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Annual Statement for the year 2017 ofthe EXC@SS Share Insurance Corporation

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treaSUrY SECUIMHES. .......c.cveveieercveeeeie ettt seesnans | eeversenenns 1,693,368 | ............. 32 | v, 1,693,368 | ..o | e 1,693,368 | ............. 3.2
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies...........ccoeueurrerereverercrseesesessnins | eoenessssssesissssesiesins | seseniennd 0.0 [ oo | e | e (01 IO 0.0
1.22 Issued by U.S. government Sponsored agenCies..........evereerreuernrennens | verevenes 46,242,059 | ........... 88.0 | .ovvuvn 46,242,059 | ..o | v 46,242,059 | ........... 88.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES). ... .. vvereririieriseie ettt essssssessens | ensssssessessssssnssessantes | evsssssessns 0.0 [ covereereiererseireiies [ eeevesessessissesesnnne | vesesressssesesnsenn (U1 I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccuveeenees | cerereereeneneineeneeinnns | cevereieenad 0.0 | oo [ e | e (0] IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations..............coceeerneeneirreneneereennens | cerereeneeneeneensnnennns | vrerenrneen0:00 | e | e | e (V1N I 0.0
1.43 Revenue and assessment 0bligations............cccvvvereenrinieerieneneinniens | covvienenseneneisnennes | eonnnnrennsd0000 | e [ e [ e (01 IO 0.0
1.44 Industrial development and similar OblIGaAtioNS...........c.cueverrurerieneerrirsins | cerereereenessineeseeeeens | eeereieenn 0.0 | oo [ et | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMA and FHLMC.
1513 AlLOtNET ...ttt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccccooee | vevrvervenennieneinnienns | vevneiennenn0.0 [ [ | e (0] IO 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LINE 1.5271........ccvrurimrnernncnnneensnsinsinsnns | seresensesssnssnssssssssnns | sesssensssens 0.0 [ e | v | e (0 I 0.0
1.523 Al Ot ...t essns | seeseissssssessssssenssseens | sebessssseens 0.0 [ e [ e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMLIES)...c.vvuvevererecieiesisriesstssssiessissisessssesssssssssesssssssssessessenssnnns | sesssssessssssnssessnnssnssns | sesesnnsnss020 [ inrnrisiiesissinnininns [ e | s (0] IO 0.0
2.2 Unaffiliated non-U.S. securities (including Canada)...........cccceeveviereveniieies | covrerrersessensensnisnies | eovnereened0000 | i [ e | oo (01 IO 0.0
2.3 Affiliated SECUMHIES........cvvureericrierierierierierienisnienienssssessssssssssssssessnssns | eenessnsssssssensnenenns | senneenneennd0:00 [t | | e 0 [ oo 0.0
3. Equity interests:
3.1 Investments in MULUAI fUNDS.........ccuivirieeeissssissssesnees | s | seseesneens 0.0 [ oo e | e (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIBEE. ..ottt | e | erbeesnnees 0.0 [ o [ e | e 0 [ oo 0.0
3.22 UNGFIIALEA. ......coooeeei sttt | seeseesseess s eessennss | eeveesineens 0.0 [ e [ e | e 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
3.4 Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated.
4. Mortgage loans:
4.1 Construction and 1and development............cccevreeeneinsiennsnesnsenesssenes | eonsensensesssessesssnnes | eonnenrernss0000 | niieiieisieieneiesieinis [ e | e (01 IO 0.0
4.2 AGHCURUIAL. ... ieesessssssessssesssssssssessssssssessnnsnes | sesssssessnsssssessnnsensnns | sevessensnss020 [ tininrnniininsinniniinns [ e | coreesesssssneessssesseeens (U1 I 0.0
4.3 Single family residential Properties..........cccvvereevrieienneieessssessessesesennns | evnnensessessnsessessssnies | eonsenrersss0000 | rieiiiiieesieiieieies [ e | e (01 IO 0.0
4.4 Multifamily residential PrOPEMIES..........covrwrererrerrerenrerrerreneeneessesesnesseessssensnnens | seessssesssssssssessmnsnnsnne | sevreeeeenss020 [ oninrinsiisiinsinnnniinis [ e | covesessssssesssssesseeens (0] IO 0.0
4.5 COMMErCIal I08NS.......cvuniieieriniieieieessineinesesissisesesssssessseensssssesensesssessenens | senesessnesnensesssssnsnnes | seveesrneenes00 [ [ | s (V1 I 0.0
4.6 Mezzanine real estate [0aNS...........covveirrririrninerenenieeseseessesesssseesennes | snsenesennessssnsensennes | senernerernss0000 | viniisieienesiieieins [ e | e (0] IO 0.0
5. Real estate investments:
5.1 Property occupied bY COMPEANY........ccrvuriririninieieinireiseesesssseeeessssssesssssessssnes | seseesesssssssessessessssene | sesssseeseen 0.0 [ oo | e | e 0] e 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccverrrrriieinierenreeeeiene | v | e 0.0 [ o | v | e (0] IO 0.0
5.3 Property held for sale (including §......... 0 property acquired in
SAtISTACION Of AEDE)........cvveeieevcscecee e eress e ssssssesenns | cevesssnsssssnsesssssnsens | eeerrereered020 [ evieieeieisesesieiens [ eereesesiesesesessesens | seeveessesesessese s
6. CONMrACEI0ANS.......ceceeerereeeireieieieieseicise et ssesssssssssssessssssssessns | snsessnessesesssssssssnssens | sesnsenenness0000 | totineiieiininsinesiinsns [ e | coeesssinsssesessesesssse
7. DEMVALIVES......oooviieciriecrecressisieesisssenesesssssssesenessesssenensensssssssnensesssssnensnsenss | anesnessensessnsssennensens | sevnenererss0000 | iovnereiesnseeinnns [ e | e
8. Receivables for SECUNHIES. .........uvruriiercireiireinereieeiseineeesseseisesessssssesssssssssssnens | snessssssessessessnessessens | sevmsenerness0000 | irtinriieiisineinensiinins [ e | oeessesessessssessssssea
9. Securities lending (Line 10, Asset Page reinvested collateral)...
10. Cash, cash equivalents and short-term investments............ccccocveviercrersieiccenen.
11, Other INVESIE @SSES.......c.urvrireiieiieieee s .
12. Total invested assets.. 52,561,498 | ......... 100.0
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Annual Statement for the year 2017 ofthe EXC@SS Share Insurance Corporation
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT..........cvuiururrireerirrieiie sttt s sttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.ovururirerrrirrerissierersieesesse s sssessss e ssessessnees

