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Annual Statement for e year 2017 of e AMerican Commerce 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. re@SUNY SECUMHES........vvureerereireiieiieisseiseiseiseessesseeseeissssesiessssissins | eesssesnnees 5723473 | oo 37 | e 5723473 | oo | e 5723473 | ccovvvenne 3.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccccovvevees | covvrne 14,004,313 | ............. 9.0 | 14,004,313 | oo | e, 14,004,313 | ............. 9.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............c.ccccvevrvevervcenveiceceinis | eereeeenean 1,081,703 | i85 | i 7,081,703 | | e, 7,081,703
1.43 Revenue and assessment obligations . 24,056,648
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccocevereereeseeceieseeseeeeies | cvveveeeesiesnns T4197 | o 0.0 | i TANT | oo | e, 74197 | 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccocoorinminninnis | covreennne 16,185,873 | ........... 104 | .. 16,185,873 | .ooooeeeeneineieeinees | ceveeiineinne 16,185,873 | ........... 10.6
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooe | covvnrinns 5,796,752 | ....coveue.. 37 | 5,796,752 | covoverereerereererinrrniins | cevreersiinnins 5,796,752 | ............. 38
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Lin€ 1.521.........ccuevevevieenneneesseieieins | vevevssienenns 35,979 | e (0 35,979 [ | e 35,979 | v 0.0
1,523 All ONEI ..ottt sstsnssssessensns | sresssnsnssens 505,963 | ..coovrene 0.3 | v 505,963 | ..eovvrerererinninniinins | cerreereeinniennns 505,963 | ..coovrene 0.3
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvoeveerire ettt ssssnsans | coesinnd 68,851,743 | ........... 441 | .. 68,851,743 | ..o | e 68,851,743 | ........... 45.2
2.2 Unaffiliated non-U.S. securities (including Canada 13,800,511 ..13,800,511 ..13,800,511
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNGfiliALEA. ... .eeereereeeeeei ettt et nsenes | eesseeenesseesensnssessanes | eeseseenens 0.0 [ o [ ererressnniessnineenes | e eneenes 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNAfilIAtEA. ..ot snsssiees | b | i 0.0 [ oo [ e | e (I 0.0
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© ©® N>

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development

Agricultural
Single family residen
Multifamily residentia

COMMENCIAl IOBNS........covererieeiieeieieeteee et
€ 10aNS....c.ciieieiiins

Mezzanine real estat

Real estate investments:

5.1
52

53

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

satisfaction of debt).........ccoeeiiiieecc
Contract loans
Derivatives

Receivables for securities

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

tial properties
| properties.

. Other invested assets
. Total invested assets
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Annual Statement for e year 2017 of e AMerican Commerce Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

2. Costof acquired:

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

1,262,841

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

207,480

207,480

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

3.2 Totals, Part 3, COIUMN 1. ...t ettt bbbt enn

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

5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15, ...t

6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren

7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

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

126,319

8.2 Totals, Part 3, COIUMN 9.ttt en

126,319

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

1,344,002

1,344,002

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

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

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAI OF QISCOUNL.......o.oeiicicteie ettt b bbb a8 s b4 88 b2 s e 484t s s st s s bbbt s s bbb s bbb s bbb s an

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

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

52 Totals, Part 3, Column 8..........ccccveiririninnirneiresrsesssss e "W 0 SRR R
Total gain (loss) on disposals, Part 3, Column 18........cc.ccccoevvvvecrververnrernn J . N » SRR

9.2 Totals, Part 3, COIUMN 3. ...t ettt bbbttt ann

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt

10.2  Totals, Part 3, COIUMN 10........coieieiiiieiesss sttt bbb s s bbbt

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

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

Other Long-Term Invested Assets

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

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

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

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL. ... ...vovet ettt s bttt 8 s s RS sbbsssRbbR bbbt

Unrealized valuation increase (decrease):
5.1

Totals, Part 1, ColUumMN 13.......c.ovreeerseeessee s . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (I0ss) 0N disPosals, Part 3, COIUMN 19..........oiiiieieice ettt sttt a sttt st sas st en e
Deduct amounts received on disposals, Part 3, COIUMN 16............c.ccuevririeiiicieee ettt s bbb s st b s s s see st ees e

Deduct amortization of premium and AEPIECIAtON...........ccvcveveiiereie ettt sttt bt s sttt s st s st nees e

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10).........coceveerriererririrererie ettt
Deduct total NONAAMILEEA BMOUNES..........cceveviieieeicee ettt bbb bbb bbb s sttt et s st en e

Statement value at end of current period (LiNe 11 MINUS LINE 12).......vurirrrrieinrirririesssisesssissessesessesssssssssesssssssssssssssssssessessssssesssssssssessasssssssesssens

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PRIOT YAI.........cuuiuieriieiireiei ettt sb bbbt
Cost of bonds and stocks acquired, Part 3, COIUMN 7...........coiuiuieeeeee ettt sttt bbb

ACCTUAL OF QISCOUNL. ...ttt ettt a e bbb bbb s b st s bbbt e bbb s bt s bbb e b st st

Unrealized valuation increase (decrease):
A P, COIUMN T2ttt s8££ 8 bbb bbbt

138,167,873

61,188,376

125,711

4.2 Part2, SECtON 1, COIUMN 15, ...ttt bbb s bbb bbb bbb

4.3 Part2, SECtON 2, COIUMN 13.......coiicicie ettt st bbb bbb s bbb bbb s st

A4 Part 4, COIUMN Tttt bbb s s bbbt bbb s bbb s bbbttt n st

919,098

Total gain (loss) on disposals, Part 4, COIUMN 19.........cc.cuiiieiieeee sttt bbb bbb s bbbt bbb bbb
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........coiueieiieieieceie sttt sse s

Deduct amMOrtization Of PIEMIUM...........c.ciiieieiicieiectee ettt bbb a bbb s bbbttt b s s bbbt bbbt

Total foreign exchange change in book/adjusted carrying value:
8.1 P 1, COIUMN 15, bbbttt

615,408

43,067,566

827,796

8.2 Part2, SECtON 1, COIUMN 19........uiiiciciseee ettt bbb bbb sttt

8.3 Part2, SECHON 2, COIUMN 16.........cvuiiireiieiieieie ettt sttt bbbt b st

8.4 Partd, COIUMN 15, ...ttt ettt R bbb bbb bbb bbbt

Deduct current year's other-than-temporary impairment recognized:
9.1 PAM T, COIUMN T4ttt

9.2 Part2, SECHON 1, COUMN 17 ...ttt bbbt nen

9.3 Part2, SECON 2, COUMN 4.ttt bbbttt nen

9.4 Part4, COIUMN 13 ittt £ttt nn

1,003,949 1,003,949

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cccovriirrreierieiereee ettt tes e st
Deduct total NONAAMILEEA BMOUNES.........eveieiiieieie ettt

Statement value at end of current period (Line 10 MINUS LINE 11).......ovuiiiiiieieicieciesee ettt sttt

Si03

156,117,155

156,117,155
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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........couvevcrrnees | corveveverineriinnens 8,801,595 | ..cooourvirriricninne 8,813,080 | coooocrrrrrircninne 8,967,569 | ooooovrrrrrrierinnne 8,657,487
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 8,801,595 | .o 8,813,080 | .o 8,967,569 | ..o 8,657,487
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieceeiceiiiessicees | v 14,004,313 | oo 14,023,475 | oo 14,188,570 | oo 13,500,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 7,081,703 | oo 7,226,170 | oo 7,200,045 | .o 6,775,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 45,486,830 45,267,010 ...45,357,648 ...43,884,366
Industrial and Miscellaneous, SVO Identified 8. United States 66,942,203 67,057,288 ...67,181,264 ...65,874,663
Funds and Hybrid Securities (Unaffiliated) 9. CANAUA. ... [ et | e ssssiens | stestes st es st sentens | sresaesess ettt s e naes
10. Other Countries 13,800,511 13,716,538 ...13,827,342 ...13,630,000
11. Totals......ccoocoe. 80,742,714 80,773,826 ...81,008,606 ...79,504,663
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 156,117,155 | covovvvvricrecnes 156,103,561 | .ovovvvervrreens 156,722,438 | ...cccovvvrincnens 152,321,516
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouevuenec 156,117,155 | coooovveerris 156,103,561 | ..ooeverrrrerens 156,722,438

S104




Annual Statement for the year 2017 ofthe AMerican Commerce Insurance 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

GoIs

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

...1,663,025

6,790,788

256,555

9,500,198

3,619,563

6,397,872

...14,004,313

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

Totals

............... 5,633,493

............... 1,448,210

............... 6,081,820

..... 7,081,703

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

5.6
5.7

............... 6,846,182

............. 15,877,775

............. 45,486,830
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Annual Statement for the year 2017 ofthe AMerican Commerce Insurance Company

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

..8,594

..... 18,848,516 |..
...... 995,860 |..

24,147,735 | ...
..... 995,860 |...
..35,979 | ...

..... 999,531

....26,723,639 | ...

...44,654

21,120,872 |....
...995,860 |....

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............. 41,142,269 | ..o v 3,544,361 XXX.ooveeveins | ceeinenn.55,563,140 v 46,370,324 v 47,511,574 | .............8,051,566

...3,026,863




Annual Statement for the year 2017 ofthe AMerican Commerce Insurance 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 Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
10.1 NAIC 1o | (@)eree008,509,207 | covnvnnvnn. 42,798,129 |....ccveen. 64,977,529 |............ 10,928,532 | ..o 3,724,184 | o0 [ 130,937,581
............................ 18,848,516 ceeennn 24,147,735

.995,860 995,860

. ..11,078,429
......................... 71

10.8 Line 10.7 asa % of Col. 7.........
1. Total Bonds Prior Year
............. 31,747,982 | ............52,288,714 | .............9,611671 |..............3,691,113 108,044,475 | ......................78.6 | ...........103,488,707 |...............4,555,768
..... 20,317,212 |.. 2,071,641 ..26,723,639 ..21,261,124 |.. 5,462,515

...999,531 .999,531

999,531 | .o .
..44,654 |..

11,335 | . 1,059 44,654
...................................................................................... 0
............................................................................. 1,566,200 soeeene... 1,566,200 cienienne: 1,566,200
11.7 Totals.....ociivciiici .10,714,206 |.... .36,105,817 |..... 73,616,792 |.. 5,257,313 137,378,499 .127,360,216 |..

L0IS

11.8 Line 11.7 as a % of Col. 9. .78 ....26.3 ...53.6
12. Total Publicly Traded Bonds
12,1 NAIC Tttt seenas | crsessentnnenn 8,509,207 |..ovvvvenee 38,754,041 |............. 60,970,051 |.............10,928,532 |............... 3,724,184 . 103,488,707
............... 4,299,946 |.............16,820,926 521,261,124

...999,531

.995,860 |.. .
................... 44,654

............... 1,566,200
127,360,216

............... 8,516,630 |............43,072,121 | ...........78,795,431 | ............10,930,360 |...............3,724,184
. .59 ..29.7 . w5

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

13. Total Privately Placed Bonds
131 NAIC Tttt ssenes | cbebsess st essesentestenenes | seseseesseeaa 4,044,088 |............... 4,007,478 | oooeeeeeeeieeneineineens | ceeesinsineenseessneineienns | nerseesssensseessssesssseenes | sesessseeenes 8,051,566
999,273 | ..o 2,027,590 | .o | e | e | e 3,026,863
. .0

..... ..6,035,068

..11,078,429

13.8 Line 13.7 as a % of Col. 7..... ..54.5 |. 0. .00 .. .0. . [ I XXX XXX, ...100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10..........cccocerevees | covvrrrveieriiininnnnn0.0 | o322 | e 39 | e, [OX0 ) 0.0 . R P, 0.0, N ST 0.9, S PIy 0.0, CNNE ST .0 S ST 71
(@) Includes $.....11,078,429 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.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S....... 0; NAIC3S....... 0; NAIC4§.....0; NAIC5S..... 0; NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations
1.2 Residential Mortgage-Backed Securities... . .
1.3 Commercial Mortgage-Backed Securities..... IO JETR RN
1.4 Other Loan-Backed and Structured Securities..

