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Statement for September 30, 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 236,401,560 | ....oovvrveererreirerernenne | v 236,401,560 | ...cooverrrnene 205,578,325
2. Stocks:
2.0 PIEfEITEA SEOCKS.......ceveicvectie et ettt s sssaesaess | ersessesssssssessesssssesssssssnss | sesissessesssssssssssesssssssasses | sesessessesssssssssssssessesnsad [0 I 678,410
2.2 COMMON SEOCKS......ceurerrerrererniseisesessssessssssesessesssssssssesssssssssesssssssssessessssssessessasssnssessanssns | ssesssessmssasssnssnses 689,500 | ..euvvereereinrreieirereenenees | e 689,500 | ..oovevrrnnns 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 27,437,639 | ..o | eveveeievernienan 27,437,639 | coveverrnee. 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 ($....9,496,838), cash equivalents (§.......... 0)
and short-term iNVestMents ($.....2,415,516).......c.cvereereeeeeeeeeeeeeeeeeeseeseeeeeeieesieessseneees | oerveeessesseeeses 11,912,354 | oo | e 11,912,354 | .o 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 13,904,358 | ..ooovverrririienns 8,998 | .o 13,895,360 | ...ovvrvrernens 12,403,132
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa (U SO 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)......ccciiieeieieeiesieeeissesessiesiens | cvrereesseennes 291,245,411 | oo 8,998 | ..oviine 291,236,413 | ..ocvovrvree 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 13,545,263 | ..ovcveevcreereieseieieins | cevnieneneinnins 13,545,263 | .cooovverevrrnns 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 60,207,409 | ..ooovieieeieeeeeees | e 60,207,409 | ..ooovvririnn 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 7,673,924 | ..o | ereeeineineii 7,673,924 | c.ovverrn) 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 7,653,297 | covveierieinns 5,634,247 | .ovvvreinn 2,019,050 | .cooovverirriinne 1,556,110
21, Furniture and equipment, including health care delivery assets ($.......... 0)erereriereresnenes | e 593,034 | oo 593,034 | oo 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates.............ccoouereveirieiieicsisecseceens | e 252,536 | oo | e 252,536 | oo 977,011
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieiirieieeeeeeseeseeines | ererisiesienans 19,431,499 | oo 726,996 | .ooovercrnnns 18,704,503 | ..oocvvcvevnnan 13,129,991
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvuruerireeeieineineeseisesssississessssssesssssssessssssssssssssssesss | esessesessesens 402,492,408 | ......covvvnnes 6,963,275 | .cccovernnee. 395,529,133 | .o 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 402,492,408 | ......covvvennee 6,963,275 | ..covrvrnnee. 395,529,133 | .oovvvverennn. 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 7,556,186 [ ..ocveeeeeeeeeeeeeeeeeeees | e 7,556,186 | ...coveveveernn 7,003,421
2502. Deferred compensation life INSUFANCE............cccuicviiriieicieese et ssssans | sstessessssesssnans 6,138,199 [ .o | e 6,138,199 | .cooovverrirrirnne 5,416,451
2503, Prepaid BXPENSES. .........cvuivriiiieietcieiie s sssse st ss s ss st bbb s s entenes | avsesiesestensesnsenes 706,681 | .ooeeeeeececrennne 706,681 | oo (01 T
2598. Summary of remaining write-ins for Line 25 from overflow page..........occoeeveveiereiesieiiens | coveveiseiesienns 5,030,433 | oooiviieiene 20,315 | oo 5,010,118 | oveveeevieines 710,119
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuirerrrueniresseressrsssensssssesssenes | corensssseesaes 19,431,499 | oo 726,996 | ..ooovvvcrins 18,704,503 | ....oovvveenens 13,129,991




Statement for September 30, 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 $.....82,765,985)...........ccvvirrieriereinreisreissessessssssssesssisssesssssssssssssssssssssssasssssssssssesssesssessssssnssnsses | srsesseessnsssesseassens 101,553,042 | ooocveveeereiernne 102,275,408
2. Reinsurance payable on paid l0sses and [0SS adjuStMENt EXPENSES.........civiueirieiieieeeiese st sssessessssens | sressessstesessssessessessesns 126,632 | oo 266,277
3. LOSS AUIUSIMENT EXPENSES.......ouiviiveieciictiieie ettt sttt bbbttt bbb et sse st bes s snnns || evsesisbessessesensinsaneas 22,261,266 | cooovvrrrererirrinne 22,450,384
4. Commissions payable, contingent commissions and other Similar ChArges...........ociurinerneieieeieesseeesee s eesssssesssesessns | cevesssesiesesssesnns W124,031 | 335,788
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........ccuviviveieiciireie ettt sttt snas | eveesssessessesasssssanens 18,715,299 12,379,428
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ceurvereiieieinrieie s essessesies | eesiessisseses s 4,416,867 | coovvvvercrerereinn 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)..........coccueiueieicririeeeseee e essieseins | cveresseesseeissssnnns 94,586,342 | ooovvereerie 79,491,680
10, AVANCE PIEMIUM.....vveiecvieeeeieesct sttt et a e sttt s b b s s s s s bbbt b s s s bes st ss st sn b s s bbb st sae s s stessessebensessesansanes | sessessessssssessesssssnsnsasen 62,313 | e 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 ceding COMMISSIONS).........c.cvcvevevcriieieieieisees et ssssssssssseseesesssssessenes | sestessesessessesssssssssssesens 23,040 | oo
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. ..........cueuruiiiiiiii bbbttt [ Hrnbeb st 4,890 .o 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 16,761,489 [ ..oooeveeeend 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. .......cuuevriiericiieiiesiseici sttt bbbt s st b s n b stensnnas | sessestessessessessnseesens 2,040,986 | ..cooovvrerriireieienne 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. ..........ccvevvriveierieriiee et sssesse s estesssssssssesssssessesssssessassenns | sssssssesesssnsesassens s @y 01290 | tiviirrerisssieresssssesaas 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 263,103,487 | .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 fUNAS (SUMIUS).......cvuerererrerirreeeseisesesseseesessssessessssssssessessesssessessessssssessassssssessesssnssessesssssessessassssssessasssnssessesssssessansans | sessssmssasssnssssessanens 75,525,646 | ...ovvvrrrniiininns 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 132,425,646 | .o 164,738,529
38, Totals (Page 2, LINE 28, COl. 3).....ocuiiiiiiieieieiieie sttt sttt | eetbnes st 395,529,133 | oo 396,709,549
DETAILS OF WRITE-INS
2501. Funds set aside for SChEAIMENT...........cciiuiiiii bbbttt | erbenbsesnnsi st eeees 2,141,290 | 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 September 30, 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 $.....144,365,418):

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 $.....4,056,784............cccoeveeeueeeerreereeseeeesiessessesssenees
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 §.....6,038,422).
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 §.....(3,448,276)..........cccccouvrrerrrrrerrrenrnn.
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

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

.............. 148,265,954

. 123,153 ...
...................... 600,000

.............. 144,941,973

....4,669,857 |.

.............. 147,789,107

....26,342,683 |...

.............. 149,611,830
23,377,121
................. 78,444,120

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

................... 5,752,917
................... 9,344,853

................... 5,639,555
...................... 900,859

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

................. 15,097,770

................... 8,942,500

..... (6,038,422)] ..
20,725,280 |...

................... 6,540,414

................... 4,296,215

.(1,449,599)( .
19,391,848 |.

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

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

................. 23,629,358

................. 22,238 464

................. 28,005,681

................. 29,281,356
................... 3,300,682

................... 8,156,802
................... 2,990,902

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

................. 25,980,674

................... 5,165,900

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

..164,738,530

....25,980,674 | ...

....156,885,286

...5,165,900 |.

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

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

............... (32,312,882)

................. (2,659,757)

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

.............. 132,425,649

.............. 154,225,529

.............. 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
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Statement for September 30, 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 ...263,314,462 | ..............231,355,837 | ..cevovirennne 307,776,656
2. Netinvestment income... 7,426,374 ...7,485,850 ....10,018,500
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 23,629,358 22,238,464 | ..o 28,005,681
4. Total (LINES T HIOUGN 3)...eoeeierieieieseie ettt sttt sentnen | snesessessnnens 294,370,194 | .....co..c.e.. 261,080,150 | ..coovverenee 345,800,837
5. Benefit and 10SS related PAYMENLS.........ciuiiieiiiiirie ettt tensenne | sressesnssenies 148,651,118 | .oovovvvvvee 149,347,920 | .ovovvvrnne 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 dedUCHIONS..........cccveveiirieieeieeie e esssssesesseienns | seveensiennes 114,957,868 | ....cccovveee 105,178,310 | voovvrrvrene 133,487,670
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $.....4,056,784 tax on capital gains (losses). 7,357,466 ...3,422,266 5,169,773
10. Total (Lines 5 through 9) ....270,966,452 257,948,496 | ....oovenvn. 336,848,095
11.  Net cash from operations (Line 4 MINUS LINE 10)........cccouiuiviiieiiieieereee ettt be e snsens | ovresesssssesens 23,403,742 | .o 3,131,654 | ..oocvv 8,952,742
CASH FROM INVESTMENTS

12.  Proceeds from investments sold, matured or repaid:

121 BOMAS....euiereecisese ettt sttt enns | enienienians 24,919,550 | ..oovvorreenes 46,865,297 | ...oooovverenns 58,324,409

1202 SHOCKS . .ottt | etienienins 52,478,642 | ......ccconen. 15,182,411 | oo 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 PrOCEEUAS. .......cuvriveiriicieciiiiseisc sttt bbbt et b s s s b st es bt en s snssnsens | dessessessssansesnnas 736,279 | oo, 759,500 | .o 1,067,020

12.8  Total investment proceeds (LINES 12.1 10 12.7)......veveeieeieieiieteee ettt sss s ssssessessesssaes | eveessssssseses 78,134,471 | oo 62,807,208 | ......ccoevnve 76,593,962
13.  Cost of investments acquired (long-term only):

1301 BONAS ..ttt entes | senenssestenens 57,032,524 | .......cccev..n 44,269,394 | .......coo.ne. 57,352,879

1312 SHOCKS ettt | Srnesenseneinees 1,035,097 | .o 13,715,820 | ..ovvvrrenen. 15,632,469

13,3 MOMGAGE I0NS.....ouveerierceireieisieee ittt ss ettt sens et esnntens | sesetstessesssessassessesnntensess | sestsessesnssnnsessesntansessnsanes

134 REAIESIAIE. ... bbb | sebnt sttt enins | ebeesenieb e 175,610

13.5  Other iNVESIEA @SSELS........cvuiviveiecictceece ettt s s st s st tessesssanes | evsessssissessesinsan 970,949 | .o 3,734,523

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)... 61,895,347
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14)........cccovrrrrrrnenrrerneseseeneiseieeesssesseessnnens | ceneeseesessncens 19,095,901 | oo 911,861

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 10 STOCKNOIAETS.........cuuveiecercirriicieie ettt sttt | sbeseessessasens 50,573,853 | .ooveiieeinee 10,900,000 | ..ocervenenee. 10,900,000

16.6  Other cash provided (APPNEA)........c.cvueverrcrrieereieieeese ettt st b st s e s sas s sssssssessessntans | sessessessnsinsenes 5,535,533 | ..o 9,043,170 | ..ccovevvnnn 3,783,321
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (45,038,320) | ...cvcvenanen (1,856,830) | ...cocvecrenan (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 Lin€ 17).......cccoevevvvveee | cevvrrerverennn. (2,538,677) ..cvvvveererrrne 2,186,685 | ....cccvvvernne 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)....ccuiiiiiieiieineineiseieisiesiss sttt bttt ssssees | onssesiesiaes 11,912,359 | oo 15,225,194 | ..oovvrrn. 14,451,036

|Not(-:': 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 September 30, 2017 ofthe Safe Auto Insurance Company

NOTES TO FINANCIAL STATEMENTS

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES
A. Accounting Practices

SSAP#  F/SPage Current Period 2016
Net Income
(1)  Safe Auto Insurance Company, Ohio
basis
Page 4, Line 20, Columns 1 & 2) HOKRX XHXHX 25,980,674 12,975,590
@ State prescribed practices that
increase/(decrease) NAIC SAP:
@) State permitied practiced that
increase/(decrease) NAIC SAP: - -
(4) NAIC SAP (1-2-3=4) XXX XXX 25,980,674 12,975,590
Surplus
(5)  Safe Auto Insurance Company, Ohio
basis
Page 3, Line 37, Columns 1 & 2) HOOKRX KHXXX 132,425,649 164,738,530
(6)  State prescribed practices that
increase/(decrease) NAIC SAP:
(7)  State permitted practiced that
increase/(decrease) NAIC SAP: - -
(8) NAIC SAP (5-6-7=8) XXX XXX 132 425,649 164,738,530

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 recognized no OTTI on loan backed securities in the third quarter 2017.
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 aggregate amount of unrealized losses:

1) Less Than 12 Months 3 374503
2) Greater Than 12 Months 3 169,300
b. The aggregate related fair value of securities
with unrealized losses: 1) Less Than 12 Months 5 40,149,571
2) Greater Than 12 Months 3 6,213,501

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 September 30, 2017 of the 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 gains of $82,382 in 2017. The Company recognized net realized losses of $33,663 in 2016.

