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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@ASUNY SECUMHES. .....ouveeveerenciiaiiaeeieeiiesiieeiesisee sttt sssssssssesnesns | sesssesssssnns 399,882 | ... 39 | s 399,882 ... | s 399,882 | ... 39
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ o e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 3,309,034 | ........... 320 | v 3,309,034 | oo | s 3,309,034
2.2 Unaffiliated non-U.S. securities (including Canada) .329,803 329,803 |.... ...329,803
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MUtUal fUNdS.........ccocvirerniniennneeenenesesnneeens e | enennnnnen0000 | [ | e (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .. oo | sensnnsnnsinennesnnens | nenneennsd0000 | [ | (I 0.0
3.22 UNAffiliated.......cereeeeeeeeieicireireieeireeiiecseieeeenseisessssssesesssssssssssessessees | snesseessnssesesssnssnsnnnss | nennessenssd0:0) | rriiriinsinrinsinnnsiinins | eeereeseneseeesennneeens | reeessesensessessesseean 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ | s [V IO 0.0
3.32 UNffili@ted........ccoerereeiiiecineseseees e | seereenens 4519371 | v 437 | v 4519371 | oo | s 4,519,371 | oo 43.7
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNQffili@ted........c.oioerieie sttt eninees | e 32,662 | ............. 0.3 | oo 32,662 | ..o | e 32,662 | ............. 0.3
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
Real estate investments:

5.1 Property occupied by COMPANY........cccovviieieiiieieieesieesessese s
5.2 Property held for production of income (including §.......... 0 of

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

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

53

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

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

Sl01




Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 105,050
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 2,803 2,803
3. Current year change in encumbrances:

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

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, COIUMN 15...........cciiiiiiieisees sttt b bbb

6. Total foreign exchange change in book/adjusted carrying value:

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

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

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 6,245

8.2 Totals, Part 3, COIUMN ...ttt 6,245
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 101,608
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 101,608

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 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
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
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 0

S102



Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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

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

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

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

4. ACCIUAL OF QISCOUNL. ......u ettt s bbb s s s s b sEHR bR bbb bbb bbbt

5. Unrealized valuation increase (decrease):

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

© o N o

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

Total gain (I0ss) 0N disPoSals, Part 3, COIUMN 19........c.ciiiieicicr ettt bbbt st s s et s st s st b b en e see st naeneis
Deduct amounts received on disposals, Part 3, COIUMN 16............cceeuiiueieieiieineeie et sttt st s st es st b s s s e sassssaenes

Deduct amortization of premium and AEPIECIAtON. ..........cvcvevierieee ettt ettt ettt a st s st s ettt s e ses s s s neenas

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

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

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

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10).......ccrrurrurrrnrerrirnrneirrisiesnsie st sessessssssessesssnssees
12. Deduct total NONAAMILEEA GMOUNLS............cccoeuiieeieciiieeee ettt ettt bbbttt s bbb et et s s bbb en s bas s s sbesee st

13.  Statement value at end of current period (Lin€ 11 MINUS LINE 12).....vuiuririiririeiinrine e iesisssseessssssesessssssssessessssssessesssssssssssssssssssessessssssessessssssessessnssessns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

Cost of bonds and stocks acquired, Part 3, Column 7

Eal

Unrealized valuation increase (decrease):
41  Part1, Column 12..............

ACCIUAL OF QISCOUNL. ...ttt bbb s b s RS R e SERReE Rttt

6,703,241

4,291,308

734

42 Part2, Section 1, Column 15.

4.3 Part 2, Section 2, Column 13.

(558,070)

44  Part4, Column 11

(8,507)

(566,577)

Total gain (loss) on disposals, Part 4, Column 19..........cccccvevevververerennnn.

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............

Deduct amMOrtiZation Of PIEMIUM........c.ovuererirererrieereesrseseessessseseessessss s ssesssess s sesssss s st sessess s s ss eSS s R a e s e en s

32,131

1,803,481

65,678

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

8.4 Part4, Column 15

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14.............

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14.

94  Part4, Column 13

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, Lin€ BR(2).......cvvererrerrurrineeneennineineseincneieeneeees

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

12.  Deduct total NONAAMILEEA AMOUNLS...........ccciuiieiecicisie ettt bbbt bbb e s bbb bbb bbbttt sns

13. Statement value at end of current period (Line 11 minus Line 12)

Si03

8,591,677

926

8,590,751




Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........coveevverinees | covrnevvrerirecrineninns 399,882 | ..ovvecrirririinne 399,344 | ..o, 399,683 | ..oocverrrirriieninns 400,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | v 399,882 | .o 399,344 | .o 399,683 | .o 400,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals
Industrial and Miscellaneous, 8. United States
SVO Identified Funds, Bank Loans 9. Canada
and Hybrid Securities (Unaffiliated) 10. Other Countries
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds.........cooevvevererenes | coverererenereeeend,038,719 | 3,985,195 | i 4111439 | L 3,970,000
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States........c.cvevevererernes | woeerveerineeineeinenes 3,786,622 | ..o 3,786,622 | ..ovvienn 4,146,343
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoevvveveieirieieiens | e 160,140 | oo 160,140 | oo 230,794
22. Other COUNtHES. ...veovererenrens | cererenressesreanesnenns 605,270 | oo 605,270 | .o 672,072
23, TOtalS....oocrerrirererieesrescrerennes | v 4,552,032 | .ooovviirirniniinnnd 4,552,032 | .ooovvvieirincii 5,049,209
Parent, Subsidiaries and Affiliates 24, TotalS.....coerieriieccccecieins | e 926 | oo 926 | o 5,000
25. Total Common Stocks.....cuu. | covvceercrveriennnes 4,552,958 | ..ocooviierirniriinnn 4,552,958 | ...coovveriinciis 5,054,209
26. Total StOCKS...cuurmmusrrsrsssssnsssns | covveinriiecciiennans 4,552,958 | ..o 4,552,958 | ..o 5,054,209
27. Total Bonds and Stocks...... | ....cccooevrnerennnces 8,591,677 | covveeerrirerrrrrcrinne 8,538,153 | oo 9,165,648

S104




GoIs

Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 9.9
......................... 0.0
......................... 0.0

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

4.7

Totals

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

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
635,190 | .oovvrreennn. 905,707 ) 0.0, ORI PO 1,540,897 1,540,897 | ..o
815,419 |.. 1,282,520 |.... XXX ..2,097,939 |...
7.
8.
9.
10. Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals
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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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11.1 835,170 |.eovernern 1,105,610 | o0 [0 0 [0 [ 1,940,780 | .ovvvcrvvrrrereene8 | XXX v e XX s [ 1,940,780
815,419 9 | e D19 e XXX [ e XX [ 2,097,939

............... 2,097,93

.0

Line 11.7asa % of Col. 7.........

Total Bonds Prior Year

............... 1,135,185
1,239,461

............... 1,486,273
1,618,565

Line 12.7 as a % of Col. 9.

Total Publicly Traded Bonds

............... 1,105,610
............... 1,282,520

Totals
Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11

............... 2,388,130
...59.1

Total Privately Placed Bonds

Line 14.7 as a % of Col. 7.....
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

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

s 00 ...

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

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year of bonds with Z designations, §.......... 0 prior year of bonds with Z designations and §.......... 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 of bonds with 5GI designations, $..........

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

0 prior year of bonds with 5* or 5GI designations and $

0; NAIC2§...

..... 0 current year, $..........

0; NAIC3S§........ 0;

0 prior year of bonds with 6* designations. "5GI" 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.
NAIC6S.......... 0.

NAIC 4§

.0; NAIC5S...... ;
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SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations ..199,979 |. 199,903 | ...
1.2 Residential Mortgage-Backed SECUNHIES...........cccvvveueiirrnierseeeins e s
1.3 Commercial Mortgage-Backed Securities..... .
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo s

..399,869

..399,882 |.

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

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

80IS

3.5 TOHAIS...eviiiiii et nensnnensens | sesnensersnsenenssreneesd | vernennsnieninsnensenned | i [0 RO 0 I ISR 0], D8 S [ 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 1SSUET OBlIGALIONS.......euviiiirciiiiiiiciesssi et | soesessisene s enissaneenies | eeessestesenesessessnssenns | sronsiesessessnsenenesseses | sesessesinsssessesinnsnsens | cossreesiesssssnenessenenns | ceererenes XXX v | v 0

.......... XXX ovvivvineree | vvrerrirernnnenenen0

4.2 Residential Mortgage-Backed Securities
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

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
SVO Identified Funds
.......... XXX | e XK [ e e XX i [ e XX i [ e XXX s | e | cevveeneinennnsneneens0 | e 0000 [ |00 | e | e
.......... XXX vveneenens e XX e e XX e | v e XX [ XK [ | vrenssesnissssseen0 [ iviininnnnn000 | |00 [ [
.......... XXX [ e XK [ XX [ XX i e XX | e [0 |00 [0 |00 | i |0
Bank Loans
10.1 BaNK LOANS = ISSUE........coevriiiiiciieiciciieriissieesie e ninsensesninns | eeiesensisssenssensinsieene | srensesssisssessenssessennees | cnsinssesssenssesesnesesens | soermenssessesnesnssensennns | orenssessessessssesensenses | conseerenns XXX oreirvene | e (U RO 0.0 i ), ,9, TN PO XXX veirernes [ | e
10.2 Bank LOANS = ACQUITE........cueuririreiiiiiririireisieieieisieesissseisssssesessnessesees | eosreenssssessnsssssssnsnernns | ersrsnssssnsssssnsssnnnns | eosrsmsessnmsssssssesnnnes | eonrnssssssssssnssersssnses | srssesnsnssessnssesssssees | sesssersnes XXX v
103 TOAIS...vvceereei et snssssessnsenssssessenssnsnssens | snessssensssssnsensanenssQ | coviiseissssesnesssaseans [V (O I [V 0 |, XXX

Total Bonds Current Year
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed Securities
11.4 Other Loan-Backed and Structured Securities
11.5 SVO Identified Funds
11.6 Bank Loans
11.7 Totals
11.8 Line 11.7asa % of Col. 7.........

60IS

Total Bonds Prior Year
12.1 Issuer Obligations
12.2 Residential Mortgage-Backed Securities
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds
12.6 Bank Loans
12.7 Totals
12.8 Line 12.7 asa % of Col. 9.........

Total Publicly Traded Bonds
13.1 Issuer Obligations
13.2 Residential Mortgage-Backed Securities...
133
134
135
13.6
13.7
13.8 Line 13.7asa % of Col. 7.........
13.9 Line 13.7 as @ % of Line 11.7, Col. 7, Section 11.......couveirrnrniinnnninns | corernnissinennnnas 409 | i 591 | s 0.0 | oo 0.0 | s 0.0 | oo 0.0 | v 100.0 |.oovnenee 0.0 I XXX

Total Privately Placed Bonds
14.1 Issuer Obligations............cccovvrvrrrerennnn.
14.2 Residential Mortgage-Backed Securities...
14.3 Commercial Mortgage-Backed Securities
14.4 Other Loan-Backed and Structured Securities
14.5 SVO Identified Funds
14.6 Bank Loans....
14.7 Totals
14.8 Line 14.7asa % 0f Col. 7....oevvrviveeiiericeens
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term iNVEStMENES ACGUITET. .........c.oviuririiicieiiice ettt sensnses | saebessetesessesesasstesessesessssnsesesssesesessnsesesnan 0 | eoereeeisie ettt enaes | eberetet e e it e st eae s st et s e se st ensetesensesesanne | Shetsseteseseeesee et et s se R et s ee s bR A et et nese s s s s eReses | esesssetebnset et et eea et s ettt e s s bt et s e st b e s tena
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAS...........c.cvuiueiirueiririieirieie ettt ssssssesens | sesesessssesessssssesesesessssssesessesesessnsesenen 25,000 | cooveeeeeeeee s 25,000 [ 1ottt seesenees | ettt ettt ee st eeesseneteesns | erereeter e e it e et et e et et e et e et et et et et e e et erenes
7. Deduct amOrtization Of PIEMIUM..........c.riiiiiieiieieiir ettt | eebte bbbt bbbttt 325 | s 325 | et | ettt nt et s | SEestee ettt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

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

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e
3.2 SECHON 2, COIUMN 9.ttt bbbt

Total gain (loss) on termination recognized, Section 2, Column 22

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

8.1 SECHON 1, COMUMN 19....iiiiiieieicitise ettt s bbb R sttt
8.2 SECHON 2, COIUMN 27ttt ettt a et s s et et ae b s st e et sea et e s se e et esssaeese e e et s estesansne et sesetas st etesnsnsnnansatans

