAN SECURI 65300 | 43651| 38279 | 43650 N O N DU IR BN X7 2] I 11 BRI F:
(G0084W-10-1 |ADIENT ORD (|D | 10312016 |Unknown | 11/21/2016 [VARIOUS ~ 317.60 15512 el LT R (N R A I (1,238 (1230
00773T-10-1 {ADVANSIXORD ~ ~ = .. | 10012016 | Unknown =) 11/01/2016 |VARIOUS | 484 62| 634y 6720 (201 I (C20] I
009158-10-6 | AIR PRODUCTS AND CHEMICALS O| | 09/06/2016 | VARIOUS |~ 10/01/2016 {Unknown 707.00 103331 10333 1033
032420-10-1. | ANACOR PHARMACEUTICALS ORD 047272016 | VARIOUS ~ 06/08/2016 | BAY CREST PARTNE 20.00 13911 1ee4l (L P N P D 59 593 v
110122-10-8 | BRISTOL MYERS SQUIBB ORD 07113/2016 | VARIOUS 09/06/2016 | VARIOUS = 1,758.00 124406 | 101140 124406 L (23266)| ~ (23266) 898
14040H-10-5 | CAPITAL ONE FINANCIAL ORD 08/04/2016 | VARIOUS |~ 10/06/2016 | SEI FINANCIAL SERVI 90.00 6069 66231 8069 ol 5631 5831 56
14149Y-10:8 | CARDINAL HEALTHORD 08/04/2016 | VARIOUS |~ 10/15/2016 | SEI FINANCIAL SERVI 50.00 41200 3768\ 41200 @2 e 52
163072:10-1 | CHEESECAKE FACTORY ORD 02/17/2016 | UBS SECURITIES LLC, S | 04/20/2016 | CREDIT SUISSE, NE 50.00 2482 25231 2482 L ar ar 10
192446-10-2 | COGNIZANT TECHNOLOGY SOLUT 0412712016 |VARIOUS 07/01/2016 | SCOTIA CAPITAL MA 70.00 4000 39951 400001 b )] I S .
20030N-10-1 | COMCASTCLAORD 06/03/2016 | SG COWEN SECURITIES | 11/07/2016 |JP MORGANSECURI | 64700 aarm 39869 | arr (1502)f - (1502)) }6
21036P-10-8 | CONSTELLATION BRANDS CL A OR 05/09/2016 | VARIOUS |~ 12/07/2016 [VARIOUS 772.00 122667 19811 122667 o\ 2857 @87 78
22160k-10-5 | COSTCO WHOLESALE ORD 01/12/2016 |BERNSTEIN (SANFORD. | 03/11/2016 |JP MORGAN SECURI 250.00 38935 37,9941 3895 b ©nf e 100
126650-10-0  |CVSHEALTHORD 04/27/2016 | VARIOUS |’ 10/06/2016 | SEI FINANCIAL SERV! 47.00 4611 4086 At ] N ()] I 37
25179M-10-3 | DEVON ENERGY ORD 08/04/2016 | VARIOUS -~~~ |~ 10/06/2016 | SEI FINANCIAL SERVI 460.00 130431 20479 180430 TABS | 7AYo 54
26138E-10-9 | DR PEPPER SNAPPLE GROUP ORD| | 07/07/2016 |VARIOUS |- 10/05/2016 |VARIOUS 1,033.00 98,9051 01811 989051 b @724 @724 1,167
G29183-10-3 [EATONORD ~  |C | 08A1/2016 |VARIOUS |~ 11/18/2016 | JP MORGAN SECURI 1,332.00 8769 | 829221 8769 | o f @) @iy 759
518439-10-4 | ESTEE LAUDER CL A ORD 01/06/2016 | MORGAN STANLEY & C | 08/19/2016 |BERNSTEIN (SANFO 643.00 54,858 59,357 54,858 4,500 4,500 386