D. Not applicable.

E. The Company had no open call options as of September 30, 2017. As of December 2016, the Company had net unrealized gains 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 2 3
Total General Protecied Cel
243 Account Arcounts
(8) Membership Stock - Class A 3
(b) Membership Stock - Class B 3 550,047 | % 550,047
(€) Aclvity Stock 3
(d) Expess Stock 3 138,053 | % 138,553
(e) Aggregate Tolal (a+b+c+d) 3 630500 (&  6G3OH00 | %
(T) Actual or esimated borrowing capacity as determined by the insurer | § - KK KK
2. Prior Year
1 2 3
Total General Protecied Cel
2+3 Account Accounts
(a) Membership Stock - Class A s
() Membership Stock - Class B s 50047 [ S 550,047
(c) Acvity Stock s
(d) Excess Stock s 138,583 | 138,553
(e) Aggregate Total (a+b+c+d) s 680500 [  G3OH00 %
(f) Actual or esimated borrowing capacity as defermined by the insurer | 5 - KO KO

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 6 months to Less 11o Less Than
Membership Stock (2+3+4+5+8) Redemption 6 months Than 1 Year 3 years 3to 5 Years
1. Class A $ -
2 ClassB § 550,947 | § 560,947

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

Q06.1



Statement for September 30, 2017 ofthe Safe Auto Insurance Company

NOTES TO FINANCIAL STATEMENTS

13. CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS
4, Dividend Payments
On March 2, 2017, the board approved an ordinary dividend of $1,000,000 to be paid to the Parent, on or after March 2,
2017. This dividend was paid in full on March 28, 2017.

On June 6, 2017, the board approved an ordinary dividend of $4,573,853 to be paid to the Parent, on or after June 21,
2017. On June 23, 2017, the board approved a dividend of $45,000,000 to be paid to the Parent, on or after July 10, 2017.
The $45,000,000 dividend was classified as an extraordinary dividend and received Ohio Department of Insurance
approval.

The payment of the dividends declared in June was funded using a combination of cash and equities. On September 28,
2017, cash equivalents valued at $1,197,946 and equities with a market value of $42,884,705 were transferred to the
Parent. The Company realized a gain of $12,292,547 on this transaction. The remaining balance of $5,491,202 was paid
to the Parent in cash in October 2017.

14. LIABILITIES, CONTINGENCIES, and ASSESSMENTS

No significant changes.

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.

Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Total

Azzats gt fair valus
Perpetual Preferred Stock
Indusirial and Misc -1 - -1 - 3 - s
Parent, Subsidiaries, and Afiliales
Tolal Perpeiual Preferred Stocks ] - ] - 3 - 5
Bonds
LS. Governments - - - -
Industrial and Misc - 6,278,528 6,275,528
Hybrid Securiles -
Parent, Subsidiaries, and Afilaes -
Todal Bonds $ - £ 6278528 & - 5 6,278,528
Common Stock
Industrial and Misc - 650,500 - 639,500
Parent, Subsidiaries, and Afiliales - -
Toial Common Siock 5 - 5 650600 § - 3 639,500
Toial aszels aifair value g - § 60868028 ¢ - g §,268,028

b. Liabiiles NA

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.
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Statement for September 30, 2017 of the Safe Auto Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

Total Gains  Total Gains
Beginning and and Ending
Balancs at Translers  (Losses) {Losses) Balanos at
current Transkers Out of Included in - Included in current
period Imig Level 3 Leveld  Netincome Surplus Purchases Issuances  Sales Sellemenis period
3. Asszelz
Foreign Governmenis 700,000 700,000
Crher Loan-Backed and
Siruciures Securides 1,515,546 - (920 ,200) 13,589 520,245
Tosl 2,215,548 - (820 .200) 13,589 1,229 245
b. Lisbiides
Derivaives
Total

3. Policy on Transfers Into and out of Level 3
No significant change
4. No significant change
5. Not Applicable
B.  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 Fair Value Admitted Value Level 1 Level 2 Level 3 Mot Practical
Financial instruments - assets
Bonds 240,501,418 236,401,560 10,058,841 229,213,333 1,229,245
Preferred stocks - - - - -
Common stocks 689,500 689,500 - 689,500
Cash, cash equivalents and short-term investments 2,415,517 2,415,517 2,415,517 - -
Total Assets 243,606,435 239,506,577 12,474,357 229,902,833 1,229,245

There were no financial liabilities as of September 30, 2017.
D. Not Applicable

21. OTHER ITEMS

No significant changes.
22. EVENTS SUBSEQUENT

No significant changes.
23. REINSURANCE

No significant changes.

24. RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

None

25. 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 $174,131,789 were higher by $12,684 because of unfavorable development
of prior year estimates. This unfavorable development was approximately 0.01% 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 $3,423,688 is primarily a result of claim frequency and severity for accident year 2016
being above previously projected levels. The decrease in prior years’ estimated LAE of $3,411,004 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.

26. INTERCOMPANY POOLING ARRANGEMENTS

None

27. STRUCTURE SETTLEMENTS

None
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Statement for September 30, 2017 ofthe Safe Auto Insurance Company

NOTES TO FINANCIAL STATEMENTS

28. HEALTH CARE RECEIVABLES
None

29. PARTICIPATING POLICIES
None

30. PREMIUM DEFICIENCY RESERVES
No significant changes.

31. HIGH DEDUCTIBLES
None

32. DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES
No significant changes.

33. ASBESTOS/ENVIRONMENTAL RESERVES
None

34. SUBSCRIBER SAVINGS ACCOUNTS
None

35. MULTIPLE PERIL CROP INSURANCE
None

36. FINANCIAL GUARANTY INSURANCE
None
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12
2.1

22
3.1

3.2
3.3

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
84

9.1

9.11

9.2
9.21

9.3
9.31

10.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[X]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 09/18/2014
By what department or departments?
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAT]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
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Statement for September 30, 2017 of the Safe Auto Insurance Company

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:
Amount of real estate and mortgages held in short-term investments:
Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 Ifyes, please complete the following:

14.21 Bonds

14.22 Preferred Stock

14.23 Common Stock

14.24 Short-Term Investments

14.25 Mortgage Loans on Real Estate

14.26 All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

$ 82,519

Yes[ ] No[X]

$ 13,895,360
$ 0
Yes[ ] No[X]

1
Prior Year End Book/Adjusted
Carrying Value

2
Current Quarter Book/Adjusted
Carrying Value

$

$

o|o|o|lo|o|o|o|O

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

For the reporting entity's security lending program, state the amount of the following as of current statement date:

Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total payable for securities lending reported on the liability page:

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

0
0
0
0
0
0
0
0
o

Yes[ ] No[X]
Yes[ ] No[X]

Yes[X] No[ ]

1
Name of Custodian(s)

2

Custodian Address

US Bank 425 Walnut Street, 6th Floor, Cincinnati, OH 45202
FHLB of Cincinnati 221 E. 4th Street, Ste 1000, Cincinnati, OH 45202
PNC Wealth Management 1900 E. 9th Street, Cleveland, OH 44114

First National Bankers Bank (FNBB)

1200 West Third Street, Little Rock, AR 72201-1904

Wells Fargo Banking Co.

1021 E. Cary Street, MAC R3529-062, Richmond, VA 23219

Computershare

PO Box 43038, Providence, Rl 02940-3038

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation:

1
Name(s)

2

Location(s)

3
Complete Explanation(s)

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[X] No[ ]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
Merrill Lynch US Bank 08/14/2017 Custodian was replaced due to

manager's retirement. Cash and equities
were transferred to other established
custodian.

17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
New England Asset Management U

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets? Yes[X] Nol[ ]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[X] No[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
105900 New England Asset Management KURB5E5PS4GQFZTFC130 SEC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.2 If no, list exceptions:
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3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[ ] NA[X]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 7 8 9 10 1
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0

Total XXX XXX 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
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Statement for September 30, 2017 of the Safe Auto Insurance Company
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating

NONE
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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 3
Current Year
to Date

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........cceveeriereiriinnnas KY
Louisiana..........ccovveerrurrrerrennns LA

24,158,103 WA

11,595,001
23,606,107

A
2

2,280,051
...37,279,476

3

................... 6,253,926

2,735,054

10,940,410

0,319,969
1,645,513

...6,344,275
12,313,812

1,310,970
2,316,719
4,196,052

836,541
19,493,299
................... 3,436,401

..9,144,442

..6,695,293
....13,031,785

594,400
...17,540,124
................... 3,163,697

10,224,514

.3,993,677

398,453
14,414,129
................... 2,652,662

5,274,673

. ...3,701,276
................. 10,244,129

...................... 353,983
................. 13,852,363
................... 2,080,975

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

................... 2,898,219
................... 7,189,477

56,445,975
...... 5,920,402

................. 10,072,399
................. 17,779,321

................. 1

...50,067,205

2,109,118
6,783,690

................... 1,465,856
................... 5,393,348

.30,200,199
2,649,363

4,400,272

................... 5,787,592
................... 8,518,509

8,340,889
2,264,904

................... 1,622,421
................... 5,133,024

29,846,349
2,533,569

................... 4,074,181
................... 7,368,025

...................... 865,815
................... 3,245,675

17,080,650
1,484,644

................... 3,572,705
................... 6,444,276

...................... 505,979
................... 4,126,597

................... 2,713,238
................... 4,480,540

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

American Samoa.

