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Annual Statement for the year 2016 of the The Order Of United Commercial Travelers Of America

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross
Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3

Amount Percentage Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

Bonds:

1.1 U.S. treasury securities
1.2 U.S. government agency obligations (excluding mortgage-backed

securities):

1.21 Issued by U.S. government agencies
1.22 lIssued by U.S. government sponsored agencies..........o.evevvreererrrersenenns
Non-U.S. government (including Canada, excluding mortgage-

backed securities)
Securities issued by states, territories and possessions and political

subdivisions in th

1.41 States, territories and possessions general obligations..........c..ccccevreenee.
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.

e U.S.:

1.43 Revenue and assessment obligations

1.44 Industrial development and similar obligations............cccovvevivreniniennees
Mortgage-backed securities (includes residential and commercial MBS):

1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA.
1.512 Issued or guaranteed by FNMA and FHLMC
1.513 All other.

1.52 CMOs and

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.................
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
1.523 All other.
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

hybrid securities)

2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated securities

Equity interests:
31
3.2 Preferred stocks:

3.21 AFfIALEA......cvoevieeveciceceee s

3.22 Unaffiliated
33

3.32 Unaffiliated
34

3.42 Unaffiliated
35

Investments in mutual funds

REMICs:

Publicly traded equity securities (excluding preferred stocks):

3.31 AffilIAEEG......cvececieececee s
Other equity securities:

3471 AFfIALEA. .....ceoceieeceece e

Other equity interests including tangible personal property under lease:

............ 1,898,850 coeevenn. 1,898,850

............. 0.0
............. 3.1

............. 9.2

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

................ 1,898,850

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

............. 2.1

............ 6,908,095
..1,918,937

............ 6,908,095

351 AffIIATEA. ... ens | bt | ereneeeriend 0.0 [
3.52 UNQFfiliAtA. . ...ttt essennes | seesessessesssssnssensannns | sesesensssens 0.0 [
Mortgage loans:
4.1 Construction and land deVEIOPMENL............c.vvrreririreirriresieeseiseeesssiseesssnns | eeeeessseseesseessesesnses | sesesessesens 0.0 oo
4.2 AGHCURUIAL ..ottt ense s snns | eossssstesessssessessnssnsns | sessessesnd 0.0 [ e
4.3 Single family residential Properties............couvrurenrrrirreneneenerninsnsenseessseseesnes | seveesseessssssnssssssnsns | seveeesensnss020 [ covriisinineinisrnninns
4.4 Multifamily residential properties.
4.5 COMMETCIAl I0NS.......co ettt
4.6 Mezzanine real estate 108NS..........cccvriiiieerinrese s
Real estate investments:
5.1 Property occupied by COMPEANY........cccciurieieiriinieieisseieissssesessssessesssssssesesss | seressessesssssssesessssnnss | seesessesn (00 I
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........cccceeieririeieinreeneeeenns [ | e (00 I

5.3 Property held for

satisfaction of de

CONFACE IOANS.......ooeecererieceieie ettt
DEMIVALIVES. .....oveieiiciii bbbt
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...........cccocvvrriinnnnnn.

. Total invested assets

sale (including §......... 0 property acquired in

bt)

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

1,918,937 |....

w21

............................................................................................. 0.0 [ eirireeriirerines [ | eevvreivsneveninseeeen0 | 0.0
.......................................... (XUJN USRS INRSINY. 0,9, GRS IRIND, 0,9, GRS ID, 0,0, 6

............... 185,738 | oo 1T | il 185,738 [ [ e 185,738 | 1

.............................. 0...00

.............. 16,321,861 | .........100.0
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Annual Statement for the year 2016 of the The Order Of United Commercial Travelers Of America

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAI...........ciuiiveieiieiieiicie ettt bbb s bbb bbb bbbt a st et
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cc.oceieiicieiieiicies e

3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt bbb
4. Total gain (10ss) on diSPoSals, Part 3, COIUMN 18..........cciiuiiieieieeie ettt bbb bbb bbbt bbb bbbt ees
5. Deduct amounts received on disposals, Part 3, COIUMN 15..........ccoiiiiieeisce ettt bbb bbb s s bbbttt

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

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

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

70 Totals, Part 1, COIUMN 12. ...ttt bbb

7.2 Totals, Part 3, COIUMN 10, ...t eses s bbb
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1..... oot sess st

8.2 Totals, Part 3, COIUMN O.....ouviuuiiiieiueiieeiseieesieses sttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5H6-T-8).........ccccvueririrrieriesies sttt st
10.  Deduct total NONAAMILIEA @MOUNTS. ...........cuuiiiiiiiiiiii bbb s
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)........cvumruuuerumierireserisecesessseessssesseessssessseess sttt bbbt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 Of PHIOF YEAI.........cc.ceieiicieiseeeisse st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.evcieiiieessese sttt s st snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cc.cccuevuiieieineiieiessesse e ssnaas
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...t

3.2 Totals, Part 3, COIUMN 11 ...tttk bbb
4. ACCIUAI OF QISCOUNL.......vooevreresiesiesesie et es b8R8
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ...t

5.2 Totals, Part 3, ColUMN B.........ccomrvrririincrnrerirereeeisensesseenesd NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18...........ccoeeververeriverrcrrerenn J o B IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........ccoiiiie sttt ettt
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........ciuueiiiiiiiieieieec bbbt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt bbb

9.2 Totals, Part 3, COIUMN 13.......coiieiirireieei st
10. Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 1. ..ot s

10.2 Totals, Part 3, COIUMN 0.t st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccceuerrrrrernirririnissessssesesss s
12, TOtal VAlUBLION BIIOWANCE........coouiiiiiiiiic bbb
13, SUDLOLAI (LINE 11 PIUS LINE 12).....cuiiieiiiciieiieteise sttt b s st s e84 b A4 bbb R AR b s bbbttt aen
14, Deduct total NONAAMILIEA @MOUNTS...........cuuuiiiiiiiiiii bbb
15. Statement value at end of current period (LINE 13 MINUS LINE 14) ..ottt s ss sttt et st es st sas st n et et enae
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Annual Statement for the year 2016 of the The Order Of United Commercial Travelers Of America

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAI.........c.cveieivriiceieie ettt st

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........cciueirirreieiseese st ses

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccocueiriicininiicee s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.......couiiieiieeiieie ettt ettt bbbt

3.2 Totals, Part 3, COIUMN 12........ciieicicieisctce ettt bbbt st st bees

4. ACCIUAL OF QISCOUNL........veiectictecie ittt bbb a2 s s b sS4 A ARt e bbb s bbbt baes

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoveirieeeeeeeesee s . 0 W W B N
5.2 Totals, Part 3, Column 9........c.cccoevvevereerereeeseeee s ) .- B i,

© ®©® N o

Total foreign exchange change in book/adjusted carrying value:
9.1 TotalS, Part 1, COIUMN 17 ..ottt bbbt bbb bbbt

Total gain (loss) on disposals, Part 3, COIUMN 19..........cuiieicieeeseie sttt bbb s bbbt ens
Deduct amounts received on disposals, Part 3, COIUMN 16............cc.ouuiuiiiieiicieieese et tes ettt s bbbt bansans

Deduct amortization of premium and EPrECIALION. ...........ccuucueieireicie ettt b s bbb bbbttt aen

9.2 Totals, Part 3, COIUMN 1.ttt bbb bbbttt

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIMN 15........ ittt bbb

10.2 Totals, Part 3, COIUMN 1.ttt bbb bbbt a st

11.  Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5+6-7-8+9-10)..........cccceererrrerrererssiieiissssise s s s ssss s

12.  Deduct total NONAAMILEEA MOUNES..........cceiiiiieieieisie ettt st s a8t bbbttt

13. Statement value at end of current period (LiNe 11 MINUS LINE 12).......c.ccuiiiiiiiriieieisec sttt bbb

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

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

Cost of bonds and stocks acquired, Part 3, Column 7....

Accrual of discount

Ea

Unrealized valuation increase (decrease):
4.1 P T, COMUMN 121 bbb bbbt

15,226,250

2,851,948

7,990

4.2 Part2, Section 1, Column 15.

4.3  Part2, Section 2, Column 13.

44  Part4, Column 11......

0

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amortization of premium

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15,

Total gain (loss) on disposals, Part 4, COIUMN 19..........cuiieiiieieissie ettt s bbbt bbb bbb et et en

5,230

2,163,247

79,018

85,243

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

84 Part4, Column15......

18,095

103,338

9. Deduct current year's other-than-temporary impairment recognized:
0.1 Part 1, COlUMN 14 ..ot bbb

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14.

94 Part4, Column13......

0

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

11.  Deduct total nonadmitted amounts

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

Si03

15,352,491

15,352,491




Annual Statement for the year 2016 of the The Order Of United Commercial Travelers Of America

