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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@ASUNY SECUMHES. .....ouveeveerenciiaiiaeeieeiiesiieeiesisee sttt sssssssssesnesns | sesssesssssnns 399,899 | ... 34 | 399,899 ... | s 399,899 | ... 34
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ o e | e (V1 I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 1,459,255 | ........... 124 | e, 1,459,255 | ..o [ i, 1,459,255
2.2 Unaffiliated non-U.S. securities (including Canada) 212,642 212,642 |.... ...212,642
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MUtUal fUNdS.........ccocvirerniniennneeenenesesnneeens e | enennnnnen0000 | [ | e (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .. oo | sensnnsnnsinennesnnens | nenneennsd0000 | [ | (I 0.0
3.22 UNAffiliated.......cereeeeeeeeieicireireieeireeiiecseieeeenseisessssssesesssssssssssessessees | snesseessnssesesssnssnsnnnss | nennessenssd0:0) | rriiriinsinrinsinnnsiinins | eeereeseneseeesennneeens | reeessesensessessesseean 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ | s [V IO 0.0
3.32 UNAffili@ted........ccoeeeceeiiiicinesescsesee s | seerienens 2,632,370 | .covveneee 224 | 2,632,370 | oo | e 2,632,370 | .ovvennee 224
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNQffilidted........o.oieriei ettt nees | e 28,719 | oo 0.2 | oo 28,719 | e | e 28,719 | v 0.2
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
Real estate investments:

5.1 Property occupied by COMPANY........cccovviieieiiieieieesieesessese s
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including $......... 0 property acquired in

satisfaction of debt).........ccoeeiiiieecc
CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets

Sl01




Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 112,842
2. Costof acquired:

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

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

3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

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

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

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

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

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 5,674

8.2 Totals, Part 3, COIUMN ...ttt 5,674
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 107,168
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 107,168

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0

4. Accrual of discount

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

52 Totals, Part 3, Column 8..........ccccveiririninnirneiresrsesssss e "W 0 SRR R 0
Total gain (loss) on disposals, Part 3, Column 18........cc.ccccoevvvvecrververnrernn J . N » SRR
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt 0

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0

12, TOtal VAIUGLON GlIOWANCE........coueveeiriisieie sttt st s st st s s8££ R AR bbb n bt

13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0

14, Deduct total NONAAMIEA AMOUNLS.........ccceviericieiieiseie sttt R bR Rt s st

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company
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10.
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13.
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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, COIUMN 8).........c.cccueiieeieieiesre et
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

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

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):

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

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 0
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 7,626,131
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 2,507,557
ACCTUAL OF GISCOUNL........oove ettt 163
Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR 16,081
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk 175,139
A4 Partd, COIUMN Tttt 643,480 834,700
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 75,384
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 6,252,641
Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 57,486
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR

8.2 Part2, SECON 1, COIUMN 19....... ittt

8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt

8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 4,733,809
Deduct total NONAAMILEA BMOUNLS..........cciiiiiii bbb 926
Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 4,732,884
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........coveevverinees | covrnevvrerirecrineninns 399,899 | ..o 398,884 | ... 399,737 | oo 400,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | v 399,899 | .o 398,884 | .o 399,737 | i 400,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TOtalS.ccoeeieiiesisninns | o
Industrial and Miscellaneous, SVO Identified 8. United States 1,459,255
Funds and Hybrid Securities (unaffiliated) 9. Canada ..59,056
10. Other Countries 153,586
11. Totals......ccoocoe. 1,671,897
Parent, Subsidiaries and Affiliates 12, TOtAIS ... | s
13. Total Bonds.........cocoverevererenes | covvvvieieieieiienne 2,071,795 | ...cooovevere0eer 2,070,290 | i 2,198,565 | i 2,026,000
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States........c.cvevveverernes | woverveerincrineeinenes 2,119,119 | oo 2,119,119 | e 2,168,412
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoevvvereieiieieieiens | e 210,740 | oo 210,740 | oo 225,465
22. Other CoUNtHES. ...veovererrrrens | cereressessesneanesnenees 331,230 | oo 331,230 | oo 346,658
23, TOtalS....cocverrireserieesrescresnennes | v 2,661,089 | ..ooovvririrniriinans 2,661,089 | ..o 2,740,535
Parent, Subsidiaries and Affiliates 24, TotalS.....coerieriieccccecieins | e 926 | oo 926 | o 5,000
25. Total Common Stocks.....c.u. | covceercrrneriennnes 2,662,014 | .oooovvvverincriinn 2,662,014 | oo 2,745,535
26. Total StOCKS...uermmssrrsrsssssnsssns | coveeinriieeniiennans 2,662,014 | oo 2,662,014 | oo 2,745,535
27. Total Bonds and Stocks...... | ....cccoovvvnerinnnce 4,733,810 | oo 4,732,305 | oo 4,944,100
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

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

Totals

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

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

Industrial and Miscellaneous (unaffiliated)
178,723 393,003 . 1,057,326 . 571,726
....440,793 |.... e | R .4, .1,582,469 |... . ....968,270 |....
102,436 |...
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (6] 5,180,996

527,477

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

Total Bonds Prior Year

............... 3,258,043
1,682,469
...102,436

Line 11.7 as a % of Col. 9.

12. Total Publicly Traded Bonds
12,1 NAIC Tttt seenas | cesessensanenns 5,180,996 | ....cccvvvrenne 592,971 | ooeeieereieeeeneineins | rerierneinsinenssssinsinenns | seenssesineienesesennens | vt | seeeeseeeenes 5,773,967 | oo 84.0 | oo 3,258,043
................. 527,477 verenennnnnn 1,682,469
..30,502 26,024 |. . ...102,436
............................................... 25,893
75,375
12,7 TOIS. .ot sreees | sereseesseeens 5,738,974 | ....ccoevene. 1,135,164
12.8 Line 12.7 as a % of Col. 7..... . ...16.5
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovvvvvees | covvvvrrrrrrrenn 835 | oo 16.5
13. Total Privately Placed Bonds

Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 10.7, Col. 7, Section 10

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

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

0.0

Includes $
Includes $

0 current year, §.......... 0 prior year of bonds with Z designations and $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....4,802,342;

NAIC 2§.......... 0;

NAIC3$

........ 0;

NAIC 4 §

....... 0;

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

NAIC6§.......

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

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations 5,002,273 |. 2,200,717 5,202,241

1.2 Residential Mortgage-Backed SECUNHIES...........cccvvveueiirrnierseeeins e .
1.3 Commercial Mortgage-Backed Securities..... .
1.4 Other Loan-Backed and Structured SECUMHES............uueeeererrneinimeiriins [ereersrssissisensesnessinns .
...5,002,273

.............. 2,200,717

.............. 5,202,241

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

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

80IS

3.5 TOHAIS...eviiiiii et nensnnensens | sesnensersnsenenssreneesd | vernennsnieninsnensenned | i [0 RO 0 I ISR 0], D8 S [ 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 1SSUET OBlIGALIONS.......euviiiirciiiiiiiciesssi et | soesessisene s enissaneenies | eeessestesenesessessnssenns | sronsiesessessnsenenesseses | sesessesinsssessesinnsnsens | cossreesiesssssnenessenenns | ceererenes XXX v | v 0

4.2 Residential Mortgage-Backed SECUMHES.............ccviuiinriiiiiiniiniins i | e | s | s | s | o .99, SO IO 0
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..

4.5 Totals

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

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

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

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

Total Bonds Current Year

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

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

60IS

Total Bonds Prior Year

11.1 Issuer Obligations

11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed Securities............ccvurererniirerininrniinee
11.4 Other Loan-Backed and Structured Securities
11.5 SVO Identified Funds
116 TOMAIS. ...
11.7 Ling 11.6 85 @ % 0f COl. 9. i ensnesninnnns | ceeenrsnsssenssseeand 65.0 | i 35.0 | s 0.0 | oo 0.0 | oo, 0.0 | . . S P 0.0 S S0, S [ 100.0 .o .S S - 100.0 [ oo 0.0

Total Publicly Traded Bonds
12.1 Issuer Obligations
12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds XXX. .. .. XXX.
128 TOAIS...... ettt nes | eesessesienens 5,738,974 | ..ot 1,135,164 | 0 [0 |
12.7 Line 12.6 @@ % 0Of COl. 7....oecvverreerircrereeieine ....83.5 . . O 0.0
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10

Total Privately Placed Bonds

13.1 Issuer Obligations

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

13,6 TOMAIS ...t
13.7 Line 13.6 asa % 0f Col. 7.....ooevevveceieeveeees
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 2,359,622 2,359,622
2. Cost of short-term inVeStMENtS ACUINET. ..........eviuririicieeice et sese st snses | saetsssssesessesessssnsesessesesessnsesessnsesa 4,706,052 | oo L 0L O OO OO
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON GISPOSAIS..........c.vuewureiurirrieiririeieireisere ettt sese s snsesseenes | eesesesseesessssesseesetessessaeese s eesesseeseeantessenn 0 | eorreeisiet ettt enaes | ebesetes e ettt e eae s st ses e se st et ebesnsesesanne | Shetssesesesete s s et et s s R et s se ARt Rt et ne s s s st eResns | etesssetbns et et et ee st s ettt e s s bt et n st s s tene
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized.... 2,263,331 2,263,331
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........cccrriuriririrrninniniinis | o 4,802,342 | .oooi 4,802,342 | ..o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cviuiiieiiisrieisrssiersissessssssssssssessesssesss | eossessessssassessessssessesssssssessassssassans 4,802,342 | oo 4,802,342 | oo (O O [0 P 0
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10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e
3.2 SECHON 2, COIUMN 9.ttt bbbt

Total gain (loss) on termination recognized, Section 2, Column 22

Considerations received/(paid) on terminations, Section 2, Column 15.......... NNE ................................................................................
Amortization:

8.1 SECHON 1, COMUMN 19....iiiiiieieicitise ettt s bbb R sttt
8.2 SECHON 2, COIUMN 27ttt ettt a et s s et et ae b s st e et sea et e s se e et esssaeese e e et s estesansne et sesetas st etesnsnsnnansatans

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN 8. bbbt
8.2 SECHON 2, COIUMN 20.......eeeeeeeeeeeeeeee ettt ettt ettt s st s s e e e et et et et st et et et se st s e s esesese st st st st et st et enenen s s s s eneneseneneneseseeeetetesatesaeaeans

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B+ 7 4 8)....ciieieieiieieeeceeses ettt st ss st been
DEAUCE NONAAMIIEEA @SSELS..........cvivieiisiiiteiieie ettt bbbttt bbb a8t 4 bbb A s st 4 B8 b s bbb et b bbb n bbbt n b aes

Statement value at end of current period (LiNg 9 MINUS LINE 10).......c.cveuiirirereierieeesieiietes et sasss s st s s bbb a st st s e bbb sa st es s bbb es s sansanens

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts
Book/Adjusted Carrying Value, December 31, Prior YEar (LINE 6 PHOT YEAI).......c.euurururreueerereeseseseeesseesseeseesesssssssesessessss e ssesssessessesssssessessessssssessassnsssessssssssessasssnenns
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)..........cccocvicueiniceniieeieeeeeesee e

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccoeeveiverererenreisieieienas
3.12 Section 1, Column 15, PriOr YE&I.......c.ccouevivieereercreieeeieisee s 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........ccccvvvevevreerenereiseesseesenns
3.14 Section 1, Column 18, PriOr YEAI..........ccevevereieesieieiseveiieie e es 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccceveevevrresreriernnnns

3.22 Section 1, Column 17, PrOr YEAI........c.ccurvrirereieieiesisie e . 0
Change in amount recognized: N_O—N_E
3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, PriOr YEAI........vvvererrrrrerrernressesssessssesessesssssessessenes 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....oucviieieiiciiie ettt bttt s bbb s 8484428 E s b s s bR bbb bbbt ns

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)........ccccccovvurrenne

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22  Amount recognized (Section 2, Column 16).........cccccoveererrerrerisrieeessiennenne 0

SUDEOLAL (LINE 4.1 MINUS LINE 4.2)......ovuiereeriiiiire et eseess sttt ss st s8££ 8 88582 E 8828 E et

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAHONS IN PHOK YEAT.........c.eiururerreerieeereereeeseeeeeseeseeseesse s et et ess s st s s see e e b sE e s e bbb s st st enens
5.2 Total gain (loss) adjusted into the hedged item(s) for termMINGLIONS IN PrIOF YEAM........c.vueviiiiriieieieiee et es

