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Annual Statement for the year 2016 of e AMerican Commerce 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. re@SUNY SECUMHES........vvureerereireiieiieisseiseiseiseessesseeseeissssesiessssissins | eesssesnnees 5,735,512 | ccvvreene 42 | 5,735,512 | oo | s 5735512 | coovvenns 4.2
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccccovvevees | covvrne 16,059,639 | ........... 118 | e 16,059,639 | ..cocvieeieeieciees | e 16,059,639 | ........... 11.7
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............ccccoeeeeerereincnerenneinenens | 008,081,820 | v e85 | 106,081,820 [ oo | e 6,081,820
1.43 Revenue and assessment obligations . 22,730,340
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccocveieveereeneeceieseereereeies | cvveveeesiesnns 88,749 | ............. 0.1 | oo 88,749 | ..o | e 88,749 | ............ 0.1
1.512 Issued or guaranteed by FNMA and FHLMC...........ccooveuvierveriens | covevrirnn. 2,721,572 | ... 2.0 | oo 2,721,572 | oo | e 2,721,572 | o 2.0
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.........cccooee | covvnninn 6,700,067 | ............. 49 | o 6,700,087 | ..eovvrreererrerrrinrireiins | ceereerenennenns 6,700,067 | ............. 49
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........cccuevevirieeniereesseieies | veivevesieiennsd 44654 | ... 0.0 | oo 4,654 | ..o | e 44654 | ... 0.0
1,523 All ONEI ..ottt sstsnssssessensns | sresssnsnssens 507,043 | .covvoenenn 04 | o 507,043 | .oooeeeereeiinnereiinins | cevreernrenniennns 507,043 | .ovvenene 0.4
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvoeveerire ettt ssssnsans | coesinnd 64,188,324 | ........474 | ... 64,188,324 | ..o | e 64,188,324
2.2 Unaffiliated non-U.S. securities (including Canada 12,520,779 12,520,779 | .... .12,520,779
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNAfili@ted.......cereereeceeeieeeeieere sttt entenes | sesesennsnneans 789,374 | ............. 0.6 | oo 789,374 | oo | eeeeeeeneieens 789,374 | ............ 0.6
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNAfilIAtEA. ..ot snsssiees | b | i 0.0 [ oo [ e | e (I 0.0
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
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
4. 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
5. Real estate investments:
5.1 Property occupied by COMPANY........cccocuiiieieiciirieiesisseeie s essssessesssnns | sessesssssssessessssessenies | soessessssens 0.0 [ 1,262,841 | .o | e, 1,262,841 | ............. 0.9
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoevirieiiniseeeseenns | e | e 0.0 [ | e | e (01 IO 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt).........ccoeeiiiieecc
8. COMTAC I0BNS.........ceorereerieceeeei ettt ennes
T DEIVALIVES. ...t
8. Receivables for securities
9. Securities lending (Line 10, Asset Page reinvested collateral)...
10. Cash, cash equivalents and short-term investments............ccccoeveureereererinineeneernenens
11. Other invested assets
12. Total invested assets
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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 1,453,687
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 (66,022) (66,022)
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 124,824
8.2 Totals, Part 3, COIUMN ...ttt 124,824
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 1,262,841
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 1,262,841
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 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. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb
52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 1.t es st
10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 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 VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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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 130,020,682
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 78,650,686
ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 380,185
Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR 413,493
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 82,098
4.3 Part2, SECtON 2, COIUMN 13........ itk
A4 Partd, COIUMN Tttt 108,229 603,820
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 1,566,798
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 72,245,560
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 808,738
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 138,167,873
Deduct total NONAAMILEA BMOUNLS..........cciiiiiii bbb

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 138,167,873
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........covveeverrnens | corvevivcrineniinnens 9,500,198 | .ooourverrrricrinne 9,604,283 | ....oovvvrrriinne 9,522,988 | .ooooevirrrierinnne 9,303,386
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 | e 9,500,198 | .o 9,604,283 | ..o 9,522,988 | ..o 9,303,386
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieceeiceiiiessicees | v 16,059,639 | ..oovoviieae 15,973,761 | oo 16,244,125 | oo 15,400,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 6,081,820 | ..coovvivrerene. 6,299,118 | oo 6,126,611 | oo 5,825,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 31,598,694 31,290,256 ...30,883,398 49,478,957
Industrial and Miscellaneous, SVO Identified 8. United States 61,617,369 60,827,790 ...61,787,184 60,322,611
Funds and Hybrid Securities (unaffiliated) 9. Canada ....992,853 ....980,130 991,460 | e 1,000,000
10. Other Countries 11,527,926 11,466,695 ...11,564,360 ...11,500,000
11. Totals......ccoocoe. 74,138,148 73,274,615 ...74,343,004 ...72,822,611
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 137,378,499 | .ooovvvriirin, 136,442,033 | ...ooovvivirns 137,120,126 | ..coocvvvcriens 152,829,954
PREFERRED STOCKS 14. United States..........occvevvveeees | covrerereriiierrinerinns 789,374 | oo 816,000 | ..oovvverrirrrieninnne 775,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | v 789,374 | ..o 816,090 | ..o 775,000
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocvverrerrnnnnnes 789,374 | oo 816,090 | ..cooveveveverrrn 775,000
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total STOCKS...ureresmumsrmssnssnss | covveeociienanriiinanes 789,374 | .o 816,090 | ..o 775,000
27. Total Bonds and Stocks...... | ....cccccouevuenec 138,167,873 | cooovvvvevris 137,258,123 | oo 137,895,126
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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

GoIs

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)

U.S. Governments

...4,843,906

4,234,743

309,512

5,719,731

6,353,860

7,283,392

...16,059,639

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

Totals

............... 4,614,856

............... 1,466,964

............... 8,763,972

..... 6,081,820

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

5.6
5.7

............... 4,351,560

............. 10,472,022

................. 981,446




Annual Statement for the year 2016 ofthe AMerican Commerce Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12
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)
...1,509,529 6,706,630 33,529,635 s 3,545,216 46,370,324 . 43,224,249 . 42,796,002 3,574,322
4,334,786 |.... 20,317,212 |.. . R ....26,723,639 | ... .19, ....26,248,659 | ... 4 . 21,261,124 | .... ...5,462,515
999,531 |.. R 999,531 |... T 840,000 |...
..11,335 | . , R 44654 | ... ...58,105

90IS
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Annual Statement for the year 2016 ofthe AMerican Commerce Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12
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
10.1 NAIC Toieeseeeesseseesssssssesssessssssssesssssssssesssssenennss | (0)ernnn 10,704,995 | oo, 31,747,982 | ............. 52,288,714 |.....ccoouu.... 9,611,671 |.ovevrennn 3,691,113 | oo [ 108,044,475
............................ 20,317,212 | ..o cerveereerinsenineniesien0 |0 [ ennnn..26,723,639
999,531

pN

..1,566,200 . .
(b)......137,378,499 | . I . . . .127,360,216 | .. ...10,018,283
..................... 100.0 v 92,7 | 13

Line 10.7asa % of Col. 7.........
1. Total Bonds Prior Year

100,375,018 | ..ovvovrirs 781 | 92,205,175 |...cccovnnnas 8,169,843
..26,248,659 19,759,736 |.. 6,488,923
...840,000 .840,000 |..
.58,105 ..58,105 |..

............... 5,972,641
999,976 |....

21,291

............. 52,809,683 |...............8,988,029 |...............3,006,584
22,120,948 |.. .1,059,556 | ...

.................................................................................................................. 0
............... 1,023,800 s 1,023,800 cenennene 1,023,800
.32,537,305 |..... 74,935,886 |.. 10,048,099 | ... 4,030,384 |.... ......128,545,582 ..113,886,816 | ..
11.8 Line 11.7 as a % of Col. 9. NN .54 ..25.3 ...58.3 Y X 1N I 3.1
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeeeeeneees 10,704,995 | ............ 29,181,512 | ...ccceeee. 50,299,416 |.....cccco..... 9,611,671 | .o 3,691,113 B IS 92,205,175 | ovovveeeiiieinne T | 103,488,707 |........... XXX
............... 3,335,731 |.............15,853,752 | ...............2,071,641 v 19,759,736 | ...

...840,000

.999,531 .
................... 58,105

................... 11,335

................................................................................................................... 0
............................................................................. 1,566,200 A ..........1,023,800
12,7 TOAIS.....oecvceeeeiciec ettt s s ssssnas | ereesesanens 10,714,206 |............. 32,540,292 |............. 67,164,034 |............. 11,684,371 | ..o 5,257,313 113,886,816
12.8 Line 12.7 as a % of Col. 7..... . .84 ....25.5 . ..9.2
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cocoevvvvvees | covrereeereeerenee. T8 | oo 237 | oo 889 | 8.5

13. Total Privately Placed Bonds

............... 2,566,470 | ..cceeeeenn 1,989,208 | oo s | e | eeeneneneeen 998,768 | 3.3 [ 8,169,843
999,055 ... 4,463,460 | ..o [ || 5,462,515 O [

..... ..6,452,758

...10,018,283
...100.0

13.8 Line 13.7 as a % of Col. 7..... ..04.4 . 0. 0.0 .. .0. . [P .00, XXX
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10..........cccocerevees | covvrrrveieriiininnnnnd0.0 | o8 | e L [OX0 ) 0.0 . R PR, 0.0, N T 0.9, S PIy 0.0, G R .0 S TR 7.3
(@) Includes $.....9,036,838 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S....... 0; NAIC3S....... 0; NAIC4§.....0; NAIC5S..... 0; NAIC6S.......... 0.




80IS

Annual Statement for the year 2016 ofthe AMerican Commerce Insurance Company

SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
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 3,747,434 |. ..1,988,078 |... 5,807,812 5,735,512 |.
1.2 Residential Mortgage-Backed SECUNHIES...........cccvvveueiirrnierseeeins e 553,285 |... ..659,901 642,035 |.
1.3 Commercial Mortgage-Backed SECUMHES..........cccvvririeiieieniriiens [ [ e | crsennsessnnseessennnns | evsnnnsessseennnsennnes | svenseennsssssnseresnnnnes | sereerns XXKurennnninns | wvvrennnnssnnererennn0 | e 0000 [ | e 0.0 [,
1.4 Other Loan-Backed and Structured Securities.. 1,096,472 .1,693,380 ...3,857,264 3,122,651

............ 10,324,977

2.1

22
23

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

3.1

32
3.3

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

3.4 Other Loan-Backed and Structured Securities
3.5 TOtAIS. .. sensneenenssssnnensnsnsensens | sesnensessnseniensesneed [ eonniennennneD, 719,731 | iiin...6,353,860 |.............3,986,048 | .o 0], XXX e
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtioNS.........cvueriricircriirereierneiereriesissinerreenissiseseniesinnine | enennenennssnnnnsessenns | eneereneenendhy 014,850 [ i 1,466,964 | oo | cvriereresiseresesnnines | ceeerenes ) .9 S
4.2 Residential Mortgage-Backed SECUNTIES. ..........crirrrininicreiniieins | eerinrinennessinnineenins | erveeesissesesesssnssenns | eenesesessssssenesesenes | seressesinesesessnssensens | cossesesessesssssnenessnssnns | seererenes XXX

43
44
4.5

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

4,614,856 |..

........... 8,763,972

5.1
52

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

.............. 3,358,885
..947,784
44,891

.............. 6,306,378
.3,986,080

179,564 | ...

.............. 3,590,201
....600,912

243,159 | ...

