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Annual Statement for the year 2017 of the T FiUMpPhe Casualty Compa ny

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. Ar@aSUNY SECUMHES. .......cvueeereircieieie s | ceseeisneens 1,954,318 | ............. 41 | 1,954,318 | ..o | v 1,954,318 | ......cc..... 4.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENE @QENCIES........ccvererrerirrereinreeeeeseesnsissesssees | reesnssessssessssesssnssness | sessssenesns 0.0 [ oo [ v | e 0] e 0.0
1.22 Issued by U.S. government sponsored agenCi€s..........o.vreeererrerrernenniens | covverrennas 4,688,713 | .....cc...... 9.8 | v 4,688,713 [ .oveevreereirieies | e 4,688,713 | .....c..... 9.8
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHIES).......evervierciieeisie ettt sesenns | eovssessessessssesesssssnsns | sesesiesnd 0.0 [ oo | 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..............couerrurres | corerreeneeneerninensnens | ceeereereenn 0.0 [ e [ e | et 0] o 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations.............cceevereereenieneeneineiinineinns | cevreeeenns 2,209,170 | ....cuuvvn 46 | o 2,209,170
1.43 Revenue and assessment obligations..............ccceveeevicreieeeniieeseieens | cevereienns 9,415,333 | ........... 198 | e 9,415,333
1.44 Industrial development and similar obligations.............cccoceevieiverieeiveiens [ | e 0.0 [ i
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL.........ccocovrnrnmrminrnnnnrsinrnnees | reenneneisessssnnssnssenes | nrnerrenen0:0 [ eovsininsnsieisinninns
1.512 Issued or guaranteed by FNMA and FHLMC.. 1,712,683 |....
1.513 AL OthET.....ooviccieieeeeeeeeesessseeseessesessessessessesses | seesssssensennennennens | eeveeneenns0:00 |
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccooee | vevrrinenns 2,635,765 | ....ccveon.. 55 | i 2,635,765 | ..eveverererrireinrnninns | cvreeenneeiens 2,635,765 | ....covoee. 55
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521.......c.ccvvvireninieienesieenssnns | oo 481,801 | ...coeonee 1.0 | s 481,801 [ oo | v 481,801 | ...coocee. 1.0
1.523 Al OtNET ..o snsssnsans | sesesisnssins 579,883 | .o 1.2 | s 579,883 | ..o | s 579,883 | .o 1.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ....vvuvveiveireceeiieeiect e ssseees | esesesian 8,978,096 | ........... 18.9 | v 8,978,096
2.2 Unaffiliated non-U.S. securities (including Canada)............c.coevrerereeeneernerneinnens | ceeevenneneens 799,035 | ..covvenee. 17 | s 799,035
2.3 Afiliated SECUMLIES. ... ..vevreerriecireiceieeete s sssenins | reesessnssnenensessnennens | erinenres 0.0 [
3. Equity interests:
3.1 Investments in MUIUAI FUNDS..........ccviiiiciiceessnies | e | ernennen 0.0

© o N o

3.2 Preferred stocks:
3.21 Affiliated........ccrvveric
3.22 Unaffiliated

33
3.31 Affiliated.......ooeveeer e
3.32 Unaffiliated.

Publicly traded equity securities (excluding preferred stocks):

3.4 Other equity securities:
341 ATIIAEE. . ...ttt enes | sessensss s nienns | erressinsees 0.0 [
342 UNAFfiliAA.......cveeieceeeiee et | sebeeentsee st nenns | ereeseneniend 0.0 [
3.5 Other equity interests including tangible personal property under lease:
351 AFIIATE. ...ttt | st | erbesianeees 0.0 [
3.52 UNQFfiliAEA.......rvevererieiieririe st ssessssssssessestensns | sessesssssensssssnssesssnsns | sssessssssens (00
Mortgage loans:
4.1 Construction and land deVEIOPMENL............c.ovrrurinrrririnnrressieeineisessessnenes | sereesssessessssessessnsaes | eesessssenees (010 I T
4.2 AGHCURUIAL ..ottt ense s snns | erssssstessessssessessessnsns | sessesnsnd 0.0 [ oo
4.3 Single family residential ProPEItES. .........c.owruririurrerrereieenereieeseeseessesssesesees | seeeessseseeseesessessnenns | seseesnsenees 0.0 [ i
4.4 Multifamily residential ProPErHES.........cviririeirieieeieseeesisiessisseeesssiesses | eovsrssesessssesessssnnns | soesiesinenns (00 I
4.5 COMMETCIAl I0BNS.......coueeiieirrires ettt esssssessestesssnes | sessessssssssssssessensnssnns | sesessnsesees 0.0 [
4.6 Mezzanine real €State I08NS..........c.viveiiriniieieiieeiese s enisiees | nereesssesesnenesinsineses | erinseneniens 0.0 [
Real estate investments:
5.1 Property occupied BY COMPANY..........ccccceeirieeeiiecieieeieiee et sssesessssess | srevesssessssssesesssesnnss | sevvesesssnd 0.0 | oo
5.2 Property held for production of income (including $.......... 0 of
property acquired in satisfaction of AEbE)..........cccevereererieeeieeeceeceeeens [ | e 0.0
5.3 Property held for sale (including §......... 0 property acquired in
SAtISTACHON OF AEIL).........vvveevcececeee e snies | eetessesessssseesesensens | eveereesnns 0.0
CONTACE IOBNS.......oceeeecieieiie ettt saessns | cbsensessssssssessnntsninens | srestasesenes 0.0
DEIIVALIVES. .....ocvuvirirericsic ettt sssnas | sessentenenenenseninennnne | erenernena 0.0
RECEIVADIES fOr SECUHIES. ......ouceecercieciecieiciiet ettt ssssntsins | sebsesssstssesessessssinenans | sesssinesaens (00
Securities lending (Line 10, Asset Page reinvested collateral)..........co.cvrrureernrirnens | verreeneenrersinsnnnsiins | cereveneenns 0.0 [
. Cash, cash equivalents and short-term investments.............ccccooveveeieiecenieienens | cveienne 14,166,978 | ........... 29.7 | oo 14,166,978
. Other iNVESLEd @SSBLS........eveirererririeiesneeissssiseisssessssssessessssssesssssesssssssssesssnssnsss | enssssensssssssssnsssssnssens | snseennenss0:0 [ oniosrissessesssssnessesnens
. Total iNVeSted @SSELS..........ccvivrrriiririeirescrcecseseesseseenseneneesssessesennnen | coeneeen 41,621,776 | 0000 100.0 ] e 47,621,776

S101




Annual Statement for the year 2017 ofthe T FilMphe Casualty Company

10.
1.

© ®© N o

10.

1.
12.
13.
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15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEBAT..........vuiurerreirrrrriieieieieie ettt s s s st
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, ColUMN 9)..........c.curiiriinieiiiee e

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13....... ittt bbbt
3.2 Totals, Part 3, COIUMN 1. ...ttt ettt a et s et b s s sttt et eses e s ae b st snnseaetnas

Total gain (loss) on disposals, Part 3, COIUMN 18.........cuwmirireeeeeeeeee e B o ettt sttt
Deduct amounts received on disposals, Part 3, Column 15..................... NNE ............................................................................
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.......cuiiiiiceceeeeccee ettt b ettt sttt b st bbb e bbb s e s

6.2 Totals, Part 3, COIUMN 13.......criiiieieii e

Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 12........cuiiieieciiie ettt
A = T o [ T 07 [171 T [T

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN ..ottt ettt ettt et a st ettt bbb ebese st st st bbbt ebnae s e nans
8.2 Totals, Part 3, COIUMN O.......eeeeeeeeecete ettt a ettt se st s s e s s s seaesesessnsesetasananes

Book/adjusted carrying value at end of current period (LINES 142+ 3+4-516-7-8)........cccuriuiuriiriniieiriieirieneeiets et

Deduct total NONAAMILIEA GMOUNES............covieieceeeeee ettt et s e bt s s s bt s s s se e st et e s s e s e e et et s s e ss s et b s s e s et et et s e e s ee et s s e snsetesssnsnsnseses

Statement value at end of current period (Ling 9 MINUS LINE 10).........ceuiiiiiriieicieicei sttt bbbttt

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOr YEAN.........viieiriieieireireirei sttt ss s
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cvririiirieeceeeeee ettt sseesesesneen

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........coiiiiiriiiriirire e

Capitalized deferred interest and other:
3.1 Totals, Part 1, COUMN 12........ciecieiiiiecieieee ettt b e s bbbt ettt b s s bbb s s s st bna
3.2 Totals, Part 3, COUMN 1. ...ttt ettt ettt ettt s st ettt ss et ettt ssss s s b bt s s aetebnas

ACCTUAL OF QISCOUNL. ..ottt ettt s ettt ettt s e bbb e st s b e s e st s s s s e s e s e s s e s s e s e s s 2 a8 R e bt s e e e R bbb s e s s bbb s e s bbb b s ettt s st e

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumMN 9........ovviriieineceeeee e R L B s
5.2 Totals, Part 3, ColUmMN 8........c.ccoveviiieieieieeecceeeee s NN .....................................
Total gain (10SS) 0N diSPOSaIS, Part 3, COIUMN 18.........cuvieiieieieieieieie ettt st ss st
Deduct amounts received on disposals, Part 3, COIUMN 5. ...ttt s et ens e
Deduct amortization of premium and mortgage interest points and COMMItMENLE FEES.............cviueiiviiieiiecc e
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13.....ecvieececeecee ettt ettt a et s ettt ss e st et et as s snsstebe s s s e s setesasanas
9.2 Totals, Part 3, COIUMN 3.ttt bbb b s bbb sttt bbbt b e s

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 ...ttt bbbt bttt bbb bbbt ee
10.2 Totals, Part 3, COIUMN 10........coviieeeeieeieceeie ettt a et s sttt s s s st et s sssn s s ebetss s snseaetetasassnsseees

Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).........ccecreurirriniriinirnieneeee e
TOtAl VAIUBLION GIOWANCE..........ceueerceierieieiiiieiie ettt s 8 282884288
SUDBLOLAI (LINE 11 PIUS LINE 12)....ueeiiieiieiieiei sttt s8££ 828282 E bbbt bbbt en
Deduct total NONAAMITIEA @MOUNES. ...ttt

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)..........coiiiiiiiiriireriiessei it

S102




Annual Statement for the year 2017 ofthe T FilMphe Casualty Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAI........c.oiu ittt s s bbbt bbbttt

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, ColUMN 9)..........cveueuiiriireirireeeee e 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B........c.oveieiieeeeetecieeeeete ettt ettt sttt ettt s s s st et st snsnseb et sassnsnsebebnas

3.2 Totals, Part 3, COIUMN 12.......ciiiieieieieee bbb 0
4. ACCIUAI OF GISCOUNL.......ooeoeee sttt 8 2881881t
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........cccuevviiiiieieececee e NNE ...........................

5.2 Totals, Part 3, COIUMN ...ttt bbb 0
6. Total gain (I0ss) 0n disp0Sals, Part 3, COIUMN 19.........c.uiiiie s b bbb
7. Deduct amounts received on disposals, Part 3, COIUMN 16.............cc.cuiueiiieiiiiiceie ettt bbb bbbt bbb bbb bbbt b s ebaes
8. Deduct amortization of Premium @nd AEPIECIAHION. ...........cueuieieieiiriiii bbb
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, Column 17...

