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Annual Statement for the year 2017 of the Mid-Continent Assurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@ASUNY SECUMHES. .....ouvvuveeieeeiaiierieeisesiseesssisee sttt sssssssssessesans | sesssesssssnn 201,772 | oo 1.0 | v 201,772 | oo | e 201,772 | v 1.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............c.ccceevevveereivercenierienens [evveeieicieseieiees | cverveneened0.00 | e
1.43 Revenue and assessment obligations SN 11,041,001
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ i
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 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 1.521........ccccvveievinrnieienisieseseenn | covvverienenns 481,801 | ............. 2.3 | e 481,801 [ oo | e 481,801 | ............. 2.3
1,523 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ o 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
hybrid securities) 1,294,350 | ............ 6.2 | e 1,294,350 [ ..o [ e 1,294,350
2.2 Unaffiliated non-U.S. securities (including Canada) .500,000 500,000 |.... ...500,000
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNGfiliALEA. ... .eeereereeeeeei ettt et nsenes | eesseeenesseesensnssessanes | eeseseenens 0.0 [ o [ ererressnniessnineenes | e eneenes 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNAfilIAtEA. ..ot snsssiees | b | i 0.0 [ oo [ e | e (I 0.0
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

Mortgage loans:

4.1 Construction and land development

42
43
44
45
46
Real estate investments:

Agricultural

5.1 Property occupied by company
Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)
Property held for sale (including $......... 0 property acquired in

52

53
satisfaction of debt)

CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb
Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments
. Other invested assets
. Total invested assets

Single family residential properties
Multifamily residential properties.

COMMENCIAl IOANS.......oorveiiirieiesiese st ees
Mezzanine real estate loans

Sl01




Annual Statement for the year 2017 of the Mid-Continent Assurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2017 of the Mid-Continent Assurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 15,067,963
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 2,697,429
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 3,718
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 413
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 4,192,434
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 58,165
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 13,518,924
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 13,518,924
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Annual Statement for the year 2017 of the Mid-Continent Assurance Company

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.........covveeverinees | cornrrvrerirecnineninns 201,772 | e 200,250 | ..oeeeerrrieriierinnne 201,898 | ..o 200,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | v 201,772 | oo 200,250 | .o 201,898 | .o 200,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
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........... 11,041,001 11,087,115 ...11,301,476
Industrial and Miscellaneous, SVO Identified 8. United States 1,776,151 1,766,632 1,775,156
Funds and Hybrid Securities (Unaffiliated) 9. CANAUA. ...t et | ettt | eebesies sttt bees
10. Other Countries 500,000 500,000
11. Totals......ccoocoe. 2,266,632 2,275,156
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......cmrerseeemsrnnns | onveeecninsieennns 13,518,924 | .o, 13,553,997 | oo 13,778,530
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouvveneren. 13,518,924 | oo, 13,653,997 | oo 13,778,530
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Annual Statement for the year 2017 ofthe IMlid=-Continent Assurance Company

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

NAIC Designation

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
Column 7 as a
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 1.5
......................... 0.0

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

4.7

Totals

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1 (continued)

NAIC Designation

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
Column 7 as a
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

256,242

1,430,846

345,055

...49,392 |..

............... 2,857,144

..... 161,347 | ...

............... 2,226,759
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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 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
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)

Total Bonds Current Year

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

Total Bonds Prior Year

Line 11.7 as a % of Col. 9.

............... 5,822
.1

,153
,069 ...

............... 7,216,536

............... 1,583,636

2,932,341

............... 2,392,018

150,278 | ...

............. 19,946,684
...161,347

17,089,540

..... 161,347 |..

..... 7.9

..1,583,636 |..

.3,082,619 | ...