Annual Statement for the year 2016 of the Dealers Assurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
0 Par Value Book/ Year's Foreign Interest
r (Bonds) Adjusted Current Other Total Total Exchange | Realized Total and Paid for
e or Carrying Unrealized Year's -Than- Change Foreign Gain Gain Gain Dividends Accrued
CUSIP i Number of Value Valuation (Amort- Temporary in Exchange (Loss) (Loss) (Loss) Received Interest
Ident- g Date Name of Disposal Name of Shares Actual at Increase/ ization)/ Impairment | BJJA.C.V. | Changein on on on During and
ification Description n | Acquired Vendor Date Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14)| BJ/A.C.V. | Disposal Disposal Disposal Year Dividends
30303M-10-2 | FACEBOOKCLAORD 04197/2016 (188900 | 482719 | 201201 | 182719 B N N I I B2 B X7
311900-10-4 | FASTENAL ORD 04/07/2016 . 1,729.00 80795 | 748381 807950 ol O I ATl I 519
369604-10-3 | GENERAL ELECTRIC ORD 02/04/2016 . 1,993.00 88945 | 62250 | 58945\ b 33051 33054 917
438516-106 | HONEYWELL INTERNATIONAL ORD 10/01/2016 . 1,939.00 (203826 | 20577 2088261 67511 6751 1.214
G51502-10-5 | JOHNSON CONTROLS INTERNATIO 09/06/2016 37639\ A47E5T | M47ed9| 5205520 U IS [N [PV IR I B I @
478366-10-7 | JOHNSON CONTROLS ORD 08/19/2016 2,420.00 110608 | 105783 | mogos | o f (4828)  (482%) 418
500265-10-4 |KOHLSORD 04/27/2016 250.00 10881 93718 | 10881 (1,503) ~ (1803)f 245
501044101 |KROGERORD 01/12/2016 474.00 193921 179901 193020 (1403) (1403 50
580135-10-1 | MCDONALD'S ORD 01/06/2016 670.00 79480 | Taer| 79480\ b 4514 @4 1789
64110106 | NETFLIXORD 02117/2016 110.00 10031 9394\ 100300 @) @)
756577-10-2  |RED HAT ORD 01/06/2016 242.00 19530 | 16008 | 195300 (3s522) 3822 .
761713106 | REYNOLDS AMRICAN ORD 0112/2016 388.00 186431 191441 186431 5011 5014 326
775711104 |ROLLINSORD 02/24/2016 | JP MORGAN SECURITIE | 08/04/2016 | Stifel Nicolaus & Co. | =~ 142000 391491 396031 391490 L s sy 2
81762P-10-2 | SERVICENOW ORD 02117/2016 50.00 2657 30381 26571 380 380
833034-10-1 |SNAPONORD 01/06/2016 119.00 19990 18051 19990 (3939) G99 v
847560-10-9 | SPECTRA ENERGY ORD | 02/08/2016 1,888.00 56290 | 70891 56290\ b 2079 | 20799 | 2,204
872540-109 |TXORD = 04/28/2016 1,370.00 1034151 105882 1034150 2468 | 2468 2
92532W-10-3 | VERSUM MATERIALS ORD ~ 10/01/2016 353.50 83301 8348\ 8330\ 9 v v
988498-10-1 | YUMBRANDS ORD 10/06/2016 90.00 oy L Vi A AP A I I o7
9099999 Common Stocks - Industrial and Miscellaneous (Unaffiliated) XXX 1,953,871 1,944,241 1,953,871 (9,631) (9,631) 13,688
991061:05-2 | CRA (BNY MELLON, NA, MEMBER | | 11/10/2016 |Direct 12212016 (Direct | 383760395 | 3837604 | 3837604 | 3837604 Y B R DR DU SRR SO DR -
990220-47-7 | RBS CITIZENS NA CASH SWEEP 100172016 | Direct | 111252016 |Direct . 2,187.66 2188 2188 | 2188
9399999 Common Stocks - Money Market Mutual Funds XXX 3,839,792 3,839,792 3,839,792 855
9799998 Subtotal - Common Stocks XXX 5,793,663 5,784,033 5,793,663 (9,631) (9,631) 14,543
[ |
9899999 Subtotal - Stocks XXX 5,982,743 5,982,878 5,982,743 133 133 19,708
9999999 Totals XXX 6,184,653 6,185,704 6,184,319 (334) (334) 1,383 1,383 21,855 115
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NONE Schedule D - Part 6 - Section 1 and 2
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Current Amount Due
0 Year's Total and Accrued
r Other Foreign Dec. 31 of
e Book / Unrealized Current -Than- Exchange Current Year | Non-Admitted Amount Paid
i Name Adjusted Valuation Year's Temporary Change on Bond Due Effective Received for
CusIP g Date of Maturity Carrying Increase / | (Amortization)/ | Impairment in Par Actual Not in And Rate Rate When During Accrued
Identification Description Code| n | Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Default Accrued of of Paid Year Interest
60934N-80-7 | FEDERATED GOVERN OBLIGAT CL SVC. 1213012016 | Direct et st se | ae| o NA 20|
60934N-80-7 |FEDERATED GOVERN OBLIGATCLSVC | 120172016 | Direct ~ f L 515931 | 575931 5 I B ) NAS 20
31846v-41-9 |FIRSTAMERTRESOBLGIl =~~~ D 122002016 | Direct o f b SLTS20 SIS L U L NAS s
94975H-29-6 | WELLS FRGO TREASURY PLUS CL IMMF|SD 121212016 [VARIOUS | | 2012 2012 Ll I 0360 NAL e
8899999 Exempt Money Market Mutual Funds — as Identified by SVO 7,913,988 XXX 7,913,988 611 XXX XXX XXX 316
9199999 TOTALS 7,913,988 XXX 7,913,988 611 XXX XXX XXX 316
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NONE  Schedule DB - Part A - Section 1
NONE Schedule DB - Part A - Section 2
NONE  Schedule DB - Part B - Section 1
NONE Schedule DB - Part B - Section 2
NONE Schedule DB - Part D - Section 1
NONE  Schedule DB - Part D - Section 2
NONE  Schedule DL - Part 1