9.2 Totals, Part 3, Column 14........cceevevereeeeeeceee e 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15........coovieeceeeeicececeete ettt sttt ae st ss st s ss s st et et s ssnssbetesassnsnsstetasssnsneen

10.2 Totals, Part 3, COIUMN 1. ..o 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cciueiiueiiiieiiieiiieie ettt 0
12, Deduct total NONAAMItEEA @MOUNLS..........coueeieiiiiiiii bbb
13.  Statement value at end of current period (LN 11 MINUS LINE 12).......c.euiuiiiiiiiiireies sttt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDBET 31 OF PHIOT YEAI........c.cuuiuiiiiuriieiriiei ettt bbb bbb bbbtk bbb bbbt 38,665,320
2. Cost of bonds and stocks acquired, Part 3, COUMN 7...........c.oieiieiiieiieiceei ettt bbb bbb bbb bbb nas 7,162,819
3. ACCIUAL OF QISCOUNL........eeeeeeteeceeeeece ettt ettt ettt ettt a et et st st et et et e b e ae e se e e st et et e s e ae s e se s st et et et et eeesessee st et et et et e s esesees st et et e tet et et eeses s es st et ateteteseenen s aseaes 82,709
4. Unrealized valuation increase (decrease):

44 Part 1, COIUMN 2.

4.2 Part2, SECHON 1, COIUMN 15.. ..ottt sttt ettt ettt s st sttt s s e st et et s s ensebebessn s

4.3 Part2, Section 2, COlUMN 3.

4.4 Partd, COMUMN 1.ttt ettt ettt a bbbt s bbb a ettt s s s ettt s sn s et et esnsnsesesasans 0
5. Total gain (10ss) 0N diSPOSalS, Part 4, COIUMN 19........c.cuiiriiieis bbb bbbt 9,667
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7..........c.ciiiiiiieiiee ettt ntes 12,131,298
N =T 0Tt = T 22110 T o<1 413 OSSR 334,420
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.

8.2 Part2, SECtioN 1, COIUMN 19.........oiiiiiiieee ettt ettt ettt bbbttt se bbb es s st banas

8.3 Part 2, SECtion 2, COIUMN 16.........cvuieriiiiiiiieeie bbb

84 Part 4, COIUMN 15, ettt sttt a s sttt ettt a e s bttt et et e s e ae s st et et et st et eseaean st et esstne 0
9. Deduct current year's other-than-temporary impairment recognized:

9.1 PArt 1, COIUMN T4 ..ottt ettt ettt bbb a ettt et et et e e s ae ettt et et etetessanan s s et etatane

Lo o [ 2 =T 1o T R O] 114 o T T

9.3 Part 2, SECHON 2, COIUMN T4........cvieieeeceieeeeeee ettt ettt ettt et sttt ettt esn st st sttt et et esn e s s naes

Lo - S 001113 T 1 TSR 0
10. Book/adjusted carrying value at end of current period (LINeS 1+2+3+4+5-6-748-9).......c.cuiurimiiriiirieirienie et 33,454,798
11, Deduct total NONAAMItEEA @MOUNLS..........c.euuieieieiiiiiiee bbb
12.  Statement value at end of current period (LIn€ 10 MINUS LINE T1)...... ittt bbbt 33,454,798
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SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... | ..2,152,687 ..2,124,660 ..2,160,370 ..2,141,532
Governments (Including all obligations 2. €aANAdA. ..o [ e s et tenans | nerenaest et s et nes
guaranteed by governments) 3. Other Countries
4. TotalS....oieereesscesnns | e 2,152,687 | oo 2,124,660 | ..o 2,160,370 | oo 2,141,532
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOMAIS. ...t | st ensnienss | foesessesssesssenssessesnseesersneenens | fensenssesnsenseessssnsensensessnsennens | esessntesen st ens et
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TOtalS.....ooverereieicsisieieiii | v 2,209,170 | oo 2,252,869 | .o 2,392,151 | oo 2,125,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. oS | v 18,254,125 | .oovoovvvericie, 18,419,593 | oo 18,983,881 | oo, 17,779,545
Industrial and Miscellaneous, SVO Identified 8. United States........ccoocuvvevvies | v 10,039,780 | ..ocvocviciinines 10,134,634 | ...ooovine 10,026,750 | ..oovvviveicinnes 10,071,944
Funds and Hybrid Securities (Unaffiliated) 9. CANAMA. ... [ ettt | Sreeteee ettt ntens | seetees sttt s sttt ena | Shset st st et s b s sttt
10. Other COUNHIES.......ocverurrreene | ovrrerreensnnssneenaes 799,035 | .oooveencrinirienienn: 799,567 | covvvveeenrireriincnenns 798,730 | .oovvveerevierricrenans 800,000
11, TotalS. .o | v 10,838,815 | ..ovvvvverirrinnes 10,934,201 | oo, 10,825,480 | ...ooovvvvvciiins 10,871,944
Parent, Subsidiaries and Affiliates 12, TOHAIS. ..o | e sensaee | eosesssenssenssenssenesenssenesenesentes | cbsenssenssensens s sens st senesnnins | ehtentsent sttt
13. Total Bonds.......ccocvvvrrnene | cveiieeen. 33,454,798 | ... 33,731,322 | ... 34,361,882 | ... 32,918,020
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...............
Parent, Subsidiaries and Affiliates 18. Totals......cocweereereerinrisiinnens
19. Total Preferred Stocks........ | oo 0 [ oo 0 [ oo 0
COMMON STOCKS 20. UNItEO SEALES.....cuuverreerecerees [ cervrsrerneeiseeisesiseesssnssnees | eeseeessesssnessssssnesssssssssssns | sesssssessssssssnsssssssssnsssnsssssnees
Industrial and Miscellaneous (Unaffiliated) 271, CaANAAA. ...t | e | e | st nrens
22. Other COUMTIES........overeririris | crererererinereseneseneenesenssenseness | cossemsssssssssssnssssssssssssssssssssses | serssessnsssenssesssnsssnsssnsssnessnees
23, TotalS.....ccoviiniieiieiieiiiii | e 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 4. TOMAIS.......cooveeeceeeeceeveierceeeees | oot eeeesernas | eterereieseneeseneeeesseessesennaens | erereetesesesiesereste s enaesenenaeaens
25. Total Common StOCKS.....cees | ovvvuiiniiniiniiisiiisnissin 0 [ oo 0 [ oo 0
26. Total StOCKS......cnmermermernenss | v 0 [ oo [0 0
27. Total Bonds and Stocks...... | ...ccccoouvvenrnenn. 33,454,798 | ..o 33,731,322 | oo 34,361,882
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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

S0IS

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

1.1

1.2
1.3
1.4
15
1.6

U.S. Governments

XXX
XXX

......................... 6.4
......................... 0.0
......................... 0.0

............. 13,935,335

2.1

22
23
24
25
26

3.1

3.2
3.3
3.4
35

41
42
43
4.4
4.5
4.6
4.7

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

Totals

5.1
5.2
53
5.4
55
5.6

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

............... 9,327,957
............... 1,662,013
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

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

Industrial and Miscellaneous (unaffiliated)

415,200

6,422,370

2,929,978

462,610

10,237,189
601,626 |...

3,263,763

6,973,426

....601,626 | ...

8.1

8.2
8.3
8.4

9.1

9.3
9.4
9.5
9.6
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Annual Statement for the year 2017 ofthe T FiUMpPhe Casualty Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (d)erenene 3,419,613 | ..cocvenve. 19,248,904 |..............6,851,570 |..............1,028,520 | ...oooevernrnn 642,552 | o0 [ 31,191,159 | o932 [ XX e XK [ 24,217,733

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

............... 2,263,639

....2,263,639

2,263,639

.0

3

Total Bonds Prior Year

............. 16,838,755
1,543,881

............. 20,500,015
...2,076,383

............... 8,114,097

.500,000 |..

................. 743,790

.......... 46,804,701
4,120,264

............. 42,916,811
..2,646,514 |...

............... 3,887,890
1,473,750

...743,790

50,924,965

11.8 Line 11.7a58 % 0f Col. 9..oviviviiiciiiiienisinncssnsncnnnnns | evernenssnnsnnenessnd0 ] | eoveennennesnnenneend 3 | i 16.9 | i 1.2 | i 1.5 ..100.0 |.
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | seeesseseseens 3,042,045 |............. 14,529,546 |............... 5444712 | oo 565,910 | oo 635,521 42,916,811 | o843 | 24217733 |........... XXX

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

............... 2,263,639

............... 2,646,514

............... 2,263,639

................. 565,910
. .24
......................... 1.7

............. 26,481,372
.100.0 |...

Total Privately Placed Bonds

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

................. 462,610

. ..20.2
......................... 4.2

..1,406,859

Includes $.....6,973,426 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
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.
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.

.0; NAIC6S......... 0.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..0;

NAIC 2§.........

0; NAIC3S§..... ;

NAIC4S......... ;

NAIC5$
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SCHEDULE D - PART 1A - SECTION 2

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

2 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 58 .. 13,716,335 | . .269 | ...

06 |..
0.0 |..

..219,000 .04
0.0 |..
.00 ...

............ 13,935,335 | ... 27.4

1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities.
1.4 Other Loan-Backed and Structured Securities..

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

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

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities.
4.4 Other Loan-Backed and Structured Securities..

0 ............. 1,437,582 .............. 771,5.85 l 0 . XXX... . 2,996,52.6. l ........... 2,209,170 | oo .

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

Non-Guaranteed
5.1 1SSUET ODlGAtONS.........ocvveeveieiicicie et | eeveesasnines 1,524,566 |.............. 8,401,837 |...cccoennn 1,704,832 | oo | e essnens | e D.0.0. S D 11,631,235 | coooveeveeans 34.8 | 15,924,961 | oovevverernn, 313 | 11,631,235 | ..o
5.2 Residential Mortgage-Backed Securities..............ccoeveeveveereiseeeireiiens | eerereiins 1,135,528 |............. 1,841,090 |....ccco.c... 1,028,392 |....cceevnene 145,069 | ...cooeveereeiiereieieis [ e D.0.0 G DR 4,150,079 | oovverereieeenn 124 | 4417977 | e 8.7 |, 4,150,079 | .oooevereeieeieieeians

Commercial Mortgage-Backed Securities.

4 Other Loan-Backed and Structured SECUFtiEs.............oeuevernirrereinins | erirriininnins 306,372 | ..o TA7,043 | oo 372,830 ..o 411,046 | .o 635,521 | oo e XXX [ 2,472,811 3 2,485,600 9 [ 2,472,811
5.5 TOAIS...ceiveiiiiii st | nereenssnenees 2,966,466 |............ 10,989,970 |..oovvirinns 3,106,054 [...cocvcrnnn. 556,115 | .covvrrrenen 635,521 | ..oovvnee XXX ooveeienes [ eeneerennns 18,254,125 | v 54.6 | .o 22,828,538 | ...ovoviieninn 44.8 | 18,254,125 | oo 0
. Industrial and Miscellaneous (unaffiliated)
B.1 ISSUET OBlGAtIONS. .......eerercieiecieieis ettt ssensens | sevsessessssssesssstsssnssens | eeeeesesens 2,608,771 | .coooveeren 1,523,119 | oo | eevneneeneennninesnnnns | eeneeree XK e 4,129,891 | o123 | 5,148,975 | oo 101 [ 3,285,507 |..cccovverenen. 844,384
6.2 Residential Mortgage-Backed SeCUNties. .........covververeerrernrnennirneinnnne | cvrererrnnennenn 107,002 | oo 749,221 | 124,528 | oo 73,902 | e 7,037 [ b XXX [ 1,061,684 | oo 3.2 | 1,251,001 S I 579,883 | ..o 481,801
6.3 Commercial Mortgage-Backed SECUMLIES............ceieiriiirieiieiriieieis [ e | eeresesesnssiessssesesssnes | crnsssssssesesssessssnesens | svsresseessssnssssssesnnnns | snsssessssnssssnsesssnsnses | severneses XRKurnirnarnnns | eeersnreresnssssnreneen0 | evvvnreiennieiennnenn0.0 [

...5,647,241
............ 10,838,815

...4,764,590
............ 11,164,565

Hybrid Securities
7.1 Issuer Obligations.
7.2 Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.