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

236,997,859

...147,324,807

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.
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Statement for September 30,2017 ofthe 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 GROUIP SAFE AUTO REALTY, LLC AUTOTEX MGA, INC. SAG STATUTORY TRUST | SAFE AUTO SERVICES,
cQ. AGENCY LLC.
31-1379882 31-1400303 27-5011585 45-3533024 20-1080216 51-1403504

100% 100%
SAFE AUTO CAPITAL, LLC. SAGI REALTY, LTD.
46-2732120

31-1459717
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Statement for September 30,2017 ofthe 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. cevenrennenns | 3151400020.. | ovovoiervrires | cerrereininnins | rernrisenennnenenn. | Safe Auto Insurance Group, Inc.........o.cocevveeeeene |OH..o.e.. |UDP............... | Deshe and Diamond Families...............cccoeeee. | OWNEISHIP...vore. | cvierrerinnienne | DEShE FAMIIY oo [eeeedNoeins | e
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........cccoevverees | veeeYerrioee [ 10uincce
Safe Auto Insurance Group,
........ Inc. veverveneenee | 31-1400303.. [ oo e | erveriessenenenennn, | Safe AUto Group Agency........coceveeevevecesiereeienes | OHucc [NIAL............. | Safe Auto Insurance Group, Inc....................... | Ownership......... |....100.000 |Safe Auto Insurance Group, INC.........cccoeeerverees [N | e
Safe Auto Insurance Group,
........ Inc. vevvennnenne | 27-5011585.. [ ovviieievis [ vvviiereisnienns [ cervevessiennennnnn. | Saf€Auto Realty, LLC......c.cvvvevveeceveiecvcsiiene | OHu [NIAL............. | Safe Auto Insurance Group, Inc....................... | Ownership......... |....100.000 |Safe Auto Insurance Group, INC.......ccoccvvvrreees [N | e,
Safe Auto Insurance Group,
........ Inc. vevernrennene | ST14B97T . | e e | cveeieeviieesiieiens. | SAGIRE@MY.c.occvecccceviceeeceeeieeee | OHu [NIALL....... | SafeAuto Realty, LLC............cccccceeeeevveneeeeen. | Ownership........ [....100.000 | Safe Auto Insurance Group, InC.........cccoceevveees | coodNuciiiis [
Safe Auto Insurance Group,
........ Inc. cevenrennenne | 20-1080216.. | covoeeievreirns | cerereereinennns | creerneenereninnennenens | SAG Statutory Trust L......vevevcveovcvecveinisiennens |OHuceeos [NIALL............. | Safe Auto Insurance Group, Inc....................... | Ownership......... |....100.000 |Safe Auto Insurance Group, INC........coccevveeenee | coeeeNeveioss | ceviriinnines
Safe Auto Insurance Group,
........ Inc. veverveneenes | 462732120, [ v [ veeveieeieies | evvereesienenennn. | SafeAuto Capital, LLC........cocveevevcvecivicicciveeene. | OHuc. | DS | Safe Auto Insurance Company........................ | Ownership......... |....100.000 |Safe Auto Insurance Group, INC.........cccocovvveees [ oeedNeeiois | o,
Safe Auto Insurance Group,
........ Inc. veverveneenee | 45-3533024.. | ..o [ veeieieeniens [ eveeeeisnieniennienee,. | AULOTEX MGA, INC..oovvvccvicievesieiesiiens | OHus [ 1A | Safe Auto Insurance Group, Inc....................... | Ownership......... |....100.000 |Safe Auto Insurance Group, INC.........cccoeevrveees [ eoeedNeeiois | e
Safe Auto Insurance Group,
........ Inc. vevveennenne | 811403504, | ..o [ vrveeieseiens e, | Saf€ Auto Services, LLC.......ccoocovvcevevccviieiienes | OHu [NIA............ | Safe Auto Insurance Group, Inc....................... | Ownership......... |....100.000 |Safe Auto Insurance Group, INC......cccoccvvvrreees [N | e,




Statement for September 30, 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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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 7534 | e 78 | oo, 712 | e 5,385 | oo 23 | e 1422 | oo, 6,830 | .o (1,045) | oo 18 ...(1,027)
2. 2015, s [ 22,746 | oo 3422 | oo, 26,168 | ..o 14,361 | oo 188 | oo 14,549 | oo, 8,998 | .o 191 | e, 1,280 | oo 10,469 | .oveererereiseiaad KT (1,763) | oo (1,150

3. Subtotals
2015 + Prior........

5. Subtotals

2016 + Prior........
6. 2017 s e D00, SO I 20,0, SO .0, SO I 0.0, SO IO 97,281 | oo 97,281 | .o D0 S I 61,747 | oo, 15,117 | oo 76,864 | ..o 0.0, SO I 20,9, ST I XXX oo
7. Totals....oovveeee | e, 101,303 | oo 23422 | oo 124,725 | oo, T4544 | oo 100,500 | .oovveveerre. 175,044 | oo 37,739 | oo 63,614 | .o 22,462 | .o 123,815 | oo, 10,980 |.oovvvverirerins (10,991 [ oo (11)
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
I 10.839 % | 2. wovovernne (46.926)% | 3. .covverrene. (0.009)%

Col. 13, Line 7

Line 8

4 s (0.007)%




Statement for September 30, 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
* 254 052 0174 9000O0O0O0 3 =
AN C O LA AT AL
* 25 4 05 2 0174550000 3 =
A0 0 TR
* 254 05 2 017 3 650000 3 =
AR O R TR A
* 25 4 05 2 0175050000 3 =

Q15

Response

NO

NO

NO

NO




Statement for September 30, 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 prepaid

2505. Miscellaneous receivables

2597. Summary of rem.

aining write-ins for Line 25

5010118

Q16




Statement for September 30, 2017 of the Safe Auto Insurance Com any

SCHEDULE A VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, December 31 of prior year..........ccocvevevrerrereresennns
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 value..............ccocovevrivenee.
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 nonadmitted amOUNLS............cccocurueiiericsceeee s
Statement value at end of current period (Line 9 minus Ling 10)...........cccccecevevrennnen.

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

592,259

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

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

................................... 28,337,638

................................... 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 diSPOSAIS...........ceureierirreeirrinieeicee e
Deduct amortization of premium and mortgage interest points and commitment fees

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

. Subtotal (Ling 11 PlUS LINE 12)........evieerirreniineireireneireieisssessesessessseesesssessssssssessesens
. Deduct total nonadmitted aMOUNIS............cceiurierirriiinieee e
. Statement value at end of current period (Line 13 minus Ling 14).......cccocvvinininninns

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 of prior year..........ccccccvevierrerveveenennnn,
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition

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

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

3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation iNCrease (AECTEASE)..........cuevrrirrieirieiiieiesieie s ssssssses e sssesse s ssssssessesssssssessesssssssessssssssns | svessesssssssessessssessessessssensers 809,048 | coiviiiiiiiesieeseesne 1,352,614
6. Total gain (loss) on disposals....................
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation....................
9. Total foreign exchange change in book/adjusted carrying value...
10. Deduct current year's other-than-temporary impairment recognized........
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12.  Deduct total nonadmitted @amOUNtS...........ccouvieurrierirerne s
13. Statement value at end of current period (Line 11 minus Line 12) ....12,403,132
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year. 254,699,110
2. Cost of bonds and stocks acquired 58,067,619
3. Accrual of discount 50,284
4. Unrealized valuation increase (decrease) (10,277,482)
5. Total gain (loss) on disposals 13,335,877 .....1,619,913
6. Deduct consideration for bonds and stocks disposed of ....15,526,946
7. Deduct amortization of PrEMIUM.............cceiiviuiicieertese ettt st besse s ssssssessesnssnss | ssensesssssssessessnsesessssensesses 1;303,881 | cvrererssssessesessssessessssessesas 1,805,046
8. Total foreign exchange change in bOOK/AQJUSIEA CAIMYING VAIUE...........cccveviveieieeeisie ettt s bnaes | eebissesssssssssssssessessssestes e sssssssssessssnss | sesbestessessssesssssesssssssessessesssensesassanenes
9. Deduct current year's other-than-temporary impairment rECOGNIZEA............c.eueieieieiieieieeiessse e sssssssssenses | svensesssssssesessssessesssssssssesserse 10220 | tverssesssassesssssssasssssnsessenas 1,027,129
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 254,699,110
11, Deduct total NONAAMILEEA MOUNES............cceiiieiieieicii ettt s s st tes b b s s ss bt snes | oebsetsssanses et sstessessebsnbessensessnsensensessnts | 4iebistessessessssassesses et st es et et ensansensenaes
12. Statement value at end of current period (Line 10 MINUS LINE 11).......cviuiviiiiciicieiseeieisciesesesisstesssessssssssessssssssssesesssssessens | svsessssssesssssessasssssnsan 237,091,063 | .oooovieeeie 254,699,110




Statement for September 30,2017 ofthe 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

1 2 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 (B)-erevrrirrereiseeiseeise ettt | eetesissssseesseseans 197,891,249 | oo 49,055,342 | ..o 34,620,731 | oo (1,628,098) | ... 196,008,263 | ....ooovvvrerrirnnn. 197,891,249 | ..oovviiene 210,697,762 | ..o 186,925,252
NAIC 2 (B)- 11ttt | eebseesnss sttt nees 18,106,945 | ... 1,500,000 | ..oorvonvrireireiienne 2,416,564 | ..o (335,404) | ..o 17,289,226 | ... 18,106,945 | ..o, 16,854,977 | oo 17,693,287
NAIC 3 (B)- vt | esbinsbinesnss s nsseeeees 7,035,981 | oo W02 T 189,646 | ..o 1,464,191 | oo 7,184,269 | ..o 7,035,981 | oo 9,016,807 | .oovvveereirririieiiens 6,795,144
NAIC 4 ()-v.vrereerieeseireeieieieese sttt ss st ssnnss | essessssssesssssessssssssens 3,182,081 | ..o 59,850 | .oocvorrierierirerienir 1,004,014 | oo 9,615 | oo 3,434,056 | ..oovveeririniiniis 3,182,081 | oo 2,247,532 | oo 3,395,856
NAIC 5 (B)- 11ttt ettt st sttt et st s | 2etsess st sttt st ettt ssens | sestestestess st st ettt et | eeetee sttt (K ] N (B3) | ettt | et | seseess sttt 0 [ oot
INAIC B (B)-+.-vreereereeseese s ise s ese s s es s s s bt ss bt s s b s be s | £28 o088 L8128ttt eE 28tk ens | 4eh8eeEEseEEseeE e EEseeEseesseeEeeeEeetnentns | £eeEieeeseeEsoeEseeEseeEAeeEEeeEseeeteeeseeesee | eeEeeEeeE et oLt eeE ettt ekt | HEeEEeREeeEE Rt senE et enE et et et ents | Shfehteeet et et et et et st sttt | sntient ettt ettt 0 [
TOtAl BONGS. ...ttt sttt | cseessns s 226,216,256 | ..ooviviiiniiniiniiens 51,321,473 | oo 38,230,922 | ..o (489,729) | ..vvvvenirniiniis 223,915,814 | oo 226,216,256 | ..oooooviiiiieieis 238,817,078 | ..o 214,809,539

20IsO

NAIC 2.t | reesi s 736,590 | ..o | e 667,652 | ....ovoviciriiiereis (68,938) | ..o 709,900 | oo 736,590 | ..o (0 O 678,410
T0. NAIC 3. bbb s | Shbbebb s bbb bbb bbb bbb | bbb bbb bbb bbb b | £hheb e b L bbb bbb | Shd e EEeRE L bbb b RE b | Hine b bR bbb bR bbb | Shbs bbb bbb | e 0 [
T10 NAIC A | e e as | Shie bbb | Sebee R | Shbb e e | eeb s | iR | Shee bbb 0 [
120 NAIC Bt ssens | Seesebt e b e bbbt b R e sbs | £eese st e bR s R iR e bR e b e | £esesi e b ee LR e e bR R b b Rb i | SheseRbeRE e e R e bR b R R b b s R b eses | Heresst e b RE bbb si s | £hseti s bt s bRt | eesen bbb 0 [
130 NAIC Bt se e et siens | SoEeRfeEEseEseRs e et snh e ent et e ensenes | feEsentenEeeEseeienienEenesensent et seRsensens | feenientseeieRseeientonEsneententsresensenens | Sreeeiemiiisemiiiieiiimrsiessensiisenienss | Mieesiensiisiesiersiiieeioesesiicsieiessens | ceoesemsersiesiessensicsisensinsoisienonsas | ooroenionene s enes 0 [
14, Total Preferred SOCK..........ccoouiiriiniiiiisiscicscisisssceisnsnins | s 736,590 |..ooviiiiiiiscs 0 i 667,652 | ....cooviiiiiici (68,938) | ..o 709,900 | oo 736,590 | ..o 0 ] 678,410
15.  Total Bonds and Preferred StocK..........iririniiniiniiniinisisicsisnisnins | oniississsissiessiesees 226,952,846 | ..o, 51,321,473 | oo 38,898,574 | ...ccoviiiiiiriin (558,667) | ...coovveviiniiiinnns 224,625,714 | .o 226,952,846 | .....cocooviviiiiininas 238,817,078 | ..oocvovviiciciniinas 215,487,949

