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Annual Statement for the year 2017 of the AMER'CAN EMPIRE |NSURANCE 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.......vvuereerereireiieiieiseiseiseiseesessesseessssessessssissiens | eessnesnnees 1,060,720 | ............. 49 | 1,060,720 | ..ooovveicne (1 S 1,060,720 | ............. 4.9
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt GENCIES.......v.rvrrrrerirrereerreeeressssesessssesssses | eevsessssesssesssnenenns (0] IO 0.0 [ o0 | e (0 (0 [ 0.0
1.22 Issued by U.S. government SponSored agenCiesS..........cvrvrevreerirereirernns | werversersssessensessnens (0] IO 0.0 [ o0 | e (01 (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES)......vevvveeieireireieiie et ensesssssens | sressessessssessesesnneen (0] IO 0.0 [ o0 | e (01 (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..............coecreerrees | vevrreenrereinerneeneenns (01 I 0.0 | 0 [ (01 (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............ccccceveevevierceieiens | v (0] IO 0.0 [ o0 | e (01 U (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccoeverveeeereeeierieenenieneees | cveereesnssiesinserenns0 [ vveeieenenn0.0 [ o0 | ceeceeeiieieeennd0 e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........cccccoovvevvevevicees | cvvervevesrieieineienns0 [ i 0.0 |0 | 0 | e (01 IO 0.0
1.513 All OtNE ..o sesessssesssssssssssenssssssssesssnssssessens | snesssnsssssessnsnnnnnsQ | evernenenen0.00 | voveisninnieisninnnn0 [0 | s (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......cccccoo | corvnrnernerninnineens (0] IO 0.0 | o0 | e 0 [ oo (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........ccccvvieeninieieseeieesssnenns | e (0] IO 0.0 [ o0 | e (01 U (01 IO 0.0
1,523 All ONEI...vvieiecierie ettt stsns s sssssensns | sressessssseesa 42,407 | ............. 0.2 | s 42,407 | oo (O OO 42,407 | oo, 0.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid SECUMLIES).......cvvevrereieeesecee e ssssenesssssssessesssssssensenes | eeinnennenidh 200,263 | ciiiein19.5 | 1ii00i4,200,263 | o0 | s 4,200,263
2.2 Unaffiliated non-U.S. securities (including Canada ...500,000
2.3 Affiliated SECUMLIES. .......ccrrererererrcrereieiseieeessisenensssssisenessnissisenesssssnenes | soeessssnenenssinsnenne0 | evvennnenend0000 | o0 |0 | i, 0
3. Equity interests:
3.1 Investments in MUtUal fundS..........coocveerernineininineeerneereessneneens | v | v 0.0 | w0 0 | (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .....oocvvevecririeis s | neeneesnnsssessennen 0 [ i 0.0 [ v | i | s (I 0.0
3.22 Unaffiliated........covereeereerrineencreieeneineeseeseeseeneieesseeseesessnsssessssesssssssnsenes | cenneeneennenn07,5000 | iiiiiiinns 2.2 | e 487,500 | 0 [ 467,500 | .....cco..... 2.2
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFflIAIEA. ...t sessensnnennens | cessninenseesnsensnennens 0 | ceernenein 0.0 | o0 0 | (V1 I 0.0
3.32 Unaffiliated.........coeerererriirnsrsseeeseniesienissnssssssssssnnes | eeeneesssesnessnesnnen0 [ v 0.0 [ oo |0 | s (I 0.0
3.4 Other equity securities:
341 AR, .. .ot | e 0 [ 0.0 [ v |0 | s 0 [ oo 0.0
342 Unaffilidted..........coovriricisee st sisssssissssnsenns | eeesnersnnssnnssnnsenen 0 [ i 0.0 [ oo | i | s 0 [ o 0.0

© o N o

3.5 Other equity interests including tangible personal property under lease:

3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:

4.1 Construction and land development

4.2 Agricultural

4.3 Single family residential properties
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate loans

Real estate investments:

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

5.3 Property held for sale (including §..........

satisfaction of debt)
Contract loans

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

............................................................................... 0 [ 0.0 | 0 | 0 | 0 | 0.0
...................................................................................... 0 [ o000 | 0 | 0 | 0 0.0
0 property acquired in

.............................. 0 .00

.............................. 0. 0.0

.............................. 0 .00

.............................. 000

......... XXX e XK s [ e XXX
............................................................................ 0. 7,835,207 | ...........36.4
.............................. 0. 0.0

.............. 21,541,260 | .........100.0
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Annual Statement for the year 2017 of the AMER'CAN EMPIRE |NSURANCE 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 0

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

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
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...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb 0

6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt 0

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 0

8.2 Totals, Part 3, COIUMN ...ttt 0 0
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 0
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt 0
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 0

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 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
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 0

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb 0

52 Totals, Part 3, COMN B N 0 NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 0
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt 0

9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st 0

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0 0
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 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R 0
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 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R 0
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 0
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Annual Statement for the year 2017 of the AMER'CAN EMPIRE |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 0

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 0

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

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb 0
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0 0
4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en 0

5. Unrealized valuation increase (decrease):

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

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

o | | |©

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt 0
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt 0 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s 0
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

12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

o |o |o |©

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns

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 33,169,467

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 5,057,216

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 2,012

L

Unrealized valuation increase (decrease):

A PAE T, COIUMN 121ttt eess s eeees et et 8 888888 47,724

4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 0

4.3 Part2, SECtON 2, COIUMN 13........ itk 0

A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR 0 47,724

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 120,262

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 24,595,582

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 95,047

© N o o

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

o O O |©o

9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN T4........o it 0
94 Part4, COIMN 13ttt R 0 0