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

60IS

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
9.3
10. Total Bonds Current Year
10.1 Issuer Obligations
10.2 Residential Mortgage-Backed Securities.
10.3 Commercial Mortgage-Backed Securities.
10.4 Other Loan-Backed and Structured Securities
10.5 SVO Identified FUNGS.........coeuoirriiiririeceece e
10.6 Totals
10.7 Line 10.6 as a % of Col. 7.............
1. Total Bonds Prior Year
11.1 ISSUET OBlIGAtIONS. .......vvucerirrieiicieiee e | seireninenas 17,093,455 | ........... 14,902,656 |........c..... 5,790,686 | .....vrvvireereriniiniines [ e | e ), 9,9, SRR O ), 9,9, SO IO ) 9,9, SR IR 37,786,797 | oo T42 |, 37,786,797 | .o
11.2 Residential Mortgage-Backed SECUMHES............covrereerievrinincrninines | v 940,030 |...ccrvvnnee. 3,470,294 |.......cc.... 1,152,887 | oo 314,521 | oo, 10,246 | .......... )., CORRT BRRON )9, SOOI IO ) 9,9, SOOI IO 5,887,978 | .ovvercreiis 116 [ 5,290,927 |....cocoovvuneen. 597,050
11.3 Commercial Mortgage-Backed SECUMHES............covuerieriniieieiniiieierins | rerierinrireriesinriereinns | reresinssneesssiseienies | seeeesiessnesessesnssness | srnesneesinssneesiesnees | veseesenesesnssnesnsesnns | ceereenes ), 9., RN U ) 9.9 G S XXX e [ v | 000 [ e
11.4 Other Loan-Backed and Structured SeCUNtIes. ........covrvvrvrrreerenrenens [eevererreininnns 349,152 | .ovrrrnns 4,203,447 |...vevenen. 1,670,525 |...covvrirnrenns VA KRy I, 733,544 | ... ). 9.0, SR S ) .0 SR I XXXovverrreen | eerenrennenn 1,250,190 | covviviviininnnn 142 2,485,600 | oo 4,764,590
11.5 SVO Identified FUNDS.........coorerieererrieieinersiessseeesesessiessesssseeens | nseeeans D0, S D0, SO . S 0., S D N OO O . S - XXXeerernnee | eenrnmenniinnsnnnnnee0 |00 [ | e
118 TOAIS.cvueeee ettt sensennns | sneeeiseenns 18,382,637 |............ 22,576,398 |.............. 8,614,007 | ..o 608,043 |....cocoverernn TA3,790 | oo (1N R ) .0, S I XXXeovveereer | veveeenn.50,924,965 | ....................100.0 |............45,563,325 | .............. 5,361,640
11.7 Line 11.6 5@ % 0f COl. 9..vuviiiii i | coneeesnesnesseenes 36.1 | s L 16.9 | oo 1.2 | s 1.5 DS S P XXXowrerrnnee | evnernrnninnnnnnes 100.0 oo XXX [ 895 | i 10.5
12. Total Publicly Traded Bonds
12.1 1SSUET OBlIGAtIONS. .......vvecereeririicieie ittt seneenees | seriesseseees 1,524,566 |............13,556,125 |.............. 3,999,540 | ..vueerirrineireineineies [ eereenereenenenneeennnens | eereeeee XX s [ e 19,080,230 | ..ovverrieieinns 57.0 | oo 37,786,797 | oo T42 |, 19,080,230
12.2 Residential Mortgage-Backed Securities... 1,211,107 |. ..1,072,342 |. . XXX.. ...4,928,331 ...5,290,927 ..4,928,331
12.3 Commercial Mortgage-Backed Securities. woe e XXX s | e 0
12.4 Other Loan-Backed and Structured Securities...........c.cocovevvvereeens | evveeseine, 306,372 |..coooeee JAT043 | 372,830 | .o 411,046 | 635,5271 | e XXX e e
12.5 SVO Identified Funds s XXX v
128 TOAIS....euveiicee et snsessssssssenssnssessensens | seveneennnn 3,042,045 | ... 16,793,185 | oo 5,444,712
12.7 Line 12.6 @5 @ % Of COL. 7...ocvvevrieieieireeererenreneineenesessnseseensenee | eenenennensnenneen 115 | 034 | e 206 | oo |24 | 0.0 |
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10...........c.ccccoeveeeeevevees | e 9 | 502 | 16.3 | o LT | el 19 | 0.0 |
13. Total Privately Placed Bonds
13.1 ISSUET ODlIGAtIONS........cooviveiricieieiieriesceeeesseessssissseiesssnens | coressssnsneeennsesnnnnnes | seeennnerennes s OA,3BA | it e [ eneennieennssnennees | evnnnenee XK [eviieiennnnn 844,384 | 25 | [0 0.0 [ 9.,
13.2 Residential Mortgage-Backed Securities. 09,370 {206,971 | 124528 | 73,902 | 7,031 | b XK X 81,801 | e 1A 597,050 | oovvvereireirinne 12 [ 9.
13.3 Commercial Mortgage-Backed SeCUties. .........ocvvvvrrireiiinireieeiniiennns O | e [0 0.0 {.oernen. 0.0 S
13.4 Other Loan-Backed and Structured Securities...........c.cccocoevvvvviees [eviieinnnn.. 308,198 | ..............3,668,004 |..............1,282,330 |[...c0c0e0e0eeeen 388,708 | ..o v XX e 5,047,241 | 169 | 4,764,590 | ..o 94 |....... XXX
13.5 SVO Identified FUNDS.........cccoerirvrnircrninirersrnnneenennenenennnnens | oo XK | enrnen e XKt | e XXX [ XX e | nrneee e XXX s [ [ evernsnsnssneeen0 | ininnnnen 000 | i, O 0.0 | XXX
1318 TOAIS....vu ettt enas | nessessnntnens 377,568 | ..o 4,719,358 |..cooovenne. 1,406,859 |...covvvrnenns 462,610 | coooevrerenn 7,031 | oo (V1 O 6,973,426 | .ooovreerne 20.8 | .o 5,361,640 | .ovoovrrrrrnnnes 105 [ e XXX
13.7 Line 13.6 @5 @ % Of COL. 7..euvoieieceeieecneireieessieiesestesesseessssssnsns | ceesnsensisesssssnsens L B7.7 | oo 20.2 | oo B.6 | oo (05 R 0.0 | s 100.0 |.oveerenee )., S I ) 0.0 S IR ) 0.0 N IR ) 0.0 -
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......ccoorrerrrrvinrnrnnins | onrnmenseisisnennenas 1 141 | i 4.2 | o 14 | s 0.0 | oo (ORI 20.8 | oo ., T - L. S PO, S XXX
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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. 12,279,645 | ooooveeeceeceee s 12,259,645
2. Cost of short-term iNVEStMENS ACQUIMEH. ..........c.cuiiiveieiieisee ettt sserens | sesesessnsessssssesessesessbensesessnnsesanns 10,586,526 | ...coveveeereeeeeeeee e F0,586,526 | ...ttt eisneaes | et it et ettt et e et e e s et ese st saete et etese st eaetees | oeetetestieeeer et et e et et et et se et et et et ers st et ere et steresnns
3. ACCTUAI OF GISCOUNL. ...ttt bbbttt | bbbt st et s s bbbt 0 [ ettt | Shste e b bbbt bRt | Shiee s e bR b e bbbt | Shbetb bbb
4. Unrealized valuation INCIEASE (JECTEASE).........cvuiirrireiiieieieieisise ettt s sttt essessssessesss | stessesstessesssssssessessessnsesses e sensessesssssssessesaed 0 | ettt eres | ettt bbbt h bbbt st bbbt e ren | 4eseEetnt R e b s ettt Rt b et Rt R b skt enebes | £rebebea ettt bbbt bbbttt s
5. Total Gain (I0SS) ON QISPOSAIS........cuevuiveiiriieiiieieisieie sttt ettt ettt s ettt se b s b s es st s nseses | ebebansesessesesesasse b et e s e s b ss st e s et st s s b et ben 0 | ettt entes | fetsetet et et s bttt s bbbt e st et ee skt nsene | 4esetetatehe bt et et et e Rt et e R b s e s et s ee s be s et et s enetes | £ebebessetet et s et bbb s st R ekttt n ettt es
6. Deduct consideration received ON dISPOSAIS............c.cuvuiueiriiuririieieiiseeisiste sttt s s s s sesessssssesss | sesesessssessssssesessssesssansesessssnsesanns 22,866,059 | .oovveeeeeeeeeeeeeeeeee e 22,846,059 [ ..o | e s 20,000 [ .o
7. Deduct amOrtization Of PIEIMIUM..........c..iuiiiiiiciieieiirsiri ettt | eebare sttt T | e L O PP PP U ST TR
8. Total foreign exchange change in book/adjusted CAITYING VAIUE. .........ccceiuiieireiiiisieessiese et sesssisnsens | sesessssessssessssessesssssssessessssessesssssssssessesnes 0 | ettt es | ettt bbbt b bbbt ren | 4esebee et b b sttt bbb bbbtk n ettt bes | £aehebe et h bbbt es
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........ccoveuiriirirririiririreiiiens | corieieinisseeieessseeeeseisss e 0 [ o 0 [ s 0 | e e 0 | oo s 0
11. Deduct total NONAAMIEA @MOUNLS............rueriieiirerieiiseieieee it | 6 tb R 0 | ettt s | fE e e E R R s | CRfees e e R eRE bbbt | Shbenb R e
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviiiiiiisieisisseserssisssessssssssssesseessssssens | sressesssssssassesssassessessssessesssssssessessnssssassesses 0 [ oot 0 [ e s 0 [ oot 0 [ et 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, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

chtal Boids Money Market3 Mutual Funds Oth:r (a)

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........vuriiiererirriieeireieis et sieee e s s et ss st ss e ssessaneas | sessessesssssessesssssssssessassssssnssessasssessessasssnssessassnsnn 0 | ettt ettt en e | Shetetes e ettt et et e st s s st R R e At e s s e st et e et s s setesens | Sebsetebnsetesaeaea b et et et e et s e R AR e st et s et b s st et s et s e
2. Cost of cash equivalents acquired

3. ACCTUAN OF GISCOUNL.......ouveieiei bbbt | Hhbb e bbb 0 | | et | eeRe R
4. Unrealized valuation INCIEASE (ABCIBASE)..........ccsviueveiirieeiie ettt ettt b st b s s s s sbebessstess | ebesessssesessssesessssesessssebes s s ebes s se b b e st e s s sesebsnnebenan 0 [ ettt ens | Shetebes s et et et b e s e et s e b bR b b ee b bRt s s et e b s aebetans | Sbsetebshetes e et b e R et e s e a b s et bbb e bbb s a et et s bt nne
5. Total gain (I0SS) ON GISPOSAIS..........vuurerrieierrireirreseseseiseesseeseseesessess e ssesssstsee et ess e ssess s e s s s s s e e s s st ess e sseesess e ssessestansnssns | £iestessasssessessassnssessessees e s s essess e ssessen b s s s sestensnsne 0 | ettt st | evetst et st s et et s et st sa et bt es s s s sae s ssentens | Sbessesiesinaesaese et s et s st s bbb a ettt es e
6. Deduct consideration reCeived ON QISPOSAIS............c.cueireiiiieieicieieee et b sttt s st snts | sebessessssessesas s st e s s e bbb es st tes et enann 1,960,994 | ..ottt renens | ettt ettt tnes 1,960,994 | ..o
7. Deduct amOrtization O PrEMIUM............iieieiciieieieseie ettt s st b bt s bbb s bbb et | edsssessesses st es s s b es s s s s s s s s ss st n ettt n s b s e sns 0 | oottt | essebet et a ettt s ettt s bt s b st n s st entens | Sbntesiesieeee s s sttt s bbbttt
8. Total foreign exchange change in book/adjusted CarmYING VAIUE...........c..ccuiiiviveiiieisiieetseteetee sttt sesns | setesesissesesssseses s e s s s s b e s s s st s e s b s st e s s nse b naeaena 0 [ ettt en s | Sheetetes et b e bt et b s e b bR h s s b s et s s et e b s aebetens | Sebsebebssetes s ea et s b et e b b st b s s b s st b st et s st e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............uuvuuruiuriirieiirieeiei et esseeees | tessesssse e ssb s et ea et ens ettt 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccoeriuriiieiisieeeeee e eeisieins | corevessstes bbb 14,087,987 | oo 0 [ oo 14,087,987 | ..o 0
11. Deduct total NONAAMItIEA @MOUNTS...........cuuiiiiiiir bbbt bbbkt | S48 0 ettt | eE Rttt | eLEe R
12. Statement value at end of current period (Line 10 MINUS LINE T1)........ciiiiiiiiiiietiiiciessieissste et ssseesseresssssessssssenss | oeresesissssssssessssssesssssesessssessssssesassesenas 14,087,987 | oo 0 | o 14,087,987 | ..o 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccooevvvreererennnnn.
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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, E02, EO3, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1

