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Statement for March 31,2017 of the  Safe Auto Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | eeseeeennrenne 207,467,390 | ...ovvvreerereirereeierenne | veereeeneiens 207,467,390 | ...covvrvrnene 205,578,325
2. Stocks:
2.0 PrEfErmeA SEOCKS.........cvvevevecveie ettt s snssstenens | seseesssssaesesinaas 709,900 |.ooveveviierereeeeriieeenees | evriereieseseisnns 709,900 | .ovvverviererrins 678,410
2.2 COMMON SEOCKS......veurerrererreeesresseseseesssssssssesessssssssssssassssssesssssnsssssesssssnssessensssssessassans | ssesssessessossans 44,734,360 | ..o | e 44,734,360 | ..oooerrrnns 48,442,375
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......oeveveieieieeiseee ettt sttt s sesans | sevsesssnsesass 27,832,478 | ..o | eveveeieiernienan 27,832,478 | ..o 28,029,898
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......couvvieveeiirerieieiiieseesiesienes | ceversisssesiesenas 900,000 | .oovevevercrereeeeeeeeereeeeees | e 900,000 | .oveveverrerirerrnnnd 900,000
5. Cash ($....16,090,515), cash equivalents ($.....2,995,877)
and short-term iNVestMents ($.....13,452,545)............ocuerveereereeeeereeeeeseeeeeseeeieeseeseseneenes | cevveessessenesas 32,538,937 | .o | e 32,538,937 | oevevvrere. 14,451,031
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other inVEStEd SSELS........uuuriririccicriiereieeesss sttt esstsnens | cesiseeesinesesans 12,822,477 | coovoeercrinciis 34,346 | ...ovvvrnne 12,788,131 | oo 12,403,132
9. ReCeiVabIES fOr SECUMHIES. .......vuuieuiieiiiiiiiirirrrrr s sesies | eriesssenss b ees 583 | o | s 553 | e 11,413
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cccivieeieieeseeieeeisseessiesiens | cveseesneennes 327,006,095 | ....coovvrrerreiiinns 34,346 | ..o 326,971,749 | ..o 310,494,584
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 18,239,522 | ...oeveirereerreseieiens | v 18,239,522 | .coovvvvvevrrna 16,262,845
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccoceerrereniins | covvrerreenniennnd 65,801,548 | ..o | s 65,801,548 | .....coovvrvnnn 46,280,493
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts reCoverable fTOM MBINSUTETS.............cuvririerierieriesieesisssise e sieseeseenies | cressnessnesssessessesssesssesssnes | seresiessessesssessesssessessns | oeessesssesssesssnsesnessessens (0
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Net deferred taX @SSEL........c..oiiiriririririere i | esbiessaessennnens 8,150,285 | ..o | e 8,150,285 | ...cooovvvriinn 6,356,883
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWarE............ccoveveiivereiieireieseieiesseneieisnies | envesesessssennes 7,597,074 | oo 6,383,266 | ......ccovvrvrnee 1,213,808 | ..covevcrre 1,556,110
21, Furniture and equipment, including health care delivery assets ($.......... 0)erereriereesrenes | e 622,868 | ....ccvvvrereind 622,868 | ...coocvrriieieiand 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........c..ccoveeieerieieieicseeeseeeeens | e 4,198,815 [ .o | e 4,198,815 | oo 977,011
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieiirieieeeeeeseeseeines | ererisiesienans 14,508,261 | ..ooovoverercinan 671,135 | oo 13,837,126 | .coovvvreve 13,129,991
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvuruerireeeieineineeseisesssississessssssesssssssessssssssssssssssesss | esessesessesens 447,864,768 | ......covvvnene. 7,711,615 | e 440,153,153 | oo 396,709,548
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27).....crurieririreireceneiseeseeseeseessesssssssssssssssessesssssessesssssessessesssessessesssssns | sesssesssessans 447,864,768 | ......c.ocvvnne. 7,711,615 | s 440,153,153 | ..ovvovvenee 396,709,548

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. Corporate OWNEd life INSUFANCE..........c.cveviiiveiieieteee ettt snbenes | setessessssessesans 7,195,797 [ oo | e 7,195,791 | oo 7,003,421
2502. Deferred compensation life INSUFANCE............cceuvcurierieeieeiese et sssssns | setessessssessesaens 5,704,483 | ..o | e 5,704,483 | ...cooovrvirrrrnne 5,416,451
2503, Prepaid BXPENSES. .........cvuivriiiieieieieiie e sssse st sss s ss st a s bbb s s ssntenas | avsessesestessesnsanes 539,631 | oo 539,631 | coeeeeeeeeeeeeeend (01 T
2598. Summary of remaining write-ins for Line 25 from overflow page..........occoeeveevereieneieiies | ceveveiseiesienns 1,068,356 | ...cocvvvvererrnnn 131,504 | oo 936,852 | .oocveriririinnns 710,119
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuirerrrueniresseressrsssensssssesssenes | corensssseesaes 14,508,261 | ...oovvvvvcrencnenns 671,135 | .o 13,837,126 | oo, 13,129,991




Statement for March 31,2017 of the  Safe Auto Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident year $.....14,657,200)............covervemrermreiereiereesesssessssssssesssesssessssssssssssssssssssssssssssssssssssssssssssssssssnssnsses | sosessesssnsssessesssens 103,550,095 | ..oocvevveverrerirnns 102,275,408
2. Reinsurance payable on paid l0sses and [0SS adjuStMENt EXPENSES.........civiueieieiieieeiseiesie st sssessessssens | sresessstesessssessessessesas 252172 | v 266,277
3. LOSS AUIUSIMENT EXPENSES.......ouiviiveieciictiieie ettt sttt bbbttt bbb et sse st bes s snnns || evsesisbessessesensinsaneas 22,316,765 | coveeveeereeeriee 22,450,384
4. Commissions payable, contingent commissions and other Similar ChArges...........ociurinerneieieeieesseeesee s eesssssesssesessns | cevesssesiesesssesnns 199,289 | 335,788
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........ccuviviveieiciireie ettt sttt snas | eveesssessessesasssssanens 14,585,292 12,379,428
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ceuurvereiireieinsieiie st sessessesies | eesiessissesesssssessnes 5,450,719 | oo 4,225,155
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccrurrrrrrrrrrrerrerriererrerneereees | serreiessnesnsieessessesessssssesessesssses | eesessesssssssssessssssessessssssssessessseens
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $........... 0 and including

warranty reserves of §.......... 0 and accrued accident and health experience rating refunds

including $.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccveuriereirrinieneeeeineneeeiseieeseeneis | cereesneeneseeneeneenns 105,042,463 | ..oovvvrvreireieieeens 79,491,680
10, AVANCE PIEMIUM.....eoveevecveeeieeieeietetee s tstes et bs st ss st bes et s s s s e s s st st st s s bbb eb s ss b s st es s s st s s s bas s s s ssessssssensessntantanes || sresisssssessesnsensessesenenes 137,253 | oo 84,130
11.  Dividends declared and unpaid:

111 SHOCKNOIAETS. ...ttt bbbttt | £hbsee b s bbbt [ Hoebie sttt

11,2 PONCYNOIAEIS........ooveitee ettt bbb a bbb n s s b n b s st ensessesastnsans | sebistessessssssessessessssssessesebensesaes | sbebissessessess et sn s e s s bbb s e nees
12.  Ceded reinsurance premiums payable (net of CEAING COMMISSIONS)..........covviiveicuiireieieieeses et ses st ssssssssssessesas | essessssasssessssessessssssessesssessssasses | eessesisssssesssissessssssssssssssessssnees
13.  Funds held by company Under reiNSUFANCE trEALES...........cceveviviieiieiieieiese et ss st esse s bnes | ssbesssssesssssssestesessstesses s sessessesss | sessesssastessesissesses e ssnsensessssnse
14, Amounts withheld or retained by company for @CCOUNE Of OTNETS.........c.eiuiiririirreierr s sssseesssssns | rsssessessssssessessssssssestessssssessessans | nessessssssssessasssssessessssssnssessasssnes
15.  Remittances and itemS NOt AlIOCATEH. ...........cueurieiiiiiie bbbttt [ £hnbebee st bbb 3,380 [ 2,900
16.  Provision for reinsurance (including $.......... 0 COITIEA). et sttt ssssssnsnsestens | snssssessessssssessastssssnssantsnssnssessanes | sesestessanssesses s s en st nt s eeee
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllates...........cccveueiiirriiiiiceese sttt | erreese e tees 18,762,947 | oo 6,899,127
20, DEIVALVES.......coevevecicteeeie ettt et a ettt b ettt s et st e st n s s s sensesaensnsntas | stessesaesessensesaes s testesse s bessassenanns | seetessesesssenaeseesnsensene 68,135
21, PaYabIE fOr SECUMHES. .......cvuevriierisciiesiesiseics sttt ettt bbbt s st s s nb s stnsnnans | sessestessessessessnseesens 3,798,569 | .ovvreerrereens 1,315,770
22, Payable fOr SECUMHES IBNAING. ... ... vurerereie et es et ss s s ettt s sttt se s et sensentans | 2bseesessantseesessensaesessensantsnssestantns | wreesestsensesnstanssessessensessessentanenn
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25.  Aggregate Write-inS fOr lIADIIES. ..........ccervriveierieriiee et sssssssssessessssssessesssssessensssssessassenss | ssssssssessessssssessessensss 220 11 | iiiiiiisissieiiesssieenaas 2,176,838
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vrrriniereneneeeeseieeesesesseesesteeeseesessseesenn | evees 231,971,020
27, ProteCted CEIl HADIIHIES. ........veeeeesericici ettt ses | fbtes st sttt | bonissse e
28.  Total liabilities (LINES 28 GNA 27)........ccuiierireineireise sttt sttt ss bbbt ns st nnsnnes | sbssssssssssssssssssseas 276,423,555 | .o 231,971,020
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiveicicteis ettt bbbt st s bbb a st s e b s s s b s s saenanns | srebestessessssssesasssesas 2,500,000 | .oovererererieiein 2,500,000
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34,  Gross paid in and CONLMDULEA SUMPIUS..........c.cvueiiieiiieie sttt s bbb s st nsesns | stessssissessesesssenans 54,400,000 | cooovrerrererereienie 54,400,000
35, UNQ@SSIGNE fUNGAS (SUMIUS).......cvrvererrereereresresnesesessssessessssssessessssssessessssssessesssssessessassssssessssssssessessssssessesssssessasssssessessenssessessansns | sssessassssssessasssnsnne 106,829,598 | .....ovvvverrrrrirnins 107,838,529
36. Less treasury stock, at cost:

36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee

36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......

37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........ovrrurrrrrrurrirerrrereeeesnneseesessesesssssssesssssssssssssssssssessesssssssssessssssessessns | sssesssssssssesssssssess 163,729,598 | ..o 164,738,529
38, Totals (Page 2, LINE 28, COl. 3).....ocuieiiiieieiieiieie sttt | eettnes et 440,153,153 | oo 396,709,549
DETAILS OF WRITE-INS
2501. Funds set aside for SChEAIMENT...........cciiuiiiii bbbttt | erbenbsesnnsi st eeees 2,038,611 | oo 1,890,838
2502, COIPOTALE TESEIVE. ......ouvverveissiesiseisesies sttt s s bbb e s bbb s bbbt s bbb enssssnntensnns | esssessesssssssssessensnsenes 286,000 | covovereeeeeeie 286,000

2503.

2598. Summary of remaining write-ins for Line 25 from overflow page

2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)..........ciuiieiririiiisisiciscteseseetessesssssesessesssssssensesssssessssssssssssssssessnsas

2901.

2902.

2903.

2998. Summary of remaining write-ins for Line 29 from overflow page

2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)

3201.

3202.

3203.

3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for March 31,2017 of the  Safe Auto Insurance Company

STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

0 N O OB W

12.

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.

33.

34.
35.
36.
37.
38.
39.

. Loss adjustment expenses incurred..
. Other underwriting EXPENSES INCUITEA. ..........ruuruurieieeie ittt bbbt
. Aggregate write-ins for Underwriting deAUCHIONS...........c.eieiurieii ettt
. Total underwriting deductions (Lines 2 through 5).
. Netincome Of PrOtECIEA CEIIS.........cuu ittt bbbttt ees
. Net underwriting gain (10ss) (Line 1 MIiNUS LIN€ 6 + LINE 7)......ccovururriirririeireieeseinese et sessssseesssenns

UNDERWRITING INCOME

. Premiums earned:

1.1 Direct.......oovene. (written $
1.2 Assumed......... (written $
1.3 Ceded.. . (written §
(written $

DEDUCTIONS:

. Losses incurred (current accident year $.....44,457,863):

20 DITCE.....vete ettt bt bbb bbbt aen
2.2 Assumed.

INVESTMENT INCOME

. Netinvestment iNCOME BAMEM...........c.ccuiviece ettt st
10.
11.

Net realized capital gains (losses) less capital gains tax of $.....136,518.........ccc.rvemrrmeimeiieeiieeceeeeeeeceesee e
Net investment gain (I0SS) (LINES 9+ 10).......cviuiviiieiiiieie ettt sttt nans

OTHER INCOME
Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off §.....1,606,136).
Finance and service charges not included in premiums.............
Aggregate write-ins for MISCElANEOUS INCOME...........cvururirirririierirrieiresiss ettt ss st ssessenens
Total other income (LINES 12 thIOUGN 14)......u.vucveeeeeetctese ettt ettt sae e
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15).. .ttt sses
Dividends t0 PONICYNOIAETS. .........vererirrririeireesssises sttt
Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......vuorirerririerrie i seseissisessssssessessssts s sssssssssessesssesssssessssssesssssnssns
Federal and foreign iNCOME taXES INCUITEA. ........vuurrrerirerririreisssssssssissssssesssssssssssssessess s ssessssssessessssssessessessssssessesens
Netincome (Line 18 minus LiN€ 19) (10 LINE 22)........c.orrrurirrierririrsinrereieeiseise et ssssssesssssss s ssssssessssssssssssnsseses

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year
Netincome (from Lin 20)........cccoverrerminrnrernineereireieneen.
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.....151,514.......coooevveerenreeerrierierrsne
Change in net unrealized foreign exchange capital gain (loss)
Change in Net deferred INCOME T8X.........iuririeiiireee ettt sttt en
Change iN NONAAMITEA BSSELS.........c.ruuirereeirireiereie ettt s sttt et
Change in provision for reinsurance..
Change iN SUIPIUS MOLES.........cuuiucereeirieeie st es et sb s e bbbttt
Surplus (contributed to) withdrawn from protected CEIIS...........ruriuiurriiirinreeeee e ees
Cumulative effect of changes in accouNting PrNCIPIES..........cveviuiiieieicieiie et sees
Capital changes:

3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
Surplus adjustments:

331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
Net remittances from or (10) HOME OffiCE..........ccieieiiiiiecicsee ettt
Dividends t0 SIOCKNOIAETS.........c.ucuuiiiiiieiiciee bbb bbb
Change in treasury stock
Aggregate write-ins for gains and 10SSES IN SUMPIUS..........c.cvuiveicieerereiieie ettt asbs s
Change in surplus as regards policyholders (Lines 22 throUgh 37)..........ccceueieieiierieieiseee e
Surplus as regards policyholders, as of statement date (LiNes 21 plUS 38)..........cveurvererrreiereeseie e

................. 76,544,282

1,530,134 |.