.............. 1,566,200
..145,897

............ 2

2,730,340
8,176,285
..692,069

............ 14,437,685
............ 16,571,843

" 61

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

.............. 3,150,955
1,059

............ 65,056,657
...44,654

" 81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals
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Annual Statement for the year 2016 ofthe AMerican Commerce Insurance Company

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8

Column7 asa
% of Line 10.6

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
10. Total Bonds Current Year
10.1 1SSUET OblIgatioNS.......vvveeerieiieiririeiesieee e 29,670,459 70,068,835
10.2 Residential Mortgage-Backed SECUNties.........c..covreurreernrnieirenenis | rrrrinnennn 996,995 | i 4,562,414 |............. 2,506,947
10.3 Commercial Mortgage-Backed SECUMtIES...........cvveverirrierereinirerninns | v 44,891 | i 179,564 |...ovvvnenee. 731,498
10.4 Other Loan-Backed and Structured Securities............ccoceervrervveivrecnes [ everennnnn 1,096,472 | ... 1,693,380 | .o 309,512
10.5 SVO Identified FUNGS.........cccooeviveireieresieeseeeceeeeeeeeeseeessenes | eeereeeen X% Kueieeicens | eereee e XX [, XXX oo
10.6 TOAIS......ocveiviecicece ettt | enaeseeians 10,714,206 |............ 36,105,817 |............ 73,616,792 |............ 11,684,371 | ...cooc 5,257,313
10.7 Ling 10.6 858 % Of COL 7...uovveiereieeiciesi sttt nesssiens | evserssississsssssisneas VKT T 263 | e, 536 | v 8.5 | v, 3.8
1. Total Bonds Prior Year
11,1 1SSUET OblIgatioNS.......cc.eveivireieieirieiesee e | erseessienea 4,682,426 |............ 24445282 | ............ 66,904,033 |.............. 6,089,191 |..ccvvvrennns 3,731,396 | .......... ) 0.9 GRS DR ) .9 N PO ).0.9 G B 105,852,328
11.2 Residential Mortgage-Backed SECUMLIES..........cc.covvivrieieirieieiieiiens | ereiriinnnes 1,809,688 |.............. 6,349,534 |....ccoevnn 5,908,385 |.............. 3,168,608 |......covvvnne 298,988 | .......... ) 9.9 G DI ) 0.9 R PR ).0.9 G P 17,535,203
11.3 Commercial Mortgage-Backed SECUMtIES..........ovvvvvreiriririerernrees | e 87,270 | ..o 349,079 |..oovvriern 864,438 | ...ooeeveeeeeeeeeies | e | e ) 0.9 O IR )00, SO DT D.0.0 O . 1,300,787
11.4 Other Loan-Backed and Structured SECUMtES...........vvevrrrrierrererienes [ coverreeireenens 414524 |.............. 1,393,410 |..ccooueee. 1,259,030 |...ccovvveeee. 790,300 | .ovvvreerereeerereeiiees | v ) 0.9 SN DO ) 0.0 I IO D09 T PR 3,857,264
11.5 SVO Identified FUNGS..........coevcveieeieieceieee s | ceerenias .0 S P .0 S P .0 S I 0.0 S PR .0 S P D .0 S XXX oo e, .0, S P XXX..........
11,8 TOAIS. ...ttt | ereeiinsenen 6,993,908 |............ 32,537,305 | ............ 74,935,886 |............ 10,048,099 |.............. 4,030,384 | .......... XXX oo | e ) 0.0 I PO D09 S BT 128,545,582
11.7 Line 116858 % Of COL 9...uvvviieieici e | eversiesiesesinisneas 54 | i 253 | oo, [ 78 | oo 31 [ XXX ooveveiens | e .0, S P .S S 100.0
12. Total Publicly Traded Bonds
12.1 1SSUET OblIgatioNS.......co.cvucveieeieciiiieicsiie ettt | eveissieneas 8,615,848 |............ 26,104,934 | ............ 64,123,120 |............ 10,727,204 |.............. 5,111,416 91,701,649
12.2 Residential Mortgage-Backed Securities... ..956,995 |. 2,506,947 |. .690,721 ..145,897 17,535,203
12.3 Commercial Mortgage-Backed SECUMEIES. .........cevevereiirieierisiniee | everrnieiennns 44891 |............. 179,564 | ................224 455 | ................. 243,159 | .o e e XXX | eiee00000000092,089 | 05 792,700
12.4 Other Loan-Backed and Structured Securities...........cccoevevevevevevercvcnenes | eeveeenn. 1,096,472 1 ............... 1,693,380 ..o 309,512 | oo 23,287 | oo | erereee %Ki 03,122,651 | 2.3 3,857,264
12.5 SVO Identified Funds XXX. XXX..........
12.6 Totals 10,714,20 67,164,034 | ...........11,684,371 | ............. 5,257,313 113,886,816
12.7 Line 12.6 @5 @ % Of COL. 7....vvvevceeeeeeee et seinins | everinssssseesnssnans 8.4 D27 |92 | 4.1 XXX.ovreens
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10..............cocoeveverevevereces | coveereiecccnn, 7.8 A8 | B | 3.8 XXX
13. Total Privately Placed Bonds

131
132
133
13.4
135
13.6
13.7
138

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SECUMtIES. ........ccvveveriverreiisrieieirins
Other Loan-Backed and Structured Securities
SVO Identified Funds

TOtAIS....cvvce et
Line 13.6 as@ % 0f COl. 7....couvvvrrrrerercecenes
Line 13.6 as a % of Line 10.6, Col. 7, Section 10

............ 14,150,679 | ..o 110 il XXX [ 229,611,240

........................... 0 [ o000 [t XXX [ iiiciniienl0

................. 508,087 | ..ccoocvvivrieennn04 |tk XXX [ ... 507,043

........................... 0 [ 00 [t XXX [ ciiciccenl0

0 s D 9.9, S [ D9, S IR D9, S IR 0

........................... 0 [ eoienenn3,565,525 | oiien6,452,758 | o0 |0 | 0 010,018,283 | e T3 ] 14,658,766 | e 114 | XK XK | 10,018,283
........................ 0.0 | v 35.6 B4 | 0.0 | 00 | 0.0 | 100.0 | b XX XK e XK s e XK [ XK [ e 100.0
........................ 0.0 | i 2.6 e T |00 | 00 | 00 | T3 b XX [ XK e XK [ XK X | i 1.3
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Si10, SI11, SI12, SI13, SI14, SI15
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Annual Statement for the year 2016 ofthe AMerican Commerce Insurance Company

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
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
THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002 ACRES
OF LAND ON FOUR SEPERATE PARCELS COLUMBUS.. 01/29/1999. | 08/15/2013. 4,396,295 1,262,841 | . .2,475,000 124,824
0299999. Properties Occupied by the Reporting Entity - Administrative. 4,396,295 0 1,262,841 | ... .2,475,000 0 0
0399999. Total - Properties Occupied by the Reporting Entity.. e 4,396,295 0 . 1,262,841 | ... .2,475,000 . 0 0
0699999. Totals 4,396,295 0 ..1,262,841 .2,475,000 ..124,824 0 0
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Annual Statement for the year 2016 ofthe AMerican Commerce Insurance Company

SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition
Acquired by Purchase
ADDITIONS TO: THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002 ACRES
OF LAND ON FOUR SEPERATE PARCELS COLUMBUS OH...... 12/31/2016. | VARIOUS, 1,262,841

0199999. Total - Acquired by Purchase

1,262,841

0399999. Totals

11,262,841
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Annual Statement for the year 2016 ofthe AMerican Commerce Insurance Company

SCHEDULE A - PART 3
Showing all Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on "Sales under Contract"

14

20

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances
2 3 9 10 11 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain | Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.CV. 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| (11-9-10) B.JA.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Transferred
LEASEHOLD IMPROVEMENTS. . |GROVE CITY.... . | 08/25/2016. | INTERNAL TRANSFER 98,576 0 98,576 0
LEASEHOLD IMPROVEMENTS, POWELL . | 08/25/2016. | INTERNAL TRANSFER 0 75,879 0
0299999. Total - Property Transferred 0 0 0 0 0 0 0 . 174,455 0 0 0 0 0 0
0 0 0 0 0 0 0 174,455 0 0 0 0 0 0

0399999. Totals.
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Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch.BA-Pt. 3
NONE