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

oL

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 C6 5 |U.S. TREASURY NOTES 1.625 03/31/2019 s SD. | [ v | 250,215 | 99.703 249,258 ..250,057 (45) [ v | e | e 1625 |...... 1.607 |MS...... 05/09/2014. | 03/31/2019.
912828 F3 9 |U.S. TREASURY NOTES 1.75 09/30/2019....... . SD.. | [ v | reiiein.607,500 ... 99.781 598,688 | .. 602,829 | ..o [ e (1,590) | cvvvverneereirneees | eeereeisseiserieenns [ e 1.750 |...... 1475 |MS...... 01/06/2015. | 09/30/2019.
912828 R8 5 |U.S. TREASURY NOTES 0.875 06/15/2019 et | e e [T .852,025 | 98.594 | ..o 838,047 | .ooeviiirinn 850,000 | ..cvririinnan 850,988 (L) T SRR IO 0.875 |...... 0.794 |JD....... 06/15/2016. | 06/15/2019.
912828 R8 5 |U.S. TREASURY NOTES 0.875 06/15/2019. s SD.. | [ reverreees v | i 150,357 | 98.594 147,891 ....150,000 ..150,174 [0S ) RO (OO PO 0.875 |...... 0.794 | JD....... 06/15/2016. | 06/15/2019.
912828 XG0 |U.S. TREASURY NOTES 2.125 06/30/2022 [ SD.. [ e [evnrnnen | i 100,406 | ... 99.797 ..99,797 | .. ....100,000 | ... ..100,270 (Y0 N [N [ 2.125 |..... 2.062 |JD....... 07/16/2015. | 06/30/2022.
0199999. U.S. Government - Issuer OBlIgations...........cueureuiresiiimnirieresnesinisssiserisrsssss s XXX [ 1,933,680 | ..ooovvrennee 1,950,000 | ...ooovveene 1,954,318 | .o (] I (2,483)] ovoovvvins (0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38373A D9 4 | GNR 2009-69 PV PAC 4.00 08/20/2039 . et | e [ T e 12,545 |..104.977 | covvivicrcne 12,522 | oo 11,928 | oo 12,400 (192) [ cooveverrrirernniens v | e 4.000 |...... 2.302 |MON... 08/17/2011. | 08/20/2039.
38379X KD 1 | GNR 2016-83 AP 3.00 10/20/2045 . [SSSTRRROT JON [P IO I | 187,322 |..... 99.362 | .oovvriiniins 178,458 | oo 179,604 | oo 185,969 | ..oovveniiniinniinnns | e (AL R [ F 3.000 |...... 1.956 | MON... 07/28/2016. | 10/20/2045.
0299999. U.S. Government - Residential Mortgage-Backed Securities. et nrenearanna . 199,866 XXX 190,980 ...191,532 198,369 ) XXX XXX XXX XXX XXX
0599999, TOtal = U.S. GOVEINMENE. ...vevrestissiessersers st es sttt ...2,160,370 XXX ..2,124,660 .2,141,532 ...2,152,687 ) XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P: ions (Direct and Guaranteed) - Issuer Obligation
044825 BX 4 |ASHTABULA SD SRS 2012 4.00 12/01/2023 et | e ...105.878 783,497 | oo 740,000 | .cocvivinnne TT1,588 | .o [ v, (ATTT) | o v | e 4.000 |...... 3.202 |JD....... 01/24/12012. | 12/01/2023.
490278  3J 5 |KENT CNTY MI AMT-REF 5.00 01/01/2020....... [SSSTR BO ] ...106.418 5,000 |..... 5,171 (£:79 ] [N NSRRI IO 5.000 |...... 3218 |W....... . 11/18/2011. | 01/01/2020.
490278  3J 5 |KENT CNTY MI AMT-REF 5.00 01/01/2020....... SD.. |.. 106418 | oo 1,149,314 | oo 1,080,000 | ...ooovveeee 1,116,998 [ ..o | e (17,632) | v [ e [ e 5.000 |...... 3218 | W | e 27,000 | .......... 54,000 | 11/18/2011. | 01/01/2020.
975672 6Y 7 [WINSTON-SALEM NC REF B 5.00 06/01/2019.......ccvuiieimiiiimisriniriscnienenenens SD.. |.. ...104.912 ....300,000 315,412 .(10,709)| ... e 5.000 |...... 1.327 |JD....... 07/09/2012. | 06/01/2019.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation . ...2,392,151 XXX R 2,252,869 | .. 2,125,000 | ... ...2,209,170 .(33,199)] ... . A XXX XXX XXX | e XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions........ [SRRTTRORORTR (RO 2,392,151 XXX | i ,252,869 | ..ovviinne 2,125,000 | ...ccooveve. 2,209,170 | .o 0 | s (33,199) | v {0 R 0 XXX XXX XXX | s 30,842 | .......... 98,850 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
11506K CY 5 |BROWARD PORT-REF-B 5.00 09/01/2019 .. |SD.. |.. 2105.056 | oo 577,808 | .oocvverirnns 550,000 | ..ovrvrrrnnn 560,987 | ..o [ e (I 244 ) [T DRI PO 5.000 |...... 3752 [MS..coo. | coernnn 9,167 | wovvvenes 27,500 | 11/29/2011. | 09/01/2019.
29509P JB 6 |ERIE CNTY NY IDA 5.00 05/01/2022 [T SD.. [..|... ..113.348 | . 566,740 04/25/2012. | 05/01/2022.
3130A6 LE 5 |FED HOME LN BANK 2.23 07/26/22..........coevemivemseinernnninerseessnissniessinennenes. | eovseen | oo | evnerrnenn | coervenens | 435,000 ... 99.258 431,772 10/06/2015. | 07/26/2022.
3130A7 CX 1 |FED HOME LN BANK 0001 0.875 03/19/2018 . | e [ 499,845 | 99.884 499,421 02/17/2016. | 03/19/2018.
3130A7 H7 3 |FED HOME LN BANK 0001 1.00 03/29/2018 [SSSTURRRRRIIOR IO |2 | | 120,000 99.899 | . 119,879 03/24/2016. | 03/29/2018.
3130A8 3W 1 |FED HOME LN BANK 1 05/25/21 . N ..230,000 |..... 98.625 .226,838 05/16/2016. | 05/25/2021.
3130A8 7G 2 |FED HOME LN BANK 1.20 05/24/2019 [ESSTURTRTSRRRRTINN OO . ..510,000 |..... 99.053 505,170 | .. . e . N 05/25/2016. | 05/24/2019.
31331 7G 2 |FED FARM CREDIT 3.15 01/12/18 ...100.050 85,043 | ...................85,000 | ...... . . . .. 06/30/2011. | 01/12/2018.
31331y AW 3 | FED FARM CREDIT 4.1501/07/2019 ...102.329 20,466 20,000 20,394 08/26/2011.| 01/07/2019.
31331X RF 1 |FED FARM CREDIT 5.125 02/05/2018 ...100.344 747,560 | ..oocvvvrrrns 745,000 | ..ooorevrrnne 746,795 08/11/2010. | 02/05/2018.
3133XP  CT 9 |FED HOME LN BANK 4.25 03/09/2018 ...100.527 38,000 38,168 09/29/2011. | 03/09/2018.
3133XX P5 0 |FED HOME LN BANK 4.125 03/13/2020.. e ...104.585 12/27/2011. | 03/13/2020.
3134G8 XX 2 |FREDDIE MAC 0000 1.25 04/28/2021 . DTN IO . ..700,000 |..... 98.522 04/20/2016. | 04/28/2021.
3134G8 Z2 8 |FREDDIE MAC 1.125 04/28/2021 . [SSTTURIRRIRRIOT DOV . ..700,000 |..... 98.341 688,384 04/20/2016. | 04/28/2021.
3134G9  FJ 1 [FREDDIEMAC 1 05/25/21....cccoiiiririeirniensiicriesenesssssissessessssssessssisssians | sevnes . 266,426 | .. . 05/03/2016. | 05/25/2021.
3134G9  RQ 2 |FREDDIEMAC 1 06/15/21.....ciriirniiniererisisinsieissssiersssiesesssssssssssssssnns. | coveres e ] 0.20,000 [.....98.990 | e 19,798 20,000 | ...... 20,000 05/24/2016. | 06/15/2021.
3134G9 UM 7 [FREDDIEMAC 1 06/30/21.......ccvirrereerrirnerierieseseesssessessessisessensssesssnsens | cevees . . 211,159 | e 215,000 | ..oovrvrrrnen 215,000 06/09/2016. | 06/30/2021.
3134G9  YJ 0 |FREDDIE MAC 1.3 06/30/21 0001 . [SSTORURORIN DOV . 2. ....35,000 |..... 98.604 ...34,511 35,000 | ...... 35,000 06/21/2016. | 06/30/2021.
413890 CX 0 |HARRIS CN HOUSTON- 5.00 11/15/2023........ ceevrerenrennis | e | e | FE | i 120,454 |..116.442 | ...ccccovvnnene 116,442 | oo 100,000 | ovoovvevniiene 113,988 12/10/2014. | 11/15/2023.
49151E 72 2 |KY PPTY & BLDGS 5.25 02/01/2019 . . SD.. [..|... ..880,402 |...103.692 808,798 | ..cccvvrirens 780,000 792,797 02/20/2009. | 02/01/2019.
646136 DY 4 |NJTRNFD SERA 5.25 12/15/2020. . ceevrerneennni [ s o] . . ..370,217 |...107.268 v 353,084 330,000 | ... ..342,790 03/24/2010. | 12/15/2020.
646136 DY 4 |[NJTRNFD SERA 5.25 12/15/2020. . SD.. | [ e | e 2FE | e 1,424,775 |..107.268 | ....coovvenne 1,362,304 | ..o 1,270,000 | ..coovrenee 1,319,223 03/24/2010. | 12/15/2020.
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649083  AA 0 |NEW VALLEY GEN 17.299 03/15/19.......ccuiiremrirerirerirneeiseisesississensssessssinseens | eevnee | oo | eeiiseinnns 1 2103460 | i 62,201 [ 80,121 | 81,584 [ [ e (2,237) [ | e | e 7299 |...... 3413 [MS.oo. | v 1,292 | oo 4,388 | 05/11/2010. | 03/15/2019.
724799 BB 6 |PITTSBURGH & ALLEGHENY 5.00 02/01/2022..........0ovverervreririrerriinnrserirenes | cevene 2 ..107.599 | .............1,054,470 | ...............980,000 | ..ooooerree 1,011,420 [ oo v (11,39) s | e | e 5.000 |...... 3.687 |FA....... 11/21/2011. | 02/01/2022.