...153,062 |. .4,970,410 |...

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

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

80IS

3.5 TOtAlS. ...t snnesesnensnsnersesnsnennns | nnnssrsnseesnnenernnns0 | areeieennnnee3,019,963 | iiiiinnnn8,397,872 |00 3,986,878 | o0 [ XXX
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtioNS.........cvurerircircrierinereierssiereresissineneressissisesensesinnene | esesninennssnnnnnnssenns | eoneereneren 0,003,493 [ riviiiiiren 1,448,210 | oo | v | e ) .9 S
4.2 Residential Mortgage-Backed SECUNTIES. ..........crirrrininicreiniieins | eerinrinennessinnineenins | erveeesissesesesssnssenns | eenesesessssssenesesenes | seressesinesesessnssensens | cossesesessesssssnenessnssnns | seererenes XXX

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

5,633,493 |....cocccunne 1,448,210 L 6,081,820 A 7,081,703 | oo

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

5.1 1SSUET ODlIgAtioNS.........couuvueiiiiiiiii i | e 3,113,165 |..ccconnnn 4,656,889 |............ 11,235,731 | ..o 3,993,370 | .o | s )9, CONIT PO 22,999,155 | ..o 147 | 22,730,340 | ..ooveiiiinns 165 | 22,999,155 ..o
5.2 Residential Mortgage-Backed Securities...............coocovvrrnnirnrnniininns [ v 3,697,231 | ........... 10,020,250 |.............. 4,317,963 |.............. 2,696,021 | ...occoviiinne 179,823 | .......... )9, ORI PR 20,911,288 | ..o 134 | 8,176,285 | ..o 6.0 | e 20,911,288
e 35,786 |. ... 143,143 |... .178,929 |. 161,036 | ... . .518,894 | ... 3. ..692,069 .518,894 |.
.1,057,493 1,057,493 | .07 | | 0.0 [ 1,057,493
6,846,182 | ............ 15,877,775 |...........15,732,623 |.............6,850,427 |.................179,823 | .......... XXKovveriein i 45,486,830 | ....ccoocoveeeenn291 | 0nnn. 31,598,694 | 230 | 45,486,830

Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations

............ 16,175,729
.18,134

............ 69,628,306
....35,979

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 ofthe AMerican Commerce Insurance 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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8

Column7 asa
% of Line 10.6

9
Total from Column
7 Prior Year

10

% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
10. Total Bonds Current Year
10.1 1SSUET OblIgatioNS.......vvveeerieiieiririeiesieee e 35,056,084 79,562,495
10.2 Residential Mortgage-Backed Securities 10,521,767 |.............. 4,326,557
10.3 Commercial Mortgage-Backed SECUMtIES. .......oevvvrierririeirreirinnen | eereireiniennes 35,786 | .ovvvvrieinne 143,143 | ..o 684,892
10.4 Other Loan-Backed and Structured Securities............ccocvevrerevirvrecnne [eoveinerennn.840,903 | ............2,394,488 | ... 256,555
10.5 SVO Identified FUNGS.........cccooeviveireieresieeseeeceeeeeeeeeseeessenes | eeereeeen X% Kueieeicens | eereee e XX [, XXX oo
10.6 TOAIS.......cveieieiceeectee st | eveeienseneis 8,516,630 |............ 48,115,482 |............ 84,830,499 |............ 10,930,360 |.............. 3,724,184
10.7 Ling 10.6 858 % Of COL 7....ovveiereieiciesi ettt sensniens | everesississsessesneas 5.5 | v 308 | oo [ 7.0 | oo 24
1. Total Bonds Prior Year
11,1 1SSUET OblIgatioNS.......cc.evvivireieiiirieiese e | evseenniennes 8,615,848 |............ 29,670,459 | ............ 70,068,835 |............ 10,727,204 | .............. 5111416 | ......... ) 0.9 GRS DR ) .9 N PO ).0.9 G B 124,193,762 | .ooovveveenes 904 |.......... 114,682,522 |.............. 9,511,240
11.2 Residential Mortgage-Backed SECUMIES. ..........covviveieriinrniernenieiens [ cvrreireinninnns 956,995 |...covvvnnn 4,562,414 |.............. 2,506,947 |....cccovvrrnns 690,721 |.covvreennn 145,897 | .......... ) 9.9 G DI ) 0.9 R PR D.0.9 N PO 8,862,974 | oo 6.5 | 8,862,974 | ..o
11.3 Commercial Mortgage-Backed SECUMLIES............ovvrvverereeeieinrirrieiens | e 44,891 |..oovireerene 179,564 |...covvevnee. 731,498 |...cocovevne. 243159 | oo | e ) 0.0 G DR ) 0.0 I IO D00 SN DO 1,199,112 | oo 0.9 | 692,069 |....ccovvnne. 507,043
11.4 Other Loan-Backed and Structured SECUMtES. ..........cvvvreveerineeeriiniees [ erririinnnns 1,096,472 |....coevne. 1,693,380 |...ccovrneee. 309,512 | covvrereias 23,287 | .oveeevereseerniieenns | e ) 0.9 SN DO ) 0.0 I IO D09 T PR 3,122,651 | oo, 2.3 | 3,122,651
11.5 SVO Identified FUNGS..........coevcveieeieieceieee s | ceerenias .0 S P .0 S P .0 S I 0.0 S PR D0, S [UURRO IO XXX oo e, DS O [ 0 .
11,8 TOAIS. ..ottt | evaesieaans 10,714,206 |............ 36,105,817 |............ 73,616,792 |............ 11,684,371 | ..o 5,257,313 | oo (V)N I ) 0.0 I PO D09 S BT 137,378,499 | oo 100.0 |.......... 127,360,216 |............ 10,018,283
11.7 Line 116858 % Of COL 9...uvveiieieeice e veiniens | eversissienesinieneas VKT 263 | e, 536 | oo, 8.5 | i, 38 | i 0.0 | .0, S P .S S 100.0 |..oooneenas 0.0, S 92.7 | oo, 7.3
12. Total Publicly Traded Bonds
12.1 1SSUET OblIgatioNS.......co.cvecveieeiecicisieeicsie et | eveisnienees 3,866,227 |............ 30,012,723 |............ 74,033,390 |.............. 7,980,248 |...coovuv 3,544,361
12.2 Residential Mortgage-Backed Securities... 3,773,714 |. 10,521,767 |... 4,326,557 |. 2,772,047 |... .179,823
12.3 Commercial Mortgage-Backed SECUMEIES. .........ccvevererinieieriseniee | everesieiennnns 35,786 |..covevriernens 143,143 | ..o 178,929 |....ccvvevn 161,036 | ..ooovieieeeicieins
12.4 Other Loan-Backed and Structured Securities...........c.cccveveveveveveverivenenes | oeinenennnn.840,903 |.............2,394,488 | ...............256,555 | oo 072
12.5 SVO Identified Funds XXX.
12.6 Totals 8,516,63! 78,795,431 |............10,930,360 |.............. 3,724,184
12.7 Line 12.6 @58 % OF COl. 7....vvvecreeecercs e | oovevsssiesesesesnnns 59 B3 | i 15 | 2.6
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10............c.cocoevereverevereces | coveeeeiecccinn 55 D05 | el 10 | 2.4
13. Total Privately Placed Bonds
13.1 1SSUET OblIgatioNs..........cocvivieeiciiieieseieieie e | cenveneesssssnessesssseniens | seereerenneneD, 083,381 [ 105,529,105 | oo | eveeieveienienieeeenies | ceeeeeen XX e 10,572,466 | o688 | 9,511,240 | oovevverereeciaes 6.9 | XXX oo [ 10,572,466
13.2 Residential Mortgage-Backed SECUMEIES.........ccoiueuriirniinrieeiiiies e | s | cinenseessnnssssssennnns | eosnnssssssessssssssnnses | svsssessnssesnsesessssnnes | serenrns XXKurennnnens | wvveenenesnnnnrerernns0 | vvveveeniereinnennn 0000 | v [0 0.0 [ 9,9, GO IR 0
13.3 Commercial Mortgage-Backed SECUMHES. ........ccveriereiirieeisiieiiens | eveireiseisiesesssnes | venesnsnsesssssensennes | enenernnnennenD09,983 | eviiiiieieiniieieineiens | eevvneieinsinnieeisnienns | conveneeed X% [eeereinneenen 305,963 | o 0.3 [ 507,043 | oo 04 [ D.9.9. S DU 505,963
13.4 Other Loan-Backed and Structured SECUMHES............crurrreiiirieieiienis [ rrrireieinsissieeinseis [ ernneeeinsnseesssnsenens | eveensesensssnsensessnnns | seiessesssssssessesssnsenses | sersessesssensessnsseseens | soenreens XX Kunrrerrernnns | ervesnsnsensnnienneens [ o000 | v (0 0.0 { e ) 0,0 GO IO 0
13.5 SVO Identified Funds K01 I (O 0.0 [civnns D S [P 0
13,8 TOAIS. ..ottt ettt sseseas | ersesesnsesae s ensene (1 I 5,043,361 |............. 6,035,068 | ....coovvererrrrins (0 RO (01 N (0] IS 11,078,429 | oo A I 10,018,283 | .ovoverercrerae, 7.3 e D00, S D 11,078,429
13.7 Line 13.6 @58 % O COL. 7....vovevceeeeeeee et seinins | everenssseseesnssnans 0.0 | e 45.5 D45 | 0.0 | oo 0.0 | oo 0.0 | oo 100.0 ..o D00 S P ) 0.0 I U D00 S PO XXX ovvvveies | e, 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.........ccccoerrrerereererions | cvvereriiieisieninnad 0.0 | oo, 32 | e 3.9 | e 0.0 | oo, 0.0 [ oo 0.0 | oo, 71 [, .0, S P ). 0 S R .0, S P 0.0 S 7.1
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Pt. 2 Verification
NONE

Si10, SI11, SI12, SI13, SI14, SI15
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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 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/A.C.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./A.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002 ACRES
OF LAND ON FOUR SEPERATE PARCELS COLUMBUS.. 01/29/1999. | 08/15/2013. 4,603,776 1,344,002 | . .2,475,000 ..126,319
0299999. Properties Occupied by the Reporting Entity - Administrative. 4,603,776 0 .1,344,002 | ..... .2,475,000 0 0
0399999. Total - Properties Occupied by the Reporting Entity.. e 4,603,776 0 .1,344,002 | ..... .2,475,000 . 0 0
0699999. Totals 4,603,776 0 ..1,344,002 .2,475,000 ..126,319 0 0
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SCHEDULE A - PART 2

Location

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

6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition
Acquired by Purchase
ADDITIONS TO: THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002 ACRES
OF LAND ON FOUR SEPERATE PARCELS COLUMBUS OH...... 12/31/2017. | VARIOUS, .1,344,002

0199999. Total - Acquired by Purchase

.1,344,002

0399999. Totals

.1,344,002
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Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO03, E04, EO05, E06, E07, E08, E09
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SCHEDULE D - PART 1