E04, EOS5, E06, E07, E08, E09



Annual Statement for the year 2016 ofthe AMerican Commerce Insurance Company

SCHEDULE D - PART 1

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

ol

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 VJ 6 |U.S TREASURY NOTE 792,666 |...100.965 790,491 (1,512) [ oo | e | e 1.875 |...... 1.668 |JD....... 07/22/2015. | 06/30/2020.
912828 GH 7 |U.S. TREASURY NOTE . ..3,591,211 {...1100.490 | ..............3,768,375 | ..............3,750,000 | ............. 3,747,434 20,196 | cvoocvrcrierineens | e | e 4625 |.... 5.188 |FA....... 06/21/2007. | 02/15/2017.
912828 HZ 6 |U.S. TREASURY NOTE......cccovirmrrirnrnrrirnsinnnssnersnsseensssssssenssssssssssnensnnss | 9D | oo | vovvrvenins [rvvvrnnend ] | e 148,594 |...103.902 149,772 159 | o | e [ 3.875 |...... 3.990 | MN...... 06/09/2008. | 05/15/2018.
912828 KQ 2 |U.S. TREASURY NOTE .454,816 |...104.262 439,376 (5,901) [ cooneerrrrerienis | vevrveerneriseeinenns | e 3125 |...... 1.664 [MN...... s s 13,281 | 05/06/2014. | 05/15/2019.
912828 QY 9 |U.S. TREASURY NOTE e . ..625,797 |...101.801 608,439 (5,244) 2250 |...... 1.348 |JJ....... s oo 13,500 | 10/02/2013. | 07/31/2018.
0199999. U.S. Government - IsSUET OblIGAtIONS. .........cvuureesiieseriiieisenserisssessesssnsssenssessssesseessnnenas 5,613,084 XXX | 5,770,723 | ... 5,710,000 | oo 5,735,512 | oo 0 7,698 0 0 XXX XXX XXX | s 81,038 | ........ 213,391 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  GW 2 [ GNMA POOL H0781113.....coieirerieirirssierssisiesssisssessesssssssensssssessessssssnses | severes JES [T DO T 89,756 | .. 1M7.778 | .o 101,984 | oo 86,590 | .. 88,749 (1072 [N SRR PPN 7.000 |...... 6.710 |MON... | ccovvrvrrnene 269 | .o 6,062 | 11/14/2001. | 11/15/2029.
38377V T8 9 | GNMA REMIC TRUST 2011-68......cvuurerirerisissnisssrsssnssenesessssnssssnsssnssnsssessneass | oaeeeas Y L] 1 I 557,047 |..105.108 | ..oocviviinnnns 578,094 | ... 550,000 | ... 553,285 [RILST) ] N [VRRRN JROR 4.000 |...... 3.739 |[MON... | ccoovrrnnes 1,833 | s 22,000 | 12/18/2013. | 07/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed Securities s | enrsnisnnsid 646,803 XXX | i 680,078 [ ..coovvvencenns 636,590 | .ooovviiens 642,034 | .o 0 (1,558) 0 0 XXX XXX XXX | e 2,102 | oo 28,062 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
83162C  TA 1 |SMALL BUS ADMIN GTD DEV PTC....cooviiriririiiiniiinsiienissesssssssnssssnsenesesens | ....... | . | ........... 4[ ........... | I 3,263,101 |...106.652 ..3,153,482 2,956,796 | .ooo0eenn3,122,652 [ | s (115,644) | ovooovvvivvininnns [ [ 4.380 05/03/2012. | 01/01/2030.
0499999. U.S. Government - Other Loan-Backed and Structured Securities . 3,263,101 XXX ..3,153,482 | . .2,956,796 . 115,644) 0 0 XXX XXX XXX
0599999. Total - U.S. GOVEIMMENE.......oivririsiiserisrssenssesessisserssssssssnssensssesssesssnsaa 9,522,988 XXX ..9,604,283 | ..... 19,303,386 | ..oo0rerr.9,500,198 [ o0 | e (109,504) 0 0 XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
20772) M2 5 |CONNECTICUT ST, ...2,080,600 |...101.300 ..2,026,000 | . .2,000,000 | ... 2,074,566 (6,034) .r.3.330 03/15/2016. | 08/01/2025.
442403 FR 7 |HOUSTON TEX INDPT SCH DIST................ . 2,744,750 |...107.219 ..2,680,475 | ..... .2,500,000 | ...ooovvenee 2,703,380 | .cooovrvrcrierirneiinns | e (81,370 [ oo [ e [ e 6.168 07/21/2016. | 02/15/2034.
594612  BG 7 [MICHIGAN ST....coiiiiiiiiiieieieriseiessisissse s sssssssesessssssssessssssssssssessanss. | sevenes . 1,985,960 |..... 98.213 .1,964,260 | ... .2,000,000 88 | e | e [ 3.500 11/22/2016. | 05/15/2030.
605581 FD 4 |MISSISSIPPI ST. ...2,000,000 |..... 97.533 ..1,950,660 .2,000,000 3.529 02/04/2015. | 10/01/2030.
68608K 5L 8 [OREGON ST......ooiiiiiiiiiiiieiisiieisiissiiesiesisesessssssisssesssssssenssssisssssenss | eveoes e ..1,138,700 |...111.076 ..1,110,760 1,000,000 | ...cccc0eee 1,108,025 | .oooviriioiriiceis [ e (21,981) [ oo [ e [ e 5.000 08/06/2015. | 08/01/2036.
76541V LE 5 [RICHMOND VA......coiiiiiiieiinieinecisiseeissssessiesssessssssssssssssessesssssssssssssssens | soveons . 1,170,450 |...112.463 ..1,124,630 1,000,000 | ..ccoeeree 1,097,009 | oooercerviirrenes [ s (17,930 [ oo [ e [ e 5.000 06/27/2012. | 03/01/2031.
880541 PR 2 | TENNESSEE ST....coosiiiiinirieiieeineeiseissisessesisess st sssssssssssssssssssssss | seneees | e | e AFE | e 1,917,195 |...101.804 | .... ..1,934,276 1,900,000 (1,675) [ oo | e | e 3.000 05/05/2011. | 08/01/2021.
882723  YS 2 | TEXAS STttt | soenes . 1,020,380 |...103.103 | ...cccovvvunee 1,031,030 | .ccoovvrrenee 1,000,000 (2,046) [ ..o | e | s 3.682 01/08/2016. | 08/01/2030.
917542 QV 7 [ UTAH STttt ssssinns | seseees o] . ..1,050,590 |...104.862 ..1,048,620 1,000,000 | .. (352) | ceverneererrneirnens [ e [ e 3.539 12/12/2016. | 07/01/2025.
93974C  PJ 3 [WASHINGTON ST.....iiiiiiiiiniiniiiieniiesississssississesssesssssissssisssnssessesssssssnsssns | soseans [ IO [ 1FE] .. ..1,135,500 |...110.305 | ... ..1,103,050 1,000,000 | .. LIBT3 | [ (15,532) [ ovvvrereerinnnnns | e | v 4.686 |...... 2.784 |FA...... v 19,525 | ..........46,860 | 08/03/2015. | 08/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............ccocnivnnne: . SRR [N 16,244,125 XXX | s 15,973,761 | oo 15,400,000 | ...ccvvnnee 16,059,639 [ ..o 0] (106,032) 0 0 XXX XXX XXX | s 226,404 | ....... 421,660 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). s [T [ 16,244,125 XXX | s 15,973,761 | oo 15,400,000 | ..coveneee 16,059,639 [ ..o [V (106,032) 0 0 XXX XXX XXX | s 226,404 | ....... 421,660 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
015302 J6 0 |ALEXANDRIA VA GOt | e PO I 24| {15 512,010 [...105.309 | ..cccvvvrrrnnns 526,545 | ..cooovvvereenn. 500,000 | ... 504,944 (1,271) [ oo | e | e 5.000 |...... 4690 |Jdees | e 12,500 | e 25,000 |09/29/2010. | 07/01/2030.
23223P  CV 7 |CUYAHOGA CNTY OHIO-BUILD AMERICA.........ccoviiriieiniieieninsisseessisinnns | cerenns [ 1 e 1FE| o 1,498,635 |...112.853 .1,438,876 1,275,000 | .covrren. 1,466,964 | oo [ i (18,128) [ evvveerevrrirrerens | cevreierrseineeeninee [ 5.392 |...... 3.419 |UD....... .68,748 | 03/24/2015. | 12/01/2025.
346622 7U 1 |FORSYTHCNTYNC L TSROSO OO . 2| ... 1FE 1,000,000 |...105.754 | ... ..1,057,540 1,000,000 | .. 11,000,000 [ oo | e | e | e | 4.248 |...... 4.248 |AOQ...... 42,480 | 08/18/2010. | 04/01/2023.
447025  JQ 1 [HUNTSVILLE ALA. ...t ssisssssnsssnens | eeenas . 2| 1FE 1,000,000 |...108.040 | .............. 1,080,400 | ...coovvennee 1,000,000 | ..coovvrenne 1,000,000 [ ..oceoueevrinericnines | rerireernnsiineineiis | eereeeereseinsinens | e | e 4759 |...... 4.759 |MS...... 09/02/2010. | 09/01/2027.
751120 AJ 5 |RALEIGH N C LTD OBLIG.......ccsirerrierieeicrirrirerisssisensensssessnsssssensensene. | eovneee | o | eoverenn 28 | oo 1FE ...1,090,400 |...106.204 ..1,062,040 .1,000,000 | ....cvvveneee 1,067,328 [ ..o | evereeens (18,253) [ 1ovvevrercercrins [ erverineerreniieines [ vevend 5.572 |...... 3.466 |JD....... 09/24/2015. | 06/01/2035.
926055 FN 9 |VICTOR VALLEY CALIF UN HS e | @ [ [ [ 1FE| .. 25,566 |..... 93.295 | ... 46,647 50,000 | .. 42,584 1,824 | oo | e | s | e 4.426 |N/A..... 05/05/2005. | 09/01/2020.
930863 U2 9 |WAKE CNTY N Cuoovotiiiiiiieiinicierisissnsnissssns s ssnsssssseensssssssssssssssnssssnes | anvenes I 2] ... 1FE] o 1,000,000 |...108.707 | ......ccce... 1,087,070 | ..ooovvrnneee. 1,000,000 | ..cccouee 1,000,000 | ..o | | | e | 5.100 |...... 5.100 | JD....... 05/20/2010. | 06/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: ettt rnaens 6,126,611 XXX .6,299,118 | ..... .5,825,000 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 6,126,611 XXX 6,299,118 | ..... .5,825,000 | . 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
115030 HY 7 |BROWARD CNTY FLAHSG FIN AUTH SIN.....coooiiinirrrineriierineirneisnisnsieens | ceve 24 ....63,360 |...100.769 60,000 | .. 61,334 (262) | cevevnrereeeneinens [ e [ e 5.900 |...... 5.284 |AO...... 09/06/2007. | 10/01/2039.
199098 CC 6 | COLUMBUS-FRANKLIN CNTY O N 977,990 | ... 94.453 .1,000,000 | ... 981,446 1,900 | oo | e [ 3.000 |...... 3.255 |FA....... 02/27/2015. | 08/15/2025.
23410B  AB 7 |DAKOTA CNTY MINN CMNTY DEV AGY.....ovvumirireeirsrinerierieseneesssissines | eeenns . 2 41,729 |...101.694 40,418 (158) | evevreererimneinens [ ereereniseinnerienns [ e 5.150 |...... 4.713 |MON... | .... 10/06/2006. | 12/01/2038.
254840 AN 1 |DISTRICT COLUMBIA TAX... @.... ..608,328 |..... 99.083 ..1,109,730 094,527 | | 9,227 | e [ [ [ 4.655 |N/A..... 03/26/2004. | 07/01/2017.
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254840 AP 6 |DISTRICT COLUMBIA TAX......... @ | [ | e TFE | i 593,363 |..... 96.694 | ...ccoonecn. 1,121,650 | oo 1,160,000 | ..o 1,081,048 | oo [ v 49,626 [ ..o | e | s | e 4.755 |N/A..... 03/26/2004. | 07/01/2018.
3133EG  NR 2 |FEDERAL FARM CREDIT BANK.......ccooiiiirirriirinirienieniseissiessiiesienesennas | ceveens o] ..1,500,000 |..... 89.072 ..1,336,080 1,500,000 | ..cveevreee 1,500,000 [ cooovorireriiniinines v | v [ e | e 2450 |...... 2.450 | JJ....... 07/26/2016. | 07/26/2032.
313560 K3 6 | FEDERAL NATL MTG ASSN.....oiuiimiieriieeienisesesissssesssesisseesessssssssssessns | soeees o] . ..3,072,180 |..... 94.569 | ... ..2,837,070 | ..... .3,000,000 (2,760) [ ..o | e | e 2125 |...... 1.853 |AO...... . 08/05/2016. | 04/24/2026.
575175  HF 4 |MASON CNTY WASH PUB UTIL DIST......cviiiriiernnieinnrsiersssieesessssesensssnens | sevenes [ 1 e 1FE| e 1,146,020 |..111.349 | .....cc.cce.. 1,113,490 | .ovvennee 1,000,000 (27,919) [ vvrveeririivirens | e [ 6.347 |...... 3.165 [JD.cce | 5,289 | i 63,470 | 06/02/2015. | 12/01/2040.
598113 AQ 1 |MIDVALE UTAH REDEV AGY TAX INC REV. FSSSTTURTRRRRRITS IOV P I 241 ... 1FE| oo 1,527,645 |...107.649 .1,500,000 (2,940) [ ..oovvrriirers | e | e 6.150 |...... 5.901 |MN...... .92,250 | 06/09/2010. | 05/01/2030.
61212R D9 4 | MONTANA ST BRD HSG SNG .o | s . 2| 1FE 330,000 |...100.356 ...330,000 | ... 330,000 [ .ooorvverirrireirinnis | erreeerierieeieens | e | e | e 5.100 |...... 5.100 [JD....... coener.. 16,830 | 07/25/2007. | 06/01/2038.
646136 2B 6 |NEW JERSEY ST TRANSPR TR FD AUTH.....cccostvemirerirerienisineiinesnenienens | voreees . 2| 1FE 2,232,920 |..108.279 | ..............2,165,580 | ....cccoonece. 2,000,000 | ... 2,229,318 (3,602) [ ..o | vevrrvrernerieiinenis | s 5.000 |...... 3.562 | Do | w444 | 11,944 | 10/28/2016. | 06/15/2027.
6471IN  JU 0 [NEWMEXICO FINAUTHREV  REV.....cooiiiiinrmernerineinenissnisessesiesenns | ceves 28| 1FE ..1,057,090 |...106.795 | .............1,067,950 | ....ccooonnee 1,000,000 | ..cooovrenne 1,020,668 (7,853) 5.920 |...... 5.002 |JD....... .59,200 | 11/17/2011. | 06/01/2029.
64971W XD 7 [NEW YORKNY CITY TRANSITIONAL......covvveriririereriienernsieissnsesesssssessenens | covere [N [T I IO 1FE]| .. 503,970 |..... 98.753 | ... 493,765 | ... 500,000 | ... 503,631 (339) [ evvrrrerrvrreiens | eerrererersnieeenines [ s 3.150 |...... 3.056 | MN...... . .15,575 | 01/15/2016. | 11/01/2025.
658207 FD 2 |NORTH CAROLINA HSG FIN AGY HOM REV . B P I 241 . 1FE| oo 1,194,280 |...100.011 | ...cccc0eer 1,275,140 | oo 1,275,000 | ..oooovrenne 1,217,408 3,048 | oo [ s [ e 4.800 |...... 5.287 |JJocies | 2000 30,600 | .o 61,536 | 08/29/2007. | 07/01/2033.
736746 TR 9 | PORTLAND ORE URBAN RENEWAL & R RED.......coooucirmririerneinsniserisnisenes [ s JUO OO I3 B 1FE 963,067 |...103.822 ..870,718 | ... 886,780 (8,329) [ ..o | e | e 6.031 |...... 4.064 | JD....... 52,513 | 05/20/2010. | 06/15/2018.
74529) AQ 8 |PUERTO RICO SALES TAX FING COR SAL..... . @.or | o [T 6FE]| .. ..1,612,000 | ...... 7.831 | ... ..1,566,200 | ............20,000,000 | ............ 1,566,200 | ............ 414766 | .......... 127,634 | oo [ [ [ 5.334 |N/A..... 07/13/2007. | 08/01/2056.
798153 HA 3 | SAN JOSE CALIF FING AUTH LEASE . JSSSTRROI BO . 2| 1FE 1,504,050 |...100.190 | ...cooovvennee 1,502,850 | ..ooovvrennee 1,500,000 | ..cooovvrenne 1,502,825 (R 197723 SRR [NV IO 5.000 |...... 4539 |JD....... 10/25/2016. | 06/01/2037.
80586A AQ 4 |SCAGO PUB FACS CORP FOR GEORGE REV. B I PO [ 241 ... 1FE] o 1,082,440 |...108.075 ..1,080,750 1,000,000 | ..cocvennee 1,034,222 | oo | v (10,544) [ .o | e [ 6.750 |...... 5.465 |JD....... 11/28/2011. | 12/01/2029.
88276P DE 3 |TEXAS ST PUB FIN AUTH IO . 2| 1FE 997,500 |...100.185 | .... ..1,001,850 1,000,000 | ... 997,654 ;3 TR IR DO 4733 |...... 4.752 |FA....... . 11/12/2014. | 02/15/2036.
914692 X6 0 | UNIVERSITY NEW MEXICO - HOSP REF e | s [ I 2| 1FE| e 1,000,000 |..... 98.120 | .ociveiis 981,200 | ...cccoeneee 1,000,000 | ....cccooeeee 1,000,000 [ ... | | oo | | 3.532 ... 3.532 | Do | oo 1,079 | s 35,320 | 05/07/2015. | 06/20/2032.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . 21,907,932 XXX | s 22,549,007 | ..o 40,855,842 | .......... 22,730,340 | ............ 414,766 | .......... 165,572 0 0 XXX XXX XXX | e 137,915 | L 628,131 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3136A7 DJ 8 |FEDERAL NATL MTG ASSN REMIC TR. ceeveererensiens | s [P I 4 L1 874,608 |...101.647 | .................892,500 | .......cconu.. 878,038 | ... 874,893 A70 [ oo [ e [ e 3.000 26,341 | 07/12/2012. | 01/25/2042.
3137B7 R7 6 |FHLMC REMIC SERIES 4298..........ccovremrierierieniseesnerisssssssensesessssssssnss | eveens ..1,001,146 |...100.747 ...987,567 | ... 995,159 (AT [N ISR IR 4.000 .39,503 | 05/02/2014. | 02/15/2054.
3137AW  JW 6 |FHR 4136 LV. . [V IO e ..1,529,063 |..... 97.924 .1,500,000 | ....ccooeuce 1,520,011 [CXT5) ) [OTTOURIINE DRI IO 3.000 145,000 | 02/26/2013. | 08/15/2042.
3138WG  RK 2 [ FNCL PLEASET8I........ccouvemererireerieeienieesesssesssessessssssssssassssessenssesssssssens | sovenns o] 980,156 |...102.690 922,500 | ... 981,219 1,063 [ oo | e | s 3.500 .10,762 | 08/30/2016. | 03/01/2046.
31418A L5 5 |FNMA PASS-THRU PL#MA1247.. NP 1,755,497 |..... 99.384 ..1,656,672 .1,666,940 ...1,740,353 1,140 ......3.000 .50,008 | 11/14/2012. | 11/01/2042.
313978 KW 3 |FNMA REMIC TRUST 2011-30....0cucuuumiiiiuiiniinisniisnsisnsssenssnesssnsssssesnsensseness | oveens e d] . ..2,114,513 |..103.981 | ... 2,104,641 | ........ 2,024,063 | .... 2,004,650 | ..oooorvciiininiiinns | i (22,394) [ v | v | 3.500 . oo 10,842 | 01/20/2012. | 01/25/2039.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . [ 8,254,983 XXX | s 8,064,932 | ..o 7,979,108 | oo 8,176,285 | ...ovivieiirinninnn (V] (33,367) 0 0 XXX XXX XXX | s 21,999 | ... 242,456 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
31396P  GT 2 ‘ FANNIE MAE = ACES......oiiiiiiiiiiniisistii s seessssssssssns st sssssnsssnsens | ......... | ........... 4 [ ........... 1 I 720,483 |..105.017 | oo 876,317 | i 644,007 | ... 692,069 [CIESY4 ] IR [VRRRN IR 5.271 02/08/2012. | 10/25/2032.