Book/Adjusted Carrying Value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)..cc.ccccccevvervrrrennes
DEAUCE NONAAMIIEEA @SSEES......vurvuirrrririireieiseisiesieie et s et b e ss s £ e s8R e R8s s8R s bbb res

Statement value at end of current period (LiNE 6 MINUS LINE 7)........cuiiiuiiriieieiitesieie ettt ettt bbbttt bbbt e ans

Si11
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SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

cLIs

NONE
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOTY........c.cceuiiirieireineescseeseeseinieeens | rnsenseenesesseesetsssessessssnssennes | seeenessnseesensesessensesssenseeness | seensennesnssessennssnssensennenens0. | conneneeemneneressenenennnennel | vecveerneecnsinsnnenenneenn 0 | e 0 |0 | 0 [ (0
Add: Opened or AcqQUired TranNSACHONS.........c.erererrinrrnrerrernes | cvrereesnesnssssessessssnsnssssssnsns | cvnsesssnsssssessssssnssnsssssesssnss | ssnssenssessnssessnnssnssessesesseess |- I NI I e [ e ssssnssees | srsssessessnsssssssnssssssssessens | sessssssssssssssnssessssssnssessnssans | sssessssssnsssssossassnssessansanes [0 R
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........ccooveuvevieieniniinnns | coveneinenns XXX oeteirriereinns | eerereinssnensesenssseennns | cnsnienens XXX eevreieirrienien | vereerenenseessssesssesees | eoeeseenssenns XXX vivirereinsiens | vereeereinsisnssssssenenssnens | covnennseenns XXX oeivvrarneireinns | rerveresesennsssesssesssnsens | coneennennens XXX ooviviriinrieinen | e
Less: Closed or DispoSed Of TrANSACHONS...........c.cviveieiieieiies | covereiseieseissiesesissessesesies | cresisssssesisssssesssssssessssssnss | esssssessssssesisssssessssssssssasses | sssessessssessesssssssesssssssasssssnss | siessssessesssssssessesssssssessssssses | sesessesssssssessesssssssesssssssesess | sesssssssessesssssssessesssssssessnsss | sesessessessssesssssesssssssessessnsens | evsesissessessesssssssssesssessns 0 [ ot
Less: Positions Disposed of for

Failing EffECtVENESS CHEEMIA. .....vveverereerririieirieiieeineies | cesirseseesssssssssessssesssssssssness | sessessssessssssssessssssssssssessesss | seseesassssssessessessssssssessasssnss | ssseesssssessessssssessessassnsnssess | nessessessassssssessessanssnssessassans | sessessssssssessesssssessessassassnns | sesssssessassessssssessassassnssessns | oessessesssssessessassnsnsssessensns | sessessssssssessossnssessnssnsns 0 [ o
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccocevvieeeriiisiinens | oveeriennnas XXX oetieiiiieeiines L sseessssiens | ersnssesines XXX riirieieriiieies [ eeeriiiesissesesssessssseseninns | oeeresissenas XXX otieveririeins [ eeiiesiisseseseesssssiesenens | oevevsnseeenan XXX otierivirsenes [ erisieesisieesssessssesssesiens | erssissesenes XXX teeiieeienes | e
ENAING INVENIOTY. ....cuviciiisieicissieicissi et ssssnsenens | snsessessssessesssssssessassnssssans {0 {0 [0 I [0 PN [0 PN [0 PR [0 PR [0 R {0
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

[ NS T=Tox 1o T TR O] V73T T OO

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance............cccccovvivieeneiniesseeie s

TOAl (LINE 1 PIUS LINE 2)...vuereeieeerrireieseeee s essesseesessssaseesesse st ees e sse s s s s e85 2848828428288 21824 s RS £k s bbb

Part D, SECHON 1, COIUMN 5.ttt s8Rttt s

Part D, SECHON 1, COIUMN B.......covvereceicecteecteees ettt ettt e et ss et e st s s et st n s s e et se st st st e e et s s st et sesetesent et s nantssaesatanensees

Total (Line 3 MINUS LINE 4 MINUS LINE 5)......ueiiuiieieieiiiisieieississ ettt sttt s8££t s8R E bbbttt

Fair Value Check
Part A, Section 1, ColUMN 16.........coeeinieieerieeeseee s NN ... I .........................................

Part B, SECHON 1, COUMN 13......oeriicieieieteeeee ettt ettt et e e ettt ae bt e et st b st es s st s ae b st ea et st st et s s aes

TOLAl (LINE 7 PIUS LINE 8).....vvvieiviiecteietete ettt s b bbb bbb 4 b4 bR b s st 4 st ae Rt s s b bR b bR s s bbb A bbb bbb bR b s s et b st n b n s as

Part D, SECHON 1, COIUMN 8........oveeeceieeete ettt a et se bt a et e et et n st esse st et st et e s s s e e et snae b sen s et s e aetsnastetaneneees

Part D, SECHON 1, COIUMN ...ttt en

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27......uviieieicii ettt bbb bbbt bbb s st s bbb bbb st

[ Tl = TR T=Tox (1o T TR O] V74T OO

Part D, SECHON 1, COIUMN 1.ttt bbbt bbb bbbt en

Total (LN 13 PIUS LINE 14 MINUS LINE 15)......cuuiieiieieeieiiesissiseiiesisssseisesssssse e sssss s sssss e ss st sttt s8££ st en

Si14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

. Cost of cash equivalents acquired

. Book/adjusted carrying value, December 31 Of Prior YEar..........ccevevverieieiiiseeie e

3. ACCTUAI OF QISCOUNL........couuiiiiii s | osbbsb bbbttt 0 [ | s
4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 [ oo | e
5. Total gain (I0SS) ON QISPOSAIS........eviviierieireicieireieieisse ettt sss st sssssnsas | sbessesssssssessesssantessessssensessesanes 0 | oo sssseneees | e
6. Deduct consideration received on diSposals..............ccoeerrinieieenisneeinnend NONE .......................... 0 | oo ssssenees | e
7. Deduct amortization Of PrEMIUM...........cccveieieieieece ettt ss st sae s ssstns | sresessesssssssssssssesses st sssesses s sanes 0 [ oot | e
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [t | ererere e
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-8-7+8-9).......cccceccvrrrrrrrinns | covrrrmrnrrrerreisssseseiesesissieennd 0 | o [0 U 0
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | et | erer et
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cvoveirririnrinsiiniinisnessessrenessesssnns | cormesessnsssssssssssnssssssssssssnessesas 0 ] s 0 | e 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15
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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

103

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year Impairment Change in B/A.C.V. Exchange Change Interest on and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
50" X 80" 1-Story Brick BUIldINg. ..o | covsenies | LiMa.. o | OH..... | 01/01/1975. | 01/01/2015. 287,146 | oo | s 107,168 313,500 5,674 15,000 19,833
0299999. Properties Occupied by the Reporting Entity - Administrative. 287,146 .107,168 313,500 5,674 15,000 19,833
0399999. Total - Properties Occupied by the Reporting Entity. .287,146 ..107,168 313,500 5,674 15,000 19,833
0699999, TOAIS........cvveerrrireereeeeisseeesees s ses sttt binest et 287,146 | o0 | i 107,168 313,500 5,674 15,000 19,833
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE A - PART 2

Description of Property

Location

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

2

City

3

State

Date
Acquired

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

NONE




Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's Less Amounts | Exchange Gain| Realized Gain |  Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

€03

NONE
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) (Amortization) Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation

General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.

NONE
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

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

Loan Number

Location
2 3
City State

Loan
Type

Date
Acquired

Disposal
Date

7

Book
Value/Recorded
Investment
Excluding Accrued
Interest Prior Year

Change in Book Value/Recorded Investment

Unrealized Valuation
Increase (Decrease)

Current Year's
(Amortization)
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

11

Capitalized Deferred

Interest and Other

12

Total Change in
Book Value
(8+9-10+11)

Total Foreign
Exchange Change in
Book Value

14

Book
Value/Recorded
Investment
Excluding Accrued
Interest on Disposal

Consideration

Foreign Exchange
Gain (Loss) on
Disposal

Realized Gain (Loss)
on Disposal

Total Gain (Loss) on
Disposal

NONE




Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership

NONE

03
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally Type and Actual Cost at Additional Investment Made Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition After Acquisition Amount of Encumbrances Ownership

NONE
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Dispoal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

Current Year's | Current Year's
(Depreciation) | Other-Than-

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total Change in
BJ/ACV.
(9+10-11+12)

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE




Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 2C 3 |U.S. Treasury Note ...99,980 |..... 99.395 ...99,395 ....100,000 | .. 99,984 3 | i | | 0.750 |...... 0.754 |FA...... 08/23/2016. | 08/31/2018.
912828 H7 8 |U.S. Treasury Note . ...99,921 1...100.004 | .... .100,004 ...100,000 | .. 99,997 38 | i | e | e 0.500 |...... 0.502 [JJ....... 01/28/2015. | 01/31/2017.
912828 M7 2 | U.S. Treasury NOte........coocurrieeiiniineiieninsinniisninesienisnessssisssssssssensenssnsenns | D | e | voveenniens | evveeneed e, 99,856 |...100.012 | ..ccvvvrvrrec 100,012 | oo 100,000 | .. 99,934 72 [N RPN IO 0.876 |...... 0.877 |MN...... 11/23/2015. | 11/30/2017.

912828 86 8 | U.S. Treasury Note........ccocovriiniinniiiniinnisnisniississiissnssisnssssssssisssssssssssns | 900 | o [ ovnnnens | evvesneesd | e, 99,980 |..... 99.473 ...99,473 ....100,000 | .. 99,984 4 | | | 0.750 |...... 0.754 | JJ....... 07/25/2016. | 07/31/2018.

0L3

0199999. U.S. Government - Issuer Obligation: . 399,737 XXX | .398,884 ...400,000 | oo 399,899 [ i 0 118 0 0| XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL. .......urversrressrrerserssssresssrssssressssssssssssssssseees 399,737 XXX | s 398,884 | ..ovivrriinnnns 400,000 | ..o 399,899 | .o 0 118 0 0] XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
022249  BA 3 | Aluminum Company America Bond Ser B et | [N [ 1 SFE| o 28,894 |..105.566 | .......ccocvvruee 26,392 | .o 25,000 | .. 26,024 178 (732) [ veereveiereenes [ v | e 6.500 03/21/2013. | 06/15/2018.
023135 AL AMAZON.COM, INC NOE......veveveiceiiiieeeee s | ceeenns [ [ e AFE | oo 25,609 |[...102.018 | .ooovorrrrernnns 25,505 | v 25,000 | .. 25,448 [(1G15) ) SR ST DR 2.600 12/17/2015. | 12/05/2019.
0258M0  DP American EXpress Cr COrp NOtE..........c.uvviiervevieeiesseseie s | coeies IO ISR I 1FE ....25,644 1..101.032 | .... 25,000 | .. 25,598 (45 2.250 10/20/2016. | 08/15/2019.
035242 AE Anheuser Busch INBeV Fin INC GTD NOE..........ceourrermrrerrrernnreseresneresnneenns | cevenns [P (U I 1FE| .. ...25,322 {...100.703 | .... ..25176 |. . 25,214 (L)) USRI SRR PR 2.150 12/17/2015. | 02/01/2019.
04010L AN Ares Capital COM SINOLE........veueeerreeeeeeiereeeeeeeeeseeseeeesseeseessssssssessssnes | ceeenns e | 2FE| oo 106,424 |..103.872 | ccovvveorrrrenne. 103,872 | covvevrrie 100,000 | ... 103,003 (1,609 [ oo | e | e 4.875 11/20/2014. | 11/13/2018.
055921  AA BMC SOftWare INC NOE..........ccuerrrrirrriirrieerinseniessiesssesssesssessessnsennne | veveeen | o [ eevereennns | e 5FE ...29,029 |{...100.500 | .... . 25,000 | .. 25,125 5,137 [(72 ) [T ST DO 7.250 03/21/2013. | 06/01/2018.
055921  AA BMC Software Inc Note.. OSSPSR O B ST (P 5FE]| .. ...29,965 |{...100.500 | ... . 25,000 | .. 25,125 5,295 [(C720) ) ST SRR DN 7.250 02/21/2013. | 06/01/2018.
055921  AA BMC SOftware INC NOLE..........cc.curvirriiiriieeiieeriessiessiessies i | cereees e | e 1 =8 [ 30,168 |...100.500 25,125 5314 (939) | evvveerrrineirens [ e [ 7.250 01/17/2013. | 06/01/2018.
06051G  DZ Bank AMerica Comp NOLE............urrerrrrrrreeireriseesssesesssssssssessssssssssssnnns | ceveees [P (U I 1FE ...28,852 |...112.396 28,547 [(CI0L<) ) SRR SRR PN 7.625 10/20/2016. | 06/01/2019.
101137  AD Boston Scientific COmp NOLE.............vwerreerrreeereeiereeieneeeseeseseseseessseennees | ceeeees U SO I 2FE]| .. ....28,244 |..100.099 | .... . . . 25,024 (UC74 ) [T SRR P 5.125 11/15/2012. | 01/12/2017.
111337 AA Broadrige Financial Solutions Inc Sr Note....... (ST PO [P (U I 2FE| e 28,836 |...101.744 25,000 | .. 25,353 [CCE: 0 URTUO SRR PO 6.125 03/21/2013. | 06/01/2017.
118230 AG Buckeye Partners LP SrUnSecUred NOtE.............crverrrermreernmeesnneessneessneesns | coveees U (SO} I 2FE ...28,819 |..104.042 | .... . 25,000 | .. 25,751 (U2 ) [ SN PR 6.050 01/17/2013. | 01/15/2018.
120568 AV Bunge LTD Financial Corp GTD St NOte...........erverrrirriins B I [P ORI I 2FE ...26,609 |...100.496 | .... . rerrnnn25,000 | .. 25,155 (346 3.200 11/15/2012. | 06/15/2017.
14149Y  AZ Cardinal Health Inc Note ...100.678 | .... . 25,000 | .. 25,499 (7)) ST IS PO 2.400 11/17/2016. | 11/15/2019.
14912L  6F Caterpillar Finl Svcs Med Term Note......... ...100.493 | . . 25,000 | .. 25,793 (81 10n2.250 09/15/2016. | 12/01/2019.
166764  AE Chevron Corp Note. ..100.334 | ... . 25,000 | .. 25,062 (72 ) RN IR P 1.718 12/17/2015. | 06/24/2018.
189054 AN Clorox Co SrNOE.........veereerrrreereereeens ..103.823 | ... . 25,000 | .. 25,789 (1,043) | oo | e | e 5.950 11/15/2012. | 10/15/2017.
20030N AW Comcast Corporation Note....... ......5.700 12/17/2015. | 05/15/2018.
...101.425 25,285 (R0 ) [N DR IR 7.500 02/21/2013. | 04/01/2017.