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccruririenrirrinerneree sttt

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt bbbt st s st ses st enes

3.2 Totals, Part 3, COIUMN 1. ..ottt ettt sttt bbbt st s st sesss s s enas
4. Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 18.........viiiiieieieiieiiee ettt sttt st e bbb a e st s s bt s bbb bbb se s b bbbt es et b en e sansaneen
5. Deduct amounts received on disposals, Part 3, Column 15.........cccceuvevecen) NNE .............................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15. ...

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

7.0 Totals, Part 1, COIUMN 12.......coiiriiiciiresies st ses s

7.2 Totals, Part 3, COIUMN 10.......ccuiiirirriiriiresiesisesieses s ess bbb
8. Deduct current year's depreciation:

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

8.2 Totals, Part 3, COIUMN 9.........cvuuviimiririieeiieresiee e es s
9. Book/adjusted carrying value at end of current period (LINES 1H+2+3+4-5+8-T-8)...........ccocevrirerieirerersieiesse sttt bbbt s et s s s seenas
10.  Deduct total NONAAMILIEA @MOUNES............ciuiiiiii bbb
11.  Statement value at end of current period (LiNg 9 MINUS LINE 10).........ciiiiueieiciiesieieisisssseetes ettt s bss s sttt a s b es s s ettt es s essssas s s ssesansneas

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOT YEAI.........cvierirririrriineireieessieiesiss ettt ss st ssessansnes
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).......c.criereicreeeeeteee ettt sneen

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........ccrurrrrenrirrininrneeiessese s
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12........coieiireiciiresiee st

3.2 Totals, Part 3, COIUMN 1. ...t
4. ACCTUAL OF QISCOUNL. ......vvveveseessisces sttt R8RSR RS8R
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ..ot es s

5.2 Totals, Part 3, ColUMN B.........c.ovevueirrrrinerireinereerieseseesieeseenens NNE .........................
6. Total gain (loss) on disposals, Part 3, Column 18..........cccoevevrvrrrrresiennnne B N IR oo
7. Deduct amounts received on dispoSals, Part 3, COIUMN 15.........oceiicueieieeeee ettt a et s ettt ss b a st bes s st en s st nsesaes
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES...........cvriieiiiiciieeece ettt n e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........coiiiririiiciiresies sttt

9.2 Totals, Part 3, COUMN 3.t
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11

10.2 Totals, Part 3, COIUMN 10. ...
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccceviieriicreierieecee e
12, Total ValUGLION GIOWANCE.........c.oiiiiiiiii i
13, SUDLOLAI (LINE 171 PIUS LINE 12).....eieceieeeeieete ettt sttt ettt et st s s b a et et s et s bbbt et b et e b en s et et e s et b s et et s et b s s et et as e st s et et s e se s saneetns
14, Deduct total NONAAMITIEA @MOUNTS............cvuiiii bbbt
15. Statement value of mortgages owned at end of current period (LiNE 13 MINUS LINE 14).......ciieiiiiieieieieiseeisse ettt nsnees

Si02




Annual Statement for the year 2017 ofthe EXC@SS Share Insurance Corporation

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAT...........cccueieieieeceesee ettt ettt bbbt sttt b et s e bbb s st s st es e

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cvvereiireieeeieee ettt naen

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........ccvvereviiviieieiese et sae e 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........coueiiireieeieicieses ettt s bbb ees
3.2 Totals, Part 3, COIUMN 12........couiiieeieeieicissesie ettt sttt bbb st st een 0

4. ACCIUAL OF QISCOUN.......couveieriscticisesicte ettt et et s s e 8848884 s R RS2 R bbbt

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoevemiieereieseesse e " N o W W
5.2 Totals, Part 3, Column 9........c.ccoevrerrereereese e A W B 0

Total gain (10ss) 0n diSPOSAlS, Part 3, COIUMN 19.......c.oiiiiiiiieiiicie ettt b bbbttt bbb bbb b s bt bbb b et et es st bbb es s ae s b snnebenas

Deduct amounts received on diSposals, Part 3, COIUMN 16...........ccviiueiiieiiiieieieeee ettt bbbttt s et bt et b bbb s st b et b st s st tans

Deduct amortization of premium AN ABPIECIALION. ..........ccvcueviiireeiiee ettt ettt bbb b b s bbb bbb ae bbb s st bbb es s e b bennebesn e

© © N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbb bbbttt
9.2 Totals, Part 3, COIUMN T4 ..ottt bbb bbb bbbttt 0

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15..........oiiiiieieicie ettt bbbttt
10.2 Totals, Part 3, COIUMN 11 ...ttt bbb s bbb 0

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccceuiuiririeiiiiiieieieeis ettt nans 0

12, Deduct total NONAAMILEEA AMOUNLS...........cccveieiiieiieicieesie sttt bbbttt s bbbt bbbt s s s s bbbt bbb bbbt n et

13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........c.cuiiuiiiiiieiciciiisieiese ettt bbbttt ns e 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT.........ouuiururirieeireie ettt ese st st b s s bbb s bbbt 47,847,050

Cost of bonds and stocks acquUIred, Part 3, COIUMN 7...........c.euiueiueicieeie ettt et bbb bbb bbb s bt s bbb s 8,087,820