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

ol

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 HZ 6 |U.S. TREASURY NOTE ..148,594 |...100.895 149,937 1685 | v [ e [ s 3.875 |...... 3.990 |MN...... 06/09/2008. | 05/15/2018.
912828 KQ 2 |U.S. TREASURY NOTE . .454,816 |...101.711 433,380 (5,995) [ ..ouvereererrenins | cerrnrineiieeineens | e 3125 |...... 1.664 [MN...... 05/06/2014. | 05/15/2019.
912828 QY 9 |U.S. TREASURY NOTE......ccccomirmrrernrnririrnnissnnnensnsssensssssssesssssssssssnensnns | 9D | oo | vovevverins [rvvvrnnend ] | e 625,797 |...100.371 603,125 (5,315) 2.250 |...... 1.348 | JJ....... 10/02/2013. | 07/31/2018.
912828 SF 8 | U.S. TREASURY NOTE ..3,747,656 |....99.523 | .............3,732,112 | ..... .3,750,000 | .oooorenee 3,748,077 420 [ .o [ e [ 2.000 |...... 2.013 |FA....... .75,000 | 01/20/2017. | 02/15/2022.
912828 VJ 6 |U.S. TREASURY NOTE e . 792,666 ....785,000 | ... 788,954 [(SKE:) ] N [ORRIN [ 1.875 |...... 1.668 |JD....... . coeeen 14,719 | 07/22/2015. | 06/30/2020.
0199999. U.S. Government - IsSUET OblIGAtIONS. .........cvuureesiieseriiieisenserisssessesssnsssenssessssesseessnnenas 5,769,529 | XXX | .nn5,701,940 | i 5,710,000 | ..ocvornve. 5,723,473 | oo (V)] [ (12,263) 0 0 XXX XXX XXX | e 43,857 | ........ 122,313 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  GW 2 [ GNMA POOL H0781113.....coieirerieirirssierssisiesssisssessesssssssensssssessessssssnses | severes JES [T DO T 75,131 | .. 116.218 | oo 84,236 | .o 72,481 | .. 74,197 (24 IR SRR IV 7.000 |...... 6.710 |MON... | ccovvrvrrnene 226 | oo 5,074 | 11/14/2001. | 11/15/2029.
38377V T8 9 | GNMA REMIC TRUST 2011-68......cvuurerirerisissnisssrsssnssenesessssnssssnsssnssnsssessneass | oaeeeas Y L] 1 I 557,047 |..103.421 | oo 568,815 | ..ooone. 550,000 | ... 552,443 (274 [T RN B 4.000 |...... 3.759 |[MON... | .coovrrnnes 1,833 | s 22,000 | 12/18/2013. | 07/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed Securities s | enrsnisnnsid 632,178 XXX | i 653,051 [ .o 622,481 | oot 626,640 | ..o, 0 (934) 0 0 XXX XXX XXX | e 2,059 | oo 27,074 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
83162C  TA 1 |SMALL BUS ADMIN GTD DEV PTC....cooviiriririiiiniiinsiienissesssssssnssssnsenesesens | ....... | . | ........... 4[ ........... 1 I 2,565,862 |...105.724 ..2,458,089 .2,325,006 (3,940) [ ..o | | s 4.380 05/03/2012. | 01/01/2030.
0499999. U.S. Government - Other Loan-Backed and Structured Securities . 2,565,862 XXX ..2,458,089 | . .2,325,006 | .. . (3,940 0 0 XXX XXX XXX
0599999. Total - U.S. GOVEIMMENE.......oivririsiiserisrssenssesessisserssssssssnssensssesssesssnsaa 8,967,569 XXX ..8,813,080 | ..... 8,657,487 | .. . I (17,137) 0 0 XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
130630 AD 0 |CALIFORNIAST. 1,012,180 |..... 99.684 .996,840 .1,000,000 (1,376) 1 2.367 06/06/2017. | 04/01/2022.
20772) M2 5 |CONNECTICUT ST. . ...2,080,600 |..... 99.218 ..1,984,360 2,000,000 (7,788) [ oo | e | e 3.330 03/15/2016. | 08/01/2025.
419791 YT 9 [HAWAII STATE.....oiviiirireinireinnissnnnssenseesesssssenssssssssssenssssssessssssnsres | eonenee | oo [eossveeene 1| el TFE | i 2,344,700 |...117.126 .2,342,520 | ..... .2,000,000 (29,783) [ evvuvererrriverens | cevrveierseiseeieninee [ s 5.330 02/14/2017. | 02/01/2026.
442403 FR 7 [HOUSTON TEX INDPT SCH DIST. 2,744,750 |...104.725 .2,618,125 | . .2,500,000 .(94,622) ......5.168 07/21/2016. | 02/15/2034.
594612 BG 7 |MICHIGAN ST 1,985,960 |...100.899 ..2,017,980 | ..... .2,000,000 831 | s [ e [ 3.500 11/22/2016. | 05/15/2030.
605581 FD 4 |MISSISSIPPI ST. ...2,000,000 |...102.030 2,000,000 3.529 02/04/2015. | 10/01/2030.
677522 SU 9 |OHIO ST. . ...1,000,000 |..... 99.402 | ..occvoeerrrrn.994,020 | ..............1,000,000 | ..coooenne 1,000,000 [ .ooceomeemrererrenies | rererneersenineineiis | vereseersseineinens | oneerenneeseesenes | e 2.850 10/11/2017. | 11/01/2027.
882723  YS 2 |TEXAS ST...ccovmimirriririinnns 1,020,380 |...102.903 | ..............1,029,030 | ..............1,000,000 | .......c..... 1,016,177 [NESY4 ] RN [VRRTRIRIN IR 3.682 01/08/2016. | 08/01/2030.
1199999. U.S. States, Teritories & Possessions - Issuer Obligations............ccocinrinnne: . 14,188,570 XXX ....14,023,475 14,004,313 | o0 | e (134,895) 0 0 XXX XXX XXX | s 183,494 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). s . 14,188,570 XXX ....14,023,475 14,004,313 | o0 | e (134,895) 0 0 XXX XXX XXX | e 183,494 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
015302 J6 0 |ALEXANDRIA VA GOt | e 24| 1FE 512,010 |...103.382 503,612 (1,332) [ oo | e | e 5.000 |...... 4690 |JJ....... 09/29/2010. | 07/01/2030.
23223P  CV 7 |CUYAHOGA CNTY OHIO-BUILD AMERICA........c..ovveverrirriierinreieeieninniines | eveene JO IR IOV 1FE| .. ..1,498,635 |..112.251 | ... 21,431,200 | cooiiernnn 1,275,000 | oo 1,448,211 | s | i (18,753) 5.392 |..... 3419 |JD....... 03/24/2015. | 12/01/2025.
249164 LH 5 | DENVER COLO CITY & CNTY ..ocouiiuriierineirseesssisessesseeisesssssisssssessessssssas | soeees PO I I 1FE| cooiei 1,053,000 |...106.353 | .....cccoounee 1,063,530 | ..cooorvrennee 1,000,000 | ..oooeeren1,039,340 | oo [ s (13,680) [ ..ovvvrercereeins [ erverineerneeiseines [ eeennd 4830 |...... 3.231 |FA..... 01/19/2017. | 08/01/2025.
346622 7U 1 |FORSYTHCNTYNC GO | e . 2] ... 1FE 1,000,000 |...104.463 ..1,044,630 1,000,000 | ..covreere 1,000,000 | oo [ | e | e [ 4.248 |...... 4.248 |AO...... 08/18/2010. | 04/01/2023.
447025 UM 0 [HUNTSVILLE ALA. ...t essssssssssssssenssesens. | oeveons . 2| ... 1FE 1,046,000 |...104.482 | .... ..1,044,820 1,000,000 (3,897) 3.936 |...... 2.300 |MS...... 09/29/2017. | 09/01/2022.
751120 AJ 5 |RALEIGH N C LTD OBLIG......cccniiueiriiieiiresiieiieeisseissseessseesssssesseessssssssenss | soveees PO I 241 . 1FE| cooiei 1,090,400 |...104.908 | .....cccoo.uc. 1,049,080 | ..ccovvveneee 1,000,000 | ..ovoeerer 1,048,437 | oo [ s (18,891) [ ovverrerrereeins [ e [ e 5572 |...... 3.466 |JD....... 09/24/2015. | 06/01/2035.
930863 U2 9 |WAKE CNTY N C.ooveriiriiiiisii s sensenssssesssnssssssensenssssesns | senenes [ I 2| 1FE| oo 1,000,000 |...107.600 ..1,076,000 1,000,000 | ....cce0ee0 1,000,000 | oo [ [ | e | e 5.100 |...... 5.100 |JD....... 05/20/2010. | 06/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: ettt rnaens 7,200,045 XXX ..7,226,170 6,775,000 | .. ..7,081,703 | .0 | (56,533) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: .. 7,200,045 XXX ] s 7,226,170 [ .o 6,775,000 | ..o 7,081,703 | .o 0 [ (56,533) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
115030 HY 7 |BROWARD CNTY FLAHSG FIN AUTH SIN......cooviiimiriininirinenerssirnnnns | oo IO I 241 ... AFE | oo 42,240 |..100.767 | ...ccovvrrrrerrnens 40,306 | ...coovvriunnnn 40,000 | .. 40,703 (18B) [ cvvevevevererrirenes [ e | e 5.900 |...... 5.284 |AO...... 09/06/2007. | 10/01/2039.
199098 CC 6 | COLUMBUS-FRANKLIN CNTY ......ovveuirumermmerierireeseriesssssssensesesssessssessniens | cevees [P I (. TFE| oo 977,990 |..... 99.284 | ..ocvovrrins 992,840 | ...oovvvvree 1,000,000 | ... 983,408 1,962 | oo | e | s 3.000 |...... 3.255 |FA....... 02/27/2015. | 08/15/2025.
23410B  AB 7 |DAKOTA CNTY MINN CMNTY DEV AGY....ccvvurerierieernrisernerieseneesssissines | aeeens . 2| 1FE .28,138 |...100.048 27,143 (T11) | cevereererineinens [ e [ e 5.150 |...... 4.713 |MON... 10/06/2006. | 12/01/2038.
249218 AX 6 |DENVER COLO PUB SCHS CTFS PART RPN [ 1 e 1FE| o 1,006,800 |...101.843 11,000,000 | ...ocovveue 1,006,086 (714) 3.098 |...... 3.000 |JD....... 01/30/2017. | 12/15/2024.
254840 AP 6 |DISTRICT COLUMBIA TAX........... @ | | 593,363 |..... 99.098 1,160,000 52,014 | oo | eerrerieninenineis | e | e 4.755 |N/A..... 03/26/2004. | 07/01/2018.
3133EG NR 2 |FEDERAL FARM CREDIT BANK.......ccooourrvirnrinniieniisnsiisssisessisssssssssisnes | ceveees e ...1,500,000 |..... 92.797 1,500,000 | ....ccc0eee 1,500,000 | ooocvoviiriiiniienis e | | e | v 2450 |...... 2.450 | JJ....... 07/26/2016. | 07/26/2032.
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3133EH NR 0 | FEDERAL FARM CREDIT BANK........coviuiiiiiireiireireeiseisesiesieeissessssisessenes | s [P0 IR IV L [P 1,496,730 |..... 98.595 | ..ovvvrnne 1,478,925 | ..ccovvvennee 1,500,000 126 | oo [ s [ e 2.580 |...... 2.605 |JD....... 07/26/2017. | 06/15/2027.
3133EH NS 8 | FEDERAL FARM CREDIT BANK........ctvomiiirireriieirinnieiienieseseeissssesienes | s o] ..1,495,500 |..... 98.471 .1,477,065 1,500,000 138 | o [ [ 2.780 |...... 2.810 |JD....... 07/26/2017. | 06/15/2029.
313560 K3 6 | FEDERAL NATL MTG ASSN.....oiuiimiieriieeienisesesissssesssesisseesessssssssssessns | soeees o] . ..3,072,180 |..... 96.499 | ... ..2,894,970 | ..... .3,000,000 (6,894) [ ..o | e | e 2125 |...... 1.853 |AO...... 08/05/2016. | 04/24/2026.
575175  HF 4 |MASON CNTY WASH PUB UTIL DIST......cviiiriiernnieinnrsiersssieesessssesensssnens | sevenes [ 1 e 1FE| e 1,146,020 |...109.229 | .............. 1,092,290 | ..cooconveee. 1,000,000 (28,810) [ eovvvererrrieerens | e [ 6.347 |...... 3.165 |JD....... 06/02/2015. | 12/01/2040.