Dignity Health Txbl BC Ser 2014A...........cccovvviiiiniiniiieiienisnecssssivsienns [ e o] .26,117 |...100.877

254010 AC 5 | Dignity Health Txbl BC Ser 2014A...........cccoiumiiniicnniineieiinicssiseiisnenienns. [ evenee | oo [ | s 1FE 26,011 (106) | vvveevrevrriiens [ v [ v 2.637 09/15/2016. | 11/01/2019.
256677  AA Dollar General Corp Sr Note ..104,780 |...101.506 100,947 (R (00) USRI SN IO 4.125 11/20/2014. | 07/15/2017.
257559  AG Domtar Corp Sr Note. ...104.000 | .....................6,240 | .....................6,000 | ....... 6,160 (412 ...10.750 03/21/2013. | 06/01/2017.
278642  AH EBAY INCNOE........oouirrrieiciiesieeiesseisssissssessiesissssssssssessssessssnssssssssssns | eovsees | o | conerrenn 1| oo 2FE | 25,253 | oo 99.954 25,241 (12) [ oo | e | s 2.200 11/17/2016. | 08/01/2019.
204549 AR Equitable Resources Inc Sr Note, ...105.376 26,037 (866 ......6.500 03/21/2013. | 04/01/2018.
35671D AW Freeport-McMoran Copper & Gold Sr Note ...100.375 25,001 16:))) USSR SR O 2.150 04/19/2012. | 03/01/2017.

373334  GE
406216 AX
443510  AE
459200 AG
472319  AK
482480 AC
494368 BB
501044 BM
58013M EE
581557 AV

2101852 | 25,463 | 025,000 | 025,422 | i | e {1,058) | [ [ 5.700
...... 6.150

5.950
...... 8.375
...... 5.125
...... 3.375
...... 6.125
...... 6.800
...... 5.350
...... 5.700

12/19/2013. | 06/01/2017.
11/17/2016. | 09/15/2019.
01/21/2016. | 06/01/2018.
12/17/2015. | 11/01/2019.
01/17/2013. | 04/13/2018.
09/15/2016. | 11/01/2019.
12/19/2013. | 08/01/2017.
02/21/2013. | 12/15/2018.
12/17/2015. | 03/01/2018.
11/21/2013. | 03/01/2017.

Georgia Power Co Sr Note.
Halliburton Co Debenture [ I . ..110.285
HUDDEI INC. SENIOT NOLE.......ocvveiirririrrirseie et | soeees O ISR I TFE| v 27,467 |..105.477
31,141 |...117.959

25,422 (1,088
27,824 (131
26,450 (1,017
29,357 (1,719
25,462 (367
26,254 (137
25,667 (1,199
26,957 (1,062
26,060 (951
25,168 (1,070

International Business Machines Corporation Debentures..............ccooveereenerinee | coreene ol
Jefferies Group INC STNOLE.........cuuiviriicirsee s | criies I I . ....26,942 |...103.253
KLA-TeNCOr COrp SINOLE.......cuvuiviriciireirieiseisee e | evenes P [ 1] 2FE | o 26,391 |...102.608
...29,472 |...102.894

Kimberly Clark Corp Note.
Kroger Company Note. . PO [ . ...31,277 |...109.324
McDonald's Corporation Medium Term Note... OSSR I [ 1] 2FE | o 27,048 |...104.236
McKesson Corporation NOE.............rererrirereriiiniesiersesseeesssiseeessseissenis | evenes e | e 2FE| .o 28,636 |...100.749

)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
..105.643 | . _ 25,000 | .. 26,412 (1,087)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)

0
1
6
3
8
8
8
9
9
1
6
2
1
3
0
9
1
251591 AU 7 |Developers Diversified Realty Corp Note..........
5
3
9
6
1
5
5
9
2
6
8
4
8
2
0
7




Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1'0Ld

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
61166W  AS 0 | Monsanto CO SFNOLE...........cvuuurvieriiiereiieceieceiieceiieseieesesieseseecesiecesienees | cevioas 1 AFE | 25,495 | L 99.827 25,459 (BB) | v | e [ e 2125 |..... 1.945 |JJ....... 10/20/2016. | 07/15/2019.
629568 AQ 9 |Nabors Industries INC SrINOtE.........cccco.rrveiriiiriirrc s | s e ...103.811 25,822 (041 ] OSSO RPN PO 6.150 |...... 3.027 |FA...... 02/21/2013. | 02/15/2018.
655422 AU 7 |NOranda INC NOLE...........cvveueiiiiieiirciiec e | s ..101.722 25,252 (569) [ cvveveevererienes [ oo | e 5.500 |...... 3.192 |JD....... 04/19/2012. | 06/15/2017.
72447X  AC 1 |Pitney Bowes Inc Global Medium Term Note..........cccvvvevivinrineiireiierniiisiinns | eveene . ..102.797 25,376 (A01) [ oo [ e | e 5.750 |...... 4.085 |MS...... 01/17/2013. | 09/15/2017.
72766C AD 8 |Platinum Underwriters Fin Inc Note Ser B SESOTSROI IO ...102.422 102,131 (5,403) | ..oocveoceieciin | e | e 7.500 |...... 2.053 [JD....... 11/21/2014. | 06/01/2017.
T4913G AT 2 | QWESE COMP NOLE.......covereieirciieiieeie e | e e ...101.840 25,389 (ST ST ORI PN 6.500 |...... 2.568 |JD....... 10/18/2012. | 06/01/2017.
786514  BP 3 | Safeway INCNOE........ccccouuiiiiiciirciccciecesesesssnines | s . ..102.486 | ... 5,124 | 5,000 5,113 [((E:1:) ) USRS RPN PN 6.350 |...... 2.533 [FA...... 10/18/2012. | 08/15/2017.
842587  CL 9 | SoUthemM €0 SENOLE........ouuuiieiiiciiiceereeseeceesesie s | s 1 e 2FE | i 25,577 | 99.780 25,536 (G TR ORI DY 2150 |...... 1.944 |MS...... 10/20/2016. | 09/01/2019.
844741 AX 6 | Southwest Airlines Company NOte............cccrerierirrirnmiiniinniiverereeissssiiens | oo [P I . ...100.665 25,113 157 [C(\L4 ) [T ST PR 5125 |...... 2.287 |MS...... 01/17/2013. | 03/01/2017.
86764P  AD 1 | SUNOCO INCNOLE.........oouieiiiiceiicececeeceeses e | cereees [ [ (] 2FE| .. 28,299 |...100.159 25,033 (828) [ ceveveeverrvienes [ e | e 5.750 |...... 2435 [JJ...... 03/21/2013. | 01/15/2017.
878237  AF 3 | TechData Corp SrNOtE..........orvvvireiirerceeceesnninas | e JO PP IO 2FE ...26,331 |...101.371 25,205 (288) | vvveevrevrieens [ e [ 3.750 |...... 2.577 |MS...... 02/21/2013. | 09/21/2017.
87938W AG 8 |Telefonica EMisones SAU SrNOLE..........cuvrrerrirerierineeieniseisessesissescnins | cevees Cluiie [ e 2FE]| .. ...28,316 |...102.199 25,367 (T51) [ oo [ e | 6.221 |..... 3471 | 03/21/2013. | 07/03/2017.
887315 BJ 7 | TiMe Warner CO INC.......ccuveuiiiieeirciieeeeieeceissseieseiseseises e | o [OOSR IO 2FE| .o 31,480 |...104.517 25,839 (1,112) | oo | e | e 7.250 |...... 2711 |AO...... 04/19/2012. | 10/15/2017.
89236T AY 1 |Toyota Motor Credit Corporation Medium Term Note SRR SO [P [T I 1FE ....25,504 |...100.650 25,330 (174) | ceververrcnninens [ [ 2.000 |...... 1.287 |AO...... 01/21/2016. | 10/24/2018.
893526  8Y 2 |TransCanada Pipelines Ltd Sr Note ST DO Al 1FE| .. ...27,804 |...109.516 27,643 (161) [ oo [ oo | e 7125 |...... 5.861 [JJ....... 11/17/2016. | 01/15/2019.
91159H HH 6 |U S Bancorp Medium Term Note.........ccc.oviiviiieriiiinicsiisciieiessssssissiiens | cvvis [P I (A AFE | oo 25,725 |...100.686 25,639 (85) 2.200 |...... 1.814 |AO...... 09/15/2016. | 04/25/2019.
91324P AW 2 |UnitedHealth Group INC NOE...........ccvveervercrieceieseieseseseeesssessssesssisnnnes | ceniie | oo [ ervieniies | e 1FE ...29,176 |...102.152 25,503 (1,159) [ oo | e | e 6.000 |...... 1.337 |JD....... 12/19/2013. | 06/15/2017.
913275  AC 7 |Unitrin Inc Sr Note [ B SOOI B 2FE]| .. ...28,093 |...101.409 25,259 (T23) [ oo [ e | e 6.000 |...... 3.076 [MN...... 03/21/2013. | 05/15/2017.
92553P  AB 8 [ VIaCOom INC STNOE.......cuuieerrieriirieriereiiiesi et seseneenenns | ereies e | 2FE| s 30,275 |...103.174 25,782 (1,072) | oo e | e 6.125 |..... 1.781 |AO...... 01/17/2013. | 10/05/2017.
92857W  AE 0 |Vodafone Group plc Global Notes . RSSO IV Clud | 2FE ...26,782 |...103.926 26,088 (T U SRR PR 4625 ... 1772 | U....... 01/21/2016. | 07/15/2018.
931142 DF 7 |Wal-Mart Stores INC. NOte.........cccocuumiiiiiiriiiriisiissicisisnissisesiesieninns | e [P PPN IOV 1FE ...25,074 | ... 99.759 25,041 (B2) [ oo | e | e 1125 |...... 0.995 |AO...... 12/17/2015. | 04/11/2018.
931427  AA 6 | Walgrren Boots Alliance, Inc. Sr Unsecured Note ST PR U [SURRTR i I 2FE ...25,354 |...101.538 25,259 (CCIL) [T USPOROO OO 2700 |...... 2.312 [MN...... 12/17/2015. | 11/18/2019.
984121  BQ 5 | Xerox Corp Sr Note. | s N . ...17,500 |...100.432 . 15,368 (528) | covooevveeeriienns | [ 6.750 |...... 3.153 |FA...... 02/21/2013. | 02/01/2017.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........c.ccccouriiiiriiiiniiiannens s 1,798,828 XXX | e 1,671,406 | .............. 1,626,000 | ..ocoooveneee 1,671,897 | oo 16,081 | .oooooeec (40,446) 0 0 XXX XXX XXX | ... 7,733 | .........73,336 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 1,798,828 XXX | e 1,671,406 | .............. 1,626,000 | ............. 1,671,897 | oo 16,081 | ........... (40,446) 0 0 XXX XXX XXX | e 17,733 | s 73,336 XXX XXX
Totals
7799999. Total - Issuer Obligations...........cccccowvsriiiiriiisniians 2,198,565 XXX | e 2,070,290 | ..ooccconnena. 2,026,000 | ....ccccooe.. 2,071,795 | oo, 16,081 | ..ooo..cc (40,328) 0 0 XXX XXX XXX | oo 19,014 | .o 74,274 XXX XXX
8399999, Grand TOtal - BONGS............cvveuiiieriiiieiiieieiec e | e 2,198,565 XXX | 2,070,290 | .............. 2,026,000 | ............. 2,071,795 | oo 16,081 | ........... (40,328) 0 0 XXX XXX XXX | e 19,014 | ......... 74,274 XXX XXX
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance 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
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date