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN 8. bbbt
8.2 SECHON 2, COIUMN 20.......eeeeeeeeeeeeeeee ettt ettt ettt s st s s e e e et et et et st et et et se st s e s esesese st st st st et st et enenen s s s s eneneseneneneseseeeetetesatesaeaeans

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B+ 7 4 8)....ciieieieiieieeeceeses ettt st ss st been
DEAUCE NONAAMIIEEA @SSELS..........cvivieiisiiiteiieie ettt bbbttt bbb a8t 4 bbb A s st 4 B8 b s bbb et b bbb n bbbt n b aes

Statement value at end of current period (LiNg 9 MINUS LINE 10).......c.cveuiirirereierieeesieiietes et sasss s st s s bbb a st st s e bbb sa st es s bbb es s sansanens

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts
Book/Adjusted Carrying Value, December 31, Prior YEar (LINE 6 PHOT YEAI).......c.euurururreueerereeseseseeesseesseeseesesssssssesessessss e ssesssessessesssssessessessssssessassnsssessssssssessasssnenns
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)..........cccocvicueiniceniieeieeeeeesee e

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccoeeveiverererenreisieieienas
3.12 Section 1, Column 15, PriOr YE&I.......c.ccouevivieereercreieeeieisee s 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........ccccvvvevevreerenereiseesseesenns
3.14 Section 1, Column 18, PriOr YEAI..........ccevevereieesieieiseveiieie e es 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccceveevevrresreriernnnns

3.22 Section 1, Column 17, PrOr YEAI........c.ccurvrirereieieiesisie e . 0
Change in amount recognized: N_O—N_E
3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, PriOr YEAI........vvvererrrrrerrernressesssessssesessesssssessessenes 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....oucviieieiiciiie ettt bttt s bbb s 8484428 E s b s s bR bbb bbbt ns

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

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

SUDEOLAL (LINE 4.1 MINUS LINE 4.2)......ovuiereeriiiiire et eseess sttt ss st s8££ 8 88582 E 8828 E et

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAHONS IN PHOK YEAT.........c.eiururerreerieeereereeeseeeeeseeseeseesse s et et ess s st s s see e e b sE e s e bbb s st st enens
5.2 Total gain (loss) adjusted into the hedged item(s) for termMINGLIONS IN PrIOF YEAM........c.vueviiiiriieieieiee et es

Book/Adjusted Carrying Value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)..cc.ccccccevvervrrrennes
DEAUCE NONAAMIIEEA @SSEES......vurvuirrrririireieiseisiesieie et s et b e ss s £ e s8R e R8s s8R s bbb res

Statement value at end of current period (LiNE 6 MINUS LINE 7)........cuiiiuiiriieieiitesieie ettt ettt bbbttt bbbt e ans

Si11




Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

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

cLIs

NONE
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOTY........c.cceuiiirieireineescseeseeseinieeens | rnsenseenesesseesetsssessessssnssennes | seeenessnseesensesessensesssenseeness | seensennesnssessennssnssensennenens0. | conneneeemneneressenenennnennel | vecveerneecnsinsnnenenneenn 0 | e 0 |0 | 0 [ (0
Add: Opened or AcqQUired TranNSACHONS.........c.erererrinrrnrerrernes | cvrereesnesnssssessessssnsnssssssnsns | cvnsesssnsssssessssssnssnsssssesssnss | ssnssenssessnssessnnssnssessesesseess |- I NI I e [ e ssssnssees | srsssessessnsssssssnssssssssessens | sessssssssssssssnssessssssnssessnssans | sssessssssnsssssossassnssessansanes [0 R
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........ccooveuvevieieniniinnns | coveneinenns XXX oeteirriereinns | eerereinssnensesenssseennns | cnsnienens XXX eevreieirrienien | vereerenenseessssesssesees | eoeeseenssenns XXX vivirereinsiens | vereeereinsisnssssssenenssnens | covnennseenns XXX oeivvrarneireinns | rerveresesennsssesssesssnsens | coneennennens XXX ooviviriinrieinen | e
Less: Closed or DispoSed Of TrANSACHONS...........c.cviveieiieieiies | covereiseieseissiesesissessesesies | cresisssssesisssssesssssssessssssnss | esssssessssssesisssssessssssssssasses | sssessessssessesssssssesssssssasssssnss | siessssessesssssssessesssssssessssssses | sesessesssssssessesssssssesssssssesess | sesssssssessesssssssessesssssssessnsss | sesessessessssesssssesssssssessessnsens | evsesissessessesssssssssesssessns 0 [ ot
Less: Positions Disposed of for

Failing EffECtVENESS CHEEMIA. .....vveverereerririieirieiieeineies | cesirseseesssssssssessssesssssssssness | sessessssessssssssessssssssssssessesss | seseesassssssessessessssssssessasssnss | ssseesssssessessssssessessassnsnssess | nessessessassssssessessanssnssessassans | sessessssssssessesssssessessassassnns | sesssssessassessssssessassassnssessns | oessessesssssessessassnsnsssessensns | sessessssssssessossnssessnssnsns 0 [ o
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccocevvieeeriiisiinens | oveeriennnas XXX oetieirieeienes [ | ersnissesines XXX ririeieririeies [ ereiisieessiseesisessesieeninns | oeerenissenas XXX ooiereririens [ eeiiiesiisseseseesssssseenens | oerersnseeenas XXX otierivirsenes [ erisieesisieesssessssesssesiens | erssissesenes XXX teeiieeienes | e
ENAING INVENIOTY. ....cuviciiisieicissieicissi et ssssnsenens | snsessessssessesssssssessassnssssans {0 {0 [0 I [0 PN [0 PN [0 PR [0 PR [0 R {0
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

[ NS T=Tox 1o T TR O] V73T T OO

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

TOAl (LINE 1 PIUS LINE 2)...vuereeieeerrireieseeee s essesseesessssaseesesse st ees e sse s s s s e85 2848828428288 21824 s RS £k s bbb

Part D, SECHON 1, COIUMN 5.ttt s8Rttt s

Part D, SECHON 1, COIUMN B.......covvereceicecteecteees ettt ettt e et ss et e st s s et st n s s e et se st st st e e et s s st et sesetesent et s nantssaesatanensees

Total (Line 3 MINUS LINE 4 MINUS LINE 5)......ueiiuiieieieiiiisieieississ ettt sttt s8££t s8R E bbbttt

Fair Value Check
Part A, Section 1, ColUMN 16.........coeeinieieerieeeseee s NN ... I .........................................

Part B, SECHON 1, COUMN 13......oeriicieieieteeeee ettt ettt et e e ettt ae bt e et st b st es s st s ae b st ea et st st et s s aes

TOLAl (LINE 7 PIUS LINE 8).....vvvieiviiecteietete ettt s b bbb bbb 4 b4 bR b s st 4 st ae Rt s s b bR b bR s s bbb A bbb bbb bR b s s et b st n b n s as

Part D, SECHON 1, COIUMN 8........oveeeceieeete ettt a et se bt a et e et et n st esse st et st et e s s s e e et snae b sen s et s e aetsnastetaneneees

Part D, SECHON 1, COIUMN ...ttt en

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27......uviieieicii ettt bbb bbbt bbb s st s bbb bbb st

[ Tl = TR T=Tox (1o T TR O] V74T OO

Part D, SECHON 1, COIUMN 1.ttt bbbt bbb bbbt en

Total (LN 13 PIUS LINE 14 MINUS LINE 15)......cuuiieiieieeieiiesissiseiiesisssseisesssssse e sssss s sssss e ss st sttt s8££ st en

Si14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)

1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YBAI.........curuiereeeirieeeireire et essssssesee et esesssse s eesssssssessessessssssnssens | sesssesssssossssssessessasssssessassassssssnssessssnnes V107,547 | oot einnne | terns ettt 307,547 | oo
2. CoSt Of CASN EQUIVAIENES BCQUITEM. .........eerereerrireiicireie ettt et es s es et st s et e s sentas | oetseeseeseeseet e s see s st ee s e st ee s et s s nt s st sentees 9,410

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIved ON QISPOSAIS...........c.cucuiveieiciiicie ettt et s bt es s sssans | ssesssassessesastes e s s b es b b es s sse s s sse st anea 2,300,000 [ ..oeeeeiieecreiceiei ettt esaetes | erereiet ettt ettt en et ae bt s naesenen 2,300,000 [ ..oecveireeieiiecreesee ettt
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiiirrieieriisieeisesieeissiesiesines | coetessssie st s bbb nes 816,957 | v 0 | oo 816,957 | 1o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE T1)......ciiiiiiiietiiiceiiietsitctessssete st esssssaebs s esessssesessssesens | eresessssssessssesessssssessssssessssesessssnsessnsesesssnnes 816,957 | vt 0 | oo 816,957 | v 0
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE A - PART 1

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

103

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

Properties Occupied by the Reporting Entity - Administrative
50" X 80" 1-Story Brick BUIldINg. ..o | covsenies | LiMa.. e | OH..... | 01/01/1975. | 01/01/2015. AT R (SRR 101,608 313,500 6,245 15,000 17,104
0299999. Properties Occupied by the Reporting Entity - Administrative. 293,778 ..101,608 313,500 6,245 15,000 17,104
0399999. Total - Properties Occupied by the Reporting Entity. 293,778 ..101,608 313,500 6,245 15,000 17,104
0699999, TOAIS........cvveerrrireereeeeisseeesees s ses sttt binest et 293,778 | o0 | i 101,608 313,500 6,245 15,000 17,104
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
50' X 80" 1-Story Brick Building LML s |OH ................................ 2,803
0199999. Total - Acquired by PUrChase..........cocuoieiiiriiieieeeiscei e 0 2,803
0 2,803

0399999. Totals




Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE A - PART 3

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

€03

NONE
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

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

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

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

NONE
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE B - PART 2

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

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

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

Loan Number

Location
2 3
City State

Loan
Type

Date
Acquired

Disposal
Date

7

Book
Value/Recorded
Investment
Excluding Accrued
Interest Prior Year

Change in Book Value/Recorded Investment

Unrealized Valuation
Increase (Decrease)

Current Year's
(Amortization) /
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

11

Capitalized Deferred

Interest and Other

12

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

Total Foreign
Exchange Change in
Book Value

14

Book
Value/Recorded
Investment
Excluding Accrued
Interest on Disposal

Consideration

Foreign Exchange
Gain (Loss) on
Disposal

Realized Gain (Loss)
on Disposal

Total Gain (Loss) on
Disposal

NONE




Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

03

20

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18
4 5 13 14 15 16 17
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
/ Market| Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Indicator| Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B/A.C.V. Income Investment | Ownership

NONE
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

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

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership

NONE
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

Current Year's | Current Year's
(Depreciation) | Other-Than-

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total Change in
BJ/ACV.
(9+10-11+12)