ACCTURL OF ISCOUNT........cvoieieiectcee ettt sttt s bbb s et b s st s b4 s b se s s e s bR bt A s bbb s et e s bbb bbb bbb n s s e bt ntenes 557

E

Unrealized valuation increase (decrease):

A1 Pt 1, COIUMN 2.ttt ettt bbb a et s bbb et s et s e bbb s e sasbnans

4.2 Part2, SECHON 1, COIUMN 15.......oieicieeeeetet ettt bttt sa st s s bees

4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt bbb bbb a e bt

A4 Part 4, COIUMN 1.ttt ettt a et e e a st s bbb e s st s s bbb es s sanbnaen 0

Total gain (10sS) 0N diSPOSAlS, Part 4, COIUMN 19..........oiiiiiiieeicieeseetsee ettt ettt bbb s bt tes bbb b ss s se s bt en st nee

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ccueieiiveieieeese sttt sttt s sae st s 8,000,000

Deduct amOrtiZAtION OF PIEMIUM..........ccviieicirireice ettt bbbttt b e s b e e bR s b s st s bbb e bt s st et s st b n s s bt s e sensaes

© N o o

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COlUMN 15, ettt bbb a sttt s ettt a et s st

8.2 Part2, SECtion 1, COUMN 19......c.uiiiriereeriereie et

8.3 Part2, SECtion 2, COUMN 16.........cvumerireeeriereiesie sttt

8.4 Partd, COIUMN 15......cu et 0

9. Deduct current year's other-than-temporary impairment recognized:
9.1 PArt 1, COMUMN T4t
9.2 Part 2, SECtON 1, COIUMN 17 ...ttt
9.3 Part 2, SECtion 2, COIUMN 4.ttt bbb
94 Part4, COIUMN 13ttt 0

10. Book/adjusted carrying value at end of current period (LINES 1#2+3+4+5-6-T+8-9).........cccceuerieriireiierieteiie ettt sttt s b ss s sae s 47,935,427

11, Deduct total NONGAMIEEA AMOUNTS..........ccciieieiiieiieicieiseiei s s st s bbb s s s b2 s8Rttt

12. Statement value at end of current period (LiNe 10 MINUS LINE 11)........c.iviiiieiceie sttt sttt sttt bt sa st ns s bt es s s e s ssesnsanen 47,935,427
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Annual Statement for the year 2017 ofthe EXC@SS Share Insurance Corporation

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States...
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other Countries...
4. Totals.............. 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOAIS. e iereeississiieiiesisnisniinns | eerissessssesissssssssssessenssnsssssens | enssessessensssssnssessanssnssessensenses | sressosssessessensonsessessansnssessans | sessessessanssnssessansansssssassensaness
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TORAIS....cuoreeisieisiisiiiieiieiines [ eersrsessssnsessessesnenssesnsensensns | eessssssessessssessesssssnsansesnsansens | seessesessssessensessnsessessssansessess | tossssensessessnsansessssansessssnsanes
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TOtalS..coooreveeressresciessnrnenee | cvevesenissneniens 47,935,427 | ..o 47,110,465 | ..oooovrrrerin 47,934,879 | oo 47,942,059
Industrial and Miscellaneous, SVO Identified 8. UNItEA SHALES.......oeveiiiviieiei | et eeteieieies | creeiesiese st ssssssens | sressesssessese st sssestesiess | seebsaess sttt aenen
Funds and Hybrid Securities (Unaffiliated) 9. CANAMAL.....ccecveeereieiesins [ e | et enis | sestiss et enaens | sesestese sttt
10, OthEr COUMTIES..o..eveererirsines | crrsresessesssessessesssssnsssssesesses | eresssssansssssssssssssssssssssessenssnes | sesssssssssssssssssssssessanssnsssssasses | sosssessossansssssassasssnsssssensanssnes
11, TOtaIS. e | v (O PR (O IR (O R 0
Parent, Subsidiaries and Affiliates 12, TOMAIS.....cvieiiiiiiiieiieiiieiieiees | etieieiesiessseesssissiesssssieseses | evessssssssessssssessessssessesnsesses | sesessesssssssessessssssessssssessesns | sssessssessesssssssessesssassessssnsns
13. Total Bonds.... 47,935,427 47,942,059
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada............
16. Other Countries...
17. Totals.......c.......
Parent, Subsidiaries and Affiliates 18. Totals...
19. Total Preferred Stocks.. 0
COMMON STOCKS 20. United States......cceoveerreeerrrees [ cerrreeneeeneneseeerseneseeeesneens
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA. ..ot | e | et | bbbt
22. Other COUNMHES. ......veuureeurrerns | cererreesrisssenesssnmssssssssessnees | sresssessssssssssssssssssssssssssnne | sorsommsssssssssnssssssssnsassssssnees
23, TOtalS....coocveericiiciisiiniiisniies | onrisniissississi s 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOHAIS......oveecresecreseniinenrinsies | ceressiiesnsnenssssnnssnssnsssnees | sressssssssns e | srssnnne s nees
25. Total Common StockS....c.uu. | oo [0 P [0 P 0
26. Total StOCKS.....vcrusmrsmassnrnins | v 0 [ o 0 [ o 0
27. Total Bonds and Stocks...... | ....ccccccevvnnnee. 47,935,427 | oo 47,110,465 | .o 47,934,879
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Annual Statement for the year 2017 of e EXC@SS Share Insurance Corporation

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
U.S. Governments
......................................... 1,693,368 | ...covvvrrrrrrrennnn 3.5 cerenernneennsnenenee 1.9 ......1,693,368
..................................... 0.0 ceevnerenennennnennnnn 0.0

..................................... 0.0
..................................... 0.0
..................................... 0.0
. .00 |..
........................... 3.5

........................... 0.0
........................... 0.0
........................... 0.0
.00 |.
1.5 ......1,693,368

S0IS

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

XXX
XXX
XXX.
XXX.
XXX.
XXX
XXX

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

....46,242,059

............... 7,000,000 5| ... 47,847,051 5 ... 46,242,059
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

6.3
6.4
6.5
6.6
6.7 Totals..