.16.3

Total Publicly Traded Bonds

............... 1,311,827
................... 49,392

2,962,448

11,242,773
49,392

12,7 TOIS. .ot sreees | sereseesseeens 1,470,507 |...ccovvrnnne 3,814,792

12.8 Line 12.7 as a % of Col. 7..... . ...33.8

12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovvvvees | covevvvrirrenns 109 | i 28.2
13. Total Privately Placed Bonds

Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 10.7, Col. 7, Section 10

..156.5
......................... 2.6

.345,055

Includes $.....2,226,759 freely tradable under SEC Rule 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

Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and $
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

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

..0;

NAIC 2§.........

.0; NAIC3$

0;

NAIC4S...

NAIC5 $

NAICES......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 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 Issuer Obligations . 201,772 | ...
1.2 Residential Mortgage-Backed Securities... s
1.3 Commercial Mortgage-Backed Securities..... .
1.4 Other Loan-Backed and Structured Securities.. s

5,040,067

.............. 5,040,067

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

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

80IS

3.5 TOHAIS...eviiiiii et nensnnensens | sesnensersnsenenssreneesd | vernennsnieninsnensenned | i [0 RO 0 I ISR 0], D8 S [ 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 1SSUET OBlIGALIONS.......euviiiirciiiiiiiciesssi et | soesessisene s enissaneenies | eeessestesenesessessnssenns | sronsiesessessnsenenesseses | sesessesinsssessesinnsnsens | cossreesiesssssnenessenenns | ceererenes XXX v | v 0

.......... XXX ovvivvineree | vvrerrirernnnenenen0

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

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

363,801 2,598,420 1,311,827 2,962,448 1,683,199 8,919,695 . 9,895,699 . 8,919,696

5.5 TOtAIS...cvvcveietiieii it | e 1,470,507 |..coovvnenes 3,613,020 [ ..o 1,311,827 | .o, 2,962,448 | ..o, 1,683,199 | ooooee XXX i [ e 11,041,001 | oo, 817 | 12,049,472 | oo, 59.9 | 11,041,001
Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGALIONS. ....vveeveeeceseieii ettt ssessneas | sressensssssessensesssnsnnns | eesessssnnssnnes 996,138 | ovovvrerrereeneneB9,393 | e s | s ) 0.0, SO PR 1,045,531 Y A S 161,347 | v 0.8 | 49,392 | 996,139
10206,969 |.vvvirern 124,528 | i 73,902 | e 7,031 | XXX [ 481,800 B | 597,050 | woverrerrrnreeenn 3.0 | [ e 481,800

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 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

. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO

Total Bonds Current Year

60IS

10.1 Issuer Obligations............cocrvvverrreirunn.

10.2 Residential Mortgage-Backed Securities

10.3 Commercial Mortgage-Backed SECUMLIES............vurrerrrrreireneieininns | cerveeieeneseseeneennens {0 0

10.4 Other Loan-Backed and Structured Securities............ccoocverreesvieens [evevieeinnnnn, 550,673 |..cccevrnnee 2,826,160

10.5 SVO Identified FUNGS...........ceviveieeieieciece e | ceerieeas 0.0 ST P XXX oo

10.6 TOAIS.......cvieicictecectce ettt | ereeienienees 1,726,749 |....coco.c. 5,245,638

10.7 Ling 10.6 858 % Of COL 7....ovveivieeieiciceees ettt sienians | cveviesissssiessnanes 128 | e 38.8
Total Bonds Prior Year

11,1 1SSUET OblIgatioNS.......cc.eveivireieiiisieiesee et | evseessienees 5,051,137 |.ceeennnn 2,153,773

11.2 Residential Mortgage-Backed SECUMLIES..........o.vveivrieieesieieisenes | everreieienens 85,236 |..cocovvvernee 254,830

11.3 Commercial Mortgage-Backed SECUMLIES............vueveereriircrrinriniieiens e [ e

11.4 Other Loan-Backed and Structured SECUMtES...........vvevrrrrrreereririenes [ cevvrrereireenens 696,849 |.............. 4,807,933