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:
NAIC18§....2415517; NAIC28§.......... 0; NAIC3S..... 0; NAIC4S....... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement for September 30, 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.......oomirirrerrierriees | e 2415517 | .o, 0,3, SRR (R 2415517 | oo 852 | 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 ACUINEA............ccieereiiiieieie ettt ssssnas | evsesessssessessssesssseesesssssenees 52,996,964 | ...oooveveereeeeeeeeeenn 62,593,075
3. ACCIUAL OF GISCOUN.......ouviiiiiiiiiii bbb | st 24435 | oo 16,875
4. Unrealized Valuation INCrEASE (AECTEASE)....... . ruuurerereereeereereeseesreesseseasessseesesseesessesseesaessessassessessessasssessessassssssessassssssess | 1etsessessssssesessassnessessasssssessassassessessanss | sesesssssssssssasssssessassessessssssssnssssnsneens
5. Total gain (I08S) ON QISPOSAIS.........ccovreviiiieriicteiieeie sttt bttt s e bbb bbb ss s b se b s s st s snsebasantes | eresssssessssesessseseses st sss b et essnaesanas (B43) | covvrereriee e
6. Deduct consideration reCeived 0N QISPOSAIS...........cccuiueireiciiirieieie sttt sa et entenas | enbesssestessesssen s s s s ensenes 57,838,139 | oo 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 142+3+4+5-6-T+8-9)........cccceviurierieriiiieeinsseessienieis | v sssessenes 2,415,516 | 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 11).....veiiiiiieiieiiiisieseseissiesiesssssssessesssssssssessssssssssessenss | sssessssssssssassesssssssessessssansasss 2,415,516 | oo 7,232,679

QsI03




Statement for September 30, 2017 of the Safe Auto Insurance Company
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAT).........cvcuiiiuiiieieiieieeieie ettt bbb bbb bbbttt s bt naen (68,135)
2. Cost paid/(consideration reCEIVEA) ON @AUIIONS. ..........euururirriieriiriieierire et sr st s s s s8R s £ttt sen
3. Unrealized ValUGtion INCTEASE/(AECTBASE)..........euuevieerrereieisisesse et tesse e sssses e ss s b st bbb se s s s s e st 8 b8 s RS8Rttt
4. Total gain (10SS) ON tEIMINGLON FECOGNIZEM. .......vurerrieiererieiieeee et se s ss s e s s e 8 £ 2828488858t treen
5. Considerations received/(Paid) ON tEIMINAHIONS. ..........eieiiuiieieieiieesie stttk s e s s8R bR Rt s bbbt ent s
B AMOTEZALON. .....vevveveeeeisi et f R RS fRfRS R
7. Adjustment to the book/adjusted carrying Valug Of REAGE HEM...........ciiiieieeie bbbttt
8.  Total foreign exchange change in DOOK/AJUSIEA CAITYING VAIUE.............vuruuririeeieieeieeeie ettt sse sttt f ettt een
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B4 7+ 8)...cviiiieeiceieeesie sttt (68,135)
10 DEAUCE NONAAMITEA @SSELS. ......v.vvervrrirrirtiseiseiseeies et bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........ccvuiueiiieiiieeiieieeiiee sttt et bbbt bbb b s bbb bt st et es bt nas (68,135)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)...........cccvvieieieiniieieieese e

3.1 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

3.2 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

3.3 SuUDtOtal (LINE 3.1 MINUS LINE 3.2)......ucuieeieiciiiieieiete ettt b s st s 248481 bbb bbb s bbbt n bbbt 0

4.1 Cumulative variation margin on terminated contracts during the YEar...........cc.coeverrnrrernienrssieennennenns

42 Less:

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

4.22  Amount recognized 0

4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuueiueieieeeeieereseiseisesssstseesesssssssesessessssssessessesssessesse s ssess a8 s a8 e84 E 4588482842848 S 8RR bbbt n e 0

5. 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
6. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt 0
7. Deduct NONAAMILEA @SSELS...........oiiiiiciiii bbb
8. Statement value at end of current PEriod (LINE B MINUS LINE 7).........vureruriueeereieiseeeeteessieseese e ssessssas e ssssss et ess st ess bbb a8 ees bbb bbb s bbbt bnnen 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 September 30, 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
............................................ 16,992,754
..................................................... 8,713

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

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

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

............................................ 19,000,000 | ...oovvvirrrrrsriiriinriiinnnn.. 14,000,000
............................................................ 0 [ oo 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 September 30,2017 ofthe Safe Auto Insurance Company

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

1 2 Location 5 6 7 8 9 10 1 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.... | covoviieiiinis | o | v LO2,280 | coviriiniiissiississesssenissniies | eenissss s | s 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 | i 732,233 | 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



030

Statement for September 30, 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 2K 5 |UNITED STATES TREASURY NOTE... .. | 08/25/2017........ NOMURA SECURITIES INTL 2,001,335 | oo 2,000,000

912828  WR 7 |UNITED STATES TREASURY NOTE... . 07/06/2017........ HSBC SECURITIES USA INC. 1,011,996 ..1,000,000

0599999.  Total - BONAS - U.S. GOVEIMMENL. ...tttk fhb sk eE s b0 L0808 E L0 0E 0L E bbb bbbttt baniini 3,013,331 | oo 3,000,000
Bonds - U.S. States, Territories and P

882723 QF 9 |TEXASST.. § | JP MORGAN SECURITIES INC.. 2,300,000 | ..o 2,300,000

1799999. Total - Bonds - U.S. States, TEITOMES & POSSESSIONS.........c.uiueuiiiuiisiiisirsstiessiisseisiesesstsssemisstis | eeesssesseresstes s b £ b8 f L E 08848480t enisnes 2,300,000 | oo 2,300,000
Bonds - U.S. Special e and Special A

040647  EN 5 | ARIZONA ST TRANSPRTN BRD.......ccctumiiiieriiiriiiisiresisisisessssssssssesssssssssesssssns | sosseessnssnes 08/31/2017........ MORGAN STANLEY & CO.....oouvrviiiriiiierinsicissiseresiein 621,085 | ..o 500,000 {...... 1FE

040647  EP 0 | ARIZONA ST TRANSPRTN BRD.......coceuiiiiriiiiiriiiisiesiesisesesiesssssssesisssssesesssssne | soesesensessnes 08/31/2017........ MORGAN STANLEY & CO.....cooevviiirririerinirienirerenisnines 726,467 | ..o 590,000 |...... 1FE

29508R  JT 4 |ERIE CNTY NY FISCAL STABILITYA......ciiiiirmiiiiirireieintiresissis e .. | 08/25/2017........ LOOP CAPITAL MARKETS 670,060 | ..o 550,000 |...... 1FE

3128P8 EW 7 |FEDERAL HOME LN MTG CORP #C91949, .| 08/16/2017........ CITIGROUP GLOBAL MARKETS 5,008,184 | ...oviiiiies 4,983,714 | oo 4,984 |1FE....ccoviiviiins

31418C  PM 0 | FEDERAL NATIONAL MTG ASSOC #MA3127......ooorrierinereeineirerseisessesssesssienenns | sveveresinnenes 08/29/2017........ SUNTRUST CAPITAL MARKETS........ccoviimiererinnirerineincereninenenes 2,042,608 | .....coooevireieerenne 1,989,907 | ..o 1,990 [1FE e

392274 W7 7 |GTR ORLANDO FL AVIATION AUTH A .. | 08/30/2017........ RBC CAPITAL MARKETS 585,330 500,000 |...... 1FE

45470R DN 3 |INDIANA ST FIN AUTH HIGHWAY RE .| 08/24/2017........ GOLDMAN SACHS........ 615,055 500,000 {...... 1FE

45470R DS 2 |INDIANA ST FIN AUTH HIGHWAY RE........ccoiiiniiiimiineinnnniersnieiesssisesesissssneens | coneeessnsnnes 08/24/2017........ GOLDMAN SACHS........ 602,505 | ..o 500,000 {...... 1FE

45470R DU 7 |INDIANA ST FIN AUTH HIGHWAY RE .. | 08/24/2017....... GOLDMAN SACHS........ 600,035 | ....ovoiieen 500,000 {...... 1FE

631060 AQ 3 |NARRAGANSETT BAY RI COMMISSION .1 09/19/2017........ MORGAN STANLEY & CO.....coovrrierrirrierineiciiesirererinsines 2,700,000 | ..o 2,700,000 | cooovorerirerieieeeee s 147 [1FE e

658909  NF 9 |NORTH DAKOTA ST HSG FIN AGY.....cooviiriiririiernsiseiesisissiesssissssssessssssssessnns | soeseessessones 08/17/2017........ RBC CAPITAL MARKETS 500,000 | ..ovvvviiinies 500,000 |...... 1FE

708796  7C 5 | PENNSYLVANIA ST HSG FIN AGY SF......ooiiiiiiiniiriesiseisisesesesssesiesseseneenes .. | 08/25/2017........ MERRILL LYNCH 500,000 500,000 {...... 1FE

79588V BL 8 | SAMPSON CNTY NC LIMITED OBLIG .| 08/31/2017........ STEPHENS & COMPANY 480,304 | ...ooovrveecree400,000 | 1FE

95648X  AZ 8 | WEST VIRGINIA ST ECON DEV AUTH......couiiiiiiiiiniiniinsiissnississsnisnnissnisenessesnns | weennisnienes 08/30/2017........ SWBC CAPITAL MARKETS GROUP 300,025 | ..o 250,000 [ .o 208 | 1FE

3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... . v.eu e reeiseeees et eeatesteraiis | setessessesaseasseeseesesseseeseeaeeseseeseeseeseseeseeseeseeeeseeseeseseeteeseeseeseseeseesesaeseeseeseeseseeseesehasEseseeseesesansesseb et setenses et ansensesessntenses  sessiacs 16,041,658 | ..cooveveceec 14,963,621 | ...ooovvieeceecee e 8,329 |........... XXX
Bonds - Industrial and Miscell:

30711X NS 9 [CONNECTICUT AVENUE SECURITIES 17-C05 IM1.......ooiiiiieinrirererineeensernens [ v 07/18/2017........ BANK OF AMERICA 500,000 | .ooverererrieieeereeeeris 500,000

30711X QS 6 | CONNECTICUT AVENUE SECURITIES 17 C06 1M1.. .. | 08/15/2017........ BARCLAYS CAPITAL......couiviiiiiriiieiseieiesiseiesiesissesesiesnees 1,000,000 ..1,000,000

44969C BF 6 |QUINTILESIMSINCTLB .| 09/25/2017........ BANK OF AMERICA 251,875 250,000

68267L  AA 6 | ONEMAIN FINANCIAL ISSUANCE TRU 17-TA AT .ooiiiiiiierrereinrirersnisceesisenenins | coveereninsnnes 08/29/2017........ CREDIT SUISSE FIRST BOSTON.......c.cccovvverrrinene 999,888 | ..o 1,000,000

743330  AA 9 |PROGRESS RESIDENTIAL TRUST 17-SFR1A...... .| 07/13/2017........ DEUTSCHE BANK 499,994 500,000

74333)  AD 3 |PROGRESS RESIDENTIAL TRUST 17-SFR1 B...... .. | 07/13/2017........ DEUTSCHE BANK 499,985 500,000

81746D AU 4 | SEQUOIA MORTGAGE TRUST 17-5 A19......... .| 07112/2017........ WELLS FARGO FINANCIAL.... 502,031 500,000

81746H BT 7 |SEQUOIA MORTGAGE TRUST 17-CH1 A20....... .. | 09/20/2017. WELLS FARGO FINANCIAL. 1,005,701 | ..... ..1,000,000

868537 AR 4 |SUPERVALUINCTLB .. | 08/10/2017........ BARCLAYS CAPITAL. 154,031 155,000

89364M  BJ 2 |TRANSDIGMINC TLG .. | 08/21/2017........ CREDIT SUISSE FIRST BOSTON.........ccccovvvvirirnenns 250,625 250,000

92917C AL 6 |VOYA2013-1ABR .. | 09/29/2017. CITIGROUP GLOBAL MARKETS 1,000,000 ..1,000,000

BL2487 17 3 |CANYON (GTCR) VALOR COS INC TL B .| 08/04/2017........ DEUTSCHE BANK 59,850 60,000

BL2454 92 6 |MACDONALD DETTWILER TL B.....oovuiiiieiiieieistieseseiseie s A.. 07/07/2017........ RBC DAIN RAUSCHER INCORPORATED 49,750 50,000