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........ovevevverriees | worvecvrrerrneneenenns 2,023,848 | .ooovvriiriiin 2,025,324 | oo, 2,022,172 | oo 2,023,980
Governments (Including all obligations 2. Canada.......ccooveeveveverieieenens | e 1,509,620 | ..cvovovviverieieins 1,803,989 | oo 2,092,242 | ..o 1,430,591
guaranteed by governments) 3. Other COUNIES.....viviiieieiies [ oriiriesisiisieseieississesesssieses | essesessessssassesssssssessesssssnsesss | essessessssessesssssssessessessnsassenss | essessssessesssssnsassessessssassessnsas
4. TOtalS. ..o | e 3,533,468 | ..o 3,829,313 | oo 4114414 | oo 3,454,571
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOMAIS. ... cviieieieisisisinsissinnees | onessisssessessssnsenssessssnsesssnsnes | fonssssenssessssnsssssesssessesssssnsesss | essesssssssessesssssnsessesssssnssnsenns | cossessssessessnsnssnsenssssnsansesneas
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOMAIS. ... cvrieieriesisieineissieniees [ onessenssessesssnenssessesnsenssesnes | foesssssnssessssnseessesssensesssnsnsesss | ossesssesssensesssssnsessssessessnsenns | eessessssessessnnssnsensssnssnsessens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 2,991,990 ..2,993,446 ..3,022,786 2,931,843
Industrial and Miscellaneous, SVO Identified 8. United States... ,908,095 ..6,902,232 ..6,981,872 6,830,000
Funds and Hybrid Securities (unaffiliated) 9. Canada........ 1,506,164 ..1,698,085 .1,921,426 .1,504,800
10._ Other COUNMES.......cvrerrrreries | onerernererennsnereeens 412,774 425918 429,478 400,000
11. Totals.....cooneens 827,033 ..9,026,235 .9,332,776 .8,734,800
Parent, Subsidiaries and Affiliates 12, TORAIS. ..o | ses | sesesssesssens st s sens s enssnnies | chbsssisssssins s st snb st | ehbenb sttt
13. Total Bonds........covummmsmnssensees | coveerviniencinenes 15,352,491 | .o 15,848,994 | ..o 16,469,976 | ..o 15,121,214
PREFERRED STOCKS 14, UNHEA SEAES. ... [ et | s esssessiees | cesseessesesesses s esseenees
Industrial and Miscellaneous (Unaffiliated) ST O 1T - o OO OO PP PPRT PRSP OO OO
16. Other COUNMMES. ..o [ | seseneieni s | criessssssissse s ssnessnesneas
17, TOtAlS. ... | e 0 [ e 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TORAIS.....vveieriisisiisiisiisiies | | s sens s ssssnnins | crssssissss e
19. Total Preferred Stocks.....ou | oo 0 [ oo 0 | oo 0
COMMON STOCKS 20. UNited SEALES......oucverrrvieriiees [ rerririieiicriennieseissiiees | sereesieseseeneesssesssesssensin | ceereeesiens e
Industrial and Miscellaneous (Unaffiliated) 21, CANAMA...... v | et nntens | serress sttt nnsenn | stsessess sttt ens s entneas
22. Other COUNMIES........ouuiiiiiis | crreiisiiisiiissiississississienis | s | cnvsnsssnisonsssnss s snssssssnes
23, TOtalS....ceieeincccisiciei | e 0 [ oo [0 R 0
Parent, Subsidiaries and Affiliates 24, TORAIS......coiiiiriniinnisninnis || s | e s
25. Total Common Stocks.....ce. | cooovnirciciniiriicisiicnens 0 [ oo 0 [ oo 0
26. Total StOCKS.....ruumesmessensmasanns | coriniisiiieiniiseisisenisseseienes 0 [ e 0 [ v 0
27. Total Bonds and Stocks...... | .ccccccoovirvinnnnne 15,352,491 | oo 15,848,994 | ......cccvvvveene 16,469,976
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Annual Statement for the year 2016 of the The Order Of United Commercial Travelers Of America

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a 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

1.1
1.2
1.3
1.4
1.5
1.6
1.7

397,604 |.....cceeeee 1,457,700 | ..coovvvenee. 347,311 s | ). 9,9, GO D 2,202,615 | . 142 | 2,328,446 | ..o 181 | 2,202,615 | oo

21
2.2
23
24
25
2.6
2.7

GoIs

31
3.2
33
34
35
3.6
3.7 Tofals...

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

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

....................... 20.8 | 2,991,990 | i 0

5.7 TOIS.....ei | s 109,411 | 1,846,943 | ..o 787517 | oo 204,910 | .o 43,208 | ......... D 9,9, SRS DT 2,991,989 | ..o 193 | 3,203,818




Annual Statement for the year 2016 of the The Order Of United Commercial Travelers Of America

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 Column 7 as a 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)
450,860 3,252,632 2,283,755 132,457 283,849 6,403,553 . 6,109,919 . 6,218,829 184,724
99,981 ...1,435,984 L7439 | ... 2,423,478 |... ... 15. 2,212,257 |... 4 . .2,349,085

90IS




Annual Statement for the year 2016 of the The Order Of United Commercial Travelers Of America

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 Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year

101 NAIC 1ot (<) B 957,875 |.oovvveernn 6,781,796 | ....cccvevnee 3,580,204 |.....covvenee. 1,022,881 | oo 765,022 | oo (010 O 13,107,778 | o844 | b XXX e e XXX e [ e 12,923,054 | ooooveirienee 184,724
10.2 99,981 | o 629,133 | .o 1,435,984 | ..o 183,986 | oo T43% | o0 [ 2,423,478 B [ XX e XXX s [ 2,349,085 | ..o 74,394
10.3 L0 . 0 . .0 .
10.4 0

10.5
10.6 NAICG...
10.7 TotalS...covvevevrvreiiinns

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

.0
.5,016,188 |..

1. Total Bonds Prior Year

1.1 ..656,951 | .........c...u 6,561,152 | .......cccouce 4,142,775 | v 955,614 | ..covvvenee 851,460 13,167,952 | ..ocooiiicis B[ 12,987,919 | oo 180,032
11.2 792,672 |. 1,168,474 | . . 144514 2,212,258 ..2,139,961

1.3

11.4

115

11.6

L0IS

11.7 Totals...oveeecirirennes . 1,062,212 | .. ..995974 | ...
11.8 Line 11.7:a5@ % 0f Col. 9. | v |78 | 345 | i 6.9 | s 6.5
12. Total Publicly Traded Bonds
12,1 NAIC Toicennenesenesseesssiesessessssessssssnsessessssssnens | seeenennenssseni 996,790 | riiinnennenn8,778,039 | oo 3,573,962 |..covrrennee 1,002,903 | ..coovvrennnnd B11,362 | ovoeeeeeeeeeeeineireieees | ceerreiieens 12,923,056

12.2
12.3
124
12.5
12.6
12.7
12.8 Line 12.7 as a % of Col. 7.....
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10.

............... 1,361,590

............... 2,349,084
. .0

1,056,771 |..coovvinnnne 7407172 | 4,935,552 |....ccceuunu 1,186,889
. ..485 . .18
7.6

Total Privately Placed Bonds

131
132
133
13.4
13.5
13.6

13.7 TOtalS ...t nssesessnsssenes | enveensnsneennen 1,089 | i 3,758 | e 80,637 | oo, 19,979 | oo 153,660 | .ooovvvereriereiiennd {11 I 259,119 | oo 17 | e 252,328 | oo 16 [ XXX 259,119
13.8 Line 13.7 as a % of Col. 7..... 311 LI . .00 . .100.0 |.. ....100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10...........cccoceevees | covvrrrveieririeinennan0.0 | o000 | il 0.5 | e, 0.1 . [ 1.7

(@) Includes $.....222,617 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.
(¢) 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 18§.....178,767; NAIC2§.......... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S......... 0; NAIC6S...... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations ...353,147 |. 21,377,159 ... ...347,311 ..2,154,123 .14.0 ... ..2,077,618 |.

(O .
1.1].. .124,998 |.

1.2 Residential Mortgage-Backed SECUMEIES..........ceurriirrieirerieens | ereirisieeneissieeeneins | rereeseeeensseeeeneessseens e .
1.3 Commercial Mortgage-Backed Securities..... -
Other Loan-Backed and Structured SECUMHES...........ovuveevierirernreriiies [ e .

.............. 1,457,700 |................347,311

.............. 2,328,446 | ...............151 | ............2,202,616

.0

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

.............. 1,525,768 9 | 1,609,620

................. 161,621

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

80IS

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

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 ISSUET ODlIGAtIONS........cvieiveiicieiricieirs et sssenes | etvsesessssssesssssssssneees | sosesessnsens 1,485,644 |......cconn 310,542
5.2 Residential Mortgage-Backed Securities 1.361,299 .o 476,974
5.3 Commercial Mortgage-Backed SECUMLIES...........covvveverrrreerieeieeeiis | e JER RN et .
5.4 Other Loan-Backed and Structured Securities..
5.5 TOMAIS......cueiiiieisi ettt b et snnenene | seresessnnesanaes

.............. 1,890,261
.............. 1,313,557

9,411 | .o 846,943 |.............. 787,616 |................204,910 | .................43,208 | ... . XXXioooooos | oo 2,991,988 | i 193 | 3,203,818

46,943 ..204,910 ....43,208

Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations ..301,117 |. 3,142,218 | ...
6.2 Residential Mortgage-Backed SECUMtIES..........cc.ceveieeriieriieeiiens [ e RN
6.3 Commercial Mortgage-Backed SECUMLIES..........ccovivevririrrenieinrieenins | e s
6.4 Other Loan-Backed and Structured Securities.. 249,724 |. 739,548 |...
8.5 TOAIS.....vueveivieiciiisiet ettt ettt | erentenernaenes 550,841 |...ccouue. 3,881,766

316,443 | ... ..358,243

...1,288,257
..249,958
.783,961 | ... A
.............. 8,322,176 I P

.989,272 |.

Hybrid Securities
7.1 Issuer Obligations
7.2 Residential Mortgage-Backed Securities...
7.3 Commercial Mortgage-Backed Securities
7.4 Other Loan-Backed and Structured Securities
7.5 Totals

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 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

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO.
9.3 Totals
10. Total Bonds Current Year
10.1 ISSUET OBlIGAtONS..........cveviieieiieeiecc e | ceetnseeeesnaes 654,264

10.2 Residential Mortgage-Backed SECUMLIES...........cocvvevrireeenirierceriiies [ e, 109,411
10.3 Commercial Mortgage-Backed SECUNHES...........ccoeviievriienirieriiees | e 44 457
10.4 Other Loan-Backed and Structured SECUMLIES. ..........ccveeveeeeeeciceens [eveveieieiiinnns 249,724
10.5 SVO Identified FUNGS..........ccoiveieieriiieieicsis s | seessenaa XXXt
10.6 1,057,856 1,206,867 839,416
10.7 Ling 10.6 @5 @ % Of COL 7..vuvvveeiiieiieisisisieseissi e ssississsenensns | evsenssesssassessssnens 6.8 . I I 78 | e 54
1. Total Bonds Prior Year
11.1 Issuer Obligations 406,993 |.....cccon.. 5,958,854 |.............. 4,741,310 | .o 812,800 |...cccovrrerne 938,453 | .......... )..9 NI IO ) 0.9 G U ) 0.9 CHRI RN 12,858,410 | ovvvvirereiriiens 83.6 | .o 12,606,081 |...cvovvriennee 252,328
11.2 Residential Mortgage-Backed SECUMIES...........covvviverrriinreeirenieiens [ cerrieieineinns 249,958 |...coocvvrrnns 436,685 |......ccoonne. 569,939 |...coovrrrrnn 249,412 | oo 57,521 | ..co... ) 9.9 G DR ) 0.9 RN P ) .9 I PO 1,563,515 | coovvveeiiis 10.2 | 1,563,515 | oo
11.3 Commercial Mortgage-Backed SECUMLIES..........co.vvvrivireieenieieinns [ e | eerersesssnnens 74,323 | oo [ e | i | e D,9.0, G D XXX [ D.9,0 S DR, 174,323 | oo 1A [ 3 T
11.4 Other Loan-Backed and Structured SECUHIES. .........cvevrerrerrinreies [ eovrrinereneinsinieneinnns | eereessennnnens 783,967 | .ovveereieieinnirrenes | evreererssiessssssissssseens | rerssesnsesessssesesnesnnes | seieeneens ) 9,9, G DR ) 0.9 CHN R ) 0.9, G IS, 783,961 | covoveveeerrieinne 5.1 e 783,981 | .o
11.5 SVO Identified FUNAS.........ccocrrvrreiiirinieiienieensneesseeennsneenns | eonrreens XRKurrnrrenenes | eereennens L. S DS S 0.0 ST DO, S 0.0 ST I 0.0 ST P D0, S P 0.0 S 0.0 ST P D00 S P XXX i
11,8 TOAIS.....vecvceeeccee ettt | srestesnsensenes 656,951 |....ccooue 7,353,823 |..ovovrennn 5,311,249 |.....cc...... 1,062,212 |..covveree. 995,974 | .......... ) 0.9 G DS ) 0.0 I R D 0.0 S IS 15,380,209 | .ooovrviririnnns 100.0 | ... 15,127,880 |...ccevvreenee 252,328
11.7 Line 11.6 858 % Of COL 9...ocvovvvcveccc et | evererienienessenisnea KT T A78 | oo, 345 | e, 6.9 | e, 6.5 ... ) 0.0 S PR XXX ooovvver [ D0 S 1000 |.............. 0,0, S 984 | oo, 1.6
12. Total Publicly Traded Bonds
12.1 ISSUET OBIIGAtIONS. ......cvvveircericie ettt ssensnes | seeesressnnenees 653,179 |..cocevnee 6,225,784 |.............. 4,458,578 |.....cocouc.... 981,978 |..covvverrens 642,547 | oooei e XRX s | e 12,962,066 | ....oocovvverrnnns 835 | 12,606,081 | ..ovoeererieines 82.0 | .ivrrrnn. 12,962,066
12.2 Residential Mortgage-Backed SeCUNES...........o.vverrerureneeneirnirinenees [ ceereineineenees 109,411 | oo 361,299 |..oovvreerennn 476,974 204,910 | o 43,208 | XXX e 1,195,802 | cooovoveean Y 1,563,515 | cooveeerceras 10.2 | 1,195,802
12.3 Commercial Mortgage-Backed SeCUrties...........coovrvvernenenreneinnens | vvrvvreneeneen AT | 80,541 [ e | e | ceverenenessenennennes | veereeee XX Kot v 124,998 | ..o 0.8 | i 174,323 | oo L1 IS, 124,998