CUSIP Identification Description Code [gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

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
Current Year's

F Rate per Other-Than- NAIC

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

03073E 10 5 |AmerisourceBergen COrPOration............cuuweericrerreseesmerimeriesseneseesessesssensenes | cneeens ..1,000.000 78,190 | ......... 78.190 ....78,190 ....74,860 705 3,330 L | 05/19/2016.
037833 10 0 |Apple Inc ..1,000.000 115,820 ..115.820 ..115,820 112,516 2,230 ....10,560 L | 08/20/2015.
037833 10 0 [ APPIE INC.ovvrivireiiiiiieii st | arsiians 500.000 57,910 ...48,676 . 855 9,234 L | 02/18/2016.
04010L 10 3 | Ares Capital COMPOrAtION..........cceureuermuerirerereereriseeserieesseesessseesesssessssessensssenas | cveneees - 3,000.000 49,470 55,591 1,140 4,560 6,720 L | 02/20/2014.
05541T 10 1 | BGC Partners INC..........cvueuiviriiieiiieeiieesiiseseiseseiss s sisesessessssesessessisenes | aeeveons | 5,000.000 | .ovooriierirnnns 51,150 49,206 | ..o 800 L | 11/17/2016.
055622 10 4 | BP PIC..uuiuiiiiiiiiicisieii et | crienes Cl o 1,000.000 | ..ocovvvrcvirnenne 37,380 | ..0eee37.380 | covviieriieerren 37,380 | oo A1TA4 | s 2,380 6,120 L | 02/19/2015.
055622 10 4 | BP PlC..uiuiieiineiieiisise ittt | crienes C s 1,000.000 | .cooovrerncernenne 37,380 ....35,493 2,380 6,120 L | 10/15/2015.
09253U 10 8 | BIACKStONE GIOUP LP.......ooeeveiieiiriieiieeiseiss st issnssns | oevesns 2,000.000 54,060 ....56,905 . 820 (2,845) L | 08/18/2016.
09257W 10 0 |Blackstone Mortgage TrUSt, INC..........uureuererrerreririnerierieeescnssissesssssseesssesssnens | ceeeens 2,000.000 60,140 | .........30.070 | ..c.ccconeee....80,140 | .o 54,879 1,240 4,960 6,620 L | 10/16/2014.
09257W 10 0 |Blackstone Mortgage Trust, INC..........cviviereriiiiiniiineeseessssesiessnines. | envees . 2,000.000 60,140 58,170 1,240 4,960 6,620 L | 01/15/2015.
124857 20 2 | CBS COMPOTAtION. ......couveerienrrirrirerireseiessiesiesesesssias s sssenes | coenenns [ [ 1,000.000 63,620 54,674 | ... 180 630 L | 01/15/2015.
136069 10 1 |Canadian Imperial Bank Of COMMENCE..........ccuurvrmrerrrernerserireereniseesssssesiesesenes | cneenns Al s 1,000.000 | .coooererncvrnenne 81,600 | .........81.600 | ..coccocirerrnen.81,600 | i 78,767 | ...... 769 3,044 | oo | e 15,730 s [ s 15,730 L | 04/16/2015.
136385 10 1 [Canadian Natural ReSOUICES Ltd........ccvvureviiiiniiiiieienieiseeissiesssssssssnniens | cvvenes A 2,000.000 63,760 73,09 | ...... 316 18T | i [ v 20,866 [ e | e 20,866 L | 03/20/2014.
16208T 10 2 | Chatham Lodging TIUSL.......c..cveurueuererrereerrieisesiesssseesessssessessessssessenssssessssens | cessees 3,000.000 61,650 63,571 | ...... 330 2,640 (1,921) L | 03/17/2016.
22282E 10 2 |Covanta Holding COrporation.............eeeruiereririeerneiernnisiessnsisesessesssssssenesees | sneenes 2,000.000 31,200 600 | 31,200 | i 33,762 | ...... 500 1,000 (2,562) L | 04/21/2016.
247361 70 2 | Delta AHINES INC.....vvuveuereireireireiieesiiesiesiscesessse st | cvinenes . 2,000.000 98,380 | ......... 49.190 ....98,380 1,350 (3,000) L | 02/19/2015.
29273R 10 9 |Energy Transfer PAners LP...........cc.cociieieineirniinsienissiseessssisssseessessssensns | aevsenee | e | vevereeeens 1,000.000 | ..ooovrercirnenne 35,810 | ........ 35.810 ....35,810 4,220 2,080 L | 10/15/2015.
293792 10 7 |Enterprise Products Partners LP............c..oouirrirrinnresiissinssssnssssnsssssseees | sevvenns . 2,000.000 54,080 27.040 | oo 54,080 3,180 2,920 L | 02/19/2015.
337318 10 9 |First Trust Enhanced Equity INCOME FUNG..........coouvremeerreeneriierineeseessniseisesinens. | evneeen | vee | cevneinns 5,000.000 | ..ooonrirerirnnns 67,550 | ......... 13.510 ....67,550 ATT5 | covenernerneenenns | e 1,850 | i | e 1,550 L | 07/15/2010.
345370 86 0 | FOrd Motor COMPANY.......ccvurrirerireirerisisisesieisss e issssssesssssessesssins | aveenes 3,000.000 36,390 | ......... 12.130 ....36,390 46,141 | oo 2,550 (5,880) L | 02/20/2014.
345370 86 0 | FOrd Motor COMPANY........ceriurerrermeimiimerieseseeesessssisessesseessenssnessssessssssenes | cvenenes . 3,000.000 36,390 | ......... 12130 | oo 36,390 | .o 41,356 | .o 1,350 (4,966) L | 03/17/2016.
36116M 10 6 | FULUrEFUE! COMPOTAtION.........cvvuieuririceiieieiieeiieieeieiseesseisessenseeessessssssssnsenes | avesnes | aee | evveseenns 3,000.000 | .oeonienrirnns 41,700 720 L | 01/16/2014.
36162 10 6 | GEO Group, Inc (The) 2,000.000 71,860 5,200 . L | 10/16/2014.
370023 10 3 | General Growth Properties, INC..........c.ocveeeerererneererensiiesiesiseesssssssssessesssneens | ceseees 2,000.000 49,960 1,540 (4,460) L | 04/17/2014.
370023 10 3 | General Growth Properties, Inc. . 2,000.000 49,960 1,540 (4,460) L | 01/15/2015.
375558 10 3 | Gilead SCIENCES, INC....vuvvrvrerieeariirierieeiciseeissrse st esiseeesessssssessensessssesssnssnes | avnenes | see | eevesernnes 1,000.000 | .cooovverncerrnenne 71,610 . 1410 | s | e (10,030) | vvveernrrnerrrrerennns | eeereerineniens (10,030) L | 05/19/2016.
37950E 54 9 |Global X SuperDIVIAENd ETF.........ccovieriiriineieiieeiseineeiseissesseseesssnessssissessnns | veveee | oon | weevienes 3,000.000 62,430 20.810 | oo 62,430 4,338 3,270 L | 05/15/2014.
404030 10 8 |H & E Equipment Services Inc... 3,000.000 69,750 23.250 69,750 3,300 L | 04/16/2015.
458140 10 0 |Intel Corporation 2,000.000 72,540 | ......... 36.270 | .covvircireninns 72,540 L | 11/17/2016.
G54050 10 2 [LAZArd L ......ccooeiiicii s | oo C 2,000.000 82,180 | ........ 41.090 | oo 82,180 77,284 2,280 L | 04/21/2016.
59156R 10 8 |MetLife, Inc.... ..1,000.000 53,890 53.890 53,890 54,463 L | 11/17/2016.
62989* 10 5 |NAMICO Insurance COmMpany, INC........c.cccuuiverriiieiniiniiiieiieieseneissisesiesissees | cnreens 100.000 28,719 28,719 L | 04/07/1987.
TA7081 10 3 | PAIZEI INCeuuviriircieiiierie et ensnens | cvinenes ..1,000.000 32,480 900 L | 04/21/2016.
75508B 10 4 |Rayonier Advanced Materials Inc.. ..4,000.000 ...61,840 1,120 L | 04/16/2015.
78573L 10 6 | Sabra Health Care REIT, INC.....cvuuiviririiiriiirieesiisssissssssesssesssssssssssssnnes | sevvenns 2,000.000 48,840 3,340 L | 02/19/2015.
78573L 10 6 | Sabra Health Care REIT, INC........cuuurumereeiiirieriseinseeisissssessessssesssssssensensenes | cveenes A 2,000.000 48,840 3,340 L | 06/18/2015.
80105N 10 5 [ SANOfi...uuuiiriiiirciisii ettt | rriis C s 1,000.000 | .coovrercernenne 40,440 ....50,470 1,369 L | 10/15/2015.
80105N 10 5 [ SANOi...vuuiirrircieceieeierierice ettt | cerres Cl o 1,000.000 | .coovrvrncrrrnenne 40,440 | .......40.440 | .o 40,440 | i 40,634 | ..o 1,369 L | 01/21/2016.
806857 10 8 | SCHIUMDEIGET LTD.....coouureruirmeineiseieseisesiesiseesesssesssessessssesssssssssesssesssssessseans | cvsneees ] s 1,000.000 | .coooerercernenne 83,950 86,582 500 2,000 L | 12/19/2013.
G81075 10 6 |Ship Finance INtemational Ltd.............cocvevurrereirniineiieiieeeeeisssse s | seveses Cl. 3,000.000 44,550 47,994 5,400 (5,160) [ ..oovvvvverrirriieiienies [ (5,160) L | 07/18/2013.
85571B 10 5 | Starwood Property TrUSE, INC........vveerrreemreeesineeseeeineesssessseesssessssssessssesssssssssns | senees [ [ 3,000.000 | ..ovonrirerirnnns 65,850 | .........21.950 | .....cccccoee.......65,850 | ... 62,613 2,880 | coverereereienierines | e KXY A R (NN 3,237 L | 06/16/2016.
867224 10 7 | SUNCOM ENEIGY INCuvvvvivvriiriireireiieiie ittt | cvineees Al. 2,000.000 65,380 | ........32.690 | .ccoovoiiirerrnnnn85,380 | oo 73,602 | oo 1491 | s | s 13,780 | e | e 13,780 L | 09/19/2013.




Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

A=

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
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
92857W 30 8 |VOdAfONE GrOUD PIC..........eevveeeeeeeeeeeeeeeeeeeeiseeeeseeeeeeeeeeeesseeeesesessseseessesnessennssenn | coeenes C 2,000.000 48,860 | ......... 24430 | .o 48,860 | ...ovoeririine 52,499 ceee3,839) | o [ (3,639) L | 11/17/2016.
92936U 10 9 [W. P. Carey INCeuuverercereiiiiiesieeeseisise et ssessssensenssssesssssssssenns | seseenes | e | reverneenns 1,000.000 59,090 59.090 | .ooovveririeninns 59,090 ....67,684 3,904 90 | cevvrrereereireriennes | et 90 L | 09/18/2014.
95040Q 10 4 |Welltower Inc. (Health Care REIT) 2,000.000 133,860 | ......... 66.930 ..133,860 ..129,287 . 6,880 ..(2,200) (2,200 L | 09/17/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........cooiriersrrnniiniiniinnes s 2,661,089 XXX 11,476 104,890 0 175,139 0 175,139 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
N e " [ ]] 500.000 926 | o I I I I T T e 0 k | 10/08/1964.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. ... e 926 XXX 926 [ i 5,000 | i 0 0 0 0 (V1 I [0 0 XXX XXX
9799999. Total - Common Stock 2,662,014 XXX 11,476 104,890 0 175,139 0 175,139 0 XXX XXX
9899999. Total Common and Preferred Stock..................... R 2,662,014 XXX 11,476 104,890 0 175,139 0 175,139 0 XXX XXX
(a) 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 §.......... 0.
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Annual Statement for the year 2016 of the

Affinity Mutual Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it
912828  S6 8 |U.S. Treasury Note. 07/25/2016........ Fifth-Third Bank 99,980 ..100,000 2
912828 2C 3 | U.S. Treasury Note. 08/23/2016. Fifth-Third Bank 99,980 ..100,000
0599999.  Total - BONAS = U.S. GOVEIMMENL........ouoiuiiieieeieiietettetsetsiestetsseetsstesseteesssessssetsssessessss st sssassessssansessessnsssse  eeessesssssesassessesasssssessessesessassessssssesssssessesassessesassessessessesestessesantesses et sasansessesnenes 199,960 ..200,000 2
Bonds - Industrial and Miscell;
443510  AE 2 | Hubbell INC. SENIOr NOE........c.coiviiieiiicieicecie ettt ettt ettt 01/21/2016. Ameriprise Financial Services, Inc 27,467 25,000 227
89236T  AY 1 |Toyota Motor Credit Corporation Medium Term Note............cccerrineiveriniiiininniinii 01/21/2016........ Ameriprise Financial Services, Inc 25,504 25,000 128
92857TW  AE 0 | Vodafone Group plC GIODal NOLES...........ceureieierireicireieieieireesee e nsessen 01/21/2016........ Ameriprise Financial Services, Inc. 26,782 25,000 |........ 35
14912L  6F 3 | Caterpillar Finl Svcs Med Term Note...........cccoceiveiniinniiiniinns 09/15/2016........ Ameriprise Financial Services, Inc 25,874 25,000 170
254010  AC 5 |Dignity Health Txbl BC Ser 2014A 09/15/2016........ Ameriprise Financial Services, Inc. 26,117 | oo 25,000 255
482480 AC 4 |KLA-Tencor Corp Sr Note 09/15/2016........ Ameriprise Financial Services, Inc 26,391 25,000 326
91159H HH 6 |U S Bancorp Medium Term Note. 09/15/2016........ Ameriprise Financial Services, Inc 25,725 25,000 222
0258M0  DP 1 |American Express Cr Corp Note 10/20/2016........ Ameriprise Financial Services, Inc. 25,644 | oo 25,000 109
06051G  DZ 9 |Bank America Corp Note............ 10/20/2016........ Ameriprise Financial Services, Inc 28,852 25,000 763
61166W  AS 0 | Monsanto Co SrINOEE.........veeuevieiieicicireice s 10/20/2016........ Ameriprise Financial Services, Inc. 25,495 25,000 148
842587  CL 9 [SoUthern Co STINOLE.......c.cuiveiicictictee ettt 10/20/2016........ Ameriprise Financial Services, Inc 25,577 | oo 25,000 | ........ 81
14149Y  AZ 1 |Cardinal Health Inc Note 11/1712016........ Ameriprise Financial Services, Inc 25,520 25,000 | ........ 12
278642 AH 6 |EBay Inc Note 11/17/12016........ Ameriprise Financial Services, Inc 25,253 25,000 170
406216 AX 9 [Halliburton Co DEDENLUIE.........c..cvuivieiieieciie e 11/17/12016........ Ameriprise Financial Services, Inc 27,955 | oo 25,000 286
893526  8Y 2 |TransCanada Pipelines Ltd SFINOE........cc it 11/17/12016........ Ameriprise Financial Services, Inc. 27,804 25,000 628
3899999. Total - Bonds - INAUSEIIAl @NA MISCEIANEOUS................oouevvecririeicicteeeceeeee ettt ettt e esesaetetess etasaeteseseseeeesssetesesasees e eaetesesasses e sesetesessesensssesesesassssansnsesesesassesansneesesesassesannreees 395,958 375,000 3,558
8399997, TOAl - BONGS = P 3..... ettt E e oe0EeEE LR E bbb 595,919 | i 575,000 3,560
8399998. Total - Bonds - Summary Item from Part 5.........cccoovirnininnncnisenes 27,323 25,000 591
8399999, Total = BONGS............ooorvverreerierieereseiesisssienieseeeseesssensiens 623,242 600,000 | ..o 4,152
Common Stocks - Industrial and Miscell
80105N 10 5 | SanOfi....cccrreeeeeieririeieiae 01/21/2016........ Ameriprise Financial Services, Inc 1,000.000 40,634 XXX
037833 10 0 [APPIE INCuiruiiiiiiciiciee e 02/18/2016........ Ameriprise Financial Services, Inc 500.000 48,676 XXX
16208T 10 2 | Chatham Lodging Trust 03/17/2016........ Ameriprise Financial Services, Inc 3,000.000 63,571 XXX
345370 86 0 | Ford Motor COMPAaNY..........cccuiueiiiueiiiieiiriiriisiiesiissiesisessssssseesienes 03/17/2016........ Ameriprise Financial Services, Inc 3,000.000 41,356 XXX
22282E 10 2 |Covanta Holding COrporation............cccoeeeereereeereeneeneseeneerensereeeenees 04/21/2016........ Ameriprise Financial Services, Inc. 2,000.000 33,762 XXX
G54050 10 2 |Lazard Ltd .......ccoovvevervieieeeceeenn 04/21/2016 Ameriprise Financial Services, Inc 2,000.000 77,284 XXX
717081 10 3 |Pfizer Inc. . 04/21/2016.. Ameriprise Financial Services, Inc 1,000.000 33,514 XXX
03073E 10 5 | AmerisourceBergen Corporation 05/19/2016 Ameriprise Financial Services, Inc 1,000.000 74,860 XXX
375558 10 3 | Gilead SCIENCES, INC.......vvevvrirrrrieieieeriseiessiesneees 05/19/2016. Ameriprise Financial Services, Inc 1,000.000 81,640 XXX
85571B 10 5 |Starwood Property Trust, Inc.. 06/16/2016.. Ameriprise Financial Services, Inc. 3,000.000 62,613 XXX
09253U 10 8 |Blackstone Group LP................ 08/18/2016 Ameriprise Financial Services, Inc 2,000.000 56,905 XXX
05541T 10 1 [BGC Partners Inc................ 11/17/2016. Ameriprise Financial Services, Inc. 5,000.000 49,206 XXX
458140 10 0 |Intel Corporation 11/17/12016.. Ameriprise Financial Services, Inc 2,000.000 70,541 XXX
59156R 10 8 | MetLife, INC....ccovveevvevereieiiiree 11/17/12016........ Ameriprise Financial Services, Inc 1,000.000 54,463 XXX
92857W 30 8 | VOAAfONE GIOUD PIC.......coeeveeiiecieeiise ittt enssnes 11/17/12016........ Ameriprise Financial Services, Inc 2,000.000 52,499 XXX
9099999. Total - Common Stocks - INAUSIIAl @NA MISCEIAMEOUS. .......vriveiisieieiseteseeesse stk ee ee1esE 8888810888 bbb 841,523 XXX 0
9799997.  Total - COMMON SHOCKS = PAT 3.ttt 84 o0 E R E S8 E o088t 841,523 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5..........cccoovveiieieieicras 1,042,792 XXX
9799999. Total - Common Stocks.........cccvvevee. 1,884,316 XXX 0
9899999. Total - Preferred and COMMON STOCKS............c..cieiiiuererieiieiiictetete ettt ettt e e ae s s saetesesseses  etsssetesssssessssesesessssees e sesetesasseses s esesesassesassesetesasassesassesesesseesesansesesesenessesannssens 1,884,316 XXX 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS............coiueiueiiiriieieiieiitetie ettt s e st ssessess ssssessessesesses e b e s s s e s s s e s s s e st s s s b s s s s b s bbb s st s et et s st b s s et es 2,507,557 XXX 4,152




Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

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

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 WX 4 |U.S. Treasury Note.........cocoourvummreeereriereceiiriciiin -+ [ 08/01/2016. [ MAtUred...........oerveoeieeriieriieereiiereiiens | e | cevieeees 100,000 | .......... 100,000 | ....cccoeee. 99,912 | ... 99,975 |....... 25 25 | e | e 100,000 | cooooeveerreiins | cemeveereiireneies | e (VI 500 | 07/31/2016.
912828 D6 4 |U.S. Treasury Note.......ccovriinrniinnennissisnisninnis .. 1 08/31/2016. [ MAUEM. ... | ererenissnsnsssesenssninne | cernnies 100,000 | .ooceeee 100,000 | .ovveeees 99,941 | ... 99,980 |....... 20 20 [ | s 100,000 | oo [ e | v 0 [ 500 | 08/31/2016.
0599999. Total - Bonds - U.S. GOVEMMENL.........coouiiuiiiiiiniisinisonsi i oseeissssessnsesseeenas 200,000 200,000 | .......... 199,853 | ...ccccenene. 199,955 | .oovvccveenan 0 45 0 45 0 [ 200,000 |.....cccoccennt (N (O P 0 s 1,000 XXX
Bonds - Industrial and Miscellaneous
26138E  AM 1 |Dr Pepper Snapple Group Inc Sr Note.........ccc.e.... .. | 01/15/2016. | Matured 25,000 25,015 |....... (15) (15) 01/15/2016.
65535H AC 3 |Nomura Holdings, INC..........ccocouemmrvimnrrirnriirarnianas C|01/19/2016. | Matured 25,000 25,036 |....... (36) (36) 01/19/2016.
71645W AT 8 |Petrobras International Fin Co GTD Global Note.... | C | 01/27/2016. | Matured 25,000 | ... 25,000 | .ooerrnn26,229 | oo 25,000 | .cooverenene. 22 (22) 0 01/27/2016.
437076 AP 7 |Home Depot Inc Senior Notes. .. | 03/01/2016. | Matured 25,000 25111 |..... (111) (11) 03/01/2016.
56585A AE 2 |Marathon Pete Corp Sr Note .| 03/01/2016. | Matured 25,000 25,037 |....... (37) (37) 03/01/2016.
086516 AK 7 |BestBuy Inc Note w.or | | 03/15/2016. | Matured 25,000 25,004 | ..o [ e (4) (4) 03/15/2016.
540424 AN 8 |Loews Corp Notes .. | 03/15/2016. | Matured 25,000 25,110 |....... (110) (110) 03/15/2016.
63946B AC 4 |NBC Universal Media LLC... .| 04/01/2016. | Matured 25,000 25,085 |...... (85) (85) 04/01/2016.
754730 AC 3 |Raymond James Financial Inc Sr Note... .. | 04/15/2016. | Matured 25,000 25222 |..... (222) (222) 04/15/2016.
988498 AB 7 |Yum Brands Inc Sr Note .. | 04/15/2016. | Matured 25,000 | ...........25,000 | ...........29,633 | .coooovirrrunnes 25253 | oo 54 (307) (253) 04/15/2016.
222372 AJ 3 |Countrywide Financial Corp Sub Note. .. | 05/15/2016. | Matured 25,000 25,334 |....... (334) (334) 05/15/2016.
487836 BB 3 |Kellogg Company Sr Unsecured .. | 05/31/2016. | Matured 25,000 25,207 |....... (207) (207) 05/30/2016.
17252M  AJ 9 |Cintas Corp 2 Sr Note. .. | 06/01/2016. | Matured 25,000 25,088 |....... (88) (88) 06/01/2016.
59156R AU 2 |Metiife Inc Sr Unsecured.. .| 06/01/2016. | Matured 25,000 25,338 (338) (338) 06/01/2016.
345397 WA 7 |Ford Motor Credit Co Note.. .. | 06/15/2016. | Matured 25,000 25,325 |...... (325) (325) 06/15/2016.
989701 BC 0 |Zions Bancorporation Sr Note.. .. | 06/20/2016. | Matured 25,000 25,199 |....... (199) (199) 06/20/2016.
05541T AD 3 |BGC Partners Inc Sr Note. wee | . | 07/15/2016. | Matured 25,000 I 25,011 |...... (11) (1) 07/15/2016.
723787 AE 7 |Pioneer Natural Resources Sr Note...........cocouenee. .. | 07/15/2016. | Matured 25,000 | ...........25,000 | ..o 27,94 | ... 25,590 |....... (590) (590) 07/15/2016.
544152 AD 3 |Lorillard Tobacco Co GTD Sr Note.. .. | 08/04/2016. | Matured 25,000 ....26,335 | ... 25,180 |....... (180) (180) 08/04/2016.
94106L AX 7 |Waste Management Inc Sr Notes.... ... | .. | 09/01/2016. | Matured 25,000 reeeennnn25,763 | . 25107 |....... (107) (107) 09/01/2016.
421915 EG 0 |Health Care Property Investors, Inc Note............... .. | 09/15/2016. | Matured 25,000 | ...........25,000 | ........... 28,539 | ... 25,843 |....... (843) (843) 09/15/2016.
638585 AU 3 |NationsBank/Bank of America Corp Sub Note....... .. | 09/15/2016. | Matured 25,000 ..29,740 | ... 25,894 |...... (894) (894) 09/15/2016.
91911T AG 8 |Vale Overseas LTD GTD Note.........ccocooovurvvnnneenas C| 09/23/2016. | Called 25,468 29174 | 25,878 |...... (604) (604) 01/23/2017.
06849R  AB 8 |Barrick North America Finance, LLC GTD Note..... |.. | 09/26/2016. | Called 27,681 | ............25,000 | ............ 31,039 | ... 27,776 |....... (784) (784) 09/15/2018.
059165 DZ 0 |Baltimore Gas & Electric Co Note. .| 10/01/2016. | Matured 25,000 ..29,645 | ... 25,701 |....... (701) (701) 10/01/2016.
68268N  AB 9 |ONEOK Partners L.P. Sr Note ... | .. | 10/01/2016. | Matured 25,000 cerennnnn 28,396 | . 25,849 |....... (849) (849) 10/01/2016.
959802 AB 5 | Western Union Company Note..........ccccccoonrunnnee. .. | 10/01/2016. | Matured 25,000 | ...........25,000 | ..ooouvnee 27,996 | ... 25,609 |....... (609) (609) 10/01/2016.
02687Q BC 1 | American International Group Inc Med Term Note. | .. | 10/18/2016. | Matured 25,000 ...28,128 | ... 25844 | ... (844) (844) 10/18/2016.
78409V AA 2 | S&P Global Inc (Formerly McGraw Hil)................. .. [ 10/20/2016. | Called 26,322 rernennn 28,738 | L. 26,444 | ... (628) (628) 11/15/2017.
031162  BL 3 |Am@en INC SrNOtE.......cvvvrceericeicsieis .. | 11/15/2016. | Matured 25,000 | ............25,000 | ............. 26,080 | ... 25147 | ....... (147) (147) 11/15/2016.
759509 AD 4 |Reliance Steel & Aluminum Sr Note .. | 11/15/2016. | Matured 25,000 ..28,354 | .. 25,765 |....... (765) (765) 11/15/2016.
054303 AR 3 |Avon Products Inc Note ... | .. | 11/30/2016. | Called 26,181 cereeeenn 28,342 | 20,750 | .ovoonee 4,882 (230) 4,652 07/15/2018.
032511 BH 9 |Anadarko Petroleum Corp Sr Note............ccccco..euue .. | 12/01/2016. | Called 25,995 | ...........25,000 | ............ 30,453 | ... 26,804 |....... (988) (988) 09/15/2017.
529772 AE 5 |Lexmark Intenational Inc Sr Note.............cccccoueuneee o+ [12129/2016. | Called..........coorveeriieriieceiereiiereienes | e | e 107,229 . LMBTET | 109,231 | oo | e (3,911) (3,911) 06/01/2018.
013817 AL 5 |Alcoa Inc Note .. 1 12/30/2016. | Called 25107 | . ..25,000 | . ..28341 | .. 25,604 (744) (539) 02/01/2017.
3899999. Total - Bonds - Industrial and MISCElIANEOUS..........cu.uuriiuiriiiiosiiisiiiiiiiii i | cnneoses 963,983 | ......... 950,000 | ....... 1,054,851 971,390 | ........5,163 | ...... (16,869) )| XXX
8399997. Total - Bonds - Part4..... ,163,983 ,150,000 ,254,704 .1171,345 | .......5,163 | .. (16,824) ) XXX
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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
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
8399998. Total - Bonds - Summary Item from Part 5.. 27,467 | .oei25,000 | oooion27,323 | | s (170) (170) [ oo | vnriinieeneenn 27,153 i [ 314 | 314 | 822 XXX
8399999. TOHAI = BOMAS. etttk R s eER AR ARkttt | criiene 1,191,450 | ......1,175,000 | ......1,282,027 | ........ 1,171,345 | ........c. 5163 | ........ (16,994) | ovvoovvrens (V] R (11,831 | o0 | 01,186,837 | o0 | 4,613 | e 4,613 | i 43,342 XXX
Preferred Stocks - Industrial and Miscellaneous
590199 20 4 |Merrill Lynch - 6.45% Cap Trust.. .. | 12/15/2016. | Ameriprise Financial Srvcs, Inc.... ....49,597 0 [ oerererereenes | cevereereneenn 46,745 | | 002,852 | 2,852 | 3,225 XXX
694308 20 6 |Pacific Gas & Electric Company.. .. | 12/15/2016. | Ameriprise Financial Srvcs, Inc.... 18,154 | 25,00 | v 73193 | i 116,269 | (43,076) | e | e [ (43,076) | oo | cervrrenneennn 73,193 | | e 44,961 | 44,961 | 5,963 XXX
694308 20 6 |Pacific Gas & Electric Company.........cccocrvunrere. . | 12/16/2016. | Ameriprise Financial Srvcs, Inc. 736 (24D N [P L. | ) IFSTRORORN oy o IRy § O IR 38 XXX
8499999, Total - Preferred Stocks - Industrial and Miscellaneous. ..168,488 (43,348) | .....cooe...0 | ... 120,398 | ...ooe.n0 ] ...48,090 | .......48,090 |......... 9,225 XXX
8999997. Total - Preferred Stocks - Part 4 v 168,488 . (43,348) | o0 | 120,398 [ ooiiiienl0 | 1..48,090 | ... 48,000 | ......... 9,225 XXX
8999999. TOAI = PrEfEITE SHOCKS. ... vvituirsiere etttk ettt | cnrssninas 168488 | XXX | ......120,398 | ............163,745 | .......(43,348) | ..ccciriiinn0 [0 [ (43,348) | ..o | 120,398 | viiieenl0 | 1....48,090 | ........48,000 | ......... 9,225 XXX
Common Stocks - Industrial and Miscellaneous
40414L 10 9 |HCP, Inc .. | 02/18/2016. | Ameriprise Financial Srvcs, Inc. 2,000.000 | ..........55,813 | XXX | e 76,282 | e (198) | vvvvveeerierins | e 76,282 XXX
87611X 10 5 |Targa Resources Partners LP .. | 02/17/2016. | Merger - Targa Res. Corp ,169.000 | ...........15857 | XXX | . 50,852 | s XXX
563571 10 8 |Manitowac Company, Inc. (The).. .. | 03/04/2016. | Spin-Off Valuation Adjustment.. XXX
563571 10 8 |Manitowac Company, Inc. (The).. .. | 03/04/2016. | Spin-Off Valuation Adjustment.. XXX
30161N 10 1 |Exelon Corporation .| 03/07/2016. | Ameriprise Financial Srvcs, Inc.... 2,000.000 XXX
022098 10 3 |Altria Group Inc . | 04/21/2016. | Ameriprise Financial Srvcs, Inc ,000.000 XXX
718172 10 9 |Philip Morris International, InC..........ccccovererererrnnnne .. | 04/21/2016. | Ameriprise Financial Srvcs, Inc.... 1,000.000 XXX
92343V 10 4 |Verizon Communications Inc... .. | 04/21/2016. | Ameriprise Financial Srvcs, Inc.... 1,000.000 XXX
92343V 10 4 |Verizon Communications Inc . | 04/21/2016. | Ameriprise Financial Srvcs, Inc. ,000.000 XXX
232806 10 9 |Cypress Semiconductor Corporatio .. | 04/21/2016. | Cypress (return of capital) XXX
G491BT 10 8 [Invesco Ltd. ..o C| 05/19/2016. | Ameriprise Financial Srvcs, Inc. 2,000.000 XXX
670346 10 5 |Nucor Corporation.. . . | 05/19/2016. | Ameriprise Financial Srvcs, Inc 2,000.000 . XXX
741447 10 8 |T. Rowe Price Group, INC........ccovvevervrervernrinernninns .. | 05/19/2016. | Ameriprise Financial Srves, INC.......ccovvere | overenene 1,000.000 | ..cooveuvee 73,042 XXX 3011 | e | v 74,501 XXX
136385 10 1 |Canadian Natural Resources Ltd. 06/09/2016. | Spin-Off Valuation Adjustment.. 766 XXX 0 766 XXX
780087 10 2 |Royal Bank of Canada .... | A 06/16/2016. | Ameriprise Financial Srvcs, INC.......cccovve | vorevenee 1,000.000 | ....c.ocene 58,513 XXX 3,356 | evvreeeerieins | e 56,936 XXX
038222 10 5 |Applied Materials, INC........covverevneererrirerercinennes .. | 07/21/2016. | Ameriprise Financial Srvcs, INC.....cvvveees | covvenens 3,000.000 XXX | 88,606 | 56,010 | 12,596 | oo | e | e 12,596 | oo XXX
501044 10 1 |Kroger Company. . | 07/21/2016. | Ameriprise Financial Srvcs, Inc.... 2,000.000 XXX (8,234) XXX
563571 10 8 |Manitowac Company, InC. (The)........covrvevervrrernns .. | 07/21/2016. | Ameriprise Financial Srvcs, Inc.... 2,000.000 XXX 30,041 XXX
563571 10 8 |Manitowac Company, Inc. (The).......cccccovrivrirenens .. | 07/21/2016. | Ameriprise Financial Srvcs, Inc................ XXX 5,984 XXX
37733W 10 5 |GlaxoSmithKline plc .. | 08/18/2016. | Ameriprise Financial Srvcs, Inc.... XXX 1,134 XXX
40434L 10 5 [HPInc .. | 08/18/2016. | Ameriprise Financial Srvcs, Inc.... XXX | 53,054 | 35,520 | 17,534 | e | s | e 17,534 XXX
42824C 10 9 |Hewlett-Packard Enterprise.........coouevvevevniencenns . 1 08/18/2016. | Ameriprise Financial Srvcs, Inc................ XXX 7,454 XXX
71943U 10 4 |Physicians Realty Trust..........ccocovrernirinivrenennees .. | 08/18/2016. | Ameriprise Financial Srvcs, Inc.... XXX | e 73,655 | 84,300 [ 1 (10,645) | oo | e | e (10,645) | ..o XXX
858119 10 0 | Steel Dynamics Inc. .. | 08/18/2016. | Ameriprise Financial Srvcs, Inc.... XXX . 5,394 XXX
858119 10 0 |Steel Dynamics Inc .. | 08/18/2016. | Ameriprise Financial Srves, INC.......ccovvere | voverens 3,000.000 | ...coeeeee. 75,550 XXX | 54,993 | .ooieiren53,610 | 1,383 | 1,383 XXX
23317H 10 2 |DDR Corporation .. | 09/15/2016. | Ameriprise Financial Srvcs, Inc. 3,000.000 52,169 XXX ....51,570 1,050 XXX
913017 10 9 |United Technologies Corporation . | 10/20/2016. | Ameriprise Financial Srvcs, INC........cccoe | worvvenee 1,000.000 | ............ 99,464 XXX ....93,074 (2,996) XXX
084670 70 2 |Berkshire Hathaway Inc - Class B..........cccccccvvunnnne .. | 11117/2016. | Ameriprise Financial Srvcs, INC......ccocovveee | covevnene 1,000.000 | .......... 158,173 XXX | s 32,654 614 XXX
126408 10 3 |CSX Corporation .. | 11117/2016. | Ameriprise Financial Srvcs, InC.......cocooeee | coveennae 2,000.000 | ............ 67,477 XXX ...57,139 ....51,900 5,239 XXX
150838 10 0 |Celadon Group Inc... .. | 11/17/2016. | Ameriprise Financial Srvcs, Inc. 3,000.000 23,115 XXX ....67,305 37,635 XXX
150838 10 0 |Celadon Group Inc. .. | 11117/2016. | Ameriprise Financial Srvcs, Inc.... XXX ....51,603 31,823 XXX
232806 10 9 | Cypress Semiconductor Corporation... . | 11/17/2016. | Ameriprise Financial Srvcs, Inc.... XXX ....50,838 .12,038 XXX
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
56035L 10 4 |Main Street Capital Corporation. . | 11/17/2016. | Ameriprise Financial Srvcs, INC......c.oocevvee | vovevenes 3,000.000 | ..o 108,083 XXX ....81,906 ...87,240 ....(5,334) (5,334) | cooovvrverernne | evrrrerrnnenn81,908 [ i | 2000 26,177 | e 26,177 7,350 XXX
565849 10 6 |Marathon Oil Corporation .| 11/17/2016. | Ameriprise Financial Srvcs, Inc 2,000.000 31,416 XXX . ....67,686 ....25,180 82,506 | v | e [ e 42,506 | .o - XXX