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 13,706,052

11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st 0

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 13,706,052
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Annual Statement for the year 2017 of the AMER'CAN EMPIRE |NSURANCE 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.........couveevcrrnens | corvevencrineriinnens 1,060,720 | ..ocvernrririins 1,054,685 | ...ovvvererrinns 1,061,390 | .ovvvercrirrrrinens 1,060,000
Governments (Including all obligations 2. €aNAdA......oreerrieirinrieis | e (1 R (0 O (0 RN 0
guaranteed by governments) 3. Other Countries......ccoovrrrieies | coveriiierieiiessisssseesseesienns {0 R [0 OO [0 RO 0
4. TOtalS. ..o | e 1,060,720 | .o 1,054,685 | ..o 1,061,390 | .o 1,060,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. ..o | e s 0 | s 0 ] oo 0 ] o 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtAlS... i | e {01 [0 0 ] o 0
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 .7,686,259
Industrial and Miscellaneous, SVO Identified 8. United States 4,331,241
Funds and Hybrid Securities (Unaffiliated) 9. Canada.......ccccoevereiererieienees | e | e ieeiseeenn0 | e
10. Other Countries
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total BONGS......cmrerseeemsrnnns | onveeecninsieennns 13,238,552 | .oovvvrvririines 13,347,446 | oo, 13,578,890
PREFERRED STOCKS 14. United States..........occvevvveeees | covrereeriierrineren 467,500 | ..o 567,750 | covoovverrrierrirennns 625,000
Industrial and Miscellaneous (Unaffiliated) 15, Canada........cceveveveeriireiies | e 0 [ oo 0 | oo 0
16. Other Countries........covvneriee | corvnimssnnsnssississesssnenees 0 ] e 0 | i 0
17, TOtalS. ..o | e 467,500 | ..o 567,750 | ..o 625,000
Parent, Subsidiaries and Affiliates 18, TOAIS....ceviieesiceiieeirceies | et 0 | s [0 0
19. Total Preferred Stocks......... | cccoovverrerrnnnnnns 467,500 | ..o 567,750 | oo 625,000
COMMON STOCKS 20. United States.......ovvevveerrrrerrens | cevrreerererneeeseeeseeennenennns (0 O (O 0
Industrial and Miscellaneous (Unaffiliated) 21, €aNAda.......ceeeereieieieiens | s (1 R 0 | oo 0
22. Other COUNTIES........vveirerire | i 0 ] e 0 | i 0
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOtAlS.....cvevieieiiesiceericeins | e 0 ] s (O 738,426
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o (O 738,426
26. Total STOCKS...ureresmumsrmssrssess | covveeociieinriienannd 467,500 | ..o 567,750 | ..oveecrenrieees 1,363,426
27. Total Bonds and Stocks...... | ....cccccouvveneren. 13,706,052 | ..ooovvrrriis 13,915,196 | oovvocveerris 14,942,316
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Annual Statement for the year 2017 of the AMERICAN EMPIRE 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

......................... 8.0
......................... 0.0
......................... 0.0

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

............................ 0 [ om0 0 [ XXX

............................ 0 [ o0 [0 e XXX

............................ 0 [ om0 [0 e XXX

............................ 0 [ om0 [0 e XXX

............................ 0 [ om0 [0 [ XXX

............................ 0 [ om0 0 [ XXX

4.7 TOMAIS. ..ot enesensenssnsenees | onesnnsssnssnsnnsnssensd | nenenenenensneneneneenen (0 {0 I 0 | o 0 [ XXX
U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

................. 594,721 | ........ XXX

............................ 0 | XXX

............................ 0 | XXX

............................ 0 [ XXX

............................ 0 [ XXX

............................ 0 [ XXX

................. 594,721 | ... XXX
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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 of the AMERICAN EMPIRE INSURANCE COMPANY

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

..... 2,120,813 |...

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)
............... 2,269,785 | .................230,610 cereennnnnnn 3,540,007 ceveernennnn4,250,263
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Annual Statement for the year 2017 of the AMERICAN EMPIRE 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

Line 10.7asa % of Col. 7.........
1. Total Bonds Prior Year

............. 39,650,628
..2,120,813

............. 16,368,999 |.............15,386,253 v 3,003,079 v XXX | 43,013,572
...999,539 ..980,073 141,201 2,120,813

.16,366,326
....36.3

.3,144,280 |...
11.8 Line 11.7 as a % of Col. 9. ..7.0

12. Total Publicly Traded Bonds

............... 1,349,247
12.7 TOAIS....v ettt snsnsns | srsessensenenns 2,620,484 |......cconn... 3,709,761 | wovvrrrenne 714,074 | ... 1,349,247 | oo 594,722
12.8 Line 12.7 as a % of Col. 7..... . B3 79 5.0 | e 6.6
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10
13. Total Privately Placed Bonds

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

(@) Includes $.....12,750,790 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; NAIC4S....... 0; NAIC5S.......... 0;: NAIC6S

..0.




Annual Statement for the year 2017 of the AMERICAN EMPIRE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 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 ...500,089 |..... 560,631 0 0 12,932,746 .0
1.2 Residential Mortgage-Backed Securities... | ] .0 0 .0
1.3 Commercial Mortgage-Backed Securities..... o . 0 .0 0 .0
1.4 Other Loan-Backed and Structured Securities.. I [ 0 .0 .0 0 .0
................. 500,089 |.................560,631 0 0 0

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

80IS

3.4 Other Loan-Backed and Structured SECUtIES.........cevevrrererrerrerieinns | eevvrerieissisnienieieneed | oieiieissieieisieend | i | v |0 |t XX [ | vieieiiieiiennnnn0.0 | i |00 [0 |,
3.5 TO IS ..vviiciieiee sttt enenensnnensens | sersnensessnsenessnrensesd | vorierissnensesneenenns [0 I (O I [ I 0], XXX reveriries | evvnneisnenieinsinniennn0 | o000 |0 | i, 0.0 [ oo (O] I 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 ISSUET OblIgatioNS.......c.vvvieerrirririeireireeieiseiseieessssneesssssseeensssessensens | senernensessmsensenenens0 | eevernennrenneneinnnennn0 | oo (01 [0 (1N I ) 0.0 GO IO [0 R 0.0 |cieerrennns 1,958,805 | .oovvveevrcrirrinn 43 | e, (01 0
4.2 Residential Mortgage-Backed SeCUrties...........ccvrvvererninircrininnnens | cevernesererienineenen0 | e [ (V1 IO LU 0 [ XXX v | verereiseineineenin (O O 0.0 | oo (U SO 0.0 |t (01 0

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

4.5 Totals

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

Non-Guaranteed
.............. 1,127,379 cervereerierennnneenenn0)
.0 0
X 1,107,042 |....coveuene 1,553,786 |..ccovrrrrnnns 477514 ... 1,340,987 |..oooerrrnnns 594,721 | ... ) O.0, SO PR 5,074,050 | oo, 38.3 [, 19,459,567 | wovvovvverererinns 431 |, 5,074,050 | oo, 0
5.5 TOAIS....vvvieeierieris sttt ntensnes | eresreneanens 2,114,299 |......cc...... 2,681,165 |..ooovvrnnnns 703,990 |.............. 1,340,987 |..ooovrrrrnns 594,721 | . D O.0, SO PR 7,435,162 | oo, 56.2 | .o 24,582,014 | cooovvereran 54.5 | 7435162 | oo 0

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations . 2,206,946 . 450,001
90,930 . 42,406