12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds
12.6 Totals
12.7 Line 12.6 asa % Of Col. 7....oevvvvireeireriercies
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10
13. Total Privately Placed Bonds
13.1 Issuer Obligations
13.2 Residential Mortgage-Backed Securities...
13.3 Commercial Mortgage-Backed Securities
13.4 Other Loan-Backed and Structured Securities
13.5 SVO Identified Funds

................. 989,272

................. 989,272

............ 15,272,138

............ 15,272,138

685,755
........................ 6.9 | o885 | 323 |l T8 | 45

................. 153,660

13,6 TOMAIS. ...
13.7 Line 13.6 @S @ % Of COL. 7..ouvvrieirieieiesieieeissees e issssssssseses | eesesseesssssseeseennens (0 15 | s K I T | s 59.3
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10...........c.ccceeeeivrrrveeenes | voveririiieiiieiinan 0.0 | i 0.0 | oo 05 | i (U 1.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year. 153,959
2. Cost of short-term iNVEStMENS ACAUINET. ........cvriirieiiee et sssenses | sebessesesesess st ss bt bnteene 1,660,256 | oo B GO0 OpT BY
3. ACCIUAI OF BISCOUNL. ... bbb | esbsb bbb bbb bbb L OO PO OO DO OT O DOTT OO UPO OO
4. Unrealized valuation INCIEASE (QECTBASE)...........c.uruuiuueruiiiesiieeiesiesire it esbenes | oebiesbes i bbbt [ OO PO U ST
5. Total gain (I0SS) ON GISPOSAIS........c..evireiieisiiiieiieisitsse ettt s sttt b nsenss | S1ebssbessesssssssesse bt s s e s s s s en s b b st b st nnns 0 [ ittt | ebetess sttt s s b et s bt s s ssetas | HebeRseE R esE et b e Rt bR s bt e s s s st n b st entenaes | Shntesiet et ettt s
6. Deduct consideration received 0N dISPOSAIS.............curueiireuriiieieiiieisiseiete st sss et ssssesessnses | seessssssessssesesssssssessesessssnsasassnsesns 1,635,448 | oo TL835,448 | oottt | ettt ettt a et ettt ettt e s et et et eteteteseberens | seeesssstn s s s s s s s ns e s s s e e e s s annanananas
7. Deduct amOortization Of PrEMIUML..........ciuiieieiririeieiieses ettt sse st snntens | 21ebsstessessesassesse b e s sss e s s s b en s st en s bt nnns [ OO PP T OO T PP TTT
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............cccvueuriiirieiiieirieisceeeesiseieseisis | ceriisseteisee st b e 0 | ettt nnes | feeetet ettt ettt h et e bt s ettt eesebesesesesanne | SttseietesseE et et ese s bR Rt e e bt e R et et e Rt s st etetes | ektsesetebet et et a et et e st e bttt et n Rt ne b e
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)..........ccceururirinieiiiniiniieiens | oerreesseiesssesesssse s AT 767 | oo ATB767 | oo 0 [ o e 0 | o e 0
11. Deduct total NONAdMItted AMOUNLS...........c.ciiiiiri i | fenbeib e bbbttt O OO OO OO OO OO OO O OO OO PO PO OO OOO OO O PO OO OUO PO UO PO PO U PO UOO ) FOOO OO OO PO OO OO PO OO PO PO PO PP PO PO
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....eviuerrererirsieisessissseessesssersssssesssesssessssnsesss | eossssssssessessssassssssssssessesssssssassessssans 178,767 | coveeeseresei e 178,767 | oot enes 0 [ o 0 | ot 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, SlI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

F

o} 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 Obligations
912828 M5 6 |US TREASURY N/B........ccoovuiriireiinneinceiisnesieseeissesissesissessssssssssssissssnns | woveeee | oo | venevenseens | eenvevneee T | 101,225 [ 98.742 ..98,742 100,000 101,140 er2.250 ... 2.100 [MN...... 292 05/20/2016. | 11/15/2025.
912828 RE 2 |US TREASURY N/B... . . ..100.624 | ... 125,780 125,000 124,898 1500 | 1.550 |FA....... 08/28/2013. | 08/31/2018.
912828  RP 7 |USTREASURY N/B.......cccooiiiriiiriiinreeinrerissnsiissesissesiesessessssssssssssesssssnsnns | woveeee | oo | cenevvnenee [ eenveveen T | i 202,184 {...101.059 | ...covvvvreenne 202,118 200,000 200,630 1750 1.570 |AO...... 09/18/2013. | 10/31/2018.
912828 RR 3 |US TREASURY N/B... ..148,773 {...100.276 150,415 150,000 149,173 .2.000 |...... 2.110 |MN...... 09/19/2014. | 11/15/2021.
912828 TG 5 |US TREASURY NB... . .170,803 |..... 99.899 | ... 174,823 175,000 174,380 ...0.500 |...... 1.110 [ ... 09/18/2013. | 07/31/2017.
912828 U2 4 |USTREASURY N/B.......cooorviirriirriinriinnsiinsesssssssssssssssssssssssssssssssnnssns | woveene | oo | venvvnnenns [ eenrorneen ] | oo 47,668 | ..... 96.229 | oo 48,115 50,000 47,671 ......2.000 2.530 |MN...... 12/23/2016. | 11/15/2026.
912828 UJ 7 |USTREASURY NB... 148,787 |..... 99.922 .149,883 150,000 149,640 ....0.875 | ... 1.090 |JJ....... 05/20/2014. | 01/31/2018.
912828 VA 5 |US TREASURY NB... . ..97,582 |..... 98.620 ...98,620 100,000 98,407 L1125 1.610 |AO...... 03/13/2015. | 04/30/2020.
912828 WS 5 |[USTREASURY N/B.......cccooviiriiimriiineiiiniiisneisnesssssesnssssssesesssssssssssnnsns | wovenne | oo | conevvnnnne [ eencvnnne T | i, 99,707 |...100.752 100,000 99,849 1625 1.680 |JD....... 05/21/2015. | 06/30/2019.
912828 WS 5 |US TREASURY N/B... ..403,035 |...100.752 400,000 401,902 1625 | 1.420 |JD....... 05/21/2015. | 06/30/2019.
912828 WY 2 |US TREASURY NB... ...101.584 150,000 152,659 0nn2.250 .. 1.840 |JJ....... 08/06/2015. | 07/31/2021.
912828  XB 1 |USTREASURY N/B.......cocooiiiriimireiinneiinieeiscesisnesissesisssssssessssssssssssissssnns | woveene | oo | venevenneens | eenvovneee T | i 98,707 [ 98.067 100,000 98,894 2125 | 2270 |MN...... 06/02/2015. | 05/15/2025.
912828  XQ 8 [USTREASURY N/B.......ccooomuiimmiinmniismmiisssiisssisisssisissssesssssessssssssssssssssssssssenns | eovnnne | oo | oonnvvnnnee | aonveenne ] | ciinnninnnnn. 99,631 | 99.645 100,000 99,607 ...2.000 |...... 2.070 |JJ...... 11/06/2015. | 07/31/2022.
0199999. U.S. Government - Issuer Obligation: 1,896,130 XXX | 1,902,344 | e 1,900,000 1,898,850 XXX XXX XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38378K DB 2 | GNMA 201343 Buvvooosscsrssessssssessssesssessesesseseresres Lo [ L [ e 126,043 | ....99.193 122,980 123,080 124,998 ].....1.964 [.....1.400 [MON... 03/26/2013. | 04/16/2039.
0399999. U.S. Government - Commercial Mortgage-Backed SECUMHIES. ..ot 126,043 XXX 122,980 123,980 124,998 XXX XXX XXX XXX XXX
0599999. Total - U.S. Government...........ccccccecvurvernnceenas 2,022,173 XXX | i 2,025,324 | ..... 2,023,980 2,023,848 XXX XXX XXX XXX XXX
All Other Governments - Issuer Obligations
135087  UE 2 [CANADA ... | crsenas 300,133 156,227 179,500 2009.750 |......5.860 Dot | oo 1,297 | 15,438 | 06/12/2001. | 06/01/2021.
56344Z BB 4 |MANITOBA PROVINCE........ccosiieoiieineiirneiesneeeseeessessssesessssesssessssessssesssns | seneees ...61,708 44,636 45,021 ....5.500 ...2,490 | 02/27/2004. | 11/15/2018.
563469 DS 1 |MANITOBA PROVINCE ..225,980 148,787 161,621 w1750 11,831 | 05/17/2002. | 12/22/2025.
642869  AE 1 [ NEW BRUNSWICK........coooiiiiiiriiiiceiieceiieceiiecesiesesiesesisessssesesisssseesssienenens | oo 18,598 18,573 +0:.3.550 05/03/2013. | 06/03/2043.
651329  BA 1 |NEWFOUNDLAND & LAB HYDRO......ooviuermiieierineirneisisissiesssssssesessssssnsens | seveees 74,394 77,961 ....6.650 09/05/2002. | 08/27/2031.
651329 BC 7 |NEWFOUNDLAND & LAB HYDRO e 55,795 54,056 .5.700 08/13/2003. | 07/14/2033.
669827  8Z 3 [NOVA SCOTIA. ...ttt ssssssessesssssnes | sevnes 18,598 20,384 w4400 03/21/2012. | 06/01/2042.
669892 EG 9 [NOVA SCOTIAPROVINCE........ccooouiriiieiieceieseeeseeisseeesenessesessesssenes | ceveees 92,992 93,478 .r.3.500 10/11/2012. | 06/02/2062.
683234 LN 6 | ONTARIO PROVINCE.......cccovmriiiiriiieinsieienisssssssisssessssssssessessssesensenses | sevnes 133,909 172,622 ......6.250 09/24/2012. | 08/25/2028.
683234  SL 3 |ONTARIO PROVINGE..........ccooiiiriiriiiereiieceiieseieeseseeseseesessseseseesesesssenens | i 48,356 50,043 .....5.850 01/15/2004. | 03/08/2033.
683234 YD 4 |ONTARIO PROVINCE........coomiirirriiriiinsriinssisnssisessesssessssssssssssssssssssssns | s 167,386 170,231 ....4.700 09/22/2006. | 06/02/2037.
689551  ED 7 |CITY OF OTTAWA. ... sesssssesnsseans | e 37,197 37,107 w4200 07/17/2013. | 07/30/2053.
705464 DQ 5 |PEELREG ONTARIO......coooiiiiiiiiieiieneiiseeissiiss s esessesssssesins | s . 18,598 18,932 <5100 03/08/2011. | 06/29/2040.
741666 CR 0 |PRINCE EDWARD ISLAND........ccccoourviimiiiinniisneiienniissnsisnsissssssnssssnsssnnnns | vsnne [ oo | convvvnnnne | e TFE ] 000,121,608 | ... 91.863 114,829 92,992 92,514 .....5.300 01/28/2005. | 05/19/2036.
741666 CS 8 | PRINCE EDWARD ISLAND. ceerevnenerenesssensnsnssssnsses | e | o e | e IFE | i 57,278 85.371 | ... ..51,223 44,636 43,678 coer 4650 03/17/2010. | 11/19/2037.
748148  QJ 5 |QUEBEC PROVINCE.........cccoooiimiiiiriiinniisneisnnisnsisnsissnsissnssssnsssnnssnnss | wovnnne | oo | convvvnnnns | e TFE | . 182,548 [ L 99.012 | oo 201,985 151,763 143,146 ......6.000 10/14/1999. | 10/01/2029.
803854  JA 7 | SASKATCHEW PROVINCE..........coooommmiimiriimmriirnnneirsnnrisnneesensisssessssessnnnns | voveene | ev | verevernenns | e TFE | 50,116 [ 98.878 ..49,439 37,197 37,859 ....5.800 01/09/2004. | 09/05/2033.
891288 DD 1 |CITY OF TORONTO.....ocmiuiiieieireriiieirerisisssssssssssssesessssssessessssssessssssssensees | sevees . ..A47,238 | ... 87.297 | ... ...38,411 32,733 35,581 w4700 12/06/2011. | 06/10/2041.
98704C QT 6 |REGIONAL MUNI OF YORK........cooorviirriieriiieneienneeesnenisnesisnesessnesessnsnnnenes. | eeviiee | oo | eoveenncnene | ceee TFE | e 26,223 |..... 79.819 | i 19,955 18,598 19,014 .....4.000 10/11/2012. | 05/31/2032.
98704C QW 9 |REGIONAL MUNI OF YORK......ocomimieerriinsniinsniessniessnsssssnssssnssssssssssssnsnnnnes | evvnne | oo |eovsnnnnnne | conn TFE | i 47197 |..... 80.037 40,019 37,197 38,298 .....4.050 09/18/2014. | 05/01/2034.
0699999. All Other Governments - Issuer Obligations.. 2,092,243 XXX | ... .1,803,988 | .............. 1,430,589 1,509,619 XXX XXX XXX
1099999. Total - All Other GOVEMMENLS..........uuuiiiiiiiiiiiiiis it 2,092,243 XXX | 1,803,988 | ...cccov 1,430,589 1,509,619 XXX XXX XXX