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
B.1 INAIC Tttt sttt st st enssnes | feessnesseessesssnssessssnssas | setsesssesssnsssnessenstnssanns | sreessnessesssaessanstsenssansts | sessssessenssnssesssssssanssnns | sesesssenssnsssenssenssnsssenes | sessseess XK Kersersnnnsanees | wormresnrsssnnssenssensssnness0 | eeereesneeseneseneennns 0.0 [ oo | et 0.0 | e | e
8.2 NAIC 2.ttt seiens | restnessessssees st nesin | crbenninest ettt s | sreeesessens e nensenninents | sesseessienssessenenessenses | srsersensessesssnssessnnes | seesnens XK usnersnenninenes [ rnnernerinensnennenseennsQ. | oneneessessse 0.0 [ e | e 0.0

Hybrid Securities
71
72
7.3
74
75
76
7.1

8.1
8.2
8.3
8.4
8.5
8.6
8.7

9.1

9.2
9.3
9.4
9.5
9.6
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

L0IS

10.

Total Bonds Current Year

Line 10.7as 8@ % 0f Col. 7...coovvvverierisesiseis

............. 30,935,427 | ..............7,000,000

....A7,935,427

Total Bonds Prior Year

Totals
Line 11.7as@ % 0f Col. 9.....cvvevvvrerrieerseieris

............... 6,712,631

............... 6,712,631

Total Publicly Traded Bonds

Line 12.7 as a % of Col. 7....
Line 12.7 as a % of Line 10.7, Col. 7, Section 10

Total Privately Placed Bonds

Line 13.7as @ % 0f COL. 7...c.vvvverrrererrrireireiineinns
Line 13.7 as a % of Line 10.7, Col. 7, Section 10

Includes §.......... 0 freely tradable under SEC Rul

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

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

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $
the insurer's certification that the issuer is current in all principal and interest payments.

Includes the following amount of short-term and

.0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on
means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
NAIC 2§......... 0; NAIC3S..... 0; NAIC4S.... 0; NAIC5S......... 0; NAIC6S........ 0.

cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;
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SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

Maturity Distribution of
1

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET ODIIGAtIONS. ......eooceeeeeiereeseeireeseeeseeeseeeseeessessesssssessesssssssssssenssanes | seseesssssssssssssssnssnssnnne | soeeesasssnnes 1,693,368 | ...oooeercereeeierenienes | eeereersneeseeeseseenennees | sesesessssssesssesssesssneens | seeseseens ) 0.0 SO 1,693,368 | ....oovoreererirreiin 35 | e 712,639 | 1.5
1.2 Residential Mortgage-Backed SECUMHES...........c.rverirreinrieiineineinins | revrseieesssineisssneesssnees | sernemessneessssnsesssssssesns | conmssmsessssssssssssssssssss | oessessessesssessssssessessens | sesssessesseesesseesessansens | sesessnee Xl Kuneereesnnnens [ wrneermesmensenssnsnersensnesd [ oevennesemsssneenesnnes (010 R RTI USSRRR 0.0
1.3 Commercial Mortgage-Backed SECUMEIES...........ccevevciiieireieieeieiniens | erresieieiesssssssssesesies | coresesesssssssssessesiesess | sressesiessssssssssssessessess | sesvessessssssssssesesssssssens | ssvessssssssssessessessesssssnss | seeseerss XK urrnrsnrensanns | soversessesssssssessessensensQ | wveveriesesnsssssessenns 0.0

1.4 Other Loan-Backed and Structured Securities.

0.

.00 |..

.............. 1,693,368

.............. 1,693,368

.......................... 3.5

All Other Governments

2.1 Issuer Obligations

2.2 Residential Mortgage-Backed Securities
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities.

0.0
0.0
0.0

.00 ..

0.0

U.S. States, Territories and Possessions, Guaranteed

3.1 Issuer Obligations

3.2 Residential Mortgage-Backed Securities.
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities.

U.S. Political Subdivisions of States, Territories and

Possessions, Gu
4.1 Issuer Obligations

4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.

aranteed

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.1 Issuer Obligations

5.2 Residential Mortgage-Backed Securities
5.3 Commercial Mortgage-Backed Securities
5.4 Other Loan-Backed and Structured Securities.

Industrial and Miscellaneous (unaffiliated)

6.1 Issuer Obligations

6.2 Residential Mortgage-Backed Securities
6.3 Commercial Mortgage-Backed Securities
6.4 Other Loan-Backed and Structured Securities.

6.5 Totals......cccovrennen.

Hybrid Securities

7.1 Issuer Obligations

7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed SECUNHIES...........ccovcvevreveererereieireeniens
7.4 Other Loan-Backed and Structured Securities.

Parent, Subsidiaries and Affiliates

8.1 Issuer Obligations

8.2 Residential Mortgage-Backed Securities.
8.3 Commercial Mortgage-Backed SeCUTties...........covvevevrerereeieriesiseienines
8.4 Other Loan-Backed and Structured Securities.

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8

Column7asa
% of Line 10.6

Total from Column
7 Prior Year

9

10

% from Col. 8
Prior Year

11
Total

Publicly Traded

12
Total

Privately Placed

9.1
9.2
9.3

SVO Identified Funds

Exchange Traded Funds Identified by the SVO.........ccccccovvvrvrreirireinns
Bond Mutual Funds Identified by the SVO..........ccoocvvrminevnenerncreis
TOMAIS ..

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

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

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

........ 0.0

10.