2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ . . . 720,483 XXX ....644,007 692,069 (3,157) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 30,883,398 XXX ...49,478,957 31,598,694 ....129,048 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

00203Q  AB 3 |AP MOLLER MAERSK A/S.......coviiiiiimiineinnisississisesessssisessssssssssssssssssenensns | seveees D|.t| . 2FE ................998,260 |..... 96.455 1,000,000 | ... 998,602 153 | o | e [ 3.750 09/18/2014. | 09/22/2024.
067316 AC 3 |BACARDILTD RESTR... .|D 105.807 .1,000,000 | ... 999,055 209 ...8.500 01/18/2011. | 01/15/2021.
13645R  AS 3 | CANADIAN PACIFIC RR CO...covvuiiriiriirniieiieiiesiesisseeiss e ssssssssises | evenns Al L 2FE een.991,460 | ... 98.013 1,000,000 | ... 992,853 TT0 | o [ e | e 2.900 03/02/2015. | 02/01/2025.
25152R XA 6 | DEUTSCHE BK AG LONDON.......ccstvumirmirireririeneninssierienssesssenssssessnsenssenes | cevees Do | wnn2FE | ... 1,046,330 | ... 97.243 1,000,000 (4,454) | ..o | e | s 3.700 01/14/2015. | 05/30/2024.
423012 AD 5 [HEINEKEN N V...ooooiiiiiiiiiieiieeiesiseiseesessssssessssssse s sssisssssssesssssenns | eeenns D|.oveed| i 2FE ] ... 1,398,900 ... 98.698 1,500,000 9,930 | covvrrereirnninens [ e [ e 2.750 . 10/29/2013. | 04/01/2023.
53944V AH 2 [LLOYDS BANK PLC......cooiiiiieiiereieissesieieesie e ssssssessessens. | senens Do ..101.731 1,000,000 T10 | e e [ e 3.500 |...... 3.598 [MN......| cooeeernnd,569 | e 35,000 | 07/31/2015. | 05/14/2025.
6325C0 CW 9 | NATIONAL AUSTRALIA BANK.......coouiremrrreeiceireisenssisssessenssssesssssssssssssenes | cevees [0 ISR IOV 1FE ..1,502,535 |...100.319 1,500,000 (500) 2.250 |..... 2.214 | Jd....... .33,750 | 06/25/2014.| 07/01/2019.
714264 AM 0 | PERNOD RICARD S A I I Do | i 2FE| .. ...1,033,100 |..... 95.953 1,000,000 (1,186) 3.250 |...... 2.853 | JD....... ceere. 16,250 | 08/10/2016. | 06/08/2026.
822582 BT 8 | SHELL INTERNATIONAL FIN.....ccoiiiririeririieinriniiiesienescesssississesiensseenes. | veenes [0 I (. 1FE| oo 1,528,230 |..... 96.679 1,500,000 (1,095) [ oo | e | s 2.875 |.... 2.655 |MN......| cccoeeer 8,109 | e 21,563 | 07/26/2016. | 05/10/2026.
90261X EM 0 |UBS AG STAMFORD BRH MEDIUM........cccomiurrimmrireirneiseinensesisseessssssssens | seveens [0 IV IOV 1FE ...1,566,450 |...104.094 1,500,000 | ..coovvrenne 1,509,529 (9,342) [ ..o | e | s 5.875 |..... 5.195 | JD....... .88,125 | 12/01/2009. | 12/20/2017.
90261X HK 1 |UBSAG STAMFORD CT. [ I D oo | v 1FE| .. 500,665 |..... 99.591 500,000 | ... 500,521 (144) | cevvoerenrieens [ [ 2.350 |...... 2.316 |MS...... v 11,750 | 01/22/2016. | 03/26/2020.
03040W AN 5 | AMERICAN WATER CAPITAL CORP........ccovurrrrremirrirerisnerseriessssesssesssnnes | cevees [P I (. 1FE| coovei 1,497,270 |..... 98.298 1,500,000 | ..coorrenne 1,497,300 30 | e [ s [ e 3.000 |...... 3.021 |JD.evees | crreeree5,500 [ oo 11/14/2016. | 12/01/2026.
03073E AL 9 | AMERISOURCEBERGEN CORP.........ccooouiiimriiniiiniieieisesissisessssssssesssssns | seveens [ I 1 1FE| oo 994,010 |...100.608 1,000,000 | ... 995,332 BAT | oo | v | oeeees 3.400 |...... 3472 |MN......| oo 4,344 | 34,000 |07/08/2014. | 05/15/2024.
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03073E  AM 7 | AMERISOURCEBERGEN CORP..........ccocooimriiirriireiireiisseiinsesissesissesisnnns | cereven | o [ eevieeenes o 1FE| i 1,013,910 |..... 99.175 1,000,000 (1,273) 3.250 |...... 3.084 [MS...... 02/24/2015. | 03/01/2025.
032511 BJ 5 | ANADARKO PETROLEUM CORP.........cccooviiimiiinriinnieneisnnissniissnsisnninnns | venee [ oo | convveienn [ e 3FE 999,400 |..... 98.165 1,000,000 B4 | e s | 3.450 |...... 3.457 | J....... 07/01/2014. | 07/15/2024.
03524B  AE 6 |ANHEUSER BUSCH.......coooiiiiiiriiiriiieriiseceiseseieseissesiesesiesesiesesieseseens | cereees Al 1FE| .. ...1,044,250 |...103.371 | ... . 1,000,000 (4,512) [ oo | v | e 3.700 |...... 3.125 |FA...... 03/19/2015. | 02/01/2024.
035242 AM 8 | ANHEUSER BUSCH INBEV FIN INC........ccoooviiiimriiiirinninsinsiiienissinninnies | eovenee | [ veverirenns (A 2FE| e 1,074,740 |...105.187 | ....cccevuuuee 1,051,870 | ..cooovvrvenee 1,000,000 (2,041) [ oo | e | e 4.700 |...... 4.136 |FA....... 03/15/2016. | 02/01/2036.
035240 AD 2 | ANHEUSER-BUSCH INBEV WOR.........ccooveimiiimnieneiieneieneesenenssnessenesnnne | wveeee [ or | cererereen [ e 2FE ..1,032,773 |...104.378 ..1,043,780 1,000,000 (174 ) OSSO SN PR 3.750 |...... 3.047 | W....... 12/21/2016. | 01/15/2022.
037833 CD 0 |APPLE INC.....oiiiiiiieiiieiieeeiieseiseeisesie s | e Al 1FE ...2,060,300 |..... 95.814 | ... 1,916,280 | ..... .2,000,000 | .. (455) [ covooeviereinenes [ e | e 3.850 |...... 3.682 [FA...... 08/08/2016. | 08/04/2046.
06406H CV 9 | BANKNEW YORKMELLON........ccooviiriiimiiiireiereisseisseisnesissssessssisnnnens. | e 2] 1FE 1,132,681 |...101.394 | ............. 1,115,334 | i 1,100,000 | ..cccoovereee 1,129,212 (B,4B89) | ..o | e | e 3.400 |...... 2.992 [MN...... 01/08/2016. | 05/15/2024.
06051G ~ FX 2 |BANK OF AMERICA CORP.........cccoomirmmiriinirinrerisnneinnneiseneesensessssessnesnnnes | oveeee | oo | ceneveneen ] [ e 2FE ...1,047,500 |..... 98.667 1,000,000 ...1,046,070 (1,430) [ oo | e | e 3.500 |...... 2.931 |AO...... 09/01/2016. | 04/19/2026.
10112R AX 2 [BOSTON PROPERTIES LP........cevviriiieiiiniiniiesissisiiesisesieniesisssssssseens | ceveens A 2FE ..1,549,621 |..... 98.752 | ... . .1,468,000 | .. ...1,547 441 (2,180 [ vovvvvererererrins | e | s 3.650 |...... 2.950 |FA....... . 09/21/2016. | 02/01/2026.
07330M  AA 5 |BRANCH BANKING & TRUST .......ccooiiriiirieiireiieceiiesesiesesiesesissessssssenenes | e 2] 1FE 1,039,300 |...102.763 | ............. 1,027,630 | ..coovvvennnee 1,000,000 | ..ccovvennee 1,036,730 [V27(0) ) [OOSR DR IO 3.800 |...... 3.355 |AO...... | vcoeee....6,439 | 38,000 |03/07/2016. | 10/30/2026.
12189L  AM 3 | BURLINGTON NORTHN SANTAFE......ccccoovvmiimriicrinriinicnsisniisniensiissinnins | eevnee [ oo [ eovenneen T i 1FE ..1,974,800 |..101.214 | .............2,024,280 | .............. 2,000,000 | ...ccooouee. 1,978,023 3154 | oo [ s [ 3.000 |...... 3.197 [MS...... 160,000 | 12/23/2015. | 03/15/2023.
12189L AV 3 |BURLINGTON NORTHN SANTA FE CP.......ccoovuiiriiiirniiinriississneisssessneins | oo Al 1FE| .. 507,750 |..... 99.750 | ................498,750 | ....... 500,000 | ... 507,130 (G220 USSR SOOI PO 3.000 |...... 2.800 [AO...... coerrr.. 15,000 | 03/17/2016. | 04/01/2025.
141781 AY 0 [CARGILL INC......oiiiiiiieiiriieresereseseeseiesesiesesienessesessessssessssenssinnes | cevies | or | covereninns o 1FE| i 1,097,170 |...106.733 | .............. 1,067,330 | ..coovvvinnnee 1,000,000 | ..ccovvennee 1,085,171 | oo | e (13,864) | ..oovveverireriinn | e | e 4.307 |...... 2715 [MN......| oo 5,623 | e 43,070 |08/25/2014. | 05/14/2021.
172967  HT 1 | CITIGROUP INC......coooiviriniiieiiiienisrisniissisesiesisssessssssssisessesssssesssssssions | cevenes | oo [ eovesniinens | e 2FE ..1,023,020 |...101.846 ..1,018,460 .1,000,000 (2,154) [ oo | e | s 3.750 |...... 3464 |JD....... .37,500 | 12/04/2014. | 06/16/2024.
191216 AV 2 |COCA COLA CO . Al 1FE| .. ..2,100,900 |...104.350 | ... ..2,087,000 | ..... 2,000,000 | ............2,083,744 | ..cooooooiiiiiiiiiens | e (16,786) | ...oovvevecrereriins | oereeiereiieceiiiens | e 3.300 |...... 2.348 [MS...... 66,000 | 12/23/2015. | 09/01/2021.
20030N  BS 9 | COMCAST CORP.......oosrvuerriirriinesiiseeisesisssssesessessssessssssssssssssessssnnnns | evvinne | oo | woveeeninns o AFE | oo 530,320 |..... 98.667 | ..o 493,335 | oo 500,000 (1,025) [ oo | e | e 3150 |...... 2416 [MS...... 08/25/2016. | 03/01/2026.
20826F AD 8 | CONOCOPHILLIPS CO.......ccooiirviirriirciinniiennieseesnesissssesssssssssssnssssnnees | ceveven | oo [ eeverenne | i 1FE ..1,673,320 |..... 99.424 ..1,491,360 1,500,000 (6,988) | ...oovvvveciercii | s | e 3.350 |...... 2.764 |MN...... 01/30/2015. | 11/15/2024.
126650 CU 2 |CVS HEALTH CORP......coooeiiiiieiiceiieceiieseeiesesieeniessisssisssisssisessisenes | cevenas A 2FE| .. ...2,066,000 |..... 95.317 | ... ..1,906,340 2,000,000 (2,832) [ oo | e | e 2875 |.... 2488 |JD....... 07/14/2016. | 06/01/2026.
260543  CJ 0 [DOW CHEMICAL CO.......ooirrirriiiriinniisssiisssiissssissnsissssssssssssssssssnsssnnss | s | o0 | coneieinns L 2FE| oo 1,064,440 |...100.873 | ............. 1,008,730 | ..ccovvvvvnnee 1,000,000 (2,503) | ..o | e | e 3.500 |...... 2.586 |AO...... 08/30/2016. | 10/01/2024.
278865 AV 2 [ECOLAB INC.......coovorriireiiscerissenisseiissneissssessnsssssnsssssssssssssssssssssssssssnesnns | oveeee | oo | vonenereen ] [ nFE ] 10000000.1,999,120 ... 95.212 ..1,904,240 2,000,000 LI SRRSO ST DR 2700 |...... 2.705 [MN...... 10/13/2016. | 11/01/2026.
67019E  AB 3 |EVERSOURCE ENERGY......ccoosiimiiimiiniiierierisnisiissicsiesisseississsiesienins | coveees ...106.143 ..1,279,023 1,205,000 (21,989) [ ..o [ e [ e 4500 |...... 2.390 |MN...... 01/22/2016. | 11/15/2019.
30161M  AH 6 | EXELON GENERATION CO LLC.. ...103.927 2,000,000 A [CIVRK Y A R IS (12,283) [ ..o | e | e 4.000 |......3.082 |AO...... 03/28/2016. | 10/01/2020.