11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes .0 S P XXX oo

11,8 TOAIS. ...ttt | ereiensenes 5,833,222 |...ccouune. 7,216,536 |...ccoonee 1,583,636 |.............. 3,082,619 |..ccoovuee. 2,392,018 | oo (V)N I ) 0.0 I PO D.0.0 G DUV 20,108,031 | .ovevrerriinae 100.0 |.ooevnene 17,250,887 |......couc... 2,857,144

11.7 Line 11.6 @58 % Of COL 9...ovveivieeicee e | creviesisieniesesiaes 29.0 | oo 359 | i, 79 | e 15.3 | e, 119 | e 0.0 | .0, S P .S S 100.0 |..oooneenas 0.0, S 85.8 | oo 14.2
Total Publicly Traded Bonds

12.1 Issuer Obligations............cccoveverenieienieieiieeseeeeesesesssnesssssnsenss | ceneesnenens 1,108,708 | iviivinnne 1,216,370 | oo 49,393 | .o | e | e XXX ovveveiees | e 2,372,469 | oo, 175 [, 7,355,188 | .ovvveereiiine 36.6 | .o 2,372,469 |........... XXX

12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds

12.6 Totals
12.7 Line 12.6 asa % 0f Col. 7.....ocevvvvvereiierieceenns
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10

1,470,50 1,361,21
.. 130 X ..124

Total Privately Placed Bonds
13.1 Issuer Obligations
13.2 Residential Mortgage-Backed Securities

13.3 Commercial Mortgage-Backed SECUMLIES..........o.vvviirreeiniieieieiriens | e
13.4 Other Loan-Backed and Structured SecUrities...........c.coovvveveveveemeeeeeees | eovevirivieinenns 186,872
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees XXX e
13,8 TOAIS.....cocveceeeccecee ettt | caeneesenseneenes 256,242 |.............. 1,430,846 |................. 345,055 |..covvvvreen. 187,585 | wovoveieieiae 7,031 | e (11 I 2,226,759 | woovveerriirin. 16.5 [, 2,857,144 | oo 142 ... XXX ovovees v 2,226,759

13.7 Line 13.6 asa % 0f Col. 7.....ooevevveceieeveeees
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10

JUOON X T OO 64.3
...... 19 ] i 10.6

L85 | 84 | 0.3 | oo 0.0 | v 100.0 | ..o 2.9, GO IS ), 9., SO IO )0, GO IR 99,9, GO I 100.0
...... 26 | e 1 | 0 | 0.0 ] 165 | XXX el XK X [ XK X | XK K | i 16.5
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 5,040,067 5,040,067
2. Cost of short-term inVeStMENtS @CUITEA............ovirrieiicieeice ettt snses | saetsssssesessesessssssesesesesessnsesessnsenas 2,817,823 | oo 2,817,823 | oot | et ettt ettt ettt tates | eresessaeseaeaeseaeaer et et ea et et et et et et e s et et et et et etetetetetas
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.cvriveiiiueiiiriieiieieisiee et sssssaesnns | saessssssessssesesssissesessssesessssesessnsesas 7,857,890 | ovoveeeeeeeeeeeeeeeeeeeeeeeeen A Y81 [0 T BT BT ROTTOTTTON
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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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 PriOr YEAN..........ovrurieererrirenineereese s ss s ssessssssenns

2. Cost of cash equivalents acquired

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEA ON QISPOSAIS.........c..cciuiuiuieieeiciieteee ettt sttt s bt ensesaes | ebsssessesssssstes e s s b s s b b s s s bt et ss st n s 199,100 | .vovieceeieeecieterereee ettt es et tenenes | eretes ettt s sttt e et enas 199,100 | .viiecveeeeeeriecee et
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceuerirrireieiisieeeissieeesseiesiesiens | sevissssiess st es bbb snees TA1A,044 | oo 0 | oo TATA044 | oo 0

11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e

12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens TA4044 | oo 0 | oo TA4044 | oo 0
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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, EOS5, E06, E07, 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 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date