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE




Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 1

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

0l3

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
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol 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 Obligation:
912828 V5 6 |U.S. Treasury Note . e e .99,833 | 99.875 ....100,000 | .. 99,993 B4 | oo [ e [ 1.125 . v 1,125 01/31/2017. { 01/31/2019.
912828 3H 1 |U.S. Treasury Note. SD. | [ e 99,971 | 99.219 99,219 100,000 | .. 99,987 15 w1750 11/27/2017. | 11/30/2019.
912828 Y4 6 |U.S. Treasury Note ...100.125 .100,125 99,951 13 | e e [ 2.625 07/31/2018. | 07/31/2020.
912828  4Y 3 |U.S. Treasury Note ...100.125 100,125 99,952 10 [ [ | 2.625 08/31/2018. | 08/31/2020.
0199999. U.S. Government - Issuer Obligation 399,683 XXX .399,344 ..399,882 122 0 0 XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL.....cuoreeiiieieiieiinsisisrsssssesessssssnssssssesssssesssnssseses 399,683 XXX ..399,882 122 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  CY 6 |AT&T INC GIODAI NOE........coouiieieriiriireireiiseiseii et | crines [ I 1 2102180 | v 25545 | oo 25,000 | .. 25,930 (799) 5.200 07/20/2017. | 03/15/2020.
00440E AT 4 |ACE INA Holdings GTD SFNOE........ovvuvverirrieeriiesiiesissississsssesssesessssssssssns | coveees [P I ] e IFE| 49,593 [.....98.596 | ..o 49,298 | oo . 49,719 127 | oo [ [ 2.300 03/15/2018. | 11/03/2020.
00510R  AC 7 |Acuity Brands Lighting GTD ST.......c.ccovueureineimerieeeneeseniseisserssssesesessssenes | seveee o] 51,641 (1,408) [ ..o | e | e 6.000 03/15/2018. | 12/15/2019.
00846U AH 2 |Agilent Technologies INC SrNOE..........c.ervierirririeiirinnierirerereseissisesienes | crves JO PO IOV 2FE| .. ....51,658 . . . 51,250 (3B3) | eveveererirriiens [ e [ e 3.200 11/16/2017. | 10/01/2022.
020002  AX 9 |Allstate COMP STNOLE. ......ueverrerrereiiierierieeisseesessesess st esssssenes | seeees [P I (. AFE | e 54,175 |..101.553 | coovvrirereeeen 50,777 | i, 50,000 | .. 50,998 (VX725 RN [NV IO 7.450 11/16/2017. | 05/16/2019.
023135 AL 0 | AMazon COm INC NOE.........rvumririiriineieeiee e esssenens | s JO IR IO 1FE ....25,609 25,000 | .. 25,141 (153) | cevevererreineireens [ reeerneeiseiseiienes [ e 2.600 12/17/2015. | 12/05/2019.
02360F  AA 4 | Ameren Union EIECtric CO 18t MEG..........vuureeurrreerieriereneesssisenieriesesseessnins | eveens [P ISR IOV 1FE| .. ....52,407 . 50,000 | .. 51,097 (1,310) [ oo | e | s 5.100 02/18/2015. | 10/01/2019.
0258M0  DP 1 | American EXpress Cr Med TEIM.........c.covvuerriunierneereeieissesisesseesiessseessssins | eeees JO0 IR IOV AFE | oo 25,644 |.....99.556 | ....ccccocr...24,889 | e 25,000 | .. 25,140 (228) 2.250 10/20/2016. | 08/15/2019.
031162 BU 3 | AMGEN INC SINOLE......ocvveiierirriisirieseee s | sevees JO PO IOV 2FE ....25,384 25,000 | .. 25,066 (218) | vevvvverreineienns [ e [ e 2.200 07/20/2017. | 05/22/2019.
032095 AE 1 | AMPhEnol COrp SINOLE........cvuuivuiieieierieeie e sesssssanes | seeees e | 2FE| .. ....51,489 . 50,000 | .. 51,038 (A01) | cevereererineiens [ e [ e 3.125 11/16/2017. | 09/15/2021.
035242 AJ 5 | Anheuser Busch INbev Fin NOtE..........c.evuriiiireiiniiesieessssissies e | s O ISR I 2FE | oo 49,661 |....98.339 | .o 49,170 | i 50,000 | .. 49,739 4T [TTOOOOONORN IUNOTORTRRTOROPORN IO 2.650 05/17/2018. | 02/01/2021.
036752  AE 3 | ANthem INC NOLE......c.rveurirerierirceceieei e sniessssenienes | serenes [P SRR IOV 2FE ....49,993 50,000 | .. 49,995 2 | e [ s [ 2.500 02/18/2015. | 11/21/2020.
046353  AF 5 | AStrazenaca PLC NOTE.........c.cooiuurirmiimeireiisiiieeiiesise s ssesssseessessssisens | seneees Cleon | 2FE]| .. ....25,187 . 25,000 | .. 25,059 (83) | cvvueererrerrernnins [ v | e 1.950 06/15/2017. | 09/18/2019.
053332 AL 6 | AUtOZONE INC SFNOLE.......oovireirriiiiiicie e | serenes [P I (A 2FE| o 52,804 |..100.797 | oo 50,399 | i, 50,000 | .. 51,639 (1,037) [ oo | e | e 4.000 11/16/2017. | 11/15/2020.
054937  AF 4 | BB&T COMp SUD NOE......ouuverrirerrieiiniesieisseissse e ssenissens | seneees [P ISR IOV 1FE ....26,777 |...101.693 25,000 | .. 25,715 (885) 5.250 10/19/2017. | 11/01/2019.
06051G  DZ 9 |Bank America Corp Med TErM........ccviiiririrnrierniieiesissisiesieisssseeessssesesenens | sevenes JOS ST I I 1FE]| .. ....28,852 |..101.777 . 25,000 | .. 25,570 (1447) [ o [ [ 7.625 10/20/2016. | 06/01/2019.
06406H DF 3 |Bank Of New York Med Term SrNOtE..........ccvevemeremrererieeererserieeriessesssseesns | ceves [P I (. TFE | e 49,663 |..... 98.844 | ..o 849,422 | 50,000 | .. 49,765 102 | oo [ e [ e 2.450 03/15/2018. | 11/27/2020.
084423 AL 6 | Berkley Wr Corp Sr Note ....31,888 |...101.857 30,730 (1,158) [ oo | e | e 6.150 01/18/2018. | 08/15/2019.
09062X AC 7 |Biogen Inc Sr Note ..25,770 | ... 99.396 25,402 (238) | eveverernrinriiens [ e [ 2.900 06/15/2017. | 09/15/2020.
09247X  AE 1 |Blackrock Inc Note ....27,034 |...101.808 25,810 (889) 5.000 08/17/2017. | 12/10/2019.
099724  AG 1 | Borgwarner Ins Sr Note, 52,866 |...101.292 51,823 (1,043) w4625 01/18/2018. | 09/15/2020.
125509 BN 8 | Cigna Corp Note..... [P I . ..101.843 | .... . . . 26,041 (630) | evereermrinerrens [ erreerenieirerienns [ e 4.375 10/19/2017. | 12/15/2020.
126650 CJ 7 | CVS Health Corp Sr Note...... [ I . X . . 25,312 (215) [ verrrernnireirens | e [ s 2.800 10/19/2017. | 07/20/2020.
12673P AC 9 |CA, Inc Sr Note 51,357 (1,445) ......5.375 01/18/2018. | 12/01/2019.
134429 AY 5 |Campbell Soup Co Note. . [P I . . . . 50,226 (X)) SSUTON VRN IOV 2.500 11/16/2017. | 08/02/2022.
13645R  AJ 3 |Canadian Pacific Railway Co Note..... JRTR . . . . 51,323 (2,105) [ oo | e | s 7.250 01/18/2018. | 05/15/2019.
14149Y  AZ 1 |Cardinal Health Inc Note. 25,151 (174) 12400 11/17/2016. | 11/15/2019.
143658 BA 9 | Camival Corp GTD Sr Note. 51,504 (BA7) [ verrrervereirens | eevrneierseineeenines [ s 3.950 01/18/2018. | 10/15/2020.
14912L  6F 3 | Caterpillar Finl SVCS Med Term... 25,247 (272) 2.250 09/15/2016. | 12/01/2019.
151020 AQ 7 |Celgene Corp Sr Note I Al e . . . 50,530 (329) | ceverrererineirens [ s [ e 2.875 11/16/2017. | 08/15/2020.
171340  AJ 1 | Church & Dwight Co INC SENOtE. ..o [ I . . . . 25,189 (218) | vevvvvereeiseienns [ e [ e 2.450 10/19/2017. | 12/15/2019.
172967 KB 6 |Citigroup Inc Note 25,317 ((0()) USROS PO 2.650 08/17/2017. | 10/26/2020.
189054 AS 8 |Clorox Co SrNote........cccoeeveerinriniiiciianes ...102.088 51,334 (A12) [ v | e [ s 3.800 03/15/2018. | 11/15/2021.
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol 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
209111 EZ 2 |Consolidated Edison Co NY Inc. ...101.840 50,000 51,678 (1,128) [ oo | e | e 4450 |...... 2.014 01/18/2018. | 06/15/2020.
216871  AE 3 | Cooper US Inc Sr Note.. ...100.893 ..50,000 51,104 (573) | ceverrevrrinriirens [ e [ 3.875 02/15/2018. | 12/15/2020.
219023  AF 5 | Corn Products International Inc Note......... ..101.814 ..50,000 51,477 (510) w4625 05/17/2018. | 11/01/2020.
219350 AU 9 |Corning Inc Note.........ccccuvcrirriunnene ..101.829 25,872 (553) [ everrererennieeens | eerrneierineirenienines [ e 4.250 10/19/2017. | 08/15/2020.
24422E  TB 5 |John Deere Cap COmp.......couuvrrirereeenrrnerierireresensssssensenssesesnenssssssesssesnnes | vevvee | oo | veveverense [ e IFE | iiiiii.25,685 | .. 98.865 25,304 (181) 2.450 06/15/2017. | 09/11/2020.
254010 AC 5 |Dignity Health Txbl BC SER 2014A.........ccovcunerinmrineererirneenernnsisensnensseesensens [ eovseen | oo | eenernees 1| et IFE | i 26,117 | 99.429 25,294 (356) .2.637 09/15/2016. | 11/01/2019.
26875P  AD 3 |EOG Resources Inc Sr Note.............. 100.956 25,420 (1,050) 2.625 10/19/2017. | 06/01/2019.
278642  AH 6 |EBAY INCNOE......cooiverrercirceinrierierireceenissnsenieniesensesssssssensensessssensnnsns | eonneen | oo | onerenenes 1| eeen2FE | 25,253 | o 99.351 25,048 (96) 2.200 11/17/2016. | 08/01/2019.
278865 AL 4 |Ecolab Inc Note. 102.805 42,281 [C1015) T RO SRR OO 4.350 11/16/2017. | 12/08/2021.
29364W AR 9 |Entergy LA LLC FirSt Mig.......ccoovovrvveecrieneieecssensiesesissssssssssssssssssssssssssssns [ evieeee | oo | overniiensd | oo TFE | ciiiieininn51,954 | 100 99.412 51,490 (A13) | ceverrerrrinnirens [ [ 3.300 11/16/2017. | 12/01/2022.
30219G  AH 1 |Express Scripts Hldngs Co................ ..25,297 |..... 99.585 25,067 (149) | cevereereriseinens [ e [ e 2.250 06/15/2017. | 06/15/2019.
36962G 4D 3 | General Electric Cap Corp NOtE.........c..evuurerieinirierierierisseisssiseriseniensseninns | eeeene | oo [ vverirenens | vevens 2FE| .. ....52,350 |...101.093 . 50,994 (1,356) [ ..o | veveerineriieiinenin | e 6.000 03/15/2018. | 08/07/2019.
406216 AH 4 [Halliburton CO DED.........cvuurerrererieririeirerisiiesiesiesessessssssssssssenssenssssessesssnes | sevenee | oo | cevesernens | vovens 2FE | oo 58,436 |...110.424 50,000 55,847 (2,589) [ .oooernrererrerins | v | s 8.750 02/15/2018. | 02/15/2021.
45866F AC 8 |Intercontinental EXChange Sr...........ccccoviiiiiiniicniiiciiniinciinicsnisciissssineniinne | vevene [ on | e [ 1FE| .. ...25,763 |..... 99.577 25,000 25,447 (247) | ceveeverenseieens e [ 2.750 09/21/2017. | 12/01/2020.
459200 AG 6 |International Business Machines Corporation Debentures............ccccvveverenerens [ covenee - o 1FE]| .. ....31,141 | ...104.441 25,000 26,208 (RS 0) N U NSRRI IS 8.375 12/17/2015. | 11/01/2019.
46132F  AA 8 [INVESCO FiN PLC STNOLE.......ouevuieecieciieeieciectseisise s ssessssnnns | eeeias (o] I (. AFE | o 51,620 |..... 98.097 50,000 51,255 (325) | cevereererineirens [ e [ e 3.125 11/16/2017. | 11/30/2022.