.............. 304,085,539
.3,450,488

................. 50,617,438

1,344,024 |.

................. 51,961,462

................. 30,474,208

...8,027,793 |.

.............. 193,877,367
...31,899,080

................... 1,833,599
...................... 668,307

................... 1,876,783
...................... 696,439

................... 7,399,912
...................... 833,966

................... 2,501,906

.6,877,461
................... 1,743,586

..... (1,606,136)] ..

................... 2,573,223

................... 8,233,878

..(3,156,627)
. ...25,756,808
................... 5,405,500

................... 7,014,911

28,005,681

................. (1,215,896)
................... 1,089,698

................. (3,733,628)
....................... (63,085)

................. 18,420,208
................... 5,444,618

................. (2,305,594)

................. (3,670,543)

................. 12,975,590

....156,885,286

.(3,670,543) .

.156,885,282
...12,975,590

................. (1,000,000)

................. (1,008,932)

.................... (973,162)

................... 7,853,249

.............. 163,729,598

.............. 155,912,125

.............. 164,738,530

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page. .
Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @00VE).........civiveivieiiiieicieee e eseesses s sensenssnsesenssseenees

1401.
1402.
1403.
1498.
1499.

MISCEIIANEOUS INCOME.........vuiiiiiecisii ittt bbbttt

Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..........

3701. ..
3702. ..
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccoueveveveieieeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......coiviuiiieeiiiitet et nasneenans

Qo4



Statement for March 31,2017 of the  Safe Auto Insurance Company

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 88,511,223 80,398,148 | .............. 307,776,656
2. Netinvestment income... 2,365,906 ...2,482,351 ....10,018,500
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 0,014,911 | 6,099,172 | o 28,005,681
4. Total (LINES T HIOUGN 3)...erieierieieis ettt sttt sttt ntenen | seseesesssssnes 97,892,040 | ....coovveenne 88,979,670 | .coovvvuvnee. 345,800,837
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieieie sttt entenne | srensesnsensenas 47,812,708 | .coovvereen. 49,638,527 | ..cvovvriene 198,190,652
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for dEAUCHIONS..........ccovvieieirririieieieeie s | sresseesssensenns 42,903,162 | .coovvrvrrene. 36,529,016 | ...cccouvvee. 133,487,670
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $.....(136,518) tax on capital gains (losses). 1,226,216 | .... ...(29,227) 5,169,773
10. Total (Lines 5 through 9) 91,942,086 | .....cooverenee 86,138,315 | .o 336,848,095
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccoeviiiriiriieiieeeeee et be e sessssesens | evessssesesssenns 5,949,954 | ...ccoevvienns 2,841,355 | ..o 8,952,742
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS...ooeeereieett ittt | Sressent s tnees 9,736,175 | cevveererenne 17,575,733 | v 58,324,409
1202 SHOCKS . .ottt | Srnns st 5,810,353 | .ooovvvriinns 10,813,668 | ..ocvvvrennene 17,202,533
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  OFNEI INVESIEA @SSELS. ... ..uveiecerireiieeei ettt b e | oebbesb et bbee bbb s et s enbebnes | Hietsenteebsebsessetbseb e est st | sbebessessasbnebaee st b snes
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES.............cccveeeiieiciieeceeceieis [ | ereviesessess s sesssssssssssenes | essessesssesssssssssssssssesesas
12.7  MISCEIIANEOUS PrOCEEUS. .......ovveiveiriiiiciiiiseieis ettt bbbt s ss st s st sntens | dnstessesssssntenas 2,493,659 | ..o | e 1,067,020
12.8  Total investment proceeds (LINES 12.1 10 12.7)......vcvevieiiereireteee ettt s sss s ssssessessesssees | eveessssssseses 18,040,187 | ..ccvvvennee. 28,389,401 | ..covirernn 76,593,962
13.  Cost of investments acquired (long-term only):
1311 BONAS.....vvtiieeieeciiiiie ettt enns | essinnsentiens 12,064,570 | .ovvvrvrrennn. 19,298,247 | c.vvvvvvvennn. 57,352,879
1312 SHOCKS ettt | Srnesenseneinees 1,035,097 | .o 6,489,535 | ...coovvrennn. 15,632,469
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...t
13,5 Other INVESIEA @SSELS. .....vuvererrerriicieerisseie ettt sttt sren
13.6 Miscellaneous applications
13.7 Total investments acquired (Lines 13.1 to 13.6)...
14.  Netincrease or (decrease) in contract loans and premium notes
15. Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14).........coorirrrrinrirnereiecneineieieesseseesessenens | coeeeneeseesssennes 4,701,804 | ...oovrrne (411,885) | .oveeeeereireenes (273,536)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUrplus, 1SS treasury StOCK............cccoeviieriicreiieceiecs e
16.3 BOITOWED FUNGS. ...ttt bbbt
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends t0 STOCKNOIABTS............cvvuiveiieeciecececeees ettt s et ses st ssastesenssaenans | sessetesesesesnes 1,000,000 | ..o | e 10,900,000
16.6  Other cash provided (APPNEA)........c.cvueverrcrrieereieieeese ettt st b st s e s sas s sssssssessessntans | sessessessnsinsenes 8,436,150 | ....ccocovvernnnn 7,668,087 | ....ccvvvnnnn 3,783,321
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccccoverrvrnnan 7,436,150 | oo 7,668,087 | ...ccooevennnns (7,266,679)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccevveveeeves | covvrrverernnn. 18,087,908 | .........c...... 10,097,557 | .cvvevere, 1,412,527
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ..u.vvreeririreririeiisesssisis sttt st s st ss sttt s ens st sessensessessenssssessansnsns | sesssssssessonens 14,451,036 | .oovvrrvrenen. 13,038,509 | ..ovvvvrerennn 13,038,509
19.2 End of period (LINe 18 PIUS LINE 19.1)....ccuiiiiiieireireineiseiieiiiesiss ettt sttt ss bbb sssseees | onsisesissiaes 32,538,944 | ..o 23,136,065 | ..coovevnnee 14,451,036
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk Rt f R E e E e EE R R R A eSS A ARt EesE et s st s et enntenntes | snstenstenstenntannt st st enntens | srenssenssenstenntenssenstenntenntss | entiensensens ettt snes
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Statement for March 31, 2017 ofthe Safe Auto Insurance Company

NOTES TO FINANCIAL STATEMENTS

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES
A. Accounting Practices

SSAPH FISPa? Current Period 2016

Net Income
(1) Safe Auta Insurance Company, Chlo basls
Page 4, Line 20, Columns 1 & 2} 000X 00X {2.305,593) 12,975,593

(2] state prescribed practices that
increase/{decrease) NAIC SAP: - -

Bl state permitted practiced that

Increase/{decrease) NAIC SAP: - -
(4) NAICSAP {1-2-3=4) 000X 20000( {2,305,593) 12,975,593
Surplus
{(5) Safe Auto Insurance Company, Chio basis

Page 3, Line 37, Columns 1 & 2} Y00 X000 163,729598 164,738,529
(6) State prescribed practices that

increasef{decrease) NAIC SAP: - -
(7) State permitted practiced that

increasef{decrease) NAIC SAP: - -
(8) NAICSAP {5-6-7-8) 30000 20000 163,729,598 164,738,529

C. Accounting Policies
6. Loan-backed securities are stated at either amortized cost or the lower of amortized costs or fair value. The retrospective adjustment
method is used to value all securities except for interest only securities or securities where the yield had become negative, that are valued
using the prospective method.
D. Going Concern
Not Applicable
2. ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS
No significant changes
3. BUSINESS COMBINATIONS AND GOODWILL

None
4. DISCONTINUED OPERATIONS

None
5. INVESTMENTS

D. Loan-Backed Securities
1. Prepayment assumptions for Agency Mortgage-Backed Securities and Collateralized Mortgage Obligations were generated using a third-
party prepayment model. The multi-factor model captures house price change trends, housing turnover, borrower default, and refinance
incentive, among other factors. On an ongoing basis, we monitor the rate of prepayment and calibrate the model to reflect actual
experience, market factors, and viewpoint.

2. The Company had no loan backed securities with a 2017 quarter to date recognized OTTI.

3. None

4. Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been
recognized in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related

declines when a non-recognized interest related impairment remains):

a. The aggregaie amount of unrealizad losses:

1) Lesa Than 12 Monihs $ 673,595
2) Graater Than 12 Months $ 78,386
b. The aggregaie refated fair vake of sacuriies
wih urvreakzed losses: 1) Less Than 12 Months $ 36,633,082
2) Greater Than 12 Months $ 4,751,746

5. Recommendations for potential impairments are based on periodic analytical reviews and/or Company specified OTTI requirements.
Analysis relies on actual collateral performance measurements including, but not limited to prepayment rates, default rates, delinquencies
and loss severity sourced through third party data providers.

E. Repurchase Agreements and/or Securities Lending Transactions
None

I. Working Capital Finance Investments
None
J.  Offsetting and Netting of Assets and Liabilities
None
6. JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES
No significant changes
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Statement for March 31, 2017 ofthe Safe Auto Insurance Company

NOTES TO FINANCIAL STATEMENTS

7. INVESTMENT INCOME
No significant changes
8. DERIVATIVE INSTRUMENTS

A. The Company is exposed to market risks, primarily security price volatility, related to derivative financial instruments.

B. The Company takes positions from time to time in certain derivative financial instruments to increase investment returns. Financial instruments
are used for such purposes include call options.

C. The Company writes call options on certain common stocks it owns to enhance returns to the extent of the premium received. The premium
received for a written option is recorded as a derivative until the option is exercised, expires or is otherwise terminated. The liability is marked to
market at each statement date. On exercise, premiums received are recognized immediately by combining them with the gains (losses) on the
covering asset. Upon expiration or other closing transaction, gains (losses) are recognized immediately as a component of realized gains
(losses). The Company recognized net realized losses of $33,663 in 2016.

D. Not applicable.

E. The Company had no net unrealized gains on open call options and no total “write in” value as of March 31, 2017. As of December 2016, the

Company had net unrealized gain on open call options of $35,533, with a total “write-in” value of $68,135.

F. None
9. INCOME TAXES

No significant changes
10. INFORMATION CONERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

No significant changes
11. DEBT

A. None

B. FHLB (Federal Home Loan Bank) Agreements

1. The Company is a member of the Federal Home Loan Bank (FHLBC) of Cincinnati. Through its membership, the Company may conduct

business activity (borrowings) with the FHLB. 1t is part of the Company’s strategy to utilize these funds as backup liquidity. The
Company's borrowing capacity is $10,000,000.

2. FHLB Capital Stock
a. Aggregate Totals
1. Current Period

1 z 3
Total General Protected Cail

2+3 Account Accounts
(a) Membership Stock - Class A S -
(b} Membership Stock - Class B S 550,947 1§ 550,947
{c) Activity Stock S -
(d} Excess Stock -3 138553 | S 138,553
(e} Aggregate Total {a+btc+d) ) 689,500 | S 689,500 | -
(f} Actual or estimated borrowing capacity as
determined by the insurer S - XXX X0

2. Prior Year
1 2 3
Total Generail Protected Ceall

2143 Account Accounts
(a) Membership Stock - Class A S -
(b} Membership Stock - Class B s 550,947 | 5 550,947
(€} Activity Stock S -
(d) Excess Stock S 138,553 | S 138,553
(e} Aggregate Total (a+btctd) S 689,500 | § 689,500 | § -
(f} Actual or estimated borrowing capacity as
determined by the insurer S - XX 200X

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Period
Total Not Eligible for Less than &monthstoLess | 1toLless Than
Membership Stock {243+44546] Redemption & months Than 1 Year 3 years 3105 Years
1. Class A -
2.ClassB i 550,947 | $ 550,947

3. No collateral pledged to FHLB in 2017 or 2016.
4. The Company did not borrow from FHLB in 2017 or 2016.
12. RETIREMENT PLANS, DEFERRED COMPENSATION, AND POSTEMPLOYMENT BENEFITS
None
13. CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

No significant changes.
14. LIABILITIES, CONTINGENCIES, and ASSESSMENTS
No significant changes.
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Statement for March 31, 2017 ofthe Safe Auto Insurance Company

NOTES TO FINANCIAL STATEMENTS

15. LEASES
No significant changes
16. INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISKS
Not applicable
17. SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
None
18. GAIN OR LOSS FROM UNINSURED PLANS AND THE UNINSURED PORTION OF PARTIALLY INSURED PLANS
None
19. DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS
No significant changes
20. FAIR VALUE MEASUREMENT
A. Inputs Used for Assets and Liabilities Measured at Fair Value
1. Assets recorded on the financial statements at fair value measurements by accounting hierarchy levels 1, 2 and 3.
The Company has categorized its assets that are measured at fair value into the three-level fair value hierarchy as reflected in the following

table.
Descripfion for ssch class of sssst or liablifty {Lavel 1} {Levul 2) {Loval 3 Total
Ascets at fair value
Perpofual Proformed Siook
Induetrial and Miec $ - 8 108500 % - & 708,900
Pareni, Subsidiaries, and Alflialos - - - -
Total Perpetual Prefemed Stodks $ - § 700800 § - & 709,900
Bonds
U.5. Govemmenis - - - -
Indusirial and Misc - 4,061 402 4,061,402
Parenl, Subsidiasies, and AXliales - -
Total Bonds $ - % 4061402 § - § 4,061 402
Common Siock
Indusirial and Misc 44 044,860 589,500 - 44,734 360
Pamnl, Subsidiasios, and Affiinlos - - - -
Total Common Sinck $ 44044080 $ 609500 $ - & 44,734,360
Total asssis al fair value $ 44044080 § 5460802 % - & 49505882

The Company had no liabilities recorded at fair value.