U.S. Special Revenue & Special A

t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations




1’0l

Annual Statement for the year 2016 of the The Order Of United Commercial Travelers Of America

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
o} 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
196558 RW 2 | COLORADO RIVER TX MUN WTR.......... ...102.905 200,000 200,000 3250 | ... 3.240 |Jdeess | v 3,250 | oo 6,500 | 11/30/2011. | 01/01/2019.
313378 CR 0 |FHLB....oiieceeiecceeie et ...100.526 100,000 103,983 2250 .. 1.450 10/21/2016. | 03/11/2022.
313383 HU 8 [FHLB...cooiiccecceece e ...100.254 200,000 200,736 1750 1.630 09/14/2015. | 06/12/2020.
313560 K3 6 | FNMA ... ssssssssssesssssssssssssssssssesssssss | eoneees | oo | consvnnenne | ovevvenens T | v 99,813 | s 94.602 100,000 99,824 2125 | 2.140 05/18/2016. | 04/24/2026.
3135G0 Q8 9 [FNMA ..o eseenesissenssissssienssssesessssssssessesssssessessnses | venns | oo | vvnninennns [evvvennnened [ e 99,820 [ 97.267 100,000 99,827 1375 1.410 10/21/2016. | 10/07/2021.
438701 WS 9 |[HONOLULU HI CITY & CNTY ...100.438 200,000 200,000 oo 2.554 2.550 07/23/2015. | 07/01/2021.
491189  FV 3 |KENTUCKY ASSET/LIABILITY COMMN.... ...100.531 200,000 200,000 0 2.668 ... 2.660 02/07/2013. | 04/01/2021.
59259Y DF 3 [METROPOLITAN TRANSN AUTH NY ...105.323 175,000 180,258 .. 4.969 3.300 12/28/2011. | 11/15/2018.
73358W  UF 9 |PORT AUTHNY &NJ ...100.842 100,000 106,735 . 3.621 2.650 07/19/2016. | 10/15/2026.
783186 NE 5 |RUTGERS ST UNIV NJ ...104.473 200,000 204,823 | ..ooovvvenvrrnnerinnne | ovnrrernnee(1,353) [ v e [ 00.3.896 | 3.120 11/28/2011. | 05/01/2020.
797669 UH 9 | SAN FRANCISCO CA BAY AREA RAPID TRAN ...100.675 . 200,000 200,000 | .ooviieiinniinninnnis [ [ o [ 1712 | 1.710 09/21/2012. | 07/01/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.............corisrisisserinnnisnisrssisneeees 1,815,943 XXX | s 1,796,104 | .o 1,775,000 1,796,186 0 XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M4 WK 5 | FHLMC G03050 ...109.332 22,369 23,809 | .oovveeriierrreienies [ eeverienrieen(B24) [ | i | 200.5.000 | oo 3.450 12/02/2011. | 07/01/2037.
3128M7 L4 6 | FHLMC G05447 ...107.816 29,784 31,228 | [ e (B49) s | e | 204500 | e 3.460 11/21/2011. | 05/01/2039.
3128M8 AV 6 | FHLMC G06020 ..111.389 13,412 14,526 | ..o [ errriirennenne(367) [ v | 20005500 |, 3.370 03/27/2012. | 12/01/2039.
3128MJ S35 | FHLMC GOBB537.......ccormvrrrineirerinriiensensssisensssssnsnsenssssssssssssssssssesssssssessns | woneees | oo | conevnneendt | oo | i 155,895 | oo 99.794 158,194 156,032 | .ovovvvverrrerieriinens [ s 309 [ | v [ 200.3.000 | e 3.200 07/28/2014. | 07/01/2043.
3128MJ  UA 6 | FHLMC G08576 ...102.469 70,868 71,014 | e [ eevrrienieend(39) [ [ e [ 2003500 | e 3.460 03/19/2014. | 03/01/2044.
3128MJ WV 9 | FHLMC GOBB27T........coouverrerensiesesienisesiseessessssessesssesssseessssssssssensesssssssssans ...102.469 227,523 236,880 | ..o [ everreenne(2,398) [ o e [20.3.500 | 2.810 04/21/2016. | 02/01/2045.
312928 B3 3 |FHLMC C09058 ...105.093 60,296 62,594 | ...ovvvevnrrnerrinnns | e (T12) [ [ 204000 | 3.310 03/19/2014. | 03/01/2044.
3132GK  F4 3 |FHLMC QOA0BT..........couvemierreiceisiseeiessesss et sssesssess s esessssessessnsens ...102.951 26,877 27,266 3.260 12/02/2011. | 10/01/2041.
3132GV L6 7 |FHLMC QO9949..........cooviiiiiriiiccinnissicssissienissississsissssessssisssssissinnns | convnes | oo | ceveveneneddh [ | 103,119 | 99.959 98,252 102,525 2.350 12/04/2012. | 08/01/2042.
3138AW  4W 0 | FNMA #AJ5336 ..102.829 50,362 51,596 2.300 03/26/2012. | 11/01/2026.
3138M2 A3 0 | FNMAHAO9925........cooivrnrirrireirseiseisesieesiesiseenns ..103.113 76,456 81,094 2.550 12/04/2012. | 07/01/2042.
31398Q ZS 9 |FHLMC 3745 AV ...106.563 204,618 215,073 | oo | rverirerene2,882) o v [ 024,000 | 2.460 12/20/2011. | 09/15/2023.
31417Y  TT 4 [FNMA#MADSET.......oveeevecrieiieeieieenne ...105.508 63,695 66,041 | ..o [ eerrerneneen(B87) [ | e | 2004000 | e 3.320 11/21/2011. | 11/01/2040.
31418R GS 4 |FNMA#AD3808..........cccooererrrirrrerrerernnns ...107.769 17,555 18,476 3.350 12/02/2011. | 04/01/2040.
314196 CZ 5 |FNMA#AE5487............ ..104.317 36,581 37,648 | .o [ ernnenenenn(808) [ | | 2003500 [ 2.560 12/01/2011. | 10/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities............ XXX | e 1,197,343 | s 1,156,842 1,195,802 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation XXX | 2,993,447 | ... 2,931,842 2,991,988 0 XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
00206R BN 1 [AT&T INC...cccvtrirrrerirericirrissrerienisesssnssssssessensssssseesssssssssssssesssssssnss | seveee | oo [ eonneenn 12| eeiinFE | i 194,171 | L 95.981 200,000 195,188 | ovovveeerrrerirerinens [ e 728 [ | v | 20002625 | i 3.070 11/06/2015. | 12/01/2022.
0258M0  DP 1 | AMERICAN EXPRESS CREDIT.......covviiriiineiieiieeerneesseisessseins 100.402 200,000 199,955 2.250 08/12/2014. | 08/15/2019.
037833  AK 6 |APPLE INC......cccoviririeriiieniinineiessinssienississssssssensensesessssssssnssssenseness | eovnees | oo | cennreneee 1| et IFE | 88,211 97.507 100,000 91,749 | oo [ v 1,128 [ | e [ 2002400 | 3.880 09/18/2013. | 05/03/2023.
039483 BB 7 |ARCHER-DANIELS-MIDLAND ...108.000 200,000 214,224 | o | e BB s s [ 4479 | 2.660 05/23/2013. | 03/01/2021.
05531F  AS 2 [ BB&T CORP.......covuriiiiirirritiiesi ittt ...100.629 200,000 199,855 | ..oovvervververinens [ e8| | | 2002450 | 2.470 12/03/2014. | 01/15/2020.
06406H BM 0 |BANK OF NY MELLON ...107.750 200,000 214,408 | ..o [ rveeeeenne(5,844) [ s [ [ 05450 | 2.310 03/12/2014. | 05/15/2019.
06849R  AF 9 |BARRICK NAFIN LLC ...105.532 100,000 105,853 | ..o [ eeeveeeennd1,223) | o | e [ 004,400 | o 2.970 10/31/2012. | 05/30/2021.
07177M AL 7 |BAXALTAINC ...100.600 100,000 104,993 | .ooovvvveererrerninens [ e (168) [ o | e | 2002.3.600 | oece 2.580 10/18/2016. | 06/23/2022.
071813  BQ 1 |BAXTER INTERNATIONAL INC......cccvvvvirriinrnrirnrrnersnirssiernnisessensseissnsessssnns | verenne | oo | eoreren,2 [ i 2FE | iiiiiii..99,904 [ ... 92.262 100,000 99,907 | oo | e | e | e [ 202600 | 2.610 08/10/2016. | 08/15/2026.
09247X AL 5 |BLACKROCK INC......c.covvvrrimrimerinrrierirenireenns ...103.181 . 150,000 150,370 | covovveververivnrnnens [ evveververine(34) o | e [ 200.3.500 | oo 3.460 09/12/2014. | 03/18/2024.
120568 AV 2 |BUNGE LIMITED FINANCE CO ...100.764 .100,764 100,000 99,981 | ..ocvieverrrnnrinnnin [ evnerinriennnnB0 [ | e [ 200.3.200 | 3.240 06/12/2012. | 06/15/2017.
12189L  AB 7 |BURLINGTON NORTH SANTAFE........oocenivirerieirrerienns ...104.140 .104,140 100,000 101,262 3.200 12/02/2011. | 09/01/2020.
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172967 HC 8 |CITIGROUP INC.................. ...100.931 100,000 99,873 2r2.500 ... 2570 [MS...... | oo 660 | ............ 2,500 |09/19/2013. | 09/26/2018.
20825C AN 4 | CONOCOPHILLIPS ...104.407 200,000 204,562 25200 |...... 3.410 09/16/2013. | 05/15/2018.
25179M AP 8 | DEVON ENERGY CORP . , cerrenenn 104,074 ] L 99.250 100,000 102,391 03250 ... 2.740 11/21/2012. | 05/15/2022.
260543  CH 4 | DOW CHEMICAL CO......coooriiimeiireiireiieseeiesesiesesisesesssssseesesseseseesesennes e 12 L 2FE | 98,266 | 99.700 100,000 98,916 ....3.000 |...... 3.200 11/06/2012. | 11/15/2022.
277432 AH 3 |EASTMAN CHEMICAL CO 108.166 100,000 105,885 ......5.500 3.330 06/04/2012. | 11/15/2019.
30231G  AF 9 |EXXON MOBIL CORP........ccoomrrimmrenrereneeirenerrenesissnnessnssssnessssnessnesssnenes | oveeee | oo | ceneeen 1,2 [ it IFE ] 122,100,990 | ... 97.677 100,000 100,828 oern2.709 2.590 03/18/2015. | 03/06/2025.
31428X  BF 2 |FEDEX CORP.............. . . 99,796 |..... 99.226 100,000 99,810 0003250 ... 3.270 03/21/2016. | 04/01/2026.
354613  AK 7 |FRANKLIN RESOURCESINC............... . ,084 | ... 97.082 200,000 192,861 002,850 ... 3.340 12/11/2015. | 03/30/2025.
361448 AQ 6 |GATX CORP ...100.813 100,000 99,552 ...3.900 |...... 3.980 03/14/2013. | 03/30/2023.
372546 AR 2 | GEORGE WASHINGTON UNIV. ...100.344 200,000 200,050 | ..oovveereerernenrenis [ errerrrerrenens(T0) [ e [0 1.827 |, 1.790 06/28/2012. | 09/15/2017.
38141G RC 0 | GOLDMAN SACHS GROUP INC... ...100.588 100,000 99,991 2.380 01/16/2013. | 01/22/2018.
45866F AA 2 |INTERCONTINENTAL EXCH ...104.489 100,000 99,442 | ..o [ v 7O s | e | 2040000 | s 4.090 10/01/2013. | 10/15/2023.
45866F AC 8 |INTERCONTINENTAL EXCH . . ...100.427 100,000 102,012 | oo [ oo (81) | s | e [0 2.750 | e 2.200 11/14/2016. | 12/01/2020.
459200 JG 7 |IBM CORP ) IO (P TFE| 105,573 |...102.067 100,000 105,272 | covveevcvcvenvrnnins [ eevrenneeennn(301) | s | e [ 203,450 | i 2.790 05/19/2016. | 02/19/2026.
46625H QJ 2 | JP MORGAN CHASE & CO.......ccocoooirrriierireniirecnes . 2] 1FE 100,686 |..... 99.511 100,000 100,605 2.390 05/24/2016. | 03/01/2021.
478111 AB 3 |JOHNS HOPKINS HLTH SYS.............. e | e TFE| oo 100,000 |..... 96.590 100,000 100,000 | .eouvvrirciierieens [ e [ | e | 2767 | 2.760 05/01/2013. | 05/15/2023.
581557 BE 4 |MCKESSON CORP. ...102.945 100,000 100,000 | .cveoeceeeemiiieneiins [ e | e | cererreneseneienens | 203796 | 3.790 03/05/2014. | 03/15/2024.
59156R  BH 0 |METLIFEINC......... ...102.602 125,000 125,685 | ..oovveviccrccrienns [ evrineiieneenn(81) [ | e | 202.3.600 | e 3.510 09/19/2014. | 04/10/2024.