784309  AA 4 |S-JETSLIMITED 17-1A.... 08/14/2017. DEUTSCHE BANK 999,998 | .ot 1,000,000

3899999. Total - BoNds - INAUSEHAl @NA MISCEIIANEOUS..............c.oviiiiieiiiiitiiiieiiieteieicte ettt teteteie etsesetssesesessesesessesesebesseseseesesesebeseses e seteb et eseses et et et et s ese s et e s et et tseseb s e s et et e s e s e b st et et seseb et s s et et e b et et essesetesseseberannetes | atessses TIT3728 | oo 7,765,000

8399997. Total - Bonds - Part 3....... 29,128,717 28,028,621

8399999. Total - BONdS........cvuoiiiiiiiiciicisisic s 29,128,717 28,028,621 15,722

9999999. Total - Bonds, Preferred and COMMON SIOCKS. ... ittt eisss eesessessesesess s ses st eb st s st h 108 e a8tk eninires 29,128,717 XXX | 15,722

(@

For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Statement for September 30,2017 ofthe 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)
Bonds - U.S. Government
GOVERNMENT NATL MTG ASSOC II
361780 UW 1 |#AB7797 . 109/01/2017. | PAYDOWN........vvvrvririrrerrirrinenns 32,113 32,113 34541 | o 32,349 | .o (236) (V1G] NN 32,113 | s [ e | e (V1 I 768 | 11/20/2042. | 1FE............
GOVERNMENT NATL MTG ASSOC II
36179R  7J 2 |#MA3597 . [09/01/2017. [ PAYDOWN......covvomirrinrireeierirnees | cerierirseesseisssienes | oeevnneennd 56,480 | ..coooonees 56,480 | ............ 59,657 | .ovvvrcrirnes 56,853 | ..ocvvrrrrcrinns (373) (K7) ) [T IS 56,480 | ..o [ e [ e 0| e 1,320 |04/20/2046. | 1FE............
GOVERNMENT NATL MTG ASSOC I
36179R XD 6 |#MA3376 . [09/01/2017. [ PAYDOWN......oovomirrinrrierieeinnees | cevereeerseesssissssnenes | oeesneenns 76,354 | ..ccooonee. 76,354 | .ooovonees 80,172 | oo 76,759 | .ovvererrcrines (405) (C1015) 1 IO IS 76,354 | oo [ e [ e 0| e 1,790 |01/20/2046. | 1FE............
GOVERNMENT NATL MTG ASSOC II
36179S B8 9 |#MA3663 . 109/01/2017. | PAYDOWN......cocvvrvererirnerierinenes 20,469 20,469 21,618 | covvreirne 20,595 | ..o (125) ((45) ) [ IS 20,469 | ..o [ e [ e (VI IR 479 | 05/20/2046. | 1FE............
GOVERNMENT NATL MTG ASSOC II
36179S  JS 7 |#MA3873 . [09/01/2017. [ PAYDOWN......cocvvrrerrriinerierirenes 56,261 56,261 58,850 | ...... 56,392 | .coovvrirerireenne (131) () TN IS 56,261 | .oooorvrcereris [ e [ e 0 | e 1,129 |08/20/2046. | 1FE............
GOVERNMENT NATL MTG ASSOC
36296U SY 7 [#701735 . 109/01/2017. | PAYDOWN......cocovvvrvrireiernnineirenns [ v | coverinni 44,698 | ............ 44,698 | ............ 45,620 | .ovvvrrinns 44754 | v, (56) (56) [ 2oovernrrirrirenien | cevrrrirniiand 44,698 | ..o | e [ e (1 I 1,343 | 03/15/2039. | 1FE............
GOVERNMENT NATL MTG ASSOC
362970 TV 6 |#713464 . 109/01/2017. | PAYDOWN......cc.ovvvrrrieirernnineirenns [ v | covernnies 13,430 | .o, 13,430 | oo 13,841 | o, 13474 |, (44) (73 RN ISR 13,430 | covvereriienens | e | v (VI I 428 |06/15/2039. | 1FE............
GOVERNMENT NATIONAL MORTGAGE
38373A D9 4 |A0969PV . 109/01/2017. | PAYDOWN......cocoomriririineiicries 26,137 26,137 26,451 | oo 26,187 | oo (50) (1:10) ) SISO ISR 26,137 | oo [ e [ e (1 IO 696 |08/20/2039. | 1FE............
UNITED STATES TREASURY INFL
912810 PV 4 |INDEXNOTES .. | 09/26/2017. | BANK OF AMERICA..........ovvemmermncns [ corrrineriinrinsrienies | cevneennad 659,550 | .......... 500,000 | .......... 667,978 | ....cccevnnc 831,111 | e | e (5,796) (5,796) [ .oovevneveireins | cerreinneenns 625,314 | oo | e 34,235 | ......... 34,235 | ...... 12,209 | 01/15/2028. | 1....ccovvvvne
912828 B9 0 |UNITED STATES TREASURY NOTE........ .. 1 07/14/2017. ] RBS SECURITIES INC.......ccoovvcenns [ ovnivnniisiiinicniinns | o 1,012,575 | ....... 1,000,000 | ....... 1,003,988 [ ..o o (349) (L) ) I 1,003,639 [ .o | v 8,936 | .. 8,936 | ....... 7,554 102/28/2021. | 1..ovoovivnnes
0599999. Total - Bonds = U.S. GOVEMMENL......vuuiririreriiesiiisisssens s sssessines | eeesssessensssssssens s st ses st ssnssssnsssnssenssesssnsens | oosnens 1,998,067 | ....... 1,825,942 | ....... 2,012,716 | oo 958,474 | oo 0 | s (7,565) | oo 0 [ (7,565) [ ..ovovrinnnad [ I 1,954,895 | ..o 0 [ 43171 | e 43171 | ... 27,716 XXX XXX
Bonds - U.S. Special Revenue and Special A t
3128H7 X8 0 |FEDERAL HOME LN MTG CORP #E99703 .. | 09/01/2017. | PAYDOWN......coovvirrirrrimrinerienes | cevmerirerireresnsesnnies | covreerionens 5718 | v 5718 | v 5,807 | oo B727 | oo | e 9) 9) 5718 | e | ceverrnenieni | v 0 | 190 | 10/01/2018. | 1FE............
FEDERAL HOME LN MTG CORP
3128MJ S4 3 |#G08538 .1 09/01/2017. [ PAYDOWN......ovvrivrrirerenrninirenies | eeveveensnsrismsssinennns | evvverinns 150,165 | .......... 150,165 | .......... 151,395 | oovvviennne 150,264 | ..oovoeriinrinnns (99) (CLS) I ISV 150,165 07/01/2043. | 1FE............
3128PP 5E 9 |FEDERAL HOME LN MTG CORP #J10845| .. | 09/01/2017. | PAYDOWN.... ) (24) 10/01/2024.
3128PU ND 0 |FEDERAL HOME LN MTG CORP #J14888 .. | 09/01/2017. | PAYDOWN ) (56) 04/01/2026.
312962 5L 3 |FEDERAL HOME LN MTG CORP #B10851| .. | 09/01/2017. | PAYDOWN.... ) 7 11/01/2018.
312964 E9 6 |FEDERAL HOME LN MTG CORP #B11960| .. | 09/01/2017. | PAYDOWN.... ...1,967 0 01/01/2019.
31306X 2B 8 |FEDERAL HOME LN MTG CORP #J20770| .. | 09/01/2017. | PAYDOWN ..44,398 (224) 10/01/2027.
313078 6T 2 |FEDERAL HOME LN MTG CORP #J23582| .. | 09/01/2017. | PAYDOWN.... (77) 05/01/2028.
3132GT PH 4 |#Q08224 ..109/01/2017. | PAYDOWN.... (17) 05/01/2042.
3132L5 AF 0 |FEDERAL HOME LN MTG CORP #V80006| .. | 09/01/2017. | PAYDOWN (292) 04/01/2043.
SECURITY CALLED BY ISSUER at
3134GA T5 3 |FREDDIE MAC .| 08/17/2017. | 100.000 62 02/17/2022. | 1FE...
3136A5 DW 3 |FANNIE MAE 12 36 BV. v | . | 09/01/2017. | PAYDOWN ) (155) 07/25/2039. | 1FE...
3136AF EC 4 [FANNIEMAE 1372 NA ... ..109/01/2017. | PAYDOWN ) (32) 08/25/2042. | 1FE............
3136AG VN 9 |FANNIE MAE 13 100 PK .| 09/01/2017. | PAYDOWN.... ) (50) 03/25/2043. | 1FE...
3137A3 RL 5 |FREDDIE MAC 3782 PG ... | .. 09/01/2017. | PAYDOWN.... . . . . ) (208) . 11/15/2028. | 1FE...
3137A5 X2 5 |FREDDIE MAC 3786 WE........cccccooooruvernee. .. 1 09/01/2017. | PAYDOWN......coovvvmmrririrerirerirennns 81,563 81,563 82,901 | oo 81,930 | ..o (366) (1G1515) ) SOOI ISR 81,563 12/15/2028. | 1FE............
3137B8 F5 1 |FREDDIE MAC 4302 PA .. 1 09/01/2017. | PAYDOWN.......coorereirmrinnrierienins [ everienenseesssinsines | eoreresneens 34,104 | oo 34104 | e 36,065 ..34,318 (214) (214) ....34,104 12/15/2043. | 1FE...
3137B8 JF 5 |FREDDIE MAC 4315 KP ..109/01/2017. | PAYDOWN.... 24,010 24,010 24722 | ... ..24,088 (78) (78) . ....24,010 08/15/2041. | 1FE..
3137BD GP 5 |FREDDIE MAC 4392 AC.....c.ccoevuererrirnnne .1 09/01/2017. | PAYDOWN.......coovemrrmrinerinerienins | verienerseesnsinsines | coreresenns 41254 | ............ 41,254 | ............ 42,853 | oo 41,563 | ..ovvercris (309) (309) | covvvrererierirs | e 41,254 07/15/2037. | 1FE............
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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)
FEDERAL NATIONAL MTG ASSOC
3138A3 DM 6 |#AH1907 .1 09/01/2017. | PAYDOWN. .....coorimeirrinerierienins [ everienerseeseninsines | eorerereens 11,977 | v 11,977 | v 12473 | oo, 12,029 | .o, (52) (17 SN IR 11,977 | o | e | e (11 I 322 |03/01/2026. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3138A6 ZQ 6 |#AH5250 .1 09/01/2017. | PAYDOWN. .....coovimrmmrimnnrnerienins [ everienerseesnsnisssnnes | eoreresenns 40,151 | oo 40,151 | oo 41,813 | s 40,266 | .....ccoovrirenns (115) () N ISR 40,157 [ oo [ e | e 0| et 1,004 |03/01/2026. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3138ER  6Q 8 |#AL9878 .1 09/01/2017. | PAYDOWN.......coovimrrmrrinnrinerienins [ verienereesnsinnines | coerenenes 10,211 | v 10,211 | v 10,444 | oo | e | s (2) (V2 TR RN 10,211 | o | e | e 0 | i 50 | 02/01/2037. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3138MF P76 |#AQ0445 .1 09/01/2017. | PAYDOWN.......coovimrrmnrinnrinerirenines [ verierereeesnsinnines | e 18,800 | ..oocveeeee 18,800 | ..ooereeeee 19,769 | oo 18,857 | .o (57) (70| SN IR 18,800 | ..o | v | v (IR IO 379 | 10/01/2042. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3138MG LE 3 |#AQ1224 .1 09/01/2017. | PAYDOWN. ... [ reerieniseissnsinsiens | coererenens 15,011 | v 15,011 | oo 15,710 | oo 15,068 | ...ooovrvrerirnes (56) (116 )| SN IO 15,011 | oo | e | e (V10 IO 305 | 11/01/2042. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3138MK  5J 1 [#AQ4448 .1 09/01/2017. | PAYDOWN......oorimrinrirerierineins [ e | ceoneiis 191,775 | e 191,775 | e 201,154 | oo 192,483 | .o (708) (401:) ) I N 191,775 | oo e | e 0| e 3,751 | 11/01/2042. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3138YW KA 4 |#AZ4788 .. 1 09/01/2017. | PAYDOWN......cooverrmrirrrerirnireenns 69,662 | ............ 69,662 | .....ccc.n. 74451 | o 70,178 | oo (516) ((X15) O IS 69,662 10/01/2045. | 1FE............
31397N  5G 6 [FANNIEMAE 09 38 AB......cccovvrrvrivreriniinee .1 09/01/2017. | PAYDOWN......ovvrrrirrireierinnieenes 27,219 27,219 28,920 | ...... 27,583 | oo (364) (364) | covvovverieries | i 27,219 06/25/2024. | 1FE............
31397U XA 2 |FANNIE MAE 1161 MG .| 09/01/2017. | PAYDOWN..... .49,015 .49,532 (518) (518) ...49,015 07/25/2026. | 1FE....
31398C D4 7 |FREDDIE MAC 3527 DA. . 109/01/2017. | PAYDOWN.... ) (109) ...12,507 04/15/2029. | 1FE....
FEDERAL NATIONAL MTG ASSOC
31418A MW 5 |#MA1272 .| 09/01/2017. | PAYDOWN.... 20,559 20,559 21,626 (65) ....20,559 12/01/2042. | 1FE....
FEDERAL NATIONAL MTG ASSOC
314188 5D 4 |#MA2643 .. 1 09/01/2017. | PAYDOWN. ....cvvivvininnrinrinsnissnns e | s M1,721 | 11,721 ...116,400 (424) 721 | Lo |0 s 2,235 | 06/01/2036. | 1FE............
3199999, Total - Bonds - U.S. Special Revenue and Special Assessments. 1,541,944 | ..........1,290,266 | ..............0 | oo (5,141) | e (] (5,141 [ .o 0 ..1,495088 |............0 |.......188 | ... 188 | ...... 28,402 XXX XXX
Bonds - Industrial and Miscellaneous
00164D AM 5 |AMC ENTERTAINMENT HOLDINGS TL B |.. | 07/17/2017. | SINK FUND PAYMENT 622 622 622 0 622 12/15/2022. | 3FE....
00206R DC 3 |AT&TINC .| 07/11/2017. | VARIOUS 211,272 200,000 | .......... 214,103 | oo 213,131 | [ veeen(839) | e 1,754 | (P20 ) N I 210,538 04/01/2024. | 2FE............
00253C HW 0 |AAMES MORTGAGE TRUST 022 A2....... .. | 08/01/2017. | PAYDOWN......coovrrrmrrrirrrerirrereenns 348 348 348 0 348 03/25/2033. | 1FM...........
00751Y AB 2 |ADVANCE AUTO PARTS INC . 109/11/2017. | US BANCORP. JRTRRRO SO 107,876 | .......... 101,000 | .......... 108,021 (B41) | oo | e 105,327 01/15/2022. | 2FE....
01449H AK 5 |ALEREINCTLB w.. | . {09/29/2017. | SINK FUND PAYMENT 630 630 629 1 630 06/20/2022. | 3FE............
02154U AF 0 |ALTICE US FINANCE | CORP..........ccccoouuu. .| 09/29/2017. | SINK FUND PAYMENT 623 623 628 5 623 07/28/2025. | 3FE............
AMERICAN BUILDERS & CONTRACTO
02474R AE 3 |TLB .. | 09/29/2017. | SINK FUND PAYMENT 10/31/2023.
03063N AA 5 |AMERICOLD LLC TRUST 10 ARTAA1..... .. 1 09/11/2017. | PAYDOWN. .....coovvviiniirerirerircinns 01/14/2029.
03852J AD 3 |ARAMARK SERVICES INC TLB.... .| 09/29/2017. | SINK FUND PAYMENT 03/28/2024.
07014Q AG 6 |BASSPRO GROUPLLCTLB.... .| 09/25/2017. | SINK FUND PAYMENT 06/05/2020.
10330 AU 2 |BOYD GAMING CORP TL B......ccovrvrirnnne ..109/13/2017. | SINK FUND PAYMENT 09/15/2023.
12479R  AE 7 |CAPITAL AUTOMOTIVE REIT 17-1A A2... |.. | 09/15/2017. | PAYDOWN.......cocoomivrerirriririrninnas 04/15/2047.
12513V AC 0 |CEC ENTERTAINMENT INC TL B............. ..109/29/2017. | SINK FUND PAYMENT 02/12/2021.
12543K AN 4 | CHS/COMMUNITY HEALTH SYSINTLH |.. | 09/29/2017. | SINK FUND PAYMENT 01/27/2021.
12618S AD 9 |CNHEQUIPMENT TRUST 13D A4.......... .1 09/15/2017. | PAYDOWN......coovervmrviirerirrireenns 10/15/2020.
13134M  BE 2 |CALPINE CORP TL B5.....ccocovirirerirriirnens .. | 09/29/2017. | SINK FUND PAYMENT 01/15/2024.
1404IN DX 6 |CAPITAL ONE MULTI-ASSET 07 A7 A7.... |.. | 09/15/2017. | PAYDOWN.......cocomivrrerireirerinrinns 07/15/2020.