The Company’s financial assets carried at fair value have been classified, for disclosure purposes, based on a hierarchy defined by ASC
820 Fair Value Measurements and Disclosures. The hierarchy gives the highest ranking to fair values determined using unadjusted quoted
prices in active markets for identical assets and liabilities (Level 1) and the lowest ranking to fair values determined using methodologies
and models with unobservable inputs (Level 3). An asset's or a liability's classification is based on the lowest level input that is significant to
its measurement. For example, a Level 3 fair value measurement may include inputs that are both observable (Levels 1 and 2) and
unobservable (Level 3). The levels of the fair value hierarchy are defined as follows:

Level 1 - Values are unadjusted quoted prices for identical assets and liabilities in active markets accessible at the measurement date.

Level 2 - Inputs include quoted prices for similar assets or liabilities in active markets, quoted prices from those willing to trade in markets
that are not active, or other inputs that are observable or can be corroborated by market data for the term of the instrument. Such inputs
include market interest rates and volatilities, spreads and yield curves.

Level 3 - Certain inputs are unobservable (supported by little or no market activity) and significant to the fair value measurement.
Unobservable inputs reflect the Company’s best estimate of what hypothetical market participants would use to determine a transaction
price for the asset or liability at the reporting date.

Reclassifications impacting Level 3 financial instruments are reported as transfers in (out) of the Level 3 category as of the
beginning of the quarter in which the transfer occurs; gains and losses in income only reflect activity for the period the instrument was
classified in Level 3. The same policy is followed when a transfer between Level 1 and Level 2 occurs.

There were no transfers between Level 1 and Level 2 assets during the current period.

2. Roll forward of Level 3 items
Totel Galns  Total Gains

Beginning and and Ending
Balance at Transfers  [Losses) {Losses) Balance at
currant Transfers Outof Indudadin  Included in current
period Intolevel3 Level3 Netincome  Surplus Purchases Issuances Sales  Setiements  period
a. Assets
Foreign Gowvernments 700,000 - - - - - - - - 700,000
Other Loan-Backed and
Structures Securities 450,070 - - - 5519 - - - - 495,589
Total 1,150,070 - - - 5519 - - - - 1,195 589
b. Liabiities
Darivatives (68,135) - - 82,382 35,531) (41,494 62,778 -
Total {(68,135) - - R2,382 35,531) (41,404 - - 62,778 -
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21.

22.

23.

24,

25.

26.

27.

28.

29.

30.

31

32.

33.

34.

35.

36.

NOTES TO FINANCIAL STATEMENTS

3. Policy on Transfers Into and out of Level 3
No significant change

4. No significant change

5. Not Applicable

Not Applicable

@

C. The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments, excluding those
accounted for under the equity method (subsidiaries, limited liability companies, etc.). The fair values are also categorized into the three-level

hierarchy as described above in Note 20A.

Type of Financial Instrument Fairvalue  Admitted Value Level L Level 2 Level 3 Not Practical
Fmanda instnuments - asets
Bonds 200,587,677 207,457,380 9,597,338 198,794,751 1,185,588 -
Preferred stads 705,900 705,900 - 709,300 - -
Common sinds 24,734,360 2,734360 41,044,950 689,500 - -
Cash, cash equivalents and short-term investments 17237573 17237573 12,243,360 4994213 - -
Tokal Assets 272,268 510 0,196,223 65,885,558 A15,158,364 1,195,588 -

There were no financial liabilities as of March 31, 2017.
D. Not Applicable

OTHER ITEMS
No significant changes.

EVENTS SUBSEQUENT
No significant changes.

REINSURANCE
No significant changes.

RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION
None

CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES
Current year changes in estimates of the costs of prior year losses and loss adjustment expenses (LAE) affect the current
year Statement of Income. Increases in those estimates increase current year expense and are referred to as unfavorable
development. Decreases in those estimates decrease current year expense and are referred to as favorable
development. Current year losses and LAE of $57,651,716 were higher by $4,321,401 because of unfavorable
development of prior year estimates. This unfavorable development was approximately 3.5% of the prior years' reserves for
unpaid losses and LAE.

The increase in prior years’ estimates is a result of ongoing analysis of recent loss and expense trends. The increase in
estimated losses for prior years of $4,616,834 is primarily a result of claim frequency and severity for accident years 2016
and 2015 being above previously projected levels. The decrease in prior years’ estimated LAE of $295,434 is primarily a
result of reduced A&O expense trends and lower projected DCC costs on open claims in suit.

The Company experienced no prior year claim development on retrospectively rated policies because the Company does
not issue retrospectively rated policies.

INTERCOMPANY POOLING ARRANGEMENTS
None
STRUCTURE SETTLEMENTS
None
HEALTH CARE RECEIVABLES
None
PARTICIPATING POLICIES
None
PREMIUM DEFICIENCY RESERVES
No significant changes.
HIGH DEDUCTIBLES
None
DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES
No significant changes.
ASBESTOS/ENVIRONMENTAL RESERVES
None
SUBSCRIBER SAVINGS ACCOUNTS
None
MULTIPLE PERIL CROP INSURANCE
None
FINANCIAL GUARANTY INSURANCE
None
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General Interrogatories-Part 1
NONE

General Interrogatories - Pt. 2
NONE

Sch. F - Ceded Reinsurance
NONE
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Statement for March 31,2017 of the  Safe Auto Insurance Company

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

States, Etc.

1

Active
Status

Direct Premiums Written

Direct Losses Paid (Deducting Salvage)

Direct Losses Unpaid

2
Current Year
to Date

3
Prior Year
to Date

4
Current Year
to Date

Prior Year
to Date

6
Current Year
to Date

7
Prior Year
to Date

© © NS oA W=

Alabama
AlasKa........ocrvrerinreieens
ATIZONA. ..o
Arkansas..........ocvveeeereennnnens
California.........coveveeererernennd
Colorado.......cerveverrernerneeneens
Connecticut
Delaware
District of Columbia................ DC
Florida.......corvereeeerereenrereees
Georgia
HaWaii.......ccoorevrieecirccnes

Kansas.......ccoovvveereinneiennns
Kentucky
Louisiana..........ccovveerrurrrerrennns LA

10,344,012

..4,180,022

817,752
....15,897,345
................... 2,613,391

422,430
13,095,098
................... 2,191,338

2,901,444

1,885,661
4,399,433

253,667
...6,126,346
...................... 876,166

..3,231,021

.2,403,118
4,556,668

177,052
....9,022,392
...................... 936,311

435,114
14,545,918
................... 2,084,540

6,293,052

. ....4,290,685
................. 10,399,851
...................... 350,247
................. 13,323,937
................... 1,932,724

Maryland
Massachusetts.............ccueenee. MA
Michigan.......cccvveeneeneniennnes
Minnesota
MiSSISSIPPI.eovverevrerrererrereereens MS
MiISSOUM.....eveverererrireirerinenns MO
Montana.........ccceeeeeerenieniens

Nebraska........c.coeeveereereenienes
Nevada.......cooevevineinerinnnns
New Hampshire...
New Jersey........cooveeeerienenns
New MexXiCo.........cocrerrernennee
New York.....
North Carolina...........cocveueenne

Oregon........ccvveveeeeersieeienns
Pennsylvania
Rhode Island
South Carolina...........ccceeeenee. SC
South Dakota.........cccoewurevneenees SD
TeNNesSEe. .....c.oveueereererrneenens N

................... 1,242,085
................... 3,514,485

21,139,101
...... 2,133,138

................... 4,403,016
................... 6,689,605

...................... 900,153
................... 3,156,900

...18,996,361
1,751,419

................... 3,015,366
................... 4,117,511

...................... 350,869
................... 1,670,223

10,326,575
664,616

................... 1,563,623
................... 2,405,405

...................... 612,296
................... 1,791,382

10,096,056
807,028

................... 1,216,594
................... 2,235,794

...................... 672,630
................... 3,705,060

18,262,045
1,522,340

................... 3,684,101
................... 4,379,068

...................... 760,758
................... 4,066,878

................... 2,545,190
................... 4,802,894

Vermont
Virginia......oocoeeveverieecsienennns
Washington
West Virginia
WISCONSIN......cveririeerierinenes
WYOmMING......covvrveereereireienins

American Samoa.

Puerto RiCO........ccocvverreriinnns
US Virgin Islands
Northern Mariana Islands
Canada........coceoeeeeniincininnee

91,466,895

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins
for Line 58 from overflow page....

Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above).......

..... XXX.

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state (other than their state of domicile see DSLI); (D) - DSLI - Domestic Surplus Lines Insurer
(DSLI) - Reporting entities authorized to write Surplus Lines in the state of domicile; (N) - None of the above - Not allowed to write business in the state.

(@)

Insert the number of D and L responses except for Canada and Other Alien.

Q10
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Statement for March 31,2017 of the Safe Auto Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

SAFE AUTO INSURANCE GROUP, INC.

ARl AND ANN DESHE FAMILY 57.13%

JON DIAMOND FAMILY 42.361%

31-1400020
100% 100% 100% 100% 3% 100%
SAFE AUTO INSURAMNCE SAFE AUTO GROUP SAFE AUTO REALTY, LLC AUTOTEX MGA, INC. SAG STATUTORY TRUST | SAFE AUTO SERVICES,
CO. AGENCY LLC.
31-1379882 31-1400303 27-5011585 45-3533024 20-1080216 51-1403504
100% 100%

SAFE AUTO CAPITAL, LLC.

46-2732120

SAGI REALTY, LTD.

31-1459717
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Statement for March 31,2017 of the Safe Auto Insurance Company

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
Safe Auto Insurance Group,
........ Inc. cevenenennne | 3151400020.. | .ovovveverirrires | cerrereieiinnns | reneriseneennnn. | Safe Auto Insurance Group, Inc........cocoeeveeeeee |OH..ooe.eo.. [UDP............... | Deshe and Diamond Families.............ccccco.ee.. | OWNEISHIP....eoe. [ cvoririrniennes | DEShE FAMIlY oo N
Safe Auto Insurance Group,
........ Inc. 25405... [31-1379882.. | ...cocvverrerinene Safe Auto Insurance Company OH............ Safe Auto Insurance Group, Inc Ownership......... |....100.000 | Safe Auto Insurance Group, InC........c..cccvuuen. Y 10
Safe Auto Insurance Group,
........ Inc. veverveneenee | 31-1400303.. [ oocvieicceis [ vrereieieiens [ ereresnienenenns | Safe AUto Group Agency........cooceeveevveeeevieveenns | OHucce | NIAL.............. | Safe Auto Insurance Group, Inc....................... | Ownership......... | ....100.000 |Safe Auto Insurance Group, InC............ccvuuue. N
Safe Auto Insurance Group,
........ Inc. vevnennienne | 275011585, [ v [ vrvrereinnieis [ ceveresnenieenenn. | Saf€Auto Realty, LLC.....c.cooveveveviviiesccvieeee | OHe | NIAL............. | Safe Auto Insurance Group, Inc....................... | Ownership......... | ....100.000 |Safe Auto Insurance Group, INC.........ccccevvvnnne N
Safe Auto Insurance Group,
........ Inc. revernreneene | ST14B97AT . | e e | cvveieeviieeieceiens. | SAGIREAMY.c.occeceecvecesieevieceeieeee | OHuc [NIALLL...... | SafeAuto Realty, LLC............cccocevevevvineeeen. | Ownership......... |....100.000 | Safe Auto Insurance Group, Inc.............c.c....... N
Safe Auto Insurance Group,
........ Inc. ceveneeneenne | 20-1080216.. | oo | errrireininens | cvreeeereerenieeennenens | SAG Statutory Trust L.....ooevvvveveicicnvcnecnseeen |OH.es [NIAL............ | Safe Auto Insurance Group, Inc....................... | Ownership......... |....100.000 |Safe Auto Insurance Group, InC...........ccc.evene... N
Safe Auto Insurance Group,
........ Inc. veververeenes | 462732120, [ v [ vreieieeeeis | evereessenenenenn. | SafeAuto Capital, LLC........cocvecevevecveciciveeene. | OHuc. | DS......... | Safe Auto Insurance Company........................ | Ownership......... |....100.000 |Safe Auto Insurance Group, InC............ccceuve... N
Safe Auto Insurance Group,
........ Inc. veveeveneenee | 45-3533024.. [ ..o e [ erveeessenieseenees | AULOTEX MGA, INC..vocvecvieiecesieiieseens | OHe [ 1A | Safe Auto Insurance Group, Inc....................... | Ownership......... | ....100.000 |Safe Auto Insurance Group, InC............cccvvvee. N
Safe Auto Insurance Group,
........ Inc. vevvrennenee | 811403504, [ ..o [ vrviereniiens | ceerrennenennn. | Safe Auto Services, LLC........ooccvveevvevevvivieene | OHu [ NIAL............. | Safe Auto Insurance Group, Inc....................... | Ownership......... | ....100.000 |Safe Auto Insurance Group, INC.........cccccvvuneee N




Statement for March 31,2017 of the  Safe Auto Insurance Company

PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
BTkttt | Shieeb iRtk s ekttt st nns | feeb et ettt ennt | Shienbi sttt 0.000
2. ATIEA TINES ..ottt esss s | sebseetseeeseees bbbt esis | sesebsee bbbttt ntiens | eesteesees et 0.000
3. Farmowners multiple peril. ..0.000
4. Homeowners multiple peril... ..0.000
5. Commercial multiple peril 0.000
6. MOrtgage QUATANTY.........cccevverieireireieieie et ses 0.000
8. Ocean marine ..0.000
9. Inland marine........ ..0.000
10. Financial QUAraNtY.........cceeueieireiiininieeiesee st sses 0.000
11.1. Medical professional liability - OCCUITENCE.........covuriveireiriirieieeese e 0.000
11.2. Medical professional liability - claims-made.. ..0.000
12. Earthquake.......cccccvvvierervenieieinnnns ..0.000
13. Group accident and health... ..0.000
14. Credit accident and health.... ..0.000
15. Other accident and health ..0.000
16. Workers' compensation.... ..0.000
17.1 Other liability-occurrence.. ..0.000
17.2 Other liability-claims made.... ..0.000
17.3 Excess workers' compensation ..0.000
18.1 Products liability-occurrence..... ..0.000

. International..
- WAITANEY ...
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
s TOAIS .ot

Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

: Sum of remaining write-ins for Line 34 from overflow page. e
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccoeererirsrerierierrsisriannas

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. OCEAN MAMNE.......ouiviiiieeiieieteie ettt bbb snsen
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

Other liability-0CCUITENCE. .......cvuevrierieieieirie e

. International..
L WaAITANEY ..o
. Reinsurance-nonproportional assumed Propernty............ccceeeevecvevieererieennnnes
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of buSINESS...........ccecveviveeieericceeiee
1 TORAIS. .ot

Homeowners multiple peril...