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities

8.5 Totals
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Annual Statement for the year 2017 of the AMERICAN EMPIRE 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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
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 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed SECUMLIES...........covvverenirrirerieineirereinns | v (01 O LV 0
10.4 Other Loan-Backed and Structured SECUMtES. ........c.cvvvrrueerineeireirin | evririinenns 3,221,276 |.covrieene 3,355,606 |....ccovunnnn 698,040
10.5 SVO Identified FUNDS........crveerereeireineireiseieeeseireeeeeseeeesssseseseesennns | seeseennes D00, SO - 0.0, S XXX
108 TOAIS. ... ettt sttt nen | cesenseneenens 4,734,718 | ..o 5,511,581 | .oovirenee 934,600
10.7 Ling 10.6 85 @ % 0f COl. 7...ovuieiiieieiicissiieissi s ssnssnssnessissenns | seesnssssssensssnesas 35.8 | s 1.6 | s 7.1
1. Total Bonds Prior Year
11.1 1SSUET OBlGAtIONS. ......vvveceiiirieicie e | ceveieniees 15,359,897 |...ovevrens 5,048,507 |...cccovuunee 1,124,592
11.2 Residential Mortgage-Backed SECUMLIES..........o.vveivrieieesieieisenes | everreieienens 12,614 | oo 38,698 | ..cvevrenne 22,011
11.3 Commercial Mortgage-Backed SECUMtIES...........ccvvevenrreeerniniircreinns | e (V18 O LV 0
11.4 Other Loan-Backed and Structured SECUMtES. ..........cvvvreveerineeeriiniees [ erririinnnns 1,996,028 | ............ 11,279,121 | oo 4,033,909
11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes D0, SO ., S XXX
118 TOMAIS. ..o ettt sttt nes | ceeennnees 17,368,538 | ............ 16,366,326 |.............. 5,180,513
11.7 Ling 11.6 85 @ % 0f COl. 9. .oiuieiiiei e snisnnnns | ceeensensssennasnnaas 38.5 | s 36.3 | o 11.5
12. Total Publicly Traded Bonds
12.1 Issuer Obligations 226,476
12.2 Residential Mortgage-Backed Securities... .10,084
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities.............cccvevevevevevevevcvceens | eerererenens 1,107,042
12.5 SVO Identified Funds . XXX
12.6 Totals 2,620,48 714,07 594,722
12.7 Line 12.6 as@ % 0f COl. 7...oveevrrrerreereiecireireins 0292 | A3 | e 7.9 | e 15.0 | oo 6.6
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10..............cocoevevevevereees | overeereee 198 | 28.0 | oo 54 | oo, 10.2 | o 4.5
13. Total Privately Placed Bonds
13.1 ISSUET ObBlIGAtioNS........c.cvvvuiieieiireirieecese e esereeesnessnennes | eeennsnssrsneennnenensQ [ e (0 {0 (0 0
13.2 Residential Mortgage-Backed SECUMtIES..........ccourveerieerineiniieienineins | cevvviseesieieinnenend0 [ e (0 {0 (01 0
13.3 Commercial Mortgage-Backed SECUMLIES. .........o.vrrirreieriinieieiniens | cereieieesiseseeneennens (0 [0 (01 (0 R 0
13.4 Other Loan-Backed and Structured Securities.............cccvovevevevevevevevieens | eererernas 2,114,234 | .............. 1,801,820 |...ooevennnes 220,526 |....ccovevernene 113,684 | ..o 0
13.5 SVO Identified FUNDS.........cvveriiremrerieiniireinisereresssesesesissiseeenies | seeserenes D0, SO [ D09, SO [P XXX oovereerenes | v D0, SOOI [ XXX
1318 TOAIS...... ettt nes | eeentesenens 2,114,234 |.............. 1,801,820 |..ooovrenenne 220,526 |..cocovrrrenen 113,684 | oo 0
13.7 Line 13.6 @52 % Of COl. 7...oveverrirrereiecereireins 9T | 424 | L5 Y2 (8 0.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10 L A8.0 | 136 | oo (A I 09 | i 0.0
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Annual Statement for the year 2017 of the AMERICAN EMPIRE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year. 12,432,418 | oo 12,432,418
2. Cost of short-term inVeStMENtS ACUINEA. ...........ovirrueiiecieieice st sese st snses | saetsssssesessesessssnsesessesesessnsesessnsenas 6,243,719 | oo 6,243,719 | oo | e reene0) | et a e eaeeeeal
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ e 0 [ corerrrrrererernreneseneenesnnnnnnsQ. | cnrieeenessseesessnnesnnee | e
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan 0 | et 0 | covrereeriesennesnessesnenneen0 | Q)|
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | e 0 | coerereeeniesneenessneeenesnsnneend0 | e | e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurvriiurueiiieieisieisisieieisse st ssse s sssesssns | stesesssssssssnsesessnsssessssssesessssesesans 18,676,137 | oo 18,676,137 | cveeeeeeeeeeeeeeeeeeeeeeseeeeeseeeseeeereeseen0 | e seeereseessseeneeena0 | e
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ e e 0 [ orrrermererreeneesssssneenssnesnnrensQ | s | s
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns 0 | e 0 | covrerreerieseenesnsesneen0 | Q|
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | coorerreeennesnneennessseeesnesnsereen0 | e ssssessessssnensQ) | s
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 [ e 0 [ cririrnnenesnrnsnnserenssnennrennsQ | e senenssessrseensnnee | e
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ oeiierieinsniesssiensrssnensesssnesssrsniensQ | nrieriesenenssssenesesessssesessssssessersesesd | arineneses s nes s nsesnd
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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



Annual Statement for the year 2017 of the AMERICAN EMPIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI..........ururieeererireeireiseieeesirstseeesss s ssesssssesssssssssssse s st essssssessens | stssssssssosssssessessassssssessassasssessessesssssessesssssnssnses O | e 0 [ oo 0 | e 0
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 [ e 0 [ e 0 [ oo 0
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 | oo 0 [ oo 0 | e s 0
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | e 0 | et 0 [ ot 0
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 T13,700 | oo 0 [ oo T13,700 | oot 0
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 | o 0 | e 0 [ o 0
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 | oot 0 [ oo 0 | oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0 ] e 0 | oot 0 | et 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceveiirrireieiiiieeeisieesssiesiesiens | sevissssiesis et snae 5,353,089 | ..ovveirireieeteeee e 0 | e 5,353,009 | ..ovvieieieieeee e 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 [ e 0 [ s 0 [ o 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 5,353,009 | ..o 0 | oo 5,353,069 | ..ot 0
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Annual Statement for the year 2017 of the AMER'CAN EMP'RE |NSURANCE COMPANY

