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Annual Statement for the year 2017 of the Falls Lake General 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. r@@SUNY SECUMHES........vvuereeiereireiieiieiseiseiseiseesessesseesssiseseesississins | eessnesanees 3,050,529 | ......... 60.7 | o 3,050,529 | ...oovoeiieinens | s 3,050,529 | ........... 60.7
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..........o.evevevereriersesnens | ovevernnens 1,149,948 | .......... 22.9 | oo 1,149,948 | ..o | e, 1,149,948 | .......... 22.9
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ o e | e (V1 I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

2.1 Unaffiliated domestic securities (includes credit tenant loans and

hybrid securities)

2.2 Unaffiliated non-U.S. securities (including Canada

2.3 Affiliated securities
Equity interests:
3.1
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
33
3.31 Affiliated
3.32 Unaffiliated
34
3.41 Affiliated
3.42 Unaffiliated
35
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
41
42
43
44
45
46
Real estate investments:
5.1
5.2

Agricultural

Investments in mutual funds

Construction and land development

Single family residential properties
Multifamily residential properties.

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

Property occupied by company.
Property held for production of income (including $.......... 0 of

Publicly traded equity securities (excluding preferred stocks):

Other equity securities:

Other equity interests including tangible personal property under lease:

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

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

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

. Total invested assets

property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including $......... 0 property acquired in

satisfaction of debt).........ccoeeiiiieecc
CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets

......... 5,023,051

............ 5,023,051

5,023,051

Sl01




Annual Statement for e year 2017 of e F@lls Lake General 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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

© ® N o

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

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

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

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2017 of the Falls Lake General Insurance company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

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

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

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

5. Unrealized valuation increase (decrease):

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

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 3,794,422
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 899,905
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 5,388
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 972
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 4,698,743
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 4,698,743
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Annual Statement for the year 2017 of the Falls Lake General Insurance company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........couvevvcrrvens | corvevenerineriinens 3,050,529 | oo 3,018,896 | oovoocrrrrrirninne 3,044,792 | oo 3,060,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 3,050,529 | .o 3,018,896 | .o 3,044,792 | oo 3,060,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 11,149,948 1,149,422
Industrial and Miscellaneous, SVO Identified 8. United States
Funds and Hybrid Securities (Unaffiliated) 9. Canada
10. Other COUMHIES........rerurrerine [ cereeresrressesseseresesessssresnees | osssessssssssssssssssssssssssessssrens | o
11. Totals......ccco.....
Parent, Subsidiaries and Affiliates 12, TOAIS ... | et esesisseneess | asseesenisssesesssssassesssssenaeseess
13. Total BONGS......couiemmsmeenssrnnsns | oveeveenisssnennenens 4,698,745 | .oovvviiiiririnn 4,663,775 | covvvveriniriiciin 4,687,315 | oo 4,710,000
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...... | ....cccoovvvnerinnnce 4,698,745 | ..o 4,663,775 | covoveerrircrinn 4,687,315
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Annual Statement for the year 2017 of e FallS Lake General 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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

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

Totals

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

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




Annual Statement for the year 2017 of e FallS Lake General 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)

Industrial and Miscellaneous (unaffiliated)

90IS
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Annual Statement for the year 2017 of e FallS Lake General 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)

Total Bonds Current Year

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

Total Bonds Prior Year

Line 11.7 as a % of Col. 9.

............... 3,794,422

Total Publicly Traded Bonds

12,7 TOIS. .ot sreees | sereseesseeens 1,859,735 |..ovvvrirnns 2,789,733

12.8 Line 12.7 as a % of Col. 7..... . ....60.0

12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccoevevvees | covvvvrrrrreanns 392 | o 58.7
13. Total Privately Placed Bonds

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

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

0.0

(@) Includes $.....99,072 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§.....49,795; NAIC 2§.......... 0; NAIC3S...... 0; NAIC4S....... 0; NAIC5$ 0; NAIC6S......... 0.
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Annual Statement for the year 2017 of e FallS Lake General Insurance Company

SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
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 ...709,787 |. ..2,390,537 |... 2,686,769 3,100,325 |.