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made

19.2 Private passenger auto liability............cocoerirreereeieieesieeesienes

19.4 Commercial auto liability..........

. Auto physical damage......

. Sum. of remaining write-ins for Line 34 from overflow page.

. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......cooerrversemsersersmesnsee
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Statement for March 31,2017 of the Safe Auto Insurance Company

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2017 2017 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2017 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2014 + Priof.....co. | cooveereersiesian. 13,964 | oo, 1,505 | oo 15,469 | oo 3143 | e L) I 319 | e, 10,533 | oo 39 | e, 1,567
2. 2015, s [ 22,746 | oo 3422 | oo, 26,168 | ..o 5614 | e 118 | oo, 5732 | oo, 17,764 | oo Ly 3,293 [ e, 21,349 |, (XY [ 281 | 913
3. Subtotals
2015 4 Prior....cco. | cooeeiieiiicienas 36,710 | oo 4,927 | oo 41,637 | o 8,757 | oo 169 | oo, 8,926 | ..o 28,297 | oo 33 | 4,860 | 33,488 | 344 | 433 |, 777
4. 2016 | e 64,593 | .o 18,495 | .o 83,088 | ..o 21743 | oo 173 | e 28,916 | oo 44304 | oo 3,061 | oo 10,350 | oo 57,715 | oo TAS |, (3,91 ] oo 3,543

5. Subtotals

2016 + Prior........
6. 2017 s e D00, SO I 20,0, SO .0, SO I .0, SO IO 18,669 [ .o, 18,669 |..ccoovee. D0 S I 23,537 | oo, 11125 | s 34,662 | ..o 0.0, SO I 20,9, ST I XXX oo
7. Totals....oovveeee | e, 101,303 | oo 23422 | oo 124,725 | oo, 36,500 | oo 20,011 | oo 56,511 | oo 72,601 | oo 26,929 | ..o 26,335 | oo 125,865 | ..ovovvveiriirnns 7,798 | (3,478) | oo 4,320
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .oocovvveeincnne 164,739
1o s 7698 %2 oo (14.849)% | 3. ovvevrvrrrrn 3.464 %

Col. 13, Line 7

Line 8

4 2.622 %




Statement for March 31,2017 of the  Safe Auto Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> w N

The data for this supplement is not required to be filed.

Bar Code:

A0 O A TR AR
* 254 052 0174 9000O0O0O01T =
AN R AR AL DAL o
* 25 4 05 2 0174550000 1 =*
A0 O TR AR
* 254 05 2 017 3 6500001 *
AR U O AR RO
* 25 4 05 2 0175050000 1 =*

Q15

Response

NO

NO

NO

NO




Statement for March 31,2017 of the Safe Auto Insurance Company
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. Postage receivable

2505. Miscellaneous receivables
2597. Summary of remaining write-ins for Line 25

.936,852

Q16




Statement for March 31,2017 of the  Safe Auto Insurance Company

SCHEDULE A- VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

................................... 28,929,897

197,420

................................... 29,543,148

........................................ 788,860

................................... 28,732,477

................................... 28,929,897

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS.........c.uuwrrerriririeieineiceie sttt
Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.
Deduct current year's other-than-temporary impairment reCOgNIZEd...........cceveueiriereiiseee e

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. SUDLOLAl (LINE 11 PIUS LINE 12)....euveieierrireeieeeisiieeise ettt sttt ettt
. Deduct total NONdMItEEd @MOUNES..........curiierieiiiciceci bbbt
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized........
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNS..........c.cvrireirririreee e
Statement value at end of current period (Line 11 minus Line 12)

................................... 12,463,761

..................................... 7,398,818

..................................... 1,352,614

12,822,477
...... 34,346

...12,788,131

....12,403,132

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

23 ©

-
N

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............ccueiiiiieie ettt nans
Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other-than-temporary impairment reCOgNIZEd...........ccuevevevrieieieirieeeese et nas
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........ccceevrrrrererersreerseseseessees s

. Deduct total Nonadmitted @MOUNLS...........ccovueieiciieic ettt nes
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

254,699,110
13,099,665
14,784
....360,511
722,443
...15,546,522
........................................ 438,340

...1,619,913
....15,526,946

.......... 1,027,129

254,699,110




Statement for March 31,2017 of the Safe Auto Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

1 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 ()-euvurereeereeeereeieeiseee ettt seb et ens e ssessents | sebsessessesssssnsssesiaes 186,925,252 | ..ooceeerierreieienan 34,124,066 | ...oooovevrereeiirieenns 24,647,705 | oo (393,350) | vereerrererrnernnieenae 196,008,263 | .....ooceucerrerernceneeeeeesneiseeeeseees | ceesssessssessisess st ssestsessssenns | estessssiensessentenias 186,925,252
NAIC 2 ()-e1veeveeeeeirerieeineteeses it bbbttt | sebinesessesbseensessneens 17,693,287 | ..o 305,829 | oo 739,395 | oo 29,505 | oo 17,289,226 | ....ooooieeeciiineineieieeieiseieniees | creesninsise ettt enis | antebeeeniesi e 17,693,287
NAIC 3 ():11vverririreererieeineseieess it | essesinesseesiesiseeeneend 6,795,145 | ...ooovvviiieiee 178,375 | oo 689,518 | ..o (CI ) | N T184,269 | ..ooeceicreieeeeieenienieen | coerinenseessie s | e 6,795,145
NAIC 4 ()-vurvrerrireeereiresiseieisssessss st sssses st st ssssssessessasssssessnnss | essesssssssssessassnssessens 3,395,856 | ..veevrreeieiierieninnieinns 148,750 | oo 165,653 | .vooveerereereirerieieieneeninns 55,103 | covvoerririeieeinneens BL434,056 | oo iesisieesrenines | sresesnses st ensnsnes | arsesnsress s ansnes 3,395,856
INAIC 5 ()-euvrvrneererreseeseeseeseessesessssssessessessesssessessessssssssessassssssessessesssnssnsss | sessessessasssssssssasssssssessessassssssnsss | aeesessessassssssessssssssessessasssssnssnss | sesessessassunssnssessasssnssessessasssnssessns | sessessessassnssessessasssnssnssessasssnssessn | eessessessssnnssessassassnnssessessassnnes 0 [ et ssessensns | seressene sttt | sestens ettt nen

20ISsO

Total BONS.......coiiiiiiiiciciicn s | s 214,809,540 | ....ccoocvviviiiiininnn, 35,757,020 | ..cooovvviiciiiiiiiinas 26,242,271 | .o (408,475) | ..oovvvriniiniinns 223,915,814 | .o 0 [ O 214,809,540

PREFERRED STOCK

INAIC Tttt ssens | seesesi s b ettt | Ceeaes e e R s Rt s bR ens | £eseRb s e et Rt st b st bR | SeeseRe s b st | et st 0 | e [ et | st en e

NAIC 2.ttt | reesi s B78,410 | oottt | et | erere e 31,490 | oo 709,900 | oo sissieeirenas | reeereesisss s | seenane e 678,410
T0. NAIC 3o bbb ess | febbbb s bbb bbb bbb | S bbb bbb | Sh bbb bbb | Seb bbb bbb | S s 0 | s [ s | s
T10 NAIC A | st | Shiee R | Sebee bbb | shbb s | e 0 | s |
12, NAIC B | b | Shies bbb | Seb bbb | Sebs s | et 0 [ oo [ e | s
130 NAIC Bttt sens | SeE e Re e Rt s E et E e | feeseneene s R e et et e R entenE R e ens | £EeRteneenE s Rt st R e n e nb et nn s | See Rt ent e E ettt | et ent e 0 e | et | sent et
14, Total Preferred StOCK...........couiuiiiiiicisisciccesercsceeessscesssseines | e 678,410 |...ovoiiiiiccisccs 0 [ 0 [ i 31,490 | .o 709,900 ..o 0 [ 0 ] 678,410
15.  Total Bonds and Preferred StocK..........oriiniiniiniininisisicsnisnisnins | oniisssisssissiessiesees 215,487,950 | ..o, 35,757,020 | ..coovvvviiiciiiiinas 26,242,271 | .o (376,985) | ...ovveniiniiinns 224,625,714 | .o 0 [ (O 215,487,950

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....16,448,423; NAIC28§.......... 0; NAIC3S....... 0; NAIC45S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement for March 31,2017 of the  Safe Auto Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirrirerirernerienes | e 13,452,545 | .....cocovvvvinnn 0,3, SN O 13,450,115 | ovoooeveeerrececeeis 240 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI........c.vuiieireiiirieiieicesiesie ettt sssenss | ssessessssssessessssssessessessssanses 7,232,679 | o 6,242,057
2. Cost of short-term iNVEStMENES ACUINEM............ccuieeveiiiieieie ettt ettt s ssssnas | evbesssssssessessssessesessesssssesees 20,696,898 | .....cooveeerirreereeereians 62,593,075
3. ACCIUAL OF GISCOUN.......ooveiieiiiiei bbb | bbbt bbbt 8,522 | oo 16,875
4. Unrealized Valuation INCrEASE (AECTEASE)....... . ruuurerereereeereereeseesreesseseasessseesesseesessesseesaessessassessessessasssessessassssssessassssssess | 1etsessessssssesessassnessessasssssessassassessessanss | sesesssssssssssasssssessassessessssssssnssssnsneens
5. Total ain (I0SS) ON QISPOSAIS.........c.cvireiiieiiiiirireisieie ettt bbb bbb bbb s s b bbb s sae s s saebassetes | sbessssesessssesessssessssbe b ssebessssesebsssebessnsess | nebebssesesssesesssebesses et es e st st et s e st nnas
6. Deduct consideration reCeived 0N QISPOSAIS...........ccuiueiueicieiieieie ettt bt bbb estenas | ebsesesestessesssense s s nnaenes 14,485,474 | ..o 61,618,015
7. Deduct amortization Of PIEMIUML..........ccciicuiiiieiicsce ettt bbb s s s ssae b sastens | 2ebsssesesstesessesesss e bebssebes s sesessnsebenes 80 | oo 1,313
8. Total foreign exchange change in bOOK/AQJUSIEA CAIMYING VAIUE..........cc.cuuriuiurieereieeeeeiieiescie ettt asesseses | £reesessessessessessasssee st esssesestesssebsessantans | sessestassessees s b e s es s st e st s st s s baees
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuuvueuririreireireireeeeieteee et seees | essessssssesessssssssesssssseesesssssnsessssssssnsessess | sressesassessessessnssssesseesssansessessessnsassessssnce
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccccvruereiirrrieiieriesiseseissieiieis | cvenieissiesesessssssessssssenees 13,452,545 | oo 7,232,679
11, Deduct total NONAAMILEA BMOUNLS............cuiiierieeieeieciecsee et s s es | 26 seE et neE et snenentent e | Hoeesenenen e ent s st
12. Statement value at end of current period (Line 10 MINUS LINE T1).....veuiiiiiieiiciiiieseisisissiesseesstsseessssssssssessesssssssensesssses | avsessssssessesssssssassesssssnsanses 13,452,545 | oo 7,232,679

QsI03
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10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAI)........ccveieuiueiieieieissie ettt sttt bbb st enas (68,135)
Cost paid/(consideration reCEIVEA) ON AATIIONS...........cvcereririrerieireissseeie st ssss st e st E e £ (41,494)
Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt (35,532)
Total gain (10SS) ON tEMMINALION FECOGMIZEM. ..........ruueverererrereeeeeeeseeieseseeseeseseseeseese st sseseesessees e ssessee s ss e s sseee s s E e a8 8 e s eS8 eS8ttt e en st ensres i 82,382
Considerations received/(paid) ON tEIMINALIONS. ..........cciiieieieirreie ettt s bbb s s s R bbbt nn (62,778)
AAMOTHZALON. ...t o8£8R e
Adjustment to the book/adjusted Carrying Value Of NEAGE IIEML........c..cirieeeis bbbttt
Total foreign exchange change in boOK/adjUSLEd CAMTYING VAIUE. ...ttt ettt s sttt
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 64 7+ 8)...cviiiiieiieeieeesieese ettt (1)
DEAUCE NONAAMITIE BSSELS........eueverererrieiiiciee ittt bbbk bbb
Statement value at end of current period (LINe 9 MINUS LINE 10).........ciiiieiiciieieie ettt bbb bbbt bbb es s b bbbt se bt s b b aebenas (1)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).......c.vuururerirereeeseesessssesessssssssessessssssessessssssessesssssssssessassssssessessssssessesssssessessanssessassnssnssessons

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)..........cccviueieieienieieesissee s

Add:
Change in variation margin on open contracts - Highly Effective Hedges:

3.11 Section 1, Column 15, current year to date minus............cccceveeeee.

3.12 Section 1, Column 15, PriOF YT ........ccvivrrrreeieireissreieeessessseeenns 0

Change in variation margin on open contracts - All Other:

3.13 Section 1, Column 18, current year to date minus..............ccceevnee

3.14 Section 1, Column 18, PriOr YEar........ccovuuererreereeeereneereiseesneeseieenns 0 0

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus............c.cccevevenee

3.22 Section 1, Column 17, PriOr YEAI........c.ccvveieerererereeeieessaeieienas 0
Change in amount recognized:

3.23 Section 1, Column 19, current year to date minus..............cccevvnenee

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

SUDLOLAI (LINE 3.1 MINUS LINE 3.2)......cuieieiiiiiteieteteie ettt ettt st s 8 e s 484 s st s b b2 st b bbb bttt 0

Cumulative variation margin on terminated contracts during the Year..........cccoeveevinrrerninrnessinsnninns

Less:

4.21 Amount used to adjust basis of hedged item.........cccoovvrrrrrirnennee

4.22  Amount recognized 0

SUDLOAL (LINE 4.1 MINUS LINE 4.2).....c.uuriuieeeeieiieeeseieisessssts e sssseseese st essss e ssessas s ssss s e s es s s a8 s et e84 2 88428428 R 2RSSR E e E e en st en e 0

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terminations in prior year..............cccccovevviererennee.