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



Annual Statement for the year 2017 of the AMERICAN EMPIRE INSURANCE COMPANY

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

013

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 VZ 0 |U.S. TREASURY NOTES 2.00 09/30/2020.... ...100.125 (38) 0 0 ... 2.000 |...... 1.668 |MS...... 10/19/2017. | 09/30/2020.
912828 X2 1 |U.S. TREASURY NOTES 1.50 04/15/2020.........cconverrreserrnerermrenerinmeemenennennes [ SDe | oo | oveineins | v | 500,117 | o 99.063 (18) 0 0. 1.500 |...... 1491 |AO...... 06/28/2017. | 04/15/2020.
912828 XA 3 |U.S. TREASURY NOTES 1.00 05/15/2018 o e e 500,703 99.859 (239) 0 0 [ 1.000 |...... 0.952 | MN...... 05/28/2015. | 05/15/2018.
0199999. U.S. Government - Issuer OblIgations. .. .....weuurrsereniesseesiresssisssrssssssssns s 1,061 ,390 XXX ..1,054,685 (295) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENE........iiriiisiiieiieieiesisesiseisssisssnssssss s 1,061,390 XXX ..1,054,685 . (295) 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
37358M BK 6 |GA ST RD & TWY AUTH 5.00 06/01/2018 SD. | [ | e 1FE ..1,135,030 |...101.333 ..1,013,330 1,000,000 ) 0 0. 5.000 |...... 3.230 |JD....... 07/28/2009. | 06/01/2018.
469487 BL 5 | JACKSONVILLE FL 5.00 10/01/2019......ccvvumimiirereriiirerisisisesisssssssseessesssenes SD.. . |... R 1FE]| .. ..1,236,257 |..105.274 | ... .1,158,014 .1,100,000 . L0 ) 0 0 ... 5.000 |...... 3.520 |AO...... . .55,000 | 09/24/2009. | 10/01/2019.
645791 CZ 5 |NJ ENVRNMNTL TRUST A-R 4.00 9/1/26.......ccvosvrvivirinirnnes (510 1000 R (O S 153 [ 227,045 |..115.032 | ..o 258,822 | ....... 225,000 | ... 226,476 | oo 0 (141) 0 0 [ 4.000 |...... 3.910 [MS......| oreerne3,000 | oo 15,386 | 08/30/2013. | 09/01/2026.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 2,598,332 XXX ] s 2,430,166 | .....ccoco.us 2,325,000 | ..o 2,361,112 | s (L . (32,111) 0 0 XXX XXX XXX | 20,917 | o 120,386 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025..... . B . 2| 1FE 981,264 {...100.750 | ....cocevnnvn. 962,163 | ..ooovrernene 955,000 | ..ovvrcrernen 967,514 (6,706) 0 (U 4.150 |...... 3.385 |MON... 09/11/2015. | 04/15/2025.
31397P PP 9 |FHM MO012 A1A3 2.65 08/15/2051.........c0vrvrererieiiesrrsisissiessnsissssesssssssnsensnens | eovenee | oo [eovsveneinns | vevene 1FE ...1,000,000 |...100.500 1,000,000 ...1,000,000 0 0 0 [ 2.650 |...... 2.665 | MON... 11/06/2014. | 08/15/2051.
31397P PV 6 |FHM MO012 AB31 2.50 08/15/2051...... . . [P ISR IOV 1FE]| .. ...1,000,000 |..... 99.875 | ... 1,000,000 | .. 999,950 (30) 0 0 ... 2.500 |...... 2.507 |MON... 05/11/2015. | 08/15/2051.
647200 X4 1 |NMMTGE FIN CL I B-12.8507/01/2043............ccovoverirmrimriinninniserisniesiins [ s . 2| 1FE 297,368 |..... 99.197 462 | 298,863 | .....cccovnne. 297,891 392 0 0 ... 2.850 |...... 3.011 |MON... 08/29/2014. | 07/01/2043.
647200 X6 6 |NMMTGE FIN SFM C 14.50 10/01/2043..........coovvvemrrerieriseinsrisereeeisenienens | vrenes . 2| ... 1FE 809,795 |...101.357 808,748 | ..ccoivviiriennn0 | (96,233) 0 0. 4500 |...... 3.649 | MON... 08/08/2013. | 10/01/2043.
64988R  CM 2 |NY STATE MTG AGY REV 3.45 10/1/18... [ IS AFE| oo 999,500 |...100.553 | .... . ..999,947 |. 70 0 0 [ 3450 |...... 3.457 |AOQ...... . 09/08/2010. | 10/01/2018.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . s 5,087,927 XXX s 5,057,121 | oo 5,032,512 | oo 5,074,050 | .o 0 ] (102,507) 0 0 XXX XXX XXX | s 18,307 | ........ 170,145 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ [ETRPON 7,686,259 XXX s 7,487,287 | oo 7,357,512 | oo 7435162 | oo 0] (134,618) 0 0 XXX XXX XXX | s 39,224 | ....... 290,531 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
166764 BN 9 ‘ CHEVRON CORP 2.498 03/03/2022 450,000 |...100.103 0 0 0. 2498 |... 2.498 |MS...... .3,685 02/28/2017. | 03/03/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 450,000 XXX 0 0 0 XXX XXX XXX .3,685 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
17307G._ VN 5 ‘CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 s | ....... | | ............ ‘ ..... TFM | i 64,535 |...100.145 (410) 0 0 [ 5.105 08/11/2005. | 08/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities . 64,535 XXX (410) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00085U AJ 0 |ABPCI 2017-2A A1B CLO SSNR 3.8 01/20/30.......cccervmrerrirnerereerseiseiseeinnes | cevne ..500,000 {...100.000 | .................500,000 | .................500,000 | .....cccoor.c... 500,000 | .oooovrerririins 0 0 0 0. 3.800 12/20/2017. | 01/20/2030.
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24..... 754,819 |..... 93.000 684,860 | . 47,724 (9,029) 0 0].....8.000 08/10/2015. | 12/20/2024.
03766K AA 1 |AASET 2016-1A A ABS SNR 4.875 03/17/2036. IV I e ..813,239 ...102.000 | .................841,500 | .................825,000 | ....cocoornec. 816,647 | .oovvvrvrrcrinns 0 3,130 0 0. 4.875 03/31/2016. | 03/17/2036.
466170 AN 1 |JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23 . RN I ol 248,820 |...100.000 248,820 0 0 0 [ 3.600 03/24/2015. | 04/20/2023.
67575N  AY 9 |OMART 2017-T1 AT1 ABS SSNR 2.4989 09/48.... 1,000,000 |...100.000 ..1,000,000 1,000,000 1,000,000 0 0 0]...2.499 09/08/2017. | 09/15/2048.
68268F AA 8 | OMFIT 2016-2A A ABS SSNR 4.10 03/20/2028 . 999,828 |...101.520 ..1,015,200 1,000,000 54 0 0 [... 4.100 03/16/2016. | 03/20/2028.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...........ccocoovennee. 4,316,706 XXX .4,290,380 | ..... 4,310,228 47,724 (5,845) 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 4,831,241 XXX .4,805,474 4,824,766 47,724 (6,255) 0 0 XXX XXX XXX
Totals
7799999. Total - Issuer Obligations............cwwrrrereirerssrssiinnns 4,109,722 XXX I (32,4086) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHIES. ........vvirrririiirieiistierssississisissssi e 64,535 XXX . . .0 (410 0 0 XXX XXX XXX | oo . XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMIES. ... 9,404,633 XXX | s 9,347,501 | oo 9,342,740 | ..ocvornve. 9,324,313 | .o 47,724 | ......... (108,352) 0 0 XXX XXX XXX | s 26,253 | ... 325,464 XXX XXX
8399999,  Grand TOtAl - BONGS..........cuureeeererrireiseeieeieeis ettt snnsesnianins | bieesineses 13,578,890 XXX | 13,347,446 | ............ 13,242,278 | ........... 13,238,552 | ....ccooonc. 47,724 | ......... (141,168) 0 0 XXX XXX XXX | e 55,341 | ........ 464,598 XXX XXX
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Annual Statement for the year 2017 of the AMERICAN EMPIRE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