30231G  AF 9 |EXXON MOBIL CORP........cocoosrviirriirmrieinrneisnneisnneissenissssisssssenssssssessnnsens | ovenee | ov | ceneveneen ] [ el IFE ] 02,967,000 | ... 97.347 .1,000,000 971,191 3,048 02709 08/13/2015. | 03/06/2025.
313747 AS 6 |FEDERAL REALTY INVT TR. ...100.197 1,000,000 992,527 L0 I [OOSR IO IO 3.000 07/16/2012. | 08/01/2022.
369604 BG 7 |GENERAL ELECTRIC CO.....coovviiiiiriiiriiieceiieseeiecesiesesiecesiesssessssesenenas ...102.783 1,500,000 (8,530) 3.375 03/15/2016. | 03/11/2024.
3733IN  AH 4 | GEORGIA-PACIFIC LLC. ..101.142 .1,000,000 (402) ......3.600 11/25/2014. | 03/01/2025.
437076 BK 7 |[HOMEDEPOTINC........ccccoornnes ...102.556 .2,000,000 (9,092) | oo | e | e 3.350 06/15/2016. | 09/15/2025.
491674 BG 1 |KENTUCKY UTILS CO......coevvvvrrnenne ...114.466 1,500,000 305 5.125 07/31/2011. | 11/01/2040.
494550 BM 7 |KINDER MORGAN EN .1,008,790 | ..... 99.196 .1,000,000 (852) < 3.450 02/06/2013. | 02/15/2023.
55279H AK 6 | MANUFACTURER AND TRADERS 957,350 |..... 97.429 1,000,000 3,920 | covoereenreninens [ e [ e 2.900 08/04/2015. | 02/06/2025.
57636Q AB 0 |MASTERCARD INC ..1,511,010 |...102.859 1,500,000 (1,078) [ oo | e | s 3.375 10/21/2014. | 04/01/2024.
58933Y AR 6 |[MERCK&COINC 1,002,630 |..... 98.186 .1,000,000 (235) 10 2.750 02/18/2016. | 02/10/2025.
59156R  BM 9 |METLIFE INC......cccoovvvviiiiiinriiniis 981,160 |..... 98.108 1,000,000 983,239 1766 | oo e | e 3.000 10/26/2015. | 03/01/2025.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FUNDING 500,950 |...100.435 500,000 500,810 (121) [ oo [ e | o 3.000 11/02/2015. | 01/10/2023.
60871R  AG 5 | MOLSON COORS BREWING CO........ccocmmrverrerirrerineriserisssiiseseissseissneens. | cevens A 2FE| .. ...2,035,360 |..... 94.531 2,000,000 | ...ococveen. 2,034,106 (1,254) | oo | e | e 3.000 . . 08/10/2016. | 07/15/2026.
63946B  AH 3 [NBCUNIVERSAL MEDIA LLC......ovvviriiiniiniiserienirinsissiesiesesesssnninnie | ennien | oo | vevernnenns (i 1FE| oo 1,497,285 |..... 99.765 1,500,000 | ...coovveeee 1,498,253 261 [ o [ e [ 2875 |.... 2.896 |Jdocies | o 19,885 | .......... 43,125 | 02/21/2013. | 01/15/2023.
68389X AP 0 | ORACLE CORP 2.5 150CT22......cvvvemrerreresrnnesssesssssnessssessssnssssssssssnssssnsssss | seveeen | oo [ eeveneneens (] TFE| oo 986,180 |..... 98.930 1,000,000 989,018 1,730 [ oo | e | e 2500 |...... 2.706 |AO...... 5,278 .25,000 | 05/05/2015. | 10/15/2022.
69349 AG 3 [PNCBKNA.....ooiiirc s | e 2| 1FE 966,970 |..... 98.442 1,000,000 972,810 4T3 | e | e | e 2.700 |...... 3.215 |MN...... 4,500 | .........27,000 |08/04/2015. | 11/01/2022.
828807 CR 6 |SIMON PROPERTY GROUP LP........cccooimiriiiimiiisniinnisnnisssissnsissnsinnis | wvenes [ or | coveiiinns L TFE| i 1,054,500 |...103.573 1,000,000 | ....cccoveeee 1,044,349 (5,758) | ..oovvereriernniins | e | e 3.750 |...... 3.027 |FA.o| oo 15,625 | .......... 37,500 |03/19/2015. | 02/01/2024.
857477 AL 7 | STATE STREET CORP.........osiiiiiriiireieceiseseiieseiiesesiesesiesssissssissesissnnins | wvenes | oo | cerevrennns | covens 1FE ..980,590 |..... 99.804 1,000,000 985,665 1,986 [ ..o | e | e 3.100 |...... 3.352 [MN...... .3,961 .31,000 | 05/16/2014. | 05/15/2023.
907818 DG 0 |UNION PAC CORP.......cooriirriinriineississsisssisssssssessssssssssssssnnssaas | s Al 1FE| .. ..545,540 |...105.972 500,000 529,512 (B,786) | ..oovveververrriies | e | o 4.000 |...... 2472 |FA...... 8,333 .20,000 | 08/06/2014. | 02/01/2021.
911312 AM 8 |UNITED PARCEL SERVICE INC.........cooviiirriiimrinmeieceriecesiesesissesissesisnees | veree | oo | ceveviinns 1 1FE| 1,035,010 |...103.354 1,000,000 | ...cccovennee 1,026,384 (6,143) | oo | e | e 3125 |..... 2435 | | v 14,410 | ......... 31,250 | 08/03/2015. | 01/15/2021.
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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
91324P  CP 5 |UNITEDHEALTH GROUP INC........ccoooviiriiiriiinieiieceiieseiiesesiesesiesssissniieens | cereees IO o 1FE| i 1,035,030 |...103.523 | ..............1,035,230 | ...ccccco.onn. 1,000,000 (3,107) [ oo | e | e 3.750 |...... 3.328 [JJ....... 09/30/2015. | 07/15/2025.
91324P  CQ 3 |UNITEDHEALTH GROUP INC.......ccoooviirmiiimriinniisncisseisssssssienssessniinns | coneees [P L TFE| i 1,081,680 |...109.004 1,000,000 (2,366) [ ..o | e | e 4625 |..... 4.014 | JJ....... 03/02/2016. | 07/15/2035.
90331H MS 9 | US BANK NA CINCINNATI OHIO.. FSTSTEURTRRRT I . 2| 1FE 1,014,120 |..... 97.586 1,000,000 (1,097) [ oo | e | e 2.800 |...... 2618 [JJ....... . 03/29/2016. | 01/27/2025.
92343V BZ 6 | VERIZON COMMUNICATIONS INC e | [ 1] 2FE | oo 998,910 |...105.304 | ..............1,053,040 | .............. 1,000,000 32 | e | e [ 5.050 |...... 5.059 |MS....| ... 14,869 | ... 50,500 | 02/24/2016. | 03/15/2034.
94106L  BD 0 |WASTE MANAGEMENT INC.......ooiviiiiriiciiiniieeeieeesiseseisesssssssessssenenes | s [P ORI I 2FE| .. ..1,015,240 | ..... 96.965 1,000,000 (U070 TS ST P 2400 |..... 2.150 [MN...... .11,933 | 08/24/2016. | 05/15/2023.
94974B  GA 2 |WELLS FARGO & CO......oouiiiiiiiiiiisinii s | eneees e | 1FE]| .. ...1,025,000 | .... 98.975 1,000,000 (1,998) | .ooovveveriiieniis [ | o 3.300 |...... 2.963 [MS...... <. 16,500 | 03/28/2016. | 09/09/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..............cccourviririicviriiiannnes et | e 73,784,673 XXX | e 72,725,636 | ..o 72,273,000 | ..........73,586,451 | ..o, 0] e (131,428) 0 0 XXX XXX XXX | .....677,430 | ..... 1,882,102 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
590218 AF 0 [ML MTG INV TR 2006-F1.... | ....... | | ........... 4[ ..... AFM | 49,425 |..... 90.009 | oo 44,654 | ..coooviiinn 49,611 | .. 44,654 (1,273) [(4:)] IR [VPRRONRRN PPN 6.000 |...... 6.148 [MON... [ ccovrvrrnad 248 | ..o 2,981 | 09/13/2007. | 04/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities........... - 49,425 XXX | s 44,654 | ..o 49,611 | .. 44,654 (1,273) (78) 0 0 XXX XXX XXX | o 248 | .. 2,981 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
30291G_ AN 9 [FREMF MORTGAGE TRUST 2013-K27 | ....... | | ........... 4[ ..... M s 508,906 |...100.865 | ................. 504,325 | ....... 500,000 | ... 507,043 (1,044) [ oo | | s 3.616 |..... 3.357 |[MON... | ..ccocceene. 1,507 | oo 17,782 | 03/10/2015. | 01/25/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . ettt ernie s 508,906 XXX | e 504,325 | ..o 500,000 | ................ 507,043 [ .o 0 (1,044) 0 0 XXX XXX XXX | e 1,507 | .......... 17,782 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... [RETORRPTRTRUTIRRRTPTOTS INVOPPION 74,343,004 XXX ] s 73,274,615 | ...cvove 72,822,611 | oo 74,138,148 | ...oovvvvnnnd (1,273) | ovenee. (132,550) 0 0 XXX XXX XXX ] e 679,185 | ..... 1,902,865 XXX XXX
Totals
7799999.  Total - ISSUET OBIIGALIONS. .......vveueieeriiseries e | onnnens 123,676,425 XXX | 123,318,245 | .......... 140,063,842 | ......... 124,193,762 | .....ccc.... 414,766 | ......... (100,018) 0 0 XXX XXX XXX | oo 1,176,392 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUFHIES...........oocirvwwiriiiiriiiicicssi s 8,951,211 XXX ..8,789,664 8,665,309 | .............8,862,973 | ... (1,273) | s (35,003) 0 0 XXX XXX XXX 24,349 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHES.............riiiiiiiriii e | coiseniionas 1,229,389 XXX | ... ..1,180,642 1,144,007 | .. . (4,201) 0 0 XXX XXX XXX | e 4,336 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. ... 3,263,101 XXX | e 3,153,482 | ..o, 2,956,796 | .....c....... 122,652 | oo 0 [ e (115,644) 0 0 XXX XXX XXX | e 64,754 XXX XXX
8399999, Grand Total - BONGS............covuuuiiiiriiiiiiiiiiiiecciecei e | e 137,120,126 XXX | 136,442,033 | .......... 152,829,954 | ......... 137,378,499 | ........... 413,493 (254,866) 0 0 XXX XXX XXX | ... 1,269,831 XXX XXX
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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
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
381427 AA 1 [GOLDMAN SACHS CAP Il.......ccccouwevunes | ........ | | ..... 10,000.000 | ........ 100.00 [ .o [ v 789,374 775,000 3,333 | .0 40,667 | oo | 000en82,098 | 102,276 [ | e 84,374 .RP3LFE | 05/22/2008.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).............coeirreeieinieieieici s 789,374 | XXX | 816,090 | s 775,000 0]... 84,374 XXX XXX
8999999. Total - Preferred StOCKS. ... siesienins eveinsiinsienes 789,374 | XXX | 816,090 | e 775,000 0]... 84,374 XXX XXX

L3
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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./A.C.V. (a) Acquired
9899999. Total COMMON aNd Preferred SEOCK.............cv..iieeiieiiiieirieiieiieeieeis et senes eneiseesieees 789,374 XXX | i 816,090 | ...ocovrrrrrnnes 775,000 | ... 3,333 40,667 () 82,098 | ....ooviviriiriiniinnnd (V] [P 84,374 | ..o 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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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