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI..........c.vieiiiiirieiesee st en

Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)...e ettt sttt 0
DedUCE NONAAMILIE BSSES..........ieuiiiiiiiiicii bbb bbb

Statement value at end of current Period (LINE 6 MINUS LINE 7)........c. ittt ss st s bbb bbb bbbt 0

QsSi04
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Sch.DB -Pt.C -Sn. 1
NONE

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

Sch. DB - Verification
NONE

QSI05, QS106, QSI07



Statement for March 31,2017 of the  Safe Auto Insurance Company

SCHEDULE E- VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

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

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

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

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

1
Year To Date
.............................................. 1,998,533
.............................................. 2,995,554
..................................................... 1,790

.............................................. 1,999,895

............................................ 13,987,239

................................................... 11,399

.............................................. 2,000,000 | ..oooovrvinriinniinninniriene... 14,000,000
.............................................. 2,995,877 | oovvvvvinrrinriincriinnsiisniinninnnn 1,998,633
.............................................. 1,998,533

QsI08
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Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement for March 31,2017 of the Safe Auto Insurance Company

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Any Other Class of Asset - Affiliated
SAFE AUTO CAPITAL, LLC......ccoceeeene. COLUMBUS. | OH... | 05/03/2013.... | covooviieniinns | o |88, 116 | e | osninnnn.489,309 | 100.000
4399999. Total - Any Other Class of Asset - Affiliated 0
4599999, SUDLOLAL = AFFIIEEEA. ...ttt eEEEE 16 ooEkfeEEEE LR E LR E LR E LR EoEEEEeEEEEeEEEEeeEEEeeEEE eeLeEfeEeEfeEEEeLEEeLEEfeLEEfeLEE e L eLEEEeLEEE LR E LR L L L L L Lk 0
4899999, TOHAIS. ... R fEeeeeEeeEEEE eSS LSRR eEEEeeeEE eSS 0
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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Statement for March 31,2017 of the Safe Auto Insurance Company

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. t
912828 B9 0 | UNITED STATES TREASURY NOTE............ | 1,003,988 ..1,000,000
0599999. Total - Bonds - U.S. Government..... 1,003,988 ..1,000,000
Bonds - U.S. Political Subdivisions of States
495033 ED 0 | KING CNTY WA SCH DIST #401 HIG........coiviiiiiiiiinisnes s sensnsneenes | ................ | 01/11/2017 | 600,380 500,000 1FE
2499999. Total - Bonds - U.S. Political Subdivisions of States. 600,380 .500,000 0
Bonds - U.S. Special R e and Special A
249182 CG 9 |DENVERCITY & CNTY CO ARPT REV. .1 01/10/2017........ US BANCORP PIPER JAFFRAY. 857,025 750,000 [ oo 6,344 [1FE....ccoovimiririn
3134GA  T5 3 |FREDDIE MAC . .1 02/15/2017........ MERRILL LYNCH 199,750 200,000 |........ 1FE
650035 3T 3 |NEW YORK ST URBAN DEV CORP REV.......ccriimiiriirniisiieinsiseesssiseesssesssssnens | covreseniesnnes 03/30/2017........ JEFFERIES & COMPANY INC 595,875 | ..o 500,000 | ..o 764 | 1FE
85230B  ED 6 | SAINT CHARLES MO COPS......coiiuimiiriiisimiiisissmissrsissseenssnssssssnssenssnsssesenssnssssensens | onsssessnesenes 01/18/2017........ STIFEL-HANIFEN DIVIS 888,915 | ..o 750,000 |........ 1FE
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... .. vu.rruirrererrsaresieserassseeersars  eerersassasesessessssssasssesssssasssessesssessessaessessasssessasssessessasssessessseesesssesessasssessessasssessanssessasssessensanssessassnssansnssensansessansansse  sesasssnses 2,541,565 | ..o 2,200,000 [ ..ovoieiiiii e 7,108 |...cocenee XXX e
Bonds - Industrial and Mi:
00248P AP 1 [AVOCE CLOLTD 14-TA ATR ..ottt .. | 03/16/2017........ BARCLAYS CAPITAL. 2,000,000 | oo 2,000,000
03852)  AD 3 |ARAMARK SERVICES INCTLB..... .1 03/10/2017........ JP MORGAN SECURITIES INC.. 252,500 | ..o 250,000
10330J AU 2 [BOYD GAMING CORP TL B.....evuuiriiiiciriiiierieieriesiciesisssessesiesesisesessssssessninens. | soneesessnssnes 03/29/2017........ BANK OF AMERICA 250,000 | ..o 250,000
12479R  AE 7 |CAPITAL AUTOMOTIVE REIT 17-1A A2...... .. | 03/30/2017........ CREDIT SUISSE FIRST BOSTON........cccovrvvirirnes 499,930 500,000
21241E AB 0 [ CONTURA ENERGY INC TL...ooiviriiireririiceeiinsieeineiensesiessesssseesssssssesessessssessensnns | e .1 03/13/2017........ JEFFERIES & COMPANY INC 99,000 100,000
337915 AA 0 |FIRSTMERIT CORPORATION......coivririirerinieirerisiseresieisssssiesssssessessssssessessssssnses | svesesessssnes 02/14/2017........ MERRILL LYNCH......oooviviriieiinieieircinns 103,749 | oo 100,000
36320C AN 0 | GALAXY CLOLTD 13-16A A1R...... .. 1 03/03/2017........ GOLDMAN SACHS.. 1,500,000 ..1,500,000
37045X BS 4 | GENERAL MOTORS FINL CO. .| 02/14/2017........ MERRILL LYNCH 202,080 200,000
37252K AN 2 [ GEO GROUP TL Bu..ouiiiiiiiiriiieiiesieiesissssisssiesssessssessssessssesssensssssssssensnes | soossssessnenes 03/16/2017........ BNP PARIBAS.............. 49,750 50,000
46625H HZ 6 | JPMORGAN CHASE & CO.......... .. | 03/22/2017........ MERRILL LYNCH......cooviivricierirereiineinns 269,700 250,000
52729K AN 6 [LEVEL 3FINANCING INC TL Bu...ovvuioiieieiieseieisisie e nssssseesensnes . 02/27/2017........ BANK OF AMERICA 251,563 250,000
70454B  AS 8 |PEABODY ENERGY CORP TL EXIT. 02/08/2017........ GOLDMAN SACHS.......... 49,750 50,000
816194 AV 6 |SELECT MEDICAL CORP TLB. .. | 03/06/2017........ JP MORGAN SECURITIES INC.. 49,750 50,000
81746X AU 0 | SEQUOIA MORTGAGE TRUST 17-3 A19......coiiiirinirierinieiecreissiiesisesesessenessnins .| 03/13/2017........ WELLS FARGO FINANCIAL. . AINAT2 | o 500,000
85208E  AB 6 | SPRINT COMMUNICATIONS TL B.....oouieriirieirriiiieisierissieiesissisesesieiesssssenssnens | oesesessnenenes 02/01/2017........ JP MORGAN SECURITIES INC.....c.vvvrirerieniieriniieirerinererineeenes 150,000 | oo 150,000
89173F  AA 8 | TOWD POINT MORTGAGE TRUST 17-1 A1 .. | 02/07/2017........ BANK OF AMERICA 1,001,325 ..1,000,000
949746  RE 3 | WELLS FARGO & COMPANY......ovmimiiireriiiiieeieieesesie s sessssseseseens .. | 03/24/2017........ MERRILL LYNCH......coovieeicieirernirreine 266,854 250,000
94974B  FY 1 |WELLS FARGO & COMPANY... .. | 03/28/2017........ MERRILL LYNCH 256,701 | oo 250,000
98919M AL 9 |ZAYO GROUPLLC TLB2.... .. | 01/19/2017. MORGAN STANLEY & CO.. 74,813 75,000
BL2249 78 9 |ELDORADO RESORTSINC TLB .1 03/16/2017........ JP MORGAN SECURITIES INC.. 100,000 [ oo 100,000
3899999. Total - Bonds - Industrial and Miscellaneous.............cocvviiisiniiisisiiinisns 7,918,637 7,875,000 16,608
8399997. Total - Bonds - Part 3......... 12,064,570 11,575,000 24,042
8399999. Total - BONGS........oociiiiiiiiiinisicisiisi s 12,064,570 ....11,575,000 24,042
Common Stocks - Industrial and Miscell
004446 10 0 |ACETO CORP.... .. | 02/08/2017........ RAYMOND JAMES.. 6,957.000 105,003 XXX |
008252 10 8 | AFFILIATED MANAGERS GROUP .. | 01/06/2017........ RAYMOND JAMES........coviiiiiiiiiiniinsiesesissisesssssssssiesssssssesssssssssesssssssssensns | e 470.000 69,101 XXX e |
058498 10 6 |BALL CORP .. | 02/08/2017........ RAYMOND JAMES........ooeiiireieinincieeneesesessseeseesssessesssesssssssssesssssssesssssssssssssees | eones 940.000 69,356 XX e |
092530 10 8 | THE BLACKSTONE GROUP LP. . o .| 02/08/2017........ RAYMOND JAMES.. JR TS OTUTORUUTTTRTOROTN SVRROROIRRION 3,429.000 104,884 XXX e |
146229 10 9 [ CARTERS INC....oiiiiiiceieieseet s ensens | eerenesenenenes 02/08/2017........ RAYMOND JAMES........cooooiiiiiniriiesissinesesiessssssiesisssesssesssssssssssesssissons | soesesessesnnes 1,337.000 105,464 XXX e |
30231G 10 2 |EXXON MOBIL CORP.........ccruvvrriirerirines .. | 02/08/2017........ RAYMOND JAMES.. 1,265.000 103,398 XXX L
501797 10 4 [LBRANDS INC......ooiiiiiiiiiieisie e .| 02/08/2017........ RAYMOND JAMES.. . 1,171.000 68,508 XXX e |
709102 10 7 |PENN REAL ESTATE INVEST TST....oootiiinitineiereeireierississeesisesssssssessssssesesissine | oesseesesenenes 01/06/2017........ RAYMOND JAMES........cooiiiriireiintiesinsisesesise s sssssssesssesssssssessssisens | sossesessnssnes 2,950.000 57,059 XXX L
85208M 10 2 | SPROUTS FARMERS MARKET INC.......ccovviiiiiiiieiniieieiieissisisssssiesesssisessesiees .. | 02/08/2017........ RAYMOND JAMES........cooiiiiiiiieieritiesisisisesiessssssiesssssssssesssssssssssenssssene | sossesessnsnnes 5,840.000 104,474 XXX |
858912 10 8 |STERICYCLEINC................. .| 02/08/2017........ RAYMOND JAMES........coooiiiiiiierniinsieresissisesssessesssiesssssesessssssesesssensssenins | coes 912.000 68,863 XXX | 1




Statement for March 31,2017 of the Safe Auto Insurance Company

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
918204 10 8 |VF CORP... .| 02/08/2017 RAYMOND JAMES 1,412.000 68,653 XX e L
91911K 10 2 | VALEANT PHARMACEUTICALS INTE.......cooiiiriierireieersisinnieressssessessssssensnnanes .1 01/06/2017........ RAYMOND JAMES 1,663.000 25,823 XXX |
G30401 10 6 |ENDO INTERNATIONAL PLC... C... 02/09/2017........ RAYMOND JAMES 5,121.000 62,673 XXX e |
G4617B 10 5 |HORIZON PHARMA PLC C... 01/06/2017........ RAYMOND JAMES 1,266.000 21,838 XXX | |
9099999. Total - Common Stocks - Industrial and Miscellaneous 1,035,097 XXX 0
9799997. Total - Common Stocks - Part 3.............cccccevnee.. . 1,035,097 XXX 0
9799999, TOLAl = COMIMON SEOCKS..........vuiveivieeieeiite ettt ettt ettt ettt ee st ssessesssessebessssss | etsebesssssesssssesessessebesesssessees et ssessesseasesesses et et essesee s et ssesse s e s s s ebse st essess e s et et esse bt ssessess et st esse bt et essessesensensessssnsens | avissssns 1,035,097 XXX | 0
9899999. Total - Preferred and Common Stocks. 1,035,097 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks...... 13,099,667 XXX 24,042