724799 BB 6 | PITTSBURGH & ALLEGHENY 5.00 02/01/2022. SD.. 2| 1FE]| ... 701,914 |...107.599 | .................688,634 | ................640,000 | ..oovoeereee860,519 | ivoriiniicrinniinens | v (T,839) | o [ e [ s 5.000 |...... 3.687 |FA....... R 11/21/2011. | 02/01/2022.
756872  HT 7 |RED RIVER TX EDU FIN 5.00 03/15/2025..........cccrvrmierirnrirernnicirerinnsnserensnes 510 0 I I 2] . TFE| i 543,680 |...116.111 | covvveirinns 580,555 | .ovriiiiriins 500,000 | ......... 525,916 | .oevcverivrcvcnne v A12) | i | e [ 5.000 |...... 3.890 [MS......| oo 7,361 | e 25,000 | 08/28/2013. | 03/15/2025.
917328 PN 0 |UTAH ASSOC PWR-REF 5.00 04/01/2023........cccvvereemmermerinenienienesneessnines | ceves 2| e 1FE ..575,145 |...110.898 554,490 532,464 | ...ooovvrvrncrrieins [ errrirneene(8,088) [ oo | e | s 5.000 |...... 3.150 |AO...... ....25,000 | 04/11/2012. | 04/01/2023.
917328 PN 0 |UTAH ASSOC PWR-REF 5.00 04/01/2023.......... SD.. 2| e 1FE]| ... ..575,145 |...110.898 554,490 532,464 | ..o [ innrnneend(8,036) [ o | | 5.000 |...... 3.150 |AQ...... cerennnnn6,250 | ..........25,000 | 04/11/2012. | 04/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - ISsuer OblIgations...........c.euieiirimrisiiinmiisnisssssessnssssnssnesneseeens | avesseeens 12,315,103 XXX | e 11,875,657 | .ooovvvenes 11,343,121 [ oo 11,631,235 [ oo 0] s (116,728) | ...ovvvverirnn (0 0 XXX XXX XXX | s 119,434 | ... 433,015 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128P7 XX 6 |FG C91594 3.00 01/01/2033.......ccvvrrrireririeernninissinerssseesessesssseesssssssssssssenss | sevenns | oo | eevevevenins | eovnennens T e 89,278 |..101.729 | ........ 86,369 84,901 | ...... 89,060 | ..veovreeiireieriens | e (969) [ .oovvvrrrererrneiens [ verrerrneirerrsniinins | e 3.000 |...... 1.764 |MON...| .cooovrrierns 212 | e 2,547 | 08/16/2016. | 01/01/2033.
3132J4 H3 6 |FG G30949 PT 3.50 08/01/2036 . [SSSUUPURRTUPURRPURRN FUVSPOOR VR INUPURPPRN PPN L [ 208,386 |...103.942 | .....ccocounnee. 205,553 | .ovvveeriinns 197,757 11/16/2016. | 08/01/2036.
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40...........coveumrveeriiiierrieseiseseiisesesissesissssienes | s ...10,942 ..10,892 04/25/2012. | 09/25/2040.
3136AC A5 0 |FNR 2013-18 PA PAC 2.00 11/25/2041........cocniveirierinrrneriereneesssesserisenienes | cevees ...47,538 ..48,500 06/25/2014. | 11/25/2041.
3136AT  CK 8 [FNR 2016-50 BN 3.00 02/25/2048............coorrveerrerrrnersesiieesseesssssssssessssssiiens | cevvies | oo | eeveveriinns | evvesrins L [P 23,971 22,952 ) 09/26/2016. | 02/25/2046.
3136AT  JR 6 | FNR 2016-49 PA PAC 3.00 09/25/45.........cocvveeriniiriirnerininsirerssississssissessnisenes | covenes 97,816 ) ... 05/24/2017. | 09/25/2045.
3136AT U8 5 [FNR 2016-77 BA PAC 2.50 01/25/2045.........ccovverieiirirerisiinerieseneesssssssinss | eeeens ..485,174 | ... . 1 09/22/2016. | 01/25/2045.
3136AU  RZ 6 |FNR 2016-92 DA 3.00 02/25/2034.............coooomrirmiiniriierieienissiessisssiiesienees | cvis ..100.157 | .......... 223,553 223,202 | ..o 227,414 ) 12/07/2016. | 02/25/2034.
3136AV. V9 7 |FNR 2017-22 BE SEQ AD 3.50 08/25/40. ...102.123 82,839 81,116 | ...... 84,002 ) - 04/26/2017. | 08/25/2040.
3136AW  JZ 1 |FNR 2017-31 QA PAC 3.50 11/25/45. ...101.801 294,535 | .oocrierin 289,326 | ..coovvrvrnen 299,809 ) - 05/24/2017. | 11/25/2045.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20 . [SSSTUTRTORRRRTORS IOV +100.530 | .o 16,904 | ..o 16,815 | v 16,839 ) 12/28/2010. | 11/15/2020.
3137B0  DW 1 |FHR 4183 ME 2.00 02/15/2042...........ccovverirererinernerierireniseessessssrnenssesssennns | eovneen | oo | vvernerne | cverreeens | v 468,623 | ... 98.193 455,107 1 08/17/2016. | 02/15/2042.
3137BC  GX 0 |FHR 4360 KA 3.00 05/15/2040............coovvmrimirieririeiininsiesiissisesiesessssissiiens | cviies 101.056 184,672 1 08/24/2016. | 05/15/2040.
3137BR 6T 7 |FHR 4608 HA 2.50 06/15/2041........cooeverrereririeinerisirseriesesseessessessssensessnsess. | cevies ) 09/26/2016. | 06/15/2041.
3137BS  YX 5 |FHR 4631 AC 3.50 08/15/204 ...102.150 ) 12/19/2016. | 08/15/2043.
3138ER VP 2 |FNCT PL AL9621 PT 4.00 01/01/37....cccvumrirerireriirinriinniiserieneseesssisessenenienes | cvvees ...105.668 86,785 )| 03/27/2017.| 01/01/2037.
3138ES B8 0 |FNCT PL AL9962 PT 3.50 01/01/36.. ...104.059 ...79,491 76,390 ) 04/26/2017.| 01/01/2036.
313970  RJ 0 |FNR2011-63 MV SEQ 3.50 07/25/24.. ...101.081 .341,870 338,215 ) 07/22/12011. | 07/25/2024.
31417Y  SD 0 |FNCIPT 3.50 09/01/2025.........ovvoeevereeereeeereeeeeeeesseeseseeeesseseessesessessseeeseseseseses | ereees 139,511 |...103.246 138,876 137,711 )| - 08/31/2010. | 09/01/2025.
31418A  AJ 7 |FNMAQ908 4.00 11/01/2031.......couevemrirrirceieireeensisesiesessisesssessesssesssesnss. | seeees ..128,627 |...105.496 128,318 ..128,094 )| ... 12/28/2016. | 11/01/2031.
31418A  F2 9 |FN MA1084 3.50 06/01/2032....... ..214,324 |...104.049 .208,352 ..213,676 ) 09/27/2016. | 06/01/2032.
31418A  HQ 4 |FN MA1138 3.50 08/01/2032.........cvvmmererrererireereessersesiesesssessesssssssessesssneess. | weneees ..555,001 |...104.056 540,995 ..553,129 1 08/11/2016. | 08/01/2032.
31418B  7E 0 |FN MA2692 PT 3.50 07/01/203B........cccrvrrrrrermrnrernrsssisnnnsasessnsssnsnssssiesssssssnsnnss | aarenns | or | anvssesnnins | connnrnnens 1 197,179 |...103.687 194,020 195,936 )| ... . . 11/16/2016. | 07/01/2036.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities .. 177,810 XXX . .4,072,618 ,150,079 ) XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured S
57419R  GH 2 [MD ST CMNTY DEV ADMIN A 4.00 07/01/2043...........ccoovrrrerirereeniieineennrines | overe | oo | veverenens 2| e 1FE ..166,348 |...102.717 170,867 166,348 | e 166,348 [ o e e | | 240000 ] 4.033 | MON.. 08/14/2013. | 07/01/2043.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045....... SO RRRTORR U 2| 1FE]| ... L3977 .. 99.259 394,174 BT, M7 | e BITT [ s | e | v | e | 2000:2.800 |, 2.816 | MON.. 01/13/2015. | 02/01/2045.
60416Q GQ 1 |MNHSG FIN AGY A 2.93 03/01/2047.......covvrnrereririrnerneieisssiessssssesensssissseses | overs 2] . TFE| i 489,145 | ..... 99.610 | coovvrivrine 487,237 | oo 489,145 | .o 489,146 | e | ] [ [ |20 2.930 | 2.948 | MON. 02/10/2017. | 03/01/2047.
647200 X6 6 |NMMTGE FIN SFM C 14.50 10/01/2043..........ccoomrverrmerirereierisserneesssssenienns | ceve 2| e 1FE ..404,898 |...101.357 394,608 ....389,325 ) FETSTSSTOUORIRN INPPORIRRRRITRTON DUVORR' ot | (| I OO 3.649 | MON.. 08/08/2013. | 10/01/2043.
83756C EP 6 | SD HSG DEV AUTH E 4.00 11/01/2044..........cooomvvvirnrieneerineneinensinsssisnsenines | ceveven | o [ erviriennes 2| 1FE| ... ..507,371 |...104.977 ....475,000 ) [ oo [ | 4000 [ 3.156 | MN...... 11/07/2013. | 11/01/2044.
924190  EL 1 [VTHSG FIN AGY B 4.125 11/01/2042.....c.cosvvviimiriiinniisssrisssissssssssssnsssness | coveons 2| TFE| e, 526,089 [..104.117 | oo 525,791 ) 125 ... 3.966 | MN...... 04/11/2012. | 11/01/2042.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUNHES..........ocevrerirrerieiirieeieieieiseiesi e ...2,490,967 XXX 2,471,318 V2472811 |0 | (51,668) | ... XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations...........verrererinisiisissiesiessssesssssssssseesssssssssssssens .18,983,881 XXX ....18,419,593 .18,254,125 )] ... XXX XXX XXX XXX XXX