598113 AQ 1 |MIDVALE UTAH REDEV AGY TAX INC REV. FSSSTTURTRRRRRITS IOV P I 241 ... 1FE| oo 1,527,645 |...104.966 ..1,574,490 1,500,000 (B, 118) [ oo | v | e 6.150 |...... 5.901 |MN...... 06/09/2010. | 05/01/2030.
646136 2B 6 |NEW JERSEY ST TRANSPR TR FD AUTH.....cccostiumiieiierincirineiseiisesnenienins | e . 2| 1FE 2,232,920 |...114.668 | ... ..2,293,360 | ..... .2,000,000 | .... 2,208,512 | oo | e (20,808) [ ..ovvveveverereeins [ crrerierirneeiseines [ e 5.000 |...... 3.562 |JD....... 10/28/2016. | 06/15/2027.
6471IN  JU 0 [NEWMEXICO FINAUTHREV ~ REV.....ccoiiiimminerinerineeneisssisenieniesenns | covees PO I 241 ... 1FE| oo 1,057,090 |...104.485 | .............. 1,044,850 | .....cccoounee 1,000,000 | ..ccovvreeee 1,012,417 (8,251) [ covvvrueererierins | vevrveernerieninenis | s 5.920 |...... 5.002 |JD....... 11/17/2011. | 06/01/2029.
64971W XD 7 |[NEW YORKN Y CITY TRANSITIONAL.......evvrmrrmrimeimeriererneesensssessersesssneens | seves [P ISR IOV 1FE ..503,970 |...101.276 ....500,000 | ... 503,267 (3B4) | evvvneererineirens [ e [ e 3.150 |...... 3.056 |MN...... 01/15/2016. | 11/01/2025.
736746 TR 9 |PORTLAND ORE URBAN RENEWAL & R RED.........ccovvunrermriernrireierisnisernnias | vevenes [N [FSUROOON IF ) I 1FE]| .. ..495,710 |...101.676 | .... A4817T7 | L 452,121 (4,324) | oo [ [ 6.031 |...... 4.064 |JD....... . 05/20/2010. | 06/15/2018.
798153 HA 3 | SAN JOSE CALIF FING AUTH LEASE SRS IO . 2| 1FE 1,504,050 |...100.234 | .....cccoouuee 1,503,510 | .ovvvvrrnnee 1,500,000 | ..cooovrenne 1,500,000 (VX713 SRR [NV IO 5.000 |...... 5.000 | Do | wovvrennnn 6,250 | o 75,000 | 10/25/2016. | 06/01/2037.
80586A AQ 4 |SCAGO PUB FACS CORP FOR GEORGE REV. O [ O I 24| ... 1FE| o 1,082,440 |...104.711 ..1,047,110 1,000,000 | ....cccoooeee 1,023,003 [ ..o | e (11128 [ oo [ e [ e 6.750 |...... 5.465 | JD....... 67,500 | 11/28/2011. | 12/01/2029.
88276P DE 3 |TEXAS ST PUBFIN AUTH O . 2| 1FE 997,500 |...106.879 | .... ..1,068,790 1,000,000 | ... 997,731 T8 | o [ verereeienenesienes [ e 4733 |..... 4.752 |FA....... e 47,330 | 11/12/2014. | 02/15/2036.
914692 X6 0 |UNIVERSITY NEW MEXICO - HOSP REF SOOI OO [P I 2| 1FE| oo 1,000,000 |...101.577 | .ccooovrrennee 1,015,770 | ooveoerennee 1,000,000 | ..coorvvenee 1,000,000 [ .ooceomeemrenerrerins | cererneerenineienins | eereseerneeinsinens | oneeresiseesenienes | e 3.532 ... 3.532 | D | v 1,079 | 35,320 | 05/07/2015. | 06/20/2032.
977100 DA 1 |WISCONSIN ST GEN FD ANNUAL APPROP.......cccviririrrirernrisessssssssesnssssnnes | sorenes I 1] e TFE] o 973,190 |..... 96.197 1,000,000 | ... 975,077 1,887 | | e [ 2183 |...... 2.612 [MN......| o000 3,638 [ oo 10,915 | 06/22/2017. | 05/01/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations 22,733,476 XXX 22,675,233 | oo 22,999,155 | oo (V)] (31,324) 0 0 XXX XXX XXX ...799,237 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3136A7 DJ 8 |FEDERAL NATL MTG ASSN REMIC TR.....covuvmrirereiieirirnereessnenienessesenins | coveens o] 681,704 |..... 97.812 | ... 684,377 | ... 682,126 200 | oo | e | s 3.000 |...... 3.118 | MON... .20,531 | 07/12/2012. | 01/25/2042.
3137B7 R7 6 |FHLMC REMIC SERIES 4298...........cccooseieiierineiienineinseesssessssensesessessssenns | eveons o] .467,632 |..... 99.174 | oo ABTATY | s 461,289 | ... 463,245 (1,591) [ oo | e | e 4.000 |...... 3.310 |MON... .18,452 | 05/02/2014. | 02/15/2054.
B1BTAW  JW 6 | FHR 4136 LV, ssssssienes | sirenes . 1,529,063 |..... 99.360 490,400 | ..ovovrinnee 1,500,000 | ...coovveeee 1,521,626 1,616 [ oo | e | s 3.000 |...... 2.849 |MON... 02/26/2013. | 08/15/2042.
3138ER 2K 5 | FNCL PLEALITTT ..ottt essssesas | soenes ...5,450,229 |...107.461 5,033,401 | oo 5,455,814 5,584 | ..o [ e [ e 4500 |...... 2.554 |MON... 03/21/2017. | 01/01/2047.
3138WG  RK 2 [FNCL PL#AS6789 . o] 870,074 |...103.016 ...818,893 | ... 868,582 (2,435) [ ..o | e | s 3.500 |...... 2.398 |MON... 08/30/2016. | 03/01/2046.
3138WJ B3 1 [ FNCL PLEASBIGT ...t esssisssssessessssssssssssssessessssssssssnns | eveons o] ..8,292,431 |...106.476 7,697,108 (5,925) [ c.vuvevurveerrerins | vevrveeneriseiinens | e 4500 |...... 2.326 |MON... 01/20/2017. | 10/01/2046.
31418A L5 5 |FNMA PASS-THRU PL#MA1247.... NP 1,585,328 |...100.262 .1,505,356 3,318 ......3.000 |.. 11/14/2012. | 11/01/2042.
313978 KW 3 |FNMA REMIC TRUST 2011-30....0cucuuumiiiiuiiniinisniisnsisnsssenssnesssnsssssesnsensseness | oveens e d] . ..2,114,513 |...103.028 | ... 2,024,063 | .... 2,058,417 (2K )] RN [RVRRRIN IR 3.500 |...... 2.942 |MON... 01/20/2012. | 01/25/2039.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... [P 20,990,974 XXX | 20,660,040 | ..o 19,724,487 | c.ocovvnnee 20,911,287 | oo 0 (5,466) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdlwsnons - Commercial Mortgage-Backed Securities
31396P  GT 2 ‘ FANNIE MAE = ACES......oiiiiiiiiiiniisistii s seessssssssssns st sssssnsssnsens | ....... | .. | ........... 4[ ........... 1 I 542,198 |...106.910 | ..o 518,135 | .o 484,646 | ... 518,895 [(Z{0) ] IR [VRORN IR 5271 |...... 4.093 |MON... | oo 2129 | o 26,007 | 02/08/2012. | 10/25/2032.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ . 542,198 XXX | e 518,135 | .coveverre 484,646 | ................ 518,895 | ..ccoovviriinennd 0 (1,920) 0 0 XXX XXX XXX | e 2129 | ... 26,007 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Si
34160P DD 8 ‘ FLA ST DPT MGMT SVCS COP-BUILD AM.....cccotiuuirimrenierinisssesssnsssnssesesenes | ....... | . | ........... 1 ‘ ...... 1FE| o 1,091,000 |[...105.353 | ...cccoov 1,053,530 | .oovvrinnes 1,000,000 | ..ocoovnenne 1,057,493 [ KRST0L0 ) RN [TRRRIR PN 5.986 |...... 2.270 |FA..o| v 24,942 | .......... 59,860 | 01/19/2017. | 08/01/2022.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . s 1,091,000 XXX 1,053,530 1,000,000 ...1,057,493 (33,507) 0 0 XXX XXX XXX | 24,942 | e 59,860 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 45,357,648 XXX 45,267,010 43,884,366 45,486,830 (72,217) 0 0 XXX XXX XXX ....1,572,270 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00203Q  AB 3 | AP MOLLER MAERSK A/S........coiirmerirrmieninninserisssssssesssesssssessssesssssesssesens | voneees DJ.. ...100.300 ..1,003,000 1,000,000 | ... 998,761 189 | oo [ e [ 3.750 |...... 3.771 |MS..... 09/18/2014. | 09/22/2024.
067316 AC 3 | BACARDILTD RESTR....ccootiuiririreirrissiieiiesieeisessss s ssssssssisssssnss | soeees [0 I ..105.351 | .... ..1,053,510 1,000,000 | ... 999,273 218 [ s [ e [ e 4500 |...... 4526 | JJ....... 01/18/2011. | 01/15/2021.
22546Q AP 2 |CREDIT SUISSE NEW YORK.......ocivriniireriiirirrieisissiesssssseessssssssessssssnsne | seveees Do 103474 | e 1,034,740 | ..cooveneee. 1,000,000 (1,286) 3.625 |...... 2.983 |MS...... 10/02/2017. | 09/09/2024.
25152R XA 6 | DEUTSCHE BK AG LONDON......ccstvimirmerimrirriremssssinensessseessenssssssssnsssssnnns | sevees [0 ISR IOV 2FE ...1,046,330 ...100.672 ..1,006,720 1,000,000 (4,595) [ ..oocevnrinerireris | v | s 3.700 |...... 3.126 |MN...... 01/14/2015. | 05/30/2024.
25243Y AU 3 |DIAGEO CAPITAL PLC......coieiimriiiiinrisrisiissiiesiesisssisssssssiessesisssssssinns | oveees D | 1FE]| .. ..1,632,347 |..... 99.983 | ... ..1,629,723 1,630,000 (265) [ cvveverrerrrienns [ e | e 2.625 |..... 2.598 |AO...... . 04/20/2017. | 04/29/2023.
404280 BB 4 |HSBC HOLDINGS PLC........cocuiiimriirienirrinneiesiesssiesiesesssssssiessssenssesssssesns | ooveons D oo | v 1FE| oo 1,038,270 |...103.714 | ..ccccvvnnnee 1,037,140 | ..coovvrrnnee 1,000,000 (1,625) [ ..o | e | s 3.900 |...... 3.395 [MN....c.| vrerrenn3,900 | oo 19,500 | 07/25/2017. | 05/25/2026.
63253W  AG 6 | NATIONAL AUSTRALIA BANK.......ovirimriiriieisneineissseesesessessssessssssssssenes | sevens [0 IV IOV 1FE ..2,014,800 |..... 99.723 ..1,994,460 2,000,000 ...2,010,688 (A,112) [ oo | e | e 2125 |...... 1.802 |MS...... .21,250 | 05/02/2017. | 09/09/2019.
714264 AM 0 | PERNOD RICARD S A P I D | e 2FE| .. ..1,033,100 |...100.437 | .... ..1,004,370 1,000,000 | .. ...1,028,829 (3,085) [ ..ooevnrverrieris | v | s 3.250 |...... 2.853 |JD....... v 32,500 | 08/10/2016. | 06/08/2026.
75625Q AE 9 |RECKITT BENCKISER TSY....otiiiiiriririmieemerissssiessenssssessssssssessessssesssnsans | voneees D 2| ... 1FE 1,997,420 |..... 97.663 | ..ovvvvrnene 1,953,260 | ..coovvrvenee 2,000,000 | ..ovvereeen 1,997,514 94 | oo [ s [ e 3.000 |...... 3.015 | Do | w833 | 30,000 |08/01/2017. | 06/26/2027.
822582 BT 8 | SHELL INTERNATIONAL FIN......cooiiiiiririiiieireniisisierseseersssisesessssisnsnies | sevnes Do 1] e 1FE| oo 1,528,230 |...100.001 | ..ocvvvenee 1,500,015 | .ooovvvirnee 1,500,000 | ...ocvoenee 1,524,545 (2,590) | coovveereeernniee v [ s 2.875 |...... 2.655 |MN......| .cceeernn6,109 | oo 43,125 | 07/26/2016. | 05/10/2026.
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90261X  HK 1 |UBSAG STAMFORD CT......ccovriiiiiiimieiireiicesieseeiesessesessessssssessssessssesenns | cereees [0 SO I 1FE| oo 500,665 1920 | ooivieeeri499,600 | oo 500,000 | ... 500,364 (157) [ oo [ e | e 2.350 |...... 2316 [MS.....| oo 3,101 | e 11,750 | 01/22/2016. | 03/26/2020.
025816  BR 9 |AMERICAN EXPRESS COMPANY e | s . 2] 1FE 999,370 1,000,000 | ... 999,385 15 [ e [ [ 3.000 |...... 3.010 |AO...... 5,083 10/23/2017. | 10/30/2024.