1'¥030

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in Received Maturity or Market
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. During Year Date Indicator (a)
Bonds - U.S. Government
GOVERNMENT NATL MTG ASSOC II
361780 UW 1 |#AB7797 . 103/01/2017. | PAYDOWN......c..cvrrvrirrirernirrienns 30,179 30,179 32,461 | ...... 30,207 | oo (28) (28) | covveenevreneiies | errrirennnenen 30,179 | e [ | cvvvnniiinnens0 [ i 224 | 11/20/2042. | 1FE............
GOVERNMENT NATL MTG ASSOC II
36179R  7J 2 |#MA3597 . 10310172017, [ PAYDOWN......covvomirrinrirneiierirnees | cerierirseisseissiinenes | evevnseennd 67,047 | oo 67,047 | oo 70,819 | v 67,180 | ..covovrrrcins (133) (133) | coevvervrinernns | e BT,047 | s | e [ v | s 329 | 04/20/2046. | 1FE............
GOVERNMENT NATL MTG ASSOC I
36179R XD 6 |#MA3376 . [03/01/2017. [ PAYDOWN......oovvmirrinreierierinnees | cevereeesseesssissssenes | oeesiseenns 71,122 | o 71122 | s TAB78 | oo 71,182 | v (60) (B0) [ .ooereeererreren | eerrrrrieeneen 71122 [ [ | vervsriineenen0 [, 364 |01/20/2046. | 1FE............
GOVERNMENT NATL MTG ASSOC II
36179S B8 9 |#MA3663 .1 03/01/2017. [ PAYDOWN......ovvvrimmrienerierierirnees | vevereeesseessnssssienes | vvevnseinns 19,228 | ...cccooneee 19,228 | ............ 20,306 | .oovrrerirns 19,246 | ..oovvrrrris (19) (19) [ oo | e 19,228 [ s [ | v [, 100 | 05/20/2046. | 1FE............
GOVERNMENT NATL MTG ASSOC II
36179S  JS 7 |#MA3873 .1 03/01/2017. [ PAYDOWN.......ccoorrerrrrinerierirenes 34,321 34,321 35,901 | oo 34,330 [ oo | s 9) (9) | cvvreererrnernes [ e 34,321 | s e [0 | s 156 | 08/20/2046. | 1FE............
GOVERNMENT NATL MTG ASSOC
36296U SY 7 [#701735 . 103/01/2017. | PAYDOWN........ovorvririrrrnirirrinenns 55,818 55,818 56,970 | .oovvvrirrirnn 55,833 | oo (15) (15) [ v | e 85,818 [ [ | v [ 443 |03/15/2039. | 1FE............
GOVERNMENT NATL MTG ASSOC
362970 TV 6 |#713464 . 103/01/2017. | PAYDOWN......cc.vvvrvrineiernninrirenns [ v | e 14,781 | oo 14,781 | oo 15,234 | oo, 14,788 | .o | e (7) (T) ] v | v TET8A | s e [ e | s 124 | 06/15/2039. | 1FE............
GOVERNMENT NATIONAL MORTGAGE
38373A D9 4 |A0969PV .1 03/01/2017. | PAYDOWN. .....cooririrriniirnenieeins [ ereeeieeisseissssinsins 8) 08/20/2039. | 1FE............
912828 U4 0 |UNITED STATES TREASURY NOTE........ .. 1 01/11/2017. ]NOMURA SECURITIES INTL....cco. [ covvrirnneniniiiiniienns 6 11/30/2018. [ 1.
0599999. Total - Bonds - U.S. GOVEMMENL.........oieiriiierieieisiieiecsiisisnns cessissssssessssssessnssssssessesssssnsessesssssssessessessssssessessesssessesaee | conennees 828,890 | corernen 424,213 | ... 438,096 | oovovoe424125 | o0 e (273) [ e (U (273) | oo XXX XXX
Bonds - U.S. Special Revenue and Special A ment
3128H7 X8 0 |FEDERAL HOME LN MTG CORP #E99703 .. | 03/01/2017. | PAYDOWN.......ccovvemrerrrirnericrirenes 6,052 | oo 6,052 | oo 6,146 | coovvreiirn 6,054 | oo [ e (2) 2 10/01/2018. | 1FE............
FEDERAL HOME LN MTG CORP
3128MJ  S4 3 |#G08538 .| 03/01/2017. | PAYDOWN... .138,263 (14 (14) 07/01/2043.
3128PP 5E 9 |FEDERAL HOME LN MTG CORP #J10845] .. | 03/01/2017. | PAYDOWN... (10) 10/01/2024.
3128PU ND 0 |FEDERAL HOME LN MTG CORP #J14888]| .. | 03/01/2017. | PAYDOWN... (6) 04/01/2026.
312962 5L 3 |FEDERAL HOME LN MTG CORP #B10851| .. | 03/01/2017. | PAYDOWN... (1) 11/01/2018.
312964 E9 6 |FEDERAL HOME LN MTG CORP #B11960] .. | 03/01/2017. | PAYDOWN 0 01/01/2019.
31306X 2B 8 |FEDERAL HOME LN MTG CORP #J20770|.. | 03/01/2017. | PAYDOWN... (33) 10/01/2027.
313078 6T 2 |FEDERAL HOME LN MTG CORP #J23582| .. | 03/01/2017.| PAYDOWN.... 5 05/01/2028.
3132GT PH 4 |#Q08224 ..103/01/2017. | PAYDOWN... 3) 05/01/2042.
3132L5 AF 0 |FEDERAL HOME LN MTG CORP #V/80006| .. | 03/01/2017. | PAYDOWN... (23) 04/01/2043.
3136A5 DW 3 |FANNIE MAE 1236 BV....cocovvvvvviireiciinnns ..103/01/2017. | PAYDOWN (41) 07/25/2039.
3136AF EC 4 |FANNIE MAE 13 72 NA... .| 03/01/2017. | PAYDOWN... 5) 08/25/2042.
3136AG VN 9 |FANNIE MAE 13 100 PK. .| 03/01/2017.| PAYDOWN... 7 03/25/2043.
3137A1 X9 9 |FREDDIE MAC 3719 LE ..| 01/01/2017. | PAYDOWN... 0 08/15/2028.
3137A3 RL 5 |FREDDIE MAC 3782 PG .| 03/01/2017. | PAYDOWN... ) (35) 11/15/2028.
3137A5 X2 5 |FREDDIE MAC 3786 WE.... .1 03/01/2017. [ PAYDOWN.....oovvrirrriiereninirerenies | eeveverenissresssssiennns | cvvvernns 107,677 ) (71) 12/15/2028.
3137B8 F5 1 |FREDDIE MAC 4302 PA. .| 03/01/2017. | PAYDOWI 39,484 39,484 (38) (38) 12/15/2043.
3137B8 JF 5 |FREDDIE MAC 4315 KP ... |..103/01/2017. | PAYDOWN... 24,508 24,508 (11) (11) 08/15/2041.
3137BD GP 5 |FREDDIE MAC 4392 AC.....c.ccoevmervrrirnnne .. 1 03/01/2017. | PAYDOWN......coonrvvrinirirerirerirennns 31,352 31,352 (29) (29) 07/15/2037.
FEDERAL NATIONAL MTG ASSOC
3138A3 DM 6 |#AH1907 . [ 03/01/2017. [ PAYDOWN......oocovrirriiniirniierirnees | eeveeresseisssissisenes | ovivineinns 11,216 | oo 11,216 | oo 11,680 | coovorrirnns 11,224 | | e (8) (8) | cvvveverrrrnerrens [ ervrrreeiren 11216 | i | i |0 | e, 80 | 03/01/2026. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3138A6  ZQ 6 |#AH5250 .1 03/01/2017. | PAYDOWN......ccocvovirrinrirerierinnees | cevererisseesssissisnenes | oeeiineis 14,743 | oo 14,743 | e 15,354 | oo 14,749 | oo | e (6) (B) | cvvvneereeeneerene | e TATA3 | s | e | 0 | e, 99 | 03/01/2026. | 1FE............
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Statement for March 31,2017 of the Safe Auto Insurance Company