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

F Rate per Unrealized Other-Than- Total Foreign

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

ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B/A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
61747S 50 4 |MORGAN STANLEY A 6.1856.........cccccmvwismiiismniisnniisnniisnsiisssiisnniinns | coneees | ooe | 225,000,000 | ..o 25.00 | ... 18.700 | oo 467,500 625,000 25,000 25,348 0 0 0 0 ...P3LFE | 06/27/2006.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).............coeirreeieinieieieici s 467,500 625,000 25,000 25,348 0 0 0 0 .. XXX XXX
8999999. Total - Prefermed SHOCKS..............cvvirirvereirereerieirieeiieeeseeesseeesieese s eoeessiesssenns 467,500 625,000 25,000 25,348 0 0 0 (0 TN | I O 0] XXX XXX
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Annual Statement for the year 2017 of the AMERICAN EMPIRE INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Other-Than- NAIC

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
Common Stocks - Parent, Subsidiaries and Affiliates

02554* 10 6 | AMERICAN EMPIRE UNDERWRITERS, INC......cccoccovvnirirnnnnns | 5,000.000 0 0.000 0 0 0 0 O I ovevooe 1 [OOSR I ORI K | 03/08/1991.

9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates....... 0 XXX . 0 0 0 0 XXX XXX
9799999. Total - Common Stock 0 XXX ..738,426 .0 0 0 0 0 XXX XXX
9899999. Total Common and Preferred Stock: 467,500 XXX {567,750 | i, 1,363,426 25,000 | . 25,348 0 0 (V)] [0 0 XXX XXX

.0, the total $ value (included in Column 8) of all such issues $....

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..
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Annual Statement for the year 2017 of the AMERICAN EMPIRE INSURANCE COMPANY

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  VZ 0 |U.S. TREASURY NOTES 2.00 09/30/2020...........ecrrerermmeririmreinrinnenes 10/19/2017........ GOLDMAN SACHS........cccovvvun 60,570
912828 X2 1 |U.S. TREASURY NOTES 1.50 04/15/2020.........ccouvirmrmmnmmninmerinnninnenes 06/28/2017........ GOLDMAN SACHS.........ccoovvune 500,115
0599999.  Total - BONAS = U.S. GOVEIMMENL. ........cuiueieiiiteiteiietesieitets et stessetsesssessssetessessesssessssssasetsssessessssssssssassessnss | oesetassessesssssssessessesassessessessssessessetsnsansessessesessessetsnsansessesssssesassessesansessessessnsansessesansans 560,685
Bonds - Industrial and Mi:
00085U  AJ 0 |ABPCI 2017-2A A1B CLO SSNR 3.8 01/20/30 12/20/2017........ INATIXIS ot 500,000 | ..o 500,000 [ ..ooverreerirriererieeerereerniae 0
166764 BN 9 | CHEVRON CORP 2.498 03/03/2022 02/28/12017........ BANC OF AMERICA SECURITIES. 1,000,000 | coooooveerririeniees 1,000,000 |....... 0
67575N  AY 9 | OMART 2017-T1 AT1 ABS SSNR 2.4989 09/48.........cccoovrvrnirinnnnirnes 09/08/2017........ CS FIRST BOSTON.....coituiiiiiiimeiinmisenssrissisnssnsssssnsssnssnsssesensenssseses 1,000,000 .....1,000,000 | ....... 0
3899999. Total - Bonds - INAUSHTIAl ANA MISCEIIANEOUS.............oveivieieiieiietecesiieieieiste ettt et ste s s s sssassessebesssss eesesessessessssssesses et assessessessesesseesebesensesses et eesesse s et ensessessee et essesseb st essessessnsansessesanses 2,500,000
8399997 Total - BONMS - Part 3.t 3,060,686
8399998. Total - Bonds - Summary Item from Part 5..........cccovovniiniseccc e 1,996,530
8399999, TOAl - BONMMAS. ...tttk HE8 e EE LR 5,057,216 | oo 5,060,000 | ..o 1,603
9999999. Total - Bonds, Preferred and COMMON STOCKS............c..iviiiiireriieiiiereriseieteie ettt aseeass | eeseeesebses e et sttt 5,057,216 XXX e 1,603
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Annual Statement for the year 2017 of the AMERICAN EMPIRE INSURANCE COMPANY

SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Number Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal of Shares 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 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. Political Subdivisions of States
011415 KQ 8 |ALAMO TX CMNTY COLL 5.00 08/15/22.... | 03/30/2017. | Payment on Intercompany Balance........ [ | . 623,776 | ........ 615,000 | ........ 678,087 | ........ 621,000 (2,372) (U S 618,628 | ... | ......5,148 | 5148 | 19,219 | 08/15/2022.
075549 CE 3 |BEAVERTON OR SCH 5.00 06/15/2017 | OBMSI2017. | MatUFY. oo | ], 1,325,000 | .....1,325,000 | ....1,528,361 | .....1,337,805 :(12,805) [ o0 | e 1,325,000 | oo [0 | | s 33,125 | 06/15/2017.
2499999. Total - Bonds - U.S. Political Subdivisions of States ..1,948,776 | .....1,940,000 | .....2,206,448 | ....1,958,805 (15T |0 | s 1,943,628 | ...ooooosni0 | 5,148 | .o 5,148 | 52,344 | XXX
Bonds - U.S. Special Revenue and Special Assessment
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025..........cccocomrvverrrirarrienas .| 10/15/2017. | Partial Call...........vvvvvvveveeeeiseemsereeeveen | | 20,000 | ..........20,000 | .......... 20,550 | ........ 20,403 0 (402) 04/15/2025.
452024 GA 4 |IL MUN ELEC A 5.25 02/01/2019.. 10210172017 | Call...oooiissssssesissiiieen | L 1,000,000 | .....1,000,000 | .....1,068,630 | ..... 1,000,783 0 (783) 02/01/2019.
54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/2038.... .. | 03/01/2017. | MBS Paydown.. 30,347 | ........30,347 | ... 30,347 | e 30,347 0 0 12/01/2038.
54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/2038.... .. | 03/30/2017. | Payment on Intercompany Balance... 731,170 737616 | 737,617 0 0 12/01/2038.
56052F CE 3 |ME HSG AUTH E-13.50 11/15/2035. .. | 03/30/2017. | Payment on Intercompany Balance........| | 863,924 | .......835,000 | ... 876,224 | ........ 871,188 0 (1,017) 11/15/2035.
594653 6J 1 |MICHIGAN ST HSG DEV A 4.00 06/01/2046... .. | 03/30/2017. | Payment on Intercompany Balance... ..1,022,379 LA041477 | 1,023,994 0 (2,521) 06/01/2046.
60416Q FZ 2 |MNHSG FIN B 2.95 09/01/2044 .. | 03/01/2017. | MBS Paydown 0 0 09/01/2044.
60416Q FZ 2 |MNHSG FIN B 2.95 09/01/2044 .. | 03/30/2017. | Payment on Intercompany Balance... 0 0 0 09/01/2044.
60416Q GH 1 |MNHSG FIN AGY B 2.70 04/01/2046..........cccovrvrrrirrirriirerinsirninns .| 03/01/2017. | MBS Paydown..........ccovuveermmrernrrnrerennnes 0 0 0 04/01/2046.
60416Q GH 1 |MNHSGFIN AGY B 2.70 04/01/2046 .. | 03/30/2017. | Payment on Intercompany Balance 0 0 0 04/01/2046.
60416S KD 1 |MN STHSG FIN AGY A 4.00 01/01/2041.... .. | 03/01/2017. | Partial Call 0 (837) 0 01/01/2041.
60416S KD 1 |MN ST HSG FIN AGY A 4.00 01/01/2041.......cvvrvvrrirrinricrienns .. | 03/30/2017. | Payment on Intercompany Balance 0 (3,184) 0 01/01/2041.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045 .. | 03/01/2017. | Partial Call 0 (2,025) 0 11/01/2045.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045 .. | 03/30/2017. | Payment on Intercompany Balance 892159 | 878,022 0 (3,046) 0 11/01/2045.
61212R 4G 8 |MT ST BRD OF HSG B-1 3.50 12/01/44.. .. | 03/30/2017. | Payment on Intercompany Balance.........| | 355850 | .. 345000 | ........ 354757 | ........ 351,784 0 (237) 0 12/01/2044.
61212W BB 0 |MT BRD OF HSG B-2 3.50 12/01/2042... .. | 03/30/2017. | Payment on Intercompany Balance... . 60,146 951,241 0 978 0 12/01/2042.
645791 CZ 5 |NJENVRNMNTL TRUST A-R 4.00 9/1/26 ..| 03/30/2017. | Payment on Intercompany Balance........ | | 311022 | ....275.000 | ........ 277,500 | ........ 276,975 0 (42) 0 09/01/2026.
647200 4R 2 |NEW MEXICO ST MTGE A-2 3.50 03/01/2046 ..| 03/01/2017. | Partial Call...........ocvvvvvrvvecviveeescecverceceeanc | | 90000 | 20,000 | 21,224 | o 21,170 0 (1,170) 0 03/01/2046.
647200 4R 2 |NEW MEXICO ST MTGE A-2 3.50 03/01/2046 .. | 03/30/2017. | Payment on Intercompany Balance......... | | 927861 | .....885.000 | ......939144 | ... 936,772 0 (45) 0 03/01/2046.
647200 X4 1 |NMMTGE FIN CL | B-12.85 07/01/2043. .. [ 12/01/2017. | MBS Paydown.. 41,79 0 (82) 0 07/01/2043.
647200 X6 6 |NMMTGE FIN SFM C |1 4.50 10/01/2043.... .| 12/01/2017. | MBS Paydown...... 68,677 0 96,968 0 10/01/2043.
649883 H6 5 |NY MTGE AGY REF194 3.50 10/01/2035.... .. | 01/19/2017. | Partial Call 46,671 0 (1,671) 0 10/01/2035.
649883 H6 5 |NY MTGE AGY REF194 3.50 10/01/2035.... .. | 03/30/2017. | Payment on Intercompany Balance 952513 | ... 938,600 0 (2,415) 0 10/01/2035.
64988R GY 2 [NEW YORK ST MTGE AGY 52 3.50 10/01/2030 .| 01/19/2017. | Partial Call 15,000 o A5.867 | o 15,676 0 (676) 0 10/01/2030.
64988R GY 2 |NEW YORK ST MTGE AGY 52 3.50 10/01/2030. .. | 03/30/2017. | Payment on Intercompany Balance.........| | 489,991 | .......475,000 | ... 502,460 | ....... 496,420 0 (1,340) 0 10/01/2030.
64990E DG 9 [NY STDORM INC TAX A5.00 12/15/2027 ..| 03/30/2017. | Payment on Intercompany Balance......... | | 570,800 | ........500,000 | ....... 565,580 | ........ 546,747 0 (1,771) 0 12/15/2027.
65820Q GM 9 |NC ST REPAIR SERIES B 5.00 06/01/2017.... .. | 06/01/2017. | Maturity...........ccoovvvvervmnvveeereneerivsscviieens | | 500,000 | ........500,000 | ........ 565,385 | ........ 504,001 0 (4,001) 0 06/01/2017.
67756Q NP 8 |OHIO ST HSG FIN AGY B 2.70 03/01/2036.... .. 03/01/2017. | MBS Paydown...........cccocovvvvmsmvvvissmnnncnna | | 34899 | 31809 | 31829 | ... 31,829 0 0 0 0 03/01/2036.
67756Q NP 8 |OHIO ST HSG FIN AGY B 2.70 03/01/2036.... .. | 03/30/2017. | Payment on Intercompany Balance... 879165 | . 679,165 0 0 0 0 03/01/2036.
686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036.. .. | 03/30/2017. | Payment on Intercompany Balance........| | 949447 | .....900000 | ........ 952,281 | ........ 940,369 (2,596) 0 (2,596) 0 07/01/2036.
708796 B9 7 |PAHSG SFM 113 4.00 10/01/2041 .. 03/30/2017. | Payment on Intercompany Balance........ | | 914542 | ....210.000 | ....... 218,562 | ........ 214,170 (225) 0 (225) 0 10/01/2041.
76221R UK 7 |RIHSG & MTG 66-A1 4.00 04/01/2033 . .. 01/01/2017. | Partial Call...........ccoooovmmmvvvrssnvnvisonsnnna | | 65000 | 065,000 | oo 89759 | o 68,769 | .vvverreerrnenns (VN (3,769) 0 (3,769) 0 04/01/2033.
76221R UK 7 |RIHSG & MTG 66-A1 4.00 04/01/2033..........ccoveomrreeerriirirriennens ..| 03/30/2017. | Payment on Intercompany Balance......... | | 849718 | .....805.000 | .......863.934 | ... 851,673 (866) 0 (866) 0 04/01/2033.
88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046 .. | 03/01/2017. | Partial Call 55,000 | ..........55,000 | ..........55,000 | ... 55,006 | vvvceerrrercein0 | oo, 6) 0 (6) 0 03/01/2046.
88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046 ..| 03/30/2017. | Payment on Intercompany Balance........ | | 907,79 | ........905,000 | ........905,000 | ....... 905,105 27 0 27 0 03/01/2046.
91412F 28 5 |REGENTS UNIV OF CAN 5.12 5/12/2020.........cccooremrrrvirrrirnncns ..| 03/30/2017. | Payment on Intercompany Balance......... | | 428132 | .......400,000 | .......402,000 | ........ 400,717 (49) 0 (49) 0 05/15/2020.
97689Q DD 5 |WIHSG & ECON AMT A 3.50 03/01/2046..........cccoovrverrinriiiniirns .. 03/01/2017. | Partial Call..........coccovmvmrvrevirnnevissssenirsaa | | 35,000 | ..........35,000 | ..........36,906 | .......... 36,757 | covcorreerrrinns (VN (1,757) 0 (1,757) 0 03/01/2046.