03040W AN 5 | AMERICAN WATER CAPITAL CORP........cccoommmvimerriremiiirereiieseeienesiresesiennies. | cevinas [ [ (] 1FE| 1,497,270 1,500,000 | ...ccovvennee 1,497,538 237 | oo | e [ 3.000 |...... 3.021 |JD....... . 11/14/2016. | 12/01/2026.
03073E AL 9 |AMERISOURCEBERGEN CORP.........ccccomiimiinriniiieniirisiissiiesieniesessiins | oveens [P [ o AFE | o 994,010 1,000,000 | ... 995,898 TG LG PUOTORORPOOS IPOOTPPORTORPORPPIRS IOV 3.400 |...... 3472 |IMN......| oo 4,344 | 34,000 |07/08/2014. | 05/15/2024.
032511  BJ 5 |ANADARKO PETROLEUM CORP......... ST PR [ [ (] SFE| o 999,400 1,000,000 | ... 995,860 (3,726) ET I OURRRROROS IO IO 3.450 |...... 3.457 |U....... .34,500 | 07/01/2014.| 07/15/2024.
035242 AP 1 | ANHEUSER BUSCH INBEV FIN INC.........ccoovviriiriiinreiinreiisereiieeneiseneinne | s . 2] 2FE 1,038,840 |...103.198 | .... . 1,000,000 | ..ooovvennee 1,037,551 (1,289) [ oo | e | e 3.650 |...... 3.106 |FA....... 09/11/2017. | 02/01/2026.
035240 AD 2 | ANHEUSER-BUSCH INBEV WOR.........cccovviimriiniiineiisseisseisseissesisnsiinns | e [P L TFE| i 1,032,773 |..104.518 | ............ 1,045,180 | ..cccooouuneee 1,000,000 | ...ccoovvuuee 1,026,524 (,081) [ oo | e | e 3.750 |...... 3.047 | W....... 12/21/2016. | 01/15/2022.
037833 CD 0 |APPLEINC OSSP OOUPSPUSPORSPUUPPPOURTORS UUSPOPIN VRN VOPROOPY Il VPO 1FE ...2,060,300 |...104.217 ..2,084,340 | ..... .2,000,000 ...2,058,669 (1176) [ oo | e | e 3.850 |...... 3.682 |FA...... 08/08/2016. | 08/04/2046.
037833 CJ 7 |APPLEINC s | e N [T I 1FE]| .. ..1,009,810 |...102.437 | ... ..1,024,370 .1,000,000 | .. ...1,009,092 (T18) | ceveveerrirrivens [ [ 3.350 |...... 3.231 |FA...... e 16,750 | 03/06/2017. | 02/09/2027.
06406H CV 9 | BANKNEW YORKMELLON........cooviiriiimiiireiieceiieceeiesesiesesieseseesesiesenins. | cevinas . 2] 1FE 1,132,681 |...103.768 | ............. 1,141,448 | oo 1,100,000 | ..cccovvennee 1,125,570 (3,843) | oo | e | e 3.400 |...... 2992 [MN....| e 4779 | 37,400 |01/08/2016. | 05/15/2024.
06051G ~ FX 2 |BANK OF AMERICA CORP..........ocoomriiinrrinniinnciinsssssisesssnssisssissnsinnns | s [P (USRI [} I 1FE ...1,047,500 |...102.240 ..1,022,400 1,000,000 (4.377) [ oo | e | s 3.500 |...... 2.931 |AO...... .35,000 | 09/01/2016. | 04/19/2026.
10112R AX 2 |BOSTON PROPERTIES LP..........coooiiiriiiireiiiniiisneisseissesesnesissesissssessnnens | coneees [P (SOOI I 2FE| .. ...1,549,621 |...101.589 | .... ..1,491,326 1,468,000 (7,990 | oo | e | e 3.650 |...... 2.950 (FA...... coenrn..53,582 | 09/21/2016. | 02/01/2026.
12189L AM 3 |BURLINGTON NORTHN SANTAFE..........ccoovvvvnriirannnes e [ [ o 1FE| i 1,974,800 |...101.877 | .....ccco...e. 2,037,540 | oo 2,000,000 3,255 | oo [ e [ e 3.000 |...... 3197 [MS.....| e 7,667 | .o 60,000 | 12/23/2015. | 03/15/2023.
124857  AS 2 |CBS CORP.......cevoririciinrieninissississiiesiesissssssssssssessesssssssessssssssessens | cevonee | oo [ evvenneen T [ e 2FE ..1,985,860 |..... 97.510 ..1,950,200 2,000,000 730 [ e [ e [ e 2.500 |...... 2.641 |FA...... 09/13/2017. | 02/15/2023.
172967 HT 1 |CITIGROUP INC IO I N ST (P 2FE| .. ...1,023,020 |...103.724 | ... ..1,037,240 1,000,000 | .. (2,230) [ .ooocernrererrerins | e | s 3.750 |...... 3464 |JD....... e 37,500 | 12/04/2014. | 06/16/2024.
19416Q EG 1 | COLGATE-PALMOLIVE CO......oovrviirriirriireiinreiinsesissssssssssesssssssssssssinns | ceveees [P I o 1FE| e 1,895,719 |...103.055 | ....ccocoeenn. 1,866,326 | ...oocovvnneee 1,811,000 | .covvrvennne 1,890,451 (5,268) 3.250 |...... 2483 (MS......| 017,330 | o 29,429 | 07/20/2017. | 03/15/2024.
20030N  BS 9 |COMCAST CORP........coorvirriiirriiineiienesisnnsisnssissssissssissssessssssssssssssssssnnss | eovenes | oo | s | oo 1FE 530,320 |...100.743 | ................503,715 | ....... 500,000 | ... 526,314 (2,981) [ oo | e | s 3.150 |...... 2416 |MS...... 15,750 | 08/25/2016. | 03/01/2026.
20826F AD 8 | CONOCOPHILLIPS CO.. s | e B ST B 1FE| .. ...1,673,320 |...102.955 | ... 1544325 | 1,500,000 | ...ccovvennee 1,552,891 (T182) | oo | e | e 3.350 |...... 2.764 |MN...... coerer.50,250 | 01/30/2015. | 11/15/2024.
126650 CU 2 [CVSHEALTH CORP......cooooviiieinriiencissisessssnssissssssssssssssisnes | coveoas [P L 2FE| oo 2,066,000 |..... 95.876 | ..ccovvvvnnne 1,917,520 | ..ccoovveneee 2,000,000 | .... 2,056,953 (6,215) | oo | e | e 2875 | ... 2488 [JD.ccooos | oo 4792 | 57,500 | 07/14/2016. | 06/01/2026.
233851  CS 1 |DAIMLER FINANCE NALLC.......cooiviiriiireiieneiieneieceeiesesiesesiesesissesesnenens | s [ (U i I 1FE ...2,036,080 |...100.428 ..2,008,560 2,000,000 | .... 2,033,400 (2,680) | oo | e | e 2.850 |...... 2411 (... 08/29/2017. | 01/06/2022.
260543  CJ 0 |DOW CHEMICAL CO.....ccovvrrirrriiinniinsiisssiisssssssisssinsssssssissssssnssssnnss | oo U SO I 2FE ...1,064,440 |...102.885 1,000,000 | ....ccovueeee 1,054,354 (7,583) [ oo | e | s 3.500 |...... 2.586 08/30/2016. | 10/01/2024.
278865 AV 2 |[ECOLAB INC.......cooooiriireiisreriesenisseiissneisssnesensisensssssssssssssssssssssnssssnssnns | oveeee | oo | coneveneen ] [ nFE ] 1000000.1,999,120 ... 95.862 2,000,000 78 2.700 10/13/2016. | 11/01/2026.
67019E  AB 3 |EVERSOURCE ENERGY... ...103.575 11,205,000 | .. (23,892) oo 4500 01/22/2016. | 11/15/2019.
30161M  AH 6 | EXELON GENERATION CO LLC.. ...103.052 2,000,000 | .... 2,043,907 . (16,631) [ ..o | e | e 4.000 03/28/2016. | 10/01/2020.
30231G  AF 9 |EXXON MOBIL CORP..........ccoorvverrimririennrisnerissniesnesissnsisnssssssssissssessnnns | oveeee | oo | cenvveveen ] [ e IFE ] i0....967,000 | ... 99.661 1,000,000 | ... 974,334 3144 | i e [ 2.709 08/13/2015. | 03/06/2025.
313747 AS 6 |FEDERAL REALTY INVT TR. ..100.910 ..1,009,100 .1,000,000 | ... 993,772 ......3.000 07/16/2012. | 08/01/2022.
345397 WW 9 |FORD MOTOR CREDIT COLLC... ...101.289 ..1,012,890 1,000,000 | ..cccoovvveee 1,012,636 [ ..o | cevrrrrienneena(84) [ o e [ 3.664 12/13/2017. | 09/08/2024.
369604 BG 7 |GENERAL ELECTRIC CO ...103.039 ..1,545,585 1,500,000 3.375 03/15/2016. | 03/11/2024.
37045X AZ 9 | GENERAL MOTORS FINANCIAL CO INC.... ...104.209 ..1,042,090 .1,000,000 ....4.300 12/13/2017. | 07/13/2025.
3733IN  AH 4 | GEORGIA-PACIFIC LLC. ..102.772 .1,027,720 1,000,000 | ..cccvveee 1,003,316 | oo | eevieenieeeen(B16) | e | e [ 3.600 11/25/2014. | 03/01/2025.
38141G WC 4 | GOLDMAN SACHS GROUP.. ...100.392 ..1,505,880 21,500,000 | .oooovreerr 1,506,364 [ e | v 1,346) | e [ [ 3.000 .33,750 | 04/03/2017. | 04/26/2022.
437076 BK 7 |HOME DEPOTINC.... Al . ...103.347 ..2,066,940 .2,000,000 .r3.350 .67,000 | 06/15/2016. | 09/15/2025.
46625H RL 6 | JPMORGAN CHASE & CO.......coorvvirriinciincnececnssessessessissinnns | e, . 2| 1FE 979,960 |..... 99.344 1,000,000 2,830 | oo [ s [ 2.700 .27,000 | 01/10/2017. | 05/18/2023.
491674 BG 1 |KENTUCKY UTILS CO....cccivrvriririiriiinnieseiiesssississsissssessssssssssssssisnes | ceneees U (USRI 1FE ...1,483,890 |...123.388 1,500,000 321 [ e | 5.125 .76,875 | 07/31/2011.| 11/01/2040.
494550 BM 7 |KINDER MORGAN ENERGY PARTNERS (SRR PR JU [FOROPRO  I 2FE| .. ...1,008,790 |...100.508 1,000,000 (881) [ ceveveeverervienes [ oo | e 3.450 coenen.34,500 | 02/06/2013. | 02/15/2023.
55279H AK 6 | MANUFACTURER AND TRADERS........c.ccoeummririrnieineiiesissessnsissssssssesssnnnns | svisens . 2| 1FE 957,350 |..... 99.542 | .....cccee...995,420 | e 1,000,000 4,056 | ..o | e | s 2.900 |.....3.430 |FA.....| e 11,681 | . 29,000 |08/04/2015. | 02/06/2025.
57636Q AB 0 |MASTERCARD INC.......ccccoomiimiiriiniinisniississsssssisissssssssssssssssssssenns | coeees R IR IO 1FE ...1,5611,010 |...103.847 1,500,000 (1,109) [ oo | e | e 3.375 .50,625 | 10/21/2014. | 04/01/2024.
58933Y AR 6 [MERCK& COINC.......ccoovvirriireisnsissscs s | cnneies R (U I 1FE| .. ..1,002,630 |..... 99.595 1,000,000 | .. (277) | ceveveerrcnnieens [ [ 2.750 ceerennn 27,500 | 02/18/2016. | 02/10/2025.
59156R  BM 9 [METLIFE INC.....coooviiiiicciesessessseseissinsssssssssssssssssssssnsios | oo [P L TFE| 981,160 |...100.091 | ..............1,000,910 | .............. 1,000,000 | ... 985,063 1,824 | s s | s 3.000 |.....3.235 |MS.....| ........10,000 | ......... 30,000 | 10/26/2015. | 03/01/2025.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FUNDING........ccoooimrveeeriiereirenenisreeisnneiins | e e | e 1FE ..500,950 |...100.823 | ......c.occ...504,115 | Lo 500,000 | ... 500,685 (125) [ coveocevereiienes [ e | e 3.000 .15,000 | 11/02/2015. | 01/10/2023.
594918 BY 9 [MICROSOFT CORP........ccooviiiriinriinciinsissiisssissssssisssssssssssssnsiens | e [P (U I 1FE| .. .501,090 |...103.150 | ..............515,750 | ....... 500,000 | ... 501,002 (G151 N [N SOOI OO 3.300 02/01/2017. | 02/06/2027.
60871R  AG 5 | MOLSON COORS BREWING CO.......ccoocurririrriieririeeisnriseseissssesesesssnees. | cevenns [ (] 2FE| ..o 2,035,360 |..... 97.878 | oo 1,957,560 | ...ccoovvnnne 2,000,000 | .... 2,030,842 (3,264) | ..o | e | e 3.000 08/10/2016. | 07/15/2026.
63946B  AH 3 |NBC UNIVERSAL MEDIA LLC......oorirviirriieriinnreieeeiisseissssessssssessssssssinns | ceveees ] (1 1FE| i 1,497,285 |...101.015 | ...ccoccveene. 1,515,225 | .covvvi 1,500,000 | ...ocvvvernee 1,498,522 269 | oo | e | 2.875 02/21/2013. | 01/15/2023.