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

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
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 Indicator (a)
FEDERAL NATIONAL MTG ASSOC
3138MF P76 |#AQ0445 .1 03/01/2017. [ PAYDOWN......ovorirrrinrrierinerirnees | cevereserseesssisessenes | veeseseens 15,490 | .ooovvreneee 15,490 | .ooovvrennee 16,289 | oo LTI A I IR (7) ([0 T 15,490 | vvovveerineens | verrerineenenin | e (U I 73 |10/01/2042. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3138MG LE 3 |#AQ1224 . [03/01/2017. [ PAYDOWN......covvvrrrrienerierireririees | vevereeerneessnsneninenes | ovesseenns 72,441 | s 72,441 | v, 75814 | v 72,484 | ..o, (43) (7)) TN IO T2,481 | oo [ e [ e (V1 IO 279 | 11/01/2042. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3138MK 50 1 |#AQ4448 . [ 03/01/2017. [ PAYDOWN.....cvorrirmierienirierirenes | cerierirererneeissinenes | everneens 127,651 | oo 127,651 | covveeeee 133,894 | oo 127,721 | e (70) (70) [ oo | e 127,651 | oo e [ e (VI IO 604 | 11/01/2042. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3138YW KA 4 |#AZ4788 .| 03/01/2017. | PAYDOWN..... (90) (90) 10/01/2045. | 1FE..
31397N  5G 6 |FANNIE MAE 09 38 AB........c.coocremrrrerrnnns .| 03/01/2017. | PAYDOWN.... (88) (88) 06/25/2024. | 1FE..
31397U XA 2 |FANNIE MAE 1161 MG.....oooovvrnrierirs .. 1 03/01/2017. | PAYDOWN.......oovvvrririrerirrireinns (86) (86) 07/25/2026. | 1FE............
31398C D4 7 |FREDDIE MAC 3527 DA.......cccocovmrvnerins .. 1 03/01/2017. | PAYDOWN......coovrrmmrririerirerireenns (15) (15) 04/15/2029. | 1FE............
FEDERAL NATIONAL MTG ASSOC
31418A MW 5 |#MA1272 . [03/01/2017. [ PAYDOWN.....ovvvrirrinnrierirerirees | cerereresnmeisninssinenes | v 15,818 | cocvereenee 15,818 | coovcreenee 16,638 | ..o 15,825 [ .o | e (7) ([0 T N 15,818 | oo | v | v (U I 72 | 12/01/2042. | 1FE............
FEDERAL NATIONAL MTG ASSOC
314188 5D 4 |#MA2643 . 103/01/2017. [ PAYDOWN......coovviiariinnissiiisninees | eevessesssissssisssisinnes | coveinsenad 89,274 | oo 89,274 | ........... 93,013 | oo 89,329 | .o, (54) (2] T [P 89,274 | oo | | v 0 [ 418 | 06/01/2036. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......uuiriririesiminisserssenssssesssnssssssssssenssesessssssssssssnsnns | svreaes 1,243,314 | ...... 1,243,314 | ...... 1,288,484 | ..o 1,244,125 | oo 0 [ i [G10LS)) I 0 | oo [(1015))) I 0 [ e 1,243,314 | .o 0 [ (L] [ (O 6,159 XXX XXX
Bonds - Industrial and Miscellaneous
00164D AM 5 |AMC ENTERTAINMENT HOLDINGS TL B |.. | 01/17/2017. | SINK FUND PAYMENT 622 622 622 0 622 12/15/2022. | 3FE............
01449H AK 5 |ALEREINCTLB ... | .- 03/31/2017. | SINK FUND PAYMENT 630 630 629 0 630 06/20/2022. | 3FE...
02154U AE 3 |ALTICE US FINANCE | CORP v | - | 03/31/2017. | SINK FUND PAYMENT 625 625 630 4) 625 01/15/2025. | 3FE...
03063N AA 5 |AMERICOLD LLC TRUST 10 ARTAAT1..... .. 1 03/11/2017. | PAYDOWN....ccoovrvmrrmirierirerirennns 26,056 26,056 26,056 (1 OO ISP 26,056 | ...oovvrceernin [ e 01/14/2029. | 1FM...........
07014Q AG 6 |BASSPRO GROUPLLCTLB.... .| 03/31/2017. | SINK FUND PAYMENT 625 625 623 1 625 06/05/2020. | 4FE...
10330 AT 5 |BOYD GAMING CORP TL B2 .| 03/29/2017. | SINK FUND PAYMENT 249,375 249,375 | .......... 251,869 (2,494) | oo | e 249,375 | oo | e 09/15/2023. | 3FE...
12513V AC 0 |CEC ENTERTAINMENT INC TL B............. .| 03/31/2017. | SINK FUND PAYMENT 631 631 627 0 631 02/12/2021. | 4FE............
12549C AA 4 |CIFC FUNDING LTD 13 3A A1A. . 103/23/2017. | PAYDOWN......cc.vvvernrrrirernninnirenns v | vvenes 3,000,000 | ...... 3,000,000 | ....... 2,995,860 (2,207) 3,000,000 10/24/2025. | 1FE..
13134M  BE 2 |CALPINE CORP TL B5 .| 03/31/2017. | SINK FUND PAYMENT 625 625 622 (1) 625 01/15/2024. | 3FE...
17121H AD 2 |FCAUSLLC TLBuooicicrceivceeeicis .1 02/24/2017. | SINK FUND PAYMENT .......ccvviivis | v | v 145318 | .......... 145318 | ......... 145,681 (12) [ oo | e 145,318 | oo | e 05/24/2017. | 2FE............
CITI HELD FOR ASSET ISSUANCE 15
17290H AA 3 |PM3A . 103/15/2017. [ PAYDOWN......ccocomirrinriierierinnees | cevereeisneesssissssenes | oeesneenns 74,588 | ..o 74,588 | ..o TA576 | oo T4.528 | oo | ceveeeiienind 61 (5} I OO O TA588 | ..o [ e [ e (110 IO 308 |05/16/2022. | 1FE............
172967 DY 4 [CITIGROUP INC.....cccoovvvrvrriierrseiriirnninns ..102/15/2017. | MATURITY...... 250,000 250,000 | .......... 265,040 | ..ooovnee 250,404 | ..oovieviirinnns (404) (404) | oo | i 250,000 | oo | v | e (1 I 6,875 | 02/15/2017. | 2FE............
CITIGROUP COMMERCIAL MORT 15 P1
17324D AQ 7 |A1 .1 03/01/2017. [ PAYDOWN......ocvomirirriiriricries 23,260 23,260 23,260 | ...... 23,260 | .ooovvoeriirieens | e (U SOOI ISVPRRRTO 23,260 | coooevererieeins [ e [ e 0 | 67 | 09/15/2048. | 1FM...........
CITI HELD FOR ASSET ISSUANCE 16
173240 AA 4 |PM1A .1 03/15/2017. [ PAYDOWN......ccocvvmreririirericnines 65,985 | ... 65,985 | ............ 65,919 | oo 65,869 | ..oovveririiens | e 116 116 | o | e 65,985 | ...ovvreirnrins [ e [ e (V1 IO 510 | 04/15/2025. | 1FE............
20337E AN 1 |COMMSCOPE INC TLB......cocovvvverrrirerirnns .| 03/31/2017. | SINK FUND PAYMENT 22,100 22,100 22,045 | ...... 22,075 | .ooovvericinens | e 25 25 | s | s 22,100 | oo [ e [ e 0 | i 129 | 12/29/2022. | 3FE............
CREDIT SUISSE FIRST BOSTON 03 29
22541Q 4C 3 |6A1 . 10310172017, [ PAYDOWN.....ovvoririrriiniieeiienes | ceveeiiesiesessssissins | conviesisnes 7574 | v 7574 | e 7,545 | oo 7573 | oo 1 1 57 (S IR IR ISR (V1 I 59 [11/25/2018.| 1FM...........
DBUBS MORTGAGE TRUST 11 LC2A
23305X AS 0 |A1FL . 1031072017 [ PAYDOWN......coocomirrinrirneieiirnees | cevirerirsensseisssienes | oeevseenns 32,723 | oo 32,723 (1 ORI ISP K72 . T [N VRN 07/12/2044. | 1FM...........
23726R AH 8 |DARLING INTERNATIONAL INC TL B...... .| 03/31/2017. | SINK FUND PAYMENT 638 638 0 638 01/06/2021. | 3FE............
23918Y AC 2 |DAVITA HEALTHCARE PARTNE TLB...... .. | 03/31/2017. | SINK FUND PAYMENT 630 630 0 630 06/24/2021. | 3FE...
24702N AU 4 |DELL INTERNATIONAL TL...ovvvvvverriiinns ..101/31/2017. | SINK FUND PAYMENT 625 625 0 625 09/07/2023. | 2FE..
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1 2 4 5 6 7 8 9 Change in Book/Adjusted Carrying Value 17 20 21 22
12 13 14 15
F Current Bond
0 Year's Interest /
r Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
i Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange Dividends | Contractual | Designation
g| Disposal Number of (Amortization) | Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal During Year Date Indicator (a)
25365E AK 1 |DIEBOLD INCTLB .| 03/31/2017. | SINK FUND PAYMENT 163 163 161 1 11/06/2023.
25389N  AM 9 |DIGITALGLOBE INC TL B... .. |.. 1 03/31/2017. | SINK FUND PAYMENT 125 125 125 0 01/15/2024.
25674D AJ 2 |DOLLAR TREEE TLB3.......ccccoovvvrverirns ..| 01/20/2017. | SINK FUND PAYMENT 56,818 | .ccoos 56,818 | ..ccovs 56,960 (142) 07/06/2022.
28415P  AA 2 |ELARAHGV TIMESHARE ISSUER 16-A A| .. | 03/25/2017. | PAYDOWN.......coccovevorerireerrrininnnes 32,014 32,014 32,013 56 04/25/2028.
28415P  AB 0 |ELARAHGV TIMESHARE ISSUER 16-A B/ .. | 03/25/2017. | PAYDOWN........cooviimirrmmiimrirneerinns | ceverseirsseinsisessiienes | eveiseinns 32,014 | oo 32,014 | oo 32,009 66 04/25/2028.
29089C AD 8 |EMERALD PERFORMANCE MATE TL...... .| 03/31/2017. | SINK FUND PAYMENT 80 80 80 0 07/30/2021.
GS MORTGAGE SECURITIES TRUST 10
36249K AA 8 |C1A1 .. 1 03/01/2017. | PAYDOWN.......ovvvvrriririerirerirnens 35,937 35,937 37,014 (20) 35,937 08/10/2043.
36249Y AJ 9 |GTCR VALOR COSINC (CISION) TLB.... |.. | 03/31/2017. | SINK FUND PAYMENT 500 500 480 1 500 06/16/2023.
36320C AA 8 |GALAXY CLOLTD 13 16A A1. .| 03/17/2017. | CALLED BY ISSUER at 100.000.... | ...cccocovrrvmrirrrranes 1,500,000 1,500,000 1,486,875 567 1,496,541 11/16/2025.
365556 AK 5 | GARDNER DENVERINC.... .| 03/31/2017. | SINK FUND PAYMENT 635 635 619 7 635 07/30/2020.
38141G EU 4 | GOLDMAN SACHS GROUP INC ... | .. [ 01/15/2017. | MATURITY...... 100,000 100,000 105,653 (53) 100,000 01/15/2017.
42804V AS 0 |HERTZ CORP/THE TLB.....ccoovvvvrrririans .| 03/31/2017. | SINK FUND PAYMENT 250 250 249 1 250 06/30/2023.
HOME PARTNERS OF AMERICA TRUST
437303 AA 8 |16:2A .| 03/17/2017. | PAYDOWN......oovvrrrirrireierinnieines 10 9,476 10/17/2033.
50419M AB 7 |LAQUINTAINTERMEDIATE TL B............ .| 03/31/2017. | SINK FUND PAYMENT 1 628 04/14/2021.
LABRADOR AVIATION FINANCE LTD 16-
50543L AA 0 |1AA1 .. 1 03/15/2017. | PAYDOWN......coovvvmmrinirierirerirennns 22 10,417 01/15/2042.
51783Q AN 8 |LAS VEGAS SANDSLLC TLB... .. | 03/31/2017. | SINK FUND PAYMENT 0 1,185 12/19/2020.
552662 AP 3 |MCCIOWALLCTLH..... .. | 03/31/2017. | SINK FUND PAYMENT 1 636 01/29/2021.
55303K AC 7 |MGM GROWTH PROPERTIES TL B......... .| 03/31/2017. | SINK FUND PAYMENT 0 188 04/25/2023.
MARRIOTT VACATION CLUB OWNER 10
57165L AA 2 |1AA .. | 03/20/2017. | PAYDOWN......ccvtvmrinirierirerirenns 30 16,915 10/20/2032.
58063V AH 6 |MCGRAW-HILL GLOBAL EDUCATION TL |.. | 03/31/2017. | SINK FUND PAYMENT 0 188 05/04/2022.
59549P AA 6 |MID-STATETR4 A....cccvvivinrivcinnis .1 01/01/2017. | PAYDOWN. ....ovvrrrirrireierinnieenes (32) 3,085 04/01/2030.
640720 AD 4 |CSC HOLDINGS LLC TLB....ovverrerrririenne .| 01/17/2017. | SINK FUND PAYMENT 0 206 10/11/2024.
69834F AB 9 |PANDA TEMPLE POWERIILLC TLB...... .. | 03/31/2017. | SINK FUND PAYMENT 51 625 04/03/2019.
73020Q AD 7 |PINNACLE ENTERTAINMENT INC TL B...|.. | 03/31/2017. | SINK FUND PAYMENT 19 15,375 04/28/2023.
73179Y AF 4 |POLYONE CORPTL B .| 03/31/2017. | SINK FUND PAYMENT 0 100 11/11/2022.
75875) AH 5 |REGAL CINEMAS CORP TL B ... .. | 03/31/2017. | SINK FUND PAYMENT, 5 623 04/01/2022.
76009W AR 1 |RENT-A-CENTERINC TLB.....ccccnvvvnirunne .| 03/31/2017. | SINK FUND PAYMENT 158,880 158,880 158,880 | ..occvoeerrnn 150,936 | oo 7,944 | o 7,944 158,880 03/19/2021.
SALOMON BROTHERS MORTGAGE 97
79548K XP 8 |HUD2 AWAC .. 1 03/01/2017. | PAYDOWN......coovvrmriirierirrireenns 580 580 477 2 2 580 | cvouevvrrerreries [ rererrnerireninee | everrernennnn | e 07/25/2024. | 1FM...........
816194 AT 1 |SELECT MEDICAL CORP TLF.....cccevvuneee .. | 03/06/2017. | SINK FUND PAYMENT ......ccoovvunens [ emmrrmrirneeneriinnines | e 49,625 | ............ 49,625 | ..o 48,633 | .ooieeren 48,742 | s [ i 883 883 49,625 | ..o | e | cerrneinereenn0 [ s 1,249 |03/03/2021. | 3FE............
SIERRA RECEIVABLES FUNDING CO 16
82652X AA 4 |1AA . 10312072017 [ PAYDOWN......cvvreirrienrrierirenirnees | cevereserseesssinsssenes | veesseennsd 41,519 | e 41,519 | oo 41,511 | 81485 | s [ s 64 64 41,519 | e [ e | eevverineennenn0 [ v 203 |03/21/2033. | 1FE............
SIERRA RECEIVABLES FUNDING CO
82652Y AA 2 |16-3AA . 103/20/2017. [ PAYDOWN.......cvorrmmrrnnrierirerenees | vevereessesenerienienes 126,832 126,832 126,809 | .ooveeerrn 126,678 | oo | i 154 154 126,832 | oo | e [ v | s 489 | 10/20/2033. | 1FE............
SINCLAIR TELEVISION GROUP INC TL
829229 AQ 6 |B2 .| 03/31/2017. | SINK FUND PAYMENT 616 616 613 (1) 616 01/03/2024.
84762N BG 5 |SPECTRUM BRANDSINC TLB.......cccoonc. .. | 03/31/2017. | SINK FUND PAYMENT 439 439 438 0 439 06/23/2022.
STRUCTURED ASSET SECURITIES 02
86358R XZ 5 |AL1A3 .1 03/01/2017. | PAYDOWN... 551 551 484 1 1 551 02/25/2032. | 1AM...
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STRUCTURED ASSET SECURITIES 03
86359A ME 0 |AL1A .. 1 03/01/2017. | PAYDOWN. .....cooimmrinnirmerienirneins [ eorerinseesneesssinenies | ceerneesenens 2,788 | oo 2,788 | oo 2,871 | oo P21 7.2 IO T 0 2,682 | o | s 106 | v 106 | oo 16 | 04/25/2031. | 1AM...........
88723A AB 4 |TIMEINCTLDD B...coovvrrervrreirerieisirnnins .. | 03/31/2017. | SINK FUND PAYMENT 630 630 632 | .o 630 | .o [ 0 B30 [ oo | oo | e (U1 7 |04/26/2021. | 3FE............
TOWD POINT MORTGAGE TRUST 17-1
89173F AA 8 |A1 .1 03/01/2017. | PAYDOWN. ..o [ eeriesiseisnesinssines | seeeereeens 14,59 | ........... 14,594 | ........... 14,613 | oo [ e | e [0 USRI ISP 10/25/2056. | 1FE............
89604B AT 5 |TRIBUNEMEDIACOTLB .| 02/01/2017. | SINK FUND PAYMENT 21,735 21,735 21,790 | v 1,745 | | e 9) [(5) ] ST . 12/27/2020. | 3FE....
90343T AN 3 |US TELEPACIFIC CORP TL... v | . [ 03/31/2017. | SINK FUND PAYMENT 627 627 630 | ... I 1 5 11/25/2020. | 4FE............
92532Y AB 5 |VERSUM MATERIALS INC TL B............... .. | 03/31/2017. | SINK FUND PAYMENT 125 125 124 | e 126 | oo | e (1) (1) 09/29/2023. | 3FE............
VOLKSWAGEN AUTO LOAN ENHANCED
92867P AD 5 |132A4 .. 1 03/20/2017. | PAYDOWN. ....ccvieireirierieieieirnienes | cevereeniessessssssesiens | oevenennins 38,475 | .o 38,475 | oo 38,469 24 | e | e 03/20/2020.
92903P AA 7 |VORNADO DP LLC 10 VNO A1.. .1 03/10/2017. | PAYDOWN......coovrmrrnrrirerirerireenns 39,362 39,362 28 | s | s . 09/13/2028.
958100 AL 5 |WESTERN DIGITAL CORPTLB .. | 03/31/2017. | SINK FUND PAYMENT 249 249 0 04/29/2023.
97381H AT 4 |WINDSTREAM SERVICES LLC TL ... | .1 03/31/2017. | SINK FUND PAYMENT 614 614 1 02/17/2024.
98919M AD 7 |ZAYO GROUPLLC TLB..oovvervreriricrins .| 01/19/2017. | SINK FUND PAYMENT 223,643 223,643 559 05/06/2021.
C5184A AF 8 |LIONS GATE ENTERTAINMENT TL B A|02/22/2017. | SINK FUND PAYMENT 13 12/08/2023.
C6901L  AE 7 [1011778 BCULC TLB....ooovvrrverirerirrcrinns A|03/31/2017. | SINK FUND PAYMENT 0 02/16/2024.
C9413P AU 7 |VALEANT PHARMACEUTICALS TL BF1.. |A| 03/27/2017. | SINK FUND PAYMENT 389 04/01/2022.
26827E AC 9 |ECAFLTD 151AA2.... ... | D{ 02/15/2017. | VARIOUS 0 . 06/15/2040.
72812N  AB 2 |PLAYA RESORTS HOLDING B.V. TL B.... | D|03/31/2017. | SINK FUND PAYMENT 1,289 | oo rernneennenn 1,302 12 1,289 08/09/2019.
874060 AB 2 | TAKEDA PHARMACEUTICAL.........cccrvnnne D|01/12/2017. | WELLS FARGO FINANCIAL.......... | coveerermireveneverinns | e 1,000,430 | ....... 1,000,000 | ....... 1,008,210 (23 R I 1,000,315 03/17/2017.
L29678 AF 3 |ENDO LUXEMBOURG FINANCE TL B...... D| 03/31/2017. | SINK FUND PAYMENT 250 250 249 0 250 09/26/2022. R
N0306W AG 0 |AMAYAHOLDINGS BV TL....cvvvvcrinrirnes D| 03/31/2017. | SINK FUND PAYMENT 623 623 623 0 B23 [ e | s | e (110 I 9 | 08/01/2021. | 4FE............
N5945L AP 0 |NXPBVTLB, D|02/10/2017. | SINK FUND PAYMENT 53,187 53,187 52,788 | ...... 52,788 .. 399 399 | [ s 53,187 | oo i [ESSTRORRTOROTR | I RPN 202 | 12/07/2020. | 2FE............
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ........uiuuiiieriiiiiiiiis crririssersssssssss st ssnsssns s | coseens 8,068,965 | ....... 8,092,887 | ....... 8,102,440 | ..o 8,068,995 | ......8,014 | ......... (1,972) | oo, 0 6,042 0 8,089,637 0]...(20672)] .......(20,672) | ....... 73,246 XXX XXX
8399997. Total - BONAS = PAM 4. sttt | eraes 9,736,175 | ....... 9,760,414 | ....... 9,829,020 | ........... 9,737,245 | ........8,014 | .......... (3,053) | .ovrirnnnnnd 0 4,961 0 9,756,804 0...(20,628)] .......(20,628) | ....... 81,461 XXX XXX
8399999. TO = BOMAS. ...ttt et st | nnens 9,736,175 | ....... 9,760,414 | ...... 9,829,020 | ... 9,737,245 | .......8,014 | ......... [R0SK) ] 0 4,961 0 9,756,804 0]...(20,628)] ........(20,628) | ....... 81,461 XXX XXX
Common Stocks - Industrial and Miscellaneous
004446 10 0 |ACETO CORP.......occomrurrririrnirirerirerereens .. | 03/08/2017. | RAYMOND JAMES.........ccocovvrvmres | vrrrrrnene 6,957.000 | .......... 104,194 XXX | 105,003 | ooouvenreenrienieninns e | e 0 XXX
008252 10 8 |AFFILIATED MANAGERS GROUP............ .| 03/06/2017. | RAYMOND JAMES 470.000 | .oovernees 78,451 XXX 69,101 0 XXX
018581 10 8 |ALLIANCE DATA SYSTEMS CORP.......... |.. | 03/06/2017. | RAYMOND JAMES 864.000 210,509 XXX | e 164,090 o . (33,334) XXX
031162 10 0 |AMGEN INC.....cccoovvvrirircirrrinnricrierireenns .. | 03/06/2017. | RAYMOND JAMES 469.000 83,919 XXX 65,584 | ...... 68,572 | ......... (2,989) [ .ooovvrrrirrirens (2,989) XXX
037833 10 0 |APPLEINC .. | 02/08/2017. | RAYMOND JAMES 976.000 XXX . ) SR VPRSI IV (34,029) | ..o XXX
038222 10 5 |APPLIED MATERIALS INC. <o | .. | 02/08/2017. | RAYMOND JAMES 2,152.000 XXX rerernennn08,759 | L. . . ) . (686) XXX
058498 10 6 |BALL CORP. .| 03/06/2017. | RAYMOND JAMES 940.000 XXX 89,356 [ ..oorvrnererireirerinns | cereeninenienins | e 0 XXX [
09253U 10 8 | THE BLACKSTONE GROUP LP. .. | 03/06/2017. | RAYMOND JAMES 3,429.000 XXX ....104,884 | ... . e . 0 XXX
146229 10 9 |CARTERSINC v | - | 03/06/2017. | RAYMOND JAMES........ocoomvemernne | worrinn 1,337.000 XXX v 105,464 | .. ol - . 0 . XXX
172755 10 0 |CIRRUS LOGIC INC......ccccovrvmrirrrrirrirnnns .| 03/06/2017. | RAYMOND JAMES 3,179.000 XXX | s 84,470 | oo 179,741 | ....... (95,271) | vvvvvererinnins [ e [ (95,271) | vvvvverrireens XXX [
COGNIZANT TECHNOLOGY SOLUTION
192446 10 2 |CORP .. | 03/06/2017. | RAYMOND JAMES.........ccocoomvrvmrrs | corrrrnnns 3,351.000 | .....o.c. 196,952 XXX | 160,328 | .oovoerrenne 187,757 | ....... (27,429) | oo (27,429) XXX [
23918K 10 8 |DAVITAINC .. | 03/06/2017. | RAYMOND JAMES.........cccovvvivvnrs | wrvrirenns 1,024.000 | ..o 71,253 XXX (287) XXX
256746 10 8 |DOLLAR TREE INC. .| 03/06/2017. | RAYMOND JAMES, 822.000 63,221 XXX 0 XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
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 Indicator (a)
30231G 10 2 |EXXON MOBIL CORP......c.cooverririierinns .| 03/06/2017. | RAYMOND JAMES 2,021.000 | .......... 166,644 XXX | 168,273 | .....68,237 | L (3,362) (3,362) XXX
31422T 10 1 |FEDERATED NATIONAL HOLDING C...... .. 1 02/09/2017. | VARIOUS........ooomereerinierneniseinens | ceereenns 6,312.000 | .......... 118,430 XXX (1,071) ..1,530 XXX
37253A 10 3 |GENTHERM INC ..102/13/2017. | RAYMOND JAMES 3,546.000 | .......... 124,036 XXX (8,617) [ ovvvvevverveevers | oo 111415 | i | 12,621 | . XXX
410345 10 2 |HANESBRANDS INC.. ... | .. | 03/06/2017. | RAYMOND JAMES 2,976.000 60,626 XXX 0 revnerenneneenD4,192 [ [ (3,566) | .. XXX
42210P 10 2 [HEADWATERS INC.......ccoorvririrviriirerniin .1 03/07/2017. | RAYMOND JAMES........coovvvirins | crvrirenns 6,105.000 | .......... 142,061 XXX | 103,297 | 143,590 | i(40,293) [ o [ e | v (40,293) [ ..o | e 103,297 | oo | s 38,764 XXX
45826H 10 9 |INTEGER HOLDINGS CORP .| 03/21/2017. | RAYMOND JAMES.........cocovvrvmres | wrrrrinens 4,679.000 | .......... 193,469 XXX SO R (36,309)| ... XXX
46269C 10 2 |IRIDIUM COMMUNICATIONS INC. .1 03/21/2017. | RAYMOND JAMES.........covvrmemanr | verrens 15,852.000 | ....coone. 144,626 XXX B I (37,763)| ... XXX
501797 10 4 |LBRANDSINC... .. | 03/06/2017. | RAYMOND JAMES.........cccovvvrvirs | wrvrirenns 1,171.000 XXX 0 XXX
505336 10 7 |LA-Z-BOY INC .. |..|03/08/2017. |RAYMOND JAMES........ccccovvvmurrie | worvrrrnes 4,498.000 | .......... XXX (29,192) XXX
56585A 10 2 |MARATHON PETROLEUM CORP............. .. | 03/06/2017. | RAYMOND JAMES 3,181.000 | ... 160,892 XXX (58,701) XXX
60871R 20 9 |MOLSON COORS BREWING CO CLB.....|.. | 03/06/2017. | RAYMOND JAMES.........cccccomvvrmere | covvirenes 1,774.000 | .......... 175,778 XXX (554) XXX
68268W 10 3 |ONEMAIN HOLDINGS INC......coccovvrverinnns .. | 02/09/2017. | RAYMOND JAMES........ccocomervmrrns | cerrrennns 5,010.000 | .......... 115,536 XXX | 100,716 | 110,921 | 10 ii(10,206) | oo [ e [ erireens (10,206) XXX
703395 10 3 |PATTERSON COMPANIES INC .. | 03/06/2017. | RAYMOND JAMES.........ccovvvvrinrs | wrvrirenns 1,692.000 XXX (314) XXX
709102 10 7 |PENN REAL ESTATE INVEST TST........... | .. | 03/08/2017. | RAYMOND JAMES.........ccccoomvrmmurs | verrrennns 5,646.000 XXX 0 XXX
832696 40 5 |J.M. SMUCKER COMPANY.......cccccrirmrunee .| 02/08/2017. | VARIOUS 480.000 XXX 0 XXX
85208M 10 2 | SPROUTS FARMERS MARKET INC.. .| 03/07/2017. | RAYMOND JAMES 5,840.000 ..102,097 XXX 0 XXX
852857 20 0 | STAMPSCOM INC.....ccocomvririrriinrineirnns .| 03/07/2017. | RAYMOND JAMES........ccocoomvrmmrns | cerrrreens 1,112.000 | .......... 142,505 XXX ] 90,875 | e 127,491 | 1 i(B6,6715) | v [ e [ e (36,615) XXX
857477 10 3 | STATE STREET CORP. .. | 02/08/2017. | RAYMOND JAMES 975.000 XXX (25,016) XXX
858912 10 8 |STERICYCLE INC .. |.. | 03/06/2017. | RAYMOND JAMES 912.000 | ............72,834 XXX 0 XXX
87157D 10 9 [SYNAPTICS INC.....cevvvirvrirerriniirerriinins .. | 03/06/2017. | RAYMOND JAMES 2,094.000 | .......... 105,817 XXX 0 XXX
88023U 10 1 | TEMPUR-PEDIC INTERNATIONAL INC....|.. | 03/06/2017. | RAYMOND JAMES 2,274.000 ..105,307 XXX | 117,275 | 155,269 | i i(B7,994) | oo [ e [ e (37,994) XXX
918204 10 8 |VF CORP.....coovvrircrireieeriseie e .. | 03/06/2017. | RAYMOND JAMES.........ccocomvrvmrrs | werrrennns 1,412.000 ..74,733 XXX 0 XXX
93964W 10 8 |WASHINGTON PRIME GROUP INC .| 03/08/2017. | RAYMOND JAMES.........coovrmivvuner | veriens 11,529.000 XXX . . (7,237) XXX
983793 10 0 |XPOLOGISTICS INC .| 03/07/2017. | RAYMOND JAMES.........ccocoomvrrmrens | werrrennns 3,233.000 XXX 88,099 | ... . ; voe [ [ (51,437) XXX
98956P 10 2 |ZIMMER BIOMET HOLDINGS INC ..|02/08/2017. | RAYMOND JAMES 617.000 XXX 63,674 0 XXX
22163N 10 6 [COTT CORPORATION... .| 03/07/2017. | RAYMOND JAMES 5,524.000 61,269 XXX 58,438 | ... 62,587 (4,149) XXX
375916 10 3 | GILDAN ACTIVEWEARINC.... .. |..|03/07/2017. | RAYMOND JAMES........cccovvrmmunne | worrrrrnes 4,353.000 | .......... 111,783 XXX | e 110,089 | .oovvirienne 110,436 (347) XXX
91911K 10 2 | VALEANT PHARMACEUTICALS INTE...... .. | 03/06/2017. | RAYMOND JAMES.........cccovvrvmnes | worrrrnnne 7,559.000 XXX 0 XXX
03524A 10 8 |ANHEUSER-BUSCH INBEV SPN ADR...... C| 03/06/2017. | RAYMOND JAMES........ccocovvermmenne | wovmrins 1,112.000 | .......... XXX (858) XXX
22943F 10 0 |CTRIPCOM INTERNATIONAL-ADR.......... C | 03/06/2017. | RAYMOND JAMES 2,547.000 | .......... 121,458 XXX 0 XXX
G30401 10 6 |ENDO INTERNATIONAL PLC.........ccooneen. C|03/08/2017. |RAYMOND JAMES..........cconvvervvrns | woreens 15,381.000 | ....cnee 172,287 XXX (9,886) (9,886) XXX
G37585 10 9 | GASLOG LTD...oovoirrriereircrieeireerieeineens C|03/06/2017. | VARIOUS........coomvriricrinrineniienes | v 10,306.000 | .......... 154,587 XXX | e 79,691 | e 165,927 | L (86,236) | .-vvveeernereenins [ e [ i (86,236) XXX
G4617B 10 5 |HORIZON PHARMA PLC.... C| 03/07/2017. | RAYMOND JAMES........ccocovvvmivnne | wovvrris 7,027.000 | .......... 106,443 XXX | 105,497 | 93,213 (9,555) (9,555) XXX
G491BT 10 8 |INVESCOLTD C| 02/08/2017. | RAYMOND JAMES . 3,894.000 | ..o 118,619 XXX (7,173) XXX
G50871 10 5 [JAZZ PHARMACEUTICALS PLC ...| C| 03/06/2017. | RAYMOND JAMES.........ccccovmivuns | corvrrenns 1,059.000 | .......... XXX 0 XXX
G5960L 10 3 |MEDTRONIC PLC .. | C|03/06/2017. | RAYMOND JAMES 943.000 | ............76, XXX . 0 XXX
N6596X 10 9 |NXP SEMICONDUCTORS NV.....cccoevrevnne C|03/21/2017. | RAYMOND JAMES.......ccoooierinniinns | v 1,161.000 | ......... 119,819 XXX ] 89,995 | i 113,790 | (23,794) | oo (23,794) XXX |
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS. ........cciir couriririiesiisiriienississsesssssssns s | cosnees 5,673,877 XXX ] s 4,943,350 | .......... 4,628,955 | ... (720,704) | ...oovvverinnn 0 ] e [ I (720,704) | ....ovvoerenns [ I 4,943,350 | ..o 0 ... 730,532 XXX XXX
Common Stocks - Mutual Funds
COHEN & STEERS INFRASTRUCTURE
19248A 10 9 |FUND .. | 03/07/2017. ]| RAYMOND JAMES........coooinmrinnnes | corrnennns 6,499.000 | .......... 136,476 XXX 123,936 | oo 125821 | ......... (1,885) | .oovvreriirinens (1,885) [ .overerrsninnnns | corsrinninns 123,936 | oo | e 12,540 | oo 12,540 | ......... 4,549 XXX |
9299999. Total - Common Stocks - Mutual Funds OO OO OO OO OO OO SYOT PP OPTPPPUPPTYRTOPPIR EPPOTOPION 136,476 XXX ] 123,936 | .o 125821 | ......... (1,885) | .vovveraririnns 0 | v 0 [ (1,885) [ ovevvrrnenad 0 | s 123,936 | .o 0 [ 12,540 | oo 12,540 | ......... 4,549 XXX XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
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 Indicator (a)
9799997. Total - COMMON SEOCKS = Pt 4.t srisiiiniins | cotississ st snssnssssnsens | evveans 5,810,353 XXX ] 5,067,286 4754776 | ..... (722,589)] ... L0 (722,589) 0 5,067,286 0. 743,072 | ...... 743,072 | ....... 16,552 XXX XXX
9799999. TOtal = COMMON SEOCKS. ... -rttrtrteee s seee st ekttt | seiees 5,810,353 XXX ] 5,067,286 | ..........4,754,776 | .... (722,589) | ... . L0 s (722,589) 0 5,067,286 0. 743,072 | ...... 743072 | ....... 16,552 XXX XXX
9899999. Total - Preferred and Common Stocks OO OO OO OO PP PP PO PO POPPPPOOPPOPOUPPPPPPOROTY VPO 5,810,353 XXX ] 5,067,286 | ........... 4,754,776 | ... (722,589) | ..oovvovvrrireee 0 | oo [V (722,589) 0 5,067,286 0]... 743,072 | ....... 743,072 | ....... 16,552 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS..............ccriiiiriies  coreririeernieisersesieesesesseessssssssssessseseseessssssssssssssessnsssnne | aeees 15,546,528 XXX .....14,896,306 | ......... 14,492,021 | ..... (714,579) | .......... (3,053) | .ovvrrernen 0 | s (717,628) | ....oocvenvnn 0 e 14,824,090 |................ 0. 722,444 | ... 722444 | ... 98,013 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB -Pt. B - Sn. 1
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