46625H HS 2 | JPMorgan Chase & CONOLE..........everivuiieiiieiiesiesesssiseisessiesisessssssssssanses | vennes | oo | vevevennnns | evvne 1FE| .. ....26,849 |...101.814 25,000 25,942 (B24) [ evvrrverriricirens e [ s 4.400 07/20/2017. | 07/22/2020.
482480  AC 4 [KIa-TencOr Corp SrINOLE.........cvurrercerreaerieniesesseeseessssse st sessssssesssenes | eeenns A e 2FE| .. ...26,391 |..... 99.884 25,000 25,336 (455) | ceververerineinens [ e [ e 3.375 09/15/2016. | 11/01/2019.
485134  BL 3 |Kansas City PWr & Light COMLg......ccccvvvviiiieriieierieissisnserseseenssissseninens | eovens | oo [ ovrineis L. AFE | oo 27,345 |...101.028 25,327 (1,382) [ coovvevereierininee [ veereereninerienniens s 7.150 07/20/2017. | 04/01/2019.
49326E  EF 6 | Keycorp Med Term St NOE.......c.vvveerierercereinrierierieseseesssisesesensenssseesens | eoveeee | oo [ everneee | e 2FE ...51,005 |..... 99.380 50,658 (389) | evvveerrrireriens [ e [ e 2.900 11/16/2017. | 09/15/2020.
50075N  BA 1 | Kraft FOOAS INC NOE........covuiveeiececeeesesisees st ies s sssensessnnes | eriis [ 2FE| .. ....52,684 |...102.452 . 51,547 [GINKCTAT SRR IR IO 5.375 03/15/2018. | 02/10/2020.
512807 AR 9 |LAM Research Corp NOtE.........c.uvuurveeririerieririeineissierieseesesssssssssenienennes | cevenes | o | vevevenenes (A 2FE| o 50,589 |..... 98.940 50,000 50,419 (189) | evvveevnrieriiens [ ereererierireiieenns [ e 2.800 01/01/2018. | 06/15/2021.
53217V AC 3 |Life TEChS COrP STNOLE........urerrerrircieerieeiieeieeiseesesssssssessenssessssnsssssssnsns | nevenee | oo | eevessrnens | vonees 2FE ...27,491 |...102.815 25,000 26,116 (998) | evvvnerrrnernens [ e [ e 6.000 08/17/2017. | 03/01/2020.
539830 AT 6 |Lockheed Martin Corp NOtE.........c..cvuueiiierirriiiiinisieeseessesienienes. | e JOO PR IOV 2FE| .. ....26,527 |...101.205 25,564 (662) | ovvveerrineirenns [ ererreeinsieeiieenes [ e 4.250 07/20/2017. | 11/15/2019.
56501R  AB 2 | Manulife Financial Corp SrINOE..........ccceverremrerreinrrierierieeessseisssenieneeeenns | cevees Al | e TFE | s 52,795 |...102.612 51,835 (9B1) | evereeerrrimnerrens [ erreeremineinserienns [ e 4.900 02/15/2018. | 09/17/2020.
571748 AW 2 |Marsh & McLennan Cos SFNOLE...........coueveevreeeeeeisereeeiesessieseeseesiesssessensesneens | eeveene | or | evveriinead | e 1FE ...50,033 |..... 99.491 50,014 (1<) [TSORON VRPN IOV 2.350 03/15/2018. | 09/10/2019.
58013M  EX 8 |McDonalds Corp Med Term NOtE............covverrvereveneeinesissnsissnsissesissssisnnns | ovenes | v | corviiienn | i 2FE ...50,082 |..... 99.332 50,061 (21) | cvvevererrerrriinnns [ v | v 2.750 05/17/2018. | 12/09/2020.
582839 AJ 5 |Mead Johnson Nutrition Co Sr. ..25922 | ..... 99.714 25,534 (B03) | evernermreneirens [ e [ e 3.000 09/21/2017. | 11/15/2020.
584050 AG 7 |Medco Health Solutions Inc Note... 51,881 |...101.101 51,237 (644) w125 02/15/2018. | 09/15/2020.
61166W  AS 0 | MONSANt0 CO SENOLE.......oveeveeeveeeereeereeeeeeereeeeesseeneeereenesereesesseseseesessseneseneesenne | eoveree | oo | verenreereed | e iiFE | o 25,495 | ... 98.962 25,096 (181) | cevereereeirerrens [ erveerremiseeseriienns [ e 2.125 10/20/2016. | 07/15/2019.
61746B DR 4 |Morgan Stanley SrNOte.........ccccuveveriniiiniiniiseiieineiennssisesenissssssissinns | convee | oo | eevivernnne | e IFE | 000,225,360 | ... 99.580 25,104 (187) 2.375 08/17/2017. | 07/23/2019.
637432  NF 8 | National Rural Utils COMp..........cccmeuieririniierinenienierinneissnnsniensenesssesensnns [ eoveees | oo | connreneee 1| et IFE | eiiiii000.25,362 | ..o 98.576 25,192 (110) 002,300 06/15/2017. | 11/01/2020.
641100  AH 7 | Netapp INC STNOE........ovverrrcricinerireiseienieeisenssssisessensessssesssssissnsssssinnes | eevieee | oo [ eovneveenT | 00nFE | 50,086 | ... 98.921 50,034 (LG TN VRN IOV 2.000 11/16/2017. | 09/27/2019.
65339K AL 4 |Nextera Energy Cap GTD Deb........ccccuovrineimrinereninninsiicnsisesienisnesnsiensinens | cenves | oo | veriverenn] [ e 2FE | iiii..50,527 | 99.376 50,187 (B02) | evevnererieriiens [ [ 2.400 11/16/2017. | 09/15/2019.
65535H AG 4 |Nomura HIdngs INC GIbl Med............ccovvveerreeenereeeerieeereennsesnesiessnvsssessssnsiens | eveeee | Clcveevriiens | e0rii2FE | 25,507 | ..o 99.919 25,064 (305) 10 2.750 07/20/2017. | 03/19/2019.
655664 AP 5 | Nordstrom Inc Note ...100.736 25,833 (B36) | ovvveevererriiens [ [ 4.000 07/20/2017. | 10/15/2021.
66988A AB 0 |Novant Health Inc Txbl Bond ...102.183 51,309 (2,082) 5.850 01/18/2018. | 11/01/2019.
67019E  AB 3 |Nstar Deb. ...100.942 51,010 (1,030) o.r..4.500 02/15/2018. | 11/15/2019.
67066G  AD 6 |Nvidia Corp NOE......ccovvrrrrrirriererieersisseniensnsssenssiseenssenssnssnssenssnsssssens | veenns | oo | evnvenenesd [ IFE | i 49,119 [ 97.803 49,337 219 |t e | e 2.200 02/15/2018. | 09/16/2021.
67103H AB 3 | O'Reilly Automotive Inc Sr Note ...102.706 52,643 (1,118) [ oo | e | e 4.625 11/16/2017. | 09/15/2021.
682134  AC 5 | Omnicom Group Inc Cap Fin Sr Note ..101.729 25,976 (B21) [ e | cerrvererneireeienines [ s 4.450 10/19/2017. | 08/15/2020.
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685218  AC 3 | Orange Sa NOtE........coccurremrrnerrerieinerisninenensseissensssssssssenssssssessssssesssssenss | eovenes | G| vvvrvennens ]| i 2FE | 025,024 1....98.770 | o 24,693 | o 25,000 25,010 (D] [TSTRIN ISR IO 1.625 |...... 1.580 09/21/2017. | 11/03/2019.
743674  AX 1 | Protective Life COMP SENOE. .....vvurvirciirciieeiieeiissssssesissssssssssssssssnessnas | e 25,000 26,069 (1,429) [ oo [ v s 7.375 10/19/2017. | 10/15/2019.
747525 ~AD 5 |Qualcomm Inc Note ..50,000 50,020 (14) 01/18/2018. | 05/20/2020.
751212 AB 7 |Ralph Lauren Corp SrINOLE.......c.cvieiereriiiriiceeice e | eeveees 49,972 T | e e | 2.625 05/17/2018. | 08/18/2020.
761713 BE 5 |Reynolds American ING St NOLE..........c.vverceerrinireriereneensnissnsenieneneesenis | eereeen | oo | overenees 1| e 2FE | . 25,889 | .o . 25,453 (B18) | cevermrermrieerrens [ e [ e 3.250 08/17/2017. | 06/12/2020.
78355H  JX 8 |Ryder Sys Inc Med Term Note ..25,000 25,163 (196) .2.450 09/21/2017.| 09/03/2019.
80283L AH 6 | Santander UK PLC Note ..50,000 50,054 (55) 2.350 02/15/2018. | 09/10/2019.
808513 AD 7 |Charles Schwab Corp Sr Note. 50,000 51,436 (586) | vvreerrrrrerrnens [ ereerenirrinerienns [ e 4.450 05/17/2018. | 07/22/2020.
842587 CL 9 | Sourthern Co Sr Note SerB..................... 25,000 25,120 (207) [ v e [ s 2.150 10/20/2016. | 09/01/2019.
85771P AW 2 |Statoil Asa Note..........cccveneee. 25,154 (181) 2.250 09/21/2017. | 11/08/2019.
863667 AM 3 | Stryker Corp Note . 49,849 B2 | cevvererecireninees [ e [ e 2.625 03/15/2018. | 03/15/2021.
871829  AX 5 | SYSCO COM ST NOLE......couveurieniirrirrireisiesie et | serenes A e 2FE| .. ...25,602 |..... 98.945 . 25,329 (199) | evevnevrrirrirens [ [ e 2.600 08/17/2017. | 10/01/2020.
87236Y AA 6 |TD Ameritrade HIANG COrp SrINOLE.........veveeeureeerieeriseeiesieesesisesesienseninns | eveees B (. AFE | i 27,254 |..102.122 | ccoovrirernnn 25,531 | i 25,000 25,881 (996) | vvveermrrnernens [ erreerenineinnerienns [ e 5.600 08/17/2017. | 12/01/2019.
893526  8Y 2 | Transcanada Pipeline LTD ST........ccccooiiviiiniiniiiniicsiiseiiesiesinsssisesiesienins. | e Al 2FE ....27,804 |...100.130 25,000 25,049 (1,265) [ coocvevereeernnines [ v s 7.125 11/17/2016. | 01/15/2019.
91159H HH 6 |U S Bancorp Med Term NOtE.........c.ovvuriereiirieriereeeeseiseriesieseeessensssenes | cevees A e 1FE ..25725 | ... 99.786 25,064 (286) | vvvvvererirernens [ e [ e 2.200 09/15/2016. | 04/25/2019.
913017 CF 4 | United TEChS COMP NOE.......oouriririireiiciiecscrseissiesiesesseesssisessessesssees | coeees | oo | ereerinees 1 2FE| oo 25,035 |..... 98.810 25,012 (1) ] USRS IV IOV 1.500 06/15/2017. | 11/01/2019.
92343V BC 7 |Verizon Communications INC NOE..........cccvvererrnrvirinrinerisineirernsssirenssssnnniiens | evenes | oo [rvvnienenn T | i 2FE ....51,649 |...101.134 51,230 (419) [ v e [ 3.500 01/18/2018. | 11/01/2021.
92826C  AB 8 | VISAINC SENOE......uvvureruerseieiieitesieeieese st ssssssenssenenas | seiiaes A e 1FE ..25/439 |..... 98.921 25,240 (129) 2.200 06/15/2017. | 12/14/2020.
931427  AA 6 |Walgreen Boots AlIANCE. .........covureererrniiiieiieiisisieisnieienississsensssisnsensensnns | veveens | oo | eereveenns LN 2FE | oo 25,354 |..... 99.452 25,079 (90) [ oo | e | e 2.700 12/17/2015. | 11/18/2019.
941063 AQ 2 |Waste Management INC SFINOE..........cccvverceecrinrrnerieniseesssnisersenieneseennnns. | eevneee | oo | eeverenene | e 2FE ...52,057 |...103.127 51,545 (511) | cevereerererernens [ eveerenineenerienns [ e 4.600 05/17/2018. | 03/01/2021.
94974B  GR 5 |Wells Fargo & Co Med Term NOtE........cccoovvrverireriersiieceieseiessesseesse s | coeies | e AFE | 25,561 | 98.598 . 25,319 (166) | vvvevererereirees [ eeeereeineiseiiienes [ e 2.550 07/20/2017. | 12/07/2020.
95709T  AD 2 |Westar Energy INC First MEg.........ccorveiinricniinniieinseseniesisseiessnesieneenes | cennnen | oo | veverneenns 1 102678 | 51,339 | 50,000 52,187 (TA75) [ oo | e | e 5.100 11/16/2017. | 07/15/2020.
976656  CC 0 | Wisconsin EIEC PWE DED........uvirirmsrissiienissessnssssssssnsssnssssssssnssssesssnssensssessens | eevnees | | eeseneenes 1 ...101.188 25,000 | .. 25,645 (15 OO FUROORROIO PO 4.250 08/17/2017. | 12/15/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS. ......c..vvriveiiiiieeiiisisisersni e 3,711,755 XXX ..3,585,851 | ..... .3,570,000 | ..covvvnnn 3,638,837 | oo | i (55,917) 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffiliated).........c...werrresiiisirsnisiniesies it 3,711,755 XXX s 3,585,851 | oo 3,570,000 | ..oovvernnes 3,638,837 | .0 | i (55,917) 0 0 XXX XXX XXX
