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Annual Statement for the year 2017 of the CRESTBROOK INSURANCE 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. trEaASUNY SECUNMHES. ......vvveveeveeere ettt s ses s sssssesssans | eeveneenes 29,307,119 | .......... 323 | e 29,307,119 | .o | e 29,307,119 | ........... 32.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEINMENT AGENCIES........c..rvueerrerreeeeereieeseesreieesssnnees | reesessesesesessssssesnens | eessssssenn 0.0 [ | e | e (1] IO 0.0
1.22 Issued by U.S. government SPONSOred ageNCIES..........c.vveveeevereereeeriess | voeveessvesrssseesiessnsens | eveesessenes 0.0 [ oo [ e | e () I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES).......vvevvcvceeieictese ettt sssssses e ssstesenes | sesssssssssnssssesessnsens | sevsesssenes 0.0 [eroiereeeerreeeieeiies | e | creresesie s (1 [ 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............cccccceeeeiees | ceveevine 1,007,689 | ............. (% I I 1,007,689 | ...cvoeeerereeieiciis | e 1,007,689 | ............. 1.1
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations.............c.ecreerererrenrnrineeneireins | orereeeneeseessseeneeneens | eeeneeeenn 0.0 [ e | ereereeeeenieneseeneeees | e (1] I 0.0
1.43 Revenue and assessment obligations..............cccvveeeeeeieeeieeeieens | cvvveevenns 5,087,152 | ............. 56 | e 5,087,152 | ..coovveieviieeeieees | e, 5,087,152 | ............. 5.6
1.44 Industrial development and similar 0blIGAtioNS.............cvvrervererririniireiies | o | erereeeenns 0.0 [ oo | e | s 0| e 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccooeevveeeeeeeireeseeeeenens [ eveeerieieessiseenieies | cevereeeennnd0.0 [ e
1.512 Issued or guaranteed by FNMA and FHLMC.. ...1,960,287 .7,960,287 |....
1.513 AlLOHNET ... ssssssssssssssnssns | sesssssnsssssnssonssnnss | erenssensens0:00 | e,
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccoovee | i 106,931 | .coooevenec 0.1 | oo 106,931 | .o | e 106,931 | .ooovvvenes 0.1
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.527.........covvviriennireneineeeineenns | reenersesennessesseeneenes | ovreenennees 0.0 [ | e | e {1 0.0
1.523 Al ONET ...t | ceseesnees 8,131,327 | oo 9.0 [ oo 8,131,327 | oo [ i 8,131,327 | oo 9.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUMHES).....vvervreereireiseiseieieie ittt enssnseenes | eeesnees 29,080,036 | ........... 321 | e 29,080,036 | ...eoueerrereiriniririrens | cereerienens 29,080,036 | ........... 321
2.2 Unaffiliated non-U.S. securities (including Canada).............ccocvvveveveercseeiins | ovvvivennes 5,527,148 | ............ 6.1 | oo 5,527,148 | ..o | v 5,527,148 | ............. 6.1
2.3 Affiliated SECUMHIES. .....v.cvvureeereerriierierieetesii ettt entsntas | sesssessessesssensensnnns | seseessansees 0.0 [ e | v | e 0] e 0.0
3. Equity interests:
3.1 Investments in MUUl FUNDS..........ccrieiimieiiiseseseseeeeseees | e | cesessneees 0.0 [ v | v | e 0] s 0.0
3.2 Preferred stocks:
321 AFIlIAEE. ..ot | sersenssnsens s | erbesineees 0.0 [ oo e | e (1N [ 0.0
3.22 UNGFfiliALEA. ..ottt | sestiess st essiensenns | erteesineens 0.0 [ e | e 0 [ o 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ...
3.32 Unaffiliated
3.4 Other equity securities:
341 AFIlIAEE. ... e
3.42 Unaffiliated.
3.5 Other equity interests including tangible personal property under lease:
351 AFfIIAEE. ....eocveereei s | sesriess st ensenes | eetessineees 0.0 [ o e | e 0 [ oo 0.0
3.52 UNGFfiliAtEA. ......cveveeiciiie et | s nsnienns | eebessnneas 0.0 [ oo e | e 0 [ o 0.0
4. Mortgage loans:
4.1 Construction and land developmENL............c.cccviueveiiieiniieeeee e sreees | ceereiseesessssessnessens | cereeesenns 0.0 [ oo e | e {1 I 0.0
4.2 AGHCURUTAL. ...ttt sttt sstentes | sesessessnsssesssssnnssnsnss | soessssesnees 0.0 [ e | e | reeeeressseeeeseniene (0] I 0.0
4.3 Single family residential ProPErES...........ccvevieeiieeteeeetree e | cereresseeresssesesssensens | cereeerenes 0.0 [ oo [ e eenes | e {1 I 0.0
4.4 Multifamily residential PrOPEIHES..........vuwererrerrrrrrerrireneineieeessesessieesssssssssesnes | eesesssssnssssssssnsssnssnes | soesessenees 0.0 [ e | e | reeesrensnsee s (1] I 0.0
4.5 COMMETCIAl I0BNS......ccuvuiveriririieieriei ittt essenes | ersesistinenesessnsssssnens | sonssssenenes 0.0 [ e | e | e 0] v 0.0
4.6 Mezzaning real €State I0ANS..........cvvurereerrerrirrieenereisesseseieee st ssssssssnens | seessessnesnssssnsssssnnes | csesessesees 0.0 [ e | e | reeesreneeseseeeneene (1] I 0.0
5. Real estate investments:
5.1 Property 0CCUPIEd DY COMPANY........ccverererrirnrirrireseenseeeressessssessssessssssessssesses | sessesssssssessssessesssnsns | sesessssesees 0.0 [ o | e | reeesresenseseeenene (1] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccccvirrrrninrireersrriens | e | e 0.0 [ | e | e (0] I 0.0
5.3 Property held for sale (including §......... 0 property acquired in
SatiSfACtioN Of AEDE).........overeeirrerrireir st
6. Contract loans.
7. DEIVALIVES......ocvieieice et
8. Receivables for SECUMEIES. ...t
9. Securities lending (Line 10, Asset Page reinvested collateral)... XXX XXX....
10. Cash, cash equivalents and short-term investments............cccoceveveeivevereveieiciens | veveeeenen,389,205 | o8 | 4,389,205 | oo | e 4,389,205
11, Other iNVESIEd @SSELS.........vvverrerierierirerrerirerirererssissisesssssssessesssessesssensnensens |eseessssenssnssnsennne | eresseenee000 [ [ | s
12, Total INVESLEd @SSELS.......c.uevueeeeeieciecereieieeseiseieesiseseiensneseeseessssnniseesensensssenenees | eeeeeenens 90,997,495 | .......100.0 | ..........90,597,495 | .....ooovvvvrrrrnrnneen. (V] [ 90,597,495
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Annual Statement for the year 2017 of the CRESTBROOK INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvveeee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

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

6.2 Totals, Part 3, COUMN 13.........iiiiieieeeiee et
7. Deduct current year's other-than-temporary impairment recognized:

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c..uruuuriimiimriieiiieeiesiieresisesessessse s sssse sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

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

3.1 Totals, Part 1, COIUMN 12.........iiii bbb

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

52 Totals, Part 3, COIUMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen
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Annual Statement for the year 2017 of the CRESTBROOK INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0

4. ACCIUAI OF QISCOUN.......ovoeieceeececicteee ettt b s bbb bt s et s s s s s A bbb s s s b s bbb s s e s s s st et s s st s b et e s e ss et et s sttt s s baes

5. Unrealized valuation increase (decrease):

5.4 Totals, Part 1, COIUMN 13 N ‘ N ... E ....................................
5.2 Totals, Part 3, Column 9.........ccoevverererereereeeee e ) - B e 0