Industrial & Miscell

us (Unaffiliated) - Issuer Obligati
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02665W BP 5 | AMERICAN HONDA F MTN 2.90 02/16/2024............cccoovommrvireriireneirirerreceins | ceveees I (1 J131=3 I 496,865 |...100.142 | ....ccooovennvc 500,712 | .o 500,000 | ..ovvvereennid97,222 | i | e 3BT | | s [ 2.900 |...... 3.000 |FA....... 02/13/2017.| 02/16/2024.
05579H AE 2 |BNZ INTL FUNDING/LONDON 2.90 02/21/2022..........ccoovvvmmmriiimriiinriisnniiienns | ceveees Cl.. ...100.148 .500,738 500,000 | iieiennni899,263 [ | e 143 | [ [ 2.900 |...... 2.938 [FA...... 02/13/2017. | 02/21/2022.
075887 AW 9 |BECTON DICKINSON 3.25 11/12/2020 ...101.795 ...81,436 180,968 | ..o | (320 [ e [ | 3.250 |...... 2.807 [MN...... 03/25/2014. | 11/12/2020.
17275R  AH 5 | CISCO SYSTEMS 4.45 01/15/2020..........c0nvurermrirernnreirerisiseressssissssssssnssnees | sevenes ..104.524 | ......... 20,905 20,000 | ........ 20,352 | covvverernrniernens | e (184) | i [ e [ 4.450 |...... 3.547 |UJ....... 07/27/2011. | 01/15/2020.
233851 CS 1 | DAIMLER FINANCE 2.85 01/06/2022 . SO PO ...100.469 60,282 60,000 60,436 | ...ocvvrrvrreriieinenns [ rerrereneeenn(88) [ o | e | e 2.850 |...... 2.658 | JJ....... 05/02/2017. | 01/06/2022.
263534  CL 1 |DUPONT EI NEMOURS 2.20 05/01/2020...........ccocmmvvermmrerrereinnneermnnrisnneinnnes | eevree | oo | eovneneens | el IFE | iiiii00.59,934 .....99.833 | .. 59,900 | ovvviiiienn80,000 [ v 59,948 | i [ v 14 | s o | e 2.200 |...... 2.238 [MN...... 04/27/2017. | 05/01/2020.
29977G  AB 8 | EVERBANK FINL CORP 6.00 03/15/2026.............cocoommrerimieineiinnisnniinniies | e o fein2] LFE] 500,000 {107,967 .........539,833 | 500,000 | 500,000 | s [ e [ [ | 6.000 |...... 6.000 [MS...... 03/09/2016. | 03/15/2026.
36164Q MS 4 | GE CAPITAL INTL 2.342 11/15/2020..........coocmmvremrrereceieceieeceeieseseeesieseneies | cevenas Clod] i 1FE ..299,610 I ....300,000 2299,772 | oo | v T8 | e | e [ 2.342 | ... 2.369 [MN...... 11/20/2015. | 11/15/2020.
40139L  AD 5 | GUARDIAN LIFE 2.50 05/08/2022..........cocovvurerinieeirnrinsissiersniseessesssseessssinnes | sevenes ..284,641 |..... 98.732 | . 281,387 | .. ....285,000 | ... 284,685 | . | e | [ | 2.500 |...... 2.527 |MN...... 05/03/2017. | 05/08/2022.
458140  AJ 9 |INTEL CORP 3.30 10/01/2021........cocorvverrriirnreieneieceeinneeissneisenesssnesssenenens | wovenee | v | cennveeeen ] [ el TFE | i 477,609 |...103.488 | ......coooouuec 470,870 | ..ovvvoenae 455,000 | ....ooooonnens 469,980 | ... | e (B,776) [ oo [ e | e 3.300 |...... 2.377 |AO...... 12/09/2015. | 10/01/2021.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010. certer i | e | o0 | e | B [ e i | [T | | | | | e [ 0.000 |...... 0.000 |MS...... 12/01/2012. | 12/23/2099.
882508 BB 9 | TEXAS INSTRUMENTS INC 2.625 05/15/2024............cooovvvvemieareiianiriisnins [ o A2 1FE| ... . .342,674 | .. 345,000 2342576 | | cvereiennn229 | | s [ 2625 |.... 2.746 |MN...... 04/27/2017. | 05/15/2024.
88732) AS 7 | TIME WARNER CABLE 8.25 04/01/2019........c.oerieeririirneinnneiseneisereienneinnnns [ covenes | oo | e (] 2FE| oo 585,120 534,334 | ..o 500,000 | ......... 520,658 | ....orveerriieriiiiens | e (15,886) | ...ccveovecveerreiins | oereveereriecenienes | e 8.250 |...... 4.801 |AO...... 07/12/2013. | 04/01/2019.
904764 AX 5 |UNILEVER CAPITAL CORP 2.60 05/05/2024...........ccoervvenvemrirmrnnrernninnersninens [ onvene [ | everenns 121 ... 1FE ..183,163 182,620 ....185,000 ..183,321 e | e | 2.600 |...... 2.757 |MN...... 05/02/2017. | 05/05/2024.
918204 AV 0 [VF CORP 3.50 09/01/2021........0ciimieimieiamieiissiisseiesssieesssne e | covenns | oo | covnnnees 12] ... 1FE] ... ..316,422 . 308,926 | .. ....300,000 | ... ..310,708 VY0 [ [T PO 3.500 | ...... 2475 |MS...... 11/20/2015. | 09/01/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS. .......cc.iveuiiririiiniisiierississi s seeensens | seensssssnes 4,208,770 XXX | 4,183,445 | .............. 4,090,001 | ............. 4,129,891 | .o 0| (21,748) | oo, (] P 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
073877 CS 9 | BSABS 2005-SD3 1M1 MEZ FLT 07/25/2035...........oovveecrreererimenriseneeseninens | eeviee | oo | evenriiies | o M| s 502,441 |.... 98.483 | ..o 615,518 | ..cccovvicn 625,000 | ...oooornnen. 579,883 20,943 | oo [ e | e 1.978 | ... 5.601 |MON... | cocoovrrernees 240 | oo 10,849 | 12/05/2013. | 07/25/2035.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42........ccccoiiimiiiinniiinniissniisssiissssissssissssiinns | onnnees | o | avvevssnies | o TFE| oo 481,193 |.... 96.840 | ..oooovviinn AT4,287 | ..o 489,764 | ....cccccoo... 481,801 | .o | o IR 0 TORIN (PPN [ 3.000 |...... 3.343 |[MON... | .ccoceeene. 1224 | ... 14,693 | 12/02/2013. | 09/17/2042.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mongage -Backed SeCUNties. .......ovvrerverirs e | e 983,635 XXX | e 1,089,805 | .oovvrenes 1,114,764 | ............. 1,061,684 0 22,416 (] P 0 XXX XXX XXX | e 1,465 | .......... 25,542 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
05364C AS 1 |AVERY 2015-7A A2 CLO SSNR 3.22 01/15/28. ...100.250 250,625 11/16/2015. | 01/15/2028.
05377R CQ 5 |AESOP 2017-1A A ABS SSNR 3.07 09/20/23... ...100.705 .100,705 03/08/2017. | 09/20/2023.
08180X AL 6 |BSP 2015-8A A1C CLO SEQ SSNR 3.234 01/28.. ...100.045 200,090 10/29/2015. | 01/20/2028.
14312) AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28. ...100.870 353,045 . 12/11/2015. | 01/20/2028.
23342K  AC 8 |DRB 2017-A A2B ABS SNR 2.85 05/27/2042..........ccccovevevenrrernrrnrinnnnrnsreninnes | vevenne | oo | eevvvivenne [ oo IFE | iiiii000...999,632 | ... 99.402 994,017 .1,000,000 04/13/2017. | 05/27/2042.
38172X AG 4 |GOCAP 2013-16A A1R CLO SSNR FLT 07/25/29. . 100.050 250,125 | .. ....250,000 | ... . 06/23/2017. | 07/25/2029.
42806D AH 2 |HERTZ 2015-3A A ABS SSNR 2.67 09/25/2021..........covomvrveareirenriinreeirneniens | e .989,928 | ..o 1,000,000 | ..oovrvvennne 991,148 03/15/2017. | 09/25/2021.
46619T AC 6 |JFIN 2016-1A AF CLO SSNR 2.737 07/27/28 9,913 10,000 9,942 07/08/2016. | 07/27/2028.
48250W AB 1 |KKR 14 A1B CLO SSNR 3.06 07/15/2028, . ...100.040 20,008 20,000 | ........ 20,001 05/31/2016. | 07/15/2028.
48274L  AG 6 |KVK2014-1A A2R CLO SSNR 3.00 05/15/2026..........covvervrernrierrnrirernninnirenis | vevenes ...100.650 503,250 ....500,000 ..499,547 02/10/2017. | 05/15/2026.
659298 AE 3 |NEND 2013-1A C CLO FLT 07/17/2025. . ...100.030 .500,150 500,000 .492,897 07/19/2013. | 07/17/2025.
67590A BB 7 |OCT14 2012-1A A1BR CLO SSNR FLT 07/15/29........ccosvvevrrinirieriiriiiniisninns [ s ...100.330 ...15,050 05/09/2017. | 07/15/2029.
67591E AE 3 |OCT282016-1A B2 CLO MEZ 3.1 10/24/2027. ...100.650 25,163 25,000 09/08/2016. | 10/24/2027.
69915V  AC 4 |PARL 2015-1A A CLO SSNRFLT 07/20/2027... . ...100.020 | . 200,040 | ..cooovvioe 200,000 | ... . 02/11/2016. | 07/20/2027.
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34..........covevrvevrnrirernnsrernnnenssnnnenseninnss | vevenns | oo | eevvrvenns | e TFE | i, 605,404 |...100.119 | oo 606,165 | ....cocveenad 605,445 | ......ccooe.cnd 605,407 03/13/2017. | 03/20/2034.
83609W AE 0 [SNDPT 2015-3A A2 CLO SEQ SSNR 3.35 01/28.. ..500,000 |...100.090 500,450 ....500,000 ..500,006 12/08/2015. | 01/20/2028.
85022W  AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029 .142,531 |...100.350 | . 142,230 | .. L 141,734 L ..142,251 e . . . 05/11/2017. | 04/25/2029.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...........cc.cciiiriiiniiiniiiinniississsssssicsssiinnns | conviinnees 5,633,076 XXX [ e 5,660,951 | ...oocccoceen. 5,667,179 | ..o 5,647,241 | ..o 0 [ oo 4,922 | .o, [ [P 0 XXX XXX XXX | e 19453 | ....... 143,359 XXX XXX
3899999. Total - Industrial & Miscellaneous (UNaffiliated).........currrereriririiriseiisiissiess s ssnsssns s sssssnesns | seesssesans 10,825,480 XXX | 10,934,201 | ............ 10,871,944 | .......... 10,838,815 0 5,591 (] 0 XXX XXX XXX | s 63,659 | ....... 302,966 XXX XXX

Totals
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Annual Statement for the year 2017 ofthe T FiUMpPhe Casualty Company

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
7

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

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
7799999. Total - IsSUr OBlIGAtIONS..........cvueiierii s XXX [ 20,245,650 | ............ 19,508,122 | ........... 19,924,614 | oo 0 [ s (174,158) XXX XXX XXX | e 198,215 | ........ 691,367 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUNItIES. ...........ccuiriiiiiiiiniiissri s XXX ..5,353,403 5,320,786 | .............5,410,132 .(16,566) | ... XXX XXX XXX 12371 | 148,265 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities o] XXX |- ..8,132,270 | .. .8,089,113 | .............8,120,052 20 | (46,745) | .. . XXX XXX XXX | 030,227 | e 230,269 XXX XXX
8399999, Grand TOtal = BONGS..........ccivruireiriireriiiseieieiss ettt seninnens | ensiesses 34,361,882 XXX | e 33,731,322 | e 32,918,020 | ........... 33,454,798 | ...ovvivinne (U (237,469) | ...coovvreres (U] [P 0 XXX XXX XXX | e 240,812 | ... 1,069,901 XXX XXX
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Sch.D-Pt.2-Sn. 1
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Annual Statement for the year 2017 ofthe T FiUMpPhe Casualty 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. Special e and Special A
3136AT  JR 6 | FNR 2016-49 PA PAC 3.00 09/25/45.........oomruiiiiiiieiississieissisisisssssesssssssssssesssssessssssssenens 05/24/2017........ ANCORA ADVISORS LLC.....ociviiririirirenieisisssiessssssessessssssse st st ssessssssessesssnes | nesssssessossssssesssessnssssssesssssssessessansns | srsssssssssssnssssssesssssssssssnssns 106,545 | .o 103,867 | oo 251
3136AV V9 7 |FNR 2017-22 BE SEQ AD 3.50 08/25/40.........cccovvevverernirinrrerneireinee 04/26/2017........ ANCORA ADVISORS LLC.....ovuiireierneineierisisseesie et 92,568 89,061
3136AW  JZ 1 |FNR 2017-31 QA PAC 3.50 11/25/45.. 05/24/2017........ RAYMOND JAMES & ASSOCIATES e
3138ER VP 2 |FNCT PL AL9621 PT 4.00 01/01/37... 03/27/2017........ RAYMOND JAMES & ASSOCIATES s
3138ES B8 0 |FNCT PL AL9962 PT 3.50 01/01/36... 04/26/2017........ RAYMOND JAMES & ASSOCIATES s
60416Q  GQ 1 |MN HSG FIN AGY A 2.93 03/01/2047, 02/10/2017........ RBC CAPITAL MARKETS......cccovtiirniriiierississesssssissssssssnssenes
3199999. Total - Bonds - U.S. Special Revenue and Special A IBS . ettt ettt ettt et ees et et et eesenseeinie  efefeesesieseieeiessesesesesiesesseieesesesiesseiesiesseseiessesiesseseeiessesesieiesiesesseseeiesesesseiesiersesieiesiesiesesseiesseseseieeiesersesieiesesierieiisesiesiess fiessessesesiessessciesessesiesaseseransinseseniens | eosseseecs .1,204,982
Bonds - Industrial and Mi:
02665W  BP 5 | AMERICAN HONDA F MTN 2.90 02/16/2024.......... 02/13/2017........ JP MORGAN SECURITIES INC......covvirieiieiiiiiireiisisieeieisssesesississsesssssessessssssessessanes. | oessesssessesssssesssesssssssssessssnssesssesssnsens | sossesesssssnssnsssessssssssssnssns 496,865
05377R  CQ 5 |AESOP 2017-1A A ABS SSNR 3.07 09/20/23....... 03/08/2017........ BANC OF AMERICA SECURITIES . 99,984
05579H  AE 2 | BNZ INTL FUNDING/LONDON 2.90 02/21/2022..........ccoovurereririeiririreiissieerierisessesisssessssessniens ¢ 02/13/2017........ MORGAN STANLEY ...ttt ses et sssenes | stsssesssssssess s sss s ssess e ssssssssnsins | sosesessnsssssssesssessssessenessssend 499,120
23342K  AC 8 |DRB 2017-A A2B ABS SNR 2.85 05/27/2042.......... 04/13/2017........ CS FIRST BOSTON......cotiiiuiiuiireriiiresesiesisesessessseess st sse s sss s sssss s sssens | oesssssessessnssesssessnssssssesssssnasesssessnnsnes | sesessesssessnsssssessssssssessessans 999,632
233851  CS 1 |DAIMLER FINANCE 2.85 01/06/2022............coviveernrieiieiiierissiessnneees 05/02/2017........ CITIGROUP.....otttieirsiieiet e 60,502
263534  CL 1 |DUPONT EI NEMOURS 2.20 05/01/2020..........ccccoevrvverrrirnne 04/27/2017........ CS FIRST BOSTON......cviiiriiiirriniisniesieisessie s sessesssseesseenees
38172X  AG 4 | GOCAP 2013-16A A1R CLO SSNR FLT 07/25/29.. 06/23/2017........ WELLS FARGO BROKERAGE SERVICES........coociiiiiiiiitiierieiesieiesissiesisesessssssesissisens | cesetesessesssssessesssssssssessssisssesssessessnes | stssessessessnssnsssesssssessssesssne 250,000
40139L  AD 5 | GUARDIAN LIFE 2.50 05/08/2022...........cevurrermiviniieerierirsesenisssisesiessieseenes 05/03/2017........ DEUTSCHE BANK. ...ttt ettt | atsisesssestses s as bbb | sisnesnssenssssess st 284,641
42806D AH 2 |HERTZ 2015-3A A ABS SSNR 2.67 09/25/2021.. 03/15/2017 CS FIRST BOSTON bbb | Sobei bbb | feeb s 988,750
48274L  AG 6 |KVK 2014-1A A2R CLO SSNR 3.00 05/15/2026..........0oerermrniereririrsnieisissiersssissssssssssssesssssssenes 02/10/2017........ GOLDMAN SACHS.......coviiierniiinirsieissieiesissienssines
67590A BB 7 |OCT14 2012-1A A1BR CLO SSNR FLT 07/15/29......c.cvuireriiiriieineieeissiseiesissiseseeesisneeseens 05/09/2017........ CITIGROUP.....oviieiereseerese e
82652K  AA 2 | SRFC 2017-1A A ABS SNR 2.91 03/20/34.........cooivmeriiiiriiinsisierssee e enses 03/13/2017........ CS FIRST BOSTON.......outtuiiuiiuiireiiniiatesesisessss ettt bens | ebbetssess s b es bbbttt sentes | etbsetsest bbbt 999,932
85022W  AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029........ 05/11/2017........ BANC OF AMERICA SECURITIES.......ooviieieiiicictceeise et sssssssssssesssssssssesnssns | sostssesissssssssssasesssssssssssssessssssssssesssens | ooessesessssssissssssossssssessnsssssnns 177,968
882508 BB 9 | TEXAS INSTRUMENTS INC 2.625 05/15/2024..... 04/27/2017 MORGAN STANLEY ...ttt ettt | 2oentessessste s bbb entenins | enbsessessresen e n s ssenenn 342,347
904764  AX 5 |UNILEVER CAPITAL CORP 2.60 05/05/2024......... 05/02/2017........ MORGAN STANLEY ...ttt sttt sttt s | coensosssnsssnssensanssnssenssessansasssensansnssensas | onssessossnssonsassanssessensnesaneas 183,163
3899999. Total - Bonds - INAUSHIAl ANA MISCEIBNEOUS. ...ttt seE e ehf e e et o8 EE e R e EoEE 8 EE e f£EE £ Ef£EE S8 S8 EE £ S8 E L E R 080 SR A £EEEEEfoE o0 E SR8 E R E e h et h et nee eebseeentees bbbttt | enisnines 5,957,837
8399997, TOtAl = BONGS = P 3.ttt sttt 8 818848888k £E 1 eEE R 4E 80816 1eEEHLEEEEHEE£EE4EE £ EE L E AL 8 EEEE R E £ L EE L b o8 £E 8 E L E £t EE4EEHEE L b 4L L HEE A E4EE L E L L4 EE L E L EE 4L L E L b 4L LR EEE oL E b Eh b E R bR b eEbtE et b en bbbttt | cerinine 7,162,819 | .. ..
8399999, Ol - BOMAS. ...ttt E e E e oeEieEE e eE LR e E R E LR EEEE R snbient st J162,819 | s 7,153,397 | v 5,420