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. States, Territories and P:
207720 M2 5 | CONNECTICUT ST..couiiiiiiriiieirieisesieissssessesssssessesssssesssssssssssenes 03/15/2016........ RAYMOND JAMES........coovviiniiiirniiieineieissssseensnines 2,080,600 | ...oooevrieireieiinieceae 2,000,000 8,695
442403  FR 7 [HOUSTON TEX INDPT SCH DIST......coiiiiiriirriiiriirieiesiseiesesiseesessssseses s sssssesssenes s 07/21/12016........ RAYMOND JAMES... 2,744,750 ....2,500,000
594612 BG 7 |MICHIGAN ST. . 11/22/2016........ CITIGROUP . 1,985,960 2,000,000
882723  YS 2 |TEXASST....oooviivivirervirns 01/08/2016........ WELLS FARGO SECURITIES, LLC 1,020,380 ....1,000,000
917542 QV 7 JUTAH STttt 12/12/2016........ CITIGROUP.......ocoviniirirniinns 1,050,590 1,000,000
1799999. Total - Bonds - U.S. States, TEITHOMES & POSSESSIONS...............c.iviiiueieeisieeiieiiieiiitesiesssesesssesssssssesesessess sessssessessesassessesssssssesssssesssessesssssssesssssessssessesssssessssessessssansessssssssssessessssansessesssssnsan 8,882,280 | cvooveveeeeeeeeeeeeer 8,500,000
Bonds - U.S. Special e and Special A
3133EG NR 2 |FEDERAL FARM CREDIT BANK.... 07/26/2016........ RW PRESSPRICH & CO....covviiirriisiie st 1,500,000 | ..o 1,500,000 102
3135G0 K3 6 | FEDERAL NATL MTG ASSN......oviiiiiiiiiiiistineisereisssiesesissiesis st sssssssssesssssnssessnns | sossseserinsins 08/05/2016........ RW PRESSPRICH & CO.....couiiiiiiiiiiriese et 3,072,180 23,000,000 | oo 18,063
3138WG  RK 2 [FNCL PLAASBT8........coocveeieiieririreeeiissiesissiciesiesessssienessissenes 08/30/2016........ BAIRD, ROBERT W. & CO....cccooiuiiriiiieriiicieissiceesie st 1,027,228 ....966,802 2,820
646136 2B 6 |NEW JERSEY ST TRANSPR TR FD AUTH 10/28/2016........ VARIOUS ...ttt 2,232,920 | oo 2,000,000
64971W XD 7 |NEW YORKN'Y CITY TRANSITIONAL 01/15/2016........ RAYMOND JAMES... 503,970 ....500,000 3,325
798153  HA 3 | SAN JOSE CALIF FING AUTH LEASE 10/25/2016........ RAYMOND JAMES... 1,504,050 .. 1,500,000 | s 30,208
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: .. e eteheeeEeee eheeieeiereeesersesiereeiesieresieiesseseriesesieresiesesesieriesesieserieiissesiesierateoriimanaaneans 9,840,348 | ..o 9,466,802 | ..o 54,518
Bonds - Industrial and Mi:
714264  AM 0 |PERNOD RICARD S A........cooiviiiierinniieeiesiseiissssssiessesessenns D 08/10/2016........ Merrill Bos..........c..... 1,033,100 ....1,000,000 6,049
822582 BT 8 | SHELL INTERNATIONAL FIN D 07/26/2016. PIERPONT SECURITIES....... 1,528,230 .1,500,000 9,464
90261X  HK 1 [UBS AG STAMFORD CT......ovovriiriirieinnisisisssessssssesensnenes D 01/22/12016........ DEUTSCHE BANK .....cvuiitiiiiitireiieisis et 500,665 ....500,000 3,949
03040W AN 5 | AMERICAN WATER CAPITAL CORP.... 11/14/2016........ RBC CAPITAL MARKETS 1,497,270 ....1,500,000
035242 AM 8 | ANHEUSER BUSCH INBEV FIN INC.... 03/15/2016........ Merrill Bos.......c.oueuee. 1,074,740 1,000,000 6,919
035240 AD 2 |ANHEUSER-BUSCH INBEV WOR... 12/21/2016........ EXCNG I 7ETSAAAB.......couiieeiiiiri e 1,032,773 ....1,000,000
037833 CD 0 |APPLEINC.... 08/08/2016. RBC CAPITAL MARKETS 2,060,300 .2,000,000
06406H  CV 9 | BANK NEW YORK MELLON.......ovvrevvririiriicinersisrsseessessssiensnsanes 01/08/2016........ WELLS FARGO SECURITIES, LLC 1,132,681 .....1,100,000
06051G  FX 2 |BANK OF AMERICA CORP..... 09/01/2016........ DEUTSCHE BANK ..ottt 1,047,500 ....1,000,000
10112R AX 2 [BOSTON PROPERTIES LP......cccviviiiriieiniiernsisciesineiesssisesssissinas 09/21/2016........ Merrill Bos.......c.ooeuee 1,549,621 1,468,000
07330M  AA 5 |BRANCH BANKING & TRUST 03/07/2016........ PIERPONT SECURITIES....... 1,039,300
12189L AV 3 |BURLINGTON NORTHN SANTA FE CP. 03/17/2016. DEUTSCHE BANK ..ottt 507,750
20030N  BS 9 |COMCAST CORP 08/25/2016........ GOLDMAN SACHS.........c....... 530,320
126650 CU 2 |CVSHEALTH CORP........cccoovvvivrraran 07/14/2016........ DEUTSCHE BANK ...ttt 2,066,000 .
260543 CJ 0 |DOW CHEMICAL CO........ 08/30/2016........ DEUTSCHE BANK.......ciiiiiiiiiiiriiiie et 1,064,440 1,000,000
278865 AV 2 |ECOLABINC 10/13/2016........ BAIRD, ROBERT W. & CO.....cuuuiirririiiieieiieiesiesesesis st 1,999,120 ....2,000,000
67019E  AB 3 |EVERSOURCE ENERGY.. 01/22/12016........ PIERPONT SECURITIES....... 1,297,183 1,205,000 | ..ooovereeereriieeeeereens 10,845
30161M  AH 6 |EXELON GENERATION CO LLC......covvvvrrvirererireierisicininns 03/28/2016........ PIERPONT SECURITIES....... 2,072,800 | ..ooooveiireieieeaen 2,000,000 |. 39,778
369604 BG 7 |GENERAL ELECTRIC CO. 03/15/2016........ DEUTSCHE BANK ...ttt snes 1,594,050 ....1,500,000 984
437076  BK 7 |HOME DEPOT INC . 06/15/2016........ PIERPONT SECURITIES....... 2,166,040 2,000,000 | coouereriririreriereriee 17,681
58933Y AR 6 [MERCK & COINC.......oiiriicircieeieieiseie e 02/18/2016........ PIERPONT SECURITIES....... 1,002,630 .....1,000,000 993
60871R  AG 5 |MOLSON COORS BREWING CO........ 08/10/2016........ GOLDMAN SACHS................. 2,035,360 2,000,000 6,333
91324P  CQ 3 [UNITEDHEALTH GROUP INC.......ccovvvmririiirrinriririsisisninenns 03/02/2016........ DEUTSCHE BANK......cuutiriiririretieisessie et ssen 1,081,680 | ..o 1,000,000 6,680
90331H  MS 9 | US BANK NA CINCINNATI OHIO........ccovveererrcirerinirrirenirenes 03/29/2016........ GOLDMAN SACHS................. 1,014,120 1,000,000 | ..o 4,978
92343V BZ 6 | VERIZON COMMUNICATIONS INC.... 02/24/12016........ WELLS FARGO SECURITIES, LLC 998,910 1,000,000 | . 23,006
94106L BD 0 | WASTE MANAGEMENT INC......... 08/24/2016........ BAIRD, ROBERT W. & CO.....cc.oviiiiiiiiieiiieisisise it 1,015,240 ....1,000,000 6,867
94974B  GA 2 |WELLS FARGO & CO......occvvvuve 03/28/2016........ PIERPONT SECURITIES....... 1,025,000 1,000,000 | ..o 1,925
3899999. Total - Bonds - Industrial and Miscellaneous.. . . e ttetet e etetne eeeeseheteteaetet et bt et st et et h ek b e R R R e bbb R R Rt bbbt AR R et bR bk n ettt et et ees . 34,966,823 | ..coooovoiieeee 33,773,000 | oo 227,813
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Annual Statement for the year 2016 ofthe AMerican Commerce Insurance Company

SCHEDULE D - PART 3

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

CUSIP Identification

Description

Foreign

4

Date Acquired

5

Name of Vendor

Number of Shares of Stock

Actual Cost

8399997. Total - Bonds - Part 3

53,689,451

Par Value

Paid for Accrued Interest and Dividends

8399998. Total - Bonds - Summary Item from Part 5

24,961,235

.395,206

8399999. Total - Bonds,

78,650,686

9999999. Total - Bonds, Preferred and Common Stocks

78,650,686
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Annual Statement for the year 2016 ofthe AMerican Commerce Insurance Company