Totals
7799999. Total - Issuer Obligations..........ccocewniirireririnneens 4,111,439 XXX s 3,985,195 | .o 3,970,000 | ..o 4,038,719 | o0 [ (55,795) 0 0 XXX XXX XXX | s 33,075 | ... 128,827 XXX XXX
8399999, GraNd TOAl - BONGS..........cuurveerirrireiseiiseeie sttt sianiannn | eviesisneens 4,111,439 XXX | e 3,985,195 | ..o 3,970,000 | ....coo..... 4,038,719 | o0 | s (55,795) 0 0 XXX XXX XXX | e 33,075 | ........ 128,827 XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00206R 10 2 [AT&TINC.coiivirrcrirne 2,000.000 ..57,080 | ......... 28.540 ..57,080 ..72,500 4,000 10/19/2017.
011659 10 9 |Alaska Air Group, Inc 1,000.000 .60,850 ..60,850 ..76,240 1,280 12/21/2017.
011659 10 9 |Alaska Air Group, Inc ....1,000.000 60,850 1,280 02/15/2018.
022098 10 3 |Altria Group Inc. 2,000.000 ...98,780 1,600 06/21/2018.
026874 78 4 |American International Group Inc.. ....1,000.000 .39,410 960 03/15/2018.
037612 30 6 | Appolo Global MME LLC.........cerveerreirriieriesiiessisesisssssssssesssssssesenns | eoeeees 2,000.000 ...49,080 2,736 07/20/2017.
04010L 10 3 | Ares Capital COM........ccuureuermmerereiseeineisessesiseesessssissessesssessesssssessessssssens | woneeens 3,000.000 ...46,740 5,760 02/20/2014.
055622 10 4 |BPPLC ....1,000.000 37,920 2,410 02/19/2015.
055622 10 4 |BPPLC ....1,000.000 2,410 10/15/2015.
055622 10 4 |BPPLC ....1,000.000 2,410 11/16/2017.
084670 70 2 |Berkshire Hathaway INC Class B..........cccueurimiinriniieiniierssieiesisisssssiennns | vevsenes ....1,000.000 ...204,180 03/16/2017.
09257W 10 0 |Blackstone Mortgage TrUSt, INC........c..ouureevmeriririreereriniisseeiensseessesssesssessenes | caeeeen 2,000.000 ...63,720 4,960 ) 10/16/2014.
09257W 10 0 |Blackstone Mortgage Trust, INC.........ccouueveerirririereneienesseiesssessssienes | covenene . 2,000.000 ..63,720 4,960 ) . 01/15/2015.
G16252 10 1 |Brookfield Infrastructure Parners............cccveveverneenienirnererieeeneeiessisenens | ceveens [ 2,000.000 ...69,060 3,506 (20,529) [ ...vorveerrrerierieenis | e (20,529) | ... 06/15/2017.
G16258 10 8 |Brookfield Renewable Partners.............cooceieierierineereeiseieiseseeessesiseinns | ceveees (O3 IO 2,000.000 | .covoeerernciinnens 51,800 2,51 (13,256) | ooeveveeerreeerreeerees | ereeerneeiines (13,256) 02/15/2018.
126650 10 0 [ CVS HEalth COMP....uuvuueeuiieiririericeieii et enisssisenins | eesie 2,000.000 131,040 2,000 | covverereenrienrineees | v (RIS R (1,966) | ... 05/17/2018.
127055 10 1 [ CADOE COMP..vuuivreerreineirciieeeieeieeissise sttt snisssnins | aesias I I 2,000.000 | .ovoererncrinnens 85,880 | ......42.940 | .coooiiiinnrrnn85,880 | i 106,613 | oo | e 660 (20,733) (20,733)| ... 10/18/2018.
136385 10 1 |Canadian Natural Resources LTD........c..ccccuimiieiiiiiniinniciinsiienisniissiseiiens | covvies A 2,000.000 ...48,260 1,691 (23,180) [ ..ovveveerieriverieniis [ e (23,180) 03/20/2014.
162087 10 2 | Chatham Lodging TrUSt.........ccoovrrrrvereeermsssnnnrrreeennsssssnsrnsseensssssssssssssnnnnns [ s 3,000.000 ...53,040 4,290 [QEZ0) | RN R (15,240) | ... 03/17/2016.
191216 10 0 | C0Ca-COla COMPANY.......cvuumirirrirrirerseineriesiseseseesssisessesssesssessssssssssssssnnes | nevesnee | oo | veeerneens 2,000.000 | .ovoererrirnnens 94,700 2,340 | oo | e 5,160 5,160 | ... ..L | 04/19/2018.
192446 10 2 |Cognizant Tech SOIUIONS COMP........cverireeuriemrirnriierirrirriisrisssiensenesssesssines | ceveeee [ oo | cveverneens 1,000.000 | ...ovvvvrvernennd 63,480 | ........63.480 | ..cooviriienrenn83,480 | i 76,677 | s | e 800 (13197) | o | s (13,197) | v [ e L | 01/18/2018.
20030N 10 1 [ COMCASE COMP....evurvurrirneirrrireiseesssissersessseseseesssisessessesssessssssssssesssesssesnsns | svsienes | oee | seesseenns 2,000.000 | .ovoevrerriinnens 68,100 1,455 )| ... 09/21/2017.
22282E 10 2 |[Covanta HoldiNg COMP.........criuiirirriieiiiierinsieiesissessssisesssssessessssssesensennns | cenenens 2,000.000 ...26,840 2,000 )] ... 04/21/2016.
22282E 10 2 | Covanta HOIING COMP.......cceruurvreerrrimeeseieeeriesiessssesssssessessenssseessssssssssnes | seeeees 2,000.000 ...26,840 2,000 ) 11/16/2017.
247361 70 2 | Delta AMINES INC....oouvvuierriieiicircieeieee it siessesessessssssssssensesens | wneeis | ene | seeesines 2,000.000 | .ovovrerriinnns 99,800 2,620 )| ... 02/19/2015.
260780 10 0 | DOWAUPONE INC....couveeirveriiriirriirisieiieni e ssessssenes | ceveens 2,000.000 106,960 2,280 ) 05/17/2018.
26441C 20 4 | DUKE ENEIGY COMP...cvureuuirmiernreierseniseisensssssesssenssssssssnsssssssssesssssssssssnssnns | wevienes | one | seesssenns 1,000.000 | ..oovvvrrrernrenns 86,300 1,855 06/21/2018.
29273R 10 9 |Energy Transfer LP..........ccociiriniiiniinniierissississsiesiesessssssssesssiens | sovieens ....1,920.000 3,128 10/15/2015.
29273R 10 9 |Energy Transfer LP........cccociieeeieierisiiseiessssissessssssessessesssseesssssssssens | seveees reernen1,920.000 | ... 25,363 | ... 25,220 2,281 03/16/2018.
293792 10 7 |Enterprise Products Pamners LTD........coccoueeemienermeeeneesensssesssesessesssseesans [ woveeis | ene | senerenes 2,000.000 | .ovoorerriinnns 49,180 49,180 | ..oovieriiennnnd 66,440 | ...oooriieiins 1,710 02/19/2015.
293792 10 7 |Enterprise Products Partners LTD........cccooeririnirernceninnieireiseiseeeeensisesseenssens | seseenee 2,000.000 ...49,180 860 04/19/2018.
320517 10 5 |First Horizon National COmp..........ccuueerureunermersnerireesssinessessesssssessnsssssnensenes | wnenins | eee | svnnersens 4,000.000 | .ovoererncrinnens 52,640 960 04/19/2018.
337318 10 9 |First Trust Equity INCOME FUNG.........covvvuririirriierieeiseseiseiesiesesseesssissssins | coeeens 5,000.000 ...64,600 5,700 | .ovvveereerirnnninniens | ervverennnnnee(16,350) [ oo [ o (16,350 07/15/2010.
337932 10 7 |Firstenergy Corp 2,000.000 ...75,100 2,880 13,860 13,860 07/20/2017.
337932 10 7 |Firstenergy Corp. 2,000.000 ...75,100 2,880 A3,860 | v | e 13,860 09/21/2017.
36116M 10 6 |Futurefuel Corp. 3,000.000 47,580 | ..o 15860 | v 47,580 | 89,206 | s | e 720 | s | e 5,310 5,310 01/16/2014.
370334 10 4 | General Mills Inc. 1,000.000 .38,940 1,960 ....(20,350) (20,350) 11/16/2017.
370334 10 4 |General Mills Inc.... ....1,000.000 38,940 1,470 ...(12,693) (12,693)| ... 03/15/2018.
37733W 10 5 |Glaxosmithkline PLC 2,000.000 ...76,420 . . 4,289 | ..o | s 5,480 5,480 10/19/2017.
37950E 54 9 |Global X Superdividend ETF.. 3,000.000 ...51,300 ..51,300 L7571 4,692 ....(14,040) (14,040) 05/15/2014.
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410345 10 2 | HaNESLrands INC.........oceueerurenermerieeiseisseiseesesssesssessesssseesssssssssesssssssesns | wnenis | eee | seneesnees 3,000.000 | ..overurierirnns 37,590 | ......... 12530 | covveeirenis 37,590 | oo 61,256 | ..oocvorrercirerienieens 1,800 e(25,140) | coooeeees | e (25,140) 12/21/2017.
458140 10 0 | INtEl COMP.vuieiiiriiiericiceiese ettt ensnsssienes | seveenns | oo | aeeeninens 1,000.000 | ooveririinienn 46,930 | ......... 46.930 .46,930 L5341 | | s 300 1,590 10/18/2018.
460146 10 3 |International Paper Company. 2,000.000 ...80,720 ..80,720 ..85,451 1,000 10/18/2018.
G51502 10 5 |Johnson Controls International...... 2,000.000 ...59,300 2,080 11/16/2017.
487836 10 8 |Kellogg Co. 2,000.000 114,020 1,120 10/18/2018.
489170 10 0 |Kennametal Inc.. 1,000.000 .33,280 800 09/21/2017.
493267 10 8 [ KEYCOTP..euiuruiiiiiicieissieee ittt | erienas ....4,000.000 59,120 1,840 04/19/2018.
501044 10 1 |Kroger Company.... 2,000.000 ...55,000 1,060 03/16/2017.
501044 10 1 |Kroger Company. ....1,000.000 .27,500 530 04/20/2017.
G54050 10 2 |Lazard LTD 2,000.000 ...73,820 4,324 we(29,844) | oo | s (29,444) | ... 04/21/2016.
552953 10 1 | MGM RESOMS INtl......rvuerirriiriinciieiieiiesieise s sessssissssenssesesesses | coneeens +.2,000.000 | ..coovrviirrennd8,520 | .. 24.260 | ovoviiicinneni88,520 | 87,913 [ [ e 960 ceer(18,260) | oo | e (18,260) | ... 07/20/2017.
G5960L 10 3 [ Medtronic PLC........covvieiieirieiseiciesiseiessiseisssss s sssssssssesssssssessensane | osssens C|......1,000.000 1,920 10,210 | e | e 10,210 09/21/2017.
62989* 10 5 |NAMICO Insurance COMPaNY, INC........ccrvrerereerrrinrrseriereneesenisensessesenee | onevene | eon | eorseernsnins 100.000 | .ovevvererrnenn 31,736 | 10 317.358 | oo 31,736 | 5,000 | i | v | e | e 1,750 1,750 04/07/1987.
67069D 10 8 | NULTISYSIEM INC...vooivriieieciiisceiie s essssnnsnns | cviienes | ee | ceesennenns 1,000.000 | ..cccoorvrvrernn 43,880 | .........43.880 | .oooviirerirnnrn 83,880 | oo 33,898 [ e [ i 500 [ oo | oo 9,982 9,982 05/17/2018.
68389X 10 5 [ OraCle COMP.....vuurerrercermrisirierieseeeeseeisse s ssesss e ssensssssssnsens | eeeeens 2,000.000 1,520 [ oo [ v (4,260) [ ..o | v (4,260) 12/21/2017.
T13448 10 8 | PEPSICO INC..ourvrurirrirueiriieieiesiieeiee ettt ssseessssssssssssessssssssssssssnnns | anenins | ene | seoneesens 1,000.000 1,855 12,660 | oo | e 12,660 05/17/2018.
T17081 10 3 | PAIZEI INCeuvvirvirciceiieer s ssenntens | cerenens ....1,000.000 1,360 [ oo | e 7,430 7,430 |... 04/21/2016.
718172 10 9 | PRIlp MOFFIS INt......oocveeeeveeeeveeceeeeeeeeeeeseeeseeees s | eeenes ....1,000.000 1,140 [QRIVLK) 1 RN R (13,283)| ... .L | 06/21/2018.
742718 10 9 | Proctor & GAMDIE CO........cuvvrmiiriireiiniieeiieeiee et ssissssssssenes | coneens 2,000.000 183,840 2,869 35,524 | .ooevereenneneieeins | e 35,524 | oo | e L | 05/17/2018.
78573L 10 6 | Sabra Health Care Reit INC.........ccovevureverrerieiriereeiresiceisssesiesseeseesseins. | e 2,000.000 ...32,960 3,600 1S )| ... 02/19/2015.