9999999,

Total - Bonds, Preferred and Common Stocks

7,162,819

XXX
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Annual Statement for the year 2017 ofthe T FiUMpPhe Casualty 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 Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
38373A D9 4 | GNR 2009-69 PV PAC 4.00 08/20/2039.. - 12120/2017. | MBS Paydown..........ccoccwwescesivvvvevnsssssnees | 3,426 A2 | K372 Y DS O (R 69 |08/20/2039.
38379X KD 1 |GNR 2016-83 AP 3.00 10/20/2045... . | 12/20/2017. | MBS Paydown.. 15,543 254 |....... 15,543 0 271 | 10/20/2045.
0599999. Total - Bonds - U.S. GOVEMMENL..........cccoiiiiiiiiiiieiiieiiesiiisisiins i 18,969 | ............18,969 | .o 19.814 | cooiiii19739 | o0 | 265 | e | e 265 | oo 0 | oo 8,969 | o0 [ (O [P (V] 340 XXX
Bonds - U.S. Political Subdivisions of States
567423 KJ 6 |MARICOPA USD #89 B 5.00 07/01/2019.............. | » [ 07/01/2017. { Call @ 100.00.........ommmrmmevvvveverrissesseseeens [ 750,000 (4,157) | ....... 750,000 07/01/2019.
2499999. Total - Bonds - U.S. Political Subdivisions of States. e e | 750,000 | ..........750,000 | ..........808,515 | ........... 754,157 | voocvvvecvccO | oo (@ A57) | e 0 | [CR 4] P— (1 P 750,000 XXX
Bonds - U.S. Special R and Special A t
3128P7 XX 6 |FG C91594 3.00 01/01/2033......rvvvvvvvvvvrrrrrrirrrr - | 12/15/2017.| MBS Paydown.........ccccvvccvcvvvscsivvmnscnce | L 12,839 | 12,839 | oo 13,501 | oo 13,489 | oo | e LA 177 | 12,839 01/01/2033.
313204 H3 6 |FG G30949 PT 3.50 08/01/2036 - | 121512017, | MBS Paydown....oooccccovvesevvessssvvessss | 42,682 | 42,682 | ... 44,976 | oo 44,934 | i | s (1,408) | ..o (1,408) | ....... 42,682 08/01/2036.
3133EE FR 6 |FED FARM CREDIT 2.48 12/22/2021. .. | 12/22/2017. | Call @ 100.00, 0. 10,000 12/22/2021.
3133EF KM 8 |FED FARM CREDIT 0.71 10/20/2017. .. | 10/20/2017. | Maturity. 421 | 500,000 10/20/2017.
3133EF L6 2 |FFCB-CALL02/17 0.98 12/14/2017 .| [02/15/2017.| Call @ 100.00.........cvooeererevereisecriean | 165,000 44 | 165,000 12/14/2017.
3134G8 L4 9 |FREDDIE MAC 0.80 08/25/2017............cooorrercirere | 08125/2017. | MHUItY....ovcvevrvevrevrsevvessrnsssreees | | 600,000 0. 600,000 08/25/2017.
3134G8 M8 9 |FREDDIEMACO 02/26/18 .. | 02/26/2017. | Call @ 100.00... 850,000 0. 850,000 02/26/2018.
3134G8 MJ 5 | FHLMC-CALL02/17 0000 0.75 02/26/2018.. .| 02/27/2017. | Call @ 100.00... 0 ... 750,000 02/26/2018.
3135G0 PQ 0 |FANNIE MAE 0.875 10/26/2017. .. | 10/26/2017. | Maturity. ..(46)]....... 50,000 10/26/2017.
3136A5 BB 1 |FNR2012-40 PAC 2.00 09/25/40.... .. | .. | 12/25/2017. | MBS Paydown.. )] . 2,318 09/25/2040.
3136AC A5 0 |FNR2013-18 PAPAC 2.00 11/25/2041................. .. | 12/25/2017. | MBS Paydown (14)] . 8,974 11/25/2041.
3136AT CK 8 |FNR 2016-50 BN 3.00 02/25/2046 .. | 12/25/2017. | MBS Paydown 51 [, 1,572 02/25/2046.
3136AT JR 6 [FNR 2016-49 PA PAC 3.00 09/25/45... .. | 12/25/2017. | MBS Paydown A2 |, 6,051 09/25/2045.
3136AT U8 5 |FNR2016-77 BA PAC 2.50 01/25/2045.. .. | 12/25/2017. | MBS Paydown 1,063 |....... 30,442 01/25/2045.
3136AU RZ 6 |FNR2016-92 DA 3.00 02/25/2034. .. | 12/25/2017. | MBS Paydown (61)] e 25,753 02/25/2034.
3136AV V9 7 |FNR2017-22 BE SEQ AD 3.50 08/25/40. .. | 12/25/2017. | MBS Paydown (98) ... 7,944 08/25/2040.
3136AW JZ 1 |FNR2017-31 QA PAC 3.50 11/25/45.. .. | 12/25/2017. | MBS Paydown.. 183 |....... 9,627 11/25/2045.
3136G3 DB 8 |FNMA-CALLO03/17 0000 0.75 03/22/2019. .| 03/22/2017. | Call @ 100.00 0. 100,000 03/22/2019.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.. .. | 12/15/2017. | MBS Paydown GL:) ) — 10,191 11/15/2020.
3137B0 DW 1 |FHR 4183 ME 2.00 02/15/2042.... .. | 12/15/2017. | MBS Paydown 304 | ... 94,362 02/15/2042.
3137BC  GX 0 |FHR 4360 KA 3.00 05/15/2040.... .. 12/15/2017. | MBS Paydown 418 | ... 35,952 05/15/2040.
3137BR 6T 7 |FHR 4608 HA 2.50 06/15/2041 .. | 12/15/2017. | MBS Paydown.. 49 | ... 6,286 06/15/2041.
3137BS  YX 5 |FHR 4631 AC 3.50 08/15/2043.... .| 12/15/2017. | MBS Paydown (160) | ....... 11,556 08/15/2043.
3137EA DV 8 |FREDDIE MAC 0.75 07/14/2017.... .. | 07/14/2017. | Maturity. A2 |, 90,000 07/14/2017.
3137EA DX 4 |FREDDIE MAC REF 1.00 12/15/2017.. .. | 12/15/2017. | Maturity. . (674)] ....... 530,000 12/15/2017.
3138ER VP 2 |FNCT PL AL9621 PT 4.00 01/01/37. .. | 12/25/2017. | MBS Paydown 10,634 (446) | ....... 10,634 01/01/2037.
3138ES B8 0 |FNCT PL AL9962 PT 3.50 01/01/36. .. | 12/25/2017. | MBS Paydown.. 10,735 (364) | ...... 10,735 01/01/2036.
313970 RJ 0 [FNR2011-63 MV SEQ 3.50 07/25/24.. .. | 12/25/2017. | MBS Paydown 45,935 609 |....... 45,935 07/25/2024.
31417y SD 0 |FNCIPT 3.50 09/01/2025. .. [ 12/25/2017. | MBS Paydown..........oocvvvemmmvvvvssssnnnisssns | 36,663 (1,003) | ....... 36,663 09/01/2025.
31418A  AJ 7 |FN MA0908 4.00 11/01/2031... .. [ 12/25/2017. | MBS Paydown...........ccccovoemmevvvvimmnnvnns | 28,678 (488) | ....... 28,678 11/01/2031.
31418A  F2 9 |FN MA1084 3.50 06/01/2032... .. [ 12125/2017. | MBS Paydown.............ccooeessmevvvvvvvvniiissssns | 42,943 : (266) | ....... 42,943 06/01/2032.
31418A HQ 4 |FN MA1138 3.50 08/01/2032... .. [ 12/25/2017. | MBS Paydown.........cccoovveevememvvvcvmmcnnicienns | 98,115 | oo 98,115 | v 104,738 292 |....... 98,115 08/01/2032.
314188 7E 0 |FN MA2692 PT 3.50 07/01/2036.....c.ccooorvevrrrrrnee .. | 12/25/2017. | MBS Paydown.......ccccccvsccveecrsccreecrsii | 28547 28,547 30,081 (512) | oo 28,547 07/01/2036.
314188 HY 5 |FN MA2046 3.50 10/01/2034............cccovvvrurrrrannnes .. [ 04/25/2017. | MBS Paydown..........coovvvvermmmevvvsssmnniissns | 21,024 | oo 21,024 | oo, 21,767 A6 |....... 21,024 10/01/2034.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I'vid