565849 10 6 |Marathon Oil Corporation...........cceeeevvevirieninnnes .. | 11/17/2016. | Ameriprise Financial Srvcs, Inc. 2,000.000 31,416 XXX | 71,383 | oo 25,180 | ........ 46,203 | .o | e | e 46,203 | .o | e 71,383 | e | 000(39,967) | .. (39,967) XXX
629377 50 8 |NRG Energy, Inc . | 11/17/2016. | Ameriprise Financial Srvcs, Inc 2,000.000 22,560 XXX 26,484 | ..oovrvencinns | 80,024 | i | 0 (27,465) | e (27,465) XXX
69329Y 10 4 |PDL BioPharma Inc.. . | 11/17/2016. | Ameriprise Financial Srvcs, INC........cccovee | vovvrene 5,000.000 | ............ 14,912 XXX 27,296 | ..ovovevereein | cerriereenn 44,996 | e | 10.(30,084) | .. (30,084) XXX
912909 10 8 |United States Steel Corporation..............ccceereerinne .. | 11/17/2016. | Ameriprise Financial Srvcs, Inc. 2,000.000 57,977 XXX 29,264 XXX
912909 10 8 |United States Steel Corporation.. .| 11/17/2016. | Ameriprise Financial Srvcs, Inc 2,000.000 57,977 XXX 37,404 XXX
00162Q 86 6 |ALPS Alerian MLP ETF . | 12/15/2016. | Ameriprise Financial Srvcs, Inc 3,000.000 36,422 XXX | e DAAT | 36,150 [ 18,321 | e | e | e 18,321 | o . . XXX
034164 10 3 |Andersons, Inc (The) . | 12/15/2016. | Ameriprise Financial Srvcs, INC........ccocove | overennee 1,000.000 | ...ocvevve 41,093 XXX 25,163 (15,700) | .. XXX
054937 10 7 |BB&T Corporation.... . | 12/15/2016. | Ameriprise Financial Srvcs, Inc 2,000.000 93,698 XXX 1,062 7,016 XXX
127097 10 3 |Cabot Qil & Gas Corporation . | 12/15/2016. | Ameriprise Financial Srvcs, INC........ccocove | voverennee 2,000.000 | ............ 45,487 XXX | e 76,161 | 035,380 [ 80,781 | e | e | e 40,781 | oo (30,674) | ........ XXX
127097 10 3 |Cabot Oil & Gas Corporation . | 12/15/2016. | Ameriprise Financial Srvcs, INC........cccooe | oveeneee 2,000.000 | ............ 45,487 XXX 30,004 (19,897) | ........ (19,897) XXX
14309L 10 2 |Carlyle Group LP (The) . | 12/15/2016. | Ameriprise Financial Srvcs, Inc. 2,000.000 31,115 XXX 31,251 .(31,376) | ........(31,376) | . XXX
14309L 10 2 |Carlyle Group LP (The).... . | 12/15/2016. | Ameriprise Financial Srvcs, Inc 2,000.000 31,115 XXX 26,278 (26,403) | ........ (26,403) XXX
156700 10 6 |CenturyLink, Inc . | 12/15/2016. | Ameriprise Financial Srvcs, Inc.... 2,000.000 ...47,078 XXX 21,264 (24,500) | .. XXX
254709 10 8 |Discover Financial Services. .| 12/15/2016. | Ameriprise Financial Srvcs, Inc ,000.000 XXX 1,999 XXX
26432K 10 8 |Duff & Phelps Utility & Corporate Bond Trust Inc... |.. | 12/15/2016. | Ameriprise Financial Srvcs, Inc.... 5,000.000 | ..covvenee XXX 8,987 XXX
26432K 10 8 |Duff & Phelps Utility & Corporate Bond Trust Inc... | .. | 12/15/2016. | Ameriprise Financial Srvcs, INC........coovve | vervvvne 5,000.000 | ...coevnee 45,349 XXX | 80,377 | 85,950 | 4427 | e | e | e 14,427 | o XXX
369604 10 3 | General Electric Company... . | 12/15/2016. | Ameriprise Financial Srvcs, Inc 2,000.000 62,563 XXX (7,919)|. (7,919) XXX
369604 10 3 |General Electric Company... . [ 12/15/2016. | Ameriprise Financial Srvcs, InC........cccoce | v 2,000.000 | ............ 62,563 XXX ] 50,741 | ..n..62,300 | (11,559) [ oocverviricniis | e | e (11,559) | oo XXX
369604 10 3 | General Electric Company... . | 12/15/2016. | Ameriprise Financial Srvcs, Inc 2,000.000 62,563 XXX | 51,504 | 62,300 (10,796) | .-veereeereeeenees [ rereereereiniines [ v (10,796) | oo XXX
37045V 10 0 |General Motors Company.... «.er | - | 12/15/2016. | Ameriprise Financial Srvcs, Inc.......cocoeee | covvennas 2,000.000 | ....c....... 71,998 XXX IR (4,554) XXX
377316 10 4 |Clatfelter PH CO.....ovvvvverreeiierirerrcrecseeiinins .. | 12/15/2016. | Ameriprise Financial Srvcs, INC......c.ccoceee | wevuveens 3,000.000 | ...ocvvveee 70,879 XXX | 73,090 | cocovririnnns 55,320 | ........ AT,770 | s [ v [ v 17,770 | v, XXX
G5753U 11 2 |Maiden Holdings ,Ltd.........c.coovermeenernienerinrieenns C| 12/15/2016. | Ameriprise Financial Srvcs, Inc 5,000.000 87,830 XXX ...64,270 ....74,550 10,280) | vvereeerreries [ eererieriienine [ e (10,280) | vvvvvvreineenne XXX
N59465 10 9 |Mylan N.V. .| C| 12/15/2016. | Ameriprise Financial Srvcs, InC........cccccce. | weevrieae 1,000.000 | ....cccoeuee 37,583 XXX creennn 04,013 (57) (16,430) | .. XXX
637071 10 1 |National Oilwell Varco, INC........cccovvervreerreerirreneen .. | 12/15/2016. | Ameriprise Financial Srvcs, INC......cvvveeee | covieeene 1,000.000 | ...oovevvn 40,059 XXX | 72,060 38,570 | oo | v 72,060 | e | e (32,001) XXX
637071 10 1 |National Oilwell Varco, INC.........c.cccccevrevrivererirennnnen. .. | 12/15/2016. | Ameriprise Financial Srvcs, Inc.... 1,000.000 XXX 48,333 | 33,490 | 14843 | | e | e 14,843 | oo (8,274)] .. XXX
747525 10 3 |QUALCOMM Inc. . | 12/15/2016. | Ameriprise Financial Srvcs, Inc.... 1,000.000 XXX cevnennn 59,304 . 9,319 .8,698 ..8,698 XXX
775711 10 4 | ROMINS INC..vvvrvreireicieiiecieeicetese e . | 12/15/2016. | Ameriprise Financial Srves, INC......cccoveee | veverne. 2,000.000 XXX | 49,285 | ..o 51,800 | ...co.... (2,515) [ oovvrrerereirennne (2,515) | oo | cvrrireerennnid9,285 | i | 016,788 | 16,788 XXX
866796 10 5 |Sun Life Financial Inc . |A|12/15/2016. | Ameriprise Financial Srvcs, Inc.... XXX 4,844 XXX
910047 10 9 | United Continental Holdings, Inc. . | 12/15/2016. | Ameriprise Financial Srvcs, Inc.... XXX | 85,246 | 57,300 [ 1 (12,054) | e | e | e (12,054) | oo XXX
910047 10 9 |United Continental Holdings, INC.........cccccovvvrvinienne .. | 12/15/2016. | Ameriprise Financial Srves, INC.......cccoeere | voverniene 1,000.000 XXX | 87,548 | 57,300 [ 10,248 | e | e | e 10,248 | oo XXX
910304 10 4 |United Financial Bancorp, INC.........ccccoevvverirrinrennnne .. | 12/15/2016. | Ameriprise Financial Srvcs, INC......covvvee | corevneas 4,000.000 | ...cocone 72,206 XXX 5,269 XXX
94987C 10 3 |Wells Fargo Advatage Glbl Div Opportunity Fund.. | .. | 12/15/2016. | Ameriprise Financial Srvcs, Inc. 5,000.000 26,356 XXX Ry ) ST [P SRR 18,084 | .o (21,327) | ........ XXX
9099999. Total - Common Stocks - Industrial and MiSCEllaNEOUS............viriiiiins crvrnsiisiisiisrisrissins 3,624,735 XXX | 3,827,229 | ..........3,145,565 | ...... 681,665 | ..o (V] I (U 681,665 |....cooernnn 0] .nn3,827,229 | i 0 |...(202,495)| ...... (202,495) | ....... 87,836 XXX
9799997. Total - Common Stocks - Part 4 3,624,735 XXX e 3,827,229 | ..........3,145,565 | ...... 681,665 | oo | i 0 [ 681,665 | ..ccoovieinens 0 .3,827,229 .0 ]...(202,499)| ...... (202,495) | ....... 87,836 XXX
9799998 Total - Common Stocks - Summary [tem from Part 5...........coiiiiiiiiiii i | e 1,267,968 XXX | 1,042,792 | oo | s 0 v 1,042,792 e 225176 | ....... 225176 | ....... 17,226 XXX
9799999. TOtAl = COMMON SEOCKS. ...ttt bRttt | crio 4,892,703 XXX s 4,870,022 | ...........3,145,565 | ...... 681,665 0 0 681,665 0 [ i 4,870,022 | ..o [ o 22,681 | ......... 22,681 | ... 105,062 XXX
9899999. Total - Preferred and COMMON SHOCKS. ... . v it sess s siiise | eebssesssesssees s es sttt | ersenes 5,061,191 XXX | 4,990,419 | ...........3,309,310 | ...... 638,317 | oo | i [V 638,317 | .o 0 4,990,419 [0 s 70,771 | oo 70,771 | ... 114,287 XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS.........c.uvurerrrireririiiiiiieins coerrsisesnssesesssssesssssssesessssssssessessssssssessesssssesssesssssssessassens | arsees 6,252,641 XXX | 6,272,446 | ..........4,480,654 | ...... 643,480 (16,994) 0 626,486 0 6,177,256 |....coveeeel0 | e 75,384 | ......... 75,384 | ..... 157,629 XXX
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g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
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Bonds - Industrial and Miscellaneous
205363 AL 8 | Computer Sciences Corporation Note...... I . | 01/21/2016 | Ameriprise Financial Services, Inc............ 03/17/2016 | Called. .......ocerrrriririiersnssrerssissiisniinrns | oeresresnnens 25,000 | .... 27,323 | . 27,467 27,153 [R(0)] T [ [{1()] 314 314 822 591
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS..........uverriiniiiiriins corsiississnssesiseesssressssssneenes [ I 25,000 | ... 27,323 |. 27,467 27,153 0 (170) (0 I (0] [ (V] [ 0 ] o 34 | s 314 | 822 | .o, 591
8399998. TOHAI = BOMAS. vt bbbt I I 25,000 | .... 27,323 |. 27,467 27,153 0 (170) [ P (170) ] vvvvenene (V)] [ 0 314 314 822 | ..., 591
Common Stocks - Industrial and Miscellaneous
87612G 10 1 |Targa Resources Corporation.................. .. | 02/117/2016 | Targa Res. COrp........ceveererrrerrrerrieinnenens 02/25/2016 | Targa Res. Corp - Cash in LieU........cccocee | coverireirnnnne. 0.780 | oovrereieieenns LV 17 . 17 0 [ oo | e e | e {1} (TR IR
02209S 10 3 |Altria Group Inc 01/21/2016 | Ameriprise Financial Services, Inc.. 04/21/2016 | Ameriprise Financial Services, INC.......ccc.. | vovvue. 1,000.000 | ...ocvvrnne 57,564 | . 59,804 57,564 0 [ [ | 2,241 | i, 2,241
232806 10 9 |Cypress Semiconductor Corporatio .. | 03/17/2016 | Cypress (return of capital) .. | 04/21/2016 | Cypress (return of capital)..... A40 | e 440 | o 440 0
060505 10 4 |Bank of America Corporation................... .| 02/18/2016 | Ameriprise Financial Services, Inc............ 05/19/2016 | Ameriprise Financial Services, InC............ | .........5,000.000 | .............. 61,806 | . 71,543 61,806 0 [ oo | eeerverevnien | e0eeenn9,737 [ 009737 | 250 |
87165B 10 3 |Synchrony Financial. 02/18/2016 | Ameriprise Financial Services, Inc.. 06/16/2016 | Ameriprise Financial Services, Inc............ 53,366 | . 50,813 53,366 0
26884U 10 9 |EPR Properties . |.. | 01/21/2016 | Ameriprise Financial Services, Inc.. ..| 07/21/2016 | Ameriprise Financial Services, Inc... . 000 | oo 55,471 | . 81,284 55,471 0]. . .
563568 10 4 |Manitowoc Foodservice, INC..........coovvuenee .. | 03/04/2016 | Manitowoc Co.(Spin-off).........c.coevvvrreren. 07/21/2016 | Ameriprise Financial Services, Inc 53,440 | . 70,456 53,440 0 [ [evrveveiens | e 17,016 | ...... 17,016 | oo | v
739721 99 1 |PrairieSky Royalty Ltd 06/19/2016 | Canadian Natural Res. Ltd. (Spin-Off)...... 07/21/2016 | Ameriprise Financial Services, InC........cc.. | veoeereeee40.000 | coiiiviiiiecen 766 | e T40 | oo 766 . 27)
87612G 10 1 |Targa Resources Corporation.. 02/17/2016 | Targa Res. COrp.........ouvvemviniiicrierirns 07/21/2016 | Ameriprise Financial Services, Inc... 30,194 15,840
478366 10 7 |Johnson Controls, Inc.. .. | 03/17/2016 | Ameriprise Financial Services, Inc.. 08/09/2016 | Ameriprise Financial Services, Inc... 89,443 77,823
37733W 10 5 |GlaxoSmithKline plc..... . | C| 03/17/2016 | Ameriprise Financial Services, Inc.. 08/18/2016 | Ameriprise Financial Services, In . 44,109 40,703
N6596X 10 9 | NXP Semiconductors N V. C| 04/21/2016 | Ameriprise Financial Services, Inc.. 10/06/2016 | Ameriprise Financial Services, Inc............ | .........1,000.000 | ..............84,160 | ............ 103,173 84,160
949746 10 1 |Wells Fargo & Company 04/21/2016 | Ameriprise Financial Services, Inc.. 10/20/2016 | Ameriprise Financial Services, Inc... 44,688 50,345
232806 10 9 |Cypress Semiconductor Corporatio 03/17/2016 | Ameriprise Financial Services, Inc.. 11/17/2016 | Ameriprise Financial Services, In 42,637 34,362
744320 10 2 |Prudential Financial, INC......c..cocovvevnrencnnee .. | 02/18/2016 | Ameriprise Financial Services, Inc.. 11/17/2016 | Ameriprise Financial Services, Inc... 98,329 65,922
958102 10 5 |Western Digital Corporation. .. | 06/16/2016 | Ameriprise Financial Services, Inc.. 11/17/2016 | Ameriprise Financial Services, Inc... R . 57,458 45,906
06738E 20 4 |Barclays PLC... C| 06/16/2016 | Ameriprise Financial Services, Inc.. 12/15/2016 | Ameriprise Financial Services, In 45204 | . 56,508 45,204
14040H 10 5 |Capital One Financial Corporatiol 04/21/2016 | Ameriprise Financial Services, Inc.. 12/15/2016 | Ameriprise Financial Services, Inc... 150,421 | oo 181,656 | ..oovvvvene 150,421
37045V 10 0 |General Motors Company .. | 06/16/2016 | Ameriprise Financial Services, Inc.. 12/15/2016 | Ameriprise Financial Services, Inc... . 58,102 | . 71,998 58,102
559222 40 1 |Magna International Inc... A| 05/19/2016 | Ameriprise Financial Services, Inc.. 12/15/2016 | Ameriprise Financial Services, In ,000.000 39,223 |. 44,678 39,223
747525 10 3 |QUALCOMM Inc. . |.. | 03/17/2016 | Ameriprise Financial Services, Inc.. 12/15/2016 | Ameriprise Financial Services, Inc... ...1,000.000 51,913 |. 68,002 51,913
9099999. Total - Common Stocks - Industrial and Miscellaneous 1,042,792 1,042,792 0 0 0
9799998. Total - Common Stocks............... v 1,042,792 v 1,042,792 0 0 0
9899999. Total - Preferred and Common Stocks OO OO OO OO PO OO PP PO O POP PO PP PO PP PP POS PP PPPTOPPPOPRPPPPPPPPPOR) INVOPRPOO 1,042,792 | .........1,267,968 | ......... 1,042,792 0 0 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS..........c.iiuiiiiiiis  oeirieiieiieeeieesteees st eess sttt anianennnes | oesvinens 1,070,116 | ......... 1,295435 | ......... 1,069,945 0 (170) LU [ (0] [ (V)] [ 0 ... 225,490 |..... 225,490 |...... 18,047 | ......... 591




Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - Other Affiliates
47738# 10 6 | Ohio Insurance Services INC.........c.coouwivirireriieiienmiienianesseens NO 926 | o 926 500.000 100.0

1799999. Total - Common Stocks - Other AffilIAts. .......cviiiiriiiiise s 0 926 | s 926 XXX XXX

1899999. Total - Common Stocks.. 0 926 .. XXX XXX

1999999. Total - Preferred and Common Stock. 0 926 | oo 926 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.

2. Total amount of intangible assets nonadmitted §.......... 0.
m
-
(=2}

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE




Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
6 7 8

3

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Exempt Money Market Mutual Funds as Identified by the SVO
233809 20 1 |Fidelity - Treasury Fund - Daily Money Class.........cccccoovveeeie | covviennns | o0 08/29/2016. | Ameriprise Financial Services, INC............cccoecveeres | eeeee )99, ST I 1,200,000 [ .ovoveerererercierens | erereieieeeeeeiens | ereeeeiesieieienees | ereeereneeeeninies | eeveieienns 1,200,000 | ........... 1,200,000 | ..oveverererereeen [ ...0.010 |..... 0.010 [MON.. | ..ccoevrneeee. 75 | oo
4812A2 82 7 | JP Morgan - US Treasury Securities Money Market ............. | oo | o0 12/20/2016. | Ameriprise Financial Services, INC..........cocvievrns | vevee D90, S I 1,200,000 | .vovecrereiercieene | ervreeieeeeeenins | eveeeeesieieienens | e | e 1,200,000 | ........... 1,200,000 | ..oovevrerrerereeen e ...0.130 |..... 0.130 [MON.. | .oooieeerercins e
60934N 67 4 |Federated - US Treasury Cash Reserves - Service Shares... .. | 12/20/12016. | Ameriprise Financial Services, INC.........c.ccoovrerees | venee XXX...... ...1,200,000 ...1,200,000 ...1,200,000 . 1.....0.070 |..... 0.070 | MON..
825252 87 7 |Invesco - Government & Agency Port - Private . | 12/01/2016. | Ameriprise Financial Services, INC........cocovrivinns [ e XXX...... ...1,202,342 B R ..1,202,342 R . ].....0142 ... 0.142 | MON..
8899999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO. ...t coisiisisssissssss st ensssssnssnsnnss | avssnsesees ,802,342 | i (U (L] (U I (U I 0.0, S I ,802,342 | i [V 0 XXX XXX XXX
9199999. Total - ShOM-TEMM INVESIMENES. .........coourieeieieiieeiseiseieeetee ettt eeiiee | eees e e s e ettt sinsesnsnns | eeeiissinns 4,802,342 | ..coovrnrinn. (V] (V] [P 0 | o (V] SOOI &6 I R 4,802,342 | ..o (V[ 0] XXX XXX XXX




Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior | Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of o Valuation Exchange | CurrentYear's [  Carrying Quality of | atInception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B./A.CV. Accretion | Hedged ltems Exposure Entity end (b)

813

NONE
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Change in | (Amorization) /| Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central _Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B./A.C.V. Accretion Recognized | Hedged Item| Deferred (b)

NONE
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

Ticker
Symbol

Number of
Contracts

Notional
Amount

Description

Description of Item(s) Hedged,
Used for Income Generation or
Replicated

Schedule /
Exhibit
Identifier

Type(s) of
Risk(s)
(@)

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

11

Transaction
Price

12

Reporting Date Price]

Fair Value

Book/Adjusted
Carrying Value

Highly Effective Hedges
15 16 17
Change in
Variation
Margin Gain
Cumulative Deferred (Loss) Used to
Variation Variation Adjust Basis of
Margin Margin Hedged Item

Cumulative
Variation
Margin for All
Other Hedges

19

Change in

Variation
Margin Gain
(Loss)
Recognized in
Current Year

20

Potential
Exposure

21

Hedge
Effectiveness
at Inception
and at Year-
end (b)

22

Value of One
(1) Point

NONE
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18 Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of Item(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo| _Contracts Notional Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Point

NONE
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement|  Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
1. Offsetper SSAPNo.64 e s | s
2. Netafterright of offset per SSAPNo. 684 ] e (O 0

NONE
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

Exchange Counterparty or Central Clearinghouse

Type of Asset Pledged

3

CUSIP Identification

4

Description

Fair Value

Par Value

7

Book/Adjusted
Carrying Value

8

Maturity
Date

9

Type of Margin
(,Vorlv)

NONE




Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §........ ONAIC2: §......... ONAIC3: §........ 0 NAIC4: §......... ONAICS: §......... ONAICE: §......... 0

NONE

E24




Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value $........
Average balance for the year:  Fair Value $

NONE

E25




Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
JPMorgan Chase Bank, N.A. - Checking Lima, Ohio. 770,837 | XXX
JPMorgan Chase Bank, N.A. - Savings. Lima, Ohio. 3 8,660 | XXX
Associated Bank, N.A Green Bay, WISONSIN.........c.cueieeeerierieieieiessssesse s ssessessnes | enseins 246,502 | XXX
Compass Bank Birmingham, Alabama 109,568 | XXX
EagleBank Bethesda, Maryland 246,502 | XXX
First Tennessee Bank Memphis, Tennessee. 246,502 | XXX
New York Community Bank Westbury, New York 246,502 | XXX
Union Bank & Trust Company. MONCENO, ATKANSES........vvvvererireseieiserieeieiseieiesessessssisesesessensessenses | eneneene 213,780 | XXX
0199999. Total - Open Depositorie XXX XXX 0 2,088,853 | XXX
0399999. Total Cash on Deposit XXX XXX 3 0 2088853 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX [ 100 | XXX
0599999. Total Cash XXX XXX 3 0 2,088,953 | XXX

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

667,422

1. January. 557,808 | 4. April
2. February. 512,627 |5. May
3. March 969,220 | 6. June

542,305
774,529

7. July.

627,809

8. August
9. September.

857,231
1,365,901

10. October. 1,608,521
11. November. 2,266,274
12. December. 2,103,265

E26
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Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2016 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota.
36.  Ohio... Collateral for doing business in IN, Ml & OH 399,899 398,884
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|..
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other.......... XXX XXX 0 0 0
59. Total XXX XXX 399,899 398,884 0
DETAILS OF WRITE-INS
5801.
5802. .
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0

E28
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