1.2 Residential Mortgage-Backed SECUMEIES...........ccvvrururiierieesiieiiies [ oreieisiiesinseenninees [ coesisnssnsssesssneens | sreessnsssssssesssssensnns | soessesssssssesesssssssenses | sessesessssnssssnseessssnsns | serenns XXKurernrrnnnns | wveennsmnsssnsnerernnnns0 | vvveienieisinineeend0000 [ | e 0.0 [

1.3 Commercial Mortgage-Backed Securities.....

1.4 Other Loan-Backed and Structured SECUMIES............vuueverrrrereircrniinis [eorremensissessmssissinsnies | eensenemsssssssssssssnsssens | ernssesssnssssnsssssssesssns | sersersssssessessnssnsssenens | ooneneenenonssnensnssssansane | seseenens s X0 eseesenenene | nonensessensnsnsssnernensQ [ ovninninsnsninnnnenen 000 i | onnissseenn000 [

.............. 2,390,537

.............. 2,686,769

.............. 3,100,325

2.1

22
23

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

3.1

32
3.3

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

3.4 Other Loan-Backed and Structured Securities
3.5 TOHAIS...eviiiiii et nensnnensens | sesnensersnsenenssreneesd | vernennsnieninsnensenned | i [0 RO 0 I ISR 0], D8 S [
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGALIONS.......euviiiirciiiiiiiciesssi et | soesessisene s enissaneenies | eeessestesenesessessnssenns | sronsiesessessnsenenesseses | sesessesinsssessesinnsnsens | cossreesiesssssnenessenenns | ceererenes )00 SO I
4.2 Residential Mortgage-Backed SECUNTIES. ..........crirrrininicreiniieins | eerinrinennessinnineenins | erveeesissesesesssnssenns | eenesesessssssenesesenes | seressesinesesessnssensens | cossesesessesssssnenessnssnns | seererenes XXX v | verereiseineineenin

43
44
4.5

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

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

" 61

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

" 81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals
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Annual Statement for the year 2017 of e FallS Lake General 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

9.1
9.2

SVO Identified Funds
Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Total Bonds Current Year
Issuer Obligations..........c..cerevveerirereunn.
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccoevireiriicieiceesee s
Totals
Line 10.6 asa % of Col. 7.........

111
11.2
11.3
11.4
11.5
11.6
11.7

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SeCUIES.........cvvvevrerrvrrrrrerrrieineens
Other Loan-Backed and Structured Securities
SVO Identified Funds
TOtAIS. ...cvvicee et
Ling 11.6 @52 % Of COL ....cvvviveiiice e

.................. 41,178
........................ 1.1

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Totals

Line 12.6 as@ % Of COL. 7....cevvvrererrierececesiceeine
Line 12.6 as a % of Line 10.6, Col. 7, Section 10

...1,859,735

XXX.

XXX.

.............. 1,859,735
...40.0

131
132
133
13.4
135
13.6
13.7
138

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SECUMtIES. ........ccvveveriverreiisrieieirins
Other Loan-Backed and Structured Securities
SVO Identified Funds

TOtAIS....cvvce et
Line 13.6 as@ % 0f COl. 7....couvvvrrrrerercecenes
Line 13.6 as a % of Line 10.6, Col. 7, Section 10

.................. 99,072 | .o [ [

.......... D\, SRR (RN, 0,0, SRR [TTIN, 0, ¢, CRRRRY IRIID,0.0,
........................... 0 | 99,072 | 0 [0
........................ 0.0 | e 1000 [ 0.0 | 0.0 | 0.0
........................ 0.0 | o2 00 | 00 | 0.0
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Annual Statement for the year 2017 of e FallS Lake General Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVeStMENtS ACUINET. ..........eviuririicieeice et sese st snses | saetsssssesessesessssnsesessesesessnsesessnsesa 4,020,704 | oo 3,862,981 | ..o eees | ettt 357,723 | s
3. ACCIUAL OF QISCOUNL. ...ttt ettt s bbbt b s s s s bt besansesans | bavsebesssesessssssesesssses s snsebes s s s s s s sans T8 | s R O U ORRR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS.........c.cuiuiriieiireieitieieisieie ettt bttt se st s s b s ss et et sssesesas | oesetessesssssassesessses et s sse b e b e s et s ns et nsesees (T01) ] v e (100) | eeerireteieieie sttt enses | etetsesetsssetetee ettt ettt s et sttt eaesennte | Shessetetetes ettt ettt s ettt et nas
6. Deduct consideration reCeived ON dISPOSAS...........c.cvriveirirueiieicieiieie ettt ssssssessns | saetsssssessssesesssinsesessesesessssesessnsesas 4,054,798 | oo 3,855,411 | oo eeenen | ettt ettt 399,387 | o
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccerrmiuiiririenininiiinins | v 49,795 | oo 49,795 | i 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cvueviiiiiiiisieiisissiessrssisssessesssssssssssssssesss | sressesssssssassessssessassessssassessessssassesnsas 49,795 | oo 49,795 | i 0 | o 0 [ e 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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Annual Statement for the year 2017 of e FallS Lake General Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECEmDEr 31 O PHIOF YEAN..........ovurerireeerrireeeinsereese et ssessestens