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed SeCUNtES...........c.verrrerereirerireierireieiinns
Other Loan-Backed and Structured Securities
SVO Identified Funds
TORAIS vttt
Line 10.6 @5 @ % Of COl. 7....ouiveiiinieieiiierinserseni s

1.1
1.2
1.3
114
115
116
1.7

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities...........cc.ccevrvrierereiveirereieins
Other Loan-Backed and Structured Securities
SVO Identified Funds
TOMAIS vttt
Line 11.6 asa % of Col. 9......ccoevrurucnene

12.1
122
12.3
124
12.5
12.6
12.7
12.8

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities...........cc.ccoevrvrievcreiveseiensinns
Other Loan-Backed and Structured Securities

Line 12.6 as a % of Col. 7.....cccovvverrerrerrrrrinnns
Line 12.6 as a % of Line 10.6, Col. 7, Section 10...........ccocovvvverrerrnnns

131
13.2
13.3
134
13.5
13.6
13.7
13.8

Total Privately Placed Bonds

ISSUET OblIGAtIONS.......vvvveireiirireiresie et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
SVO Identified Funds
Totals
Line 13.6 @5 @ % Of COl. 7...ouvvrrireeecirieererisessse i
Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......c.ccovvrerniennenninenns
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

. Book/adjusted carrying value, December 31 Of PHiOr YEAI. ..ot

. Cost of short-term iNVEStMENtS ACAUITEM............ccviieiieiieciecic sttt ees

o ACCIUAL OF QISCOUNL.......ovveieiicisiiciec sttt

. Unrealized valuation iNCrease (AECTEASE).........wuurrerurrrrrieirsresresseiseessssseesssssee st sssssss s ssasssesssssessessesssessassssssans

. Total gain (I0SS) ON AISPOSAIS...........curvreriiriieiieiiesiie sttt esb bbb

. Deduct consideration received 0N dISPOSAIS............oviiireiriiiiinirieieieiseiss et nes

. Deduct amortization Of PrEMIUM.........c.cvriiiri st

. Total foreign exchange change in book/adjusted carrying ValUe.............cccveveriereeiinriseinsieeseessis s

. Deduct current year's other-than-temporary impairment reCognized..............coueerieieieineninssie s

. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-74+8-9).........ccccovuvrrrerrmerninrsesnniininns

. Deduct total Nonadmitted @MOUNLS...........c.ccviuivrieeiee st e

...................................................... 712,639

................................................... 9,008,605
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Si14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DEcember 31 Of PrOT YEaI...........coviveriieeeeeee e ssens

2. Cost of cash equIValENtS ACUITEA...........cceueiieiiiicieicee ettt bbbt ae bt st tans

3. ACCIUAL OF ISCOUNT........voiiieices ettt bbbt st bbb s bbb bbbt

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS........evuverrererrireirrieieiesiess st ss sttt bs st s st st en st nen

6. Deduct consideration received 0N dISPOSAIS............cceieueiiiiereeiiieiciee ettt bnne

7. Deduct amortization Of PrEMIUML.........c.ciiiiieieiee ettt sttt bbbttt s bt s bbb sensnas

8. Total foreign exchange change in book/adjusted Carrying ValUE...........c.cciurieriiuriveiieieece s

9. Deduct current year's other-than-temporary impairment reCOgNIZE. .........vuurererrerrerrieierreeseeeeeeeeeseeeeseessseseesessesens

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

11. Deduct total NONadMItled @MOUNLS.........cveirieieieiie et

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:............cccocvvevvevnnne
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Sch. A - Pt. 1
NONE

Sch. A -Pt. 2
NONE

Sch. A -Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B-Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA -Pt. 3
NONE