€0l3a

Annual Statement for the year 2017 ofthe AMerican Commerce Insurance Company

SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
665859 AP 9 |NORTHERN TRUST CORP.........ccooovimiriiiriiiereiinieiieeneissneisessisssessesesinnnis | wveees [ oo | cerevvennns | cevens 1FE| i 1,067,740 |...105.939 | ............. 1,059,390 | ..cooovvonnnee 1,000,000 | ..cooovvrenee 1,065,802 (1,938) [ oo | e | e 3.950 |...... 3.001 |AO...... 09/27/2017. | 10/30/2025.
69349L  AG 3 |PNC BANK NA ...ttt nesssesssiessnienienes | soenes 2| 1FE 966,970 |..... 99.508 1,000,000 977,119 4,309 [ | e | s 2.700 |...... 3.215 |MN...... 08/04/2015. | 11/01/2022.
828807 CR 6 | SIMON PROPERTY GROUP LP.........ccooooiiriiriiisiiiscenisreriseseiseseiesenessnies | ovenee | v | cerevienns (] 1FE| 1,054,500 |...104.072 1,000,000 | ...ccovvennee 1,038,415 (5,934) [ oo | e | e 3.750 |...... 3.027 |FA....... . 03/19/2015. | 02/01/2024.
857477 AL 7 |STATE STREET CORP......c.cvvvriiiieieiieineieierinsissssssssissssssssssssessssssssensenss | veviene | oo | evnerenins | voenes TFE| 980,590 |...100.868 | .............. 1,008,680 | ....cconvee. 1,000,000 987,718 2,053 | oo e [ 3.100 |...... 3.352 [MN...oo. | o 3,961 | i 31,000 | 05/16/2014. | 05/15/2023.
191216 AV 2 | THE COCA COLA CO.....coovvvirericrrineeissenieserissesesssssssssssssssssssssssessensns | eovenns | oo | oveeneens | oo 1FE ...1,313,125 |...103.360 11,250,000 | ....oooonee 1,305,722 (T,403) | oo | e | e 3.300 |...... 2.032 [MS...... .20,625 | 06/28/2017.| 09/01/2021.
907818 DG 0 |UNION PACIFIC CORP.......coovviirriireiireiieesisesisesisssssssiessssesssssssines | e B ST B 1FE 545,540 |...104.677 ....500,000 522,557 (6,955) | .oooevevmrrireriinn | e | e 4.000 |...... 2472 |FA...... crerrr.20,000 | 08/06/2014. | 02/01/2021.
90331H  MS 9 | US BANK NA CINCINNATI OHIO........cooomviiriiiineiiiseieseisseiesesesssissnnens | e . 2] 1FE 1,014,120 |..... 99.326 1,000,000 | ...ccoovvuuee 1,011,537 (1,486) | ..o | e | o 2.800 |...... 2618 (U | o 11,978 | 28,000 |03/29/2016. | 01/27/2025.
94106L  BD 0 | WASTE MANAGEMENT INC........oovivirrriiririinniieeiissneissnsiseseisssssssenssnenenes | veeee | oo | cerevcreen ] [ s 2FE ..1,015,240 | ..... 98.059 1,000,000 ..1,012,269 (2,204) | ..o | e | e 2400 |...... 2.150 [MN...... . .24,000 | 08/24/2016. | 05/15/2023.
94974B  GA 2 |WELLS FARGO & COMPANY. ........cvviirrirrmrinrirnninnismnnssnssssssenssssssesssssssssssnnnne | evenes | oo [sovsveniinns | vevene 1FE ..1,025,000 |...101.551 | .... .1,000,000 | .. ...1,020,297 (2,705) [ oo [ vvereererineinsenniens s 3.300 |...... 2.963 |MS...... 0,267 | .. .33,000 | 03/28/2016. | 09/09/2024.
94974B  GP 9 |WELLS FARGO & COMPANY.........coimiiiriiiniiiesiiiesieissnissssnnsssssesssssessnneens | oeneees | oo | covevsnnins | e 1= 2,028,000 |...102.647 | .............. 2,052,940 | ..oococenene. 2,000,000 | ......cco.... 2,026,064 (1,936) [ ooovveveriiianiis [ | e 3.550 |...... 3.358 |[MS...... | oo 18,144 | .......... 35,500 | 05/02/2017. | 09/29/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. ..o s 80,459,189 XXX | 80,231,662 | ........... 78,964,000 | .......... 80,200,772 | .....c.ccee.ud (3,726) | ......... (158,585) 0 0 XXX XXX XXX | s 712,478 | ... 2,092,547 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
590218 AF 0 IML MTG INV TR 2006-F1.... | ....... | | ........... 4| ..... AFM | s 40,511 |.... 88.480 | ..o 35,979 | s 40,663 35,979 (616) {()] IR [PORRTRIN JRN 6.000 |...... 6.148 |MON... | oo 203 | o 2,440 | 09/13/2007. | 04/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 40,511 XXX ] s 35,979 | i 40,663 35,979 (616) (6) 0 0 XXX XXX XXX ] e 203 | oo 2,440 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
30291G_ AN 9 l FREMF MORTGAGE TRUST 2013-K27 | ....... | .. | ........... 4 l AAAAA TFM | 508,906 |...101.237 | ..o 506,185 | ..cccocvvns 500,000 505,963 (1,080) [ ..o | e | s 3495 |..... 3.237 |MON...| .cccovunne 1,456 | .......... 17,731 | 03/10/2015. | 01/25/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. ..o it 508,906 XXX 505,963 (1,080) 0 0 XXX XXX XXX | e 1,456 | e 17,731 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...............rriiriiiiii i 81,008,606 XXX 80,742,714 | oo (4,342) | oo (159,671) 0 0 XXX XXX XXX | e 714,137 | L 2,112,718 XXX XXX
Totals
7799999.  Total - ISSUET OBIIGALIONS. .......vveuieeiiee e | niniees 130,350,809 XXX .130,218,552 | .........127,624,233 | .........130,009,416 | .............(3,726) | ......... (393,600) 0 0 XXX XXX XXX | ... 1,123,834 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHIES. ... 21,663,663 XXX ....21,349,070 (6,406) 0 0 XXX XXX XXX | oo 69,055 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHIES............ocuiriiiiiiiriisri s | oo 1,051,104 XXX ..1,024,320 (3,000 0 0 XXX XXX XXX .3,585 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities.... 3,656,862 XXX ..3,511,619 .(37,447) 0 0 XXX XXX XXX 5,860 XXX XXX
8399999, Grand Total - BONGS...........oiiuiiiriiiriiiscis s | s 156,722,438 XXX ..156,103,561 152,321,516 | ........156,117,155 | ............(4,342) | ......... (440,453) 0 0 XXX XXX XXX | ... 1,272,334 XXX XXX
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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. it
912828  SF 8 |U.S. TREASURY NOTE. | 01/20/2017........ RW PRESSPRICH & CO.....uiiiviiiiieiiisessissi s snssssnssnes 3,747,656 32,813
0599999. Total - Bonds - U.S. Government.......... 3,747,656 32,813
Bonds - U.S. States, Territories and P:
13063D AD 0 |CALIFORNIA ST 06/06/2017........ WELLS FARGO SECURITIES, LLC 1,012,180
419791 YT 9 |HAWAII STATE 02/14/2017.. RBC CAPITAL MARKETS 2,344,700
677522  SU 9 |OHIO ST.....coovvrirnrnieras 10/11/2017........ RBC CAPITAL MARKETS 1,000,000
1799999. Total - Bonds - U.S. States, TErTHOrES & POSSESSIONS. .. ... v ruuiisirsiriitesareiersersses st erssses et ses e sre s serssmsseeseess fosessee s ees e e f e E R E 8 E Rttt 4,356,880
Bonds - U.S. Political Subdivisions of States
249164 LH 5 |DENVER COLO CITY & CNTY. 01/19/2017........ RAYMOND JAMES CHARLOTTE.........ccccocvuviruran 1,053,000
447025 UM 0 [HUNTSVILLE ALA. ..ot 09/29/2017........ RAYMOND JAMES 1,046,000
2499999. Total - Bonds - U.S. Political Subdivisions 0f States...........ccuriiiiiiiniiisssi s 2,099,000
Bonds - U.S. Special e and Special A
249218  AX 6 |DENVER COLO PUB SCHS CTFS PART.....cccotiurmrieirieiererinrireresisen 01/30/2017........ WELLS FARGO SECURITIES, LLC 1,006,800
3133EH NR 0 |FEDERAL FARM CREDIT BANK.. 07/26/2017........ RW PRESSPRICH & CO.....oouviiiiiiiirieise st 1,496,730
3133EH NS 8 |FEDERAL FARM CREDIT BANK.. 07/26/2017........ RW PRESSPRICH & CO.....covviiiiriiirieieteie st 1,495,500
34160P DD 8 |FLA ST DPT MGMT SVCS COP-BUILD AM......ccovouvirririiiiinnienirerississsssessiesssesesssesssssssssenins | soveesseneninens 01/19/2017........ RAYMOND JAMES CHARLOTTE.........ccccovrurirns 1,091,000
3138ER 2K 5 |FNCL PL#AL9777 03/21/2017........ BAIRD, ROBERT W. & CO 6,389,311 16,964
3138WJ B3 1 [FNCL PLAASBIST ..ot sessesssesenssnenes 01/20/2017........ BAIRD, ROBERT W. & CO 10,339,268 | ..o 9,597,001 | covveererrieerereee i 14,396
977100 DA 1 |WISCONSIN ST GEN FD ANNUAL APPROP. 06/22/2017........ BAIRD, ROBERT W. & CO 973,190 ...1,000,000 3,396
3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSMENES. ........cviuiiieeiieisetetsetiesstsssasetistssesssessassts | eesssessessetassessessessssessessesassassessessesessessesassassessssssssssassessesansessesssssssassessnsansessessesnsan 22,791,799 21,497,663 | ..o 76,947
Bonds - Industrial and Miscell;
22546Q AP 2 |CREDIT SUISSE NEW YORK........ccocone.. D 10/02/2017........ GOLDMAN SACHS............... 1,039,980 2,517
25243Y AU 3 [ DIAGEO CAPITAL PLC......ooiiiiieiiiieiesieisssssssissssesesssssessessssesessssanes D 04/20/2017........ PIERPONT SECURITIES..... 1,632,347 20,799
404280 BB 4 [HSBC HOLDINGS PLC.......cccovivriieririneeeeiereiseeirereninsenes D 07/25/2017........ BAIRD, ROBERT W. & CO 1,038,270 6,825
63253W  AG 6 | NATIONAL AUSTRALIA BANK........coviiiiiiieiirieieiiseieee e D 05/02/2017........ PIERPONT SECURITIES..... 2,014,800 6,611
75625Q  AE 9 |RECKITT BENCKISER TSY.....cooriviuiriirinrierierisrissiisssieninenes D 08/01/2017........ RAYMOND JAMES.........oovrimrrieriririnriierinsrienienes 1,997,420 6,333
025816  BR 9 | AMERICAN EXPRESS COMPANY. 10/23/2017........ RBC CAPITAL MARKETS 999,370
035242 AP 1 | ANHEUSER BUSCH INBEV FIN INC.......cccovvrrrrvririrernrinrires 09/11/2017........ PIERPONT SECURITIES..... 1,038,840
037833  CJ 7 |APPLEINC.......ccccovvunee. 03/06/2017........ RAYMOND JAMES BOSTON........cccvuverreirrirerinniniinee 1,009,810
124857 AS 2 |CBS CORP 09/13/2017........ WELLS FARGO SECURITIES, LLC 1,985,860