594918  BP 8 |MICROSOFT CORP........cccocommmrimmmriinnriirnrissneissniessneessneessnssssnssnnnssssnnens | wovneee | oo | veeeeen T2 [ et IFE ] 002,199,790 ... 96.828 200,000 199,806 | ...oovvvevrerierrnens [ crrverrinerineeenn 18 [ | e [ 2001550 | i 1.570 08/01/2016. | 08/08/2021.
595620 AK 1 |MIDAMERICAN ENERGY CO..... ...104.501 200,000 209,722 | oo | ovrrrenenn( 1,248) | v e 023700 | 2.870 01/25/2016. | 09/15/2023.
61746B  DZ 6 |MORGAN STANLEY.............. . . ..101.232 150,000 149,716 3.900 01/22/2016. | 01/27/2026.
693476 BN 2 | PNC FINANCIAL SERVICES..........coomiiiiriirieiereiieseiseseiieseiisseseesesissssieees | e . 2| 1FE 106,160 |...102.651 100,000 103,594 | oo [ ervirereereenn(852) | oo | e [ 2000.3.300 | i 2.540 11/21/2012. | 03/08/2022.
74456Q AS 5 |PUBLIC SERVICE ELEC & GAS............ RSSO O [P L TFE| e 117,873 |...104.761 100,000 103,927 2.290 11/23/2011. | 05/01/2018.
828807 CS 4 |SIMON PROPERTY GROUPLP...... . ...100.999 150,000 149,767 | oo [ 28 | s | e [0 3.375 | 3.390 09/03/2014. | 10/01/2024.
863667 AM 3 | STRYKER CORP ...100.125 100,000 99,968 2.630 03/03/2016. | 03/15/2021.
87612E AV 8 |TARGET CORP......... ...105.827 125,000 131,054 | oo [ e (1,819) | s | e [0 3.875 | 2430 11/05/2014. | 07/15/2020.
887317  BA 2 | TIME WARNER INC.......ceooviriirimrrinininiveiinneenississisesissssensenissnsssssienns | eovneen | oo | cennen 1,2 | e 2FE | i 98,711 | 93.192 100,000 98,786 3.090 05/06/2016. | 07/15/2026.
89236T CQ 6 |TOYOTAMOTOR CREDIT CORP ...100.801 . 200,000 199,603 2.830 07/08/2015. | 07/13/2022.
92343V BQ 6 |VERIZON COMMUNICATIONS, ...106.746 106,746 | ... 100,000 105,983 | ..oovvvvriververinens [ e (1,512) [ | e | 2004500 e 2.780 11/24/2014. | 09/15/2020.
942683  AF 0 |ACTAVISINC.......ocvviririiniisriseccsnisnisssssisssssssssssssssssssssssssnsssssns | eovnees | oo | connen 1,2 | e FE | 099,165 | .. 99.505 | .... 99,505 | ... 100,000 99,486 | ....vvrvercrrirenenes [ eerverierrinenn80 [ | e [ 2000.3.250 | i 3.340 09/27/2012. | 10/01/2022.
94974B  GP 9 |WELLS FARGO & CO......cecoriiviricririicisrissiississiesissssessississsssssissnisnis | cennes | oo | cevvernene | e TFE | i, 149,760 | ... 99.796 | ..ovvvvriis 149,694 | ... 150,000 149,788 3.560 11/06/2015. | 09/29/2025.
98458P AC 9 | YALE UNIVERSITY. 200,000 202,143 | oo | e 912) [ [ [10.2.086 | ... 1.600 02/04/2015. | 04/15/2019.
007863 AH 6 | AEROPORTS DE MONTREAL... 55,795 55,795 | civoorvreriereneninnne | erirneeneriieninenns | sennenensiinnninnes | servennenenn 1,573 1023919 | 3.910 09/21/2012. | 09/26/2042.
078149 DW 8 |BELL CANADA................. 72,162 72,485 | .o | s 26) | o | 2,051 11...7.000 | 6.940 10/25/2000. | 09/24/2027.
112572 AC 3 |BROOKFIELD ASSET MAN INC 37,197 37184 | oo [ e | e | e 1,048 [.4.540 | 4.540 09/07/2012. | 03/31/2023.
112585 AG 9 |BROOKFIELD ASSET MAN INC 37,197 37,187 | o [ e [ | e 1,048 1......5.300 ... 5.300 10/20/2010. | 03/01/2021.
12657Z AW 3 |CUINC 55,795 55,795 | .ovoorverereiieneins [ eoreneineneireneinns | cverevseneiseneins | eeeeneneenn 1,073 [ 14543 | L 4.540 10/19/2011. | 10/24/2041.
12657Z BG 7 |CUINC 37,197 37,197 | o e e | e 1,049 .....3.964 | ... 3.960 07/23/2015. | 07/27/2045.
136069 CV 1 | CANADIAN IMPERIAL BANK............ 87,785 87,652 | ..ooevereverrcrrveineins [ 22 [ | e 2,466 | ......6.000 |...... 6.020 06/03/2008. | 06/06/2023.
136765 AP 9 | CANADIAN WESTERN BANK 37,197 37197 | oo | e | e | ceveeneennn 1,049 {113,463 | ... 3.460 12/12/2012. | 12/17/2024.
140062 AD 9 | CAPITAL DESJARDINS INC 74,394 TA394 | oo | o | e | 2,098 {5187 | 5.180 04/30/2010. | 05/05/2020.
29290 AC 4 |ENBRIDGE GAS DISTRIBUTION 37,197 37185 | oo | e | e | ceeeneenn 1,048 {106,160 | ... 6.160 12/11/2003. | 12/16/2033.
293365 AC 6 |ENMAX CORP 74,394 TA394 | oo | e | e | e 2,098 ].....3.805 | ... 3.800 12/02/2014. | 12/05/2024.
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31807Z  AE 2 |FINNING INTL INC....ccooviirivicriririeiinsiinesieneseesesissssessensssessssssssssnessenes | vovnees | oo | cennvenenne | verenn2FE | v 97,853 | o 78.564 | ..oovvvvcrins 78,564 74,394 74,385 8020 |...... 6.020 | JD....... 05/09/2008. | 06/01/2018.
350852  AM 8 407 INTLINC....cooiieerieerierierirneerseisensenissesseesssisesssssesssssssssesessssssnssnnnss | venvees | oo | sevvernne [ i FE | i 97,784 |, 92.904 92,904 74,394 74,315 05750 .o 5.750 |FA....... 02/08/2006. | 02/14/2036.
35085Z  BJ 4 [A07 INTLINC...oovvirvrerereiccieniseisissienssissiensssissssssssssnssssenssnssessessssesesenses | eovens | oo [ooeeee 1,2 | et IFE | v, 91,978 | 78.897 | ... 74,394 74,346 .en3.350 | ... 3.360 | MN...... 05/16/2014. | 05/16/2024.
39191Z AF 6 | GREATER TORONTO AIRPORTS.........oovuuiririmerinerirneesssissessssssnsssssessensnsens | onenes | oo | veverneenns (. AFE | e 99,449 |...105.997 | .covvvrvirrns 105,998 74,394 75,282 .....6.980 |...... 6.850 | AO...... 11/22/2002. | 10/15/2032.
40156A  AA 3 | GUELPH HYDRO ELECTRIC.......ccitimriiiniriierisnieiesssesssssssissssssesssssessenss | onnne | o0 | veveveninnss | avveee 1FE| oo 48,956 | ... 83.446 41,723 37,197 37,197 5264 | ... 5.260 |JD....... 12/01/2010. | 12/06/2030.
448055  AK 9 [HUSKY ENERGY INC......ccoovvumirirrinirrceieniseenserisssnensensssssssnssssssnssensensnne | vevenne | oo | eevenens 1,2 [ e 2FE .101,877 100,000 100,528 w4000 .. 3.910 |AO...... 03/25/2014. | 04/15/2024.
455870  AB 1 [INDUSTRIAL ALLIANCE.........ccriimriiiiriiieissieesiseiesssssessssesssssssesessssenes | coeres 25| ... 1FE 74,394 74,365 0rnn2.800 ... 2.800 |MN...... 05/16/2014. | 05/16/2024.
45824R  AA 7 |INTEGRATED TEAM SUHC......ccooviierieririecereeissisesiesiesessesssssssssesssensnee | ovenen | oo | veverseeiene | avve 1FE 18,054 18,054 5946 |...... 5.940 |MN...... 03/08/2011. | 11/30/2042.
548243  AF 1 |LOWER MATTAGAMI ENERGY.......ccoimiimiiirinireiniirerisisinsiserssssesesssssenssnnas | eevenes [ 1FE . 37,197 37,197 L4944 4.940 |MS...... 09/17/2013. | 09/21/2043.
739239  AB 7 | POWER CORPORATION CANADA........ccooiriermerierrieriresesseessssnsnsrsessnensens. | eevenee | o | vovereenes (. TFE| 97,853 |..... 83.616 | ...ccooo.... 83,616 74,394 74,380 w1570 | 7.570 |AO...... 04/15/2009. | 04/22/2019.
780086 GH 1 |ROYAL BANK OF CANADAL........cooueirrinniiettesesessssisesssssssssesesssssssisssssnss | seeees 74,394 74,381 2770 e 2.770 | JD....... 12/06/2013. | 12/11/2018.
78461G  AB 8 | SNC-LAVALIN INNISFREE.........ccoooiriieriiiniricrienisieississiiesiesessessenisssssens | voenes 36,501 36,501 8632 | 6.630 |JD....... 07/08/2010. | 06/30/2044.
95751Z AN 3 |WESTCOAST ENERGY......otruriierirrireeinsinerisssiessesissessssisssssessssssssssssens | seveens 74,394 74,394 791 4.790 |AO...... 10/25/2011. | 10/28/2041.
987172 AA 1 | YORK UNIVERSITY....... ...106.311 74,394 74,374 ..8.480 |...... 6.480 |MS...... 03/07/2002. | 03/07/2042.
21685W DD 6 |COOPERATIEVE RABOBANK..............c.... ...105.548 200,000 200,405 1 3.875 ... 3.830 |FA....... 09/24/2013. | 02/08/2022.
85771S  AA 4 [ STATOIL ASA. ..ottt s ..107.411 200,000 212,369 5250 ... 2450 |AO...... 09/23/2013. | 04/15/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............coueveeesrercnens XXX | s 8,047,422 | ..ocvvrns 7,754,805 7,837,761 0 [ e (27,817) | oo, 0 ] s 39,636 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14041N  FB 2 |COMET 2015-AB AB.......ccvuurvicrimeireiiceiessienisssisssnsssssssssessesssssssssssssssessens | onenen | oo | veverneenns 4 ... TFE| oo 233,154 230,000 232,601 002050 ... 1.740 |MON.. 02/24/2016. | 08/15/2023.
254683 BP9 | DCENT 2015-A2 A.....covvimmieiirieiiseiseissesissisessssisssssssssssssssssesssssssssssssssns | covnnne | o | eoesvnnnedh | e 1FE ..254,082 250,000 253,671 1900 .. 1.440 |MON.. 08/10/2016. | 10/17/2022.
361590  DH 1 |GEMNT 20128 A....cvvverrirircirceieieriesieseseessessssise st esessesssssssssenssenes | soeees 4] ... 1FE]| .. ..248,359 |...100.055 250,000 249,724 01360 .o 1.530 |MON.. 10/25/2013. | 08/17/2020.
981464 DM 9 |WFNMT 2012-D A..cooiiiiiiiisiisiisiesi s ssssssssssnsssnsssssssssesses | covenne | | eeesnenenes 4. 155 253,779 |...100.371 250,000 253,276 12150 ... 1.600 |MON... 08/09/2016. | 04/17/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMties. ..o 989,374 XXX 980,000 989,272 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o 9,332,777 XXX | 09,026,237 | i 8,734,805 8,827,033 0 XXX XXX XXX XXX XXX
Totals
7799999.  Total - ISSUET OBGAHONS. .. .v.evesireseisserssrssseessene st es st | eesenisnes 14,147,719 XXX ....13,549,858 ..12,860,394 | ...ccooone. 13,042,416 [ oo 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUNHIES. ... sisnenees 1,206,844 XXX 1,197,343 1,156,842 1,195,802 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHIES. ... urriririieecei ettt sttt 126,043 XXX ] s 122,980 123,980 124,998 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMIES. ... 989,374 XXX 980,000 989,272 0 XXX XXX XXX | 811 | 11,152 XXX XXX
8399999, Grand TOAl - BONGS...........ccuvvrrrirereriereeiieeiesieseeses et ssnssessnsnsnsnsns | ooesineses 16,469,980 XXX | ... 15,848,996 | ............ 15,121,216 | ....coo.ne. 15,352,488 | .......cccovvivrnncn. 0 XXX XXX XXX 476,265 XXX XXX
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Annual Statement for the year 2016 of the The Order Of United Commercial Travelers Of America