EO01, EO02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /| Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2V 1 |US TREASURY NOTE DTD 09-15-2017 SD. | e | e | 1,493,672 | L 98.000 | ..oovrvvrns 1,478,610 1,500,000 1,494,207 535 | covorerreeiensiiiens | cvvviisnesiienssiienns | oo 1.375 | ... 1.520 [SM...... 6,096 09/19/2017. | 09/15/2020.
912828 3G 3 |US TREASURY NOTE DTD 11-15-2017.....cnuvuruuseremmsrresssnesssssnisssssssssssssssnees | e 199,148 | ... 99.000 198,852 200,000 199,162 14 | | s | e 1.750 .1.900 [NM...... 445 12/08/2017. | 11/15/2020.
0199999. U.S. Government - ISSUET ODIIGAHONS. ..........uriueiiriresiseiisisseressssressssses s ssses sttt | cosssesiaes 1,692,820 XXX [ s 1,677,462 1,700,000 1,693,368 0 549 0 0 XXX XXX XXX [ o 6,541 | i 0 XXX XXX
0599999, Total - U.S. GOVEIMMENL.......o.irerureusiresiiesssesiesessesssssssssssssesssessssssssss st sesss st st st sns s ssssssenssssnsssssenssenns | svsssssessanes 1,692,820 XXX | s 1,677,462 1,700,000 1,693,368 0 549 0 0 XXX XXX . I 6,541 | i 0 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
3130A7 H6 5 |FHLB BOND DTD 3-29-2016.......ccvvvveerrrveerreseesienssssessssssssssssssssssesssssssnssssns | sovvens | oo | evssesseeid | cvireeniT [ 1,000,000 | ... 99.000 992,120 1,000,000 1,000,000 | coveouureermeneereennnns [ erreereseeneseenines [ eoreeeenneessnennns | e | e 1.200 | ...... 1.200 [SM...... 03/03/2016. | 03/29/2019.
3130A8  2J 1 |FHLB BOND DTD 5-26-2016.......ccvveuuerrerreeerseeesieensssessssssessssssssssssssssssssss | seseeen | oo | eevevonee] [ v [ 1ii00000222..2,000,000 | ... 98.000 | ..oovvrvrns 1,962,140 2,000,000 2,000,000 | veerrerenierninnenes | eeerreeneseenninnenes | eeeeeniseesisnnes | e | s 1.350 | ... 1.350 [NM...... 05/10/2016. | 05/26/2020.
3130A8 5C 3 |FHLB BOND DTD 5-25-2016........ceuvvrrrrrrererirerinenissnsseesesssessssssssssssssesssessnes | wonnene | oo [ovveernnen | v | i 1,000,000 | ... 96.000 962,870 1,000,000 1,000,000 | covooeevierriirieniiins [ v [ | s | 2.000 | ... 2.000 |NM...... 05/18/2016. | 05/25/2023.
3130A8 AZ 6 |FHLB BOND DTD 06-14-2016.........c.cmmvrrerrnrrirrmsrirnneissenesenssisensssssssssssssessses | avvves | oo | evvvssneen T [ rvvennins | i0000000.2,000,000 | .....99.000 | ...ooveeeeee 2,000,000 2,000,000 | ooooivnrirnnirinniinns [ e | s | | oo 1.150 | ...... 1.150 |DJ....... 05/24/2016. | 12/14/2018.
3130A8 RJ 4 [FHLB BOND DTD 7-27-2016........mrverrerrrerneirssssssssssssssnsssssssssssssssssssssssssssssssnns | seoeees 2,000,000 2,000,000 | .vverrmreeirerrineens | ereereeneneesnineees | e | e | e 1.320 | ... 1.320 |JJ........ 07/14/2016. | 07/27/2020.
3130A8 RK 1 |FHLB BOND DTD 7-28-2016.........ccvveumereemmeressneeesiesnsssnesesssessssssesssssssssssasessssnns | seveees 2,000,000 2,000,000 | veermererierrrinnenes | ceerreeneseenisnnenes | ceereeniseesisnnes | s | s 1.900 | ...... 1.900 |JJ........ 07/14/2016. | 07/28/2023.
3130A9 DQ 1 |FHLB BOND DTD 9-15-2016........ccvvermreemmeeesseeesisssssesessssesssssessssesssssssessssans | sseeees 2,700,000 2,700,000 | veorrrerieriinnees | ererenniseeniinnenes | e | s | s 1.600 | ...... 1.600 09/02/2016. | 09/15/2021.
3130A9 NN 7 |FHLB BOND DTD 10-19-2016 ,940,460 2,000,000 2,000,000 10/03/2016. | 04/19/2022.
3130A9 NP 2 | FHLB BOND DTD 10-11-2016........cvvvumureermcresrmcrnismesrisnenessenesseesssssesssssenessns | seveees ..1,929,980 2,000,000 2,000,000 10/03/2016. | 10/11/2023.
313380  Z7 5 | FHLB BOND DTD10-24-2012.......courrerieerioenssiesesssessssessssssessssssssssssssssssssesssss | ieees 145,282 147,059 147,059 10/19/2012. | 10/24/2019.
3133EC  MF 8 | FFCB BOND DTD 04-24-2013. 998,240 1,000,000 1,000,000 04/22/2013. | 04/24/2018.
3133EF  3E 5 [FFCB BOND DTD 04-18-16.......coouririrmrriierriiisiiississsessesssseesssssnssssssnness | coveens 975,620 1,000,000 1,000,000 04/18/2016. | 04/18/2023.
3133EG  AZ 8 |FFCBBOND DTD 05-17-2016......cccvvermerriemreemeresseenesseessissesesssenesssessssnees | coveees ..1,963,120 2,000,000 2,000,000 05/10/2016. | 02/17/2021.
3133EG  MT 9 |FFCB BOND DTD 07-19-2016......coccrmrrvvmmrrimmeresmmenesssesssssesssssesesssessssssssssnnes | cvveees ..2,908,200 3,000,000 3,000,000 07/13/2016. | 07/19/2022.
3133EG  VE 2 |FFCBBOND DTD 09-21-2016.......coscvveruerrerrererseenessserisssesssssenssssesssssssssnnees | seeeeen | oo | weveseeeeT [ v | i000000.2,000,000 | .....99.000 | .ovvvvveccne 1,980,520 2,000,000 2,000,000 09/14/2016. | 03/21/2019.
3133EH  HK 2 [FFCBBOND DTD 05-02-2017......ccoommriieniiiiniiicsiiiesiiisnessssessssesssssessisns | e 993,700 1,000,000 1,000,000 04/25/2017. | 05/02/2024.
3133EH SE 4 |FFCBBOND DTD 07-24-2017......cocomvrvrirreirecrnismenrinneneinsenesessssssssssssenssnse | coneene | oo | seeverrned [ e | i 1,395,000 | .....98.000 | ..ovvvvrneces 1,380,618 1,395,000 1,395,000 07/21/2017. | 07/24/2020.
3134G7  AE 1 [FHLMC DEC DTD 08-22-2015........ccmmvrrummerermeresreenssnesssssssssssssessssessssssesssns | ceveens 998,060 1,000,000 1,000,000 06/04/2015. | 06/22/2018.
3134G8 QP 7 [FHLMC DEC DTD 03-28-2016..........ceurrvrmrerereressmenemsseresssensssessessessssssesssnss | wevese | oo [ vnseenens | ovvericinnsd | 002,000,000 | .....99.000 | coovvvcvernnne 1,994,240 2,000,000 2,000,000 03/08/2016. | 06/28/2018.
3134G9 KU 0 [FHLMC DEC DTD 05-25-2016..........ccccviieurricirriiiicsiiiesiisseesssenssssesssssssises | coveens 997,790 1,000,000 1,000,000 05/18/2016. | 05/25/2018.
3134GB MQ 2 [FHLMC DEB DTD 05-24-2017.....cccnmvvvrmrrienrirnnrerinrererinsssssnssssssssssensssssssssssnens. | wovnene | o [eonverneen | o1 rei00000.2,000,000 | .....99.000 | oovvvuvinnees 1,985,780 2,000,000 2,000,000 05/11/2017. | 05/24/2021.
3134GB - WK 4 |FHLMC DEB DTD 07-27-2017....ccourrrvererrimeresmssesseessssessssssesessssssssessssenes | soveees 987,770 1,000,000 1,000,000 06/26/2017.| 10/27/2021.
3134GB ZX 3 | FHLMC DEC DTD 07-28-2017......csvveemerermnerismeeesmsesesssseesssssssssssssssssesssssesses | aseeees 1,000,000 987,860 1,000,000 1,000,000 07/21/2017.| 07/26/2022.
3135G0  P5 6 [FNMANOTE DTD 09-20-2016.........ccvurmmrvercerernneennneneessnesssssesesssenesssssssnnsees | wenene | oo [ vveeernns | ovvevcinnsd | iiie00022,000,000 | .....98.000 | coovvecvevnnee 1,976,040 2,000,000 2,000,000 09/02/2016. | 09/20/2019.
3136G0 A9 2 [FNMANOTE DTD 09-10-2012......ccmummeirenrirreniiinneresessssessissessisssesssessssnenss | coveens 499,700 500,000 500,000 09/07/2012. | 02/28/2018.
3136G0 A9 2 |FNMA NOTE DTD 09-10-2012 SD.. 499,700 500,000 500,000 09/07/2012. | 02/28/2018.
3136G1  EP 0 [FNMANOTE DTD 03-12-2013......ccemerrenmrmerinmsssenssesnsssesssssessssssesssssessssnesns | coveens 999,460 1,000,000 1,000,000 02/20/2013.| 03/12/2018.
3136G2 RD 1 |FNMANOTE DTD 10-29-2015 993,920 1,000,000 1,000,000 10/21/2015. | 10/26/2018.
3136G3 A8 8 [FNMANOTE DTD 07-26-2016........cvvuererrirreriiierisessisessissessisssessssessssnenss | coveens A 2,000,000 | .....98.000 | ...ooooeeee 1,974,240 2,000,000 2,000,000 | ..vvorrerieieriiiennes | s | e | s | e 1.050 | 1001080 [ e . 07/13/2016. | 07/26/2019.
3136G4 AN 3 | FNMA NOTE DTD 09-30-2016......0ccrmeermermernernissmsrnessssnesssesssssssssssssssssssssssssene | soneees | oo | wovesenees N 1]. ...3,000,000 3,000,000 3,000,000 | ..veerereeninrinnnnes | crvnnnnennssnninsenes | o | s | o 1.550 | ...... 1.550 |SM...... 223,379 | v 23,250 | 09/14/2016. | 06/30/2021.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation: 46,242,059 46,242,059 46,242,059 0 0 0 0 XXX XXX XXX 191,186 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 46,242,059 ..46,242,059 46,242,059 0 0 0 0 XXX XXX XXX [ 191,186 XXX XXX
Totals
7799999. Total - ISSUET OblIGAtIONS......ccuurieeesriissiiissiserieseesiissriis s s esies s s s ssnssens | onsssieeaadd 47,934,879 XXX ] e 47,110,465 | ............. 47,942,059 | ............ 47,935,427 0 549 0 0 XXX XXX XXX | s 197,727 | ... 579,759 XXX XXX
8399999,  Grand TOtAl - BONGS...............covuurrrrerrrivieiecsiieeeieesesssesssissssssseessssssssssesssssssssssssssssssssssssssessssssssssssssssssssssssesssssssssssssesssns | conesssnes 47,934,879 XXX | 47,110,465 | ............. 47,942,059 | ............ 47,935,427 0 549 0 0 XXX XXX XXX | e 197,727 | ......... 579,759 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2017 of e EXC@SS Share Insurance Corporation