78573L 10 6 | Sabra Health Care Reit INC........oovvvereverreeiereieeeieeeseeeseeesseesssnesssnssnns | vneees | oo | cereneeens 2,000.000 | .ovoererrirnnens 32,960 3,600 1 )| ... 06/18/2015.
806857 10 8 | SChIUMDEIGEr LTD......oouriuuierrrirririieiiieesiesisressessessesessesssesessssssssssssssesssenens | wovenee | eoe | sveverirens 1,000.000 | ...ovvvrvernrenas 36,080 2,000 ) ) 12/19/2013.
806857 10 8 | SChIUMDEIGET LTD.....covurvrmermeimeioienseeisisessseisessssssessessssesssssssssssssssesssessns | woneeens I I 1,000.000 | ..ooovernrernrenns 36,080 2,000 ) )| ... 07/20/2017.
G81075 10 6 |Ship Finance International LTD..........cccoovuiinmiiniineiiininiesissiieienissiieniins | coviens [ 3,000.000 ...31,590 5,250 ) )| ... 07/18/2013.
842587 10 7 | Southern COMPEANY (THE).......ccrirmerirerereerieirrierierieesesisessessesssessenssssenas | eeeeens 2,000.000 ...87,840 3,600 ) ) 03/15/2018.
85571B 10 5 | Starwood Property TrUSE.........cccceriruriuneireiiniiieiiseiseissssissssessiessseessssssssns | eeeis [0 3,000.000 | ..ooeoniiniirnns 59,130 5,760 ) )| ... 06/16/2016.
867224 10 7 | SUNCOM ENEIGY INCuvvuvivvevirrirciriiriieiesiereseis e sisssssessensesssenes. | cerenens A 2,000.000 ...55,940 1,856 ) )| . 09/19/2013.
867224 10 7 | SUNCOM ENEIGY INCurvuvivrrirrrircirrieniieieeieeisessss s ssesssssssenss. | ceneeens Al e, 2,000.000 | .ovouvrernerrnens 55,940 1,382 ) ) 05/17/2018.
92857W 30 8 |Vodafone Group PLC..........ccvuuiviriiiireiineiseieesies e isssssssssesssssssssssssssans | sevsenn [ 2,000.000 ...38,560 3,517 ) )| .. 11/17/2016.
94106L 10 9 |Waste MaNAgEmMENL.............ccovvveervveeeerereeseeeeseeseseseesssesssesesssssssssesesssssnssssens | oennnns | o | cvreenerens 1,000.000 | ..oovvvrvernrenns 88,990 . . 288,990 | ..o 90,405 | oo [ e AB5 | oo | s (1,415) [ oo )| 10/18/2018.
95040Q 10 4 [WEIHOWE........oourerneieieiieriieiteeise st ssesssssisssssssssssssnnes | cvvienes | oee | seeseseenns 1,000.000 | ..ooovvrrvernenad 69,410 | ......... 69.410 | ..ooiirinnnd 69,410 | ..ooivirirreinnes 72,085 | ..ooverrireirerieniienns 3,480 08/17/2017.
95040Q 10 4 [WEIHOWE........oouieerreeieriereceieie et sssssnsensnenes | seviens ...1,000.000 | ...ccoivivrennn 69,410 | ..o 69.410 ..69,410 2,610 02/15/2018.
984121 B0 8 | XErOX COM....verresiessersssssssensasssseesssnsssssssenssensssesssnssssnsssns s ssssssnsssssssssssnssnses | eeeeens ...1,000.000 | ..o 19,760 | oo 19.760 | ... ..19,760 . 250 | e 500 ..L | 06/21/2018.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........ccovrieiirririnrinnines 4,552,032 XXX i 4,552,032 | ..o 5,049,209 13,700 164,902 0 .(558,070) O (558,070) | voovvrvrnrnrrarieniaes 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
47738# 10 6 |Ohio Insurance Services, | ........ | | 500.000 926 | .o 1.852 926 5,000 [ v [ | seesssssssssennsssseneses | srienssessssnissssesnsenees | srsensesssnssssnsssssnnes | cessssesss s snesseas {01 RN IR K | 10/08/1964.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. 926 XXX 926 5,000 |....... 0 0 0 0 0 XXX XXX
9799999. Total - Common Stock.... 4,552,958 XXX 4,552,958 .5,054,209 13,700 164,902 0 .(558,070) 0 XXX XXX
9899999. Total COmMON ANd Preferred StOCK............vveeveeeeeeeerererereeeeeereseeeseeeeseeserseseesseesesesseesessenes 4,552,958 XXX 4,552,958 .5,054,209 13,700 164,902 0 .(558,070) 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it
912828 Y4 6 |U.S. Treasury Note. 07/31/2018........ Fifth-Third Bank 99,938 ..100,000
912828 4Y 3 |U.S. Treasury Note. 08/31/2018. Fifth-Third Bank 99,942 ..100,000
0599999.  Total - BONAS = U.S. GOVEIMMENL.........cuiueiiiiteiteisetesieiseieestessess et sesssesssssetsssessesssssssesssssessssessessessssessassessnss | sesesessessesassassessessesassassessssssessessessssessessessssessessessssassessessssessassessnsansessesssssnsassessnsanes 199,880 ..200,000 |..... 0
Bonds - Industrial and Miscell;
084423 AL 6 |Berkley WR Corp Sr Note 01/18/2018 Ameriprise Financial Services, Inc 31,888 ....30,000 805
099724  AG 1 |BorgWarner Inc Sr Note 01/18/2018........ Ameriprise Financial Services, Inc 52,866 50,000 816
12673P  AC 9 [ CA, INC STNOE......ceiriciericiei et neen 01/18/2018........ Ameriprise Financial Services, Inc. 52,802 50,000 381
13645R  AJ 3 |Canadian Pacific Railway Co Note...... A 01/18/2018........ Ameriprise Financial Services, Inc 53,428 50,000 675
143658  BA 9 | Carnival Corp Gtd Sr Note................ 01/18/2018........ Ameriprise Financial Services, Inc. 52,321 | oo 50,000 532
209111 EZ 2 |Consolidated EiSON CO NY DED.........covuiieiiiiieirieieeeee sttt 01/18/2018........ Ameriprise Financial Services, Inc 52,805 50,000 229
512807 AR 9 |Lam Research Corp SrNOE........vvvrevrreeieririeiesiciseisiesssesesiesines 01/18/2018........ Ameriprise Financial Services, Inc 50,589 50,000 144
66988A  AB 0 | Novant Health, INC TXDI BONG.........cuiuirimrieiriereeiscieieeseeseeeseseeeeseeeeeene 01/18/2018........ Ameriprise Financial Services, Inc. 53,391 | oo 50,000 658
747525  AD 5 |QUALCOMM INC. NOtE.......cvouiiuieiieiiiesiisiiiis 01/18/2018........ Ameriprise Financial Services, Inc 50,035 50,000 194
92343V BC 7 |Verizon Communications Inc. Note 01/18/2018........ Ameriprise Financial Services, Inc. 51,649 50,000 394
02360F  AA 4 [ Ameron Union Electric Corp . 02/15/2018........ Ameriprise Financial Services, Inc 52,407 | oo 50,000 985
036752 AE 3 | Anthem, INC NOTE.......uuevueriiicieici e 02/15/2018........ Ameriprise Financial Services, Inc 49,993 50,000 309
216871  AE 3 |Cooper US, Inc Sr Note.. 02/15/2018........ Ameriprise Financial Services, Inc 51,677 50,000 350
406216  AH 4 [Halliburton Co D€b..........ccoevrvirrieiieiieeceeceee s 02/15/2018........ Ameriprise Financial Services, Inc 58,436 | ..o 50,000 | cooeveiriieieeee e 61
56501R  AB 2 | Manulife Financial Corp Sr Note.... A 02/15/2018........ Ameriprise Financial Services, Inc. 52,795 50,000 1,041
58405U AG 7 |Medco Health Solutions Inc Note... 02/15/2018........ Ameriprise Financial Services, Inc 51,881 50,000 888
67019E  AB 3 [NSTAR DED.....ocvririrricieiieiesie st ssseessenies 02/15/2018........ Ameriprise Financial Services, Inc 52,041 | oo 50,000 594
67066G  AD 6 |Nvidia Corp Note 02/15/2018........ Ameriprise Financial Services, Inc 49,119 50,000 471
80283L  AH 6 |Santander UK PLC Note [ 02/15/2018........ Ameriprise Financial Services, Inc 50,109 50,000 522
00440E AT 4 [ACE INA Holdings, Inc. Gtd SrNote........covrvrreeercrrireicienne 03/15/2018........ Ameriprise Financial Services, Inc. 49,593 | oo 50,000 434
00510R  AC 7 | Acuity Brands Lighting, INC Gtd ST NOEE.........ccuvuiviiiiiiii s | evsesnesnnine 03/15/2018........ Ameriprise Financial Services, Inc 53,047 50,000 783
06406H DF 3 |Bank of New York, Inc. Med Term Sr Note 03/15/2018........ Ameriprise Financial Services, Inc 49,663 50,000 381
189054  AS 8 |Clorox Co SrNOte......ccoeevevercrcrercrireines 03/15/2018........ Ameriprise Financial Services, Inc 51,746 | oo 50,000 654
36962G 4D 3 | Generel Electric Capital Corp Med Term NOte..........c.oviuiiieriiiierinrisineiierseiss s 03/15/2018........ Ameriprise Financial Services, Inc 52,350 50,000 350
50075N  BA 1 |Kraft Foods, Inc. Note.................... 03/15/2018........ Ameriprise Financial Services, Inc. 52,684 50,000 291
571748 AW 2 |Marsh & McLennan Companies, Inc. Sr Note 03/15/2018. Ameriprise Financial Services, Inc 50,033
863667 AM 3 | Stryker Corp Note... . 03/15/2018.. Ameriprise Financial Services, Inc 49,787
035242  AJ 5 | Anheuser Busch InBev Fin Inc GTD Note..........ccccocuerercreniiienane 05/17/2018. Ameriprise Financial Services, Inc 49,661 .
219023  AF 5 | Com Products International Inc Note 05/17/2018. Ameriprise Financial Services, Inc 51,987 50,000 128
58013M  EX 8 |McDonalds Corporation Med Term Note... 05/17/2018.. Ameriprise Financial Services, Inc. 50,082 50,000 619
751212 AB 7 |Ralph Lauren Corporation Sr Note 05/17/2018. Ameriprise Financial Services, Inc 49,961 50,000 339
808513  AD 7 |Charles Schwab Corporation Sr Note. 05/17/2018 Ameriprise Financial Services, Inc. 52,022 50,000 735
941063 AQ 2 | Waste Management Inc Sr Note.... 05/17/2018.. Ameriprise Financial Services, Inc 52,057 ....50,000 511
3899999. Total - BoNds - INAUSHIAl @NA MISCEIANEOUS...........c.co.iviiiiieiiiieiiieieieicteie ettt sttt ettt tebesees oesesebassesesessesesebassesesessesesebeses et s et et et eses et et et et et seses e s e s et et et esebes e s et et tsesebensesesesnss 1,684,896 ,630,000 [ oo 15,722
8399997. Total - BONAS = PaIt 3.ttt 1,884,776 [ oo 1,830,000 [ ..o 15,722
8399998. Total - Bonds - Summary Item from Part 5..........coeniiniinnsssennines 54271 | oo, 50,000 1,208
8309999, TO1AI = BOMAS.......rvieeesrtstesers sttt R0 LR E R84 H4EEEEE LA E LR E LRt 1,939,047 [ oo 1,880,000 [ ..o s 16,930
Common Stocks - Industrial and Miscell
192446 10 2 | Cognizant Technology Solutions COrpOration...............c.eurriieirieeiiniiieiisisseinsiesiessienesesens 01/18/2018........ Ameriprise Financial Services, Inc 1,000.000 76,677 XXX L
011659 10 9 |Alaska Air Group, Inc............... 02/15/2018........ Ameriprise Financial Services, Inc 1,000.000 66,053 XXX L
G16258 10 8 | Brookfield Renewable Partners L.P. C 02/15/2018........ Ameriprise Financial Services, Inc 2,000.000 65,056 XXX |
95040Q 10 4 |Welltower INC......veveververcerirrernnee 02/15/2018........ Ameriprise Financial Services, Inc. 1,000.000 55,168 XXX 1
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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
026874 78 4 | American International Group, Inc...... 03/15/2018........ Ameriprise Financial Services, Inc 1,000.000 55,295 XXX L