Annual Statement for the year 2017 of the AMERICAN EMPIRE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Number Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal of Shares 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 of Stock | Consideration | Par Value | Actual Cost | Carrying Value| (Decrease) | /Accretion | Recognized| (11+12-13) BJAC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year|  Date
97689Q DD 5 |WIHSG & ECON AMT A 3.50 03/01/2046...........coovvvvvvrmnririrnsns .. | 03/30/2017. | Payment on Intercompany Balance......... | | 934,676 | ........ 925,000 | ........ 975,366 0 (326) 0 (326) 0 2971122 [0 | (36,446)| ........(36,446) | ....... 18,795 | 03/01/2046.
3199999 Total - Bonds - U.S. Special Revenue and Special A WS ...17,075,841 |....16,564,646 |...17,387,303 |...17,111,267 | .00 | o 61,114 0 61,114 017,073,345 [0 | 002498 | ..o 2498 | ... 283979 | XXX
Bonds - Industrial and Miscellaneous
03235T AA 5 |ACEF 2014-TAAABS 8.00 12/20/24......orccccrevrrrerrrserrrsrrrs . [12120/2017. TMBS Paydown.........cc.coerrrerrreerrree o T 590945009 | o 47057 | o 46671 O] 3635 0 3635 0 12/20/2024.
03766K AA 1 |AASET 2016-1A A ABS SNR 4.875 03/17/2036........cc....0ovrrrrreee | 121512017 | MBS Paydown........c.c...oocerevrsvrscerne 156 0 156 0 03/117/2036.
166764 BN 9 |CHEVRON CORP 2.498 03/03/2022 . . | .. 1 03/30/2017. | Payment on Intercompany Balance. 0 0 0 0 03/03/2022.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.........c.00esvrvvrrvrrre .| 12/25/2017. | MBS Paydown N 43,529 0 0 (4,582) 0 08/25/2035.
202795 GX 2 |COMMONWLTH EDISON 6.95 07/15/2018..........cccoovvvieriirirnnns .. | 03/30/2017. | Payment on Intercompany Balance.......... o 1,058,352 | .....1,000,000 0 0 3,058 0 07/15/2018.
21987H AS 4 |CBBC-ADM 98-16.50 12-15-17 AL120613 .| 12115/2017. | Sinking Fund Redemption. 85849 | ....89,097 | .. 86,134 0 0 (288) 0 12/15/2017.
466170 AN 1 |JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23 .| 10/20/2017. | MBS Paydown ) 512,441 512,441 0 0 0 0 04/20/2023.
501044 CG 4 |KROGER CO 6.40 08/15/2017 ... | .| 03/30/2017. | Payment on Intercompany Balance. T 1,017,886 | .....1,000,000 | ........994,400 | ........ 999,539 0 0 181 0 08/15/2017.
961548 AS 3 |WESTVACO CORP 7.50 06/15/2027. .|.. | 03/30/2017. | Payment on Intercompany Balance........ | | 150,139 | ........ 140,000 | ....... 141,751 | ........ 141,201 0 0 (19) 0 06/15/2027.
3899999. Total - Bonds - Industrial and Miscellaneous..... R ...3,565,611 | ....3477,729 | .....3,383,948 901,428 0 0 2141 0 XXX
8399997. Total - Bonds - Part 4..... ..22,590,229 |....21,982,376 |....22,977,698 |....21,971,500 0] 048,078 | 0 | 48,078 0 XXX
8399998. Total - Bonds - SUMMAry HEmM from PaIt 5..........oooeooo s e | 2,005,353 | .....2,000,000 | ..... 1,996,530 | ................... 0 0 0 55 0 XXX
8399999. Total - Bonds - ..24,595,582 |....23,982,376 |....24,974,228 |....21,971,500 0 48,133 0 ..120,262 | .......120,262 XXX
9999999. Total - Bonds, Preferred and Common Stocks s ....24,595 582 XXX ..24,974,228 | ....21,971,500 0 48133 | 0| 100 24475320 | o0 | 120,262 | ....... 120,262 XXX