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 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
362258 GW 2 | GNMA POOL #0781113.......crvviririicciiercieeeens . [ 12/15/2016. | PAYDOWN OF PRINCIPAL........ccoovrerinee [ cormrrmerieriineineeinns | v 15,894 | ...ccccooen. 15,894 | ...cccc..... 16,475 | oo 16,309 | oo (1C) ] SR I 16,300 | ..vvveercrrenes | cerereenns [CIUS ] — (406) | ........... 612 | 11/15/2029.
83162C TA 1 [SMALL BUS ADMIN GTD DEV PTC.......ccvvrivnec. . 107/01/2016. | PRINCIPAL RECEIPT......covvvrrrererierinnns v | v 565,162 | .......... 565,162 | .......... 623,709 | ..o 618,968 | ....ocovrvvrerins | wreere(53,808) | covvvirviriis [ (53,808) | oo | errirenias 565,162 | ..vovevevrrnnns | cerverererineines | e 0 [ 18,038 | 01/01/2030.
911759 EA 2 |U S DEPT HSG & URBAN DEV GOVT .1 08/01/2016. 80,000 ....80,000 ....83,016 80,000 |....... 0 [ | eiieieeeenn80,000 [ oo | | evieriienieenn0 s 6,286 | 08/01/2016.
0599999, Total - BONAS = U.S. GOVEIMMENL........oiviiiieeieiiitecieieiesiesies st siesietsies essessssassessessssssessessesassessesssssssessessesensassessessnsessessessnsensessessnssnses | srsssesend 661,056 ..661,056 723200 | .o 715,277 | e 0].....(53,815)| oo [ (53,815) | .ovvvrniiiennnn 0f.......061462 |........0 |.....(406)]|........(406) | ..... 24,936 XXX
Bonds - U.S. Political Subdivisions of States
167501 VD 4 |CHICAGO ILL BRD ED . | 01/04/2016. | Merrill Bos 724929 | ... 1,260,000 ..402,822 715,076 | ....... 307 307 ....715,383 .| 12/01/2026.
190335 DL 0 [COAST CMNTY CLGDIST. ... | .. 108/01/2016. | CALLED @ 35.7340000..........ccocsrerernnns | crvmmrnrererssnesserenenes 21,965,370 | ... 5,500,000 | . ,887,325 | . 931,248 | v | e 34,122 34,122 .1,965,370 .1 08/01/2035.
2499999. Total - Bonds - U.S. Political SubdiviSions of States............ccoiiuiiiiiiiiiiss o | cesena 2,690,299 | ....... 6,760,000 | ....... 2,290,147 | ........... 2,646,324 | ..o 0 ] 34,429 0 34,429 0 [ o 2,680,753 XXX
Bonds - U.S. Special Revenue and Special A ment
115030 HY 7 |BROWARD CNTY FLAHSG FIN AUTH SIN........ .. [ 10/03/2016. | Sink PMT @ 100.0000000...........cccovvevine | corvermmrerimmiiisniiins | cevveenees 15,000 | oo 15,000 | ..o 15,840 | oo 15,399 10/01/2039.
23410B AB 7 |DAKOTACNTY MINN CMNTY DEV AGY............. .| 12/01/2016. | CALLED @ 100.0000000. ....30,507 29,664 12/01/2038.
31396P GT 2 |FANNIE MAE - ACES . | 12/27/2016. | PRINCIPAL RECEIPT.. 101,015 97,474 10/25/2032.
3137AU XX 2 |FEDERAL HOME LN MTG CORREMIC............... .. | 02/17/2016. | VARIOUS ,295,969 | ........... 1,290,556 05/15/2029.
3136A7 DJ 8 |FEDERAL NATL MTG ASSN REMIC TR.... . [ 12/127/2016. | PRINCIPAL RECEIPT ..276,626 01/25/2042.
313970 EV 7 |FEDERAL NATL MTG ASSN REMIC TR .| 05/16/2016. | BAIRD, ROBERT W. & CO. ,137,386 10/25/2038.
3137B7 R7 6 |FHLMC REMIC SERIES 4298 .| 12/15/2016. | PRINCIPAL RECEIPT. ....701,886 02/15/2054.
34073N V2 3 [FLORIDAHSGFINCORPREV ~ MTG............. . | 04/01/2016. | CALLED @ 100.0000000. 260,000 260,000 240,304 07/01/2037.
3138WG RK 2 |FNCL PL#AS6789. . [ 12/27/2016. | PRINCIPAL RECEIPT.. ...44,303 ...44,303 ..44,303 03/01/2046.
31403D GP 8 |FNMAPASS-THRU PL#745506...........ccocoovevvnnee .. | 02/25/2016. | VARIOUS ..439,536 ..439,536 02/01/2016.
31418A L5 5 |FNMAPASS-THRU PLH#MA1247.........ccocvvvirr .| 12/27/2016. | PRINCIPAL RECEIPT............... 260,140 260,140 | ........273,960 | ..ooooereee 271,419 | oo | v (11,279) [ oevererceiees | s (11,279) | cevvvevreieinne 11/01/2042.
31395Q CY 4 |FNS411A3 .| 07/25/2016. | VARIOUS..........ooiiviriiiereiereirereiieseies | oeeevieeenienssienniens | cereees 3,171,202 | ....... 3,079,235 | . B (21,831) (21,831) 08/25/2042.
61212R D9 4 |MONTANA ST BRD HSG SNG....coocovnrenn. .| 12/01/2016. | CALLED @ 100.0000000. 60,000 | ............ 60,000 | ........... 60,000 60,000 | ...oovvveirriians [ e 0 06/01/2038.
658207 FD 2 |NORTH CAROLINA HSG FIN AGY HOM REV...... .. 1 02/01/2016. | CALLED @ 100.0000000. 90,000 ....90,000 ....84,302 85,720 |....... 17 17 07/01/2033.
736746 TR 9 | PORTLAND ORE URBAN RENEWAL & RRED....|.. | 06/21/2016. | Sink PMT @ 100.0000000......... 398,674 .398,674 | . 440,957 | .o 409,842 | oo | e (11,168) [ v | e (11,168) | ovvvvvreriinee 06/15/2018.
917436 YR 2 |UTAH HSG CORP SINGLE FAMILY.........cc..ccoeeeec .. | 01/04/2016. | CALLED @ 100.0000000. 260,000 260,000 | .......... 264,293 | .............. 260,000 | ..o | i 0 01/01/2036.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........cccc  wriuiiiririiisiiseriisssisssesensssss s senssnssssenssssssnsensssssnssssnens | soeee 10,666,983 | ..... 10,272,847 | ..... 10,789,385 | ......... 10,540,624 | ............... 0. (774N [ v (L (79,741 | o 0 XXX
Bonds - Industrial and Miscellaneous
008916  AK 4 |AGRIUMINC 3.15 010CT22........coomvrvrerriierreenas A | 05/04/2016. | RAYMOND JAMES...........ooivuiriiirmriiirans | e | cereees 1,002,600 | ....... 1,000,000 | ....... 1,003,870 | ........... 1,002,746 |....... (131) (131) | oo | e 1,002,615 10/01/2022.
865622 AK 0 | SUMITOMO MITSUI BK CORP RESTR. .| D 01/14/2016. | MATURITY ...ovvvirrirriernnineernninsienineis | crvvnsneisenssieseensnnns | sveene 1,000,000 | ....... 1,000,000 ..999,630 999,997 | ....... 3 3 .1,000,000 01/14/2016.
878742 AR 6 | TECKRESOURCES LTD . |A]06/07/2016. | TENDER OFFER..........ccccoovvummmmrrmmmrranns [ o | v 1,002,500 | ....... 1,000,000 | . ,019,290 ..840,000 | ...... 164,918 | ......... (V2 15) ) R I 163,633 | ...ccoovrieci .1,003,633 08/15/2017.
008117 AP 8 |AETNAINC . | 05/05/2016. | PIERPONT SECURITIES. cor | e | e 1,010,000 | ....... 1,000,000 | ....... 1,006,200 (269) [Z2G12) 1 R IS 1,005,341 11/15/2022.
03524B  AE 6 |ANHEUSER BUSCH .1 01/11/2016. | BAIRD, ROBERT W. & CO.....cocoooirvvianns | v | e 1,020,000 | ....... 1,000,000 | ....... 1,022,830 (59) (59) .1,019,606 02/01/2024.
05523U AK 6 |BAE SYSTEMS HOLDINGS INC. .1 05/03/2016. | PIERPONT SECURITIES.........consrvermeenn | conreermneeinseesnnneens | eeveeen 2,066,000 | ....... 2,000,000 | ....... 2,072,500 | ..ccc0.e.2,068,211 | i | e (2,288) (2,288) 2,065,924 10/07/2024.
07330M AA 5 |BRANCH BANKING & TRUST.......cccovrvrrrirnrirrirs . 103/07/2016. | PIERPONT SECURITIES........ccovrrvrrmriens [ v | v 1,038,800 | ....... 1,000,000 10 [ | e 999,263 10/30/2026.
126650 BW 9 |CVSHEALTH CORP... .1 07/14/12016. | DEUTSCHE BANK.........covvverriiinriiineies | o | ceneees 1,378,337 | ...... 1,250,000 | .......1,366,950 | ...........1,353,002 | ...ccccocmmmmimune | ereen(10,195) [ oo [ (10,195) | .o . 35,531 | ....... 34,948 |05/15/2021.
12667F VD 4 |CWALT INC 2004-J10. .| 07/25/2016. | VARIOUS 253,193 254,879 | ..........251,056 . . 7,815 283170 | o i3 |23 | 7,255 | 10/25/2019.
278865 AL 4 |ECOLAB INC.......ccoovimmriiriiinniisneieneieseiiennnes .1 10/13/2016. | BAIRD, ROBERT W. & CO........cccouvvvnunee 2,230,900 | ....... 2,000,000 | ....... 2,191,000 | .0 2,165,171 | s | e (20,240) | ..o [ s (20,240) | oo | v 2,144,930 | ..o | -......85,970 | ........85,970 | ....... 74,917 |12/08/2021.
46625H JH 4 | JPMORGAN CHASE & CO. .1 12/12/12016. | RW PRESSPRICH & CO.......ccocoveirrriians | v | e 1,504,440 | ...... 1,500,000 | ....... 1,502,895 ...1,502,827 ) (343) 1,502,483 | ..o | 1,957 | 1,957 | 66,667 |01/25/2023.
49326 ED 1 |KEYCORP . [ 11/09/2016. | GOLDMAN SACHS........coovvvrvrvmrneirernnins [ v | vvees 1,114,790 | ...... 1,000,000 | ....... 1,134,000 ...1,107,984 )| T U (16,584) | ovoovvvvreriinne 1,091,399 | [ 023,391 | 23,391 | 57,517 | 03/24/2021.
49337W AJ 9 |KEYSPAN CORP .1 12/13/2016. | PIERPONT SECURITIES........ccnvrverreer | covrevrreeesnseesnneenns | ovveees 1,120,700 ,000,000 ,067,700 ,059,556 ) (1,745) | oo | 01,057,810 | | +...62,890 | .........62,890 | ....... 70,120 | 04/01/2035.
502413 BA 4 |L-3 COMMUNICATIONS CORP.. . | 04/04/2016. | CITIGROUP 820,100 ..777,000 ..837,109 ..822,050 ) (2,194) | oo | e B19,857 | s | e 244 | 244 ) L 24,786 | 02/15/2021.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 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
50540R AN 2 |LABORATORY CORP AMER HLDGS. .. [12/13/2016. | PIERPONT SECURITIES........ovvvemirrernns | cevrirmnrisnsrisnneinns | cvee 1,023,270 | ....... 1,000,000 | ....... 1,016,580 1,016,425 | o | (1,813) (1,813) [ oo | v 1,014,612 B [ 8,658 | ........... 8,658 | ... 45,000 | 11/01/2023.
594918 BJ 2 |MICROSOFT CORP .. 1 03/11/2016. | PIERPONT SECURITIES........oovvvemrrreians | cevereneeinmeeinnneians | ceve 1,560,300 | ....... 1,500,000 | ....... 1,515,765 11,515,530 | ....... (273) (V)] [N I 1,515,257 | .oocoovvrscrnnnns | 045,043 | ........45,043 | ... 17,318 | 11/03/2025.
590218 AF 0 |ML MTGINV TR 2006-F1 .| 12127/2016. [ VARIOUS........oooeviriiieieieeiineisnisiens | seeverississsesinenissnns | covsneinenns 10,665 | ..cvevenee 13,049 | .o 13,000 12,100 911 28 939 13,039 | .o | eeeennn(2,374) | e (2,374) | 411 | 04/25/2036.
61761J VL 0 |MORGAN STANLEY. .. |- 10/14/2016. | PIERPONT SECURITIES.......coooorrrrerrnrer | cormvrernmnensnnesinnnes | onneee 1,566,975 | ....... 1,500,000 | ....... 1,679,575 | ......... 1,573,077 | oo | e (5,758) (5,758) . 1,567,319 . .(344) ] ....... 54,883 | 10/23/2024.
674599 CE 3 |OCCIDENTAL PETE CORP DEL......c.covvvvirurrinnns .. 1 08/18/2016. | PIERPONT SECURITIES........ovvvermrrirans | covrirenrinesiiseniiies | v 1,531,500 | ....... 1,500,000 | ....... 1,461,195 | ........... 1,470,466 |....... 2,371 2,371 | o | e, 1,472,837 | v [ s 58,663 | ........ 58,663 | ....... 41,400 | 02/15/2023.
713448 CX 4 |PEPSICOINC .. 1 05/03/2016. | RAYMOND JAMES..........ccoooimmviimriinnns | crvviennisnsiisnniinns | cvi 1,493,898 | ...... 1,400,000 | ....... 1,442,336 1,442,200 | ....... (2,089) (2,089) | ..ooovvvoriinis | e 1,440,131 | oo | 2. B3,767 | .....B3,767 | ....... 34,841 | 07/17/2022.
771196 BE 1 |ROCHE HOLDING INC... .. 1 09/15/2016. | PIERPONT SECURITIES........oovrvemrrreians | coveremeeimmeeienneians | cevne 1,611,150 | ....... 1,500,000 | ....... 1,563,069 1,561,944 | e | (4,608) (4,608) | ..o | e 1,557,336 | ...cooocovurvenans | ....53,814 | L5384 | ... 48,854 | 09/30/2024.
78573A  AA 8 | SABMILLER HOLDINGS INC.. .. | 12/21/2016. | Exchg to 035240AD2..........ccovvrerrnrinerins | vererrverisernerenisninns | cvveees 1,032,773 | ....... 1,000,000 | ....... 1,052,980 1,038,506 | . | e (5,733) (5,733) 2,032,773 | e [ | 0 [ s 38,500 | 01/15/2022.
867914 BD 4 |SUNTRUST BKS INC .. |.. | 03/15/2016. | CALLED @ 100.0000000............ocerrvmrre | errrerrrrrremrirmrerenins | cvvens 1,000,000 | ....... 1,000,000 | .......... 999,610 | ... ..999,976 | ....... 17 17 . 2:999,993 | e T [T | 15,000 | 04/15/2016.
931422 AH 2 |WALGREEN CO......ccoooovvrimirireririiriiniicseiccniens .. [ 05/13/2016. | PIERPONT SECURITIES........ovvvemerrirans | covvieenrisesrineniiies | cvvenas 2,018,000 | ....... 2,000,000 | ....... 1,985,230 | ........... 1,987,405 |....... 618 (R T I ORI IOV 1,988,023 | ..oovvvcrvni | 0000 29,977 | 029,977 | oo 41,850 | 09/15/2022.
94106L AW 9 | WASTE MGMT INC DEL. .. | 08/24/2016. | BAIRD, ROBERT W. & CO........coovvviirnier | crvviermiiinniinniiiins | cvv 1,392,213 | ... 1,250,000 | ....... 1,242,350 1,246,129 | ....... 506 506 | ovoererererceies [ s 1,246,635 | ....ccocovervenn | o 145,577 | ... 145,577 | ....... 39,418 | 06/30/2020.
94974B  GP_ 9 |WELLS FARGO & COMPANY. .1 11/17/2016. | PIERPONT SECURITIES. .....coocooiriinsmirns | e | coneees 1,009,900 | ....... 1,000,000 | ....... 1,010,900 | ...........1,010,683 | ....... (824) (2] Y [P 1,009,859 e |41 | 40,430 | 09/29/2025.
3899999. Total - Bonds - Industrial and Miscellaneous...........c.ccouviiieiniriiericinninns bbb | sras 31,813,004 | ..... 30,444,928 | ... 31,356,910 | ......... 31,065,868 | ...... 165,829 | ....... (65,043) [ ..o (U] 100,786 | ..covvieennennd (U I 31,166,651 |......oo.....0 | o 646,353 | ... 646,353 | ..... 938,134 XXX
8399997. T0tal = BONAS = PAM 4. s febt s | 45,831,342 | ..... 48,138,830 | ..... 45,159,642 | ........ 44,968,093 | ..... 165,829 | ...... (164,170) 0 1,659 [V I 45,016,821 | ... | oo 814,521 | ....... 814,521 | ..1,152,726 XXX
8399998. Total - Bonds - Summary ltem from Part 5. i | s 25,640,777 | ... 26,000,000 | ..... 24,961,235 | .o | | e (11,793) (11793) [ | v 24,949,441 | .| 691,336 | ....... 691,336 | ..... 634,348 XXX
8399999. TOMAL = BONMGS......cvvoooveeocsieei ettt eess s sssesssssessss s bbbttt sess st ssnns s | aries 71,472,119 | ... 74,138,830 | ... 70,120,877 | ........44,968,093 | .....165,829 | ..... (175,963) | . 10,134) 0 69,966,262 0 |..1,505,857 |.....1,505,857 | ..1,787,074 XXX
Preferred Stocks - Industrial and Miscellaneous
40429C 60 7 |HSBC FIN CORP......ocviiirirrnrisnirsirssisrsasisersssessenes | . ‘ 05/16/2016. | Bloomberg Tradebook, LLC.........cccovivrns | wovverns 30,000.000 | .......... 773441 | e 25.00 | .ooorenne 712,500 | .............770,00 | ....... (57,800) [ ..ovvrrvrrirninnne [evnnrrerinnnnn | eevernnneee(57,600) [ covoviinriicinninns | ervnrirnneenne 712500 | i | vvened 60,941 | ... 60,941 | ....... 11,925 XXX
8499999. Total - Preferred Stocks - Industrial and MISCEIANEOUS............cou.iiiiiiiiis oo | cnneoses 773,441 XXX | 712,500 | ............ 770,100 | ....... (57,600) | ..ooovvevevrceen0 | o0 [iieno(57,600) | o0 | 712,500 |0 | 60,941 | ........ 60,941 | ... 11,925 XXX
8999997. Total - Preferred Stocks - Part 4 773,441 XXX | 712,500 | .............770,100 | ....... (57,600) [ .orvrvriernen0 [ i | iiend(57,600) [0 | 712500 | 0 | 60,941 | ......... 60,941 | ....... 11,925 XXX
8999999. Total - Preferred Stocks...... L T173,441 XXX . .712,500 57,600) | ..oooovevennn0 | o0 | o(57,600) [ o0 | i 712,500 |0 ] i 60,941 .60,941 XXX
9899999. Total - Preferred and Common Stocks e er et 773,441 XXX | 712,500 ..770,100 | ....... (57,600) | .oveoveeeeen0 | o0 | (57,600) | o0 | . 712,500 | 0 ] 60,941 | ........ 60,941 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........couiiiiiiiriiiiniiiiniins oo | annee 72,245,560 XXX | 70,833,377 | ......... 45,738,193 | ... 108,229 ..1,566,798 |.....1,566,798 | ..1,798,999 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Sl