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828 M5 6 |US TREASURY N/B... 05/20/2016........ NOMURA SECURITIES COMPANY LTD.....ccouriimvimremiriirierieressessissssessensesessesssssenes ...25,844 25,000
912828 U2 4 |US TREASURY N/B... 12/23/2016 BANK OF AMERICA..... ..47,668 50,000
0599999, Total = BONAS = U.S. GOVEIMIMENL. .....ouuieeiresiieeieetistiesssieseisssess e et sttt e84 oe46 o0 8 e0E o880k LR E L E 0L EE L Ef L E 0L £ L E L0 HEE L LE 0L E L E L E LR E bRtk bbb een bbbt ..73,512 75,000
Bonds - U.S. Special e and Special A
3128MJ VW 9 |FHLMC G08627 . | 04/21/2016.. VARIOUS... 152,382
313378  CR 0 |FHLB...oiiiiiccciecer e 10/21/2016........ WELLSCORP......oociiiiiiirsietsiitie sttt ssrenins | chsessesssessesssesess s eesssessenssssennes | ceres 104,120
313560 K3 6 |[FNMA .| 05/18/2016........ KEY MCDONNALD.........cccorvvvrirrerns ..99,813
313560 Q8 9 [FNMA .| 10/21/2016.. MORGAN STANLEY. ...99,820
73358W  UF 9 |PORT AUTH NY &NJ .1 07/19/2016........ BB T .ttt st es | aetsent sttt neens | arees 107,075 .. .
3199999. Total - Bonds - U.S. SPECial REVENUE NG SPECIAI ASSESSMENES. ... . iureueeruerrerseetesreaeseeseasestseseesessesseses | eessseesessesassseseessesessssseseeaeeseseessesessesssseesesassesssssesseseesessesseseessesessesaesessessesseseeseesesaesesseesesseseeseesesassesseesessesesseesesassessesanssesassessesansas | sesssessesssssnsessessesnsassessesnssssassesesansas | seeees 563,210 | oo 545,689 | ..o 1,800
Bonds - Industrial and Miscell:
07177TM AL 7 | BAXALTAINC ...ttt enins | sesnsiseninnins 10/18/2016........ BARCLAYS AMERICAN........cooviiiiiiiniitiesieiseisie it sssssessennas | aevsssssssssssssesssssssssesssssssssssessensesssens | svenes 105,161 | coooeeveeeeeeieeeereeeis 100,000 | oo 1,180
071813  BQ 1 |BAXTER INTERNATIONAL INC 08/10/2016........ CITIGROUP/ELECTRONIC........coiviiiririeierineierieines ...99,904 ..100,000
1404IN FB 2 [COMET 2015-A8 AB........oiieiiiciieieieiseiecssiesie st 02/24/2016........ BNP-MTGS.....co s | eebsnssessess et seninerens | ereres 233,154 . ..230,000
254683 BP9 |DCENT 2015-A2 A.....oomiiiiicieiee et 08/10/2016........ PMAMTGS....co bbbt | chsesseteens et eb s nennnes | feres 254,082 | ..o 250,000
31428X  BF 2 |FEDEXCORP........ccccoon.... . 03/21/2016........ DMG...ciiieiieissierssiein ..99,796 ..100,000
45866F  AC 8 |INTERCONTINENTAL EXCH....cooovviveiiireineircrrincienieis 11/14/2016........ CITIGROUP/ELECTRONIC. .....cvuiiririiiirctiiistisesisessessssie s esssssssessss e sissisensenins | sessesssssessnsesessessssssesssssssssnssesessessens | soeees 102,073 . ..100,000
459200  JG T [IBM CORP......ooiieriiiiriieissie et | seninirensnes 05/19/2016........ CITIGROUP/ELECTRONIC. ......oiuiiiriieiseiiesisisesssssssssisessssssesessssssssss s sssssssssesssssssssessns | sesssssssssssssssessessssssesssssssssssessosssssens | sveres 105,573 | oo 100,000
46625H  QJ 2 | JP MORGAN CHASE & CO.....coovviirieriincireieesieiessiesssisseesisnees 05/24/2016........ WELLSCORP.......oociiviiiiieieteiiseie ittt sssenins | chsessesssessesssesess s ssses e seesissssensssnnees | ceres 100,686 ..100,000
594918 BP 8 |MICROSOFT CORP 08/01/2016........ BANK OF AMERICA........cooiitiiiirniiie et ensniens | aetsessssssessssssessessssssessssssssessessesssssnens | sveees 199,790 . ..200,000
595620  AK 1 | MIDAMERICAN ENERGY CO.....c.corivriniiririreieeirereiessireseninsenes 01/25/2016........ US BANK ...t | sessent ettt | ereres 210,970 | .o 200,000
61746B  DZ 6 | MORGAN STANLEY 01/22/12016........ MORGAN STANLEY ..ottt esbes | setsessssssesssssessessss st ssssssessensessssssens | svees 149,693 ..150,000
863667 AM 3 | STRYKER CORP. 03/03/2016........ CITIGROUP/ELECTRONIC.......coovviiierrriernriseieninnees ...99,962 . ..100,000
887317 BA 2 | TIME WARNER INC.....cooiiiiiiiieiiniiciericisisie sttt entsnnnss | aesesisessnnines 05/06/2016........ Bttt | bt OB T | 100,000
981464 DM 9 | WFNMT 2012-DA........ 08/09/2016........ RBOCM. .| eeisenssnsens e en sttt ennens | erenes 253,779 | oo 250,000
3899999. Total - BONAS - INAUSEIAI GNA IMISCEIANEOUS..............c.ccouevereceiteieitcteteictete ettt ettt et eteteseteteres eteaeteseseesesesessetesessssssessesetesasassesassesetesssesesaesesesesssssesansesesesassesesassesesessssesesasseees et ssetesansese st s set et e seeesessssetesessesesssnsetesnsssesassnse  ansesetessssesassssesesssnsesansssessssnsetesannesens | cereens 2,113,334 | oo 2,080,000
8399997, TOtAl - BONMS = P 3. ...ttt 088080880080 f48e08 e E 8o Eh 08 eEE 008 EE R E LR E LR ke LenEeeh ettt | eaniie 2,750,056 | .o 2,700,689
8399998. Total - BoNdS = SUMMAIY EM fTOM PAI 5.ttt ettt ettt ts st ss et s se et snsess et snts | eesetessessntassassessessetessee et aeEeeseesee oot eeseeseE e e eeEeeseE et eeseEteE e e aeEeE8eEeEeeEeEteEeEaeEee8eEseEoeteeEeEseEaeEeeseEseEaeEeeEeEseEaeEeeseEseE et eeEeE e b aeteeteesessebantes | oekesesiessstastessessessnsantessesnssnsessassnsansas | sesees 101,893 | oo 100,000
8309999, TOAl = BONAS. ... veeettritteissteet st ee ettt s ees 8188488884881 E 40840888088 E 8408880k ee e eeEse 4E1eLEeE LR oL LR LR e LR R oL R R LR R E AR R L8R L LR L8R R E L LR R LR L E R LR LR LR E et en s fienteekers sttt eninsents | arii 2,851,949 | i 2,800,689
9999999. Total - Bonds, Preferred @nd COMMON STOCKS............c..iuuiviiieieirirerieiie ettt st esistas | eesesssesesss et e b ees et e s et ee s e ee et beee st b e bt e b ee et eL e e st e bbb Rt e e bRt L bt h et ee bbb es et esins | toesietssessatenessessatasensnesnsseneresesinssenis | arires 2,851,949 XXX
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Annual Statement for the year 2016 of the The Order Of United Commercial Travelers Of America