19416Q EG 1 | COLGATE-PALMOLIVE CO.. 07/20/2017.. RAYMOND JAMES 1,895,719 ,811,000
233851  CS 1 |DAIMLER FINANCE NALLC 08/29/2017. RAYMOND JAMES... 2,036,080
345397  WW 9 |FORD MOTOR CREDIT CO LLC..........cc.... 12/13/2017 PIERPONT SECURITIES..... 1,012,720 .
37045X  AZ 9 | GENERAL MOTORS FINANCIAL CO INC 12/13/2017.. PIERPONT SECURITIES. 1,041,800 ,000,000
38141G  WC 4 | GOLDMAN SACHS GROUP.......ccovviiiieiistieeinniessieesissiesisines 04/03/2017. GOLDMAN SACHS............... 1,507,710
46625H RL 6 |JPMORGAN CHASE & CO........ 01/10/2017. RAYMOND JAMES BOSTON........ccovvevvrirnierinniiines 979,960
594918  BY 9 |MICROSOFT CORP... 02/01/2017.. RW PRESSPRICH & CO.....ccovviiiiiriiiisieiseisi st 501,090
665859 AP 9 |NORTHERN TRUST CORP....... 09/27/2017........ GOLDMAN SACHS............... 1,067,740 | ..o 1,000,000 | oo 16,349
191216 AV 2 | THE COCA COLA CO 06/28/2017........ RAYMOND JAMES.........ooovmieiirirereineiresineisesenienes 1,313,125 ....13,635
94974B  GP 9 |WELLS FARGO & COMPANY... 05/02/2017........ PIERPONT SECURITIES..... 2,028,000 wovvne...2,000,000
3899999. Total - Bonds - INAUSEHIal ANA MISCEIIANEOUS. ...ttt e o0 s R E e 26,140,641 | oo 25,691,000 | oo 168,084
8399997. Total - BONAS = Part 3. ..o 59,135,976 56,938,663 | ..o 312,054
8399998. Total - Bonds - Summary Item from Part 5.......cccocrvinniniiniinrnsisisninnenas 2,052,400 ...2,000,000 25,083
8399999, TOAl = BOMMAS. ... ettt f e E 88 Hf £ E kR eHE s LE1eEE LR LR f R EEE LR 61,188,376 | ..ovoviiiiniieiniinas 58,938,663 | ... 337,137
9999999. Total - Bonds, Preferred and COMMON SHOCKS............ccveiueiiiiieiieiseieiesie ettt s et ssssess | sssssessessesessesse b s s e s e s s s b s es s b s st s s s st n s b s s s bbb s bbb n s b st ns st 61,188,376 XXX e 337,137
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
362258 GW 2 | GNMA POOL #0781113 .[12/15/2017. [PAYDOWN OF PRINCIPAL oo | | 14,409 | oo 1409 | o 44625 | oo ABA61 | o o, ®) B) v | oo 14853 | e (384) | s (344) [ 492 | 11/15/2029.
83162C TA 1 |SMALL BUS ADMIN GTD DEV PTC - | 07/03/2017. | PRINCIPAL RECEIPT.. 631,790 631,790 | .vr00r897,239 | corrrer:867,229 | o | e (35,439) | oovvcerrcines [ e (35,439) [ covvcveercirns [ rrereieense 831,790 | e | i [ 21,325 | 01/01/2030.
912828 GH 7 |U.S. TREASURY NOTE .102/15/2017. | MATURITY ...ooooorvvinnnninssssssisssnnsins | 3,750,000 | ....... 3,750,000 | ....... 3,591,211 | .........3,747,434 | ...... . 2,566 2,566 | .ovooooveeeevceeis | 003,750,000 | e oo | e 0 | 86,719 | 02/15/2017.
0599999. Total - Bonds - U.S. GOVEMMENL........oocccumiirrrrreeissnsrvssissnins s sssssssssssssssssssssssnnees | 4,395,899 | ....... 4,395,899 | ....... 4,303,075 | ........... 4429124 | oo 0. (21D (] (32,881) | cocvrrerern 0] 4,396,243 | .0 i (344) | oooon..(344) | oo 108,536 XXX
Bonds - U.S. States, Territories and Possessions
68608K 5L 8 |OREGON ST -1 03/20/2017. | WELLS FARGO SECURITIES, LLC....oocoo | | | e, 1,119,630 | ... 1,000,000 | ....... 1,138,700 | ... 1,108,025 T2k ) I 1,103,132 08/01/2036.
76541V LE 5 |RICHMOND VA - 03/21/2017. | BAIRD, ROBERT W. & CO... 1,130,000 | ....... 1,000,000 | ....... 1,170,450 11,097,009 (GRCEK) ) R 1,093,126 03/01/2031.
880541 PR 2 | TENNESSEE ST .| 11/15/2017. | RAYMOND JAMES 1,920,900 | ....... 1,900,000 | ....... 1,917,195 | ...........1,908,326 TCI:I010) ) T 1,906,825 08/01/2021.
917542 QV 7 |UTAHST <[ 111812017, | RAYMOND JAMES...vvesvvessvvesssnns |, 1,045,000 | ....... 1,000,000 | ....... 1,050,590 | oo 1,050,238 (5,857) | coverereercrns | oo 1,044,381 07/01/2025.
93974C  PJ 3 |WASHINGTON ST.. - |+ 03/20/2017. | BAIRD, ROBERT W. & CO.oovvvvvvsiveese | ] 1,112,270 | ....... 1,000,000 | ....... 1,135,500 1,113,713 (3,463) | oo | v 1,110,250 08/01/2023.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..........covvviirrrrvviiiis sovvevvsviisissnsssssssssssissssssssssssssssssssssssssssssssssssssssssss | 6,327,800 | ....... 5,900,000 | ....... 6,412,435 8,277,311 | o0 | oo (19,596) | ... [\ (19,596) | ................ () 6,257,714 XXX
Bonds - U.S. Political Subdivisions of States
447025 JQ 1 [HUNTSVILLE ALA.......oooiiereeierereeeesseeiee .. | 09/29/2017. | RAYMOND JAMES............oovvvvemmmvvciiaenn | 1,068,080 | ....... 1,000,000 | ...... 1,000,000 | oo 1,000,000 | oovvvooeeeeeerens | oo [\ P 1,000,000 09/01/2027.
926055 FN 9 |VICTOR VALLEY CALIF UN HS | 12/06/2017. | BAIRD, ROBERT W. & CO..oooosvvssvvssvns | i | o 47,591 | e 50,000 | ..o 25,566 1,770 44,354 09/01/2020.
2499999, Total - Bonds - U.S. Political Subdivisions Of SEAtS............c..cvcuuiiiiiiins i | 1,115,671 050,000 | ...... 1,025,566 0 1,770 [ 1,044,354 XXX
Bonds - U.S. Special Revenue and Special Assessment
115030 HY 7 |BROWARD CNTY FLA HSG FIN AUTH SIN........ .. | 10/02/2017. | VARIOUS 21120 | 20445 | (127 10/01/2039.
23410B AB 7 |DAKOTACNTY MINN CMNTY DEV AGY............. ..112/01/2017. | CALLED @ 100.0000000............0rvvrnrvneer 13, 13,591 | o 13,164 | (1) 12/01/2038.
254840 AN 1 |DISTRICT COLUMBIA TAX .1 07/03/2017. | MATURITY. 1120,000 | ... 1120,000 | ... 608,328 25473 07/01/2017.
31396P GT 2 |FANNIE MAE - ACES . [ 12/26/2017. | PRINCIPAL RECEIPT.. ..159,361 159,361 178,285 10/25/2032.
3136A7 DJ 8 |FEDERAL NATL MTG ASSN REMIC TR .| 12126/2017. | PRINCIPAL RECEIPT. 193,661 | oo 193,661 | oo 192,905 01/25/2042.
3137B7 R7 6 |FHLMC REMIC SERIES 4298 .| 12/15/2017. | PRINCIPAL RECEIPT 506,278 506,278 | ... 533514 | .....530324 | ... 02/15/2054,
3138ER 2K 5 |FNCL PL#ALOT77... | 12/26/2017. | PRINCIPAL RECEIPT .oooovevesvesvessns | 867,261 | ......... 867,261 | ......... 939,081 | oo | eevereesscerse | eeeern71,820) [ e 01/01/2047.
3138WG RK 2 |FNCL PL#AS6789... .| 12126/2017. | PRINCIPAL RECEIPT.. 103,607 | oo 103,607 | oo 110,082 03/01/2046.
3138WJ B3 1 |FNCL PL#AS8157... . [ 12/26/2017. | PRINCIPAL RECEIPT...... 1,899,893 899,893 2,046,838 10/01/2046.
31418A L5 5 |FNMA PASS-THRU PL#MA1247 .| 12126/2017. | PRINCIPAL RECEIPT. 161,584 | oo 161,584 | oo 170,168 11/01/2042.
61212R D9 4 |MONTANA ST BRD HSG SNG... .. | .. 10/19/2017. | CALLED @ 100.0000000.. 330,000 330,000 | o 330,000 | 1o 330,000 | oo 0 ..330,000 06/01/2038.
658207 FD 2 |NORTH CAROLINAHSG FIN AGY HOM REV......|.. | 01/03/2017. | CALLED @ 100.0000000.....c.ccooecrirmewee | | 1,275,000 | ... 1,275,000 | ...... 1194280 | ... 1,217,408 | ... 17 1,217,426 07/01/2033.
736746 TR 9 |PORTLAND ORE URBAN RENEWAL & R RED.... .. | 06/15/2017. | Sink PMT @ 100.0000000.... 422541 | o 422541 | o 467.356 | oo 430,336 | oo (7,795) 06/15/2018.
74520) AQ 8 |PUERTO RICO SALES TAX FING COR SAL........ .| 08/24/2017. | WELLS FARGO SECURITIES, LLC......... T 1,530,000 | ...20,000,000 | .. 1528.800 | ........1,566.200 | ... 922586 1003949 | .. (42,578) oo 08/01/2056.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ ocvvurrriernniriiinisississssissssssssssssssssssssssss | 8,622,254 | ... 27,092,254 | ....... 8,334,348 | ..........5,845528 | ...... 922,586 01,003,949 | ......... (272,742) | ccovvvvvcrd 0 XXX
Bonds - Industrial and Miscellaneous
13645R  AS 3 | CANADIAN PACIFIC RR CO......cccovvvvvmmnrrriirarens A|10/13/2017. | PIERPONT SECURITIES........ovvvvvemm | 1,000,760 | ....... 1,000,000 | ..oo...... 991,460 619 02/01/2025.
423012 AD 5 |HEINEKEN NV D|10/16/2017. | PIERPONT SECURITIES....oocccovrve| | 1516,245 | ... 1,500,000 | ... 1,398,900 ) 8,124 . 04/01/2023.
53944V AH 2 |LLOYDS BANKPLC......cccommrreimmrriinmriieneiieneiinns D[ 06/23/2017. | TENDER OFFER.......ccoovvvvvmvmsvvvivssnircens | | 1,043,900 | ....... 1,000,000 | .......... 991,950 | .............992,949 348 rervennnn.993,207 05/14/2025.
63250 CW 9 |NATIONAL AUSTRALIA BANK .| D| 02/01/2017. | RW PRESSPRICH & CO...ooooooovrvmvec | | 1503,825 | ...... 1,500,000 | ...... 1,502,535 | oo 1,501,298 (231 IS B 1,501,256 07/01/2019.
90261X EM 0 |UBSAG STAMFORD BRH MEDIUM.. - [B[121202017. | MATURITY e | e, 1,500,000 | ....... 1,500,000 | ....... 1,566,450 1,509,529 TCH2)) T B 1,500,000 12/20/2017.
03073 AM 7 |AMERISOURCEBERGEN CORP.... < | 091312017, | MERRILL NY oo | 1,015,660 | ....... 1,000,000 | ....... 1,013,910 1,011,583 [CHE)) S — 1,010,667 03/01/2025.
035248 AE 6 |ANHEUSER BUSCH - 09/11/2017. | PIERPONT SECURITIES....oosoeseeeen | ] e, 1,057,890 | ....... 1,000,000 | ....... 1,044,250 11,036,300 [CTA1:)) N B 1,033,084 02/01/2024.
035242 AM 8 | ANHEUSER BUSCH INBEV FIN INC...........ccccocco. .. | 06/09/2017. | RAYMOND JAMES...........oovvvoiismsmmnnnnnn [ 1,090,290 | ...... 1,000,000 | ...... 1,074,740 | ..........1,072,699 (1,155) | oo | v 1,071,543 02/01/2036.
07330M AA 5 |BRANCH BANKING & TRUST......oovscccerrcrrcee .| 05/16/2017. | RW PRESSPRICH & CO...ococoonevvves | | 1,045.250 | ... 1,000,000 | ... 1,039,300 | oo 1,036,730 (1,208) | v | e 1,035,525 10/30/2026.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