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
314188 HY 5 |FN MA2046 3.50 10/01/2034............ccoovvererrerannnes .. | 05/24/2017. | Factor Based Paydown..............ccccccoenen. : XV D 0| 4,071 10/01/2034.
314188 HY 5 |FN MA2046 3.50 10/01/2034............cccoovvvnrrirnnnnns .. | 06/24/2017. | RAYMOND JAMES & ASSOCIATES...... | | .301323 | ....289212 | ... 299425 | ... KIKEC N . . (997) ] ....... 299,251 10/01/2034.
57419R  GH 2 [MD ST CMNTY DEV ADMIN A 4.00 07/01/2043.... | .. | 12/01/2017. | MBS Paydown..............cccoummvveivmmmmvciisnenn |l ogoq7 | 07047 | o 9727 27,27 | o | e [ e, (VI 27,217 07/01/2043.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045....... .| 12/01/2017. | MBS Paydown... 54160 54160 | oo 54160 | o IR N . 0 54,160 02/01/2045.
60416Q GQ 1 |MNHSGFINAGY A2.9303/01/2047.................. .. | 12/01/2017. | MBS Paydown ) ..10,855 10,855 | ooireeen 10,855 | oo 0)] oo 10,855 03/01/2047.
647200 X6 6 |NMMTGE FIN SFM C |4.50 10/01/2043 .. [ 12/01/2017. | MBS Paydown............cccoomsreervvvvveerriissennnes | 33186 | .... 33.186 48,484 | oo | e 33,186 10/01/2043.
649083 AA 0 |NEW VALLEY GEN 17.299 03/15/19 .| 03/15/2017. | Sinking Fund Redemption. ...31,407 ...31,407 (239) | ....... 31,407 03/15/2019.
83756C EP 6 |SDHSG DEV AUTH E 4.00 11/01/2044................ .. [ 12/07/2017. | Partial Call @ 100.00 .135,000 135,000 | ... 144,200 (6,493) | ....... 135,000 11/01/2044.
924190 EL 1 |VTHSG FIN AGY B 4.125 11/01/2042.................. .. | 11/01/2017. | Partial Call @ 100.00.......occocvcvimsiiieces | | 235,000 | oo 235,000 | oo 244 814 (7,694)]....... 235,000 11/01/2042.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS............ wcccvvvecviniiiisiiins 107,041 ,094,930 157,335 | ..........5,088,478 | coooccvvvc0 | 31,135 31,135 ....5,104,969 XXX
Bonds - Industrial and Miscellaneous
039483 AY 8 |ARCHER DANIELS 5.45 03/15/2018.. . | 09/29/2017. | Make Whole Call @ 100.00.. (1,221) |. (1,221) | ....... 56,878 03/15/2018.
233046 AC 5 |DNKN 2015-1A A2l ABS SNR 3.262 02/20/45....... .. | 08/20/2017. | MBS Paydown 11,250 02/20/2045.
233046 AC 5 |DNKN 2015-1A A2I ABS SNR 3.262 02/20/45....... .. |1 10/26/2017. | Paydown . ol 1462500 | ... 1462500 | 1462500 | 1462500 | i i 0 i 1,462,500 02/20/2045.
24422 SN 0 | JOHN DEERE CAP MTN 1.125 06/12/2017 .| 06/12/2017. | Maturity.. R 500,000 | .......... 500,000 500,000 06/12/2017.
42217K AT 3 |HEALTH CARE REIT 4.70 09/15/2017 <o || 09/15/2017. | Maturity.. ) 500,000 | . 500,000 | .......1,570,050 ....1,500,000 09/15/2017.
42982A  AG 6 |HLM 5A-2015B2 CLO MEZ 4.57 01/29/2026........ «. | 06/15/2017. | PAYAOWN.....ooovmvrrvvvvvvvisssssssssesssssisisissins [ 500,000 | .......... 500,000 | .......... 500,000 500,000 01/29/2026.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42... . [ 12/17/2017. | MBS Paydown... 117,261 115,209 117,261 ..1,915 | 09/17/2042.
494368 BB 8 |KIMBERLY-CLARK 6.125 08/01/2017 .1 08/01/2017. | Maturity......... 725,000 841,004 ...725,000 44,406 |08/01/2017.
525ESC 1C 3 |LEHMAN ESCROW 12/23/2010.. . | 04/06/2017. | Escrow Reorganization Distribution......... | . moes o o 0 12/23/2099.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010.. ... | .. | 10/05/2017. | Escrow Reorganization Distribution......... | o oo19 | i 0. .. | 12/23/2099.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010........ccvvvvrerrrcenes .. | 12/07/2017. | Escrow Reorganization Distribution . I T D 0 ... .. 1 12/23/2099.
61755F 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037. .| 04/25/2017. | MBS Paydown...............cooevemsmeecevvvviviiinsna | 95,011 | oovv 95,011 | vovveren. 88,835 | v 95,011 0o 95,011 . 259 |06/25/2037.
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34............ | .. | 12/20/2017. | MBS Paydown........cccowmmssccmcsrimsiicnns | [ 394,555 | ... 394,555 394,528 | ..ooooerereeseseserenn 24 ... KT N KR N I SO 4,453 | 03/20/2034.
85022W 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029...... .| 12/25/2017. | MBS Paydown 35239 | ... 35239 35,437 | covvveeeeeerrcireeesnrens e(18) [ oo 35,239 . 389 |04/25/2029.
89233P 6D 3 | TOYOTAMTR CRED MTN 1.75 05/22/2017......... o | 052212017 | MEHUIIY....oooervoeesvvenssvvensssivensse | 100,000 | .......... 100,000 | .......... 100,814 | oo 100,257 (257) | ....... 100,000 | .cooooveererin | e | vererreneienen0 | e 875 | 05/22/2017.
92329X AJ 7 |VENTR 2014-16A A2F CLO SEQ 4.395 04/2026... | .. | 04/15/2017. | MBS Paydow! . . .500,000 .500,000 .500,000 .500,000 (I 500,000 [ ..oorvenrreens [ v | e | s 10,988 | 04/15/2026.
92330J BS 4 |VENTR 2015-20A B2 CLO MEZ 4.09 04/15/27...... . [ 1212712017 | Paydown..........cccoomvvvvenerriocns i . 250,000 250,000 250,000 250,000 | .. . 0 | 250,000 | ..coovvvoervceens | oo | e | 12,270 | 04/15/2027.
3899999, Total - Bonds - Industrial and MISCEIIANEOUS............cccccvvvrrrissiiiiiiirirness v | 6,255,288 | ...... 6,246,815 | ....... 6,436,174 | .......... 5,858,002 | .oovvvvee 0. (41,485) | ... [ — (41,485) | ................. 0]...... 6,247,693 | ... | 007,595 | oo 7595 | ... 213,636 XXX
8399997 Total - Bonds - Part4...................... 3 12,131,298 | ..... 12,110,714 | ..... 12,421,838 | ......... 11,720,376 | rvicieenn0 | e (14,242) | .... NUERZ) — 12,121,630 | .occneerien0 | 1000 9,667 | ..........9,667 | ... 303,522 | XXX
8399999, TOtAl - BONAS...oooovirisssmnnicisssinsss s s | 12,131,298 | ... 12,110,714 | ..... 12,421,838 | ......... 11,720,376 0 [ (14,242) | ccoccvcvocc0 | (14,242) | ... 0 [ 12,121,630 |00 0 | ........9,667 | .......... 9,667 | ..... 303,522 XXX
9999999, Total - Bonds, Preferred and Common Stocks; SRS —— 12,131,298 XXX | 12,421,838 | ..o..... 11,720,376 | covvvvvvvveeenn 0 ... (14,242) | oo (U (G273 ] — (] 12,121,630 .0 | 9,667 | ..........9,667 | ..... 303,522 XXX
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Sch.D -Pt. 5
NONE

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

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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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
Fifth Third Cincinatti, OH 103 73,317 | XXX
Region: Birmingham, AL 3,938 | XXX
Conduent. QUINCY, MA. ..ottt bbbt ssssnssnias | oesisenes | oeeens 1.380 10 1,736 | XXX
0199999. Total - Open Depositorie: XXX 113 0 78,991 | XXX
0399999. Total Cash on Deposit. XXX 113 0 78,991 | XXX
0599999. Total Cash XXX 13 0 78,991 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 217,192 | 4. April 101,048 | 7. July 88,642 | 10. October. 57,968
2. February. 217,200 |5. May. 101,053 |8. August. 88,646 | 11. November. 57,965
3. March, 101,044 |6. June 88,638 | 9. September. 56,848 | 12. December. 78,991
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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
31846V 41 9 |FIRST AMERICAN TREASURY OBLIG CL V 12/31/2017.......
31846V 80 7 |FIRST AMERICAN TREASURY OBLIG CLY 12/31/2017.......
31846V 80 7 |FIRST AMERICAN TREASURY OBLIG CL Y....ouiiiiiiiiieiieieieietie sttt st ssssnnas 12/31/2017.......
60934N 10 4 [FEDERATED GOVT OBLIGATION FUND = INST ....oouuuumrriermmmirreessmnsssssssesssssssssssessssssssssssasesssssssssssssssssssssssssnssssssssanes . 12/3112017....... cermnrnnnnnss TS0 e L 1,022,284 | e 5,861 | covvveeereeeeeeeeeseeeseesesesseeesseen 28,326
94975P 40 5 |WELLS FARGO GOV MMF FAC! L...couuiuuieriireireieiseressessesiesisees st sssesseees SD.oovvrenne 12312017 oo [ vt LABO | e | i 20.000 | 132
97181C 50 6 |WILMINGTON US GOVT MMF SERVICE SHARE SD.ovvrne 1203112017 oo [ cvieeeeern0.330 [ | 452000 | e 26
97181C 50 6 |WILMINGTON US GOVT MMF SERVICE SHARE 120312017 oo | 0330 | [ A e e,
8599999. Total - Exempt Money Market Mutual FUNAs @s IAENtIfIEd DY the SVO.........c.iiiiiiiiiiiee bbb 0s S41eE8 e8RS b1 08 b ke HaeEs e b b e bbb bbb b 14,087,987 5,861 | v 49,433
8899999. Total - Cash Equivalents s s 14,087,987 | c.oovvvevvrvrereerse 5,861 | oo 49,433
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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, AL
2. Alaska AK
3. Arizona AZ
4, ATKANSES.......ereieeierinins AR].....B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 155,814 160,902
5. California.....c...rerrerserrirrssenienns CA|.....B... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 1,560,893 1,615,004
6. Colorado. CO
7. Connecticut, CT
8. Delaware..... DE|...... O.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 118,876 122,268
9. District of Columbia DC
10.  Florida......ccoccosmeerevisseerirssesennnnncFL | eein.B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 206,852 212,836
11, Georgia GA
12.  Hawaii HI
13.  Idaho. ID|....B... |PLEDGED FOR PROTECTION OF POLICYHOLDERS 250,057 249,258
14.  lllinois IL
15.  Indiana IN
16.  lowa 1A
17.  Kansas. KS
18.  Kentucky KY
19.  Louisiana LA
20. Maine ME
21, Maryland MD
22, Massachusetts........c..ccoouerrvercd MA|.....B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 150,174 147,891
23. Michigan MI
24.  Minnesota MN
25.  Mississippi MS
26.  Missouri MO
27.  Montana MT
28. Nebraska NE
29, Nevada......crreineecerinnns NV|.....B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 310,727 320,104
30.  New Hampshire NH
31, New Jersey. NJ
32.  New Mexico NM
33.  New York NY
34, North Carolina.........c...cooeerveeerecn NC|.....B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 315,412 314,736
35.  North Dakota ND
36, OO OH|.....B.... | PLEDGED FOR BENEFIT OF ALL POLICYHOLDERS 2,782,796 2,901,425
37.  Oklahoma oK
38, OrEgON...cvvvererrerrerresreerrerna OR|.....B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 425,891 439,799
39.  Pennsylvania PA
40.  Rhode Island RI
41, South Carolina SC
42, South Dakota SD
43.  Tennessee N
44, Texas TX]|.....B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 62,325 64,361
45.  Utah ut
46.  Vermont VT
47, VIrginia. ..o VA ... O.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS 569,954 586,740
48.  Washington WA
49.  West Virginia WV
50.  Wisconsin Wi
51. Wyoming WY
52.  American Samoa AS
53.  Guam GU
54.  Puerto Rico PR
55.  US Virgin Islands. Yl
56.  Northern Mariana Islands MP
57.  Canada CAN
58.  Aggregate Alien and Other.........OT | XXX XXX 0 0 602,829 598,688
59.  Total XXX XXX 2,782,796 2,901,425 4,729,804 4,832,586
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR........cccconveveee .....B.... | WORKERS' COMPENSATION 602,829 598,688
5802.
5803.
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 @bOVE).......rrrererrierinrnenes XXX XXX 0 0 602,829 598,688
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