U.S. Government - Issuer Oblig

0L3

912828 VZ 0 |U.S. TREASURY NOTES 2.00 09/30/2020.........ccccoevniminmrmmmrimmmneminnmesnnennenns | SDit [ [ vviivnnins [vninee ] | i 201,898 |...100.125 | .................200,250 | ....... 200,000 | ... 201,772 (126) ] evevvviinenninens [ [ 2.000 |...... 1.668 |MS...... . | 10/19/2017. | 09/30/2020.
0199999. U.S. Government - Issuer Obligation . 201,898 XXX | ciereernenn200,250 | oo 200,000 [ .coooivrins 201,772 | e 0 (126) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL............covvriereiriiieiieieiesieieisessiesesssie e 201,898 XXX | e 200,250 | .ovoviiercines 200,000 | ..oorriinean 201,772 | oo 0 (126) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations

455057 YE 3 |INFIN AUTH REV 5.00 11/01/2018... SD. | [ | e 1FE| oo 1,241,118 |...102.886 | ......cc.o..c. 1,121,458 | oo 1,090,000 | ..cooovvvenee 1,106,706 [ ..oceveveerrciienins | evereenns (19,508) [ ..vvvvererrereeins [ crveriererneeiiseines [ arenns 5.000 |...... 3.120 |MN...ooo| s 9,083 | .coovnnee 54,500 |05/06/2010. | 11/01/2018.

49151E 72 2 |KYPPTY & BLDGS 5.25 02/01/2019......cvviivririsiiineiinniiserssnesseens SD.. [ [ [ s 1FE| i 1,109,840 [...103.692 | .....cccoouuee 1,036,920 | ...ccoovnnnes 1,000,000 | ..ccoovneene 1,014,600 [ ..o | o (12,959) [ ooveererncernininns | e | e 5.250 |...... 3.860 |FA.......| coovreens 21,875 | oo 52,500 | 07/21/2009. | 02/01/2019.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . 2,350,958 XXX | s 2,158,378 | oo 2,090,000 | ..oovvernees 2,121,306 | .o (V)] (32,466) 0 0 XXX XXX XXX | s 30,958 | ... 107,000 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities

20775B D8 6 |CTHSG FIN AUTH F-2 2.75 11/15/2035.......coveereererieeiesiseisesesissssssisssessenes | coveens O ISR IO {1 =5 253,597 {...102.030 | ...ccccoorre... 249,974 | e, 245,000 | ... 252,068 (310) | cevermeermrrmerrens [ erreerenineirserienns [ e 2.750 |...... 2.547 |MN...... 11/21/2012. | 11/15/2035.

31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025..... . B . 2| . 1FE 1,001,813 |...100.750 ....975,000 | ... 987,776 (6,846) [ ... | e | s 4.150 |...... 3.385 |MON... 09/11/2015. | 04/15/2025.

31397P PP 9 |FHM MO012 A1A3 2.65 08/15/2051...... SOOI OO [P SRR IOV 1FE| coir 1,000,000 |...100.500 .1,000,000 | ...oovvveneee 1,000,000 [ ..oeouveerreerienirns | rererreernrinnienins | vereseersssinniens | e | e 2.650 |...... 2.665 | MON... 11/06/2014. | 08/15/2051.

31397P PV 6 |FHM MO012 AB31 2.50 08/15/2051...... SOOI OO [P ISR IOV 1FE| oo 1,000,000 |..... 99.875 | .o 998,750 | i 1,000,000 | ... 999,950 (<0 FUSOURTRON VIR IV 2.500 |...... 2.507 |MON... 05/11/2015. | 08/15/2051.

462467 MP 3 [IOWAFIN SFH 4.50 01/01/2029........c0rvvrmririnniereissireresissesessssssessssessssssses | voveres . 2] ... 1FE 161,795 |...103.973 ....150,000 | ... 154,635 (1,223) [ o v s 4.500 |...... 3.553 |UJ....... 06/29/2011.| 01/01/2029.