6. Total gain (108S) 0N diSPOSAIS, Part 3, COIUMN 19........ciiueiceiireieieieees ettt sttt bbb s a bbb sttt s b bt s s s st b st es bt en s sees
7. Deduct amounts received on disposals, Part 3, COIUMN 16.............ccvueieicieieie ettt st es sttt st s s bt s e st ss s bbb st en s s b s s sae s e s nsenans
8. Deduct amortization of premium @Nd AEPIECIALION.............c.cviveieicieie ettt ettt bbb s s a s s st ses bbb s b e s s ss et bt s bt es e bees
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st
9.2 Totals, Part 3, COIUMN 14 ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 5. ess s
10.2 Totals, Part 3, COIUMN ...t s 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees 0
12, Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiii bbb
13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHOK YEAI..........c.iueieeiciiieie ettt b bbbt bbbttt 79,776,435
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7.........c.cueieuiiiieiiicieie ettt st bbb bbb bbbt s bbb en 30,569,174
3. ACCIUAL OF BISCOUNL........oooieieiii bbbt 27,797
4. Unrealized valuation increase (decrease):
A PAM T, COIUMN 121 ceeteieeseetsee et cessseeses s s s8££ 8RR 27,198
4.2 Part 2, SECHHON 1, COIUMN 5.ttt s et b bttt et be b sttt se st sttt en et s naeb et s snaesnes
4.3 Part2, SECion 2, COIUMN 13.......coiiiiecee ettt bbb st bbb st
44 Part4, COIUMN Tt ees s ss et s 8888888t (1,735,280) (1,708,082)
5. Total gain (10sS) On diSPOSAIS, Part 4, COIUMMN 19........cuiiiiriiieieieie ittt ettt £ s8££ R bbbttt 5,807,201
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.oueiiiiuiieiccece ettt sttt ssenas 27,927 884
7. Deduct amOortiZation Of PIEMIUM...........ciiicieiiecieieis ettt b s bbb s s bbb st s e b s b s b s s st s e bbb bbb s bbb sttt bt s st enn 336,953
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, ..ottt ettt bbb a e bbbt bbbt a et st e s e
8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt bbb e s s
8.3 Part2, SECtON 2, COIUMN T6.........cvieieeiiiiieicietete ettt bbbttt bbb sees s
8.4 Partd, COIUMN 15.. ..ottt bt a bbb bbb e sttt bt a ettt e 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P T, COIUMN T4 .ottt bbb bbbt bbb bbb e bbbttt en
9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbbttt saes
9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes
9.4 Partd, COUMN 13 ..ottt ettt et s bbb s bbb bbb e et a ettt en st aen 0
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)........ccevurrurririirririreinrereeseiesessise st sses et ss ettt essesssnsnsnns 86,207,688
11, Deduct total NONAAMITIEA @MOUNTS...........cvuceuceecieeieeiseei sttt
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......vovririrrrrieieeiseeeiisisesessessssessesssssssssessessss st esssssssssessessssssessessesssssssssesssssssessessessssssnssessanssnsans 86,207,688
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Annual Statement for the year 2017 of the C RESTB ROO K I N S U RAN C E CO M PANY

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... ...29,307,119 ...29,922,794 ....29,876,012 ....28,020,000
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. OthEr COUNTIES.......cvecvriiieis [ erriieieiesietesesesiisisssssssines | aesessesisssssesssssssssssssssssssesins | svessessesssssessssssesssssssessessnsens | sressossessssssessssnsessessssansassess
4. Totals.............. ...29,307,119 ....29,922,794 ....29,876,012 ....28,020,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. ..o | e 1,007,689 | .o 1,030,230 | .oovoviein 1,114,820 | oo 1,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ... eerereeiserissiseisisninnes | eereiens st ss e snene | enesneseeenssnsseesensenssnssnnsensenes | eesententsseseesenssne s sen et snnes | eneesess st et see sttt
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. .o | e 13,154,370 | oo 13,455,755 | oo 13,645418 | oo 12,903,057
Industrial and Miscellaneous, SVO Identified 8. United States..........coccvvevvenes | e 37,211,363 | oo 37,573,866 | ....cccovrrenriinns 37,704,171 | v 36,705,000
Funds and Hybrid Securities (Unaffiliated) 9. CANAGA. ... [ ettt es | eeteetee sttt ss st ssessent | sesestentsee e ss st st et es s st st ntaes | eetesses sttt s s st ns s
10. Other COUNMES.....cccerrerrreres | crnreeecrersnreaneens 5,527,148 | .oocovvvivvirriciinnns 5,436,419 | oo 5,528,740 | .cooovvrrnrinirinnn: 5,500,000
11, TOaIS. e | e 42,738,511 | oo 43,010,285 | ...oooovrerrre 43,232,911 | oo 42,205,000
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cocvvineinniennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0
Parent, Subsidiaries and Affiliates 24, TOtAIS......veiieiieiicisiiiciieis e | s | srrenni e
25. Total Common StOCKS.....ees | oviiiiiiiniiiiicissisiian 0 [ o 0 [ oo 0
26. Total StoCKS......cnrermrersernsenns | i 0 [ oo (O R 0
27. Total Bonds and Stocks...... | ...cccccouvvvennen. 86,207,689 | ...cvvorrrirriinan 87,419,064 | ...ocvvoevrrerennn. 87,869,161
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE 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

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

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

2.1

2.2
2.3
24
25
2.6
2.7

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Totals

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY
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

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

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% 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)

6.1

6.2
6.3
6.4
6.5
6.6
6.7

Industrial and Miscellaneous (unaffiliated)

11,053,326
5,185,161

....11,455,258
....11,804,396

17,459,154
19,583,060

19,114,703
13,989,835

3,866,938
2,999,722

7.1

7.2
7.3
7.4
7.5
7.6
7.7

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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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

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

10. Total Bonds Current Year

10.1 NAIC Tuierncnerieeneneseesssieseneisenessssssssesssssessnsssessessns | (Q)eerennn. 5,779,788 | v 17,605,360 | .............26,415,013 |...............1,054,965 | .............15,595,695 | ...coorvrrrrvrrinrinrinccnn0 | eiiieenn06,450,821 | ool T [ XXX [ e XK [ e0000000..62,583,881 [ 3,866,938

10.2 NAIC 2uociecseesrreseeesesssnessssnsesssnssensesssssensesees | (Q)eveeeinneieinnenn0 [ 5,185,161 | ..oeeere 11,804,396 | o0 |0 [0 016,989,557 | 197 [ XXX e XK e [ 0. 13,989,835 | 2,999,722

10.3 NAIC 3...

104 NAIC4

10.5 NAIC5

10.6 NAIC6 () . (1 P 0.0, R FTROD .0, oo IR sRRRsos 0 ) [FSTRORRR R 0

107 TOtAIS. oot seseseeenssssseisenessenens | coeneneeneenensD, 119,788 | 22,790,521 | ............40,986,722 | ............... 1,054,965 |............. 15,595,695 | ....ooveveieiiicins 0| (b).euen. 86,207,691 | .oovrereirines 100.0 | .o XXX e XX i | e 79,341,029 | e 6,866,660

10.8 Line 10.7.a5@ % Of COL 7...ovuvvvvvrrenrsiessscsissssnisnsisninnnes | cornenssnisnsennnnnns®ed | vvinreininninnnnenenn 284 | i 05 | i 1.2 | i 181 | e 0.0 | oo, 100.0 |...cco.ee. )., ST IR .4, SRR SR 0.4, SO [P 2 | I [P 8.0
11. Total Bonds Prior Year

111 NAIC T eiesssesssnsesesssssnssssesens | eoneennnenneens 1,489,789 | i 18,310,069 AT 43276 | 7,364,904 | 12,841,333 | [ ) 0.9 GO PR XXX oeovverene [eorrieeneen BTLA19,371 | e 720 [ 56,408,219 |....cccovvnne. 1,011,152

11.2 NAIC 2..iceneneernineeesssisiseenisssseenesssnsnenns | oneeneeneennn 3,002,581 | i 6,245,648 10,334,831 [ oo [ s | s | s ) 0.9 SO I XXX eovvevvenee [ erinenenen 19,683,060 | o245 [ 16,583,380 |...ccrvennee. 2,999,680

11.3 NAIC3

11.4 NAICA4...

11.5 NAIC5

11.6 NAIC6

11.7 Totals 7,364,904 |............. 12,841,333 | oo (V1N I ) 0.0 SO IS XXX

11.8 Line 11.7.35@ % 0f Col. 9....cviviiiiiiiiiiiisiiisssnsississiennninnins | snessesesenssssssisenas 5.6 | oo 30.8 | s 38.3 [ s 9.2 | v 161 | i 0.0 | XXX | aeveenes XXX
12. Total Publicly Traded Bonds

12,1 NAIC Toincrcennieesssseenssssssssesssesssessenenss | ceensensenenees D, 1,788 | i 15,630,451 | ....ocvuenne 24,522,983 |....cocvvenee 1,054,965 |............. 15,595,694 | ..o | e 62,583,881 | oo 72.6 | .o 56,408,219 | ..cvvvrvrrireircnnns 70.7 | 62,583,881

12.2 NAIC 2 ...5,185,161 8,804,674 | ... | et | st | e 13,989,835 | .o 16.2 | 16,583,380 | .oooverciirinines 208 [ .o 13,989,835

12.3 NAIC3

124

125

12.6

12,7 TOAIS ... | enieninenens 5,779,788 |............ 20,815,612 |.............36,094,970 |............... 1,054,965

12.8 Line 12.7.a5@ % Of COL. 7.euvvvriieirciiniecneieienenseseisinies | v 7.3 ...26.2 .13

12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10.........c.cccccvvviris | orerererereririrerarnad 6.7 | cvvrvrnnn 28 il A1 |,
13. Total Privately Placed Bonds

13,1 NAIC Tocereeessseenisssesenssssssisssesenienens | cnenenssssnsssnsensenennens | voeeseneenenees 1,974,908 | v, 1,892,030 [ .oovrreierinirrierienines [ e | s | e 3,866,938

132 2,999,722 | oooieieeinennieeenns | et | st | seeneenieean 2,999,722

13.3 .0

134 0

135 0

13.6 .0

137 TOtAIS..cooecrcre e reensiseeneninnis | eneseenenenesnenenneensQ | s 1,974,908 |......cccoue.. 4,891,752 | o0 [0 [0 [ 6,866,660 | ....oocrererirnenn8.0 | iiiinnnd,010,832 | 5.0 | b XXX | 6,866,660

13.8 Line 13.7 as a % of Col. 7..... ...28.8 712 .100.0 |.. . 100.0

13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10..........covererene | ververinrinmnrnennnen0.0 | i 23 | s 5.7 | o000 | 00 | 0.0 | [TV RN 0,9, SRR IVPNTD 0,0, CONNTRTOV DOTRITND, 0.0, CORITNTI DUTRONIND, 0,0, CONRNTR RO ORR RO 8.0

(@) Includes $.....6,866,660 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes$.......... 0 current year, §......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

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

NAIC 2§.........