2. Cost of cash equivalents acquired

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEA ON QISPOSAIS.........c..cciuiuiuieieeiciieteee ettt sttt s bt ensesaes | ebsssessesssssstes e s s b s s b b s s s bt et ss st n s 173,233 | oottt tesenes | oeretesise ettt ettt st anas 173,233 | oottt
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceveiiirririieiiesiciesetseeis e ens | et TBATT | oot 0 | oo TBATT | oo 0

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

12. Statement value at end of current period (Line 10 MINUS LINE 11)......cciiiieiiiiiiiiiieitisieisi ettt sessetessssassssssressssssessnsssens | ssssesessssesssssssessnsesessssesessssesessssesesnsesessssnes T8A1T | oo 0 | oo TBANT | oot 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2017 of e FallS Lake General Insurance Company

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 L9 9 |UNITED STATES TREASURY NOTE........cccommiimirmerieririeneinninesieneesessni | voenes ..688,709 693,455 2,240 | oo [ s [ 1.375 |...... 1.710 |AO...... 11/10/2015. | 10/31/2020.
912828 P8 7 |UNITED STATES TREASURY NOTE........cecmrimirmeriererneessenissisessessesssssssas | soeees . ..494,006 . 496,120 1,193 [ e | e | s 1125 |...... 1.370 [FA...... 03/21/2016. | 02/28/2021.
912828 P9 5 |UNITED STATES TREASURY NOTE.......ccovirrmrimririneiernniseirensnissesnsnenssnens | vevenns | oo | erervenine [evnvnnnen ] | e 499,357 |.....98.99% | .................494,980 | ....... 500,000 499,739 215 | e [ e [ e 1.000 |...... 1.040 |MS...... 03/21/2016. | 03/15/2019.
912828 Q7 8 |UNITED STATES TREASURY NOTE........cocomtrimirmerierereersnisssieriensesesensns | veeees ..120,933 ....120,000 120,631 (RE15) ) TN ORI PP 1.375 |...... 1.210 |AO...... 05/10/2016. | 04/30/2021.
912828  S2 7 |UNITED STATES TREASURY NOTE........cocmiiurirnerieierneesseeinsieessessesessssss | soeees . ..178,988 ....180,000 179,240 211 [ s [ e [ 1125 |...... 1.240 |JD....... 10/21/2016. | 06/30/2021.
912828 UJ 7 |UNITED STATES TREASURY NOTE........... SD. | [ e | i 501,369 |.....99.971 | ................499,855 | ....... 500,000 500,023 (280) | eveveerrrireriens [ e [ 0.875 |...... 0.810 | JJ....... 02/07/2013. | 01/31/2018.
912828 UR 9 |UNITED STATES TREASURY NOTE........cccomirimirerienereerenissiessesesssssensns | senenes ..159,632 ....160,000 159,969 190 | oveoeereieriens [ e [ e 0.750 |...... 0.860 |FA....... 03/21/2016. | 02/28/2018.
912828 W6 3 |UNITED STATES TREASURY NOTE.......ccosiirririnissinnissrisnsssssersssissesensssssssens | sovnes ..401,798 ....400,000 401,353 [CE) ] R [ PORORR P 1.625 |...... 1.460 |MS...... . ...3,250 | 04/04/2017. | 03/15/2020.
0199999. U.S. Government - IsSUET OblIGAtIONS. .........cvrurerirsserssisisenssesississerssssesssnsssnsssesssnssneena 3,044,792 | XXX | 3,018,896 | i 3,060,000 | ..oocvvnnees 3,050,530 | .o 0 3,139 0 0 XXX XXX XXX [ 10,530 | e 32,750 XXX XXX
0599999. Total - U.S. GOVEINMENL.........cooiiiiiiciisiicii s 3,044,792 | XXX | ..3,018,896 | .o 3,060,000 | ............. 3,050,530 | ..o 0 3,139 0 0 XXX XXX XXX | 10,530 | e 32,750 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation
3130A7 CX 1 |FEDERAL HOME LOAN BANK........ccosiimiriiennriienieinseesesisssssensesssseesssssnsnns | nevenee | oo | eeveseinens | ovene 1FE| oo 250,127 |.....99.893 | .................249,735 | ....... 250,000 250,013 (7 [N IV IOV 0.875 |...... 0.850 |MS...... 02/24/2016. | 03/19/2018.