49130T PR 1 [KY STHSG CORP A 4.25 07/01/2033........cccomrverenerieeieniseessesssssssessensssens | eeeens . 2| 1FE 188,190 |...102.083 ....180,000 | ... 183,504 (922) | ceveveererineirens [ e [ e 4.250 |...... 3.652 | JJ....... 06/11/2012. | 07/01/2033.

546270 BX 8 |LOUISIANA ST HSG CORP 2.875 11/01/2038... SRR IO . 2| 1FE 904,818 |..... 98.975 | .o 895,544 | i 904,818 | ... 904,819 (V1 SOOI DUOPIOURPURRIRTOOPOR PP 2.875 |..... 2.892 |MON... 04/18/2017. | 11/01/2038.

60416Q FZ 2 |MN HSG FIN B 2.95 09/01/2044...........c.ovvumrrniriirinererinseneeiesessessesssssesnes | veees . 2| 1FE 641,185 |..... 99.650 ...641,185 | ... 841,185 [ oo e | e | e | v 2.950 |...... 2.968 |MON... .18,915 | 08/13/2014. | 09/01/2044.

60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045..........ovoeereremrieereeiseinssrisseinens | eoeees . 2| 1FE 780,026 |..... 99.762 780,027 | .ooiveciieeineirnerins | eerineriesiseineens | oreesseniesinennens | ceneriiesenessnnsines | seenns 3.000 |...... 3.019 |MON... ceerennnn 23,401 | 03/11/2015. | 04/01/2045.

60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034..........cccrvverrvnrinirierinenienirneeiens [ s . 2| . 1FE 574,436 |...100.625 | .......c.....578,026 | coooovrririrnns 574,436 | ... BTAA36 | ..o e | v | e | ceen 3.050 |...... 3.069 |[MON...| ..........1,460 | .......... 17,520 | 06/24/2015. | 12/01/2034.

61212R 4G 8 |MT ST BRD OF HSG B-13.50 12/01/44.........cocoovurmerireriienieisernerireseseensseins | cevies . 2| ... 1FE 272,494 |..103.239 | ................273,583 | ....... 265,000 | ... 269,466 (U25)) [T RN B 3.500 08/29/2013. | 12/01/2044.

647200 X4 1 |[NMMTGE FIN CL I B-12.85 07/01/2043.........coovivvireirernnireeerieisesnsisersnieines | vevees . 2] ... 1FE 297,368 |..... 99.197 | oo 296,463 | ... 298,863 | ... 297,891 392 | oo [ e | e 2.850 08/29/2014.| 07/01/2043.

647200 X6 6 |NMMTGE FIN SFM C 14.50 10/01/2043..........cooevvmerrerieriicirnerisenseessensenens | voreees . 2| 1FE 809,796 |...101.357 | ...cccccersern. 789,216 | ooovirnirncens 778,649 | ... 808,748 | ... | e [CI )  R DU DU 4.500 08/08/2013. | 10/01/2043.

686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034... R I 2| 1FE 260,000 |...100.061 . 260,000 | ... 260,000 o0r.2.500 05/31/2013. | 07/01/2034.

88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046... SRR IOV . 2| 1FE 805,000 |...104.707 | ................842,891 | ....... 805,000 | ... 805,190 96 | o [ [ 3.125 10/15/2015. | 03/01/2046.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities .. s 8,950,518 XXX 8,857,977 ...8,919,695 L0 (105,821) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 11,301,476 XXX 11,041,001 .0 138,287) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
57629W CD 0 |MASSMUTUAL GLOBAL 2.50 04/13/2022...... et | v e [l AFE ] 995,530 ... 99.190 996,137 607 [ oo | e [ e 2.500 |...... 2.59 |AO...... 04/10/2017. | 04/13/2022.