0; NAIC3S.......

0;

NAIC 4§

0;

NAIC5$

0;

NAIC 6

I 0.



Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY
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 4 5 6 7 8

2 3 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
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 1SSUEK OBlGAtONS.......ooieicceeseneeseseseseseeseessessensees | cevienisnsnsssnensnsnsnenes [ neenneennennen 997,017 | i, 12,858,982 | ..o | i 15,450,521 | ..oooveee XXX | eeeee29,307,120 | o340 | e 24,401,908 | .....ccoovveeeeeen30.6 | i 29,307,119

1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities 0 [ 0 [ o
1.5

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
2.5

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
35

80IS

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

4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities...
4.3 Commercial Mortgage-Backed Securities.
4.4 Other Loan-Backed and Structured Securities.. e |
4.5 TOAIS.....cucvieiieieicce ettt snnenens | ereresserensneresannnrenan 0

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
5.5 Totals

.............. 3,000,770
.............. 4,299,042

.............................................................................................. XXX [ cevennns.. 3,000,770
........... 2,100,773 |..............1,054,965 |.............. 145174 | ... XXX..cooooies | e 13,154,371

.............. 3,020,759
............ 14,540,699

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

........... 1,008,828
........... 2,000,000
........... 6,866,660

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

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities.
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess 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
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO.........cccoccevvvvvviviecnne | vrerreee XXX | v XXX [ e XX [ eveeeee XK [ e XK i | e | cveenennsnennenen 0 | v 0.0
Bond Mutual Funds Identified by the SVO...
10. Total Bonds Current Year
10.1 I1SSUET OBlIGALIONS.....vovveeeiriireeieireiesis et sssenssnens | sressnssnenns 1,007,689 |............ 13,424,313 | .o 35,125,852 | ..ooovveeieirienieinns 0 [ 15,450,521 | .......... ) 0,0 N IR 65,008,375 | .ovvovrrrirriennns 754 | oo e XXX e [ e XXX s [ s 61,150,542 |.............. 3,857,832
10.2 Residential Mortgage-Backed SECUMtIES..........vvurrrrrrirreeiiriereinenis | vvereeennens 1,298,272 |.....cuce. 3,468,035 |.............. 2,100,773 8,067,219 | e84 |l XXX s [ e XXX s [ 8,067,218 | oo, 0
10.3 Commercial Mortgage-Backed SECUMEIES. ........overerrrrreerieieirrinieiiees | rererreeeeneens 473,058 |......coo..... 4,932,002 |.............. 2,726,178 8,131,328 | oo 94 |l XXX [ e XXX [ 7,122,500 1,008,828
10.4 Other Loan-Backed and Structured Securities.. ....1,033,919 5,000,770 ...3,000,770 |.. 2,000,000
10.5 SVO Identified Funds ., ST TR 0.0, SO ISR o ¢ SRR [FTRORRR RN B [PVRRRRRN 0 ooereeeeeeeend0.0 [ XX e e XK e [ e (1 I 0
10.6 TOAIS. ..ot nsenees | vnreeseennea 5,779,789 40,986,722 86,207,692 | ...ovvevrreneen100.0 | oo XXX e [ erreeeee XK s [ 79,341,030 ..o 6,866,660
10.7 Ling 10.6 858 % 0f COl. 7.euoviereieieriieiei et ssnssnessessssnsenes | ersesssssessssansanens 6.7 | 264 | 475 | 12 | e 18 | 0.0 | 100.0 [ooovrreeeeee XXX e [erreneee XXX s e XX i | v, 92.0 [ e 8.0
1. Total Bonds Prior Year
11.1 Issuer Obligations...........ccoovrerrureenne ..3,002,581 |... 13,372,629 | .. ..25,141,438 12,610,297 60,217,068 57,217,388 |.. 2,999,680
11.2 Residential Mortgage-Backed SECUMHIES..........cvvvrerrerneenrirririncninens | coverreeneenns 1,489,789 | ....cccveenne 3,949,929 |.............. 2,462,778 | ..o 1,274,781 | 231,036 | cooeeee e XXX s [ eerrrreee XX [ e e XK e | e 9,408,313 | oo 118 | 9,408,313 | v
11.3 Commercial Mortgage-Backed SECUMHES.............cceverieiriiiereeiieiiiees e | erreeaesnns 4,212,401 |.............. 2,917,893 [ .oooeeevieeeiieies [ eveverieeesnreesnieens | eeereree e XK [t XXX e e ek XXX e [, 7,130,294 | o899 | 6,119,142 |.............. 1,011,152
11.4 Other Loan-Backed and Structured SECUMHES.............coevevevevieerieieries | ceeeeeeeeeeeeeeeeeeseeenenenes | ceisieieinnas 3,020,759 | ..oooveveeeeeeeeeens | eeeeeeeeeeeeenneeeninnns | erererenensnnsnsnsnsnsnsnnnnn | eeeen e XXX e oo e XXX e et XXX s 3,020,759 | oo 3.8 [ 3,020,759 | ..ooveeeeeeieieeeeie
11.5 SVO Identified FUNGS........ocorureriieneereeiecnenei e sesseeseieenes | ceeesanes XXX XXX DS N [ 4.0, SN [N 0.9, SN FUTRRN PRI 0.0 SIS PUID 0.0 SRR PPN 0] ooeieeiieeeend0.0 [
11.6 Totals...... 4,492,370 .24,555,718 30,522,109 79,776,434 75,765,602 |..
11.7 Ling 1.6 858 % 0f Col. 9...urviiiieeiiriieiec s scssesisnsssissessnseninnes | sessesssesenssnssnesessDsD | aresseisessssnennenns 30.8 | oo 38.3 |92 [ 161 0.0 [ XXX e XX | (L KON D .0, S [P 95.0
12. Total Publicly Traded Bonds
12.1 ISSUET OBlIGALIONS. ......ceeeeirececie ettt snsnnns | creesenenenn 1,007,689 |............ 13,424,313 | .o 31,268,019 | ..ooeeeeceereeeieens [ v 15,450,521 | .......... ) 0,9 N IR 61,150,542 | .ooovrirrenne 709 | 57,217,388 | oo T | e 61,150,542
12.2 Residential Mortgage-Backed SECUMtiEs...........ccovcvevviveieiiieieiieieieis | e 1,298,272 |....coo.c... 3,468,035 |.............. 2,100,773 |.............. 1,054,965 |......ccoue... 145174 | ......... ).0.0 CHURUIN IR 8,067,219 | oo 94 | 9,408,313 | oo 118 | 8,067,219
12.3 Commercial Mortgage-Backed Securities.... 7,122,500 ..1,122,500 |..
12.4 Other Loan-Backed and Structured Securities...........cocooevveevveeeceeeeiccen [ieeeeeieienn 3,000,770 | oo e | eveerseseeeeeeisesenenes | errseseinesresssssrnenens | eeereers e XXX [ 3,000,770 | o35 3,020,759 | 3.8 [ 3,000,770
12.5 SVO Identified FUNGS.........cccvvvieininiercniiencneneneeeneneenennens |eresnnee XK XKoenennnenns [ eorenee s XX Ko [enmeeen e XXX [ e XX [ evienceed XXX [ | v 0 o000 |00 | 0
12.6 TOAIS.......cvieeieiceeicc et | eveesnieneas 5,779,789 |............20,815,612 | ............36,094,970 | .............. 1,054,965
12.7 Line 12.6 252 % OF COL 7. eeesseeissseieesnnnes | ereennsssnsneennens 23 | covenrnrennnnneneeni20.2 | cveveieieinneenndD5 |, 1.3
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10....
13. Total Privately Placed Bonds
13,1 1SSUET ODBlIGAtIONS........cvcvicirieisicic e eseseses | rnesesessnsessssnsssessnnss | eesnssssssressssnsessssnens | sensesesnnsess3yOD 1,882 | trrrerrrrrseseerersessnesesees
13.2 Residential Mortgage-Backed SECUMHIES. ..........coureeriiieieiieieiieieiies [ rieieieiieeisissseieisness | ervesessssresessssessssssees | essesesssssssssssesessssssess | ossesesessesessssssesesesees
13.3 Commercial Mortgage-Backed Securities.
13.4 Other Loan-Backed and Structured Securities..
13.5 SVO Identified Funds
13.6 Totals
13.7 Line 13.6 asa % of Col. 7.... .
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.............ccccccevverveveies | covrveverererirernnn, 0.0




Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIS

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECemMDEr 31 Of PIIOT YEAN...........cvuuiurirriiiriircieiesieieesis i esiens | rereresesisss et 3,980,732 | ..ottt | sttt | resesi et 3,980,732 [ vt
2. Cost of short-term investments acquired 176,916,528 | ..cvoeeeceeeeeee s
3. ACCIUAI OF BISCOUNL. ..ottt | oebsenb e s sttt 0 [ oottt | b e bbbt e | Seese R R R bbb | Sebe bR
4. Unrealized valuation iNCrEaSE (ECTEASE)..........cveirevirrireiriiiieieissiese sttt bes s ssssessessens | sbestessessssssessessssessessssestessessn s ssssessessesans 0 | ettt | ehetee e E ettt h ettt b e Rkt h kst et erebes | £1ebebebaeEe bt h b b e Rt b b e bt e b e bbbt nenebe | HEehebeb e h et b bttt bbbt nan
5. Total gain (0SS) ON AISPOSAIS..........cueuuririeiiiirerieiiriireiree sttt | oebsebies s sttt L0 O OO OO PP OT TS RSRPO
6. Deduct consideration reCeived 0N GISPOSAIS...........c.criiiiuriiieiriieieteie et bssnn | ensesessents e b b es ettt n et enes T76,725,695 | ..veiiciciceceecceecee e inenerens | ceteie ittt b ettt r ettt eb et en e | eetetes ettt ettt st 176,725,695 | ..o
7. Deduct amortization Of PIEMIUM...........coeiiirieicirceieie ettt sssnne | oeteesesseesesessee et setes b st es s st ssessee e ensee e 0 | ettt ettt e | eaeteseres e s et ettt et e st e st e s e seae b s et et ssnaetes | 41esebesieEeteseses b s st et e et b s st et et sese s s et esesanses | Hbesetesesete s st et s Rt s en st s st n et s s st naen
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............cueiuriieieiniieisieisieesissieieisseseseies | seisssessessssessesss s sssensessenn L0 OO OO OO OO ST OSSP PP TR
9. Deduct current year's other-than-temporary impairment reCOGNIZEA..........c..cueurireiiurienieieirieeneieeeereineeeeie | eesesesee s er st 0 ettt | eer ettt

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

11. Deduct total nonadmitted amounts




Annual Statement for the year 2017 of the CRESTBROOK INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS
Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (LINE 9, PHOT YEAI)..........vururerererirerinrissisesssssssesessessessssssessessssssessesssssssssessessssssessessassssssessasssssessssssessessanssessns

2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColUMN 12.........cc.ccvvevvvererersieiesieierienne
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........cccocveviereverrireireienn.

3. Unrealized valuation increase/(decrease):
3.1 Section 1, Column 17..
3.2 Section 2, Column 19

4. Total gain (loss) on termination recognized, SECHON 2, COIUMN 22.............oooriiriiriireieeereie et s b s bbb s s b bbbt

5. Considerations received/(paid) on terminations, Section 2, Column 15.......... NNE ................................................................................
6. Amortization:

8.1 SECHON 1, COIUMN 1.ttt
8.2 SECHON 2, COIUMN 271.......oeeeeete ettt ettt ettt bttt b a et s et et a sttt et e st et et n s e bbbt es e se s et ena et et s et et s antatans

7. Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 SECHON 1, COIUMN 20........ucuieeiciiteie ettt et s bbbt s bbbttt bbbttt
7.2 SECHON 2, COIUMN 23......ooiieiciee ettt s bbb Rttt

8. Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18
8.2 Section 2, Column 20..

9. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ 8+ 7+ 8)..vceiiiiieicceecese e

10, DEAUCE NONAAMILIEA ASSEES.........ucvecviieieeictete ettt e a st s et b s s b s st b bbb s b b s et s s s st e st bbb bt a bt bes e s bt

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).......c.euiieieiiiieirieiisisie sttt sttt s bbbt s bbb bbbt

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

1. Book/Adjusted Carrying Value, December 31, prior Year (LINE 6 PrIOT YEAI)..........cvcuiuiveireiiiiieiieistesse sttt b s bbbttt an
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........ccceeueeeerereireereineeese e esvese s
3.1 Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccoeveverrerreveeueiercrssnsieennns
3.12 Section 1, Column 15, PriOr YEAI.........ccovcvivrieiveiiiee st 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........cccvveuevererenereersnceeenenns
3.14 Section 1, Column 18, Prior YEar........cvrvererrerrererireireereesneeseesessseseesesseseseens 0 0
3.2 Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..
3.22 Section 1, Column 17, PriOr YEaT..........everererrerrrereereeseeensesseseesesesseeenns . 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..
3.24 Section 1, Column 19, PriOr YEAI........c.cceviieriicreieeieesieere e 0 0

3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....uucuueirieeieeieiieisssessiseie st s st essestess e sse s st et 8 84288t

4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15).........cccccvvurrnnee

42 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22  Amount recognized (Section 2, Column 16)........cc.ccrrvernrerrirnrnrereeerenneneens 0

4.3 SUDLOtal (LINE 4.1 MINUS LINE 4.2).......ccuitiiieiiiiieiie ittt ettt s s bbb st s bbb s b2 s 4t bbb bt s e bbb bbb bbbttt n st

5. Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terminations in prior year..........c..ccccovvrvvnne.

5.2  Total gain (loss) adjusted into the hedged item(s) for terminationS IN PrOK YEAI..........c.cveviviieeieiiereee et e ss bbb see s

6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 = 5.1 = 5.2)....uuiuiiuiiiierceisesene ettt

7. DEAUCE NONAAMILIEA BSSELS. ... ueviirieiseirieieieieise ettt s s s b s e s8££ e s sttt en s

8. Statement value at end of current Period (LINE B MINUS LINE 7).........ouuiureriireereireieiieeirs et ss e ss s st s ees et s bbbt
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

cLIs

NONE
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value

Beginning Inventory....

Add: Opened or Acquired TranSaCtONS............ccoerrermuecnereens | eeerrernerneineireessesnnneensenenes | seessesensnessenessssssnssesssssensnns | seesessnssssessssessessessessncseceees | I-NOME B I O I ..o | e stesinnens | eeessseeessessessssssessesssssnsnns | eesressnssessssssessssestessssssnssns | sesessssssssssssasssesessessansanes (0 O 0
Add: Increases in Replication (Synthetic Asset)
Transactions Statement Value..........cccoeuevivieniniienns | covvrenenns XXX oteveirireniens | ereivesnseisssesesssssesesnnns | coneesseensnns XXXotetirieieriens | erreiveieieissesesssssssessssense | evesissnnens XXX ovtivrerreireinns | verveienessesssessssssnenssssens | aoenssnssenns XXX rieieieinniens | vererrerisisssnssssssessssssenees | oeesseesenns XXX ovreveireinniens | cevvrereinsssenssseessssenns 0
Less: Closed 0r DiSPOSEd Of TrANSACHONS...........cccruurierrerrirerees | rrerrerreeneeneessisecsssesseressses | reesesssssnssssesssesssssssssessessns | sressessassssssessessassssssssessassns | sressesssssssssssessassssssnssassansns | ssessssssssessmssassasssessessasssnsss | stessasssessessassssnsssessessassnnsse | stesssssessessassnssnssessassansnnsss | soessseesmssnssssnsssmssessasssnsnsse | essesssssessessasssessessasssenns [0 R 0
5. Less: Positions Disposed of for
Failing EffECHVENESS CrItEIIA. ... .vvveveciieeieieiriecisiieiieis [ ceieinsissesssesisseneisies | sessssesssssssessesssssssessssssesess | sressessssessessssassesssssssessessnses | sesessessessssessessssessesssssssessess | siesssssssessessssessessssessessesssses | sesessessessssessessssessesssssssassess | sessssessessesessessessnsessassesssses | sesessessssessessessssassesssssssessoss | sessssessessssessesesessassessssans [0 R 0
Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value...........ccccooeveevieeciiiiieens | oveieienas XXXteiiiieieeis | et | ensessiineas XXX eotetiisieeieeis | ereeieeieiisiesese s sssienes | eveesesianaas XXX oetiisiriirins | eereeieiesessses s | coeiisiisienas XXX eiiiieierisiean |t eesssenenns | erissienaenas XXX vsveriesriens | e 0
7. ENING INVENTOTY.......cuivivieieiiicieeicese sttt ssnseienes | evinssressssssesssseesessssesanans { RO 0 [ oo (O o (O OO 0 | oo (O R {0 TR (O R (VR 0




Annual Statement for the year 2017 of the C RESTB ROO K I N S U RAN C E CO M PANY

10.
1.
12.

13.
14.
15.
16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14.......ouiiiiieieteete ettt bbbt s bbb s bbb bbbt

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance.............cccocveevevveveeeereeieseseesieesessevenenne

TOLAI (LINE 1 PIUS LINE 2)....vovevtieicttei ettt st b st s s b b s 444 bbb s s s bt bbb s bbb e s bbbt bbbt aen

Part D, SECHON 1, COIUMN 5.ttt bbbttt

Part D, SECHON 1, COIUMN B........ouvevieiciiiiieieie ettt sttt bbb bbb bbbt bt s st s st

Total (LINE 3 MINUS LINE 4 MINUS LINE 5)......cvuevieriiiiieeseiictete et sttt sttt a s s s st s s s st a et b s s s s s s s st e b bbb s bt s b e b et s s s bt s et b en e sae s snn

Fair Value Check
Part A, Section 1, Column 16..........ccueiervrreeesee e NN ... I .........................................