SCHEDULE D - PART 3

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

4

5

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828 2V 1 |US TREASURY NOTE DTD 09-15-2017 09/19/2017......... FIFTH THIRD SECURITIES. 1,493,672 1,500,000 285
912828 3G 3 |US TREASURY NOTE DTD 11-15-2017. 12/11/2017 FIFTH THIRD SECURITIES, 199,148 200,000 251
0599999. Total - Bonds - U.S. Government 1,692,820 1,700,000 536
Bonds - U.S. Special Revenue and Special Assessment
3133EH HK 2 |FFCB BOND DTD 05-02-2017 04/25/2017 FIFTH THIRD SECURITIES. 1,000,000 1,000,000
3134GB MQ 2 | FHLMC DEB DTD 05-24-2017 05/11/2017......... FIFTH THIRD SECURITIES, 2,000,000 2,000,000
3134GB WK 4 | FHLMC DEC DTD 07-27-2017 06/26/2017......... FIFTH THIRD SECURITIES, 1,000,000 1,000,000
3134GB  ZX 3 |FHLMC DEB DTD 07-28-2017 07/21/2017......... FIFTH THIRD SECURITIES. 1,000,000 1,000,000 111
3133EH SE 4 | FFCB BOND NOTE 07-24-2017 07/21/2017......... FIFTH THIRD SECURITIES, 1,395,000 1,395,000
3199999. Total - Bonds - U.S. Special Revenue and Special A 1t 6,395,000 6,395,000 111
8399997. Total - Bonds - Part 3 8,087,820 8,095,000 647
8399999. Total - Bonds 8,087,820 8,095,000 647
9999999. Total - Bonds, Preferred and Common Stocks 8,087,820 XXX 647
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Annual Statement for the year 2017 of e EXC@SS Share Insurance Corporation