961548 AS 3 | WESTVACO CORP 7.50 06/15/2027.......c0covverieririnmriseriresissesssnsssissenssenesnnees | weenes o] ...49,613 |...105.365 . 49,392 [22:) ] O [OPRRRRN IRV 7.500 |...... 7.381 |JD....... 04/05/2006. | 06/15/2027.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........ceeireuirsisrenseesnirneenns 1,045,143 XXX | 1,043,525 | ..............1,049,000 | ..o 1,045,529 | oo 0 579 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities

46637V AA 3 ‘ JPTEP 2012-2 A SEQ 3.00 09/17/42.. 481,193 |..... 96.840 481,801 (Y N [N IR 3.000 |...... 3.343 | MON... 12/02/2013. | 09/17/2042.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 481,193 XXX | e 474,287 | i 489,765 | 481,801 | .o 0 1,474 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities

00085U AJ 0 |ABPCI2017-2A A1B CLO SSNR 3.8 01/20/30 . IO [ ST {15 500,000 |...100.000 | ...ccvovrernecs 500,000 | ..cooerernnne 500,000 | ... 500,000 [ ..oovveurirerireernnis | erreeerienieeieens | ereeeensesenenns | e | eee 3.800 |...... 3817 |JAJO.. | o | e 12/20/2017. | 01/20/2030.

46617U AN 1 |JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23 . N [ T TFE| oo 248,820 |...100.000 | ...ccovurvirnenn 248,820 | ..o 248,820 | ... 248,820 | ..o [ [ [ [ 3.600 |...... 3.616 [JAJO.. | oo, 1,767 | oo 8,937 | 03/24/2015. | 04/20/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...........cccoovvininn 748,820 XXX 748,820 0 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 2,275,156 XXX ...2,276,151 2,052 0 0 XXX XXX XXX XXX XXX

Totals
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Annual Statement for the year 2017 ofthe IMlid=-Continent Assurance Company

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

Showing all Lon
7

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

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
7799999. Total - Issuer Obligations............ccccuueriiiiriininiians 3,597,999 XXX [ 3,402,152 1 ..............3,339,000 | ............ 3,368,607 | ..cooovivnricnennn0 | i (32,014) 0 0 XXX XXX XXX | o 37,560 | ... 123,175 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 481,193 XXX 481,801 1,474 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. 9,699,338 XXX | ... ..9,677,558 . ...9,668,515 20 ] (105,821) 0 0 XXX XXX XXX XXX XXX
8399999, Grand Total - BONGS............cvuuuiiireiiriiiiiiniiiiieie et eesieninns | boesienes 13,778,530 XXX | 13,553,997 | ...........13,435,562 | ........... 13,518,924 | ...ccocoevvevennen. 0. (136,361) 0 0 XXX XXX XXX XXX XXX




Annual Statement for the year 2017 of e Mlil=Continent Assurance Company

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 ofthe IMlid=-Continent Assurance Company

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

1 2 3 5 6 7 8 9
CUSIP Identification Description Foreign Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it
912828 VZ 0 |U.S. TREASURY NOTES 2.00 09/30/2020 201,899 | oo 200,000 220
0599999. Total - Bonds - U.S. Government............ 201,899 | .o 200,000 220
Bonds - U.S. Special Revenue and Special A
54627D  BX 8 | LOUISIANA ST HSG CORP 2.875 11/01/2038..........cccovinirirnniananes 1,000,000 .....1,000,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 1,000,000 1,000,000 | .o 0
Bonds - Industrial and Mi:
00085U  AJ 0 |ABPCI 2017-2A A1B CLO SSNR 3.8 01/20/30 500,000 ....500,000
57629W  CD 0 |MASSMUTUAL GLOBAL 2.50 04/13/2022........cccnuviiriiirirnninsirsninnianes MORGAN STANLEY......ootiiiiiiiiiininieissisenesissessnisniees 995,530 .1,000,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 1,495,530 .....1,500,000 | ....... 0
8399997. Total - Bonds - Part 3 2,697,429 220
8399999, TOAl - BONMMAS. ...tttk HE8 e EE LR 2,697,429 | oo 2,700,000 220
9999999. Total - Bonds, Preferred and COMMON STOCKS............c..iviiiiireriieiiiereriseieteie ettt aseeass | eeseeesebses e et sttt 2,697,429 XXX 220
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Annual Statement for the year 2017 ofthe IMlid=-Continent Assurance Company