Part B, SECHON 1, COIUMN 13.......oieiieeieceee ettt bbb bbbt bbb bbb a bbbt

TOLAI (LINE 7 PIUS LINE ).ttt bbb b et a b b s st s et b st 4t s b b s s bbb s b bR b b s et ae bbb s bbbt bbb b st s st s b s st b e s s anas

Part D, SECHON 1, COIUMN 8.......eoueeeeeesceceeeee ettt s sttt a sttt s e st st e b s s e et et sese b et ne st et sesetesens st es s nassenaetessnansnans

Part D, SECHON 1, COIUMN ...ttt bbb bbb ss s n et

Total (Lin€ 9 MiINUS LINE 10 MINUS LINE 11)......cvuierereeueieeeeeiseeseeesses e seeseseesesseessesseeseesessesssessessesssesseesesss st essessesseesasssessessasessssessessasssessnssassssssssassasssessessessassssssessassnssasens

Potential Exposure Check

Part A, SECHON 1, COUMN 27.......ueieeeececeeeeeees ettt ettt st a st et s s s et et et ensse st seastssensse st s st e snsseessnsnsasensstessnsntasantanas

Part B, SECHON 1, COIUMN 20.........couiieiiieieiieisie ettt ettt s bbbttt

Part D, SECHON 1, COIUMN 1.ttt e ettt s et st et es s st st se s et e s s s st s se st et s s et es s es st esaetetessnanesans

Total (LINe 13 PIUS LINE 14 MINUS LINE 15).......ucvuiiieeiieisiiiiieie ettt b sttt s st s s s bbb bbb b s bbbttt nn

Si14
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PHOF YEAI.........cccieiieireieiieieesie ettt

2. Cost of cash equivalents acquired

3. ACCIUAI OF QISCOUN........cvuiiieciciie ettt s sttt

4. Unrealized valuation INCrEase (ECIEASE).........curiueiriuiieieiiisie sttt bbb bbb enees

5. Total gain (I0SS) ON AISPOSAIS..........cceveiireriiiicreiieee sttt s bt a bbb s s b b s bt s bbbt et en e

6. Deduct consideration received 0N QISPOSAIS............cccuciveveiicreiiirciee sttt bbbt es e

7. Deduct amortization Of PrEMIUM.........c.cccueiiiieiies ettt bbb bbbt b s

8. Total foreign exchange change in book/adjusted Carrying VAIUE............cccovuevevcveieveieseeeseee et ninees

9. Deduct current year's other-than-temporary impairment reCoOgNIZEd.............ccovvevereeieieiieeeeeee e

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

11. Deduct total Nonadmitted @MOUNLS............ccciviieieiieisiecte et a bt s s nns
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B./AC.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB.J/A.CV on Encumbrances Incurred

103

NONE
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

SCHEDULE A - PART 2

Description of Property

Location

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

2

City

3

State

Date
Acquired

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

NONE
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY
SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includmg Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, | Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain | Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment Change in inB.JA.CV. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

NONE
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation

General Interrogatory:
1. Mortgages in good standing §..........0 unpaid taxes $..........0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure $..........0 unpaid taxes §.......... 0 interest due and unpaid.

NONE
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

Loan Number

Location
2 3
City State

Loan
Type

Date
Acquired

Disposal
Date

7

Book
Value/Recorded
Investment
Excluding Accrued
Interest Prior Year

Change in Book Value/Recorded Investment

Unrealized Valuation
Increase (Decrease)

Current Year's
(Amortization) /
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

11

Capitalized Deferred

Interest and Other

12

Total Change in
Book Value
(8+9-10+11)

Total Foreign
Exchange Change in
Book Value

Book
Value/Recorded
Investment
Excluding Accrued
Interest on Disposal

Consideration

Foreign Exchange
Gain (Loss) on
Disposal

Realized Gain (Loss)
on Disposal

Total Gain (Loss) on

Disposal

NONE




Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership

03

NONE
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition |Amount of Encumbrances| Ownership

NONE
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income

NONE




Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

Showing all Lon
7

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

o0L3

1 2 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 16 19 20 22
Unrealized Stated
Rate Used Valuation Current Year's Admitted Contractual
to Obtain Book/Adjusted Increase (Amortization) / Amount Due &| Amount Rec. Maturity

CUSIP Identification Description Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Rate of Accrued During Year Date
U.S. Government - Issuer Obligati

912810 EQ 7 |U S Treasury Bd. .121.125 ..6,056,250 .5,000,000 5,606,508 | .......cocorerirriinns | e (94,980) [ ..ovvvverrerriins [ e [ e 6.250 312,500 08/15/2023.
912810 RL 4 |U S Treasury 02/15/2045 TIPS ...105.530 15,586,853 14,770,000 .15,450,521 30,017 +.....0.750 02/15/2045.
912828 S5 0 |U S Treasury 7/15/2026 TIPS ...100.549 ..7,289,768 .7,250,000 7,252,474 (2,819) [ v 1,301 [ | e | s 0.125 07/15/2026.
912828 XU 9 |U S Treasury Nb.....oooiiiniiniiscisninsnssnissesssssssssssssenssssesssnsssnsssssensenses | oonnees | oo | senvnnennee | evvseeneee ] | onnrinnnnnnn 397,162 [ 00 98.992 989,922 | ..o 1,000,000 997,617 | .oovveieerieienins | erreriieineneee 05 [ | e | 1.500 |...1.599 |ID.ccooi | oo 701 | i, 7,500 06/15/2020.
0199999. U.S. Government - Issuer Obligation XXX 29,922,793 28,020,000 29,307,120 27,198 .(93,078) XXX XXX
0599999. Total - U.S. Government XXX ....29,922,793 28,020,000 29,307,120 27,198 .(93,078) XXX XXX
U.S. States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations

57582N  SH 9 |Massachusetts St GO Ref Ser D ...103.023 1,030,230 1,007,689 (7N N RO IR 5.500 . .55,000 .1 10/01/2018.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..... XXX ..1,030,230 1,007,689 0 (9,921) XXX | XXX | XXX | ... 13,750 | ... 55,000 XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). pO S ,030,230 | oo ,000,000 1,007,689 0 (9,921) XXX | XXX | XXX | . 13750 | 55,000 XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligati and Authorities of Gover Their U.S. Political Subdivisions - Issuer Obligation

19679H CV 2 |Colorado Wtr ResPwrDevAuth Rev Ref Revol 2110091 [ 1,100,910 | .oooovrrrnee 1,000,000 1,037,509 [ ..o | erereenns (13,100) 5.500 .| 09/01/2020.
19679H CW 0 [Colorado Wir ResPwrDevAuth Rev Ref Revol ...113.621 .1,000,000 1,048,873 [ .o | cerenennns (ALY ) R RO PO 5.500 .1 09/01/2021.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations XXX ,237,120 ,000,000 2,086,382 0 (25,245) XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities

31377R - BH 2 | FNMA DUS P00l #384440..........ccoovrimrrririerirrineiiesriesiesissessssissseesiesesesens ..112.684 .647,150 574,305 599,256 (2,865) [ ..o | e | e 6.600 .| 10/25/2026.
3138A2 SL 4 |FNMA Pool #AH1422 ...105.033 | .... .256,068 243,798 243,203 | ..oovvvereieciinnns | e (1) | e e [ 4.000 .| 01/25/2041.
3138A8 JE 7 | FNMA Pool #AH6560. . 105.047 | oo 2,477,643 | ..o 2,358,597 2,374,406 | ....ovvovrrernrnnns | e 221) [ | e | s 4.000 .| 02/25/2041.
3138YK HF 3 | FNMA Pool #AY5629 ...100.148 ..1,539,744 1,537,467 1,548,182 [ ..o | v (173) | e [ [ s 3.000 .| 06/25/2045.
31393A 2V 8 |FNMA REMIC Ser 2003-38 Cl MP.........c.coouumirierirrirrrisiinerienieresseissieeniens ..105.347 | ... 112,423 ....106,717 106,931 | oo [ e (88) [ o | e | e 5.500 ..5,869 .| 05/25/2023.
31419B  CT 0 [FNMA Pool #AE0981 ..103.255 | .o 2,108,582 2,101,031 | coveeererrerrneirnens [ e (T70) [ | e | e 3.500 |......2.817 |MON...| ...........5,956 | .......... 71,474 .| 03/25/2041.
31419L 3D 3 |FNMA Pool #AE9795 ...103.255 ..1,073,905 1,094,209 | ..o | v (T42) | e | v [ 3.500 |......2.335 [MON... | ...........3,033 | .......... 36,402 .| 11/25/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities N XXX ..8,215,515 8,067,218 0 (4,838 XXX | XXX | XXX |.......25156 | ....... 301,869 XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligat and Authorities of Govern Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities

946363 GG 7 |Wayne Twp IN Marion Cnty Rev LBASS Sch B ...100.383 ..3,003,120 .3,000,000 3,000,770 [ .ovovvrnnrinneineeinnns | eernnneenn(19,989) [ o | | e 5.000 ..69,167 | ....... 150,000 .1 07/15/2022.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities, XXX ..3,003,120 ,000,000 3,000,770 0 . XXX veeernn09,167 | 150,000 XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations XXX | s 13,455,755 | ..o 12,903,057 | cooovvenns 13,154,370 | ovvvvviiinininnna (V)] (50,072) XXX | XXX | XXX ] s 130,989 | ........ 561,731 XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

00206R AR 3 [ AT&T INC Ni...vouiirrircireeiieiiesiesees s 2103773 | 1,037,734 | oo 1,000,000 1,002,617 (V270K )1 SOOI ISR IO 5.800 |......5.556 |FA.......| 21,911 | i, 58,000 .| 02/15/2019.
03040W  AK 1 | American Water Cap Corp Sr Nt 105129 | 262,822 | .coovvviiine 250,000 258,964 (1,296) [ .ooveverreervnrene [ e [ s 3.850 |.....3.204 |MS......| ..........3,208 | ............ 9,625 .103/01/2024.
031162 BM 1 |Amgen Inc Sr Nt ...104.519 ..1,045,187 .1,000,000 1,041,659 [ ..o | cevereenns (10,073) [ 1oovererereercrnns [ errverierieeerseeiinns [ e 3.875 |.....2.733 |MN......| w4951 | i, 38,750 .| 11/15/2021.
035242 AL 0 |Anheuser-Busch Inbev Fin Sr Nt ..102.329 | ... ..1,023,293 ,000,000 997471 | s | e D02 | s e [ 3.300 |.....3.361 |FA......| ..., 13,750 | ..o 33,000 .102/01/2023.
06051G  EX 3 |Bank of America Corp Nt 2100.342 | e 145,496 | ..oovvvovrrnne 145,000 145,089 | .oooovvvvrrverirerinees [ eerrrernerneen(83) o | v | s 2.600 |....2.540 [Jd.ooes | corrennn 1,738 | 3,770 .1 01/15/2019.
06051G GV 5 |Bank of America Corp Sr Nt ...100.257 863,210 ....861,000 858,111 | v | e 15 | e [ [ s 3.004 .| 12/20/2023.
17275R AR 3 [Cisco Systems Inc Sr Nt ..100.112 | ... ..1,001,123 ,000,000 999,828 | ...ovverererrerenns | e 145 | | s | e 2.125 . . .21,250 .1 03/01/2019.
197677 AG 2 | Columbia/HCA Healthcare Corp Nt 213250 [ e 3,057,750 | cooovvenecs 2,700,000 2,767,313 (6,690) [ ...ovouvvirieis | e | e 7.690 |......7.248 |UD..cco | covrris 9,228 | ........ 207,630 .| 06/15/2025.
29250R AS 5 |Enbridge Energy Partners LP Sr Nt ...105.244 ..1,052,435 1,048,734 | ..o | e (20,247) [ coovoreveecerncrens [ e [ e 5.200 |.....2.990 |MS.....| ... 15,311 | i, 52,000 03/15/2020.
30040W AB 4 |Eversource Energy Sr Nt ...100.546 | ... ..1,508,196 1,481,341 [ i | e 156 | i [ [ 3.350 |.....3.526 |MS.....| ... 14796 | .......... 25,125 03/15/2026.
341081 FM 4 |Florida Pwr & Lt Co Nt ..101.680 | ..coovrrnnee 1,016,796 1,056,463 (6,423) [ ..o | e | e 3.125 |.....2.339 | Do | v 2,604 | e 31,250 12/01/2025.
465685 AG 0 |ITC Holdings Corp Sr Nt ...104.927 ..1,311,586 1,287,827 (B,147) [ oo | e | s 4.050 |....3.441 |Jdoiis | 25,313 | L 50,625 07/01/2023.
46625H JY 7 | JPMorgan Chase & Co Sub Nt 2104312 | ... ..3,129,369 2,988,805 | ovvovveevreerereeene | oo T B3T | e | e | oo 3.875 |....3.939 |MS....| .........35,844 | ....... 116,250 09/10/2024.
594918  BP 8 | Microsoft COrp SINL........cocuuieniveiierineseeisseisesieeiessenssssisssssensesssseessssnns | seneens | oo | eervneeenned | s IFE | 01,997,900 | ... 97.367 | oo 1,947,346 1,998,470 | ...oovvvnriccricnnes | o809 | i [ [ 1.550 |.....1.572 |FA....| ... 12,314 | ... 31,000 08/08/2021.
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Showing all Lon
7

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

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.JA.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
655044  AH 8 | Noble ENergy INC SrNL.......ccuevuriiiceieieeieriesecetssisessensssssessensssesnenins | onenen | oo | veverneenns 1 102,818 | oo 1,028,184 | ..cocovvvnnee 1,000,000 998,242 219 [ s [ s [ e 3.900 3.929 11/114/2014. | 11/15/2024.
713448  CY 2 |Pepsico Inc Sr Nt ...103.962 ..1,039,618 .1,000,000 1,035,523 (A144) [ oo | e | s 3.500 01/19/2016. | 07/17/2025.
84756N  AB 5 |Spectra Energy Partners Sr Nt... ...105.722 ,057,222 ,000,000 1,044,011 .(11,859) .r...4.600 05/01/2014. | 06/15/2021.
904764 AU 1 | Unilever Cap Corp St NE.......coccovvineiieinineinseinsieeseesesssssnssienssssssessenns | venvens | oo | eevvnneenee [ st IFE | i0000000.2,952,510 | ... 92.286 ..2,768,586 .3,000,000 2,958,674 4,340 | o [ s | s 2.000 07/25/2016. | 07/28/2026.
92343V BR 4 [Verizon Communications INC SFNL..........cvuuevererrrerierieeenissiseresseseennns | cevees . 111.264 1,112,644 .1,000,000 1,051,290 (48722 [N 5.150 01/24/2014. | 09/15/2023.
92826C AC 6 |VisaInc SrNt ...101.465 ,014,651 ,000,000 1,011,766 (2,203) ......2.800 01/21/2016. | 12/14/2022.
941063 AQ 2 |Waste Management INC CO Gtd Nt........c..cvuuvrureeerirenerierierieecniseesessesienees | ceveees ...106.192 ..1,061,916 .1,000,000 1,050,140 [ ...coovvvrrrrcrirerns | e (14,920) [ ..ovovverrereeiens [ v [ e 4.600 02/19/2013. | 03/01/2021.
05565Q CR 7 | BP Capital Markets PLC SINE..........ooriiiiiriiceincieseceseseisseiesesiesniiens | ceveees ...100.143 ..1,001,429 .1,000,000 1,000,000 [ ..oceoeverreeiieries | e | e [ s 2.237 02/05/2014. | 05/10/2019.
05565Q DM 7 | BP Capital Markets PLC Sr Nt... ...103.487 ,552,299 ,500,000 1,527,426 (1,659) .r..3.588 . 04/13/2017. | 04/14/2027.
067316 AD 1 |Bacardi LTD SrNt....cooisiisiiiniinrinsinsnssissiissisenssnisssisssnssssssssessssssssesenssens | vennees | D | eevvnsnenee | 0t 2FE | i000..2,999,655 | ... 96.090 | ... ..2,882,691 .3,000,000 2,999,722 42 [ | | s 2750 |..... 2751 [W....... v 38,042 | i 82,729 | 07/28/2016. | 07/15/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations s XXX | s 32,921,583 32,206,000 32,607,186 0 ] s (87,210) 0 XXX XXX XXX | s 301,854 | ... 1,124,754 XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
00183H AE 1 |Avenue of Americas CMBS Ser 2015-1177 Cl........ovvevvenrenvrrinerrernerrseenenonns [ eoveeen | oo | cevrveendt |l TFM | 1,015,411 | 99.611 | v 996,107 | .cooovrvrnee 1,000,000 1,008,828 (V2715 SRR ISR PO 3.010 |...... 2.763 | MON. 01/23/2015. | 12/13/2029.
06054M  AC 7 |Banc of America Comm Mtg Tr CMBS Ser 201........cccvvuumeereeenneeneieeeeeiseines | eeeens ...100.223 ..2,004,456 .2,000,000 2,047,393 (8,035) [ ..vuerureaerrerins | eeererrneinenieeins | e 3.019 |..... 2.562 | MON.. 05/20/2016. | 06/15/2049.
12532C  BA 2 |CFCRE Comm Mort Trust CMBS Ser 2017-C8 C ...102.152 ,021,518 ,000,000 1,028,452 (1,544) <3572 3.222 |MON.. 05/18/2017. | 06/15/2050.
20048E AW 1 [Comm Mortgage Trust CMBS Ser 2013-LCB Cl........cccovrvrerurneerreireireeinseienis | ceves ...100.110 ..1,500,644 1,513,956 (6,339) [ ..ouerurererrerins | ceerneerieeineeieeins | e 2478 |..... 2.038 | MON.. 01/24/2013. | 01/10/2046.
46641W AW 7 | JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19.......c.ovvvvrerimrenrenvrinniverirenens [ e ...103.161 ..1,547,409 . 1,522,594 (6,454) | ..o | e 3.584 |...... 3.116 | MON.. 04/29/2014. | 04/15/2047.
61761Q  AC 7 |Morgan Stanley BAML Tr CMBS Ser 2013-C8........cccoviiuirinrinnsinenissississsinne | coveens ...100.305 ..1,003,048 ,000,000 1,010,104 [CRL315) ] N [V [ 2.699 2.253 |MON... 02/05/2013. | 12/15/2048.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHIES. .........verriiiiiiersrissierese s snesensnes 8,224,206 XXX | s 073,182 | oo 7,999,000 8,131,327 (U I (28,963) 0 XXX XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
15032T AS 5 |Cedar Funding Ltd CLO Ser 2013-TA ATR.....cvuiiiiiiniin i [ ....... | [ ........... 4| ...... 1FE| oo 2,000,000 {...100.776 | .......c...... 2,015,519 | oo 2,000,000 2,000,000 | ..o | e [ | | e 2793 |..... 2.803 [MJSD. | .ccovvn 3,259 | .o 24,072 | 06/09/2017. | 06/09/2030.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.. 2,000,000 XXX | i 2,015,519 | covvinens 2,000,000 2,000,000 0 0 0 XXX XXX XXX [ s 3,259 | .o 24,072 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffilited)..........virririririrrirsriisieriississsssssessssssssssse s ssessnsssessnsssssnssssensanens | snsassenes 43,232,913 XXX ] s 43,010,284 | ............ 42,205,000 | ........... 42,738,513 | .o 0 [ (116,173) 0 XXX XXX XXX | e 325,454 | ... 1,375,479 XXX XXX
Totals
7799999.  Total - ISSUET ODlIGAtIONS. .. ...vvurerersereterersssessesenssssesssss s ers s st ses sttt ensenssssensanss | eesesesed 66,338,759 XXX ] e 66,111,726 | ............ 63,226,000 65,008,377 27,198 (215,454) 0 XXX XXX XXX | e 519,251 | ..... 1,609,616 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 8,115,248 XXX ..8,215,515 .7,903,057 8,067,218 0 (4,838) 0 XXX XXX XXX [ 25,156 | e 301,869 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 8,224,206 XXX | ..8,073,182 ,999,000 8,131,327 0 (28,963) 0 XXX XXX XXX [ 20,341 | 226,653 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 5,190,950 XXX | i 5,018,639 | ..o 5,000,000 5,000,770 (V)] (19,989) | ..ovvvevrrerenn (0 XXX XXX XXX | e 72,426 | oo 174,072 XXX XXX
8399999. Grand Total - BONDS.........ccoverevrvereririnieiininens 87,869,163 XXX | e 87,419,062 84,128,057 86,207,692 27,198 (269,244) 0 XXX XXX XXX | e 637,174 | ..... 2,312,210 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/AC.V. Change in Desig- Date

CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./AC.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares |  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
9899999. Total CommON ANd Prefermed SHOCK. ... iuiiiiiiieiiiiieisti e ens eniserses s rssns st sensnns | rensessssesensenscnseneenes 0 XXX 0 0 () (U 0] 0 ... 0 0 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §.......... 0.

NONE
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912810 RL 4 |U S Treasury 02/15/2045 TIPS 12/07/2017........ UBS FiNanCial SEIVICES INC........vuivuririieiiieiereris et sssssensenesssens | rersesssssessssssesessesssssssessessssssessessnes | ovens 15,420,368 | ...ovvovvrereeeis 14,770,000 36,279
912828 S5 0 |U S Treasury 7/15/2026 TIPS 12111/2017........ UBS Financial Services Inc. 7,253,992 7,250,000 3,803
912828 XU 9 |U S Treasury Nt 1.500% 06/15/20 07/06/2017........ Goldman Sachs & Company. 997,152 1,000,000 902
0599999, TOtal - BONAS = U.S. GOVEINMIMENL...........ovuevivieiveiiiiecieteeeeeieteseiete e tteeetev e te vt etetesesasaeseseaesesesasessessesesesass  eavsesessssssesassssesssssssesesesssessssssesasessesesssssaesasssesesesssssses e s eee st e ssesas e es et et s eeses s eeetes s ansesanses et et s essseassesesesasasssesssesesesesassssannsesetass  aetesssssessssssnsesssssesssssnsasansssssnsasansnss | tevessesesissesesasessesisesesasaes 23671512 | ............. 23,020,000 40,984
Bonds - Industrial and Mi:
06051G GV 5 |Bank of America Corp Sr Nt 12/20/2017........ TaXaDIE EXCRANGE.........o.ceiviiieievevececteee ettt ettt es ettt essas s s seaesesnanans | cetesissssesesesassessssaesesessesesesensesesnsnaens | eeesessssesesneens 858,096 861,000
12532C  BA 2 | CFCRE Comm Mort Trust CMBS Ser 2017-C8 C 05/18/2017........ Cantor Fitzgerald & Co. 1,029,997 1,000,000 695
15032T  AS 5 | Cedar Funding Ltd CLO Ser 2013-1A A1R...... 06/09/2017........ Jefferies & COMPANY INC.......uvvuririiiic s 2,000,000 2,000,000
30040W  AB 4 |Eversource Energy Sr Nt 04/04/2017........ Bank of America BISD DEAIET............cccreurerereirerienieeiseeeseeseseee s snsenns 1,479,885 1,500,000 3,071
05565Q DM 7 | BP Capital Markets PLC Sr Nt.... Morgan Stanley & Co LLC 1,529,085 1,500,000 9,718
3899999. Total - Bonds - Industrial and Miscellaneous 6,897,063 6,861,000 13,484
8399997. Total - Bonds - Part 3 30,568,575 | .....cc...... 29,881,000 54,468
8399998. Total - Bonds - Summary Item from Part 5... 599 601
8399999, Total - BONGS......uivrcieiiiierisii st ..30,569,174 | ..ccovvenve 29,881,601 54,468
9999999. Total - Bonds, Preferred and Common Stocks ..30,569,174 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
] 12 13 14 15
F Current Bond
4] 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. Government
912810 PV 4 |USTreasury 01/15/2028 TIPS......cc.coooovvmvirrrnes - [ 12111/2017. | Barclays Capital INC......ovvcvoevveeseene | 7,245,152 | ...... 5,500,000 | ... 5,173,165 | ........ 6,090,123 | .....(787,695) 1173 B D (770,593) | oo | oo 5,319,530 [ ..oovrorrrne 1925621 |...1,925621 | .....157,895 | 01/15/2028.
912810 QF 8 |U S Treasury 02/15/2040 TIPS........cc.ccoovvvcrs | 12/07/2017. | UBS Financial Services Inc... o] 15,514,540 | ....10,500,000 | .....11,812,681 | ......... 12,610,297 | .....(947,585) | ........(26,594) | coovcvcvorrsiie | e (974,179) 11,636,118 3,878,422 |....3,878,422 | .....330,583 | 02/15/2040.
0599999. Total - Bonds - U.S. Government....... 22,759,692 | ....16,000,000 | ....16,985,846 8,700,420 | ..(1,735,280) 1,744,772) 6,955,648 5,804,043 |....5,804,043 | ...488478 | XXX
Bonds - U.S. Special R and Special A it
31377R BH 2 |FNMA DUS Pool #384440 6.600% 10/25/26....... .. | 12/01/2017. | Paydown 46,112 | oo | oo (2,130) 0 10/25/2026.
3138A2 SL 4 |FNMA Pool #AH1422 4.000% 01/25/41.............. .| 12/01/2017. | Paydown erennn36,899 36,810 36,809 90 0 01/25/2041.
3138A8 JE 7 |FNMA Pool #AH6560 4.000% 02/25/41.... . [12/01/2017. | Paydown.........ovvvvermnevvissnsisisssssisiisans | 459933 | 451,233 | oo 454,511 454,299 .(3,067) 0 02/25/2041.
3138YK HF 3 |FNMA Pool #AY5629 3.000% 06/25/45.... .1 12/01/2017. | Paydown... 190,969 | . 192,371 192,321 .(1,352) 0 06/25/2045.
31393A 2V 8 |FNMA REMIC Ser 2003-38 Cl MP .| 12/01/2017. | Paydown... 36,784 | . 37,611 36.880 (96) 0 05/25/2023.
314198 CT 0 |FNMAPool #AE0981 3.500% 03/25/41............ |.. | 12/01/2017. | Paydown... U676 | ... 346,976 | ... 357,765 57 [ o | (10,140) ..(10,140) 0 03/25/2041.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40.............. .. | 12/01/2017. | Paydown . . 202,052 | .......... 202,052 213,071 PIVRAT T I (10,665) ennns(10,665) 0 11/25/2040.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ... vsvesvsinsnsissvssvsnsissvsns s | 1,308,895 | ....... 1,308,895 | ... 1,340,849 | ........ 1,336,256 | ...coovoe 0 | (27,360) | oo 0 | (27,360) | .o | 0,308,895 | v 0 0 0 XXX
Bonds - Industrial and Miscellaneous
06051G  EX 3 | Bank of America Corp Nt +| 121202017 | Taxable EXChANGE.....cvcvvsvvsvesvsssncn | 858,696 | ........ 855,000 | ..o 857,385 856,013 TCrZ0) I R (70 IS B 855,538 | c.vvvvrorvrs | s 3456 | oo 3,156 |......31,801 | 01/15/2019,
984121 CF 8 |Xerox Corp SrNt 2.950% 03/15/17... - | OB/M512017. [ MUIHY....o oot | s | 3,000,000 | ... 3,000,000 | .......3,055,890 3,002,581 | o | errenn(2580) [ | (2,581) | o 023,000,000 0 |.....44,250 | 03/15/2017.
3899999. Total - Bonds - Industrial and MiSCEllaNEOUS........cvvsvrsvrsvssvssssvsin vttt | 3,858,696 | ...... 3,855,000 | ...... 3,913,275 3,858,594 0 . 0 (3,055) [ 3,855,538 | ..o [ 3,156 | o 3,156 | ... 76051 | XXX
8399997. Ol - BOMAS - PAIT 4.ttt b s | 27,927,283 | .....21,163,895 | .....22,239,970 23,895,270 | .(1,735,280) | .......(39,907) | ..o 0 [ (1,775,187) | | 22,120,081 | e 0 |.5807,199 |...5,807,199 | ....500,488 | XXX
8399998. Total - Bonds - Summary Item from Part 5 601 | .. 599 599 2 2 XXX
8399999. OB - BOMAS. .1 e | 27,927,884 | ....21,164,496 | .....22,240,560 | ........ 23,895,270 | .(1,735,280) | .......39,907) | ..o 0 22,120,680 | ..o 0 |.5807,201 |...5807,201 | ....590,488 | XXX
9999999, Total - Bonds, Preferred and COMMON SHOCKS.......c.veovsvsivsnsinsssinss ottt | 27,927,884 XXX 22,240,569 | ...... 23,895,270 | .(1,735,280) | ....... (39,907)| oo 0 |0 (1,775,187) | oo 0 22,120,680 | ...oooc.. 0 |.5,807,201 |...5,807,201 | ...590,488 | XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