3135G0 TG 8 |FANNIE MAE.........oooiiiiiiiniiciinieieissiesessssissssssssssssesssssssssensssssssssssenssssnns | nevvens | oo | seseverenns | venes 1FE ..498,006 |.....99.950 | .................499,755 | ....... 500,000 499,958 409 | s [ e [ 0.875 |...... 0.950 |FA....... 02/21/2013. | 02/08/2018.
3137EA DN 6 | FREDDIE MAC st | e | o | e | e 1FE ..396,284 1983 | i 399,932 | s 400,000 399,976 YL RN [T PN 0.750 |...... 0.940 | JJ....... 02/07/2013. | 01/12/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 1,144,417 XXX s 1,149,422 | .....cco..ee. 1,150,000 | ...ccconeeee 1,149,947 | i, 0 1,116 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGatioNS............cuuiieuiririinirieriissississsressss s 1,144,417 XXX s 1,149,422 | ..cooovvvnnnes 1,150,000 | ..ccoovveene 1,149,947 | i 0 1,116 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14314R AD 4 | CARMAX AUTO OWNER TRUST 17-4 Ad.....cooovvviiriiiiriniinerinsireresseisssinss | ceveene .99,994 100,000 99,994 [ .o e | e | | 2.330 |...... 2.330 |MON.. 10/17/2017. | 05/15/2023.
161571  HE 7 | CHASE ISSUANCE TRUST 16-A4 A, .99,078 ....100,000 99,228 LIV U USRI PR 1490 |...... 1.800 |MON.. 06/26/2017. | 07/15/2022.
345298 AA 7 |FORD CREDIT AUTO OWNER TRUST/F 17-2 A. .99,063 ....100,000 99,072 9 | e [ s [ 2.360 |...... 2.560 |MON.. 12/11/2017. | 03/15/2029.
43813F AD 5 |HONDA AUTO RECEIVABLES OWNER T 17-4 Ad.......coovvercrririerineercnineenns | ceveene .99,995 ....100,000 99,995 | .o [ rerieniereeenens | e | e | e 2.210 |...... 2.210 |MON.. 11/22/2017. | 03/21/2024.
44932G  AE_ 5 |HYUNDAI AUTO RECEIVABLES TRUST 17-B Ad......cooinirinniinniisnrssniissinsnis | s .99,977 100,000 99,979 2 | [ [ 1.960 |...... 1.960 |MON... 08/09/2017. | 02/15/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNIES...........uvuiiiiiieiiiiiiinisiisisisen s 498,107 ....500,000 | .o 498,268 | ..o 0 161 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffili@ted)......... .. erererririsiersinsiieie et 498,107 500,000 | ..oooivriens 498,268 | ...coovirreriiinns 0 161 0 0 XXX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligations...........ocwwrvrereiresereniienns 4,189,209 XXX | s 4,168,318 | .o 4,210,000 | ..oovvernns 4,200,477 4,255 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities..................cccccoeererrrerereceeiieenenns 498,107 XXX ....500,000 498,268 161 0 0 XXX XXX XXX XXX XXX
8399999. Grand Total - Bonds.... ...4,687,316 XXX ..4,663,775 ..4,698,745 4,416 0 0 XXX XXX XXX XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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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.

912828 W6 3 |UNITED STATES TREASURY NOTE............ | 04/04/2017........ PARIBAS CORPORATION......cciiriiirisiiierississssssississsssssssssseenes 401,798 | oo 400,000 3N

0599999,  Total - BONAS = U.S. GOVEIMIMENT. ...ttt eh £ 88 oEEEEf e E e 0 R0 f£ 8 efEEEebnerennes 401,798 | oo 400,000 37
Bonds - Industrial and Mi:

14314R  AD 4 |CARMAX AUTO OWNER TRUST 17-4 A4 10/17/2017........ CREDIT SUISSE FIRST BOSTON 99,994

161571  HE 7 |CHASE ISSUANCE TRUST 16-A4 A 06/26/2017........ JP MORGAN SECURITIES INC... 99,078

34529S  AA 7 |FORD CREDIT AUTO OWNER TRUST/F 17-2 A...oooviiririieinsisisis st 12/1112017....... BARCLAYS CAPITAL.....ccvuiiiiriieiisisierssiesesissessssssssssssessesssenes 99,063