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Special Revenue and Special Assessment
20775B D8 6 |CTHSGFINAUTH F-2 2.75 11/15/2035, . [ 12/21/2017. | Sinking Fund Redemption...........ccoooeees | L KX — KXV — 36,228 36056 | oo | (1,071) (1,071) 11/15/2035.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/202 < | O7TNSI2017. | Partial Call.co.vovvvvvsvssvvsvssvess | 15,000 | ovveren 15,000 | evveree 15,413 15,302 | ..... (302) (302) 04/15/2025.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029 -| 11/2712017. | Partial Call 295,000 295,000 | ........ 318,196 308,521 | covvreeeeess | eerend TCEI:72) ) I (11,52) | oo 01/01/2029.
49130T PR 1 |KY ST HSG CORP A 4.2507/01/2033 .109/22/2017. | Partial Call........cooovvvvevvemevssssssnrvvnnesna | 50000 | 50,000 | ..ovvevnnes 52,275 51,230 | oo [ v (1,230) (1,230) 07/01/2033.
54627D BX 8 [LOUISIANA ST HSG CORP 2.875 11/01/2038 .| 12/01/2017. | MBS Paydown............cccoommmmeevvvvvciiiiseens | 95182 | 95182 | 95,182 0 0 11/01/2038.
60416Q FZ 2 |MNHSGFIN B 2.95 09/01/2044 . 12/01/2017.| MBS Paydown...........coocvveervansvvenisssenenns | ok 422661 | 122661 | o 122,661 122661 | oo e, 0 09/01/2044.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045. . [ 12/01/2017. | MBS Paydown.........cccoovvvevvmmmmvciimsmnena | L 446445 | 116,145 | ....... 116,145 116,146 | e | 0) (0) 04/01/2045.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034.. . [ 12/01/2017. | MBS Paydown..........cccocovvvmmmvvvvciissnnnena | L AT78AT5 | 178,475 | v, 178,175 ATBATE | e | e, 0 12/01/2034.
61212R 4G 8 |MT ST BRD OF HSG B-13.50 12/01/44.. -1 1210172017 | Partial Call........coovvvvvvvvemevssssnsnnvvnneina | 80,000 | 60,000 | ....oo..... 61,697 61,180 | oo [ v (1,180) (1,180) 12/01/2044.
647200 X4 1 |NMMTGE FIN CL | B-12.85 07/01/2043. . [12/01/2017.| MBS Paydown..........cccccvvevssmvvvossesvncnna | ok 41953 | o A1.953 | o AATAS | 41,796 | ... (82) (82) 07/01/2043.
647200 X6 6 |NMMTGE FIN SFM C14.50 10/01/2043.... . [ 12/01/2017. | MBS Paydown (X740 I R 96,968 96,968 10/01/2043.
64988R CP 5 [NY STATE MTG AGY REV 3.40 04/01/2018........... | .. | 12/21/2017. | Distribution ,000 | .........704,648 | .............. 704,935 | ..... 50 50 04/01/2018.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034......... .. | 10/05/2017. | Partial Call 60,000 | oo 60,000 60,000 | vvvovoereecereens | oo, 0 07/01/2034.
71881L AD 0 |PHOENIXAZ SER'07 5.25 08/01/2038 .1 03/01/2017. | Call 6,331 | oo | ) 2 08/01/2038.
88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046.......... | .. | 12/01/2017. | Partial Call 105,000 105,012 | ... (12) (12) 03/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS............. ccvvvenncvviinnssvinsenssssesssssssssssssssssssssessssssssnnes | 1951733 | . 1951.734 | ... 1,982,806 | ..........1,874,020 | .cooovec....... 0| i 81,618 0 81,618 0 XXX
Bonds - Industrial and Miscellaneous
075386 AC 6 |BEAVERVALLEY FND 9.00 6/01/2017.................. .. | 06/01/2017. | Maturity...........ccoovvvvevmvevvveienserivssennns | 11,000 | v 11,000 | oo, 12,197 | oo 11,069 | ..., (69) (69) 06/01/2017.
08179X AA 3 |BSP 2013-llA A1 CLO FLT 07/15/2024.... . | 06/29/2017. | Distribution 500,000 500,000 | .......... 498250 | ............. 499,356 | ..... 163 163 07/15/2024.
12549B  AC 2 |CIFC 2013-2A A1L CLO FLT 04/21/2025 .|..]10/18/2017.| MBS Paydown 500,000 500,000 498,683 | ............499477 |..... 523 523 04/21/2025.
46617U AN 1 |JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23..... .. | 10/20/2017. | MBS Paydown.... 512,441 512,441 | oo 512,441 | oo 512881 | e | e, 0 04/20/2023.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42........ccccovvvvennee .. [ 12/17/2017. | MBS Paydown.... 17,261 | oo 117,261 | oo, 115,209 | ..o 115,334 | oo, 538 538 09/17/2042.
66859) AC 5 |WOODS 2012-9A A CLO FLT 01/18/2024 .1 07/18/2017. | MBS Paydown 500,000 | ......... 500,000 | .......... 500,000 0 01/18/2024.
961548 AS 3 |WESTVACO CORP 7.50 06/15/2027.. .| 06/15/2017. | Sinking Fund Redemption..........cccocooeeeec { b 100,000 | .......... 100,000 | .......... 101,251 (858) 06/15/2027.
3899999. Total - Bonds - Industrial and Miscellaneous.... 2,240,701 240,701 | .......2,238,030 0 297 0 XXX
8399997. Total - BONdS - PAMt 4.....ooooos sttt s | 4,192,434 | ...... 4,192,435 | ...... 4,220,836 0 81,915 0 192,021 | i |3 | 413 | 104452 | XXX
8399999, TOHAl - BONGS ..o s | 4,192,434 | ....... 4,192,435 | ....... 4,220,836 0 81,915 [ 4,192,021 | o0 [ 813 | 413 | 104,452 | XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS.............coeervvvimiiriiviiininiiis cvviessssinsssiss s | 4,192,434 XXX | 4,220,836 0 81,915 ([N 4192021 |0 | e 13 | e 813 | 104,452 XXX