CITI HELD FOR ASSET ISSUANCE 15
17290H AA 3 |PM3A .| 07/15/2017. | PAYDOWN.......ovvvrimnrinniiniincis ey | e 13,051 | e 13,051 | o 13,049 | oo 13,004 | .o (43) (X)) [ [ 13,051 | v | e | v 0 | 195 | 05/16/2022. | 1FE............
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1 2 4 5 6 7 9 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
i Valuation Year's Temporary | Total Change | Exchange Dividends | Contractual | Designation
g| Disposal Number of 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 Actual Cost (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. During Year Date Indicator (a)
CITIGROUP COMMERCIAL MORT 15 P1
17324D AQ 7 |A1 . [09/01/2017. | PAYDOWN.......ocvvvmerririrrcrinnes 22,967 22,967 | ceoovereerrnn22,967 [ i | e 0 | v | ervrrernerenne 22,987 | e | e | eevvennennenn0 [ e 252 |09/15/2048. | 1FM...........
CITI HELD FOR ASSET ISSUANCE 16
173240 AA 4 |PM1A .| 09/15/2017. | PAYDOWN.....ccovvvmrrrerirrireenns 56,639 56,583 | ovoorrreeernBB,ETT [ s | e 62 62 | oo [ 56,839 | s [ [ e | 1,749 | 04/15/2025. | 1FE............
20337E AN 1 |COMMSCOPE INC TLB......coconvrurrirrrinnes .1 09/29/2017. | SINK FUND PAYMENT ........ovvvnnne [ wommrrrmeennrnnnirnniinns | cvevneerenneni,0000 | ciiiiinnnnd,000 | oo, 3,990 | oo 3,989 [ | i 11 [ e | e 000 | i [ | e [, 101 | 12/29/2022. | 3FE............
21241E  AB 0 |CONTURAENERGY INC TL....ccosvrerrrrenee .1 09/29/2017. | SINK FUND PAYMENT ........ovvvvens [ rrmrermrennrcnnrnenines | cvrrerrnenenn 2 150 | i 2,750 | v, 2,723 | oo | e | e 33 33 | s |2y 180 | [ | i | 57 | 03/18/2024. | 4FE............
CREDIT SUISSE FIRST BOSTON 03 29
22541Q 4C 3 |6A1 . 109/01/2017. [ PAYDOWN......covvorrirrirniiniieniienes | cerenriseeiseisnsinnnins | cenvrnrreen 0,386 | 9,346 | i 9,31 | 9,334 | | e 13 13 [ | 9,348 [ [ | e [, 308 | 11/25/2018. | 1FM...........
DBUBS MORTGAGE TRUST 11 LC2A
23305X AS 0 |A1FL .1 09/10/2017. | PAYDOWN. ... [ reeriesiseissnsinsinns | coeeerenens 31,546 | ..........31,546 | ... 31,546 | oo 31,546 | s [ 0 07/12/2044. | 1FM...........
23726R AH 8 |DARLING INTERNATIONAL INC TL B...... .1 09/29/2017. | SINK FUND PAYMENT ........covvvvens [ vormrermrenmrmnrrnenines | cvvneernenens 1,276 | i 1,276 | i, 1,282 0 01/06/2021.
23918Y AC 2 |DAVITA HEALTHCARE PARTNE TLB...... .| 09/29/2017. | SINK FUND PAYMENT 631 0 06/24/2021.
24702N AU 4 |DELL INTERNATIONAL TL....covvoererirrrenns .| 07/31/2017. | SINK FUND PAYMENT 625 2 09/07/2023.
25365E AM 7 |DIEBOLD INCTLB .. | 09/29/2017. | SINK FUND PAYMENT 76 0 11/06/2023.
25389N  AM 9 |DIGITALGLOBE INC TL «.. | .| 09/29/2017. | SINK FUND PAYMENT 125 0 01/15/2024.
28415P  AA 2 |ELARAHGV TIMESHARE ISSUER 16-A A|.. | 09/25/2017. | PAYDOWN.......cooorivirrerrrinirnnns 31,461 31,460 46 04/25/2028.
28415P  AB 0 |ELARAHGV TIMESHARE ISSUER 16-A B .. | 09/25/2017. | PAYDOWN.......ccostvumrirmrrierineerinns | ceverneersssisessnessenes | oveiseenns 31,461 | .o 31,461 | 31,457 55 04/25/2028.
28470Y AB 3 |ELDORADO RESORTS INC TLB............ .| 09/13/2017. | SINK FUND PAYMENT 30,655 30,655 0 04/17/2024.
29089C AD 8 |EMERALD PERFORMANCE MATE TL...... .. | 09/29/2017. | SINK FUND PAYMENT 80 0 07/30/2021.
30161M AF 0 |EXELON GENERATION CO LLC... .1 09/12/2017. | JP MORGAN SECURITIES INC ....106,266 ...110,755 (1,084) 10/01/2019.
30161M AH 6 |EXELON GENERATION CO LLC... . [09/12/2017. | JP MORGAN SECURITIES INC ....104,632 ....105,509 (539) 10/01/2020.
CONNECTICUT AVENUE SECURITIES
30711X JS 4 |17.CO03 1M1 .| 09/25/2017. | PAYDOWN..... 32,313 32,313 0 10/25/2029. | 2FE...
CONNECTICUT AVENUE SECURITIES
30711X NS 9 |17-C05 1M1 . [09/25/2017. | PAYDOWN........cooovvrrriniricrirns 32,365 32,365 | oo e | e 0 [ oerereeeeennies | erieereenreen32,305 [ e | cevveeeesniiennes | evvenrieeniiennn0 [ et 72 | 01/25/2030. | 2FE............
CONNECTICUT AVENUE SECURITIES
30711X QS 6 |17C06 1M1 .. 1 09/25/2017. | PAYDOWN. .....ooovimrirriiniirnniieeins [ eerieniseisnsinnsinns | coeeerenens 36,545 0 02/25/2030.
32007U BV 0 |FIRST DATACORP TL.. .. | 09/08/2017. | SINK FUND PAYMENT 7 04/26/2024.
337915 AA 0 |FIRSTMERIT CORPORATION... .. .. [09/12/12017. | KEY BANC CAPITAL MARKETS.... | c.cvveerrcrircirennns 106,131 (327) 02/04/2023. .
345370 BN 9 |FORD MOTOR COMPANY........ccocovmrvenns .| 07/11/2017. | VARIOUS 239,540 | ..........200,000 | .......... 245286 | .....c...c.... 242,587 | oo [ i (2,004) | ........ 3,931 | (5,935) | .oovvverrierinns 11/15/2025. | 2FE............
FRONTIER COMMUNICATIONS CORP
35906E AJ 9 |TLB .1 09/29/2017. | SINK FUND PAYMENT 274 | oo | e 1 1 [ s | e 25 [ [ | e [ s 4 | 06/15/2024. | 3FE............
GS MORTGAGE SECURITIES TRUST 10
36249K AA 8 |C1A1 .1 09/01/2017. | PAYDOWN......ccomvrvrrrerirrirennns 36,585 (185) 08/10/2043.
36249Y AJ 9 |GTCR VALOR COS INC (CISION) TLB.... |.. | 08/04/2017. | SINK FUND PAYMENT 198,000 7,572 06/16/2023.
365556 AM 1 | GARDNER DENVERINC TLB .| 08/17/2017. | SINK FUND PAYMENT 207,951 2,748 07/30/2024.
36962G 3H 5 |GENERAL ELECTRIC CO .| 09/15/2017. | MATURITY...... 250,000 (595) 09/15/2017.
37045X BS 4 |GENERAL MOTORS FINL CO .| 09/12/2017. | WELLS FARGO FINANCIAL 204,358 (228) 01/14/2022.
37252K AN 2 |GEO GROUPTLB.. ... | .- 09/29/2017. | SINK FUND PAYMENT 124 1 03/22/2024.
GOLDENTREE LOAN OPPORTUNITIES
38137D AA 5 [137AA .. | 07/25/2017. | PAYDOWN.....ccovrvmrvrerirrirennns 23,741 23,577 66 04/25/2025. | 1FE....
42804V AS 0 |HERTZ CORP/THE TLB.....ccccoevvvrinirinn .| 09/29/2017. | SINK FUND PAYMENT 249 1 06/30/2023. | 3FE..
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HOME PARTNERS OF AMERICA TRUST
437303 AA 8 |16-2A .| 09/17/2017. | PAYDOWN. ....covvereirrinnrierienins [ ererieniseessninsines | eoeresneees 11123 | e 11,123 | e 11,037 23 | s | s 11,123 10/17/2033.
44043V AF 5 [HORIZON PHARMA INC TL B.... ..109/29/2017. | SINK FUND PAYMENT 616 616 613 2 616 03/29/2024.
460146 CG 6 |INTERNATIONAL PAPER CO .| 09/11/2017. | US BANCORP. [ESTTRTUIN RO 153,492 | ...cooouee 140,000 | .......... 152,256 (1,348) [ ..o | e 148,684 02/15/2022.
460146 CJ 0 |INTERNATIONAL PAPER CO. ..109/11/2017. | WELLS FARGO FINANCIAL.......... | cooevereririrreneirerinns | v 104,387 | .......... 100,000 | ..coovvenee 97,168 210 [ o | s 97,645 06/15/2024.
50419M AB 7 |LA QUINTA INTERMEDIATE TL B.. .| 09/29/2017. | SINK FUND PAYMENT 628 628 608 7 628 04/14/2021.
LABRADOR AVIATION FINANCE LTD 16-
50543L AA 0 |1AA1 .1 09/15/2017. [ PAYDOWN. .....virriirnrrrirerinsinies | vevsnersesesssensnsneees | overensnes 15,625 | coooovrenne 15,625 | covvvrenee 15,322 1T R IS 15,625 01/15/2042.
51783Q AN 8 |LAS VEGAS SANDS LLC TLB.....cccccnvrvnne .. | 09/29/2017. | SINK FUND PAYMENT 611 611 612 1 611 03/29/2024.
540424 AS 7 |LOEWS CORP ..109/11/2017. | US BANCORP e | e 134,011 | ...ooeo. 128,000 | .......... 130,252 (TA1) | oo | e 129,966 04/01/2026.
552662 AP 3 |MCCIOWALLCTLH ... | .| 09/29/2017. | SINK FUND PAYMENT 636 636 638 1 636 01/29/2021.
55303K AC 7 |MGM GROWTH PROPERTIES TL B......... .| 09/29/2017. | SINK FUND PAYMENT 188 188 187 0 188 04/25/2023.
564759 PS 1 |MANUF & TRADERS TRUST CO... .| 07/11/2017. | VARIOUS s | s 199,160 | ......... 200,000 ....206,000 ..199,854 12/28/2020.
MARRIOTT VACATION CLUB OWNER 10
57165L AA 2 |1AA .. 1 09/20/2017. | PAYDOWN. .....oooiirirriiniirnniieeis [ reeriesiseissnsinnsinns | coererenens 16,887 | cooovrenne 16,887 | .oovvrenen 16,885 23 | e | s 16,887 10/20/2032.
58063V AH 6 |MCGRAW-HILL GLOBAL EDUCATION TL |.. | 09/29/2017. | SINK FUND PAYMENT 188 188 187 1 188 05/04/2022.
64072 AE 2 [CSC HOLDINGS LLC TLB....ccoovvrrrireriiinee .| 07/17/2017. | SINK FUND PAYMENT 205 205 202 0 205 07/17/2025.
65478T AD 4 |NISSAN AUTO LEASE TRUST 15 B A3.... |.. | 09/15/2017. |[PAYDOWN.......ccccovvverererrirrrrienians 290,824 290,824 | .......... 290,823 . 22 | o [ i 290,824 04/16/2018.
69834F AB 9 |PANDA TEMPLE POWER IILLC TLB...... .| 06/23/2017. | VARIOUS (66) (33) (33) (33) 04/03/2019.
70454B  AS 8 |PEABODY ENERGY CORP TL EXIT.. ..109/11/2017. | SINK FUND PAYMENT v 15,789 109 15,789 03/31/2022.
72812N  AD 8 |PLAYAHOTELS & RESORTS NV TLB..... | D|09/29/2017. | SINK FUND PAYMENT 625 2 625 04/29/2024.
73020Q AD 7 |PINNACLE ENTERTAINMENT INC TL B...|.. | 07/12/2017. | SINK FUND PAYMENT 3,333 4) 3,333 04/28/2023.