'y

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
12189 AV 3 |BURLINGTON NORTHN SANTAFECP............ . [09/27/2017. | BAIRD, ROBERT W. & CO......coccoooovvo.n j ] 506,850 | ... 500,000 | ... 507,750 | ... 507.130 | ... (595) (595) | o | o BOBEI || o315 | 315 | o 14.917 | 04/01/2025.
141781 AY 0 |CARGILLINC....... | 02/02/2017. | BAIRD, ROBERT W. & CO......cccc0oooncvee . N 1,068,070 | ....... 1,000,000 | ....... 1,097,470 | oo 1,065,171 (1,209) [ oo | e 1,083,963 | oo | creere 107 | e 4107 | e 9,930 | 05/14/2021.
590218 AF 0 |MLMTG INV TR 2006-F1.... . [ 12126/2017. | VARIOUS ) o esal 8,948 8,054 890 |l w03 a8 8| 304 | 04/25/2036.
68389X AP 0 |ORACLE CORP 2.5150CT22 .. 103/21/2017. | RAYMOND JAMES BOSTON.................. . . 1,000,000 | ..........986,180 | coooooo... 989,018 392 | 989,409 | vvvooveererees | e 071 | oo 8,071 | 11,042 | 10/15/2022.
191216 AV 2 |THE COCA COLA CO | 02/02/2017. | WELLS FARGO SECURITIES, LLC..cooc. | ] 2,086,820 | ...... 2,000,000 | ... 2,100,900 | ... 2,083,744 (1,468) | ooovereerees | oo 2,082,276 | .oovcccoeevers | e ,544 | 8584 | 28,600 | 09/01/2021.
911312 AM 8 |UNITED PARCEL SERVICE INC.... .. 103/21/2017. | Jefferies & CO....cvvvvveeeieiieeeeeeeeeee . N 1’033’520 ''''''' 1’000’000 ....... 1’035’010 .1,026,384 (1,382) ........... 1,025,001 ....... 21,614 01/15/2021.
91324P  CP 5 |UNITEDHEALTH GROUP INC.... - | 09/11/2017.| PIERPONT SECURITIES........ooccoccrnrnn. N 1,063,750 | ....... 1,000,000 | ....... 1,035,030 1,031,152 27 | e | o 1,028,935 | oo | 034,815 | ..o .34,815 | .o 43,542 | 07/15/2025.
91324P CQ 3 |UNITEDHEALTH GROUP INC .| 02/03/2017. | WELLS FARGO SECURITIES, LLC. 1o 1,080,000 | ... 1,000,000 | ... 1,081,680 _ (257) 1079057 | e | ga3| 26,080 | 07/15/2035.
92343V BZ 6 |VERIZON COMMUNICATIONS INC... |+ | 03/29/2017. | RAYMOND JAMES BOSTON....c0ccovs . e 1,019,730 | ...... 1,000,000 | ........ 998,910 | ...........998,942 10 998952 | . o] n20,778 | 20,778 | .o 27,494 | 0311512034,
3899999. Total - Bonds - Industrial and MiSCEIIaNEOUS.........ccvvvsvvssvsss s s | 19,634,194 | ....19,008,948 | ....19,475,039 | ........ 19,372,062 | oo 854 | oo (13,662) | .oovorn L (12,808) | oo 0 [ o 19,359,253 | oo 0]...274941 | ... 274941 | ...528.364 | XXX
8399997. Total - BONGS - PaI 4.t sssnnss svsssissss s | 40,095,818 | ....57,447,101 | .....39,550,463 | ......... 36,966,609 | ...... 923440 | ...... (255,748) | ..1,003,949 |......... (336,257) 0 39,616,268 0...479,550 | ....... 479550 | 1,040,373 | XXX
8399998. Total - Bonds - SUMMary Hem from Part 5..........cvvrirnsionssinsiinns s | 2,072,000 | ...... 2,000,000 | ... X X[ Y P P (7,861) (0] e 2,044,539 | oo | 27,461 | ... 27,461 | ....... 82,639 | XXX
8399999. Ot - BOMGS . s | 42,167,818 | ....59,447,101 | .....41,602,863 | ....... 36,966,609 | ... 923440 | ...... (263,609) | ..1,003,949 | ......... (344,118) | oo 0] oo 41,660,807 | ..o 0...507,011 | ...... 507,011 |.1,123,012 | XXX
Preferred Stocks - Industrial and Miscellaneous
381427 AA 1 | GOLDMAN SACHS CAP Il....c.oeeverercreriererercia | . ‘ 11/16/2017. | GOLDMAN SACHS.........ocooiimviecvivecnns | 10,000.000 882,500 | c........ 100.00 | oo 775,000 1,977 [ oo | oo T35 | | 91,149 | ........ 91,149 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous..............ccccveviies vevvvrinnivsiiniiienns o 882,500 XXX . 775,000 0 1,977 Ol 791350 | O ] 91,149 91,149 XXX
8999997, Total - Preferred Stocks - Part 4 s | 882,500 XXX | 775,000 0 1,977 0 S . 91,149 | ........ 91,149 XXX
8999998. Total - Preferred Stocks - Summary ltem from Part 5., e | 17,248 XXX e 0 - 17,248 | oo 17,248 XXX
8999999. Total - Preferred SHOCKS.............irirvviirriiissics s e s | 899,748 XXX | 775,000 0 1,977 0l.. 108,397 | ....... 108,397 XXX
9899999. Total - Preferred and COMMON SIOCKS.....vvvrvsvvsvrsvsers sy vt | 899,748 XXX | 775,000 0 1,977 0 [...108,397 | ... 108,397 XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS.......cvsvvsvvsvssvssssvssvsss vttt | 43,067,566 XXX | 42,377,863 1,003,949 |....... (342,141) .. .0 |...615408 | ...... 615408 | 1,162,345 | XXX




S3

Annual Statement for the year 2017 ofthe AMerican Commerce Insurance Company

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

SCHEDULE D - PART 5§

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
0 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.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
316773 CL 2 |FIFTH THIRD BANCORP........cccoccvuvinnncs ‘ . | 01/19/2017 | PIERPONT SECURITIES.........cccocinivrns 11/16/2017 | PIERPONT SECURITIES.......cccccomiiviiins | covii 2,000,000 | ......... 2,052,400 | ......... 2,072,000 | ......... 2,044,539 | ..o | i (7,861) | .ooovvvvvnrins [, (7,861)
3899999. Total - BONdS = INAUSEHIAl @NA MISCEIANEOUS. ....vvuuveereitesiitisss ertessssees st ees sttt nnes | oniiia 2,000,000 | ......... 2,052,400 | ......... 2,072,000 .2,044,539 (7,861 [ o0 [ (7,861)
8399998. Total - Bonds.. ,052,400 2,072,000 (7,861)] . (7,861)] .
Preferred Stocks - Industrial and Miscellaneous
92978U 20 7 |WACHOVIA CAP TR V..o ‘ | 01/31/2017 | CL ACT SETTLMNT. 17,248 | .o 0
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 17,248 0 0 0 0 0 , ,
8999998. Total - Preferred Stocks 17,248 0 0 0 0 0 L0 17,248 | ...... 17,248
9899999, Total - Preferred and Common Stocks . 17,248 0 0 0 0 0 RO 17,248 | ... 17,248
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........c.iruuiiiiiis  everieeieiieesieesieess s eess sttt nteniansnnnnes | oesriens 2,052,400 | ........ 2,089,248 | ......... 2,044,539 | ..o (U (7,861) | .overernes (U — (7,861) | ovovvnnn (V)] [ 0. 44,709 | ...... 44,709 |...... 82,639 |..... 25,083
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Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

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
Bank of America 100 Federal Street, Boston, MA 02110...........cevruereeereeeeeeeceeeessensnenns | eerenens | evvererisieniens | eereressssessssessesessesssesssens | eeversssesssssnssssssssesssssesns | eveesens (8,714,143) | XXX
The Bank of New York Mellon. One Wall Street, NY, New York 10286. ......0.001 138 376,008 | XXX
Deutsche Bank 60 Wall Street, New York, NY 10005...........ccccouevuummuimnerienniineniisenieseneins | cereiens 1,286,561 | XXX
JPMorgan Chase. 100 E.Broad St, Columbus, OH 43215 253,148 | XXX
MM: BlackRock 11 One Financial Center, Boston, MA 02111.........cc..cooiuonerinminnniinniienens 3 346 | XXX
MM: Fed Govn't Oblig 5800 Corporate Drive, Pittsburgh, PA 15237-7000. 42 5,616 | XXX
MM: Fidelity Govn't 2642 500 Salem Street, Smithfield, RI 02917 47,004 1,574,308 | XXX
The Northern Trust Company 50 South LaSalle Street, Chicago, IL B0675...........cccowrrermeeinrsrerrseerenes | erereene XXX
0199999. Total - Open Depositorie: XXX XXX 47,187 0 XXX
0399999. Total Cash on Deposit XXX XXX 47,187 0 XXX
0599999. Total Cash XXX XXX 47,187 0 ....(4,999,992) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 7,506,608 | 4. April 3,616,937 (7. July 881,761 | 10. October. (1,977,088)
2. February 3,548,395 | 5. May. 631,985 | 8. August 2,753,811 | 11. November. 68,151
3. March 1,667,182 | 6. June 469,810 | 9. September. 667,960 | 12. December. (4,999,992)

E26
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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
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona .
4. Arkansas... PROPERTY & CASUALTY 149,937 151,343
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. PROPERTY & CASUALTY. 35,176 34,955
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts PROPERTY & CASUALTY. 201,078 200,742
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska .
29.  Nevada PROPERTY & CASUALTY. 251,259 249,678
30.  New Hampshire. PROPERTY & CASUALTY. 502,519 499,354
31, New Jersey.... .
32. PROPERTY & CASUALTY. 433,380 432,272
33.
34. PROPERTY & CASUALTY. 402,047 401,484
35.  North Dakota. .
36.  Ohio... PROPERTY & CASUALTY. 3,748,077 3,732,112
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 3,748,077 3,732,112 1,975,396 1,969,828
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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Schedule A-Verification Between Years Sl02 | Schedule P-Part 3A-Homeowners/Farmowners 62
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Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 64
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Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
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