NONE  Schedule DL - Part 2
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SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount of
Amount of Interest
Interest Accrued
Rate Received December 31
of During of Current
Depository Code Interest Year Year Balance *

o OPENDEPOSITORES | | .|
Bank of Oklahoma Tulsa, Oklahoma | C [ .. .. 0080 [ T B 92038 |
CenwryBank Albuquerque, NM | ¢ | o200 (5T N I 530325 |
FithThid Cinginnati, Ohio || f . 2156085
FithThid Cincinnati, Ohio | C | . ooso R A 18193 [
FithThid Cincinnati, Ohio | Colo 100000 [
Fith Thid Cinginnat, Ohio | | 91088 |
0199998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - open depositories XXX XXX XXX
0199999 Totals - Open Depositories XXX XXX 1,268 3,087,699 | XXX
D SUSPENDEDDEPOSITORIES | | | | R B
FithThid Cincinnati, Ohio | oosof Al
Fifth Thid Cinginnati, Ohio. | | 0080 b
0299998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - suspended depositories XXX XXX XXX
0299999 Totals - Suspended Depositories XXX XXX 4 XXX
0399999 Total Cash on Deposit XXX XXX 1,272 3,087,699 | XXX
0499999 Cash in Company's Office XXX XXX XXX XXX XXX
0599999 Total Cash XXX XXX 1,272 3,087,699 | XXX

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

1. January 4784976 | 4. Aprl | 48731611 7. 0dy 1 3,804,552 | 10. October | 4,568,034
2. February | 4254108 | 5. May | 3844857 | 8. August | 3,146,538 | 11. November | 3,156,718
3. March 2,449,577 | 6. June 3,442,360 | 9. September 3,424,573 | 12. December 3,087,699

E26
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NONE Schedule E - Part 2
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

States, etc.

1. Alabama AL
2. Naska AK.
3. Arzona AZ
4. Akansas AR
5 Calfornia CA
6. Colorado co.
7. Comnectict cT.
8. Delaware DE.
9. District of Columbia DC.
10. Florida U
. Georgia . ... ... . GA
12. Hawaii HI
13. ldaho .. ID.
14. Winois ] IL
15. Indigna IN
16. lowa A
17. Kansas KS.
18. Kentucky KY
19. Louisiana LA
20. Maine ME.
21. Manyland MD.
22. Massachusetts MA

. Michigan MI

24. Minnesota MN_
25. Mississippi MS.
26. Missouri MO,
21. Montana MT
28. Nebraska NE
29. Nevada NV
30. NewHampshire NH.
31. Newlersey ... . NJ.
32. NewMexico .. NM.
33. NewYork NY.
34. North Carolina NC
35. NorthDakota ND.
3. Ohio ... .OH,
37. Oklahoma oK.
38. Oregon OR
39. Pennsylvania PA
40. Rhodelsland RI
41. South Garolina SC.
42. SouthDakota SD.
43. Temnessee ™
44, Texas >
45. Uah T
46. Vermont VT
47. Virginia - VA
48. Washington =~ WA,
49. WestVirginia Wy,
50. Wisconsin Wl
51. Wyoming WY,
52. American Samoa = AS
53. Guam GU.
54. PuertoRico PR,
556. USVirginlslands VI
56. Northern Mariana Islands MP
5. Canada CAN
58. Aggregate Other Alienand Other ~ OT
59. Total
DETAILS OF WRITE-INS

5801 ..............................

5802 ..............................

5803 ..............................

5898. Sum of remaining write-ins for Line 58

from overflow page
5899. Totals (Lines 5801 - 5803 + 5898)

(Line 58 above)

1 2 Deposits For the Benefit
of All Policyholders All Other Special Deposits
3 4 5 6
Type Purpose Book/Adjusted Book/Adjusted
of of Carrying Fair Carrying Fair
Deposit Deposit Value Value Value Value
B |Popery&Casualy | . 106268|  104983| |
ST |Property&Casualty | 25000 2000
ST |Popery&Caswaly | . 2802|  25012 |
B |Popery&Casaly | . 104288| 104588 | |
B |Popery&Casualy | . 4%0988| 8080 | |
B |Popery&Casualy | . 400653| 400806 |
O |Popery8Casualy | . %0208  s2e2| |
B |Popemy&Casualy | . 27216%0| 2708847 | |
B |Popery&Casualy | . 203607| 204088 | |
XXX ............... X XX ................................................
XXX XXX 4,388,535 4,374,156
XXX XXX
XXX XXX
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