SCHEDULE D - PART §

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - Industrial and Miscellaneous
06051G GV 5 |Bank of America Corp SrNt...........ccouueuue | . ‘ 12/20/2017 | Taxable Exchange.........ccccoocoviicniinciinnns 12/20/2017 | Direct, 601 599 601 599 | [ [ 0 2 2
3899999. Total - Bonds - Industrial and MiSCEIANEOUS...........curiuuririiiiins coviniisisisnsissi st 601 599 601 599 0 (V] [P 0 0 0 0 2 2 0 0
8399998. Total - Bonds 601 599 601 599 0 0 0 0 0 2 2 0 0
9999999. Total - Bonds, Preferred and Common Stocks............ccc.ccccuvunes 599 601 599 0 0 0 0 0 2 2 0 0
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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

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

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

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

NONE
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Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

SCHEDULE DA - PART 1

ned December 31 of Current Year

1 Codes 4 Change in Book/Adjusted Carrying Value 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19

r Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase | (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rate of | Rateof | Paid | During Year Interest

Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn............cccoouiiniiisniiisiisssicsciccsssssiis ‘ ........... | .. ‘ 12/29/2017. | Various 12/29/2018. | ............ 471,565 | .o | e [ | e 4,171,565 | .......... 4,171,565 | oo | [ 1.193 |....d 0.426 |MON.. | ............ 47 |
9099999. Total - Other ShOM-TEMM INVESEA ASSEES. ... ..rvuuuiiisirieseiiesetieseesss s seess s ress e oeess ettt | crnssd 4,171,565 0 0 0 0 [ XXX | s 4,171,565 | oo {0 0| XXX XXX XXX | o 47 | ) 0
9199999. Total - ShOM-TEMM INVESIMENES. ... oees e eneniens | creiinnenes 4,171,565 0 0 0 0 | XXX | s 4,171,565 | oo () 0] XXX XXX XXX | LY — 0
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJA.C.V. Accretion Hedged Items Exposure Entity end (b)

NONE
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of ltem(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Number of |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amortization) | Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B.A.C.V. / Accretion | Recognized | Hedged Item| Deferred (b)

NONE
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception

Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

[Ticker Symbol|

Number of
Contracts

Notional Amount

Description

Description of Item(s) Hedged, Used for
Income Generation or Replicated

Schedule /
Exhibit
Identifier

Type(s)
of Risk(s)
@

8

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

1"

Transaction
Price

12

Termination
Date

Termination
Price

Indicate Exercise,
Expiration, Maturity
or Sale

Cumulative Variation
Margin at
Termination

Change in Variation Margin

16

Gain (Loss)
Recognized in
Current Year

17

Gain (Loss) Used to
Adjust Basis of
Hedged Item

Deferred

19
Hedge
Effectiveness at

Inception and at
Termination (b)

20

Value of One (1)
Point

NONE
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Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable | Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 0 0

NONE
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, Vorlv)

NONE




Annual Statement for the year 2017 of the CRESTBROOK INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7

NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value $.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §......... ONAIC2: §......... ONAIC3: §.......... 0 NAIC4: §......... ONAICS: §......... ONAICG: §.......... 0

NONE

E24



Annual Statement for the year 2017 of the CRESTBROOK INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page).

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year.  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value $.......... 0

NONE
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Annual Statement for the year 2017 of the C RESTB ROO K I N S U RAN C E CO M PANY

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
The Bank Of New York Mellon NEW YORK, NY.....oooiririiiimmiiimisieriisssesssssssssssssssessssssssssssssnsenss | svssnes 217,640 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 217,640 | XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 217,640 | XXX
0599999. Total Cash XXX XXX 0 0 217,640 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 35,019 | 4. April 156,042 | 7. July. 35,080 | 10. October. 171,154
2. February 134,686 |5. May. 5,982 |8. August. 151,939 | 11. November. 5,563
3. March 95,242 | 6. June 234,750 | 9. September. 5,979 | 12. December 217,640
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Annual Statement for the year 2017 of the CRESTBROOK |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued |  Amount Received During Year

XA

NONE




Annual Statement for the year 2017 of the C RESTB ROO K I N S U RAN C E CO M PANY

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........ccccomrinriincriinnniand AL |
2. Alaska
3. Arizona .
4. Arkansas... .....B.... | Multiple: 190,621 205,913
5. California.........ccooevvrererersereins CA|... B.... | Workers compensation 263,506 284,644
6.  Colorado....
7.
8. Delaware..... DE| ... B.... | Workers compensation 123,343 133,238
9. District of Columbia
10.  Florida.
11, GEOIGia. e GA|.... B.... | Multiple. 98,563 104,586
12.  Hawaii HI ..
13.  Idaho. D.
14.  llinois |
15, Indiana.......cocooveevrmnrinecienins
16. lowa
17, Kansas......coinnciinnninennens
18.  Kentucky...
19.  Louisiana...
20. Maine
21.  Maryland .
22.  Massachusetts..........ccccoovurrennccnd MA .. . | Multiple 168,195 181,688
23.  Michigan M| e
24, Minnesota.......cocouerereerreeneriinenns MN] ..
25.  Mississippi MS|..
26, MISSOUM....ooorcrerriirciiienrireniinad MO| .o
27. Montana........c.ooeveeeeevmeriereceienns MT|..
28.  Nebraska NE | oo
29, Nevada.......coomrremnerrerrsnerrer NV ... B.... | Multiple 403,669 436,050
30.  New Hampshire. For protection of state's ph's. 534,925 579,467
31, New Jersey.... .
32, New Mexico.......ccoocvummrrvuvennnnenes For protection of state's ph's. 330,395 357,906
33.  New York.
34, North Carolina For protection of state's ph's. 347,603 375,488
35.
36. For protection of all ph's 2,647,745 2,791,935
37.
38, OregON....cccereeeererreisseriir OR ... B.... [Multiple 414,882 448,163
39.
40.  Rhode Island.
41, South Carolina..........cccoewvevernnunes SC | s
42.  South Dakota SD|..
43, Tennessee........wirmererennne TN ..
44, Texas TX | o
45,
46.  Vermont.
A7, VIRginia.. .o For protection of state's ph's. 235,474 254,360
48.  Washington...
49.  West Virginia. .
50, WiSCONSIN......oooeererrvreererrrvereenn W | s
51.
52.
53, GUAM....oveerreererreerrrenrerrsrenneeensGU [ s
54.
55.
56.  Northern Mariana Islands............ MP | .
57.  Canada.......ccccconmuerrrmerererne CAN | Lo
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total XXX XXX 2,647,745 2,791,935 3,111,176 3,361,503
DETAILS OF WRITE-INS
5801.
5802.
BB03. s | s
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 @bOVE).......cveeereeereerserreenee XXX XXX 0 0 0 0
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