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. States, Territories and P: ions
207720 M2 5 [CONNECTICUT ST...cccovvivrrivrnrirernninnenns I . | 01/25/2016 | RAYMOND JAMES.........coocrvviniiirirnrniinnes 03/15/2016 | RAYMOND JAMES........ccooivrininninnnnnnns | crrvnenes 2,000,000 | ......... 2,042,000 | ......... 2,080,000 2,041,473 (Y40 R [ (740 IR [ [ 38,527 | ... 38,527 |...... 38,665 |..... 29,415
1799999. Total - BONdS - U.S. States, TErMHONES & POSSESSIONS. ... ivuuiriis  worirssitisiersiessssesssessssessees st ee 81888888888ttt | snrisenes 2,000,000 | ......... 2,042,000 | ......... 2,080,000 | ......... 2,041,473 0 (527) 0 | oo (527) ] v (V)] [ 0] . 38,527 | ... 38,527 |...... 38,665 |..... 29,415
Bonds - U.S. Special Revenue and Special A t
373539 QP 3 |GEORGIA ST HSG & FIN AUTH REV..... .. | 01/25/2016 | RAYMOND JAMES..........ccocoomrvrerirererrnnns 12/01/2016 | CALLED @ 100.0000000...........ccoemrveerere | wvrvrnee 2,000,000 | ......... 2,002,320 2,000,000 (2,320) | ..o [ rerrerirnena(2,320) [ oo [ e | e | e 0| 97,000 |..... 15,358
66285W BW 5 |[NORTH TEX TWY AUTH REV FIR.. | .. | 03/16/2016 | RAYMOND JAMES.........ccoocomrrimmrrnrrrnnns 09/15/2016 | WELLS FARGO SECURITIES, LLC......... | coooucees 4,000,000 | ......... 2,364,000 | .........2,632,920 | ......... 2,406,163 | .oooovveciierres | v 42,163 [ oo [ eerreeenB2,163 [ [ [20.226,757 | V2L (Y A I DO
762212 6Q 6 |RIHSG HMOWNRSHIP 55BRl............... .. | 01/22/2016 | WELLS FARGO SECURITIES, LLC......... 10/14/2016 | CALLED @ 100.0000000 .2,516,500 2,500,000 | .o | v (16,500) | ...ooovveciinnns ceneneene(16,500) | v [ o e | e 0]...123,038 | ..... 38,264
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES .......ccvvrvererneirerreneacnenns .6,882,820 | ........7,132,920 | ......... 6,906,163 0 23,343 0]......23343 | .....0 | ........0 |....226,757 |..... 226,757 |....220,038 |..... 53,622
Bonds - Industrial and Miscellaneous
25243Y AU 3 |DIAGEO CAPITAL PLC... 03/16/2016 | PIERPONT SECURITIES... 11/17/2016 | PIERPONT SECURITIES .2,001,000 2,000,910 (90) . v | 90 | 90 |...... 55,271 |..... 20,708
714264 AF 5 |PERNOD RICARD SA.... 01/04/2016 | BAIRD, ROBERT W. & CO. .. | 08/10/2016 | Merrill Bos. . v 1,011,500 | .........1,007,080 | ........ 1,004,833 [ .o | eereeeene(6,687) [ i . . v | e 2,287 | 2,247 |..... 31,958 |..... 14,095
035242 AP 1 |ANHEUSER BUSCH INBEV FIN INC....... .| 01/13/2016 | DEUTSCHE BANK........cccconivirrirerireriens 03/15/2016 | MerTill BOS..........cccovevrverrinerierireresrennnies | cerrenernn 500,000 | coveeiince 499,165 | ...........519,425 | ............ 499177 | v | v 12 e | 12 | v | 020,248 | e 20,248 | ...... 2,687 | .o
037833 AS 9 |APPLE INC 01/22/2016 | DEUTSCHE BANK.. .. | 08/08/2016 | RBC CAPITAL MARKETS... .1,559,700 1,556,202 | v | ereeeenn(3,498) | e | eerienenen(3,498) | e | e | 02..69,588 | ... 69,588 |...... 39,531 |..... 11,644
06051G EH 8 |BANK OF AMERICA CORP 01/04/2016 | DEUTSCHE BANK.. .| 09/01/2016 | DEUTSCHE BANK. 1,625,299 | | e (18,151) | s | e (16,151 [ s | i | 2l B7,746 | L 57,746 |...... 61,250 |..... 11,250
29078P AA 8 |EMBARCADERO AIRCRAFT.. 08/31/2016 | LIQUIDATION 08/31/2016 | LIQUIDATION.......cvorrerrrrrrrnerrrenerneninnes | eevrenneninennenens0 | v | e 12887 [ s [ | e | v | oveensrenneninenns0 | v o | 00 12,847 | i 12,847 | v
31677A AB 0 |FIFTH THIRD BANK. 03/28/2016 | GOLDMAN SACHS..... 05/04/2016 | DEUTSCHE BANK.. . 2,034,111 | s | e 289) | e | e 289) | e | e | 024,489 | 24,489 |...... 11,978 | ... 3,422
370334 BT 0 |GENERALMLSINC.... 01/04/2016 | PIERPONT SECURITIES ..| 06/07/2016 | RBC CAPITAL MARKETS... 1,549,350 11,546,985 . v | 079,285 | L 79,285 |...... 44,864 |..... 21,596
594918 BJ 2 |MICROSOFT CORP 03/11/2016 | PIERPONT SECURITIES. .| 08/16/2016 | RBC CAPITAL MARKETS... . .2,081,000 . 2,077,709 | oo | ereeeenn(3,291) | s X . . v | 263,831 | 63,831 |...... 49,653 |..... 23,090
60871R  AC 4 |MOLSON COORS BREWING C 01/04/2016 | RAYMOND JAMES..... 08/10/2016 | GOLDMAN SACHS.. ,500,000 .1,510,050 ,605,660 1,509,186 ....96,474 |...... 41,417 | ... 9,625
771196 BE 1 |ROCHE HOLDING INC . 09/15/2016 | PIERPONT SECURITIES 10/14/2016 | PIERPONT SECURITIES ...2,000,000 | .........2,148,800 | .........2,146,600 | ........2,147,393 | ..o | o 1,407) | v Lo (1,407) | i | | enneend(793) | i (793)]...... 37,036 |..... 31,639
3899999. Total - Bonds - INUSHTial AN MISCEIIANEOUS...........ccvvuiiiiiiiieiies erteiieiete sttt ettt et ese st et e st st et et et st ess e et eesessebsee et ees et et essensesses et ensassesesansessessessnsentesssssnsessansesans | terres 15,500,000 | ....... 16,036,415 | ....... 16,427,857 | ....... 16,001,805 | ...............0 | ........(34,609) | ............0 | ........(34,609) | ..........0 | ...........0 |....426,052 | ..... 426,052 |....375,645 |...147,069
8399998. Total - Bonds .26,000,000 4,961,235 .25,640,777 4,949,441 | o0 [ (11793) | i [ (11,793) | viien0 | in0]..691,336 ..o 691,336 |....634,348 |...230,106

9999999, Total - Bonds, Preferred and COMMON SOCKS............coiiiiiiiiiiis ot ssssssinns | nniias 24,961,235 | ....... 25,640,777 | ....... 24,949,441 | ...ccocl0 | (11793) |0 [ (11,793) |0 | i 010...691,336 691,336 |....634,348 |...230,106




Annual Statement for the year 2016 of e AMerican Commerce Insurance Company

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

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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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
Bank of America 100 Federal Street, Boston, MA 02110 vreenn(6,539,088) | XXX
The Bank of New York Mellon. One Wall Street, NY, New York 10286. .......0.010 28 296,240 | XXX
Deutsche Bank 60 Wall Street, New York, NY 10005...........ccccouevuummuimnerienniineniisenieseneins | cereiens 954,285 | XXX
JPMorgan Chase: 100 E.Broad St, Columbus, OH 43215 165,864 | XXX
MM: BlackRock 11 One Financial Center, Boston, MA 02111.........cc..cooiuonerinminnniinniienens 343 | XXX
MM: Fed Govn't Oblig 5800 Corporate Drive, Pittsburgh, PA 15237-7000. 13 5,574 | XXX
MM: Fidelity Govn't 2642 500 Salem Street, Smithfield, Rl 02917. 17,911 2,309,881 | XXX
The Northern Trust Company 50 South LaSalle Street, Chicago, IL B0675...........cccowrrermeeinrsrerrseerenes | erereene 192,344 | XXX
0199999. Total - Open Depositorie: XXX XXX 17,952 0 (2,614,557) | XXX
0399999. Total Cash on Deposit XXX XXX 17,952 0 (2,614,557) | XXX
0599999. Total Cash XXX XXX 17,952 0 [ (2,614,557) | XXX

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

1. January. 3,241,080 |4. April 4,011,090 |7. July. 2,536,782 | 10. October. 809,074
2. February 4,832,267 | 5. May 1,141,906 | 8. August (2,921,079) | 11. November. (1,649,030)
3. March (44,061) | 6. June (36,592) | 9. September. (3,393,449) | 12. December. (2,614,556)
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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 e AMerican Commerce Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting 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... PROPERTY & CASUALTY 149,772 155,853
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
11, GEOMGi@.u e GA|.. PROPERTY & CASUALTY 35,245 35,338
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 PROPERTY & CASUALTY 202,912 203,602
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska .
29.  Nevada PROPERTY & CASUALTY 251,749 252,413
30.  New Hampshire. PROPERTY & CASUALTY 503,497 504,824
31, New Jersey.... .
32. PROPERTY & CASUALTY 439,376 443,114
33.
34. PROPERTY & CASUALTY 405,527 407,204
35.  North Dakota. .
36.  Ohio... PROPERTY & CASUALTY. 3,747,434 3,768,375
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
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 0
59. Total XXX XXX 3,747,434 3,768,375 1,988,078 2,002,348
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 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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