29273R 10 9 |Energy Transfer Partners LP..........cc.ccocviiriiiniineienissisissisenienes 03/15/2018........ Ameriprise Financial Services, Inc 1,500.000 25,220 XXX |

370334 10 4 |General Mills Inc. 03/15/2018.. Ameriprise Financial Services, Inc. 1,000.000 51,633 XXX 1

842587 10 7 | Southern Company (The)....... 03/15/2018........ Ameriprise Financial Services, Inc 2,000.000 88,560 XXX |

191216 10 0 | Coca-Cola Company........... 04/19/2018........ Ameriprise Financial Services, Inc. 2,000.000 89,540 XXX 1

293792 10 7 |Enterprise Products Partners LP 04/19/2018.. Ameriprise Financial Services, Inc 2,000.000 52,740 XXX L

320517 10 5 |First Horizon National COMPOrAtioN..........c.vueerrimiiririieinsiessesis s essessssesensssssnsans 04/19/2018........ Ameriprise Financial Services, Inc 4,000.000 74,953 XXX |

493267 10 8 |KeyCorp...courvveeeneenee 04/19/2018........ Ameriprise Financial Services, Inc. 4,000.000 78,846 XXX |

126650 10 0 | CVS Health Corporation...........cccccvvrrnene 05/17/2018........ Ameriprise Financial Services, Inc 2,000.000 133,006 XXX |

26078J 10 0 [ DOWDUPONE INC....ouvieieiciireiiseieieeeisee et 05/17/2018........ Ameriprise Financial Services, Inc. 2,000.000 137,575 XXX |

67069D 10 8 |Nutrisystem Inc 05/17/2018........ Ameriprise Financial Services, Inc 1,000.000 33,898 XXX L

713448 10 8 |PepsiCo, Inc 05/17/2018........ Ameriprise Financial Services, Inc 1,000.000 97,820 XXX |

742718 10 9 |Procter & Gamble Company................. 05/17/2018........ Ameriprise Financial Services, Inc. 2,000.000 148,316 XXX |

867224 10 7 | Suncor Energy INC.......ccovvvvvevvrnevvirniinnne A 05/17/2018........ Ameriprise Financial Services, Inc 2,000.000 84,096 XXX |

02209S 10 3 | Altria Group, INC.......cceuiurrermceeirierieineiseie e seeeees 06/21/2018........ Ameriprise Financial Services, Inc. 2,000.000 114,360 XXX 1

26441C 20 4 | Duke Energy COrPOTatioN...........covuiueiurerriieriieieisiesesese st eessssssse s s sssessssssessessssessesssssnsas | essesssansenes 06/21/2018........ Ameriprise Financial Services, Inc 1,000.000 77,331 XXX L

718172 10 9 |Philip Morris International Inc. 06/21/2018........ Ameriprise Financial Services, Inc 1,000.000 80,043 XXX |

984121 60 8 | Xerox Corporation 06/21/2018........ Ameriprise Financial Services, Inc 1,000.000 27,126 XXX |

127055 10 1 |Cabot Corporation...... 10/18/2018........ Ameriprise Financial Services, Inc 2,000.000 106,613 XXX |

458140 10 O [Intel COrPOTAtIoN.......c..vvererecereicerereieiseie e ees 10/18/2018........ Ameriprise Financial Services, Inc. 1,000.000 45,341 XXX |

460146 10 3 |International Paper CoOmMPany..........ccccoevirereeeenreernesersessseeeinens 10/18/2018........ Ameriprise Financial Services, Inc 2,000.000 85,451 XXX L

487836 10 8 [KElOGY CO.uvrurvriairririeicie et esses 10/18/2018........ Ameriprise Financial Services, Inc 2,000.000 140,555 XXX |

94106L 10 9 [Waste Management INC...... ..ottt sttt ensensessnsensessnnsnsenss | cressnssssensens 10/18/2018........ Ameriprise Financial Services, Inc. 1,000.000 90,405 XXX L .
9099999. Total - Common StockS - INAUSEHAl AN MISCEIBNEOUS..................o.vveveireererereieeeeeeereeeeeeeveeseeeeseeeieseesesseses eeesessesesesesssssssesesesssasesesesesssssesesssssasesesesssssessesssssssesesssessssasssessasssnesssanssssnsenesse 2,181,676 XXX | 0
9799997.  Total - COMMON SHOCKS = PA 3.ttt £e_ fE 10 E SR EEE eS8 E e E £t 2,181,676 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5........cccocovivniiinsiinnnes 170,584 XXX

9799999. Total - Common Stocks........cc.evwevec: 2,352,260 XXX ] 0
9899999. Total - Preferred and COMMON STOCKS............c.coiiiiuiiiieeieiiecteteectee ettt ettt sa et teseaetebesaeaesensaes etessetesesssassesessesesesessssessesetebessssssessssetesessesesanses et et s assetansnsetesesassesansesesesanentesansssens 2,352,260 XXX ] 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........coiiiucuiiiiieiieceetst sttt eses s s tet st s st s sessee et ssssetes essssstesassseseas e setesesasssees e s et et s s eseees s e et et s e s e et s s ee et et s aneesen et e et s set et anene et s nsntesaneneens 4,291,308 XXX 16,930
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 S6 8 |U.S. Treasury Note..........cccoorvummriiinniiinniiiinniinnns .. [ 07/31/2018. | Matured...........ooevvvvveeemvssesevvsissnscieens | 100,000 | .......... 100,000 | vvvvveveeens 99,980 | ... 99,994 |....... 6 (30 T B 100,000 | covvoorveeeree | comveeeeeeieneies | oo (VN 750 | 07/31/2018.
912828 2C 3 |U.S. Treasury Note .| 08/31/2018. | MatUred............oovevvvevnsevvcsssnssviissssisnsa | 100,000 | .......... 100,000 | ............ 99,980 | ... 99,993 |....... 7 YA I [ 100,000 | coovvsvieninns [ | i 0 [ 750 | 08/31/2018.
0599999. Total - Bonds - U.S. GOVEMMENL...........cooiirririiiiiisissssscisiiiins s ssssssssssssssssssssnnsees | 200,000 | .......... 200,000 | ......... 199,960 | .............. 199,988 | ................ 0 13 0 13 0 [ s 200,000 |..cooovirnenns (N (O P 0 s 1,500 XXX
Bonds - Industrial and Miscellaneous
118230 AG 6 |Buckeye Partners LP Sr Unsecured Note... .. | 01/16/2018. | Matured 25029 | ... (29) 01/15/2018.
629568 AQ 9 |Nabors Industries Inc Sr Note v | | 02/15/2018. | Matured.........ccooevvveevienisscissciisscns | 47000 | e A7.000 | 19620 | 17,061 | ....... (61) 02/15/2018.
58013M EE 0 |McDonald's Corporation Med Term Note............... .. 1 03/01/2018. | Matured 25145 | ... (145) 03/01/2018.
534187 AX 7 |Lincoln National Corp IN Sr Note. .. 1 03/09/2018. | Called 27514 | ... (319) 07/01/2019.
055921 8 | BMC Software Inc Note. .. | 03/29/2018. | Called 25,299 (173) 06/01/2018.
055921 AA 8 |BMC Software Inc Note... .| 03/29/2018. | Called 25,357 |....... (207) 06/01/2018.
055921 8 |BMC Software Inc Note... .. 1 03/29/2018. | Called 1,015 | ... (8) 06/01/2018.
931142 DF 7 |Wal-Mart Stores Inc. Note... .. | 04/11/2018. | Matured 25009 | ....... 9) 04/11/2018.
472319  AK 8 |Jefferies Group Inc Sr Note .. | 04/13/2018. | Matured 25100 | ..., (100) 04/13/2018.
775109  AK 7 |Rogers Communication Inc. Sr Note... A| 04/13/2018. | Called 25,839 |....... (381) 08/15/2018.
035242 AE 6 |Anheuser Busch InBev Fin Inc GTD Note... .. | 04/23/2018. | Called 25111 | oo, (32) 02/01/2019.
20030N AW 1 |Comcast Corporation Note.. .. | 05/15/2018. | Matured 25370 | ... (370) . 05/15/2018.
166764 AE 0 |Chevron Corp Note.. .. | 06/25/2018. | Matured 25020 | ... [0} S I 25,000 06/24/2018.
125896 BC 3 |CMS Energy Corp Sr Not ... | .. | 06/29/2018. | Called 7,701 | (242) 7,458 06/15/2019.
92857TW AE 0 |Vodafone Group PLC .|C|07/16/2018. | Matured 25373 | o (7)) RN ISR 25,000 07/15/2018.
38147M  AA 3 | Goldman Sachs Group Inc Sr.. ... |.. 1 07/19/2018. | Matured 25229 | ... (229) 07/19/2018.
343412 AB 8 |Fluor Corp SrNOte........cvuviirrieerscereennns .. | 09/24/2018. | Called — — T 51,943 |..... (389) 09/15/2021.
884903 BG 9 |Thomson Reuters Corp Note... 10/05/2018. | Called.....ooovesvvsvsvesvcscssinscsc | 50,875 | oo 50,000 | ..oo.... 52,824 | .. 52,639 | ...... (1,138) 10/15/2019.
89236T AY 1 |Toyota Motor Credit Med Note . | 10/24/2018. | Matured 25,000 | 25,000 | oo 25504 | . 25147 | ... (147) 10/24/2018.
854502 AB 7 |Stanley Black & Decker Inc Jr Sub Note................ .. | 11/19/2018. | Matured 25,000 | 125,000 | 25,417 | 25957 | ... (257) 11/19/2018.
04010L AN 3 | Ares Capital Corp SrNOte.......ooocovvvvrsvvriienes o | 1113072018, | MBHUIEM. ..o | 100,000 | ........ 100,000 | ......... 06,424 | oo 101,423 | oo (1,423) 11/30/2018.
501044 BM 2 |Kroger Co Note < | 1211512018, | MAtUIE. ..o | cioeneen25,000 | ............25,000 ..31,217 | ... 25938 |...... (938) ..25,000 12/15/2018.
3899999. Total - Bonds - Industrial and MiSCEllan€OUS...............ccoc..rerviieriiereiiinnis v 29,345 | .........625,000 | ........674,281 | ccovvrrrnrirn) 638,518 | covvvvrerrnnnn. 0 0 (6,990) 0].. 631,528 XXX
8399997. Total - BONAS - PAIt Auuvuvurernsissiis s || 829,345 | .......... 825,000 | ......... 874241 | ... 838,506 | ..ooovrvvvrrnnns 0 0 (6,977) 0 XXX
8399998. Total - Bonds - Summary Item from Part 5 - (2171) XXX
8399999. TOtal = BONAS.......oiuiieaiiiiiiii b o 0 (9,148) 0 XXX
Common Stocks - Industrial and Miscellaneous
00971T 10 1 |Akamai Technologies, INC.........cocovvvivrerenieriirernns .. 01/18/2018. | Ameriprise Financial Srvcs, Inc................ XXX 103750 | 130,080 | (26,330) N T B [PLKc(0) | I XXX
09253U 10 8 [Blackstone Group LP........ccccoevveernrinrinrineinnirnnnns .. 01/18/2018. | Ameriprise Financial Srvcs, Inc................ o XXX o 64040 | (7,759) (7,759) XXX
437076 10 2 |Home Depot Inc. .| 01/18/2018. | Ameriprise Financial Srvcs, INC........oee | 500.000 | cvvvvvee 99,167 XXX | 79,659 | oo 94,765 | ....... (15,108) | cccccoccvvvvreerie [ corvviveneneies | cerssinns TCER 1113 ) P— XXX
59156R 10 8 [MetLife, INC...covcvverveirreiceeeeeece s .. | 01/31/2018. | Ameriprise Financial Srvcs, Inc.... ..(652) (652) XXX
12650T 10 4 | CSRAINC....oceeeeceeeeeeeeee et .. | 02/112/2018. | Ameriprise Financial Srvcs, Inc................ 1,181 XXX
G54050 10 2 |Lazard Ltd 02/23/2018. | Lazard Ltd (ROC) 0 XXX
037612 30 6 |Apollo Global Management LLC Class A. .. |.. | 02/28/2018. | Apollo GIbl Mgmnt (ROC). 0 XXX
767744 10 5 |Ritchie Brothers Auctioneers Inc . | A| 03/15/2018. | Ameriprise Financial Srvcs, Inc.... (1,964) XXX
G16252 10 1 |Brookfield Infrastructure Partners L.P.. C | 03/29/2018. | Brookfield Infrastructure (ROC) 20 XXX 0 20 XXX
293792 10 7 |Enterprise Products Partners LP . | 05/08/2018. | Enterprise Product Ptnrs (ROC)... 855 XXX 0 855 XXX
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Annual Statement for the year 2018 of the Afflnlty Mutual 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 Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
291011 10 4 |Emerson Electric COM........ccvvsvvssvcsvrsnse | 06/17/2018. | Ameriprise Financial Srves, INC..o..coocoe | 1,000.000 | ... 72,396 XXX 59,433 69,690 | ...... QL0174 ) DO (1007257 ) [ I 59,433 | oo | o 12,963 12,963 XXX
037612 30 6 |Apollo Global Management LLC Class A............... .. 1 02/28/2018. | Apollo Glbl Mgmnt (ROC).........ccrvvvererenne 45 XXX 0 45 XXX
477143 10 1 |JetBlue Airways Corp .. | 06/21/2018. | Ameriprise Financial Srvcs, Inc.......ccoooee | 2,000.000 | ............ 38,058 XXX 2,236 | o [ s 46,916 | ..oooovrveriens [ crernc(8,858) | i (8,858) | oo XXX
037612 30 6 |Apollo Global Management LLC Class A. .| 08/31/2018. | Apollo Glbl Mgmnt (ROC) 335 XXX 0 335 XXX
375558 10 3 | Gilead SCIENCES INC........cvvvvereiirereisiiicriine .. | 09/20/2018. | Ameriprise Financial Services, Inc...........| 1,000.000 | voovvvo. 73,962 XXX | 81640 | o 71640 | 10,000 | o 10,000 | .oovvvverreerrennnn XXX
G5785G 10 7 |Mallinckrodt Public LTD Company... 09/20/2018. | Ameriprise Financial Services, Inc..........| 2,000.000 | coove..... 58,840 XXX o 68924 | i 85420 | 19804 i i 19,804 | covvvererrrennen, XXX
G16258 10 8 |Brookfield Infrastructure Partners.... ... | .. | 09/30/2018. | Brookfield Infrastructure (ROC).... 9 XXX 0 XXX
293792 10 7 |Enterprise Products Partners LTD.........ccccocrevuneee .. | 11/09/2018. | Enterprise Products Partners (ROC)......... XXX 0 XXX
037612 30 6 |Appolo Global MgMtLLC...........ccovvvvirrriiiriinnes .. | 11/30/2018. | Appolo Global Mgmt (ROC).. XXX 0 XXX
577081 10 2 |Mattel Inc .. | 12/20/2018. | Mattel Inc. ...2,000.000 XXX 20,340 XXX
G16252 10 1 |Brookfield Infrastructure Partners...............cccoo....... C| 12/31/2018. | Brookfield Infrastructure (ROC)................ XXX 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous.. XXX 5 0 (8,507) 0 XXX
9799997, Total - Common Stocks - Part 4 XXX 717,138 0 0 (8,507) 0 XXX
9799998 Total - Common Stocks - Summary Item from Part 5 XXX 170,584 0 XXX
9799999, Total - Common Stocks............ XXX 887,722 . 0 (8,507) 0 XXX
9899999. Total - Preferred and Common Stocks XXX 887,722 725,645 0 0 (8,507) 0 XXX
9999999. Total - Bonds, Preferred and CommOon SLOCKS...........ovvimsrnrrrvvvvvviiiiiiiinss v, XXX 816,235 564,151 | .......(8,507) | wovvorenn. TCRTE) ) — ([ (R ) E— 0 XXX