Annual Statement for the year 2017 of e Mlil=Continent Assurance Company

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



Annual Statement for the year 2017 ofthe IMlid=Continent Assurance Company

SCHEDULE E - PART 1 - CASH

1 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
Mabrey Bank Tulsa, Oklahoma 193,257 | XXX
The Bank of New York Mellon. New York, New York . 2 5,044 | XXX
0199999. Total - Open Depositorie XXX XXX 2 0 198,301 | XXX
0399999. Total Cash on Deposit XXX XXX 2 0 198,301 | XXX
0599999. Total Cash XXX XXX 2 0 198,301 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 165,286 | 4. April 164,253 | 7. July. 164,248 | 10. October. 220,449
2. February 165,331 | 5. May. 164,297 |8. August 164,079 | 11. November. 220,315
3. March 165,280 | 6. June 164,271 | 9. September. 137,076 | 12. December. 198,301

E26




Annual Statement for the year 2017 ofthe IMlid=-Continent Assurance Company
SCHEDULE E - PART 2 - CASH EQUIVALENTS
Show Investments Owned December 31 of Current Year
2 3 4 5 6
Description Code Date Acquired | Rate of Interest | Maturity Date

7 8 9
Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

1

CUSIP Identification
Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 |Invesco Advisors Inc. Treasury Portfolio Institutional Class
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..

8899999. Total - Cash Equivalents

1.190

XA




Annual Statement for the year 2017 ofthe IMlid=Continent Assurance Company

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......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota. .
36.  Ohio... PROPERTY AND CASUALTY 1,213,452 1,229,786
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|..
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia PROPERTY AND CASUALTY 233,380 238,250
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX e 1,213,452 1,229,786 233,380 238,250
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E28
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