73179Y AG 2 |POLYONE CORP TL B.....cccovvveririiriniris .. | 09/29/2017. | SINK FUND PAYMENT 100 1 100 . 11/11/2022.
73744G  AJ 1 |POST HOLDINGS INC TLB...ccoovvvvrcirnncns .| 09/29/2017. | SINK FUND PAYMENT 55 0 152 [ IUPORTORRRORY IO (110 I 1 | 05/24/2024.
PROGRESS RESIDENTIAL TRUST 17-
74333) AA 9 |SFR1A .. 1 09/01/2017. | PAYDOWN......coovrrmmrrmirrerirerereenns 450 450 450 0 450 08/17/2034.
754907 AA 1 |RAYONIER INC .1 07/11/2017. | VARIOUS JRTRRR SN 101,400 | .......... 100,000 | .......... 101,677 16 ((7] ) IR 101,083 | ..ovvvrrieinne 04/01/2022.
758750 AJ 1 |REGAL CINEMAS CORP TL B.... w1 09/29/2017. | SINK FUND PAYMENT, 622 622 627 0 622 04/01/2022.
76009W AR 1 |RENT-A-CENTERINC TLB.....cccooosiunrrenne .| 09/29/2017. | SINK FUND PAYMENT 631 631 631 32 631 03/19/2021.
SALOMON BROTHERS MORTGAGE 97
79548K XP 8 |HUD2 AWAC .. 1 09/01/2017. | PAYDOWN....ccoovermmrrmirierirrirennns 580 580 ATT | s 565 15 580 07/25/2024. | 1FM....
816194 AV 6 |SELECT MEDICAL CORP TLB......cccoeee.. ..109/29/2017. | SINK FUND PAYMENT 125 125 124 . | 1 125 03/01/2021.
81746D AU 4 |SEQUOIA MORTGAGE TRUST 17-5 A19. |.. | 09/01/2017. | PAYDOWN......ccooeverrerrrmmrrnerienes | ceveeerierirecesneesnnnes | cverererinnens 9,071 | o 9,071 | o 9,108 | oo [ et | e 0 9,071 08/25/2047. | 1FE............
81746X AU 0 |SEQUOIA MORTGAGE TRUST 17-3 A19. |.. | 09/01/2017. | PAYDOWN.......cccmtremrrrmeriererneeriens | reverneessseessnsnensenes | ooveviseinns 16,677 | v 16,677 | oo 16,383 | oveeeeerierireiieees | e . 9 L4 RN ISP 16,677 | oo 04/25/2047. | 1FE............
SIERRA RECEIVABLES FUNDING CO 16
82652X AA 4 |1AA .. 1 09/20/2017. | PAYDOWN. .....cooremeirmrinerierienins [ verienerseessninsines | soresesneens 31,669 | oo 31,669 | oo 31,663 | oo 31,633 | oo | e 36 KL< T ST 31,669 | oo [ e [ e (V1 IO 649 |03/21/2033. | 1FE............
SIERRA RECEIVABLES FUNDING CO
82652Y AA 2 |16-3AA .. 1 09/20/2017. | PAYDOWN......coorvmmrvmnrierirererneens [ eorneerneeinsiserienies | eeeneries 115,030 | .ovvvenee 115,030 | .oovvneee 115,009 | ..ovvvvvrnnne 114,930 | oo | e, 99 99 | oo [ e 115,030 | covvvververnerns | e [ e 0| e 1,853 |10/20/2033. [ 1FE............
SINCLAIR TELEVISION GROUP INC TL
829229 AQ 6 |B2 .| 09/29/2017. | SINK FUND PAYMENT 616 616 613 2 616 01/03/2024.
84762N BK 6 |SPECTRUM BRANDSINC TLB.......cccoon... .. | 09/29/2017. | SINK FUND PAYMENT 431 431 430 | ... 0 431 . 06/23/2022.
85208E AB 6 |SPRINT COMMUNICATIONS TL B........... ..109/29/2017. | SINK FUND PAYMENT 375 375 375 | e | | 0 375 | oo [ | s (V1 9 |02/02/2024.
STRUCTURED ASSET SECURITIES 02
86358R XZ 5 |AL1A3 .1 09/01/2017. | PAYDOWN......coovrrrrinrirerirrireenns 506 506 445 | s 497 | e . 9 9 506 | cvvorerrereeins | e | e (U1 12 | 02/25/2032. | 1AM...........
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STRUCTURED ASSET SECURITIES 03
86359A ME 0 |AL1A | PAYDOWN....ooorinrierineineninnens [ e 0 1,989 04/25/2031.
868537 AR 4 |SUPERVALUINCTLB... .| SINK FUND PAYMENT 0 248 06/08/2024.
88078F BG 2 |TEREX CORP TL. .| SINK FUND PAYMENT 2 622 01/31/2024.
88723A AB 4 |TIMEINC TLDDB.. .| SINK FUND PAYMENT 1 630 04/26/2021.
TOWD POINT MORTGAGE TRUST 17-1
89173F AA 8 |A1 | PAYDOWN. ... 55,504 (R D) SOOI I 55,504 10/25/2056. | 1FE............
89364M  BJ 2 |TRANSDIGMINC TLG...oovvvrrrirvirvriers .| SINK FUND PAYMENT 625 0 625 08/22/2024. | 3FE............
89604B AT 5 |TRIBUNE MEDIACOTLB.. .| SINK FUND PAYMENT 564 v 564 12/27/2020. | 3FE...
89604B AU 2 |TRIBUNEMEDIACOTLC. | .| SINK FUND PAYMENT 7,027 1 7,027 01/26/2024. | 3FE...
90343T AS 2 |US TELEPACIFIC CORP TL......oeverivernnne . .| SINK FUND PAYMENT 611 5 611 05/02/2023. | 4FE............
92532Y AB 5 |VERSUM MATERIALS INC TL B.... .| SINK FUND PAYMENT 125 0 125 09/29/2023. | 3FE...
92903P AA 7 |VORNADO DP LLC 10 VNO A1 v | e | PAYDOWN. ..o [ e | ceveneiiend 40,156 25 | s | s 40,156 09/13/2028. | 1FM...........
95810D AL 5 |WESTERN DIGITAL CORP TLB........c...... . .| SINK FUND PAYMENT 249 2 249 04/29/2023. | 2FE............
97381H AT 4 |WINDSTREAM SERVICES LLC TL........... . .| SINK FUND PAYMENT 614 1 614 02/17/2024. | 3FE............
MITSUBISHI UFJ SECURITIES
112585 AH 7 |BROOKFIELD ASSET MAN INC................ A JUSAING [ | 154,728 ([0 TR R 150,127 01/15/2025. | 2FE...
C5184A AF 8 |LIONS GATE ENTERTAINMENT TL B A .| SINK FUND PAYMENT 6,250 39 6,250 12/08/2023.
C6901L  AE 7 [1011778 BCULC TLB...ccosvrerverrerirrirnns A .| SINK FUND PAYMENT 614 1 614 02/16/2024.
C9413P AU 7 |VALEANT PHARMACEUTICALS TL BF1.. |A .| SINK FUND PAYMENT rree | 18,189 433 | e | e 18,189 04/01/2022.
784309 AA 4 |S-JETSLIMITED 17-1 A.cvoeivcrericeies D | PAYDOWN....coooriirnerierirecereenns 5,556 8 5,556 08/15/2042.
L2968E AB 8 |ENDOLUXEMBOURG TLB.......cccoucmmrunnee D .| SINK FUND PAYMENT 250 1 250 04/29/2024. | 3FE............
NO306W AG 0 [AMAYAHOLDINGS BV TL.....cccovvriniuennns D .| SINK FUND PAYMENT 623 0 623 08/01/2021. | 4FE............
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ........urvuueieiiiriiiiinis crirseriisrissssensssessenssseaaa 4,639,029 | ....... 4,530,842 | ......4,702,936 | .........4,016,163 | .........2,665 | .......(10,249) | ........ 5,847 | oo (13431 [ o0 | i 4,602,470 XXX XXX
Bonds - Hybrid Securities
369604 BM 4 | GENERAL ELECTRIC CO... .| VARIOUS 307,230 308,000 +:308,000 | ..overerrrne308,000 | oo | s | v 770 | oo (770) 12/29/2049.
46625H HA 1 | JPMORGAN CHASE & CO. | .|MERRILL LYNCH 259,375 250,000 | ..........277,813 (3,880) 12/29/2049.
842400 FU 2 |SOUTHERN CAL EDISON........cccoosrvinirunes . .|MERRILL LYNCH 223,100 200,000 | ......... 218,250 (1,108) [ oo | o 209,916 08/29/2049.
949746 PM 7 |WELLS FARGO & COMPANY......c.ccoovvs . .|MERRILL LYNCH 259,688 250,000 ....290,000 (4,964) ..255,630 03/29/2049.
4899999, Total - Bonds - Hybrid SECUMHIES. .....ovviviriiiierissiirssissssiserisnins cosresssseensssssssssssserssssssesas 1,049,393 | ....... 1,008,000 1,094,063 | ..........1,038,797 | o0 | oieii(9,950) | oo 770 [ (10,720) ,028,078 [ ..o [ 121,314 | 21314 | 51,451 XXX
Bonds - SVO Identified Funds
464288 28 1 |ISHARES JP MORGAN EM BOND FD...... . .|MERRILL LYNCH 138,637 ....131,080 0 ..131,080
464288 58 8 |ISHARES BARCLAYS MBS BOND FD...... . .| VARIOUS 532,491 cerererr DABA62 | i BABAB2 | s [ | 9,662 | ...ovvrenne (9,662) . ..533,800
72201R 78 3 |PIMCO 0-5 YEAR H/Y CORP BOND......... . .|MERRILL LYNCH 203,069 | ..ccc.eeei2,000 | ..o 199,500 {0 N [PSR 199,500
8199999, Total - Bonds - SVO Identified Funds 874,197 ...8,205 | ... 874,042 | ... 874,042 | il 0 0 [ 9,662 |..ooooeeeeenr(9,662) | o0 | o 864,380
8399997. Total - Bonds - Part 4 10,055,962 .8,868,265 | .....10,225,701 9,944,911
8399999. TOtal - BONAS.......ovooieiii e snisnis s 10,055,962 .....10,225,701 9,944,911
Preferred Stocks - Industrial and Miscellaneous
857477 60 8 |STATE STREET CORP 5.900%........cccoue. | .. .|MERRILL LYNCH.......ovveevimrrrnen | e 7,000.000 199,665 | ..............25.00 | oo 181,322 | .o 181,090 | e 232 | o 232 | e | e 181,322 | [ 118,343 | 118,343 | 5,162 XXX P2LFE........
902973 83 3 |US BANCORP 6.5%.......cccrvvvrrverrrireriranes | o .|MERRILL LYNCH 8,000.000 237,999 ....207,591 (18,729) | ..vevevvevveerrns [ e [ e (18,729) | ..o | cvrverennnn207,597 [ i | 2., 30,408 | .........30,408 | ......... 9,750 XXX P2LFE........
949746 46 5 |WELLS FARGO & COMPANY 6.625%...... | .. .|MERRILL LYNCH ...10,000.000 298,984 ....278,739 7,739 7,739 | oo | e 278,739 | e | 0000.20,245 | ........20,245 | ......... 8,281 XXX P2LFE........
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8499999, Total - Preferred Stocks - Industrial and Miscellaneous XXX ....667,652 ....678,410 | ....... (10,758) [ ovoveveieeen0 | v | ien(10,758) | o0 | i 667,652 |0 | i 68,996 | ........68,996 | ....... 23,193 XXX
8999997. Total - Preferred Stocks - Part 4 XXX v 067,662 | i 678,410 | .o (10,758) | vvvvvversernen [ o0 [ iiieec(10,758) [ o0 | i 667,652 |0 [ 68,996 | ........68,996 | ...... 23,193 XXX
8999999. Total - Preferred SHOCKS. ... i XXX ] 667,652 | ............. 678,410 | ....... (10,758) [ ovvvrerinneeee0 | v [ iiiiien(10,758) | o0 | 667,652 |0 | i 68,996 | ........68,996 | ...... 23,193 XXX
Common Stocks - Industrial and Miscellaneous