43813F  AD 5 |HONDA AUTO RECEIVABLES OWNER T 17-4 Ad......oviiiiiriceniceriese e 11/22/2017........ BARCLAYS CAPITAL......couiiieirieieieieiiesieeiesissesesseesssssseessesessenes 99,995

44932G  AE 5 |HYUNDAI AUTO RECEIVABLES TRUST 17-B A4 08/09/2017........ CITIGROUP GLOBAL MARKETS........cttiuiiiesiieisssssessessssissssns st snssnssssssnsssnssnsae 99,977

3899999. Total - Bonds - Industrial and Miscellaneous.. 498,107

8399997. Total - BONS = Part 3.t 899,905

8399999, TOAl - BONMMAS. ...tttk HE8 e EE LR 899,905

9999999. Total - Bonds, Preferred and COMMON STOCKS............c..iviiiiireriieiiiereriseieteie ettt aseeass | eeseeesebses e et sttt 899,905
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Sch.D -Pt. 4
NONE

Sch.D -Pt. 5
NONE

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

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

E14, E15, E16



3

Annual Statement for the year 2017 of e FallS Lake General Insurance Company

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

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

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

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

U.S. Government Bonds - Issuer Obligations
TREASURY BILL......cccvvuunes | @...... ‘ . | 12/27/2017. | BMO CAPITAL MARKETS 04/19/2018. | oooovvvvvrennns 49,795 | .o | e 8 50,000 LT T FORTT [ w137 A i | s
0199999. U.S. Government Bonds - ISSUET OblIGAtIONS. .........vvieriiiiiiiiiiieiissiens s srissienns eenissssnsssssessssssena 49795 | (L] [P < I 0 0 50,000 49,788 0 0 XXX XXX XXX | e (L] [P 0
0599999. Total - U.S. GOVEMMENE BONAS.......vvrierieriiissirseirssens e seessesssssss s essssesas 49,795 | 0 | oo 8 | 0 0 50,000 49,788 0 0] XXX XXX XXX | e 0 [ i 0
Total Bonds
7799999. Subtotals - ISSUET OBIIGAtIONS. ... vveivesiieiriiiriiti i s sessseniesnss e enesseeas 49,795 | 0 | s 8 | i 0 0 50,000 49,788 0 0] XXX XXX XXX
8399999. Subtotals - Bonds ....49,795 0 50,000 49,788 0 0] XXX XXX XXX
9199999. Total - Short-Term Investment: ...49,795 0 XXX 49,788 0 0 XXX XXX XXX
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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

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

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Key Bank. Cleveland, OH...........ccoviviveeiieeeseeece e ses s sesessensssns | erenins 196,100 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 196,100 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 196,100 | XXX
0599999. Total Cash XXX | XXX 0 0 196,100 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 65,643 | 4. April 15,230 | 7. July 128,208 | 10. October. 118,469
2. February. 63,574 | 5. May 94,656 | 8. August 120,495 | 11. November. 113,442
3. March 16,441 |6. June 93,248 | 9. September. 123,260 | 12. December. 196,100
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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
Exempt Money Market Mutual Funds as Identified by the SVO
60934N 50 O [FEDERATED TREASURY OBLIGA-IS..........coovvvrreroiesmiienereneessesssissessssensssssssssssssssssessssssssssessssesssssssssseenes 1211512017....... 21y A O
94975H 29 6 |WELLS FARGO ADV TR PL MM-INS........oomiiiiiiicisisis ettt A2AB2017 oo | s [ o | e | eoeeeeeseeeeeeeees s | e
94975H 29 6 |WELLS FARGO ADV TR PL MM-INS......oooooueueueuemememsusmssesesssssssesessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesesenes 12115/2017....... R0l Y P
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO...........c..iiisr e 32,524 | oo L0 OO 0
All Other Money Market Mutual Funds
31846V 10 4 |FIRST AM PRIME OBLIG-Y.... 12/15/2017.......
31846V 10 4 |FIRST AM PRIME OBLIG-Y.... 12/15/2017....... 45887
8699999. Total - All Other Money Market MUtUl FUNGS.............eviiriireiiiieiesisie s 45,887
8899999. Total - Cash Equivalents T8AMT | o (O OO 0
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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...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida
11. Georgia .| GADOI 30,067 30,067
12.  Hawaii
13.  Idaho.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota.
36.  Ohio... . | OHIO DOL. collateral securities for OHDOI and NYDOI 500,023 499,855 45,887 45,887
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 500,023 499,855 75,954 75,954
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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