I'vid
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Annual Statement for the year 2017 of the AMERICAN EMPIRE INSURANCE COMPANY

SCHEDULE D - PART 5§

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

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 Par Value Year's Total Foreign and Paid for
r (Bonds) or Book/Adjuste| Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei Number of d Carrying | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
o Date Disposal Shares 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 (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
46849L SS 1 |JACKSON NATL LIFE 3.25 01/30/2024..........cccvvrvrrvrrnns .| 01/24/2017 | CS FIRST BOSTON.......cocovvvrerrvrreirerrrenns 03/30/2017 | Payment on Intercompany Balance.......... | .... 1,000,000 | ...... 999,250 |....1,005,287 | ...... 999,266 0 16 0 16 | 0 | 0 | 8,021 | L 6,021 | ....... 5416 | .o 0
478160 CD 4 | JOHNSON & JOHNSON 2.25 03/03/2022...........c..cooeouue .. | 02/28/2017 | JP MORGAN SECURITIES INC............... 03/30/2017 | Payment on Intercompany Balance.. ...1,000,000 | ...... 997,280 |....1,000,066 | ...... 997,319 0 39 0 39 | o0 | 0| 27AT | 2747 | ... 1,688
3899999. Total - Bonds - Industrial and Miscellaneous..... ...2,000,000 | ....1,996,530 |....2,005,353 | ....1,996,585 0 55 0 55
8399998. Total - BONGS.......ocooriiiriiiiniisnisssi s ...2,000,000 | ....1,996,530 | ....2,005,353 | ....1,996,585 0 55 0 55
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........coeuiicieiiiieiiiicieiiieceteieiie eeeaetetetsaetesessete b e s eae s s s seteb et sese st e setes s ssees s etebes s s eses s s etesebasseses s s et b eses s et esses et e s s set et s s ee et et saeteb s sea et s e teteb s ssaesnsntebanas ....1,996,530 |....2,005,353 |....1,996,585 0 55 0 55 | ceveeeen0 | eeeenn0 [ ..8,768 | ........8,768 | ......7,104 | ............ 0
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - Other Affiliates
025530 ZA 7 |AMERICAN EMPIRE UNDERWRITERS, INC.......cccoouiriviininiiinnianns | ............ |0 ................. NO 0 0 5,000.000 0.0

1799999. Total - Common Stocks - Other AffiIaeS. ... ..ouieiiiiii s 0 0 XXX XXX

1899999. Total - Common Stocks.. 0 0 XXX XXX

1999999. Total - Preferred and Common Stock. 0 0 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.

2. Total amount of intangible assets nonadmitted §.......... 0.
m
-
(=2}

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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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

E17, 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
The Bank of New York Mellon. New York, New York 3 0 5,073 | XXX
PNC Bank. Pittsburgh, Pennsylvania 0 0 2,477,085 | XXX
PNC Bank Pittsburgh, Pennsylvani 0 0 0 | XXX
0199999. Total - Open Depositorie: 3 0 2,482,138 | XXX
0399999. Total Cash on Deposit: 3 0 2,482,138 | XXX
0599999. Total Cash 3 0 2,482,138 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 2,459,679 | 4. April 2,456,612 | 7. July. 2,472,135 {10. October. 2,482,519
2. February 2,458,354 | 5. May. 2,460,191 |8. August 2,913,546 | 11. November. 2,481,718
3. March 2,458,464 |6. June 2,471,103 |9. September. 2,473,604 |12. December. 2,482,138
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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
825252 40 6 |Invesco Advisors Inc. Treasury Portfolio Institutional Class 12/26/12017....... 1.190 5,353,009 | ...oorvoveeeerereeeseeeereeesseeeressesereeeei0 | oo 42,757
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO.............cvrie e SeEb LRS00 LaieE s LR | 5,353,009 | ..ovovvvrerrererineereneeieneneerienien | e 42,757
5,353,069 | ... (O RS 42,757

8899999. Total - Cash Equivalents

XA
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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 [ 0 0 0 0
2. Alaska......ooernnereerrerene AK 0 0 0 0
3. Arizona . 0 0 0 0
4. Arkansas... PROPERTY AND CASUALTY, 0 0 54,997 55,304
5. California.....ccccooeevrernerrirnerinnen 0 0 0 0
6. Colorado.... 0 0 0 0
7. Connecticu 0 0 0 0
8. Dell 0 0 0 0
9. District of Columbia 0 0 0 0
10.  Florida PROPERTY AND CASUALTY. 0 0 159,992 160,885
11. Georgia PROPERTY AND CASUALTY. 0 0 49,997 50,277
12.  Hawaii 0 0 0 0
13.  Idaho. 0 0 0 0
14, lllinois 1L 0 0 0 0
15.  Indiana.. 0 0 0 0
16.  lowa 0 0 0 0
17.  Kansas 0 0 0 0
18.  Kentucky 0 0 0 0
19.  Louisiana... 0 0 0 0
20.  Maine 0 0 0 0
21. Maryland 0 0 0 0
22, Massachusetts............cccoceneruunncd MA | .. 0 0 0 0
23.  Michigan 0 0 0 0
24. Minnesota.. 0 0 0 0
25.  Mississippi 0 0 0 0
26.  Missouri. 0 0 0 0
27.  Montana. 0 0 0 0
28.  Nebraska 0 0 0 0
29.  Nevada 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey.... 0 0 0 0
32. PROPERTY AND CASUALTY 0 0 560,631 555,388
33. 0 0 0 0
34. PROPERTY AND CASUALTY 0 0 330,059 329,536
35.  North Dakota. . 0 0 0 0
36.  Ohio... PROPERTY AND CASUALTY 2,669,167 2,734,882 0 0
37.  Oklahoma.. 0 0 0 0
38.  Oregon 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. . 0 0 0 0
41, South Carolina............ccoewvvecrreernSC | . PROPERTY AND CASUALTY 0 0 160,028 159,775
42.  South Dakota SD 0 0 0 0
43, Tennessee..........ouwvmrieinninnns TN .. 0 0 0 0
44, Texas. 0 0 0 0
45, Utah... 0 0 0 0
46.  Vermont. 0 0 0 0
47.  Virginia PROPERTY AND CASUALTY 0 0 230,600 236,867
48.  Washington 0 0 0 0
49.  West Virginia. 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51.  Wyoming... 0 0 0 0
52. 0 0 0 0
53. 0 0 0 0
54. 0 0 0 0
55. 0 0 0 0
56. 0 0 0 0
57. . 0 0 0 0
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 2,669,167 2,734,882 1,546,304 1,548,032
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803, s | v 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E28
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