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
BBIF MONEY FUND - CLASS 4 40 1,159,436 1,174,927 789,150 | XXX
INTEREST RECEIVED DURING QTR ON DISPOSED
HOLDINGS 155 XXX
JP MORGAN CHASE 6,837,185 | .ovvrrrenes 14,144,176 | ..............14,912,651 | XXX
MERRILL LYNCH 86,372 1,146 826 | XXX
FEDERAL HOME LOAN BANK. 8,755 8,757 16,559 | XXX
US BANK 315,189 411,092 178,387 | XXX
PITNEY BOWES. 176,088 226,114 176,145 | XXX
NEAM 12,939 8,524 16,897 | XXX
0199999. Total Open Depositorie: XXX XXX 195 0 8,595,964 | ... 15,974,736 | ..............16,090,515 | XXX
0399999. Total Cash on Deposit. XXX XXX 195 0 8,595,964 XXX
0599999. Total Cash, XXX XXX 195 0 8,595,964 XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Description Code

Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

All Other Gov: ent Bonds - Issuer Obli
KREDITANSTALT FUER WIEDERAUFBAU

03/28/2017.c.coo. | covrirerinn 0.971 | 05/22/2017....... 2,995,877
0699999. All Other Government Bonds - Issuer Obligations.. 2,995,877
1099999. Total - All Other GOVEIMMENT BONMAS ...ttt ersesestes e ses s ses et 2,995,877

Total Bonds
7799999, SUDLOAIS = ISSUET OBIIGAHONS. ... rvvevesetiseiesetseis et ess st ess ettt s et E e st et e e eeseee et eebsessants | 4e41esseesaeesessoeEeesoeEeEseeEeeE o0 s oL eE o0 E e eE e 0oL ee b b e sttt ee bt en bt es | ettsebtessasssenteeten sttt ent st 2,995,877
83099999, SUDEOLAIS = BOMAS.... .- reureseeseeeseesseeseses s es s8££k . 2,995,877
8699999. Total - Cash Equivalent 2,995,877
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