166764 10 0 [CHEVRON CORP.......ccccovivumrineiiriieriins . .| VARIOUS XXX | 1,244,456 | ... 1,694,880 | ... (450,424) | ....ovvorviarians [ v [ e (450,424) | oo 1,244,456 | .....cccoovvvver. | .....446,824 | ......446,824 | ....... 46,656 [

20825C 10 4 |CONOCOPHILLIPS.........cccoomivmiriiriniiin . .| VARIOUS XXX | 837,616 | ........... 1,042,912 | ... (205,296) | ....oovvvrevererenes [ rverirerireninne | verereen(205,298) [ overnirriniins | e 837,616 |.....ccoerevreenr | -....206,960 | .......206,960 | ....... 16,536
30231G 10 2 |EXXON MOBIL CORP. .| VARIOUS.. XXX 11,339,348 1,575,037 | ..... (235,690)| ... 1,339,348 | ...cccooovvrrners | rn.81,606 | .........81,606 | ....... 39,961

718546 10 4 |PHILLIPS 66 .| VARIOUS.. XXX ceeenn839,718 | .. 1,231,343 | ... (391,624) | ... 839,718 | .o [ ...468,432 | .......468,432 | ....... 28,928
9099999. Total - Common Stocks - Industrial and MisCellangous.........ccoue weerriinivnsrinsnesssessrissirns XXX ] s 4,261,138 | oot 5,544,172 | ..(1,283,034) | ..oovovvvirennnd0 | i ] 10(1,283,034) | oo 0 4,261,138 1,203,822 |.....1,203,822 | ..... 132,081
Common Stocks - Mutual Funds

091936 73 2 |BLACKROCK GL L/S CREDIT-INS............ . .|MERRILL LYNCH.......cocorererrrirnens XXX | 772,740 | oo 797,159 | coiiii(24,419) | oo e v (24,819) [ i | e 772,740 | .o | 0000, 38,598 | ......38,598 | oo

09256H 28 6 |BLACKROCK STRAT INC OPP-INS... .| VARIOUS XXX ....797,151 ....806,172 .797,151

277923 72 8 |EATON VANCE GLOBAL MACRO-......... .| MERRILL LYNCH. XXX 284,661 286,244 ..284,661

464287 16 8 |ISHARES DJ SELECT DIVIDEND INDEX.. .| VARIOUS XXX .8,204,368 .9,977,056 8,204,368

ISHARES S&P 500/BARRA VALUE INDEX

464287 40 8 |FUND . .| JP MORGAN SECURITIES INC XXX | 2,168,008 | ........... 3,669,449 | ..(1,501,351) 2,168,098 21,724,312 ... 1724312 | . 64,928 [

464287 66 3 |ISHARES CORE US VALUE.........cccooonvvunee . .| JP MORGAN SECURITIES INC XXX | 217749 | ........... 3,743,350 | ..(1,565,856) 2,177,494 ..1,795,554 |....1,795,554 | ....... 61,222 [

486606 10 6 |KAYNE ANDERSON MLP INVESTMEN.... | .. .| VARIOUS.. XXX v 121,860 ) [ e | e | eenrenenene(d5,360) | oo | e 121,860 [ | 000 49,470 | 1 49,470 [

67074U 10 3 |NUVEEN ENERGY MLP TOTAL RETURN | .. .| VARIOUS.. XXX v 151,973 ) [ e | e | eernennnne(70,259) | oo | v 151,973 | i | 000.57,321 | 057,321 | L 16,594

72201R 20 5 [PIMCO 1-5 YEAR US TIPS IN FD.............. . .|MERRILL LYNCH XXX | e 102,540 ) [ e | e [ ernnnenend(2,400) | v | e 102,540 | i | 1,646 | i 1,646 | 900

76882K 70 2 |RIVERPARK SHORT TERM H/Y-INS. .|MERRILL LYNCH. XXX | 639,917 ....641,228 ......... (1,311) | ... e 131131 | 9,251

78462F 10 3 |SPDR S&P 500 ETF TRUST el .| VARIOUS XXX 11,271,756 | 14,389,297 | (3,117,540) | oo | e | (3, 117,540) | s 11,271,756 .| .4,824712 |....4,824712 | ..... 228,212 .

921908 84 4 |VANGUARD DIVIDEND APPREC ETF...... . .IMERRILL LYNCH.......ccccouvvrnrinnens XXX ] 2,509,304 | .......... 2,640,580 | ..... (131,276) 2,509,304 | .o [ s 421,746 | .....421,746 | ....... 42,563 | EE
9299999. Total - Common Stocks - Mutual Funds XXX .....29,201,862 37,444,927 | ..(8,243,065)] ... 0 29,201,862 0 | 11,255,819 |...11,255,819 | ..... 685,856 XXX
9799997. Total - Common Stocks - Part 4 XXX .....33,463,000 42,989,099 | ..(9,526,099) | ...cooevereren0 | o0 [1000(9,526,099) [ oo 0 33,463,000 0 | 12,459,641 |..12,459,641 | ..... 817,937 XXX
9799999. Total - COMMON SHOCKS. .....cveuvesreeresiesssiessers e s e XXX .....33,463,000 | ......... 42,989,099 | ..(9,526,099) 0 33,463,000 0 | 12,459,641 |...12,459,641 | ..... 817,937 XXX
9899999. Total - Preferred and Common Stock: XXX .....34,130,652 43,667,509 | ..(9,536,857) | ... .34,130,652 12,528,637 |...12,528,637 | ..... 841,130 XXX
9999999, Total - Bonds, Preferred and Common Stocks XXX ....44,356,353 51,845,251 | ..(9,534,192) | ... 44,075,563 12,639,686 ..1,106,907 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.




Statement for September 30, 2017 of the Safe Auto Insurance Company

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



Statement for September 30, 2017 of the Safe Auto Insurance Company

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 8,228,343 1,108,588 XXX
INTEREST RECEIVED DURING QTR ON DISPOSED
HOLDINGS 4,120 XXX
JP MORGAN CHASE..........oviireriiererisssesesisssessienns vetssssseessssssssssssssssssssssssssssssessssssssesssssssssssnsssssssessssssessses | svessssnnesessnsnesss | wvsssnesesssssneseses | sesssmesssssesssssnmssssssnnne | cooseeesssssssssssosssssseneses | worssrmeesens 12,333,063 | ..ccovvvvvenne 11,630,127 | oo 9,058,357 | XXX
MERRILL LYNCH 83,593 20 59 | XXX
FEDERAL HOME LOAN BANK. 24,664 24,679 33,722 | XXX
US BANK 265,708 113,013 163,603 | XXX
PITNEY BOWES. 125,552 150,588 200,614 [ XXX
NEAM 5812 6,147 39,947 | XXX
0199999. Total Open Depositorie: XXX XXX 4,120 0 21,066,735 | ....ccccccoes 12,933,163 [ ..coooovenenns 9,496,838 | XXX
0399999. Total Cash on Deposit. XXX XXX 4,120 0 21,066,735 XXX
0599999. Total Cash, XXX XXX 4,120 0 21,066,735 XXX

QE12




€130

Statement for September 30, 2017 of the Safe Auto Insurance Company

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

NONE
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