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.JA.CV. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
38378K DB 2 |GNMA 2013-43 B.......ccoorrierrierierieriririiienies + [ 12/01/2016. | MBS PMT ..o | veveneesensssesesinns | coveeinenens 48,600 | ...........48,600 | ........... 49,409 48,673 (73) 48,600 04/16/2039.
912828 SM 3 |US TREASURY N/B........ccovvvrneer .| 04/21/2016. | CITIGROUP/ELECTRONIC........cconvvevern | o | e 150,627 | ..........150,000 | .......... 150,879 | coovvvernene 150,538 (132) 150,406 221 03/31/2017.
912828 TG 5 |US TREASURY N/B........cccocuunue . 08/04/2016. | NOMURA SECURITIES COMPANY LTD. | ...ccvovviiennmiinnnnies | v 24,979 . 24,640 24,883 44 24,927 52 07/31/2017.
0599999. TOtal - BONAS = U.S. GOVEIMMENE. .. .ttiterristissersssssess st ms st 100 ettt | enissesas 224,206 | .......... 223,600 | .......... 224,928 224,094 0 (161) (U I (161) 0 223,933 0 273 XXX
Bonds - All Other Government
975026 FN 0 |CITY OF WINNIPEG.......cccosiriiiniininiinissessniens | . ‘ 11/07/2016. | ROYAL BANK OF CANADA......ccovvunerees v | s 55,129 | oo 52,076 68,134 50,556 31 | s 31 | 17,912 [ o, 68,499 |..... (16,149) | ......... 2,780 | ....... (13,369) [ ...oveas 3,285 | 11/17/2017.
1099999. Total - Bonds - All Other GOVEMMENL.........cuuiiiiiiiiiiisi i st | nniissisans 55129 | ..o 52,076 68,134 50,556 0 31 [ 31 | 17,912 [ oo, 68,499 |..... (16,149) | ......... 2,780 | ....... (13,369) | ..ooveee 3,285 XXX
Bonds - U.S. Special Revenue and Special A it
3128M4 WK 5 | FHLMC G03050. .. | 12/01/2016. | MBS PMT 6,776 6,723 07/01/2037.
3128M7 L4 6 |FHLMC G05447. .. | 12/01/2016. | MBS PMT 9,666 9,609 05/01/2039.
3128M8 AV 6 |FHLMC G06020. .. | 12/01/2016. | MBS PMT 5,016 4,958 12/01/2039.
3128MJ S35 | FHLMC G08537. .. | 12/01/2016. | MBS PMT 21,280 21,300 07/01/2043.
3128MJ UA 6 |FHLMC G08576. .. | 12/01/2016. | MBS PMT 22,660 22,652 03/01/2044.
3128MJ VW 9 |FHLMC G08627. .| 12/01/2016. [ MBS PMT.....ovvriiririieirericisinsiiennninens | ceeerississnsssssnsssnes | coveneeenes 56,746 | ..o 56,746 59,224 30,779 56,746 02/01/2045.
312928 B3 3 |FHLMC C09058..........overmermrimrirerrneesenereseseenns .. | 12/01/2016. | MBS PMT 23,456 23,303 03/01/2044.
3132GK F4 3 |FHLMC Q04087. .. [ 12/01/2016. | MBS PMT 7,722 7,707 10/01/2041.
3132GV L6 7 |FHLMC Q09949 .. | 12/01/2016. | MBS PMT 13,957 13,911 08/01/2042.
313560 JA 2 |FNMA....cooiiiccisccce .| 10/21/2016. | BNYMELLON 200,610 | ..........200,000 | ..........198,666 | .............. 199,506 199,809 801 04/27/2017.
3137EA DK 2 |FHLMC .. | 05/06/2016. | MORGAN STANLEY.......ccoimivririnrerrerions | covrirerrneeeninnenens | ceveienes 100,846 98,647 98,778 | oo | v 2,068 08/01/2019.
3138AW  4W 0 | FNMA #AJ5336. .. | 12/01/2016. | MBS PMT 13,719 13,766 13,719 11/01/2026.
3138M2 A3 0 |FNMA#A09925.........coovrverierirrireierinerieeniens .. | 12/01/2016. | MBS PMT 17,727 17,606 07/01/2042.
31398Q ZS 9 |FHLMC 3745 AV .. | 12/01/2016. | MBS PMT 26,242 26,073 09/15/2023.
3M47Y  TT 4 [FNMAEMADSE ... .. | 12/01/2016. | MBS PMT 16,534 16,467 11/01/2040.
31418R GS 4 |FNMA#AD3808 .. | 12/01/2016. | MBS PMT 6,055 6,013 04/01/2040.
31419G CZ 5 |FNMA#AE5487...... .. | 12/01/2016. | MBS PMT 11,818 11,765 10/01/2025.
746173 FM 0 |PURDUE UNIV IN REVS. ...|..101/25/2016. | GOLDMAN SACHS 202,804 | ........ 202,052 201,767 | oo | s 1,037 07/01/2016.
3199999. Total - Bonds - U.S. Special Revenue and Special A Sttt ittt | erennes 762,812 | oo 758,552 | ....cco... 784,244 | ............ 733,659 | .oooennen 0 0 758,906 0 3,906 XXX
Bonds - Industrial and Miscellaneous
14041N EM 9 |COMET 2013-A3 A3.... .. | 02/24/2016. | TDSECMTG 250,049 250,000 | ......... 249,922 249,958 249,966 09/16/2019.
17305E DY 8 |CCCIT 2007-A8 A8.. .. | 08/09/2016. | CITI-MTG 262,305 ..250,000 .284,883 267,471 261,285 09/20/2019.
254683 AC 9 |DCENT 2007-A1Af1.... .. 08/10/2016. | TDSECMTG 262,109 250,000 | ......... 286,455 267,204 260,980 03/16/2020.
257375 AH 8 |DOMINION GAS HLDGS LLC 1 { 0312172016, | BBET.......convrrrienririeriieeinneereninssienies | veviesssnessenssssesnens | oeveeenes 101,461 | .ccoveeee 100,000 99,724 99,749 99,755 12/15/2024.
341099 CP 2 |DUKE ENERGY FLORIDA INC... .1 05/19/2016. | FIRST TENNESSEE..........covervverrierieces | comvvesieessseisenienns | cevvenens 131,341 | e 125,000 | ..covvnnee 132,369 | covrerens 129,675 129,349 08/15/2021.
58933 AB 1 |MERCK & CO INC .| 01/15/2016. | MATURITY ....50,000 ...49,609 49,997 3 50,000 01/15/2016.
617446 7U 7 |MORGAN STANLEY. ..| 01/22/2016. | BARCLAYS AMERICAN... ..150,000 .146,600 ...148,227 54 148,280 04/25/2018.
78355H JS 9 |RYDER SYSTEM INC ..|10/18/2016. | MORGAN STANLEY. e [ | 100,314 100,000 | .......... 101,322 | ... ...100,439 (326) 100,113 03/01/2017.
91913Y AM 2 |VALERO ENERGY CORP. .. | 08/10/2016. | BARCLAYS AMERICAN........ccovverrinnirne | verrerineenneniseenens | cevenenns 103,888 ..100,000 11,524 | s 103,300 | .oevvvveernerins | e (1,391) [ o 101,910 06/15/2017.
45824R  AA 7 |INTEGRATED TEAM SJHC.... | 11/30/2016. [ SINK ..o 291 279 378 (87) 11/30/2042.
78461G AB 8 |SNC-LAVALIN INNISFREE. . [ 06/30/2016. [ SINK......corirrrireireiierienererieeiseisenins 254 238 322 (67) (67) 8 | 06/30/2044.
767201  AK 2 |RIOTINTO FIN USALTD... ... |C| 06/17/2016. | TENDER OFFER.........ccoccovirmmrmrierinnnins | coveeirneeineisssiiinnins | eeerneenns 106,972 | ..........100,000 104,865 | ...oocovvenee 102,912 (269) 102,643 | .o | e 4,329 | oo 4,329 | ... 2,236 | 11/02/2020.
76720A AE 6 |RIOTINTO FINUSAPLC......cocormrimiririririciiris C|10/26/2016. | CALL @t 100.602...........ccoerveemrverirnrirenns | cvvererissinsisesiiienins | eevesniens 100,602 | .......... 100,000 99,452 99,815 92 99,907 695 695 | ..o 1,918 | 08/21/2017.
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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.JA.CV. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........iuurriieriiieisisrisseisseriine | aeesesssasssees s sess sttt | ereees 1,619,486 | ....... 1,575,531 | ....... 1,667,425 1,619,264 | o0 | (14,558) | . 1,604,888 |........(154) | ... 14751 | ... 14,597 | ....... 39,020 XXX
8399997. TOtal = BONAS = PAM 4. s bbbt | enien 2,661,633 | ....... 2,609,759 | ....... 2,744,731 2,627,573 | o0 | (15,727) | . .2,656,226 | .....(16,303) | ......21,710 | .........5,407 | ....... 56,739 XXX
8399998. Total - Bonds - SUMMAry REM fIOM Part 5. siiissiins | oortssissess sttt | enssssesas 101,613 | oo 100,000 | ..cooveees 101,893 (103) | covvvvvserinne | cervnnnnenne(103) ] oo 101,790 | oo Lo (A7) | (177) | 773 XXX
8399999. TOHAI = BOMAS. 1tttk eER AR Rttt | erbia 2,763,246 | ....... 2,709,759 | ....... 2,846,624 | ........... 2,627,573 | oo (] (15,830) | ..ovevvneens 0 [.nns(15,830) | covvecee 18,095 | ..ovoovee 2,758,016 | .....(16,303)] .......21,533 | ...........5,230 | ....... 57,512 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS............c..vuuireeriiniriiriiiiins eeiniiisesiesiseesseesssssess st ssssssssessnsess | evineee 2,763,246 XXX | 2,846,624 | ... 2,627,573 | oo (V)] [ (15,830) | .cvovvvveens 0 | (15,830) | ........ 18,095 | ........... 2,758,016 |.....(16,303)] .......21,533 | ...........5,230 | ....... 57,512 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