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/A.C.V. Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Special R and Special A ment
3133EG 2F 1 |FFCBBOND DTD 12-27-2016. o | 04712017 | CALLED @100 | 1,000,000 | ... 1,000,000 | ... 1,000,000 | ... 1,000,000 0 [ | s 1,000,000 0 9,625 | 1212712024,
3134G4 3S 5 [FHLMC DEB DTD 05-15-2013. .. | 05/15/2017. | MATURED 2,000,000 2,000,000 2,000,000 2 000,000 0 2,000,000 (VN 6,500 | 05/15/2017.
3136G4 KL 6 |FNMANOTE DTD 12-30-2016.... .| 06/30/2017. | CALLED @100 1,000,000 | ... 1,000,000 | .......1,000,000 0 1,000,000 0 8,500 | 12130/2019.
3137EA DJ 5 [FHLMC DEB DTD 03-21-2014. . | 07/28/2017. | MATURED 2,000,000 2,000,000 | ........ 1,999,980 8 8 2,000,000 0l . 20,000 | 07/28/2017.
3133EC B4 5 |FFCBBOND DTD 12-26-2012. 1212612017, | MATURED ..ot | s | v 2,000,000 2,000,000 2,000,000 0 2,000,000 0. 18,000 | 12/26/2017.
3199999, Total - Bonds - U.S. Special Revenue and Special A 1t ) 000,000 | ........8,000,000 | ........7,999,980 0 8 0 8 0 8,000,000 0 0 0 2,625 XXX
8399997, Tl - BONMS - Pt 4., | 8,000,000 | ....... 8,000,000 | ....... 7,999,980 0 8 0 8 0 8,000,000 0 0 0. 62625 | XXX
8399999. Total - Bonds 8,000,000 8,000,000 | ....... 7,999,980 0 8 0 8 0 8,000,000 0 0 0] ... 62,625 XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS.......vovvvsvsvitstisisss sttt | 8,000,000 XXX | 7,999,980 0 8 0 8 0 8,000,000 0 0 0].... 62625 | XXX
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Sch.D -Pt. 5
NONE

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

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CORPORATE CHECKING US BANK;COLUMBUS, OHIO 637,911 | XXX
CD #1811230747465 Due 7/9/2018 WELLS FARGO;FLORIDA SD.... 0.050 250 15 500,000 | XXX
CD #0880063016731 Due 6/15/2018 JP MORGAN CHASE;COLUMBUS, OHIO........covveveureerreieisncnriivirssenniens SD.... 0. 151 0 300,000 | XXX
CD #140506967 Due 6/11/2018. REGIONS BANK;ARKANSAS SD.... .0.050 27 6 50,000 | XXX
CD #140506968 Due 6/11/2018. REGIONS BANK;ARKANSAS SD.... | ....... 0.050 27 6 50,000 | XXX
0199999. Total - Open Depositorie: XXX XXX 455 27 1,537,911 | XXX
0399999. Total Cash on Deposit. XXX XXX 455 27 1,637,911 | XXX
0599999. Total Cash XXX XXX 455 27 1,537,911 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 3,090,838 |4. April 3,421,863 | 7. July. 2,013,526 | 10. October. 2,092,574
2. February. 2,816,514 | 5. May. 3,400,120 |8. August 1,912,537 | 11. November. 1,993,427
3. March 2,720,143 | 6. June 1,389,208 | 9. September. 1,626,531 | 12. December. 1,537,911

E26
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Annual Statement for the year 2017 of e EXC@SS Share Insurance Corporation

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

2
Description

3
Code

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

CUSIP Identification

Exempt Money Market Mutual Funds as Identified by the SVO
31846V 56 7 |FIRST AMERICAN GOVERNMENT OBLIGATIONS FU 2,863,160 1,209 9,965
31846V 41 9| FIRST AMERICAN GOVERNMENT OBLIGATIONS FU SD..ovven 200,000 563 777
94975H 29 6 | WELL FARGO ADV TR PI MM INS SD.. 25,000 78 122
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO. 3,088,160 1,850 10,863
8899999. Total - Cash Equivalents 3,088,160 1,850 10,863




Annual Statement for the year 2017 of the

Excess Share Insurance Corporation

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama AL
2. Alaska AK
3. Arizona AZ
4. Arkansas AR C....|PROPERTY & CASUALTY 100,000 100,000
5. California CA
6.  Colorado, CO
7. Connecticut. CT
8.  Delaware DE
9. District of Columbia DC
10, FlOrida.. oo FL|.....C....|PROPERTY & CASUALTY 500,000 500,000
L P C1-Te o - OO GA|... ST...|PROPERTY & CASUALTY 25,000 25,000
12, Hawaii HI
13.  Idaho. D
14.  lllinois. L
15.  Indiana IN
16. lowa 1A
17.  Kansas KS
18.  Kentucky. KY
19.  Louisiana LA
20.  Maine ME
21.  Maryland MD
22.  Massachusetts MA
23.  Michigan MI
24.  Minnesota MN
25.  Mississippi MS
26.  Missouri MO
27.  Montana MT
28.  Nebraska NE
29, Nevada.....orreoneerennnd NV|.....ST...|PROPERTY & CASUALTY. 200,900 200,900
30.  New Hampshire NH B.....| PROPERTY & CASUALTY 500,000 499,700
31, New Jersey, NJ
32.  New Mexico. NM
33.  New York NY
34, North Carolin...........ccooevveererernenne NC| ...... ST...|PROPERTY & CASUALTY. 200,000 200,000
35.  North Dakota ND
36.  Ohio. OH |.....B.... | PROPERTY & CASUALTY 1,494,207 1,478,610
37, OKIAhOMA.. .. OK|.....C.....|PROPERTY & CASUALTY. 300,000 300,000
38.  Oregon OR
39.  Pennsylvania PA
40.  Rhode Island RI
41.  South Carolina SC
42. South Dakota SD
43.  Tennessee. N
44.  Texas TX
45.  Utah ut
46.  Vermont VT
47.  Virginia VA
48.  Washington WA
49.  West Virginia wv
50.  Wisconsin Wi
51.  Wyoming Wy
52.  American Samoa AS
53.  Guam GU
54.  Puerto Rico PR
55.  US Virgin Islands. Vi
56.  Northern Mariana Islands MP
57. Canada CAN
58.  Aggregate Alien and Other........... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 1,494,207 1,478,610 | .ooovvvreenne 1,825,900 | ..cvvvvvnnrnenns 1,825,600
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page................. XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Ling 58 8bOVE)......covurrreersrreensssinner XXX XXX 0 0 0 0
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