S3

Annual Statement for the year 2018 of the Afflnlty Mutual 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 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
891027 AP 9 |Torchmark Corp SrNote.........ccccovurirnnnas I | 03/15/2018 | Ameriprise Financial Services, Inc............ 10/29/2018 | Called........ccovvieiiniiieiiisisniisnisiens | s 50,000 | .o 54,2711 | . 51,835 52,100 (VLA I P {4 TR FRRIRRTOII [P (265) ] ...oovv. (265)] ....... 4,034 | ... 1,208
3899999. Total - BONdS = INAUSEHIAl @NA MISCEIBNEOUS. .....vvuuveeieitesiiriss erteiessemssess s ees s8££ttt | ersnissnians 50,000 | .o 54,271 |. 51,835 52,100 0 (2,171) (U [PALAD] I (V] [ (V] (265) | .cvvvov. (265)] ....... 4,034 | ... 1,208
8399998. TOHAI = BOMAS. ..ttt etttk b ek eeE8 LR eEE et 8RRkttt | erernninnens 50,000 | oo 54,271 |. 51,835 52,100 0 (2,171) (U [PALAD] (V)] [ 0] e (265) | ...ooov. (265)] ....... 4,034 | ... 1,208
Common Stocks - Industrial and Miscellaneous
G16258 10 8 |Brookfield Renewable Partners L.P.......... C| 02/15/2018 | Ameriprise Financial Services, Inc............ 03/29/2018 | Brookfield Renewable Partners (ROC)..... 237 | 23T | 237 0 [ oo | e e | e {1} (TR IR
293792 10 7 |Enterprise Products Partners LP. 04/19/2018 | Ameriprise Financial Services, Inc.. 05/08/2018 | Enterprise Products Partners (ROC)... 855 | o855 | 855 0
80589M 10 2 | SCANA Corporation. .. | 01/18/2018 | Ameriprise Financial Services, Inc.. ..| 06/21/2018 | Ameriprise Financial Services, Inc............ | «..cce... 2,000.000 | .cooveveren 84,416 84,416 0
69351T 10 6 |PPL Corporation............ccovuvevrneerernrinnerns .. | 06/21/2018 | Ameriprise Financial Services, Inc............ 09/20/2018 | Ameriprise Financial Services, INC.........c.. | v 3,000.000 | ...cooveve 84,147 84,147 0
293792 10 7 |Enterprise Products Partners LP .. | 04/19/2018 | Ameriprise Financial Services, Inc.. 11/09/2018 | Enterprise Products Partners (ROC)......... 865 | o865 | 865 0
G16258 10 8 |Brookfield Renewable Partners L.P. . | C| 02/15/2018 | Ameriprise Financial Services, Inc.. 12/31/2018 | Brookfield Renewable Partners (ROC)..... | .cocivinniriniinciins | rereresresninniens 64 . 64 0
9099999. Total - Common Stocks - INUSErIAl @NA MISCEIBMEOUS. .........ivs et tes s sess sttt | eboenssnens 170,584 | .......... 162919 | .......... 170,584 0 0 0 0
9799998. Total - Common Stocks............... ...170,584 ...170,584 0 0 0 0
9899999, Total - Preferred and Common Stocks .. o 170,584 L woernn. 170,584 0 0 0 0].. . ..
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........c..rviiiiiis ieeeiieieeeseeeseeeseeesseee st eees sttt esninsninens | conenirasens 224,855 | ... 214,754 222,684 0 (2,171) (U — (VALAD] R (V)] [ 0. (7,930) ] ....... (7,930) | ....... 6,489 | ... 1,208




Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - Other Affiliates
47738# 10 6 | ONIO INSUIANCE SEIVICES INC.....uuuveuiiuiissiisessseresstasseisesess ettt | ............ | ..... 8biii NO 926 | o 926 500.000 100.0

1799999. Total - Common Stocks - Other AffilIAts. .......cviiiiriiiiise s 0 926 | s 926 XXX XXX

1899999. Total - Common Stocks.. 0 926 . XXX XXX

1999999. Total - Preferred and Common Stock. 0 926 | oo 926 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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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized BJ/AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

NONE
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.J/A.CV. Accretion | Hedged ltems Exposure Entity end (b)

NONE
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART A - SECTION 2

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

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

NONE
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

Ticker
Symbol

Number of
Contracts

Notional
Amount

Description

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

Schedule /
Exhibit
Identifier

Type(s) of
Risk(s)
(@)

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

11

Transaction
Price

12

Reporting Date Price]

Fair Value

Book/Adjusted
Carrying Value

Highly Effective Hedges
15 16 17
Change in
Variation
Margin Gain
Cumulative Deferred (Loss) Used to
Variation Variation Adjust Basis of
Margin Margin Hedged Item

Cumulative
Variation
Margin for All
Other Hedges

Change in
Variation
Margin Gain
(Loss)
Recognized in
Current Year

20

Potential
Exposure

21

Hedge
Effectiveness
at Inception
and at Year-
end (b)

22

Value of One
(1) Point

NONE
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18
Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of ltem(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo| _Contracts Notional Amount Description Income Generation or Replicated Identifier () Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Point

NONE
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable| Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
1. Offsetper SSAPNo.64 e e | s
2. Net after right of offset per SSAPNo.64 ] s (O 0

NONE
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1

Exchange Counterparty or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP Identification

4

Description

5

Fair Value

6

Par Value

7

Book/Adjusted
Carrying Value

8

Maturity
Date

9

Type of Margin
(,Vorlv)

NONE




Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

1 3 4 5 6 7

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

NAIC 1: §......... ONAIC2: §....... ONAIC3: §....... 0 NAIC4: §.......... ONAICS: §......... ONAIC6: §......... 0

NONE

E24



Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggre

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

gate on Line 10 of the Assets page).

1

CUSIP Identification

2

Description

3

Code

4

NAIC Designation
and
Administrative
Symbol / Market
Indicator

5

Fair Value

6

Book/Adjusted
Carrying Value

Maturity
Date

General Interrogatories:
The activity for the year:  Fair Value §........

1.
2.

Average balance for the year:

Fair Value $

NONE
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JPMorgan Chase Bank, N.A. - Checking Lima, OH 762,188 | XXX
JPMorgan Chase Bank, N.A. - Savings. Lima, OH 3 10,409 | XXX
Compass Bank Birmingham, AL........ccoouieiiiniiinieisieisse e ssnses | erenens 0 | XXX
Citibank NA Sioux Falls, SD 59,769 | XXX
Synchrony Bank Draper, UT. 29 | XXX
Morgan Stanley Private Bank PUIChESe, NY ... essensns | eneeene 0 | XXX
0199999. Total - Open Depositorie XXX XXX 3 0 832,395 | XXX
0399999. Total Cash on Deposit XXX XXX 3 0 832395 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX s 100 | XXX
0599999. Total Cash XXX XXX 3 0 832,495 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 912,095 | 4. April 1,243,559 | 7. July. 1,585,157 | 10. October. 1,672,756
2. February 1,220,377 | 5. May. 1,289,954 | 8. August 1,615,575 | 11. November. 978,262
3. March 1,438,823 | 6. June 1,641,617 | 9. September. 1,890,740 | 12. December. 832,395
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Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9
CUsIP 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

233809 20 1 |Fidelity - Treasury Fund - Daily Money Class 12/01/2018....... 1560 | oo | 002000 | i 1,804

60934N 67 4 |Federated - US Treasury Cash Reserves - Service Shares...........ccoceviemiiiiineeenieeseesessesssesesssesessssseenes 12/01/2018....... 1.800

825252 87 7 |Invesco - GOVErNMENt & AGENCY POrt - PHIVALE............cuuuciiiiiiiiiiiiiiiiieiii it b b st bbbt | e 12/01/2018....... 1.780
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO. 816,957
8899999, Total - Cash Equivalents e S 816,957

XA




Annual Statement for the year 2018 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota.
36.  Ohio... Collateral for doing business in IN, MI & OH (Bonds & Cash) 399,882 399,344
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|..
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0
59.  Total XXX XXX 399,882 399,344 0
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0
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