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 | in B./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./A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special Revenue and Special Assessment
313376 BR 5 |FHLB....ooooiiiiriisciii s I . | 03/28/2016 | KEY MCDONNALD......ccovvvvmrvinnriinnncens 05/23/2016 [ HILLTOP.......covvivrirsrrsnreinnnsnnnsnesssmsssnees | svnrennnenn 100,000 | v 101,893 | oo 101,613 | i 101,790 (103)
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES ..o | oonennene 100,000 | oo 101,893 ...101,790 (103) 0 0
8399998. Total - Bonds ..101,893 101,790 (103) 0 0
9999999, Total - Bonds, Preferred and COMIMON SEOCKS...........coceiiiiiiiiis  worteiieieiiesssseie i stssse st st b s s s s s s s s bt se s s b8t bt b s s bbb b st s sttt s s 101,893 ....101,790 (103) 0 0
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1" 12 15 16 17 18 19 20
E Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) |/ Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rate of | Rateof | Paid | During Year Interest
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 20 3 |FIRST AMER GOVT OBLIG FUND........cccostvimmrerierinieiins | veverreens o [ 12/23/2016. | US BANK.......coiririeririreisnieiesieseseeisniaenes | o ) 0,9 TN I T8,743 | oo | e e | e | oo | cvernennnen T TA3 | i v | e 0.150 MON..
31846V 41 9 | FIRST AMERICAN TREASURY OBLI .. [ 10/03/2016. [ US BANK......couiivnimieniisrissnssssssssrssenssssessensssessnes | o XXX..oone 100,024 | oo [ [ | | v 100,024 | i | | 0.280 MON..
8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO........... .. . 178,767 | ...... 0]. 0 0 0 XXXeeovvier | orrennnne AT 767 [0 | i 0| XXX XXX XXX
9199999. Total - ShOMt-TEIM INVESIMENES..........couiviiircieeiceieii ettt ebe | ebeees e e bttt s et senianines | coreriesinrenes 178,767 | ...... 0]. 0 0 0 XXX oovvver | e AT8TOT | el 0| XXX XXX XXX
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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

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

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 D
KEYBANK CLEVELAND, OH USA.......cooriiiririinniissisissiissssisssissessssssssssssines | seesein 706,762 | XXX
MODERN WOODMAN BANK ROCK ISLAND, ILUSA.........iiiiriiiniiiniinsisssisssissssissssssssisssssnnes | covsieens BA10 | oo | e (810,382) | XXX
ROYAL BANK CALGARY, AB CANADA........cooommrvimmmiieriinnsieessisssiesssssssseesssssssisnnss | coeseens 85,011 | XXX
RBC DEXIA TORONTO, ON CANADA..........ooiereinninseiesissssseressssssssesisssenns [ sovenes 22 23,449 | XXX
0199999. Total - Open Depositorie XXX XXX 8,432 4,839 | XXX
0399999. Total Cash on Deposit XXX XXX 8,432 4,839 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX | 2,112 | XXX
0599999. Total Cash XXX XXX 8,432 6,951 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 3,220,203 | 4. April 2,310,634 | 7. July 1,959,866 | 10. October. 2,180,753
2. February. 2,704,694 |5. May. 2,352,229 | 8. August 2,269,095 | 11. November. 1,936,632
3. March 2,647,334 | 6. June 2,222,455 | 9. September. 1,705,539 [ 12. December. 2,534,219

E26
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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
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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 AL
2. Alaska AK
3. Arizona AZ
4. Arkansas AR
5. California CA
6. Colorado CO
7. Connecticut, CT
8. Del DE
9. District of Columbia DC
10.  Florida FL
11, Georgia GA
12.  Hawaii HI
13.  Idaho. ID
14.  lllinois L
15.  Indiana IN
16.  lowa 1A
17.  Kansas. KS
18.  Kentucky KY
19.  Louisiana LA
20. Maine ME
21, Maryland MD
22.  Massachusetts MA
23. Michigan Ml
24, Minnesota MN
25, Mississippi MS
26.  Missouri MO
27.  Montana MT
28. Nebraska NE
29.  Nevada NV
30.  New Hampshire NH
31, New Jersey. NJ
32.  New Mexico. NM
33 New York NY
34, North Carolina.........cc..coreerveerennd NC]...... ST.. | DEPARTMENT OF INSURANCE 100,024 100,024
35.  North Dakota ND
36, OO OH|.....B.... | DEPARTMENT OF INSURANCE 401,902 403,008
37.  Oklahoma OK
38.  Oregon OR
39.  Pennsylvania PA
40.  Rhode Island RI
41, South Carolina........cccoceemerreeenens SC|.....B.... | DEPARTMENT OF INSURANCE 124,700 124,898
42.  South Dakota SD
43, Tennessee. TN
44,  Texas TX
45, Utah ut
46.  Vermont VT
47.  Virginia VA
48.  Washington WA
49.  West Virginia WV
50.  Wisconsin Wi
51. Wyoming WY
52.  American Samoa, AS
53.  Guam GU
54.  Puerto Rico PR
55.  US Virgin Islands Vi
56.  Northem Mariana Islands. MP
57.  Canada CAN OSFI 2,915,252 3,400,193
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0
59.  Total XXX XXX 3,541,878 4,028,123 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe).......ocvvurrreeriisirins XXX XXX 0 0 0

E28
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